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Programme & Subject: M.Sc (Statistics) 
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Paper Code: PS03CSTA02 

Total Credit: 4 
Title Of Paper: Multivariate Analysis 

 
Unit Description in Detail Weightage (%) 

I Multivariate normal distribution (characterization) and its properties. Random 
sampling from a multivariate normal distribution. Maximum likelihood 
estimation of parameters, Distribution of the MLEs. 
Distribution of sample intra-class correlation coefficient in a random sample 
from a symmetric multivariate normal distribution.. Application in testing and 
interval estimation. 

25% 

II  Wishart matrix, its distribution and properties. Distribution of generalized 
variance. Wilk’s lamda distribution. Null and non-null distribution of simple 
correlation matrix. Null distribution of partial and multiple correlation 
coefficients. Application   in testing and interval estimation. 

25% 

III Distribution of Hotelling’s 2T statistic. Application in tests on mean vector for 
one and more multivariate normal populations and also on equality of the 
components of mean vector in a multivariate normal population. 

25% 

IV Test concerning covariance matrices. Test for identical populations.  
Multivariate linear regression model, estimation of parameters, tests of linear 
hypotheses about regression coefficients using LRT. Multivariate analysis of 
variance(MANOVA) of one and two way classified data. 

25% 
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