ISyE 7400: Advanced Design of Experiments

Spring 2009
Instructor

: C. F. Jeff Wu
Time/Location

: 3:05-4:25pm in 217 Instructional Center

Office


: 233 ISYE Main Building

Email


: jeffwu@isye.gatech.edu
Phone


: 404 385 4262
Website

: http://www.isye.gatech.edu/~jeffwu
Office Hours

: TBA
Prerequisite: ISyE 6413 (Design of experiments) and basic regression and mathematical statistics
Course Outline

This is a course exclusively devoted to Computer Experiments. Thus it is an advanced course.  In the first half, I will follow the textbook by Santner et al. (see below). Then I will cover more recent topics using journal articles and unpublished manuscripts. The second half is ideal for students who will conduct research in the statistical methodologies on computer experiments (for the statistics majors) or use computer codes like finite element analysis in their research (for non-statistics majors from engineering or physical sciences).  
Topics from the book are:
Gaussian random field, Kriging, Other modeling methods, Experimental design including space-filling and criterion-based designs, Optimization algorithms, and Sensitivity analysis, applications. 
Text books
Required: Santner, Williams, and Notz (2003), “Design and Analysis of Computer Experiments,” Springer. (in bookstore). 
Optional (only a small part will be from this book): Fang, Li, and Sudjianto (2006), “Design and Modeling for Computer Experiments,” CRC Press.

Grading: Combination of  Homework, Midterm, Final exam (in-class exam or project). Details to be determined. 


