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This course introduces fundamental concepts of analyzing multivariate data,
including basic multivariate statistical inferences, principal components
analysis, factor analysis, canonical correlation analysis, classification and
cluster analysis etc, In addition to basic ideas and theoretical results,
practical applications of statistical software are also illustrated by examples.
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Methods of Multivariate Analysis, 3rd ed., A. C. Rencher, and W, F,
Christensen, Wiley, 2012,

An Introduction to Multivariate Statistical Analysis, 3rd ed, T. W, Anderson,
Wiley, 2003.

Aspects of Multivariate Statistical Theory, R. J. Muirhead, 1st ed, Wiley, 2005,
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