
IDV

𝜎2

1 0 0 0
0 1 0 0
0 0 1 0
0 0 0 1

1 variance parameter (𝜎2)

0 correlation parameters (𝜌)

Initialisation order: 𝜎2

IDH (DIAG)

𝜎𝐴
2 0 0 0

0 𝜎𝐵
2 0 0

0 0 𝜎𝐶
2 0

0 0 0 𝜎𝐷
2

n variance parameters (𝜎2)

0 correlation parameters (𝜌)

Initialisation order: 𝜎𝐴
2, 𝜎𝐵

2, 𝜎𝐶
2, 𝜎𝐷

2

CORV

𝜎2

1 𝜌 𝜌 𝜌
𝜌 1 𝜌 𝜌
𝜌 𝜌 1 𝜌
𝜌 𝜌 𝜌 1

1 variance parameter (𝜎2)

1 correlation parameter (𝜌)

Initialisation order: 𝜌, 𝜎2

CORH

𝜎𝐴
2 𝜌𝜎𝐴𝜎𝐵 𝜌𝜎𝐴𝜎𝐶 𝜌𝜎𝐴𝜎𝐷

𝜌𝜎𝐴𝜎𝐵 𝜎𝐵
2 𝜌𝜎𝐵𝜎𝐶 𝜌𝜎𝐵𝜎𝐷

𝜌𝜎𝐴𝜎𝐶 𝜌𝜎𝐵𝜎𝐶 𝜎𝐶
2 𝜌𝜎𝐶𝜎𝐷

𝜌𝜎𝐴𝜎𝐷 𝜌𝜎𝐵𝜎𝐷 𝜌𝜎𝐶𝜎𝐷 𝜎𝐷
2

n variance parameters (𝜎2)

1 correlation parameter (𝜌)

Initialisation order: 𝜌, 𝜎𝐴
2, 𝜎𝐵

2, 𝜎𝐶
2, 𝜎𝐷

2

CORGV

𝜎2

1 𝜌𝐴𝐵 𝜌𝐴𝐶 𝜌𝐴𝐷
𝜌𝐴𝐵 1 𝜌𝐵𝐶 𝜌𝐵𝐷
𝜌𝐴𝐶 𝜌𝐵𝐶 1 𝜌𝐶𝐷
𝜌𝐴𝐷 𝜌𝐵𝐷 𝜌𝐶𝐷 1

1 variance parameter (𝜎2)

n(n – 1)/2 correlation parameters (𝜌)

Initialisation order:

𝜌𝐴𝐵, 𝜌𝐴𝐶 , 𝜌𝐴𝐷, 𝜌𝐵𝐶, 𝜌𝐵𝐷, 𝜌𝐶𝐷,𝜎2

CORGH

𝜎𝐴
2 𝜌𝐴𝐵𝜎𝐴𝜎𝐵 𝜌𝐴𝐶𝜎𝐴𝜎𝐶 𝜌𝐴𝐷𝜎𝐴𝜎𝐷

𝜌𝐴𝐵𝜎𝐴𝜎𝐵 𝜎𝐵
2 𝜌𝐵𝐶𝜎𝐵𝜎𝐶 𝜌𝐵𝐷𝜎𝐵𝜎𝐷

𝜌𝐴𝐶𝜎𝐴𝜎𝐶 𝜌𝐵𝐶𝜎𝐵𝜎𝐶 𝜎𝐶
2 𝜌𝐶𝐷𝜎𝐶𝜎𝐷

𝜌𝐴𝐷𝜎𝐴𝜎𝐷 𝜌𝐵𝐷𝜎𝐵𝜎𝐷 𝜌𝐶𝐷𝜎𝐶𝜎𝐷 𝜎𝐷
2

n variance parameters (𝜎2)

n(n – 1)/2 correlation parameters (𝜌)

Initialisation order: 

𝜌𝐴𝐵, 𝜌𝐴𝐶 , 𝜌𝐴𝐷, 𝜌𝐵𝐶, 𝜌𝐵𝐷, 𝜌𝐶𝐷,𝜎𝐴
2, 𝜎𝐵

2, 𝜎𝐶
2, 𝜎𝐷

2



FA(1)

ℓ𝐴
ℓ𝐵
ℓ𝐶
ℓ𝐷

ℓ𝐴 ℓ𝐵 ℓ𝐶 ℓ𝐷 +

ψ𝐴 0 0 0
0 ψ𝐵 0 0
0 0 ψ𝐶 0
0 0 0 ψ𝐷

n factor loadings (ℓ)

n specific variances (ψ)

Initialisation order: 

ψ𝐴, ψ𝐵, ψ𝐶, ψ𝐷, ℓ𝐴, ℓ𝐵, ℓ𝐶, ℓ𝐷 (for FA)

ℓ𝐴, ℓ𝐵, ℓ𝐶, ℓ𝐷 , ψ𝐴, ψ𝐵, ψ𝐶, ψ𝐷 (for FACV and SFA)

FA(2)

ℓ1𝐴 ℓ2𝐴
ℓ1𝐵 ℓ2𝐵
ℓ1𝐶 ℓ2𝐶
ℓ1𝐷 ℓ2𝐷

ℓ1𝐴 ℓ1𝐵 ℓ1𝐶 ℓ1𝐷
ℓ2𝐴 ℓ2𝐵 ℓ2𝐶 ℓ2𝐷

+

ψ𝐴 0 0 0
0 ψ𝐵 0 0
0 0 ψ𝐶 0
0 0 0 ψ𝐷

2n factor loadings (ℓ)

n specific variances (ψ)

Initialisation order:

ψ𝐴, ψ𝐵, ψ𝐶, ψ𝐷, ℓ1𝐴, ℓ1𝐵, ℓ1𝐶, ℓ1𝐷, ℓ2𝐴, ℓ2𝐵, ℓ2𝐶, ℓ2𝐷 (for FA)

ℓ1𝐴, ℓ1𝐵, ℓ1𝐶, ℓ1𝐷, ℓ2𝐴, ℓ2𝐵 , ℓ2𝐶, ℓ2𝐷, ψ𝐴, ψ𝐵, ψ𝐶 , ψ𝐷 (for FACV and SFA)

RR(1)

ℓ𝐴
ℓ𝐵
ℓ𝐶
ℓ𝐷

ℓ𝐴 ℓ𝐵 ℓ𝐶 ℓ𝐷

n factor loadings (ℓ)

0 specific variances (ψ)

Initialisation order: ℓ𝐴, ℓ𝐵, ℓ𝐶, ℓ𝐷

RR(2)

ℓ1𝐴 ℓ2𝐴
ℓ1𝐵 ℓ2𝐵
ℓ1𝐶 ℓ2𝐶
ℓ1𝐷 ℓ2𝐷

ℓ1𝐴 ℓ1𝐵 ℓ1𝐶 ℓ1𝐷
ℓ2𝐴 ℓ2𝐵 ℓ2𝐶 ℓ2𝐷

2n factor loadings (ℓ)

0 specific variances (ψ)

Initialisation order:

ℓ1𝐴, ℓ1𝐵, ℓ1𝐶, ℓ1𝐷, ℓ2𝐴, ℓ2𝐵, ℓ2𝐶, ℓ2𝐷

US

𝜎𝐴
2 𝜎𝐴𝐵 𝜎𝐴𝐶 𝜎𝐴𝐷

𝜎𝐴𝐵 𝜎𝐵
2 𝜎𝐵𝐶 𝜎𝐵𝐷

𝜎𝐴𝐶 𝜎𝐵𝐶 𝜎𝐶
2 𝜎𝐶𝐷

𝜎𝐴𝐷 𝜎𝐵𝐷 𝜎𝐶𝐷 𝜎𝐷
2

n(n + 1)/2 variance parameters (𝜎2)

0 correlation parameters (𝜌)

Initialisation order: 𝜎𝐴
2, 𝜎𝐴𝐵, 𝜎𝐵

2, 𝜎𝐴𝐶 , 𝜎𝐵𝐶 , 𝜎𝐶
2, 𝜎𝐴𝐷 , 𝜎𝐵𝐷, 𝜎𝐶𝐷, 𝜎𝐷

2


