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COURSE TIMES + LOCATION:

Mo 4:30 PM – 5:20 PM 
RCB 6125, Burnaby

We 4:30 PM – 6:20 PM 
RCB 6125, Burnaby

EXAM TIME + LOCATION:

 

INSTRUCTOR:

Elliott, Lloyd
lloyde@sfu.ca
1 778 782-3376
Office: SC-K10550

PREREQUISITES:
90 units including STAT 350 and one of STAT 341 or CMPT 225, or instructor approval. STAT 240 is also recommended.

FALL 2019 - STAT 440 E100
LEARNING FROM BIG DATA (3)
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Overview

Description

CALENDAR DESCRIPTION:
A data-first discovery of advanced statistical methods. Focus will be on a series of forecasting and prediction competitions, each based
on a large real-world dataset. Additionally, practical tools for statistical modeling in real-world environments will be explored.

COURSE DETAILS:
STAT 440 is suitable for senior students who have a minimum of 90 units.

Course Outline

The course will be split into several modules. Each module will focus on a particular dataset. At the start of each module, students will
be randomly divided into teams. A subset of the dataset will be given to all teams (the training data) and the rest of the dataset will be
withheld (the test data). Students will learn modern machine learning methods for predicting aspects of the test data based on the
training data. This test/train paradigm is often encountered in both academic and industrial settings. The methods will include bagging,
boosting, deep learning, model blending and cross-validation. The students will learn how to implement these methods using standard
software packages such as scikit-learn and tensorflow. They will use these methods (and any other techniques they wish) to predict
aspects of the test data. During each module, teams will submit their predictions and see the results of those predictions on the
withheld test data. Marks for competition results will be awarded based on the accuracy of their predictions.

Grading

Competition Results 50

Competition Writeups 30

Homework 20

NOTES:
Assignments and Grading Procedures

Competition Results (50%): The course’s modules will be held as competitions. Students will be randomly divided into teams
at the start of each module. Half of the marks for competition results will be awarded based on a team’s performance relative
to other teams, and the other half will be awarded based on a team's performance relative to objective baselines.
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