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Announcement of Lecture in Summer Term 2015

Multivariate Statistics

Time and place:

Friday 11:00-13:00, RUD26, 1'304
Friday 13:00-15:00, RUD26, 1'304
First lecture: on April, 17.

Content:

- Matrix algebra

- Multivariate normal distribution

- Elliptically contoured distributions

- Matrix-variate distributions: Wishart distribution and inverse Wishart distribution
- Parameter estimation

- Testson the mean vector and on the covariance matrix

- Multivariate regression

- Discriminant analysis

- MANOVA
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