Multivariate Statistics and SEM
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The objective of the course is to expose students to the various multivariate statistics
and SEM techniques that are available for data analysis. The target audience is
Guanghua graduate students interested in quantitative research. The main focus of the
course is to provide students with the necessary quantitative skills to (a) read and
criticize published research articles (b) conduct independent quantitative research for
papers and dissertations (c) progress to more advanced quantitative courses. The
prerequisite for the course is a good course in statistics. Rudimentary knowledge of
linear algebra is also required. While the course will provide the appropriate




theoretical background for the topics covered, the main approach is “hands-on”, i.e.,
application-oriented.
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Tentative Class Schedule:

Week 1-5: SEM (Prof. Rui Wang) (Tentative to Change)

Week 1: Introduction

Week 2: Measurement Model (Exploratory vs. Confirmatory Factor Analysis)
Week 3: Structure Model

Week 4: Multilevel Modeling

Week 5: Latent Class Analysis

Week 6-10: Multivariate Statistics (Prof. Qingyi Huang)
Week 6: Getting Ready for Analytics

Week 7: Multivariate Regression

Week 8: Multivariate Analysis of Variance

Week 9: Discriminant Analysis

Week 10: Factor Analysis

Week 11-12: Project Prsentation
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The course uses a combination of lectures, paper discussion, and analytical exercises
to learn the material.
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Students can use standard statistical software packages such as SAS and SPSS to conduct
multivariate analysis.
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Alvin C. Rencher, Methods of Multivariate Analysis, 2nd Editon, Wiley.
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1. Anderson, An Introduction to Multivariate Statistical Analysis, 3rd Edition,
Wiley.
2. Sharma, Applied Multivariate Techniques, 1996, John Wiley & Sons
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Related research papers will be provided as reading assignment.
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This course encourages active interaction and participation in class discussion.
Students need to give sufficient excuse for their absence.
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Class participation & attendance 15%
Individual assignments 25%
Presentation 20%

Final 40%
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