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Introduction

Profiles for computer—assisted teaching

e INntroductory courses
Students learn the basic elements and methods

e Advanced courses
Students deal with particular statistical problems.
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Introductory Statistics Courses
e oOonly a few computer-based examples

e computer—assisted teaching is meant to complement
the course (300 students per year!)

= computer programs are presented by the teacher/ are
used by the students outside the classroom

= main object is to study properties of statistical
objects (e.g. variables, distributions) and methods
(e.g. linear regression)

= material should be easily accessible (WWW), mostly
hardware independent, and easy to use

Statistics I, II — MM*stat (www.mm-stat.de)
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Advanced Statistics Courses
e software is directly used by students
e Course scripts in electronic form are available

= students apply ‘‘serious’” statistical methods to real
world examples

= students get an introduction into programming the
methods themselves

Applied Multivariate Statistical Analysis

— ise.wiwi.hu-berlin.de/statistik/multi.html
Non- and Semiparametric Modelling

— ise.wiwi.hu-berlin.de/statistik/npm.html, ise.wiwi.hu-berlin.de/statistik/spm.htmi
Statistics of Financial Markets

— ise.wiwi.hu-berlin.de/statistik/fin_ma.html

N
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General Software Requirements

e for introductory courses, routines should be mostly
self—explaining,

e for advanced courses, several levels of complexity
should be possible: from simple and easy—to—modify
macros to full—-featured applications,

e casy to access software,

e network capabilities, in particular WWW integration.
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Specific Software Requirements
e State—of—the—art statistical methods,
e graphics: 2D and 3D,
e user interaction

e (high level) programming language.

e easy to learn/program,

e computational speed.
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WWW Interfaces to
Stat/Math Software

e Rweb

http://www.math.montana.edu/Rweb

e StatServer (S—Plus)

http://www.mathsoft.com/statserver

e XploRe (Java version)
http://www.xplore-stat.de/java/java.html

e MathXplorer/JS (MathViews)
http://www.mathwizards.com/products/MathXplorerJ
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Statistics over the WWW

WebStat
http://www.stat.sc.edu/webstat/

Xlisp-Stat
http://www.stat.ucla.edu/~jose/Xlisp-Stat.cgi

XploRe
http://www.xplore-stat.de/java/java.html

Statlets
http://www.sgcorp.com/statlets.htm

GASP Globally Accessible Statistical Procedures
http://www.stat.sc.edu/rsrch/gasp/
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Web Enhanced Courses

e Overview

http://www.execpc.com/~helberg/statistics.html

e GAUSS Programming for Econometricians
http://eclab.econ.pdx.edu/gpe

and ...

e Non- and Semiparametric Modelling (XploRe)
http://ise.wiwi.hu-berlin.de/statistik/npm.html
http://ise.wiwi.hu-berlin.de/statistik/spm.html
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XploRe

http://www.xplore-stat.de
e interactive computational environment for statistics

e Ccan be used either as standalone version as well as
within a local network or the Internet

Schmelzer, Kotter, Klinke & Hardle (CompStat’'96 Proceedings),
Hardle, Klinke, Miller: XploRe Learning Guide (Springer 1999)

N
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XploRe Flavours

*x generic (standalone) versions
for Unix/X11 (Solaris/Sparc, Linux/PC, ...) and for
MS Windows (95/98/NT /2000 for PC)

* Java client/server version — XQC/XQS
The server might run on a remote machine. The
XploRe Java client runs under Java 1.1.

*x Java applet version at the XploRe Web site — XQC
http://www.xplore-stat.de/java/java.html

N
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Teaching Material on the We

e http://ise.wiwi.hu-berlin.de
— Statistics — courses & material

Sl Netscape: Institut fiir Statistik und Okonometrie e
File Edit ¥iew Go Communicator Help
v| § "~ Bookmarks A Location: fhttp  //ise wiwi hu-berlin. de/ /| @57 what's Related

Institute for Statistics and Econometrics

Home

Statistics Courses;

£ . undstudium Hauptstudium
conometrics

material:

WM S=rver

Electronic books

HploRe

Statistik multimedial
SFB 373

1ied Quentitetd
EMSAE in Paris i Quentitetd

Werellgem=inart= Lin=nre ModeTle
Cxorm putation al

Statistics WHrtschaftsstetistik

Interaktiv mputergestotzte stet. Anelyse Stetistik d=r Finmnzmarkte

Humbaldt-Universitit 2o Bedin, Wirtschaftswis senschaffliche Fakulfit, Lehrstuhl fiir Stafistik
Spandaner St 1 10172 BedinfGermany
Phone-+H9 - 30 5530 Fa:+4 564

E | 100% Humboldt-Universit&auml;t zu Berlin, Wirtschaftswissenschafiliche Fakult&aumlit



http://ise.wiwi.hu-berlin.de

XploRe Based Teaching Material on
the Web

e http://www.xplore-stat.de/ebooks/ebooks.html

(=48l Hetscape: XploRe e-hooks = [E] e
File Edit view Go Communicator Help
'| «§~ Bookmarks i Location: Jttp  //wrw xplore-stat. de/ehooks/ebooks. htnl /| @7 what's Related

e-books

combining statistical Methods and Data - the ideal platform for applied data analysis

home

‘We offer a variety of electronic statistical books which are available in different formats (html, pdf. Al books contain a large number of Quantlets
wich illustrate the theoretical content. To uze an electronic wersion of our e—books a login and password is reguired. For more information about the
costs of an access contact MD*Tech at mdtechi@mdtech de (all pdf versions are nonprintable ). Yery soon our e—hooks will also be published and
sold 3z a printed book including the e-hook on COD.

The content of an e-books is available by clicking on the e-boak lago.

The following e -books are curreritly available:

Applied Multivariate Statistical Analysis e—hook hirnl, POEY

W, Haerdle, L. Simar Owerkieads (titml, FOFY
Luantlets

Wavelets e—book ¢hirnl, FOFY

W Haerdle, G. Kerkyacharian, Quantlets

[, Ficard, &. Tsybakow

Hon - and Semiparametric Modelling e—hook ihtml, PO

W Haerdlz, M. Musller, Overkeads (FOF)

5. Sperlich, & Werwatz Buantlets

Partially Linear Models e—biook (hirnl, POEY
W, Haerdle, H. Liang, J. Gao

TN
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Electronic Scripts with Hyperlinks

E2l Netscape: Varying the Bandwidth - m X
File Edit Views Go Communicator Help
" «§ " Boakmarks A Location: [attp - / /v, quantlet. de/scripts/spm/node30. htnl /| @ whats Related

Al

Next|£| Previous| Coments| Index” AploRe Macrosl

Next: Varying the Kernel Function Up: IMotivation and Derivation Previous: Derivation Contents Index

Varying the Bandwidth

In analogy to the histogram, 1 controls the smoothness of the estimate and the choice of /& is a crucial problem. Figure 3.2
showrs density estimates for the Stock Retums data using the Quartic kernel and different bandwidths.

Figure 3.2: Four kernel density estimates for the Stock Returns data with bandwidths
h= U.UU&, h = U.UUS, h= U.Ul5,and h = 0.05 {density.=pl)

h=0.004 h=0.008
- £ °
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XploRe Quantlets

=48 ul Hetscape: XploRe Quantlets: Hon- and Semiparametric Modelling - 0 X
File Edit Wiew Go Communicator Help
¢~ Bookmarks A Location: http: /v, quantlet. de/codes/spn/NSPH. html ,.r| 517 What's Related
A1

#ploRe Quantlets: Non- and Semiparametric Modelling J

® To use these guantlets with your local XploRe version, save the files (**** xpl) on
your local disk and execute them from XploRe.

& Running the Java applet: To use this client, your browser must support Java 1.1, and
the Swing class library needs to be installed on your computer. For installation
instructions for the Swing classes read "How to make your broveser swing”.

® [f your WWW browsser supports Java 1.1 ar has a Java 1.1 plug-in installed, you can
try to use XQS. This version is almost identical to the local XploRe version. To use a
guantlet with XQS, open an editor window by pressing the [Programs] button) and
copy the code into that editor. Then execute the quantlet by pressing the # symbal.

® Within a quantlet page you can also use the Execute or Edit button to directly send
the guantlets to an ¥Q35.

AsympDens [(AsympDens=pl)
AsympDens illustrates the convergence of the mean of normally M(O,1) distributed
varighles towards the theoretic expectation. & single sample size n or a vector of
sample sizes n can he given as an argument.

AsympDist  (AsympDist=pl)
The macro shows for the mean value a) the asymptotic distribution N{mu,sigma™2/m)
{yellowd, by the asymptotic distribution with estimates for mu and sigma (magenta) c)
the analytic {true) distribution (red) d) the empirical distribution obtained from a
honteCarlo sample (cyan). The points of gravity of each of the curves are marked by

a fillad rirclo af cama cnlor VYoo can uare tho tono andd tho naramotare of tho "‘




; Description estimates univariate kernel densities
; with different bandwidths.

; Author Stephanie Freese, Marlene Mueller 980604

library("plot")
library("smoother")
x=read("stock")
fhi=denest(x,0.004)

fhli=setmask(fhl,"line","solid")
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Executable Quantlet

=il Hetscape: density 0 X
File Edit %iew Go Communicator Help
% .§ Bookmarks A Location: Ihttp: /fwww. quantlet. de/codes,/spm/density. html ,r| &7 What's Related

A
XQ35 started, wait for applet!
Q Subject: Mon- and Semiparametric Modelling
See Xpfofe! denest createdisplay setmask setgopt
QUANTLETS
Quantiet:  density
Description: estimates univariate kernel densities with different bandwidths.
Execute Dowrfoad:  density.xpl
Edit
Help Author:
Quantlet List Stephanie Freese, Marlene Mueller 280604
Code:
library{"graphic"}
library{"plot"}
library(" smoother"}
setsizel 600, 450)
;:=read( "stock")
thl=denest{x,0.004})
fhl=setmask{fhl, "line", "solid")}
th2=denest(x,0.008)
l fh2=setmask{fh2, "line", "solid"} ]
~d I =

|§| 100%

i e 9l a2 v |




Editable Quantlet

S&l Netscape: density

File Edit Yiew Go Communicator

b
Help

w¢ " Bookmarks A Location: [http: / /. quantlet. de/codes,/spn/density. htnl ,.r| G51" what's Related |
[

Q

QUANTLETS

Execute

Edit

Help
Quantlet List

XQS started, wait for applet!

Subject: Mon- and Semiparametric Modelling
See Xplofe.: denest createdisplay setmask setgopt

Quantlter:  density

Description: estimates univariate kernel densities with different bandwidths.

Downfoad:  densityxpl | — -4 EAGEENETG

File Edit HploRe

Author:

Stephanie Freese, Marle D H[;m” H “ |

x=read("stock")

thl=denest (>, 0. 004)
fthl=setmask{fhl, "line", "s0lid"}
1libr " ic" fhe=denest (x, 0. 008)
librﬁg"gizg]'?) ’ fhi=zetmaszk (fhi, "line", "s0lid")
library("smoother"') |fhi=denestix, 0. 015)

setsize (600, 450) fhi=setmask (fh3, "line", "solid"}
H thd=denest {x, 0. 05}

;::read( "stock" )

fhl=denestix,0.004)

fhl-setmask{fhl, "lin I~

fh2-denest(x,0.008)

H_fhhgmasu_fh?_]_m = Unsighed Java applet Window
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Examples from Non- and
Semiparametric Modelling

*x interactive examples

* Uuser-programmable examples

20
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Interactive Examples
XploRe tools

e readvalue:

A input box to enter and modify parameters.

® selectitem:

User-Programmable Examples
XploRe tool

o XQC editor

N /

A selection box to choose from a number of options.
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