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	Variable Selection in Regression Analysis


	2
	Category
	Stats
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	Level 
	3/4   
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	Semesters
 (length of project)
	1/2  
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	Description


	An important issue arising in regression analysis is how to choose which covariates to include in the modelling process. Variable selection techniques can overcome this issue, by eliminating the least promising variables.
The aim of this project is to present some of the most popular variable selection techniques, study the theory behind them and compare their performance. The details will depend on the student's background and the credit level (10, 20 or 30).
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	Prerequisite courses
	MATH38011
Linear Models
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	Additional notes
	Some knowledge of R statistical package is required.
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