Latent Class, Latent variables and the graphical model with applications to the psycho-social and biomedical sciences (4 credits)

This course has roots in classical factor analysis, on the one hand, and, on the other, in graphical and structural models including both continuous and discrete variables. We will strike a balance between theory and application, with emphasis on the analysis of biomedical and psychosocial data. Topics will include:

· Review of multivariate analysis of continuous and discrete variables

· Introduction to the graphical and the structural models

· Factor analysis and classical latent class analysis

· Latent classes and latent trait

· Some applications and useful models

· Selection from advanced topics, e.g. (hidden) Markov Chains, life event analysis, missing data etc.

Prerequisites: EPIB-697 or Math/Stat 423&523, or equivalent.  Ideally one should also have taken a course on correlated data, such as EPIB-679 or Erica’s new course. Open to interested students with the appropriate math and stat background.

