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Course Objectives:

1. to enable students to obtain a matrix of variances and covariances,
determinant and inverse of a matrix, eigenvalues and correlation matrix.

2. to enable students to conduct a regression analysis (simple, multiple and
multivariate.

3. to enable students to conduct a multivariate one-way and a univariate and
multivariate two-way analysis of variance.

4. to enable students to complete the above analysis using the statistical
package SPSS.

5. to enable students to be informed consumers of empirical research using the
above analysis.

6. to use the logic and process of null hypothesis significance testing, while
attending to matters such as error, power, effect size.

Recommended textbooks:

Stevens, J. (1996). Applied multivariate statistics for the social sciences (3.
or 4™, Ed.). Hillsdale, NJ: Lawrence Erlbuam.



Tatsuoka, M. and Lohnes, P.R.(1988). Multivariate analysis : Techniques for
Educational and Psychological Research (2". Ed.). NY: Macmillan.

Grimm, L. and Yarnold, P.R. (Eds). Reading and understanding multivariate
statistics. Washington, D.C. :American Psychological Association.

Too many sites are available on on-line.
Course requirement and assignment
1. There are three projects and three article reviews for this course. The

responsibility and the grade for each will be shared by a group (not more than
two students). This worth in total 30% of your final grade.

2. there are midterm exam and final exam worth 30% and 40% respectively of
your final grade. The questions of the exam will derive from classroom lectures,
reading, and assignments. The final exam will be cumulative.

Tentative Schedule of Topics

date Topics
September, 18, 25 | Introduction to multivariate analysis
October, 2, 9 Understanding the use of matrix notation

October, 16, 23, | multiple regression and multivariate regression
30

November,6, 13 | Introduction to multivariate analysis of variance (one way

ANOVA)
November, 20, Midterm exam and Project and article review
November, 27& | One way and two way MANOVA
December, 4
December, 11 Assumptions in MANOVA
December, 18 Project and article review
December, 25 Two way MANOVA
January, 1 Project and article review

January, 8 One way MANCOVA







