Statistical modelling with huge volumes of real data: a case study

The purpose of this talk is to discuss a number of important issues arising when for a project we were
asked to model a data set with more than 8 millions of observations and more than 1500 candidate
variables. In fact, the dataset was not available but we could derive it from different databases. | would
like to share a series of important issues that arise towards modelling such data and start from problems
with the data themselves (volume, granularity, accuracy etc.) as well as how we can run simple methods
like logistic regression for such dataset.

NepiAnyn

JKomog NG ophiag ival va oulntriooupe Kal va avadelfoUpdE HEPKA ONUAVTIKA Kal evéladépovta
npoBARUaTa TOU TPOKUTITOUV OTav Tpoomadroel kavelc va spapuoost yvwotég pebodoloyieg oe
TEPAOTIOUG OYKouG Sedouévwy oL omoiol pdAlota Sev eival anapaitnTo va ivol omobnkeupévol Kal
otnv 6o Baon Sedopévwy. Itnv mepimtwon mou Ba oculntriooupe ta Sedopéva eival mavw amd 8
EKATOUHUpLO TTApOTNPROELS, Kot 1500 umodndleg petaPAntég, mou ival anobnkeupéva os SLadopeg
Baoelg dedopévwy Pe OPKETA TIPOPANUATO OLOLOYEVELAG. MLOl OELPA QO ONUOVTLIKA TTpoBAnRuata, oxt
HOVO peyEBoug, TPOoKUTTOUV Kol Ba fTav XPAOLUO VO TTopouoLaoTolV KaBwg Kat AUCELS OTIOU auTo eival
Suvatov. Ta dedopéva elval peydha o OyKo, e TPOPAALOTA OTOV OPLOUO KOL TNV OUOLOYEVELNG TOUG
oANG KOL TN ouxvoTNTA HETPNONC TOUG, KaBlotwvtag to MPOPANUa apkeTtd SUGKOAO Kol eviladEpov.
YKOTIOC NTaV va TPEEOUE LOVTEAQ AOYLOTIKNG TAALVEPOUNOoNG yia va TIPoBAEOULE TO YEYOVOG TTOU LA
evOLEDEPE XPNOLUOTIOLWVTOG TLG TILO KATAANAEG PLETABANTEG



