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SELECTED BIBLIOGRAPHY OF BOOKS ON MULTIVARIATE STATISTICAL ANALYSIS

Applied

A. A. Afifi & Virginia Clark.  Computer-Aided Multivariate Analysis, 3rd ed.  Chapman & Hall (CRC Press, Boca Raton, FL), 1996.


This one's more a textbook than a research book, but it can be very helpful.  

Brian S. Everitt and Graham Dunn.  Applied Multivariate Data Analysis.  Oxford University Press, New York, 1992. 

Hair, Black, Babin, Anderson, and Tatham.  Multivariate Data Analysis, 6th ed.   Prentice Hall.  


This one's not so much for research but is a textbook.  It's not really well written, but yet I've used it as a text a number of times because it hits the right topics for a course on applied multivariate statistical analysis in a business setting.  

James Lattin,  J. Douglas Carroll, & Paul E. Green.  Analyzing Multivariate Data.    Brooks/Cole - Thomson Learning, Pacific Grove, CA, 2003.  ISBN 0-534-34974-9.  


Relatively new.  I recommend it most highly.  It's a revision of the excellent Analyzing Multivariate Data by Paul Green (Irwin, Homewood, IL, 1978), which I used for a text a couple of times a while back.  

Barbara  G. Tabachnik and  Linda S. Fidell.   Using Multivariate Statistics.  4th ed.   Allyn & Bacon / Pearson.  Needham Hts., MA, 2001.  

N. H. Timm.  Applied Multivariate Analysis.  New York:  Springer-Verlag, 2002.  pp. xxiv + 693.  US$89.95.  

Mathematical

T. W. Anderson.  An Introduction to Multivariate Statistical Analysis.  John Wiley & Sons, New York, 1958.  3rd ed., 2002.  


The classic original.  

 Richard Johnson and Dean Wichern.  Applied Multivariate Statistical Analysis, 5th ed.  Prentice Hall. 


An excellent book.  In spite of the title, this book is more a book on mathematical statistics than applied statistics.  I've used it for a text several times, mostly in a course on multivariate for biostatistics students (who are by-and-large more mathematically astute than business students).  

Structural Equation Modeling 

You might try the books by Barbara Byrne.  I have the one that's keyed to AMOS software, but she's written others.

Barbara M. Byrne.   Structural Equation Modeling With Amos: Basic Concepts, Applications, and Programming (Multivariate Applications Series).    Lawrence Erlbaum Assoc., 2001.  

Data Mining

Michael J. A. Berry & Gordon Linoff.     Data Mining Techniques for Marketing, Sales, and Customer Support.    New York, John Wiley & Sons, Inc., 1997.   ISBN 0471-179809. About $55. 

Michael J. A. Berry & Gordon Linoff.   Mastering Data Mining: The Art and Science of Customer Relationship Management. Wiley, 2000. ISBN 0-471-33123-6. About $45. 

S. M. Weiss and N. Indurkhya.   Predictive Data Mining.  Morgan Kaufmann Publishers,   San Francisco, 1998.   About $40    (accompanying software available via the Web at about $25).   

Cluster Analysis

Brian S. Everitt, Sabine Landau, & Morven Leese.  Cluster Analysis. 4th ed.   London: Arnold;  New York: Oxford. 2001. ISBN 0 340 761 19 9.
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