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OBJECTIVES

COMPETENCES

. Capacity for identifying problems associated with statistical data in several variables.
. Acquire skills in multivariate data description.

. Know the properties of multivariate distributions.

. Capacity for making hypothesis testing on multivariate populations.

. Know several types of statistical distances.

. Acquire skills in data representation and dimension reduction techniques.

. Acquire skills in clustering and classification techniques.

. Handle statistical software for multivariate analysis.
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SKILLS:

1. Aptitude to understand a real problem and to analyze it as a statistical problem.
2. Modeling and solving problems.

3. Capacity of analysis and synthesis.

4. Oral and written skills.

5. Aptitude to work in a group.

DESCRIPTION OF CONTENTS: PROGRAMME

. Introduction

. Multivariate data

. Multivariate Normal distribution

. Principal component analysis

. Multivariate analysis of variance

. Distances and multidimensional scaling
. Cluster analysis

. Discriminant analysis
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LEARNING ACTIVITIES AND METHODOLOGY
Competences will be acquired by students from:

[1] Theory classes: one per week (14 sessions)
[I1] Practical classes in the computer room: one per week (14 sessions)

Activities [I] and [l1] will be devoted to exercises, problems, data examples, and case studies. Teaching will make
intensive use of the resources available in Aula Global. Main operating system is Windows.
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ASSESSMENT SYSTEM
Continuous evaluation: 60%

This will consist in the completion of some software practices, with a collection of computer and data analysis
activities. Attendance to class will be taken into account in the grading process.

Final exam: 40%

% end-of-term-examination: 40
% of continuous assessment (assigments, laboratory, practicals...): 60

BASIC BIBLIOGRAPHY
- JOHNSON, R. A. and WICHERN, D. W. Applied multivariate statistical analysis, 6th Edn, Pearson Prentice Hall.,
2007

ADDITIONAL BIBLIOGRAPHY

- Baillo, A., Grané, A. 100 problemas resueltos de Estadistica Multivariante (implementados en Matlab), Delta
Publicaciones, 2007
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