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Multivariate Analysis:

MVA  is a statistical procedure for analysis of data involving more 

than one type of measurement or observation. It may also mean 

solving problems where more than one dependent variable is 

analyzed simultaneously with other variables.

Types of MVA:

➢ Analysis of dependence

➢ Analysis of interdependence



Principle Components Of MVA:

1.  Identify underlying dimensions or principal components of 

a dimension or             

principal components of a distribution.

2.  Helps understand the joint or common variation among the 

set of variables.

3. Probably most commonly used method of deriving “factors” 

in factor analysis.

Example:  

Determining the value of an apartment factors possibly related to the value are size 

of the apartment, age of the building, number of bathrooms [eg. Floor,view etc.,]



Partial Correlation:

Partial correlation measures relationship between two variables 

(X,Y) while eliminating the influence of third variable Z.

Formula:



Problem:



Multiple Correlation:

1. The multiple correlation coefficient denoting a correlation 

of one variable with the multiple other variables.

2. It is a measure of how well a given variable can be 

predicted using a linear function of a set of other variables.

Formula:



Example:



Regression:

1. A regression is a statistical analysis assessing the 

average association between two variables (one 

dependent variable and one independent variable).

2. It is used to find a relationship between two variables.

Formula:



Problem:



Factor Analysis:

1.  A statistical approach that can be used to analyze 

interrelationship among a large number of variables and explain these 

variables in terms of their common underlying dimension(factor).

2. It provides a tool for analyzing the structure of 

interrelationship(correlation) among variables by defining a set of 

variables which are highly correlated known as factors.

Types of Factor Analysis: 

1.Exploratory factor analysis

2.Confirmatory factor analysis        



Example:
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