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Abstract
Science and industry always bring problem to

challenge the field of statistics. In the early days,
these problems often came from agricultural and
industrial experiments and were relatively small in
scope of data. With the advent of computers and the
information age, statistical problems have exploded
both in size and complexity. The job of statistician is
to extract important patterns and trends, and
understand “what the data says.” We call this
“learning from data.” The learning problems can be
roughly categorized as either supervised or
unsupervised. In supervised learning problems, the
goal is to predict the value of a dependent variable
based on a number of independent variables; in
unsupervised learning problems, there is no dependent
variable, and the goal is to describe the associations
and patterns among a set of collected variables. In
Industrial Revolution age, factories make mass
production and put great effect to economics. As
information age coming, technology directed has been
turned about market or consumer directed. Recently,
CRM(Customer  Relationship Management) and
one-to-one marketing are popular issues. A good
model of CRM can help improve the royalty of
customers, low down the marketing fee, make
customers to buy more and get more profit. It needs to
understand the customers to complete the goal of
CRM. Collecting data and efficiently organizing data
are the first step to understand the customers. There
are many sources of data, for example: shopping
center transaction records, consumer records of credit
card, application forms, telephone records, etc. Data
Warehouse is the process to efficiently organize the
collecting data. Data Warehouse is a new issue of
database technology. For the advancement of
information technology, we can use computer
efficiently to operate, compute and store mass data.
From analyzing and understanding data to useful
knowledge and information, it should be based on
Data Mining. Data Mining is the process and
technology to find useful information from mass Data
Warehouse. The majority technology tools were
formed from machine learning, artificial intelligence
and statistics. Data mining includes the following
functions:  Classification, Estimation, Prediction,
Affinity Grouping or Market Basket Analysis,
Clustering and Description. We will study what the
role statistics is in the Data Mining.
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