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Aim of the course is to familiarize students with statistical methods applied for analyzing multivariate data.

Wymagania wstepne

Passed lectures on: linear algebra, probability theory, mathematical statistics.

Zakres tematyczny
Lecture

. Principal components. (4 hours)
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. Discriminant analysis. (4 hours)
Class

. Hotelling’s T*2 tests. (4 hours)
. Test|I. (2 hours)
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. Testll. (2 hours)

Metody ksztatcenia

. Random vectors and its probability distributions. Multivariate normal distribution.
. Introduction to point estimation in multivariate models. (4 hours)
. Fundamental sample distribution for multivariate normal model. (4 hours)
. Hotelling’s T*2 distribution and its applications. (6 hours)

. Analysis of canonical correlation. (4 hours)

. Calculation of principal components. (4 hours)
. Calculation of canonical variables. (4 hours)
. Calculation of Bayesian classification rules. (4 hours)

Lecture traditional. Class - solving problems from prepared lists.

(4 hours)

. Some elements form linear algebra used in multivariate statistical inferences. (4 hours)
. The expectation and the covariance matrix under linear transformation. (2 hours)
. Calculations of confidence areas and simultaneous confidence intervals. (4 hours)

Efekty uczenia sie i metody weryfikacji osiggania efektéw uczenia sie

Opis efektu

1. Student know that statistical research give approximate knowledge on studied phenomenon.

Symbole efektéw
® K.Wo2

Liczba godzin w tygodniu
(niestacjonarne)

Metody weryfikacji

® egzamin - ustny,

opisowy, testowy i inne

Forma zaliczenia

Zaliczenie na
ocene
Egzamin

Forma zajeé
® Wyktad
* Cwiczenia
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2. Student can specify distribution of some statistics for multivariate normal model. ® K_W06 ® egzamin - ustny, ® Wyktad

opisowy, testowy i inne * Cwiczenia
3. Student know and is able to apply elementary methods for analyzing multivariate data ® K.W01 ® egzamin - ustny, ® Wyktad
connected with: - point estimation and confident intervals (areas), - testing statistical ® K_W06 opisowy, testowy i inne * Cwiczenia
hypothesis, - principal components, - canonical variables, - discriminant analysis. (K_W01, ¢ K_U06

K_W06, K_W16, K_U08)

4. Student is able to interpret results of applied procedures. ® K_W08 ® egzamin - ustny, ® Wyktad
opisowy, testowy i inne * Cwiczenia

Warunki zaliczenia
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