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Cmd> s <- tabs(y,covar:T); s # sample variance matrix
(1,1)     3.1903      0.6777     -2.2794    -0.62891     0.71555
(2,1)     0.6777      1.3874     -1.2398     -0.3807     0.29635
(3,1)    -2.2794     -1.2398      7.7395      1.7365     -1.8761
(4,1)   -0.62891     -0.3807      1.7365     0.73894    -0.56029
(5,1)    0.71555     0.29635     -1.8761    -0.56029     0.87565

Cmd> eigs <- eigen(s)

Cmd> eigs$values # eigenvalues of S
(1)      9.8495      2.2704      1.1149     0.46384     0.23323

Cmd> m <- 2

Cmd> Lhat <- sqrt(eigs$values[run(m)]') * eigs$vectors[,run(m)]

Cmd> Lhat # unrotated estimated loadings
(1,1)       1.1223       1.3747
(2,1)      0.54182      0.19703
(3,1)      -2.7107      0.57841
(4,1)     -0.66079     0.062869
(5,1)      0.71535    -0.056138

����� ��	�E�
�
E� ���
�

Cmd> psihat <- diag(s) - diag(Lhat %*% L'); psihat
(1)    0.040853       1.055    0.056965     0.29834     0.36078,�����	������������(� �D�� �����E1�=
Cmd> Vhat <- Lhat %*% Lhat'; Vhat # rank 2 piece
(1,1)     3.1495     0.87894      -2.247    -0.65517     0.72565
(2,1)    0.87894     0.33239     -1.3547    -0.34564     0.37653
(3,1)     -2.247     -1.3547      7.6826      1.8276     -1.9716
(4,1)   -0.65517    -0.34564      1.8276     0.44059    -0.47622
(5,1)    0.72565     0.37653     -1.9716    -0.47622     0.51488

Cmd> h <- diag(vhat); h #c Estimated omunalities
(1)      3.1495     0.33239      7.6826     0.44059     0.51488

Cmd> sigmahat <- Vhat + dmat(psihat)

Cmd> sigmahat # Estimated variance matrix;diags exactly match S
(1,1)     3.1903     0.87894      -2.247    -0.65517     0.72565
(2,1)    0.87894      1.3874     -1.3547    -0.34564     0.37653
(3,1)     -2.247     -1.3547      7.7395      1.8276     -1.9716
(4,1)   -0.65517    -0.34564      1.8276     0.73894    -0.47622
(5,1)    0.72565     0.37653     -1.9716    -0.47622     0.87565
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