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9.12. The covariance matrix for the logarithms of turtle measurements (see Example 8.4) is

11.072
S =103 8.019 6.417
8.160 6.005 6.773
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The following maximum likelihood estimates of the factor loadings for an m = 1 model
were obtained:
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Using the estimated factor loadings, obtain the maximum likelihood estimates of each of
the following.

(a) Specific variances.
(b) Communalities.
(€) Proportion of variance explained by the factor.
(d) The residual matrix S, — LL' —
Hint: Convert S t0 S,,.








