STAT 536: Optimal design theory II
Fall Semester 2014
Time: 

12:00 pm - 12:50 pm, Monday, Wednesday, Friday
Location: 
TBA
Instructor: 
Min Yang

Office: 
SEO 517
Office Hours: Monday, Wednesday, Friday 11:00 – 12:00 p.m.
Email: 
myang2@uic.edu
Prerequisites: Grade B or better in Stat 521 or Instructor’s permission
Textbook: Friedrich Pukelsheim, Optimal Design of Experiments, second edition, 2006, siam.
Course content: Exact optimal design for one-way and two-way elimination models; Exact design for crossover design; Approximate optimal design theory: information matrix, read matrix function, matrix mean criterions, general equivalence theorem, support points and optimal weights; Generalized linear models; Algorithm; Bayesian optimal design; Min-max design; Multiple optimality criteria.
Homework: Every other Wednesday before class 
Midterms: October 17, Friday, 12:00 p.m. – 12:50 p.m. 

Final Exam: TBA 

Grading: Homework 50%, midterms 20%, final exam 30% 

Grading Scale: 90% A , 80% B , 70% C , 60% D 

No makeup exam will be given without a valid excuse.
Tentative schedule
	
	Topics

	Week 1
	Introduction; Zero-way and one-way elimination model; optimality criteria

	Week 2
	One-way and two-way elimination model

	Week 3
	Two-way elimination model; crossover design

	Week 4
	Crossover design; Introduce approximate design theory; Elfving approach for c-optimal design

	Week 5
	Information matrix 

	Week 6
	Real information function and polar function 

	Week 7
	Matrix mean functions and holder inequality

	Week 8
	Polar equations; Subgradient and normal vector

	Week 9
	Subgradients of information functions; duality theorem

	Week 10
	General equivalence theorem

	Week 11
	Bound of support size

	Week 12
	Optimal weights

	Week 13
	Optimal design for GLM and some selected nonlinear models

	Week 14
	Frist-order algorithm, cock-tail algorithm, optimal weights algorithm

	Week 15
	Bayesian optimal design, mini-max design, and multiple optimality criteria

	Week 16
	Exam week


Academic Dishonesty:

In submitting all assignments keep in mind that academic dishonesty is a serious offense and violations will be referred to the appropriate Student Disciplinary Committee of the University for action. Academic dishonesty includes, but is not limited to, cheating (giving or receiving aid), fabrication/falsification, plagiarism (including not accurately referencing source material), bribes, favors or threats, examination by proxy (taking an exam for someone else), grade tampering and submitting non-original works authored by someone other than the student.  Refer to the student handbook or Student Disciplinary Procedures (www.uic.edu/depts/sja) for definitions and details.  

Students with Disabilities and Reasonable Accommodations:

Students with disabilities may request reasonable accommodations to enable active participation in this course.  Requests for accommodation are coordinated through the UIC Disability Resource Center. More information may be found at the DRC Website located at  http://www.uic.edu/depts/oaa/disability_resources/index.html. Students requesting accommodation must provide each instructor with a letter outlining the specific accommodations requested for a specific course. These letters are developed by the DRC in coordination with the student and presented to the instructor by the student prior to the start of each semester. Please refer to the OT student handbook for a listing of the specific steps in this process.
