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. use http://www.stata-press.com/data/r15/sem_1fmm.dta *!

(single-factor measurement model)
0000000000000 0 XOoOOooooooo xy,2e,23,24 000 500000000000000
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. list in 1/5*2

x1 X2 x3 x4

96 82 96 43
106 81 93 40
127 95 96 134
123 98 94 109
119 99 100 108
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*10000000File > Example Datasets > Stata 15 manual datasets O O O O Structural Equation Modeling Reference
Manual [SEM] O Example 1 0000000000000

*20000000 Data [> Describe data > List data
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. summarize *3

summmari ze
Vari abl e Qbs Mean Std. Dev. M n Max
x1 500 99. 518 14. 35402 60 137
X2 500 99. 954 14. 1939 52 140
x3 500 99. 052 14. 26395 59 150
x4 500 94. 474 70.11603 -113 295

000000000000 (notes) 0000000 DOOOD0OOOODODOOODOODOOODODOOODOODO

. notes list*?

notes |ist

dt a:

1. fictional data

2. Variables x1, x2, x3, and x4 each contain a test score designed to
neasure X. The test is scored to have nmean 100.
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2. SEM OO0
000000 SEM Builder 10000000 W 00000000000000

e Statistics > SEM (structural equation modeling) > Model building and estimation 0O 0 [

e SEM Builder 0 O Iilrl';?:‘l;IZIDDDDDDDDDDDDDDDDDDDDDDDDDDDDDDD
Measurement component 00000 000000000
e Main O O: Latent variable name: X

Measurement variables: x1 x2 x3 x4

*3 0000000 Statistics > Summaries, tables and tests > Summary and descriptive statistics > Summary statistics
*4 0000000 Data > Data utilities > Notes utilities [> List or search notes
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B Measurement component

Main  Distances Connections

Latent variable
(®) Observation-level latent variable (standard)

Multilevel latent variable

Latent variable name:

%

Measurement vanables
(@) Select varables
() Specify number of variables

Measurement variables:

| w2 w3 nd |T||j

Make measurements generalized

Farmiby/Link: | Gaussian, Identity

[J Do not estimate canstants

Measurement direction:
| Down w

T

O 1 Measurement component 00 OO0 - Main OO

SEM Builder D00 0OO0DOO0OOO0OODOOOOODOOOODOOODOO
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(x1<-X) (x2<-X) (x3<-X) (x4<-X)
(x1 x2 x3 x4<-X)
(X->x1 x2 x3 x4)

3.semO0000000O

000000oooooOoO0 SEM Builder 00O E}DDDDDDDDDDDDDSEMestimationoptionsD
J000d000oooooooooooooooo oKkoooooooog

B SEM estimation options

Model Group iffin | Weights SE/Robust Reporting Maximization Advanced

Method

i Maximum likelihood
() Masimum likelihood with missing values
() Asymptotic distribution free

°0 Gonc

0 3 SEM estimation options 1 0000 - Model OO
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sem (X ->x1, ) (X ->x2, ) (X->x3, ) (X->x4, ), latent(X ) nocapsl atent
Endogenous vari abl es
Measurenment: x1 x2 x3 x4
Exogenous vari abl es
Latent: X
Fitting target nodel
Iteration O: | og likelihood = -8487.5905
Iteration 1: log likelihood = -8487.2358
Iteration 2: I og likelihood = -8487.2337
Iteration 3: log likelihood = -8487.2337
Structural equation nodel Nunber of obs = 500
Esti mation method = ni
Log li kel i hood = -8487.2337
(1) [x11X=1
aMm
Coef . Std. Err. z P>| z| [95% Conf. Interval]
Measur enment
x1
X 1 (constrained)
_cons 99.518 . 6412888 155. 18 0. 000 98. 2611 100. 7749
X2
X 1. 033249 . 0723898 14. 27 0. 000 . 8913676 1.17513
_cons 99. 954 . 6341354 157. 62 0. 000 98. 71112 101. 1969
x3
X 1.063876 . 0729725 14.58 0. 000 . 9208526 1. 2069
_cons 99. 052 . 6372649 155. 43 0. 000 97.80298 100. 301
X4
X 7.276754 . 4277638 17.01 0. 000 6. 438353 8.115156
_cons 94. 474 3.132547 30. 16 0. 000 88. 33432 100. 6137
var (e. x1) 115. 6865 7.790423 101. 3823 132. 0089
var (e. x2) 105. 0445 7.38755 91. 51873 120. 5692
var (e. x3) 101. 2572 7.17635 88. 12499 116. 3463
var (e. x4) 144. 0406 145. 2887 19. 94838 1040. 069
var ( X) 89. 93921 11. 07933 70. 64676 114. 5001
LR test of npodel vs. saturated: chi?2(2) = 1.46, Prob > chi2 = 0.4827
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. sem (x1 x2 x3 x4 <- X)

ooboooooog
020000000000000000000000O00O00O00O

rr=a1+ X0 +&
Ty = az + Xf2 + &2
r3=az+ X[ +e3
Ta =04+ XBs+es

coooooobooooboooooooOoooon

1.00 XO00OOO0OOoOOooooooooOo (normalization) 0000000000 O0O0OOODOOODO
00 X0O0O 10000000 2, 0000000000 (anchored) 000000 ODODOOOOODOO
0/ 0100000000000000 [SEM] intro 4 (mwp-122) 000000000

2. X a1, X >20, X 523 000000000000 By,6,6300000 1,1.03,1.0600000
00000000X »2,0000000 4 07280000000000000000000000
000000000000000000000000000000000000 1,1,1,700000
000000000000000000000000000

3. 00000 x3(2)0000 146000000 04827 0000000000000000Op0O0
>005000000000000000000000000000 badness-of-it0 0000000
000 (goodness-of-fit test) 000000000 U0OODOOOODOODODOOODOUOLDOOOODO
goboooboooobboooo
gobbodooboooobooooooOooOooobooOoobooobooOooooooooOoOoOooOoboOooDn
goboooboooobooooobooboobooooooooooboooobooOoooobooooDooOon


http://www.math-koubou.jp/stata1405.html�
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