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(Description)

Course significance: Multivariate statistical analysis is essential for students to understand
econometrics and master quantitative analysis tools in management and financia
industry practice. It can help to analyze practical policy issues and help cultivate reserve
talents of economics with Chinese characteristics.

Course Objectives: Through the study of this course, students will be able to apply many
methods in multivariate statistical analysis to data analysis, give reasonable inferences to
the specific issues under consideration, and prepare students for scientific research
activities. At the same time, cultivate students' high cultural self-confidence, good
scientific quality and pioneering spirit.

Main teaching contents: 1. Introduction; 2. Multivariate descriptive statistics; 3. Review of
algebraic algebra and simple matrix analysis 4. Multiple linear regression analysis 5.
Statistical construction in multiple linear regression analysis 6. Principal component
analysis and practice; 7, cluster analysis and practice

Main difficulty:

1. How to combine methods with practical problems, and how to determine the specific

use scope of each method;




2. Master the basic principles of various methods of multivariate statistics.
Main teaching methods:

1. The important theoretical part of the course is mainly taught by teachers;

2. In the homework, students are designed to analyze problems in groups, and put
forward inspection assignments for devising research methods; there are some exercises
on computer operation;

3. The course will comment on the analysis ideas and research perspectives of specific
papers, and comment on the pros and cons of students' problem analysis methods.

Basic requirements:

1. Attendance will be counted into the usual points; 2. Homework will be counted into
the usual points; 3. Class participation will be counted into the usual points.
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