Overview of the first 4 sessions, Gra 6020 Multivariate Statistics 2005
Tuesday 12.00-14.45. Responsible lecturer: Professor Ulf H. Olsson 

Tentative Short Course Schedule:

	Day 
	
	hours
	Read

	5 (1/3) 
	Factor Analysis


	3
	 H: ch.11 page 592 - 627

 

	6 (8/3)
	Confirmatory factor analysis and alternative ways of testing fit
	3
	H: ch.11 page 592 - 627

 JS: ch.4

	7 (15/3)
	Measurement Models;

Reliability and validity
	3
	H: ch.11 page 592 - 627

 JS: ch.4

	
	
	
	

	8 (22/3)
	How to treat Non-normality/Alternative estimators
	3
	Structural Equation Modeling with Ordinal Variables using LISREL (KG Jøreskog, 2002) ch1 and ch2. Paper from Karl’s corner http://www.ssicentral.com/


H: Hair et. al. JS: Jøreskog and Sørbom

Suggested Software 

SPSS, LISREL 8.50, 8.51, 8.52, 8.53, 8.70 (student edition, to be downloaded from http://www.ssicentral.com/ )

The course covers 36 teaching hours, mainly in the form of lectures and exercises. There will also be 3-6 hours for software demonstrations.
Compulsory Literature: 

1) Hair, J.F.JR et al: Multivariate Data Analysis (ch. 1, 2, 3, 4 and 11)

2) Jøreskog, K.G and Dag Sørbom 1993. LISREL 8: Structural Equation Modeling with the SIMPLIS Command Language SSI (ch. 1, 3, 4 and 5)

3) Selected articles and handouts

Recommended Reading :

Kaplan D “Structural Equation Modeling”; Sage Publications

Gujarati D.N “Basic Econometrics”; McGraw-Hill

Sharma Subhash. Applied Multivariate Techniques. Wiley

Evaluation: Termpaper (# students ( 3). “About 2 weeks”. 

