GRA 6020 (Applied – multivariate statistics)

Minimal matrix algebra required.

Course outline

1. The idea of significance testing.

2. The linear regression model.

3. Qualitative Response Regression Models (Logit and Probit regression)

4. Factor analysis

5. Exploratory factor analysis

6. Confirmatory factor analysis

7. Structural Equation Modeling

Computer-based tools

The course uses modern statistical software. Blackboard/homepage

Course structure

Lectures and exercises

Evaluation

Term paper and a two-hour multiple-choice control exam accounts for 100% of the grade. Groups of up to three students on the termpaper. The multiple-choice exam is graded and counts for 25% of the final grade and must be passed to obtain course credits.

 For further information please see information placed on Blackboard and the web.

Evaluation code(s)

GRA60205 for the term paper (75%)

GRA60206 for the control exam (25%).

Compulsary:

Hair, Joseph F., Rolph E. Anderson, Ronald L. Tatham and William C. Black. 2006. Multivariate data analysis. 6th ed. Upper Saddle River, N.J. : Prentice Hall

Jøreskog Karl G. 2002. Structural Equation Modeling with Ordinal Variables. (Can be downloaded: http://www.ssicentral.com/lisrel/ordinal.pdf)

Jøreskog, Karl G. and Dag Sørbom. 1995. LISREL 8: Structural equation modeling with the SIMPLIS command language. 3rd printing, with foreword and computer exercises. Chicago : Scientific Software International

Recomended: 

Gujarati, Damodar N. 2003. Basic econometrics. 4th ed. New York: McGraw-Hill

Kaplan David. 2000. Structural equation modeling : foundations and extensions. Thousands Oaks: Sage

Overview of the sessions, Gra 6020 Multivariate Statistics 2007                                    

Thursday 11.00-13.45. Responsible lecturer: Professor Ulf H. Olsson 

Tentative Short Course Schedule:

	Week 
	
	Hours
	Read

	2
	Significance testing and introduction to Multivariate Statistics
	3
	 H: ch. 1( 5. and 6.ed.)

 H: ch.4  (5. and 6.ed).

	3
	Regression Analysis, OLS
	3
	H: ch.4 ( 5. and 6.ed.)

	4
	Regression Analysis, OLS
	3
	H: ch.4 ( 5. and 6.ed.)

	5
	Exercises Regression Analysis
	2

	

	6
	Logit and Probit Regression
	3
	H: ch.5 logistic regression /paper?

	7
	Logit and Probit Regression
	3
	H: ch.5 logistic regression /paper?

	8
	Exercises Logit and Probit Regression 
	2


	

	9
	Factor Analysis
	3
	H: ch.3 and 11 (5. and 6.ed.)

	10
	Exploratory Factor Analysis
	3
	H: ch.3 and 11 (5. and 6.ed.)

	11
	Confirmatory Factor Analysis
	3
	H: ch.11 (5.and 6.ed) 

JS: ch.1, 3 and 4

	12
	Exercises factor Analysis
	2


	

	13
	Confirmatory Factor Analysis 

Datascreening


	3
	H: ch.11and 2(5. and 6. ed. )

JS:ch. 4 and 5

J: ch.1 and 2

	15
	Confirmatory Factor Analysis and SEM
	3
	H: ch.11 and appendix 11A,B ( 5. ed.)

H: ch.11 and ch.12 (6. ed.) 

JS:ch. 4 and 5

	16
	Confirmatory Factor Analysis and SEM
	3
	H: ch.11and appendix 11A,B ( 5. ed.)

H: ch.11 and ch.12 (6. ed.) 

JS:ch. 4 and 5

	17
	Exercises SEM
	2
	

	SUM
	30 hrs. lectures

12 hrs. exercises
	
	


H: The Hair-book

JS: Jøreskog & Sørbom

