

	Course Description from Bulletin: Matrix algebra and random vectors; sample geometry and random sampling; generalized variance; the multivariate normal distribution and wishart distributions; inference about a mean vector; confidence and prediction regions, Hotelling's T2, covariance; comparisons of several multivariate means; multivariate linear regression models; principal components; factor analysis; discrimination. (3-0-3) 
	 
	Textbook(s): Richard A. Johnson, Dean W. Wichern, Applied Multivariate Statistical Analysis. Prentice Hall, fifth edition, 2002, ISBN 0130925535. 
	Other required material: None 
	Prerequisites:  MATH 532, MATH 563 and MATH 564 

