Random Covariance (New in Version 8.9)

@ The model allows individually-varying covariance

Pi/ GI%A; \/ G?%ired.; where p; 1s the correlation

But p; 1s not normally distributed so we transtorm it

Fisher z-transform: z = 3/n[(1+p;)/(1 —p;)], 2~ N(u,c?)
The reverse formula is p = (e** —1)/(e** + 1)

The median of the original p is obtained as (e** —1)/(e** + 1)
z and p are almost 1dentical for p values between -0.5 and +0.5
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@ Asparouhov & Muthén (2010). Bayesian analysis using Mplus: Technical
implementation. http://www.statmodel.com/download/Bayes3.pdf
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