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[15h+15h exercises] 5 credits
This course is taught in the 2nd semester

Teacher(s): Libei Chen
Language: French
Level: Second cycle
Aims

In this course, we will learn data mining methodology and techniques for knowledge discovery in large databases. We will also
see how data mining differs from traditional statistics and how to treat a practical problem with an appropriate data mining
tool.

Main themes

- Data Mining application domains

- Steps of adata mining project

- Sampling and partionning of the data base and training and validation sets
- Data pretreatment and validation

- Premilinary variable analysis, variables reduction and transformation

- Classification and modeling tools of data mining

- Decision trees

- Neural networks

- Tools to validate and compare estimated models

- Case studies

Content and teaching methods

- Introduction to data mining

o Data and data mining systems

0 Data mining applications

0 Data mining process and methodol ogy
0 Data mining in customer relationship management (CRM)
o Traditional statistics versus data mining
- Data preparation for data mining

o Data preparation stages

o Data specification

o Data extraction and aggregations

o Data audit and exploration

o Data pre-processing

- Predictive modelling

0 Decision trees

o Neura networks

0 Model validation and assessment

- Descriptive modelling

o Clustering

0 K-means

0 Kohonen Self-Organising Map

- Case studies

Other information (prerequisite, evaluation (assessment methods), cour se materials recommended readings,
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ECGE3DS/SC
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STAT2IMS/EA

STAT2IMS/MS

STAT22M S/'DM

STAT22M S/IEA

STAT22MSIMS

STAT3DA/E
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Dipldme d'études spécialisées en économie et gestion (Master (5 credits)
in business administration) (marketing)

Dipldme d'études spécialisées en économie et gestion (Master (5 credits)
in business administration) (Supply Chain Management)

Premiére année du master en statistique, orientation générale, a (5 credits)
finalité spécialisée (data management et data mining)

Premiére année du master en statistique, orientation générale, a (5 credits)
finalité sécialisée (économie et assurance)

Premiére année du master en statistique, orientation générale, a (5 credits)
finalité spécialisée (marketing et sondage)

Deuxiéme année du master en statistique, orientation générale, (5 credits)
afinalité spécialisée (data management et data mining)

Deuxiéme année du master en statistique, orientation générale, (5 credits)
afinalité spécialisée (économie et assurance)

Deuxiéme année du master en statistique, orientation générale, (5 credits)
afinalité spécialisée (marketing et sondage)

dipléme d'études approfondies en statistique (statistique et (5 credits)
économétrie)

dipléme d'études approfondies en statistique (pratiqguedela (5 credits)
statistique)

Mandatory
Mandatory

Mandatory

Mandatory
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