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Multivariate analysis is an important tool of simultaneously analyzing data
with multiple variables in various fields, such as Finance, Accounting, and
Management, This course will cover basic concepts of the most common
multivariate methods including principle component and factor analysis,
discriminate analysis, and cluster analysis etc, SAS for Windows statistical
software will be used in this course. Students completing this course should
be able to select appropriate methods of multivariate data analysis, write
SAS programs to carry out the analyses, and interpret corresponding results,
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multivariate data
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R 32 the principles and methods in

multivariate data analysis

3B E R ETEFNERNIEMSE| To familiarize students with Cc4 BCDE

JE R the statistical programming
and applications for analyzing
multivariate data

4 | RRETFEL T I BE To develop students' abilities c4 | BCFG
in data management and
statistical analysis
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1 100/02/20 Course Introduction; Review of Basics of Vector and

Matrix Algebra




2 122;2;;;? Basic Multivariate Statistical Concepts
3 122;22%? Multivariate Normal Distribution
4 122;22;?? Multivariate Normal Distribution
5 122;22;;? Inference about Means Vectors
6 122;22;;? Inference about Means Vectors
7 123;3%? Inference about Means Vectors
8 122;21;?? Discriminant Analysis
9 123;212? Discriminant Analysis; Principle Component Analysis
o | it
11 122;2;%? Principle Component Analysis
12 122;22;2? Principle Component Analysis ; Factor Analysis
13 122;22;?? Factor Analysis
14 122;22;;? Canonical Correlation Analysis
15 122;22;;? Canonical Correlation Analysis
16 122;22;2? Cluster Analysis
17 123;22;?? Cluster Analysis
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Applied Multivariate Statistical Analysis,6th ed, R. A. Johnson and D, W,
HoH ik Wichern, 2007,
ey J. Lattin, J. D, Carroll and P. E. Green, Analyzing Multivariate Data, Duxbury

Press, 2003,

D. F. Morrison, Multivariate Statistical Methods, 4th Edition, Duxbury Press,
2009.

N. H. Timm, Applied Multivariate Analysis, Springer, 2002,

S. Sharma, Applied Multivariate Techniques, Wiley, 1996,
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