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TABLE 1. Incidence matrix for configurations included in study 2.

Model P11 P12 P13 P14 P21 P22 P23 P24 P31 P32 P33 P34
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TABLE 2. Percentage of Converged Solutions. 3= interaction effect.

73 =0 v = 0.15
Non-normal Normal Non-normal Normal
n 200 926 200 926 200 926 200 926  Overall

sMy; 955 99.9 95.7 100.0 96.5 100.0 97.8 100 98.2
3M, 984 100 994 100 99.2 100 99.7 100 99.6
3M;3 95 100  96.6 100 97 100 98.1 100 98.3
3My 719 83 66.7  69.5 85.5 989 84.6  99.7 82.5
3Ms  98.6 100 99.5 100 99.1 100  99.7 100 99.6
3Ms 75 86.2 TL2 725 88.8  99.9 88  99.8 85.2
3My 95 100  95.6 100 95.5 100  96.8 100 97.9

ORI

4Mszg 70.5 795 681  67.3 85.2 983 86.3 99.6 8
4M3q 78 85.8 718  70.7 90.1 999 889  99.8 8
4Mszo  98.5 100  99.7 100 98.6 100 99.7 100 9
4Ms3s  98.5 9
AMss  99.3 100  99.7 100 99.1 100 100 100 9
4Mss  98.9 100 99.7 100 99.1 100  99.8 100 9
AMs3s 719  81.5 6 68.8 86.3  99.1 86.7 99.6 9
ALL 99.4 100 99.9 100 99.9 100 100 100.0 9
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TABLE 3. Estimation of «3 when 3 # 0: relative bias and estimated and
empirical standard errors. RB=relative bias. SE= estimated standard er-
ror. SD= empirical standard error.

Non-normal Normal

n 200 926 200 926

RB SE SD RB SE SD RB SE SD RB SE SD
3M; 0 .087 .093 -.0I .039 .038 0 .078 .088 0 .036 .035
3M, -.02 .077 .081 0 .035 .034 0 .072 .077 0 .033 .032
3M;3 .01 .093 .096 -.01 .04 .039 0 .083 .091 0 .038 .036
3My .1 .108 .109 -.01 .051 .051 14 107 .106 0 .051 .052
3Ms -.02 .076 .08 -.01 .035 .033 0 .073 .078 0 .033 .032
3Mg .07 .096 .1 -.03 .046 .046 .08 .097 .102 -.01 .046 .046
3M~ .02 .136 .15 .01 .062 .059 .02 .129 .14 .01 .06 .057
3Msg .04 138 .146 .01 .061 .058 .04 131 .138 .01 .059 .056
3Mg .04 .161 175 .02 .07 .069 .03 .148 .158 .02 .067 .066
3Mqg .14 .253 .308 .02 .097 .104 15 222 253 .02 .095 .103
3M;; .06 .155 .166 .02 .066 .065 .06 .145 .15 .02 .063 .062
3M;, .08 .211 .29 0 .087 .09 15 0195 238 .01 .086 .09
3M;3 .07 .129 .14 .01 .053 .051 .09 .136 .155 .01 .055 .052
3M;;, .09 .133 142 .01 .055 .054 12148 181 .01 .057 .055
3My5 .11 152 182 .03 .06 .059 .09 .151 .158 .02 .06 .058
3Mie .41 .383 .496 .02 .088 .089 .18 .261  .239 .01 .079 .08
3My7; .15 184  .199 .03 .066 .067 .09 173 178 .01 .067 .068
3M g .8 .802 1.299 .05 .107 .107 42 446 .669 .03 .093 .093
3Mq9 .02 .075 .079 .01 .034 .032 .03 .075 .078 .01 .034 .031
3Myy .03 .077  .083 .01 .035 .034 .02 .075 .084 0 .035 .034
3M,; .03 .084 .087 .01 .037 .036 .05 .081 .083 .01 .036 .035
3Moy -97 139 3.377 0 .055 .055 .09 112 124 0 .048 .049
3Ms3 .05 .092 .097 .02 .043 .044 .04 .09 1 0 .042 .044
3Msos .29 234 258 .02 .066 .066 .22 155  .204 .01 .057 .057
4M; .07 .108 11 -.01 .051 .051 120107 .108 0 .051 .053
4M, .07 .097  .099 -.02 .046 .046 .07 .097 .103 -.01 .046 .046
4Ms3  -.03 .076 .081 0 .035 .034 -.01 .072 .078 0 .033 .032
4My  -.03 .075 .081 -.01 .035 .033 -.02 .072 .078 -.01 .033 .032
4M; 0 .086 .092 -.01 .039 .038 0 .078 .087 -.01 .036 .035
4Mg 0 .09 .094 -.01 .04 .039 0 .082 .089 0 .038 .036
4M,  -.03 .075 .08 0 .035 .034 -.01 .071 .077 0 .033 .032
4Mg  -.03 .078 .085 -.01 .036 .035 0 .074 .083 -.01 .035 .033
4Mgy -.01 .076 .081 0 .035 .034 0 .072 .077 0 .033 .032
4My9 -.02 .076 .079 -.01 .035 .033 -.01 .072 .078 0 .033 .032
4M 14 0 .086 .091 -.01 .039 .038 .01 .08 .086 0 .037 .036
4M;5 -.01 .076 .081 -.01 .035 .033 0 .072 .078 0 .033 .032
4My3 .04 .136 .146 .01 .061 .058 .04 .13 138 .01 .059 .056
4M74 .05 .154 .166 .02 .066 .065 .06 .143 .151 .02 .063 .063
4My5 .01 .132 147 .01 .061 .058 .01 128 .14 .01 .059 .057
4M.¢ .02 .154 .165 .02 .068 .068 .02 .144 155 .01 .065 .065
4M;7, .03 135 147 .01 .06 .058 .03 .129 .137 .01 .059 .056
4Mqs .02 .133 147 .01 .061 .058 .01 127 .14 .01 .059 .057
4Mq9 .04 137 145 .01 .061 .058 .04 .13 137 .01 .059 .056
4Msg .04 .153 .162 .02 .066 .065 .05 .143 .146 .02 .063 .062
4Mo; .05 .159 178 .02 .069 .069 .03 .146 .157 .01 .066 .066
4Moy .05 152 17 .01 .066 .065 .05 142 .149 .02 .063 .062
4Mo3 .08  .133 .136 .01 .053 .05 A1 142 155 .02 .054 .052
4Mo, .12 153 .168 .02 .058 .057 12,153  .153 .02 .058 .057
4Mos .08 .13 144 .01 .054 .053 .08 .138 .164 .01 .056 .055
4Mss .09 135 .168 .01 .053 .051 .1 133 .166 .01 .055 .052
4Mo7 .1 .136 .164 .01 .053 .051 1 14 154 .01 .055 .052
4Mog .07 145 .169 .02 .058 .058 A1 147 171 .02 .059 .057
4Mog .12 149 178 .03 .059 .059 1147 16 .02 .06 .058
4Ms 2 .218 .255 .02 .065 .066 A2 172 .209 .01 .066 .067
4Ms; .02 .075 .083 0 .035 .034 0 .073 .084 0 .035 .034
4Ms3o .01 .074 .08 .01 .034 .032 .02 .074 .078 .01 .034 .031
4Ms3 .03 .075 .08 .01 .034 .032 .04 .074 .078 .01 .034 .031
4Ms4 .04 084 .088 .01 .037 .036 .05 .081 .083 .01 .036 .035
4Ms3s .03 .083 .088 .01 .037 .036 .04 .081 .084 .01 .036 .035
4Mss .04 .092 .097 .01 .042 .044 .02 .087 .099 0 .041 .043
ALi -.03 .07  .079 -.01 .033 .032 -.01 .068 .076 0 .032 .031
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TABLE 4. Coverage rates of confidence intervals for v3. Confidence level 95 %.

73 =0 3 = .15
Non-normal Normal Non-normal Normal
n 200 926 200 926 200 926 200 926
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TABLE 5. Type I error rates and Power to detect interaction effect.

Type I error (y3 = 0) Power (y3 = 0.15)

Non-normal Normal Non-normal Normal
200 926 200 926 Overall 200 926 200 926  Overall
14 3.6 44 38 4.1 40.2 99.3 48.7 99.8 72.5
3M, 4.3 46 53 48 4.8 48.0 99.6 54.2 99.9 75.5
3M3 3.3 3.8 4.1 4.0 3.8 38.6 98.5 42.9 99.6 70.4
3My 3.3 3.0 48 54 4.1 32.3 82.7 334 83.9 60.1
3M5 4.2 49 6.0 5.1 5.1 50.1 99.7 53.0 99.9 75.7
3Mg 3.6 24 46 5.0 3.8 36.5 89.3 384 89.1 65
3M~ 4.9 44 6.2 44 5 54.9 99.5 55.3 99.9 77.9
3Mg 5.4 42 6.0 44 5 55.0 99.5 56.7 99.9 77.9
3Mg 5.4 54 5.8 4.9 5.4 42.5 98.3 44.3 99.1 71.5
3Mio 2.9 45 34 4.9 3.9 23.8 81.0 25.3 81.8 56.2
3Mi; 4.8 50 6.1 5.0 5.2 46.8 99.0 49.3 99.6 73.8
M 2.6 46 4.2 46 4 29.1 87.7 31.1 88.4 62.3
3Mi3 4.4 45 45 38 4.3 46.6 99.4 45.0 99.7 73.3
My 2.9 40 2.9 4.2 3.5 44.7 98.4 40.0 98.8 72.6
3Mi5 4.2 54 3.3 4.6 4.4 37.4 97.9 36.3 98.9 68.1
3Mi 1.9 1.6 19 28 2 13.5 75.2 15.6 86.3 51.1
3M;7 3.3 4.8 28 4.6 3.9 28.9 93.9 26.6 93.6 63.3
Mg 1.4 20 1.0 24 1.7 10.9 60.4 11.0 72.9 42.3
3Mi9 5.3 44 6.0 44 5 56.4 99.4 56.1 99.7 78
3Mso 4.0 5.2 4.7 4.1 4.5 54.7 99.1 52.5 99.1 7.7
3Ms; 5.5 51 45 46 4.9 47.3 99.0 50.6 99.7 74.2
3Moy 2.2 3.1 3.1 35 3 22.1 80.6 29.1 89.7 58.3
3Ms3 5.8 53 3.5 4.9 4.9 37.9 94.1 39.7 93.7 68.3
3Moy 2.2 3.2 3.1 3.7 3 16.3 67.4 21.8 79.1 49.6
M 3.5 25 4.7 55 4 30.6 82.7 32.4 83.0 59
4Ms 3.6 28 53 46 4 37.3 89.2 37.1 88.9 64.6
4M 5 4.3 4.7 53 5.1 4.9 48.0 99.7 53.1 100.0 75.3
4My 4.2 52 6.5 54 5.3 49.3 99.7 52.7 100.0 75.5
4M;5 4.3 3.8 4.6 4.0 4.2 40.0 99.3 48.0 99.8 72.2
4Mg 3.0 3.8 4.0 4.3 3.8 38.4 98.6 42.8 99.6 70.4
4M~ 4.3 46 52 48 4.7 48.8 99.7 55.5 99.9 76.1
4Myg 4.1 4.0 5.7 4.0 4.4 47.5 99.5 524 99.9 75.2
4Mg 4.4 46 54 4.9 4.8 49.5 99.7 55.3 100.0 76.3
4Mq9 4.3 4.8 5.8 5.2 5 49.7 99.7 54.5 100.0 76.1
4M;, 4.4 3.6 4.6 4.3 4.2 40.6 98.5 45.8 99.6 71.6
4M1, 4.2 4.8 59 5.2 5 50.2 99.7 54.3 100.0 76.1
4My3 5.2 49 6.0 4.8 5.2 55.4 99.5 57.2 99.9 78.1
4M4 5.1 50 5.6 5.2 5.2 47.0 98.9 50.2 99.5 74
4My5 5.0 46 6.3 4.7 5.1 54.4 99.6 55.2 99.9 77.5
4Mg 4.2 50 5.1 5.1 4.9 42.8 98.6 45.1 99.2 71.7
4M;7 5.5 4.1 6.7 4.3 5.2 55.0 99.5 55.9 100.0 e
4Mig 5.0 45 6.7 4.7 5.2 55.6 99.6 56.9 99.9 78.3
4Mq9 5.6 4.1 5.7 4.2 4.9 55.0 99.5 57.1 99.9 78
4Moy 4.9 49 5.7 5.1 5.2 46.9 98.9 49.2 99.6 73.7
4Mo; 4.9 54 5.6 5.0 5.2 44.6 98.3 45.3 99.2 72.2
4Mso 5.4 4.8 6.5 5.2 5.5 46.1 99.0 49.6 99.6 73.7
4Moz 3.8 4.1 4.2 34 3.9 44 .4 99.5 42.6 99.7 717
4Moy 3.1 44 3.1 4.2 3.7 36.3 98.6 34.8 99.4 67.4
5 4.8 4.2 4.1 4.3 4.4 45.2 98.7 425 98.8 73.2
4Mos 4.5 45 45 3.9 4.3 46.3 99.4 44.9 99.7 73
4Ms, 3.8 4.8 46 3.8 4.3 45.9 99.4 44.5 99.8 72.8
4Mog 4.3 53 4.0 3.9 4.4 37.6 98.7 35.8 99.3 68.2
4Msg 4.8 54 3.1 4.6 4.5 38.1 97.9 36.0 98.8 68.1
4Ms5y 4.1 52 3.0 5.2 4.4 30.7 94.3 29.6 94.7 64.7
4M3; 4.5 48 52 46 4.8 56.1 99.2 53.7 99.1 78.3
4Ms35 5.2 41 6.0 4.2 4.9 56.8 99.4 56.1 99.7 78.1
4Ms33 5.6 45 6.0 4.2 5.1 56.2 99.4 56.1 99.7 77.9
4Ms, 5.7 4.8 5.1 4.7 5.1 46.4 98.9 49.6 99.6 73.7
4Ms3s 6.4 49 49 44 5.1 47.3 98.9 50.3 99.6 74.1
¢ 6.2 53 4.5 5.0 5.2 39.3 94.0 40.3 94.3 68.9
i 6.1 53 7.2 5.1 5.9 55.7 99.7 58.8 100.0 78.6




