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This course covers theory and applications of multivariate statistical analysis.  

It presumes a thorough knowledge of calculus, elementary probability, and linear

models, and matrix algebra.  Proposed topics include the multivariate normal

distribution, multivariate sampling distributions, Hotelling's T2, 

the Wishart distribution, MANOVA, multivariate linear regression, GEE,

principal components analysis, factor analysis, discriminant analysis, and

analysis of repeated measures.

Textbooks

Applied Multivariate Statistical Analysis

RA Johnson and DW Wichern. 

Fifth Edition. Prentice Hall, 1998

Multivariate Analysis

KV Mardia, JT Kent and JM Bibby. 

Academic Press, 1979.

1. September 7
Introduction/ Review of matrix algebra

2. September 14
Multivariate normal distribution

3. September 21
Estimation

4. September 28
No class

5. October 5
Hypothesis testing MANOVA

6. October 12 
MANOVA 

7. October 19
Multivariate regression 

8. October 26
Random effects models 

9. November 2
Random effects models/ Missing data

10. November 9 
Midterm

11. November 16
Principal components

12. November 23 
Factor analysis

13. November 30
Canonical correlation

14. December 7
Final exam
