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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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1 Students are able to explain 2 A
fundamental concepts in
multivariate data analysis,

2 Students are able to use C4 ABD
statistical methods to analyze
multivariate data.

3 Students are able to C3 ABD
implement multivariate data
analysis packages of the
statistical softwares,

4 Students are familiar with 2 AD
the theoretical results,
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107/09/10~ . . .
1 Course Introduction: Review of Vector and Matrix
107/09/16
Algebra
107/09/17~
2 ; N . L.
107/09/23 Basic Multivariate Statistical Concepts
107/09/24~
3 P el
107/09/30 Multivariate Normal Distribution
107/10/01~
4 P el
107/10/07 Multivariate Normal Distribution
107/10/08~
5
107/10/14 Inference about Mean Vectors
107/10/15~
6
107/10/21 Inference about Mean Vectors
107/10/22~
7
107/10/28 Inference about Mean Vectors
107/10/29~
8 e .
1071104 | Frincipal Components Analysis
107/11/05~
9 e .
o711, | Principal Components Analysis
107/11/12~
10 ;
07/11/18 Midterm Exam Week
107/11/19~
11 .
0711795 | Factor Analysis
107/11/26~ .
12 Factor Analysis

107/12/02




107/12/03~ . . .
13 107/12/09 Canonical Correlation Analysis
107/12/10~ . . .
14 107/19/16 Canonical Correlation Analysis
107/12/17~| . . . .. cpe e
15 107/12/93 Discrimination and Classification
107/12/24~
16 Discrimination and Classification, Cluster Analysis
107/12/30
107/12/31~ )
17 108/01/06 Cluster Analysis
108/01/07~| .
18 108/01/13 Final Exam Week
1. Undergraduate education in Statistics, Linear Algebra, and Calculus,
%7@: 2. Ability of using statistical software such as SAS or R.
El ?,i 3. Your grade will be determined by personal performance in class (15%),
homework (60%) and a final exam (25%).
4. No Late Homework Accepted!
wEXE | B KK
Applied Multivariate Statistical Analysis, 6th ed., Richard A. Johnson and
¥ akh Dean W, Wichern, 2014,
PRy Methods of Multivariate Analysis, 3rd ed., A. C. Rencher, and W, F,
7 %

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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