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Overview

The supplementary materials here contain additional results for Studies 1-3.
Study 1

Table 1 presents a count of the number of cases that had valid results for overall
model fit in each condition - based on either normal theory likelihood (ML), or that
with robust corrections (MLM). Cases that did not have valid results included those that
did not converge to a solution, or those under which a valid test of model fit and p-
value could not be computed. Table 2 presents the number of replications that had an
improper estimate, operationalized as a negative variance estimate (Heywood case) or
covariance matrix among latent variables that was not positive definite. Table 3 presents
overall model rejection rates based only on valid replications. Tables 4 through 9 present
empirical standard deviations and bias for the parameters of interest in Study 1 (i.e., first
factor loading, first error variance, factor covariance). Figure 1 presents the proportion
of cases (rounded to 2 decimal places) under each cell of the design with a valid CL

Figure 2 presents median CI width.
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Table 1: Number of cases under each condition in Study 1 where overall model estima-
tion succeeded

N  Condition ML MLM
100 Normal 1000 1000
200 Normal 1000 1000
500 Normal 1000 1000
100 VM Moderate 999 999

200 VM Moderate 1000 1000
500 VM Moderate 1000 1000

100 VM Severe 1000 1000
200 VM Severe 1000 1000
500 VM Severe 1000 1000
100 CN Severe 984 979
200 CN Severe 999 999
500 CN Severe 1000 1000
100 CN Moderate 999 998

200 CN Moderate 1000 1000
500 CN Moderate 1000 1000
100 Copula Moderate 1000 1000
200 Copula Moderate 1000 1000
500 Copula Moderate 1000 1000
100 Copula Severe 999 999
200 Copula Severe 1000 1000
500 Copula Severe 1000 1000

Note. VM = Vale and Maurelli method; CN = Contaminated normal; Copula = Mul-
tivariate Gumbel Copula; ML = Maximum likelihood estimation; MLM = Maximum
likelihood estimation with robust corrections. Note that the number of cases for ML and
MLM differs slightly in some cases due to the overall test statistic not being computable
for MLM.
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Table 2: Number of solutions with one or more improper parameter estimates

N  Condition Improper parameter estimates
100 Normal Normal 0
200 Normal Normal 0
500 Normal Normal 0
100 VM moderate 3
200 VM moderate 0
500 VM moderate 0
100 VM severe 1
200 VM severe 0
500 VM severe 0
100 CN moderate 11
200 CN moderate 0
500 CN moderate 0
100 CN severe 52
200 CN severe 3
500 CN severe 0
100 Copula moderate 0
200 Copula moderate 0
500 Copula moderate 0
100 Copula severe 10
200 Copula severe 0
500 Copula severe 0

Note. VM = Vale and Maurelli method; CN = Contaminated normal; Copula = Multi-
variate Gumbel Copula.
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Table 3: Model rejection rates under each condition in Study 1

N  Condition ML MLM
100 Normal 0.06 0.08
200 Normal 0.06 0.06
500 Normal 0.06 0.06

100 VM Moderate 0.21 0.09
200 VM Moderate 0.19 0.07
500 VM Moderate 0.21 0.06

100 VM Severe 0.19 0.09
200 VM Severe 0.19 0.07
500 VM Severe 024 0.06

100 CN Moderate 0.58 0.08
200 CN Moderate 0.59 0.06
500 CN Moderate 0.59 0.05

100 CN Severe 092 0.07
200 CN Severe 090 0.07
500 CN Severe 091 0.06

100 Copula Moderate 0.20 0.06
200 Copula Moderate 0.19 0.06
500 Copula Moderate 0.18 0.06
100 Copula Severe 0.39 0.08
200 Copula Severe 0.37 0.06
500 Copula Severe 039 0.06

Note. VM = Vale and Maurelli method; CN = Contaminated normal; Copula = Multi-
variate Gumbel Copula; ML = Maximum likelihood estimation using the normal theory
chi-square test of overall fit; MLM = Maximum likelihood estimation with robust correc-
tions, using a scaled chi-square test of overall fit.
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Table 4: Empirical standard deviations for first factor loading, Study 1

N  Condition Empirical SD
100 Normal 0.18
200 Normal 0.11
500 Normal 0.07
100 VM moderate 0.27
200 VM moderate 0.16
500 VM moderate 0.10
100 VM severe 0.31
200 VM severe 0.18
500 VM severe 0.11
100 CN moderate 0.39
200 CN moderate 0.16
500 CN moderate 0.10
100 CN severe 0.88
200 CN severe 0.25
500 CN severe 0.12
100 Copula moderate 0.23
200 Copula moderate 0.12
500 Copula moderate 0.07
100 Copula severe 0.24
200 Copula severe 0.15
500 Copula severe 0.09

Note. VM = Vale and Maurelli method; CN = Contaminated normal; Copula = Multi-
variate Gumbel Copula.
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Table 5: Raw bias for first factor loading, Study 1

N  Condition Bias
100 Normal 0.02
200 Normal 0.01
500 Normal 0.00

100 VM moderate 0.04
200 VM moderate 0.02
500 VM moderate 0.01

100 VM severe 0.05
200 VM severe 0.02
500 VM severe 0.01
100 CN severe 0.12
200 CN severe 0.04
500 CN severe 0.01

100 CN moderate 0.07
200 CN moderate 0.01
500 CN moderate 0.01
100 Copula moderate 0.04
200 Copula moderate 0.01
500 Copula moderate 0.00
100 Copula severe 0.04
200 Copula severe 0.02
500 Copula severe 0.01

Note. VM = Vale and Maurelli method; CN = Contaminated normal; Copula = Multi-
variate Gumbel Copula.



June 16, 2017 7

Table 6: Empirical standard deviations for first error variance, Study 1

N  Condition Fixed Empirical SD
100 Normal 0.13
200 Normal 0.09
500 Normal 0.06
100 VM moderate 0.22
200 VM moderate 0.15
500 VM moderate 0.10
100 VM severe 0.28
200 VM severe 0.20
500 VM severe 0.13
100 CN moderate 0.18
200 CN moderate 0.11
500 CN moderate 0.08
100 CN severe 0.21
200 CN severe 0.14
500 CN severe 0.08
100 Copula moderate 0.14
200 Copula moderate 0.10
500 Copula moderate 0.07
100 Copula severe 0.18
200 Copula severe 0.13
500 Copula severe 0.08

Note. VM = Vale and Maurelli method; CN = Contaminated normal; Copula = Multi-
variate Gumbel Copula.
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Table 7: Raw bias for first first error variance, Study 1

N  Condition Bias
100 Normal -0.01
200 Normal -0.01
500 Normal -0.01
100 VM moderate -0.02
200 VM moderate -0.02
500 VM moderate 0.00
100 VM severe -0.04
200 VM severe -0.01
500 VM severe -0.01
100 CN moderate -0.03
200 CN moderate -0.01
500 CN moderate -0.00
100 CN severe -0.02
200 CN severe -0.03
500 CN severe 0.00

100 Copula moderate -0.02
200 Copula moderate 0.00
500 Copula moderate 0.00
100 Copula severe -0.02
200 Copula severe -0.01
500 Copula severe 0.00

Note. VM = Vale and Maurelli method; CN = Contaminated normal; Copula = Multi-
variate Gumbel Copula.
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Table 8: Empirical standard deviations for factor covariance, Study 1

N  Condition Empirical SD
100 Normal 0.18
200 Normal 0.12
500 Normal 0.07
100 VM moderate 0.21
200 VM moderate 0.14
500 VM moderate 0.08
100 VM severe 0.21
200 VM severe 0.14
500 VM severe 0.08
100 CN moderate 0.24
200 CN moderate 0.16
500 CN moderate 0.10
100 CN severe 0.30
200 CN severe 0.20
500 CN severe 0.12
100 Copula moderate 0.18
200 Copula moderate 0.13
500 Copula moderate 0.08
100 Copula severe 0.20
200 Copula severe 0.13
500 Copula severe 0.08

Note. VM = Vale and Maurelli method; CN = Contaminated normal; Copula = Multi-
variate Gumbel Copula.
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Table 9: Raw bias for factor covariance, Study 1

N  Condition Bias
100 Normal 0.00
200 Normal 0.01
500 Normal 0.00
100 VM moderate -0.01
200 VM moderate -0.01
500 VM moderate 0.00
100 VM severe -0.01
200 VM severe 0.00
500 VM severe -0.01
100 CN moderate 0.00
200 CN moderate 0.00
500 CN moderate 0.00
100 CN severe 0.00
200 CN severe 0.00
500 CN severe 0.00

100 Copula moderate 0.00
200 Copula moderate 0.00
500 Copula moderate 0.00
100 Copula severe 0.03
200 Copula severe 0.02
500 Copula severe 0.01

Note. VM = Vale and Maurelli method; CN = Contaminated normal; Copula = Multi-
variate Gumbel Copula.



Figure 1: Proportion of valid confidence intevals for Study 1
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Figure 2: Median interval width for confidence intervals in Study 1
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Study 2

Table 10 presents a count of the number of cases that had valid results for overall
model fit in each condition - based on either normal theory likelihood (ML), or that with
robust corrections (MLM). Table 12 presents overall model rejection rates based only on
valid replications.

Figure 3 presents the proportion of cases (rounded to 2 decimal places) under each
cell of the design with a valid CI. Figure 4 presents median CI width. Figure 5 presents
relative efficiency. Note that the robust likehood-based approach (R-LCI) is used as the
benchmark for relative efficiency such that the median width for any given approach in
any cell is divided by the median width for R-LCI in the same cell. Thus, values greater
than 1 indicate larger intervals and are less efficient than R-LCI. Figure 6 presents the

proportion of intervals with widths greater than 1.
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Table 10: Number of cases under each condition in Study 2 where overall model estima-
tion succeeded

N Condition ML MLM
75 Normal 1000 1000
125 Normal 1000 1000
300 Normal 1000 1000
1000 Normal 1000 1000

75 VM 1000 1000
125 VM 1000 1000
300 VM 1000 1000
1000 VM 1000 1000
75 CN 1000 1000
125 CN 1000 1000
300 CN 1000 1000
1000 CN 1000 1000

75 NNDP1 1000 999

125 NNDP1 999 999

300 NNDP1 1000 1000
1000 NNDP1 1000 1000
75 NNDP2 1000 1000
125 NNDP2 1000 1000
300 NNDP2 1000 1000
1000 NNDP2 1000 1000

Note. VM = Vale and Maurelli method; CN = Contaminated normal;, NNDP1 = Non-
normal with dependency condition 1, NNDP2 = Non-normal with dependency condi-
tion 2; ML = Maximum likelihood estimation; MLM = Maximum likelihood estimation
with robust corrections.



Table 11: Model rejection rates under each condition in Study 2

June 16, 2017

N NNType ML MLM
75 Normal 0.08 0.09
125 Normal 0.07 0.08
300 Normal 0.06 0.07
1000 Normal 0.05 0.06
75 VM 0.14 0.14
125 VM 0.11  0.10
300 VM 0.13 0.09
1000 VM 0.11 0.07
75 CN 0.81 0.10
125 CN 0.81 0.08
300 CN 0.79 0.07
1000 CN 0.81 0.06
75 NNDP1 057 0.11
125 NNDP1 0.61 0.07
300 NNDP1 0.66 0.05
1000  NNDP1 0.81 0.06
75 NNDP2 042 0.13
125 NNDP2 051 0.11
300 NNDP2 051 0.06
1000  NNDP2 0.63 0.05

15

Note. VM = Vale and Maurelli method; CN = Contaminated normal; NNDP1 = Non-
normal with dependency condition 1; NNDP2 = Non-normal with dependency condi-
tion 2; ML = Maximum likelihood estimation; MLM = Maximum likelihood estimation

with robust corrections.
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Figure 4: Median interval width for confidence intervals, Study 2
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NNDP1 4| .27 .22 .14 .08 | .28 .22 .14 .08 | .36 .30 .22 .14 | .37 .31 22 14| 45 35 .23 .14 | 44 34 23 .14 | .45 35 .23 .14
NNDP2 421 25 20 .14 .08 | .26 .20 .14 .08 | .27 .23 .18 .11 | .28 24 .18 .11 | .32 .26 .18 .11 |.32 .26 .18 .11 | .32 .26 .18 .11
Normal—@ 44 34 22 12| .43 34 22 12| .42 33 22 12| .41 32 22 12| .45 .34 22 12| .45 34 22 .12 | .45 34 22 12
W -l .43 .33 22 12| 43 33 22 12| .36 29 .19 .11 | .36 .29 .19 .11 | .39 .30 .20 .11 | .39 .30 .20 .11 | .39 .30 .20 .11
CN-| 43 33 22 12| 43 34 22 12| .56 45 .31 .17 | .55 .44 31 .17 | 63 .48 .32 .18 | .63 .48 .32 .18 | .64 .48 .32 .18
NNDP1 +¢| 43 .33 22 12| 43 .33 22 12| .50 40 .29 .18 | .50 .40 .29 .18 | .57 .44 .30 .18 | .57 .44 .30 .18 | .58 .44 .30 .18
NNDP2 48| 41 32 21 12| 41 32 21 12| .41 34 24 15| 41 34 24 15| .47 37 25 15| .47 .37 .25 .15 | .48 .37 .25 .15
Normal—’g .30 .23 .15 .08 | .30 .24 .15 .08 | .29 23 .15 .08 | .29 .23 .15 .08 | .32 .24 .15 .08 | .32 .24 .15 .08 | .32 .24 .15 .08
W -g| .30 .23 .15 .08 | .30 .23 .15 .08 | .23 .18 .12 .07 | .23 .18 .12 .07 | .25 .19 .12 .07 | .25 .19 .13 .07 | .25 .19 .12 .07
CN-5l 29 .23 .15 .08 | .30 .23 .15 .08 | .37 .31 .21 12| 38 .32 22 .12 | 47 34 22 12 | 47 35 22 .12 | 48 35 22 .12
NNDP1 +¢| .29 .23 .15 .08 | .30 .24 .15 .08 | .38 .32 .23 .14 | .39 .33 .23 .14 | .47 36 .24 14| .47 35 24 14| .48 36 .24 .14
NNDP2 @] .27 21 14 .08 | 27 22 .14 .08 | .28 25 17 11| .29 25 .18 .11 | .34 27 .18 .11 | .33 .27 .18 .11 | .34 .27 .18 .11
5 Normalfg 21 16 .11 06| .22 .17 .11 .06 .20 .16 .11 .06 | .21 .16 .11 .06 | .24 .17 .11 .06 | .24 .17 .11 .06 | .24 .18 .11 .06
5 w gl .20 .16 .10 .06 | .21 .16 .11 .06 | .18 .15 .10 .06 | .19 .15 .10 .06 | .21 .16 .10 .06 | .21 .16 .10 .06 | .21 .16 .10 .06
5 CN 5| .20 .16 .10 .06 | .22 .17 .11 .06 | .26 .21 .15 .09 | .29 .22 .15 .09 | .37 .26 .16 .09 | .37 .26 .16 .09 | .37 .26 .16 .09
O NNDP1q gl .21 .16 .11 .06 | .22 .17 .11 .06 | .26 .22 .16 .10 | .29 .24 .17 .10 | .38 .27 .17 .10 | .37 .27 .17 .10 | .38 .28 .17 .10
£ NNoP2 -2 18 .15 .10 .06 | .19 .15 .10 .06 | .19 .17 .13 .08 | .21 .18 .13 .08 | .25 .19 .14 .08 | .24 .19 .14 .08 | .25 .19 .14 .08
E Nofmalfjf 41 31 20 11| .41 32 20 .11 (.39 31 .20 .11 |.39 31 .20 .11 | 42 32 21 11| .42 32 21 11| .42 32 21 .11
S W gl .41 .81 20 .11 | .41 32 .20 .11 | .40 .31 .21 .12 | .39 .31 21 .12 | 42 .32 .21 12| .42 32 21 12| .42 .32 21 .12
;,~ cN+5] .40 31 .20 11| .41 31 .20 .11 | .52 42 29 .16 | .53 .42 .29 .16 | .60 .45 .30 .16 | .60 .45 .30 .17 | .60 .46 .30 .17
S NNDP1 gl 40 .31 .20 .11 | .41 32 21 11| .48 40 28 .17 | .48 40 28 .17 | .56 .43 .29 .17 | .56 .43 .29 .17 | .56 .44 29 .17
Z nNnDP2-2//.38 .30 .20 .11 [ .39 .30 .20 .11 | .38 .32 .23 .14 | .38 .32 .23 .14 | .43 35 .24 14| .43 35 .24 14 | .44 35 .24 .14
Normal 8} .29 .23 .15 .08 | .30 .23 .15 .08 | .28 22 .15 .08 | .29 .22 .15 .08 | .31 .24 .15 .08 | .31 .24 .15 .08 | .32 .24 .15 .08
V5| .29 .22 .15 .08 | .29 23 .15 .08 [ .21 .18 .12 .07 | .22 .18 .12 .07 | .24 .19 .12 .07 | .24 19 .12 .07 | .24 .19 .12 .07
CN-5l 29 22 .15 .08 | .30 .23 .15 .08 | .37 .30 .21 .12 | .38 .31 .21 .12 | 46 .34 21 .12 | 46 .34 21 .12 | .47 34 22 .12
NNDP1 - ¢| .29 .23 .15 .08 | .30 .23 .15 .08 | .37 .31 .22 .14 | .38 .31 .23 .14 | 46 .35 .28 .14 | .46 .34 .23 .14 | .47 .35 .23 .14
NNDP2 42| 26 .21 .14 .08 | .27 .21 .14 .08 | .28 24 .18 12| .29 25 .18 .12 | .33 .27 .19 .12 | .33 .27 .19 .12 | .34 .27 .19 .12
Normal—ﬁ 45 35 23 12| 45 35 23 .12 | .43 34 23 12| 43 34 23 12| 46 .35 .23 .12 | 46 .35 23 .12 | .46 .36 .23 .13
W -l 45 35 23 .12 | 45 35 23 .12 | .38 31 .21 12| .38 .31 21 12| .41 .32 21 12| .41 33 21 12| .42 33 .21 .12
CN-Sl 45 356 23 .12 | 46 35 .23 .13 | .58 47 .32 .18 | .58 .46 .32 .18 | .66 .50 .33 .18 | .66 .50 .33 .18 | .66 .50 .33 .18
NNDP1 4| 45 35 23 12| 46 35 23 .12 | .52 42 30 .18 | .51 42 .30 .18 | .60 .46 .31 .18 | .60 .46 .31 .18 | .60 .46 .31 .18
NNDP2 42| 44 34 22 12| 44 34 22 12| .43 35 25 15| .43 35 25 15| .49 .38 .26 .15 | .50 .39 .26 .15 | .50 .39 .26 .15
Normal—:N; 37 29 19 10| .37 29 .19 10| .36 28 .18 .10 | .36 .28 .18 .10 | .38 .29 .19 .10 | .38 .29 .19 .10 | .39 .29 .19 .10
w-g| .37 .29 .19 10| .37 29 .19 .10 | .35 28 .19 .11 | .35 .28 .19 .11 | .38 .30 .19 .11 | .38 .30 .19 .11 | .38 .30 .20 .11
cN+Z] .87 29 19 .10 | .37 .29 .19 .10 | .48 .38 .26 .15 | .48 .39 .26 .15 | .56 .42 .27 .15 | .55 .42 .27 .15 | .56 .43 .27 .15
NNDP1 g .36 .29 .19 .10 | .37 .29 .19 .10 | 45 37 .26 .16 | .46 .37 .26 .16 | .58 .40 .27 .16 | .53 .40 .27 .16 | .53 .41 .27 .16
NNDP2 -2 .3:4 .2]7 1|8 .1|0 .5:5 .2|7 1[8 .1‘0 .3‘5 .%9 .%1 .1|3 .\?:5 .'3:0 .2|1 .1|3 .4|—0 .3:2 .%2 1‘4 .4‘70 .'3‘>2 .2|2 1|4 .4|1 .'3:2 .2[‘2 .1‘4
75 125 300 1000 75 125 300 1000 75 125 300 1000 75 125 300 1000 75 125 300 1000 75 125 300 1000 75 125 300 1000
Sample Size

Note. VM = Vale and Maurelli method; CN = Contaminated Normal, NNDP1 = Non-
normal with dependency 1, NNDP2 = Non-normal with dependency 2; WCI = Wald-
based confidence interval; LCI = Likelihood-based confidence interval; R-WCI = Robust
wald-based confidence intervals; R-LCI = Robust likelihood-based confidence intervals;
BootSE = Bootstrap standard errors; PC = Percentile bootstrap; BC = Bias-corrected boot-

strap.



7.0

BC

6.5

18

~r——rolrra—alrorroloranoglr—airalor— [ S —

2 [ O [
AANTOANANATODIANANDODIOANLITANANANTONOATOT —ATTONNT I T
OO0 O0OO0O0OCO0O0O00I0CO0OO0|IOO0O0COO0|IOCOCO0COO0OCOO0COOOCOO0COO0OCOOOO-

AN~ |0+ |~ AN~|~~ANON|CO~=+|=~ANN—|OO+—~+~+—|OO—+—+—L

6.0

55
PC

A-TANANANTODANNDOVDOANTODAN—TONANNDANT (- T NAND S O
COO0OO0 0000000000 OO0 OO|IO0O0OO|I0O0O0OO|0O0O0OO|IO0OCOO

e | o - o e (1 |
OO ODN FTUVOD TN IOUOTONTTOODND OO TLLOADIDTHDD
[slel 2 Jelleleleol Jdelilelelelelelleoleol 3 Jdellelelelelslleleol Jdelelleleleclolollololelel o]l

OrA++— OO0~ +|Or-Nrr [~ AN+~ |00+ ++—|Or+~AN+— OO+~~~ |0O+—+—L

5.0

45
BootSE

[elelelslo]lclslolalo] [clslolsle](clololole](clolololo] (slolslolo][clolslo o]l ofolele e N

OOr—O0OO0O0OT-O0O|00000|I00Tr~O0O|000000COT-~O0OC0O0O0OO0|0OOOOO

3.5
R-LCI

[slslslslsllslslslsls][slslslsls]lclslslels]slslslols]lslslslels]llclelslels]l(slelslela) N

[slelslslo](clelolals][cslslolalo](cslelslola] (slelslolo] (lolslols]l[clolalola] (clolele)e) N

[slslslsls]lclslolsls][slslslsls]slslslsls]lslslslols]slslslels]lcslelslsls]l(slelele)e) N

Relative Efficiency

3.0

June 16, 2017

25

2.0

1.5

1.0

0.5

Figure 5: Relative efficiency of median confidence intervals, Study 2

0.0

[eleolelolololelololololololele] 00999 [elelolololeclolololollololololo]llololelole]
AR e e e e e e o e e e e A e e R A i A e e e e o A e e s e e e e e
—-rrrr (e e B ok ol ol Rl ol o ol ol Bl ol el ol ol R ol el ol
o [oleolololel(e)e] [oleololele) [ololo]lolo]ololelole]
seBR8F 202 o|coRRRRRREEH|CCCCe8RFRT|eccce et
o] Ecd g | MR, MLNER . el MO e PN O ———————————
Q [eJoloYoYo) [eYooolo) —Or-r—r—|0O
D e2X 2R g e DO~ I T Q) O 0 O) O DD
OO0 n|CCCC RO d|CCCRRAIMdORCCRRRICCHmA
..... SO IO RRRRAR ZZ m m n RO | = R0 0
2oWONS5385388 oot~ 828238 v NS R558 880w
000 0|CCCC0HRRRn e Xdn®|CCCRR|HEsHsnn|CCRCC|CC G e
..... SO (SICACTERAC(EF) <0 @) o7 IASaSeSa (AR enler) S (S Se A
o oo o o o o~ o o
< o0 D 00— (Sowa~Stowo o=t - Smans
CHOMOICOORCOINCHOINGCHOODC OO BN 0|2 NOON
~OKOENE - T-Ke ) — T ORI — O (O — 0 GKe D) — T ORI - — QI co — O KOREIS
Sho~ NP 0wa|sRo0asR0c0Corno5R 0052 ~—|51~ ~
OoRONCTRND|CNR O CORONCONR D CNRORNC™AN G| C oINS O
Sl=2EeN ZTERe 2 SRe®) 2 SR e oo 2 nRel 2 iR el S ol o
i lepNep) < N~ QAo [a\Ke) (s o\ [sp)(ce) o0m M~
<+~ © < © < Q© <+ Q© o< ®0© © < I~ 100 M
CORKR0|CRO®|CVARRNDCORRND|CCRR D CNRR G CTRDG|CONN O
SN0 AB8200S TR~ T INS = BANT S TN 008 Phr NIt S
CORRKRG|ICTROC|ICORKNS CTRRND|COCRDC|ICONRD CTRIC|ICC RO
o Noloo oo~ o oo E=2 o~ o o
<t oo o ® 0 ~oo Stovo e Y=1"") Or-®Snons
CRHBBO| CTBOR|CTOWN CoOnECHOOD CTOBHL|CCHON ®| C BN
—O R~ "R | T R~ > E R ~ T - R |~ O R
SooanolNP-oasAovalososttSoomwsNoLN SO —SNhOo-
g 2BON CTRRD|CUROD 300N CoRRoCNRON O =RN & 2aRK or
|- — —p= = = — b= — B =
AN < M~ —© Te} AN Al© [spNep] ™
a =1t 10 © Pty o to< ) © < © <~
CORRRCTR®G| YRR B CRERCORNG CANN® RO 5(CORN o
. = —= = — —p= — e
s 0o —|no ~ <+ —| = oo mlnm
[To R o)) 00 © [(eliTe) [0} Al LD [{elop] < 0 o 0 ((ele)}e)]
CORRN G| CNROC|ICORKS | BCRNXCCORXC|ICORKNS ICTRIC|ICORR B
(69°0) 8 waf(Ge0-) Z way[99°0-) 9 wial|(€g"0) § way[(er 0) ¥ Way[89°0-) € Wal(8z 0-) g Wal[({2S°0) + way
1T T 17T 1T T T 7T T T 177 T T T 7 T T T T 1T T T 7T 1T T 17T T T 17T
sSSzr-o 5 zZ- o G ZzZ-qN g Zr Y 8SEZF Y ESZFY TSSZF & &
ESCLL ES0LA ES0 5  ES0L S ES0LL 505 5658 E5558
5 5 5 5 5 5 5 5
z 222 222 222 £z 2 £z 2 £z 2 £z 2 EE:
uopipuod AnjewsoN(-uoN)

125 300 1000
Non-

75

125 300 1000

75

Bias-corrected boot-

1000

125 300

75

300 1000

125

Contaminated Normal, NNDP1

Sample Size

75

Percentile bootstrap; BC

1000

125 300

75

300 1000

125

75

300 1000

Vale and Maurelli method; CN
normal with dependency 1, NNDP2 = Non-normal with dependency 2; WCI = Wald-

125

Bootstrap standard errors; PC

75

wald-based confidence intervals; R-LCI = Robust likelihood-based confidence intervals;

based confidence interval; LCI = Likelihood-based confidence interval; R-WCI = Robust

Note. VM
BootSE
strap.



June 16, 2017

Figure 6: Proportion of confidence intervals with widths > 1, Study 2
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wald-based confidence intervals; R-LCI = Robust likelihood-based confidence intervals;
BootSE = Bootstrap standard errors; PC = Percentile bootstrap; BC = Bias-corrected boot-

strap.
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Study 3

Note that there were no overall model estimation problems in Study 3. Overall model
rejection rates in Table 12 are collapsed across across indirect effect path combinations.
Operationalized in the same way as in Study 1, we also present median interval width
(Figures 7 and 8), relative efficiency (Figures 9 and 10), and the proportion of cases with

outlying interval widths (Figures 11 and 12) for each cell of the design.

Table 12: Model rejection rates under each data generation condition in Study 3

N Condition ML MLM

100 Normal 0.09 0.12
200 Normal 0.07  0.08
500 Normal 0.05 0.06
100 VM 042 0.15
200 VM 047  0.10
500 VM 0.55 0.07
100 CN 099 0.14
200 CN 099 0.08
500 CN 0.99 0.06
100 Copula 0.67 0.12
200 Copula 0.67  0.08
500 Copula 0.67  0.06

100 Likert (4-cat) 0.14  0.12
200 Likert (4-cat) 0.11  0.08
500 Likert (4-cat) 0.09  0.06
100 Likert (6-cat) 0.13  0.12
200 Likert (6-cat) 0.10  0.08
500 Likert (6-cat) 0.09  0.06

Note. VM = Vale and Maurelli method; CN = Contaminated normal; Copula = Multivari-
ate Gumbel Copula; Likert (4-cat) = descretized data into 4 categories; Likert (6-cat) =
descretized data into 6 categories; ML = Maximum likelihood estimation using the nor-
mal theory chi-square test of overall fit; MLM = Maximum likelihood estimation with
robust corrections, using a scaled chi-square test of overall fit.
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Figure 7: Median interval width for confidence intervals in Study 3, ab = 0

100 200 500
Normal - | 12 .16 .15 27 .23 47 32| .05 .09 .09 .17 .15 29 21 | .02 .05 .05 .10 .09 .18 .13 r
Copua 4 | .16 .22 21 .34 29 58 .39 | .08 .12 .11 21 .18 .36 .25 | .03 .06 .06 .12 .10 .22 .15 |

W ol 11 18 16 31 24 83 34 | .05 .09 .09 .17 15 31 21| .02 .05 .05 .10 .09 .18 .13 -
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Liert@<at) | | .10 .13 .14 .23 .21 41 .30 | .05 .08 .08 .16 .14 .28 .21 | .02 .05 .05 .10 .09 .18 .13 |
Nomal - | 06 .11 .10 21 .19 .38 27 | .03 .07 .07 .15 .13 27 20 | .01 .04 .04 .09 .08 .17 .13 |

VM —
CN —

(Non-)Normality Condition and Method

Likert (4-cat) 4 | .07 .12 .11 .22 .20 .39 .29 | .04 .07 .07 .15 .14 28 .20 | .01 .05 .05 .10 .09 .18 .13 |
Liket6-cat) 1 | .07 .11 12 .22 .19 40 .29 | .03 .07 .07 .15 .14 28 .20 | .01 .05 .04 .10 .09 .17 .13 |
Normal 4 | .10 .14 .14 26 .23 44 31| .05 .09 .08 .16 .15 29 21 | .02 .05 .05 .10 .09 .18 .13
Copua 4 | .11 .16 .15 26 23 44 32 | .06 .09 .09 .17 .15 29 22 | .02 .05 .05 .10 .09 .18 .13 [
W5l .10 15 14 26 22 44 32 | 05 08 .08 .16 .14 29 21 | .02 05 05 .10 .09 .18 13 -
cN--| 13 .16 .16 .27 23 43 .31 | .06 .10 .09 .17 .15 29 .21 | .02 .05 .05 .10 .09 .18 .13 |-
Likert(4-cat) 1 | .12 .16 .16 .26 .24 48 .34 | .06 .09 .09 .17 .15 31 22 | .02 .05 .05 .10 .09 .18 .13 |
Liketcat) 4 | .11 .16 16 .26 .23 47 32 | .05 .09 .09 17 15 30 .21 | .02 .05 .05 .10 .09 18 .13 |
Normal 4 (.10 13 .13 24 21 40 29| .05 .08 .08 .16 .14 28 21 | .02 .05 .05 .10 .08 .17 .13 r
Copua 4 | .10 14 14 24 21 41 30 | .05 .08 .08 .16 .14 28 .21 | .02 .05 .05 .10 .09 .17 .13 |

wW-ol .09 13 13 24 21 41 30| .05 .08 .08 .15 .14 27 20 | .02 .05 .05 .10 .09 .17 .13 r
cN+Z| 12 14 14 25 21 40 29| .06 .09 .09 .16 .15 .28 .20 | .02 .05 .05 .10 .09 .17 .13 |

Likert (4-cat) 4 | .11 .14 14 23 22 43 31| .05 .09 .08 .16 .15 29 21 | .02 .05 .05 .10 .09 .18 .13 |
Liket6cat) 1 | .10 .14 14 24 21 42 31| .05 .08 .08 .16 .14 29 .21 | .02 .05 .05 .10 .09 .18 .13 |
Normal 4 .07 .11 .11 22 .20 .39 .28 | .03 .07 .07 .15 .14 27 20 | .01 .04 .04 .09 .08 .17 .13 r

Copua - | .08 .13 .12 .23 20 39 .29 | .04 .08 .08 .15 .14 27 .20 | .02 .05 .04 .09 .08 .17 .13 |

M -% 07 11 11 22 19 39 29| .03 .07 .07 .15 .13 27 20| .01 .04 .04 .09 .08 .17 12 r
cN ol .10 13 13 23 20 .38 28 | .05 .08 .08 .16 .14 28 20 | .02 .05 .04 10 .09 .17 13
Likert(4-cat) | | .07 .12 12 22 20 41 30| .04 08 .08 15 14 28 21| .01 .05 .05 .10 .09 .18 .13 |
Likert (6-cat) | 07 11 12 22 20 40 29| .03 07 07 16 14 28 20| .01 .05 .04 10 .09 18 13 r
Ry S S S S S SR S S R SR
/,070 Vv ,&d ,“o P ’ ,° o /,QQ 0 ,°~°/ ,‘*v ,wd BN /SP v ,Qp/ ,“Q ,073/ S ,%«0/
4 & & & & & & > & & & & & & 4 & 4 & & & &

Indirect Effect Path Combination

Note. VM = Vale and Maurelli method; CN = Contaminated Normal; Copula = Multi-
variate Gumbel Copula; Likert (4-cat) = descritized into 4-category data; Likert (6-cat) =
descritized into 6-category data; R- = Robust (prefix added to methods); Delta = Delta
method-based confidence interval, MC = Monte Carlo method-based confidence inter-
vals; LCI = Likelihood-based confidence interval; PC = Percentile bootstrap; BC = Bias-
corrected bootstrap.
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Figure 8: Median interval width for confidence intervals in Study 3, ab # 0

I
500

Nomal | | 19 .28 .48 25 .32 49 34 39 52/[ .11 .18 30 .16 .21 31 .22 .26 .33 |.06 .10 .18 .10 .13 .19 .13 .16 .20
Copula | | .24 .36 .58 .32 40 .59 40 46 61 |.13 22 36 .19 .25 37 26 .30 .39 |.08 .13 21 11 .15 22 15 .18 .24
WM | 22 .34 57 .32 42 63 40 .50 69| .13 21 .35 .19 27 .40 26 .33 44 |.08 .13 20 .12 .16 .24 .16 .21 .27

cN 4D 34 .48 75| .41 54 79 54 61182 .18 28 46 25 .33 47 .34 .39 50| .10 .16 .27 .15 .19 .28 .20 .23 .30

Likert (4-caty | .22 .33 .66 .30 .39 .61 .39 46 65| .12 20 .34 18 .24 .36 .24 29 40| .07 .12 .19 .10 .14 21 .15 .17 .23
Liert6-cay 4 | .21 .30 .51 .28 .36 .56 .36 .44 59| 12 19 32 17 23 34 23 27 36|.07 .11 .19 10 14 20 14 A7 22

Nomal | | 18 .27 .47 24 .31 48 33 38 50| .10 .17 29 16 .21 .30 22 25 .33|.06 .10 .18 .10 .13 .19 .13 .16 .20
Copula 4 | .23 .35 .57 .31 .39 .59 40 45 60 |.13 21 .36 .19 .25 .37 26 .30 .39 |.08 .13 21 11 .15 22 15 .18 .24
wM | .20 .32 .55 .29 .39 .60 .38 .48 66| .12 20 .35 .19 26 .39 25 32 44 |.07 .12 20 .11 .16 24 .16 .21 .27

oN % 31 44 |71 .39 50 76 52 58 {8 .17 27 45 24 31 46 34 38 49| .10 .16 27 .14 .19 27 20 .23 .30

Likert (4-caty { | .20 .31 .65 .28 .36 .59 .38 .44 62| .11 .19 .33 17 .23 .35 24 .28 .39 |.07 .11 .19 .10 .14 21 .15 .17 .23
Likert6cay 4 | .19 .29 .50 .26 .34 54 36 42 57| 11 19 32 17 22 34 23 27 36|.06 .11 .19 10 13 20 14 17 22

Normal 4 | 17 .26 43 .23 .29 44 31 35 46 |.10 .17 29 .16 .20 .29 21 .24 32| .06 .10 .17 .10 .12 .18 .13 .15 .20
Copua -| | .21 .31 .61 .28 .34 51 .36 40 53| .12 20 35 .18 .23 .35 24 28 .36 |.07 .13 21 11 14 22 15 18 .23

w5 .18 29 46 .27 .36 .51 .35 .43 57 | .12 .19 .32 .18 .25 .36 .24 .31 41 |.07 .12 20 .11 .16 .24 .16 .20 .26
CN | .27 .38 .61 .34 43 65 46 50 65| .16 .26 42 23 29 43 32 36 46| .09 .15 .26 .14 .18 .27 .20 .23 .29
Likert (4-cat) 71 | .18 .28 .47 25 33 51 35 40 54| .11 18 32 17 22 33 23 27 37 |.06 .11 .19 10 .13 20 .14 17 .23
Likert(6-cat) 7 | .17 .26 .44 24 31 48 33 38 61| .11 .18 30 .16 .21 .32 22 26 .34 |.06 .11 .19 .10 .13 .20 .14 .16 .22

Normal 4 | 15 .24 40 22 .28 42 30 .34 44 | .10 .16 .28 .15 .19 29 21 .24 31| .06 .10 .17 .09 .12 .18 .13 .15 .20
Copua -| | .19 .29 47 27 33 48 .34 38 51| .12 20 33 .17 23 34 24 28 36 |.07 12 21 11 14 22 15 17 23

el

£

2

T VM*% A7 27 43 26 .34 48 33 41 54 .11 19 31 .18 24 35 24 30 40| .07 .12 .19 .11 .16 .23 .16 .20 .26
e CN | .24 .34 55 31 40 .88 42 47 59 | .15 24 40 22 28 41 31 34 44| 09 15 25 14 18 26 .19 .22 29
9 Likert(4ca) 4 | .17 .26 43 24 31 47 33 38 50| .11 17 30 .16 21 32 22 26 .36 |.06 .11 .19 .10 .13 20 .14 .17 22
T Lkert(6ca) | | .16 .25 41 23 .29 44 32 37 48| .11 17 29 16 .21 .31 22 25 .33 |.06 .11 .18 .10 .13 .19 .14 .16 .21
3 Normal 4 | .14 23 .39 .21 27 41 29 33 44| .09 16 27 15 19 28 21 24 31|.06 .10 .17 .09 .12 .18 .13 .15 .20
2 Copula -| o .17 .27 .45 25 31 47 33 37 50| .11 .19 32 .17 23 .33 .23 28 35| .07 .12 20 11 .14 22 15 17 .23
g v gl .15 25 42 24 32 46 32 40 52 | .11 .18 .30 .17 .24 .34 .23 .30 .39 | .07 .12 .19 .11 .16 .23 .16 .20 .26
‘g cN —g 20 31 .51 29 38 .56 40 45 58| .14 23 39 21 27 40 30 34 44| .09 15 25 13 18 26 .19 .22 29
T Lket(4cay 1 15 24 41 23 30 46 32 37 49| 10 17 29 16 21 31 22 26 35|.06 11 18 10 .13 .20 14 17 22
S Lket(eca) 4 | 14 .23 40 22 29 43 31 36 48| .10 .17 28 15 20 31 21 25 33 |.06 .11 .18 .10 .13 .19 .14 .16 .21
~ Normal 4 | .17 .27 45 23 29 46 32 36 47 |.10 17 29 16 20 .30 22 25 32| .06 .10 .18 .10 .12 .19 .13 .15 .20

Copua -| | .18 .28 .44 25 31 46 .33 36 48| .11 .17 29 16 21 30 22 25 32 |.06 .11 .18 .10 .13 .19 .13 .15 .20
W 15| - 26 44 24 30 45 32 36 48| .11 17 29 16 .20 31 .22 25 33 |.06 .10 .18 .10 .12 .18 .14 .15 .20

cN - 18 28 44 24 31 46 32 37 47 | .11 17 29 16 20 31 22 25 33| .06 .10 .18 .10 .13 .18 .13 .15 .20
Likert(4-cat) 91 | .19 .28 .47 26 .33 50 .35 40 83| .11 .18 31 .17 22 33 23 27 36 |.06 .11 .19 .10 .13 20 .14 17 22
Likert 6cat) 4 | .18 .27 46 .25 .31 48 .34 38 .52 | .11 .18 .30 .16 .21 .31 .23 .26 .34 | .06 .11 .18 .10 .13 .19 .14 .16 .21

|
N
J

Normal 4 | .16 .25 42 .22 28 43 31 .34 45| .10 17 28 16 20 .29 21 24 31|.06 .10 .17 .09 .12 .18 .13 .15 .20
Copua -| | .17 .26 .41 .24 30 43 .31 35 46| .10 .17 28 .15 20 29 21 25 32 |.06 .10 .17 .10 .12 .18 .13 .15 .20
WM 10| .16 .25 40 23 29 43 30 .35 45| .10 .17 28 .15 20 .30 .21 25 32 |.06 .10 .17 .09 .12 .18 .13 .15 .20
oN+=| 16 25 40 23 29 43 30 35 44| .10 17 28 15 20 30 22 24 32| 06 10 17 09 12 18 13 15 20

Likert (4-cat) 9 | .17 .26 .43 24 31 46 .33 38 49| .11 17 30 .16 21 .31 22 26 35| .06 .11 .18 .10 .13 .20 .14 .16 .22
Likert (6cat) 4 | .16 .25 42 .23 .29 45 32 36 48 | .11 .17 29 .16 .21 30 .22 .25 .33 | .06 .11 .18 .10 .13 .19 .14 .16 .21

Normal 4 | .14 24 40 21 27 42 30 .34 45| .10 .16 27 15 20 29 21 24 31|.06 .10 .17 .09 .12 .18 .13 .15 .20
Copua 4 | 15 25 40 23 29 42 31 34 45| .10 16 28 15 20 29 21 25 32|.06 .10 .17 .09 .12 18 .13 .15 .20
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VM —% 14 23 39 22 28 42 30 34 45| .10 .16 27 15 20 29 21 24 32| .06 .10 .17 .09 .12 18 .13 .15 .20
CN -l .15 24 39 22 28 42 30 34 43| .10 17 27 15 20 29 21 24 31 |.06 .10 .17 .09 .12 18 .13 .15 .20
Likert (4cat) 4 | .15 .24 41 22 30 .45 32 37 48 | .10 .17 29 .16 .21 .31 .22 .26 .35| .06 .11 .18 .10 .13 .20 .14 .16 .22
Likert 6cat) 1 | .15 .24 40 22 29 43 .31 36 48 | .10 .17 28 .15 .20 .30 .21 .25 .33 | .06 .11 .18 .10 .13 .19 .14 .16 .21
T T T T T T T T T T T T T T T T T T T T T T T T T T T
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Indirect Effect Path Combination

Note. VM = Vale and Maurelli method; CN = Contaminated Normal; Copula = Multi-
variate Gumbel Copula; Likert (4-cat) = descritized into 4-category data; Likert (6-cat) =
descritized into 6-category data; R- = Robust (prefix added to methods); Delta = Delta
method-based confidence interval, MC = Monte Carlo method-based confidence inter-
vals; LCI = Likelihood-based confidence interval; PC = Percentile bootstrap; BC = Bias-
corrected bootstrap.
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Figure 9: Relative efficiency of median confidence intevals for Study 3, ab = 0

-
ol
o
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o
o
(42}
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Normal - (1.14 1.12 1.11 1.09 1.06 1.10 1.06 | 1.08 1.04 1.04 1.02 1.01 1.04 1.03 |1.05 1.00 .99 1.01 1.01 1.01 1.01
Copula 4 |1 1.16 1.18 1.18 1.13 1.12 1.13 1.11| 1.08 1.07 1.07 1.04 1.05 1.05 1.05| 1.04 1.00 1.01 1.01 1.01 1.01 1.02

W 5[ 1.211.26 1.231.221.171.241.12|1.121.111.101.10 1.06 1.10 1.06 | 1.07 1.04 1.03 1.05 1.03 1.05 1.03

cN 4% 1231281.241211.191.241.16(1.121.07 1.08 1.08 1.05 1.08 1.05|1.05 1.02 1.02 1.01 1.00 1.03 1.02

Likert (4-cat) 4 |1.23 1.22 1.19 1.151.13 1.20 1.09 | 1.11 1.07 1.08 1.04 1.03 1.06 1.04 | 1.05 1.00 1.00 1.01 1.01 1.02 1.01
Likert 6-cat) 1 | 1.20 1.151.15 1.11 1.09 1.14 1.09 | 1.08 1.07 1.04 1.04 1.03 1.04 1.03 | 1.05 1.01 1.00 1.01 1.01 1.02 1.01
Normal | 1.05 1.04 1.04 1.08 1.04 1.09 1.06 |1.01 .99 .99 1.011.01 1.031.02| .97 .98 .98 1.00 1.00 1.01 1.01
Copula 4 11.09 1.121.11 1.11 1.09 1.13 1.10| 1.01 1.03 1.03 1.04 1.04 1.04 1.05| .97 .98 1.00 1.01 1.01 1.01 1.02

WM 1) 1.10 1.14 1.14 1.17 1.13 1.21 1.11 | 1.03 1.05 1.04 1.08 1.05 1.09 1.06 | .99 1.02 1.01 1.04 1.03 1.05 1.02

cN %1116 1.17 1.16 1.14 1.131.191.13 | 1.04 1.03 1.02 1.06 1.03 1.06 1.05| .98 .98 .99 1.01 1.00 1.03 1.02

Likert (4-cat) 91 | 1.12 1.11 1.10 1.10 1.08 1.16 1.07 | 1.01 1.02 1.01 1.03 1.03 1.05 1.04 | .97 .98 .99 1.01 1.01 1.02 1.01
Likert (6-cat) 41 | 1.09 1.07 1.07 1.091.051.121.08 | 1.01 1.01 1.00 1.03 1.021.04 1.03| .96 .99 .98 1.01 1.01 1.02 1.01
Normal 4 (1.00 1.00 1.00 1.00 1.00 1.00 1.00|1.00 1.00 1.00 1.00 1.00 1.00 1.00 | 1.00 1.00 1.00 1.00 1.00 1.00 1.00
Copula -| | 1.00 1.00 1.00 1.00 1.00 1.00 1.00|1.00 1.00 1.00 1.00 1.00 1.00 1.00 {1.00 1.00 1.00 1.00 1.00 1.00 1.00

vM 591 1.00 1.00 1.00 1.00 1.00 1.00 1.00 | 1.00 1.00 1.00 1.00 1.00 1.00 1.00 | 1.00 1.00 1.00 1.00 1.00 1.00 1.00

CN 9| 1.00 1.00 1.00 1.00 1.00 1.00 1.00 | 1.00 1.00 1.00 1.00 1.00 1.00 1.00 | 1.00 1.00 1.00 1.00 1.00 1.00 1.00

Likert (4-cat) 71| 1.00 1.00 1.00 1.00 1.00 1.00 1.00| 1.00 1.00 1.00 1.00 1.00 1.00 1.00| 1.00 1.00 1.00 1.00 1.00 1.00 1.00
Likert (6-cat) 1 | 1.00 1.00 1.00 1.00 1.00 1.00 1.00 | 1.00 1.00 1.00 1.00 1.00 1.00 1.00 | 1.00 1.00 1.00 1.00 1.00 1.00 1.00
Normal - [ .91 .92 92 93 94 93 95| 93 93 94 95 96 96 98 | 94 96 .96 .98 .98 .98 .99
Copua - | 90 91 92 91 92 92 95| 92 93 93 94 96 94 97 | .93 95 95 97 98 .98 .99
w-g 94 94 96 94 96 .93 .97 | 94 95 96 .98 .98 .97 .99 | .95 .97 .98 .99 1.00 .99 1.00

CN | .88 90 .89 90 90 89 91| .92 91 92 93 93 93 95| .93 95 94 96 96 .97 .98

Lketcat) | | 92 92 91 90 92 90 93 | 92 93 93 94 95 95 97 | 94 95 96 97 98 .98 .99
lkert6cat) 1 | 92 91 93 91 93 92 95| 92 93 93 95 96 95 97 | 93 96 96 98 .98 .98 .99

Normal - (.64 .78 .77 .87 .88 .90 .92 |[.6S5 .85 85 92 93 94 96 | .67 91 91 96 .97 97 .98
Copula 4 11,65 .75 .76 .85 .86 .88 .91 |[.64 81 .83 .89 .92 92 95 |[66 .88 .89 .95 95 .96 .98
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Normal —
Copula 4
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Likert (4-cat) —|

62 76 .77 84 85 .86 .89 | 64 81 .83 90 .91 92 94 | 66 .89 .90 .95 .96 .96 .98
64 75 78 84 86 .88 91 | .64 83 .83 91 92 93 95| .66 .91 .90 .96 .96 .97 .98
1.04 1.02 1.04 1.05 1.04 1.03 1.03 | 1.02 1.02 1.02 1.00 1.02 1.02 1.01 | 1.01 1.01 1.01 1.00 1.01 1.01 1.01
82 86 .86 .86 .88 .86 .90 | .80 .83 .84 .83 .86 .83 .89 | .77 .80 .84 .82 85 .82 .86
5| 1.101.04 1.07 1.03 1.06 1.03 1.04 | 1.07 1.02 1.04 1.02 1.02 1.03 1.04 | 1.03 1.01 1.02 1.01 1.02 1.00 1.02
S 64 67 67 71 69 .71 69 | 62 64 65 .68 .68 .68 .68 | .59 65 .64 .68 .67 .68 .68
1.05 1.03 1.05 1.01 1.02 1.05 1.03 | 1.02 1.02 1.01 1.01 1.01 1.01 1.02 | 1.01 1.01 1.01 1.00 1.01 1.00 1.01
1.06 1.05 1.05 1.03 1.02 1.03 1.03 | 1.02 1.01 1.01 1.01 1.02 1.01 1.02 | 1.01 1.00 1.00 1.00 1.01 1.00 1.00
95 93 94 96 98 95 98 | 95 95 95 96 98 98 .98 | .94 96 97 98 99 99 .99
75 79 79 80 82 79 86| .74 77 .79 79 83 79 86| .72 77 80 .80 .84 .80 .85
o[1.01 94 98 94 1.00 .95 .99 [1.00 .95 .98 .97 .99 .98 1.01| .97 .96 .97 .98 1.00 .99 1.01
= 58 61 61 66 63 65 65| .58 60 .61 .65 .66 .66 .66 | .55 63 .62 .66 .65 .67 .67
94 92 94 91 93 94 96| .94 94 94 95 96 95 98 | .94 95 96 .97 .99 .97 .99

Likert (6-cat) —|

Normal 4
Copula —

M -% 93 91 95 | 67 85 88 93 95 96 99 | .68 .91 92 97 99 .98 1.00
CN 1A 60 63 .62 |48 56 56 .63 63 .64 .65 |[[45 60 60 65 .65 .66 .67
Likert (4-cat) 86 89 92 |65 83 85 91 92 93 95| .67 90 90 95 97 96 .98
Likert (6-cat) — 88 .89 .93 66 .84 83 91 94 94 .96 66 91 91 96 97 .97 .98
N e
/,QP v /&’d )‘0 /S*o/ S /90/ & A o ,PP ,%d 0 ,%d /,WQ Y ,00/ ,‘*Q ,°~°/ ,@P ,09/
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Indirect Effect Path Combination

Note. VM = Vale and Maurelli method; CN = Contaminated Normal; Copula = Multi-
variate Gumbel Copula; Likert (4-cat) = descritized into 4-category data; Likert (6-cat) =
descritized into 6-category data; R- = Robust (prefix added to methods); Delta = Delta
method-based confidence interval, MC = Monte Carlo method-based confidence inter-
vals; LCI = Likelihood-based confidence interval; PC = Percentile bootstrap; BC = Bias-
corrected bootstrap.
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Figure 10: Relative efficiency of median confidence intevals for Study 3, ab # 0

I
100

1
200

1
500

Normal | [1.141.091.111.101.141.121.07 1.111.12 1.07 1.06 1.04 1.05 1.06 1.051.03 1.05 1.05 | 1.04 1.02 1.02 1.02 1.03 1.02 1.02 1.02 1.02
copua § {1.161.151.141.131.181.161.111.151.15 | 1.08 1.07 1.04 1.07 1.08 1.06 1.05 1.051.06 [ 1.04 1.021.021.03 1.03 1.021.01 1.02 1.02
WM =1.221.191.231.171.181.221.151.16 1.21 [ 1.121.091.09 1.07 1.091.10 1.05 1.07 1.09 [ 1.06 1.03 1.04 1.03 1.04 1.03 1.02 1.03 1.03
on +®(1.261.251.231.211.241.221.181.231.27 | 1.121.091.081.091.11 1.10 1.07 1.101.10 | 1.06 1.04 1.03 1.04 1.04 1.04 1.021.04 1.04
Likert (4-cat) - [1.221.181.191.181.191.201.131.17 1.21|1.101.08 1.07 1.08 1.101.09 1.051.07 1.08 | 1.06 1.03 1.02 1.03 1.04 1.03 1.02 1.03 1.03
Likert@-cat) § [1.181.151.151.141.171.171.101.151.17 | 1.09 1.07 1.06 1.07 1.09 1.07 1.04 1.06 1.06 | 1.051.02 1.021.021.04 1.03 1.021.03 1.03
Normal | |1.061.051.101.07 1.08 1.091.051.08 1.08]1.021.031.03 1.02 1.04 1.04 1.021.04 1.04 | 1.011.011.01 1.01 1.021.01 1.01 1.01 1.02
copua 4 {1.111.111.121.111.161.141.111.131.13 | 1.051.051.04 1.06 1.07 1.051.05 1.051.06 [ 1.03 1.021.021.03 1.03 1.02 1.02 1.02 1.02
WM =5[1.101.121.181.08 1.101.181.091.101.17 [ 1.03 1.06 1.07 1.03 1.051.07 1.04 1.05 1.07 [ 1.01 1.01 1.031.01 1.021.021.02 1.02 1.03
oN +%(1.151.161.171.141.141.171.141.171.21 | 1.04 1.04 1.07 1.05 1.06 1.07 1.051.07 1.07 | 1.011.02 1.021.03 1.03 1.02 1.02 1.03 1.03
Likert @oat) | [1.111.111.161.101.101.151.101.11 1.15| 1.03 1.04 1.051.03 1.05 1.06 1.04 1.05 1.06 | 1.021.01 1.021.01 1.02 1.02 1.01 1.02 1.02
Likert@-cat) § | 1.081.091.131.081.091.121.07 1.091.12| 1.02 1.04 1.04 1.03 1.05 1.051.03 1.04 1.05 | 1.021.01 1.021.021.02 1.02 1.01 1.02 1.02
Normal | [1.001.001.001.00 1.00 1.001.00 1.00 1.00| 1.00 1.00 1.00 1.00 1.00 1.00 1.00 1.00 1.00 | 1.00 1.00 1.00 1.00 1.00 1.00 1.00 1.00 1.00
copua 4 [1.001.001.001.001.001.001.001.001.00 |1.001.001.001.001.00 1.001.00 1.001.00|1.00 1.001.00 1.00 1.00 1.00 1.00 1.00 1.00
wm 3] 1.001.001.00 1.001.00 1.00 1.00 1.00 1.00 | 1.00 1.00 1.00 1.00 1.00 1.00 1.00 1.00 1.00 | 1.00 1.00 1.00 1.00 1.00 1.00 1.00 1.00 1.00
N +2[1.001.001.00 1.00 1.00 1.00 1.00 1.00 1.00 | 1.00 1.00 1.00 1.00 1.00 1.00 1.00 1.00 1.00 | 1.00 1.00 1.00 1.00 1.00 1.00 1.00 1.00 1.00
Likert(4-cat) § | 1.001.001.001.00 1.00 1.001.00 1.00 1.00| 1.00 1.00 1.00 1.00 1.00 1.00 1.00 1.00 1.00 | 1.00 1.00 1.00 1.00 1.00 1.00 1.00 1.00 1.00
o Lket(ecay 4 |1.001.001.001.001.001.001.001.001.00|1.001.001.00 1.00 1.00 1.00 1.00 1.00 1.00 | 1.00 1.00 1.00 1.00 1.00 1.00 1.00 1.00 1.00
2 Noma | 92 94 93 95 .97 94 96 .97 .96 | .96 .97 .96 .98 .99 .98 98 .98 .98 | .99 .99 .99 .99 1.00 .99 .99 .99 .99
S coa | .92 93 91 95 96 .94 95 .96 .95 | .96 .96 .95 .97 .99 .96 .98 .98 .98 | .99 .98 .98 .99 .99 .99 .99 .99 .99
T w-g 93 93 93 94 94 94 96 96 95| .95 97 97 97 97 97 98 .98 97 | 99 98 99 98 .99 99 .99 99 .99
& oN x| 89 90 .90 91 .93 89 93 95 91| .93 94 94 95 96 .95 96 .96 .97 | .97 .98 .97 98 .99 .98 .98 .98 .99
S Lket(doay 4 | 92 92 91 94 94 93 95 95 94 | 95 96 .95 .97 .98 .96 .97 97 97 | .99 98 98 99 .99 99 .99 .99 .99
B Lket(eca) | | .92 93 92 95 .95 .93 .95 .96 .95 | .95 .97 .96 .97 .98 .97 .98 .98 .97 | .99 .99 .98 .99 .99 .99 .99 .99 .99
8  Nomad |85 90 91 91 94 92 93 96 95| .92 95 95 95 98 97 .96 .98 .98 | 98 .98 98 98 .99 99 99 .99 .99
Z  copa | .82 87 .88 90 92 91 92 94 93| .90 94 93 94 97 95 96 97 97 | 97 97 97 98 99 98 98 99 99
g wM g .82 .87 .90 .89 .91 .90 .92 .93 .92 | .91 .93 .94 .94 .96 .95 .96 .96 .96 | .97 .97 .97 .97 .99 .98 .98 .98 .98
5 on-3( .75 81 .84 84 .87 .86 .88 .90 .89 | .83 .90 .91 .91 .94 93 93 95 95|.94 96 .96 .96 .98 .97 .97 .98 .98
Z Lien@oa | 82 87 .87 .90 91 .90 .91 .93 92 | 90 93 93 94 .96 .95 95 96 .97 | .97 .97 .97 98 99 .98 .98 .99 .98
S Lkeeay - | 82 .88 .89 .91 93 .91 .92 .94 .94 | 90 .94 .94 .95 97 .95 96 .97 .97 | .98 .98 .97 .98 .99 .98 .98 .99 .99
= Noma 4 [1.021.031.031.031.021.031.021.021.02]1.021.021.011.021.021.011.021.021.02]1.001.01 1.01 1.01 1.01 1.01 1.01 1.00 1.01
copua - | .88 .88 .85 .90 .91 .89 .91 .91 .90 | .88 .85 .85 .89 .89 .86 .90 .90 .89 | .87 .85 .83 .88 .87 .85 .89 .88 .87
W5 .92 91 94 89 85 88 .92 .83 .84 | 90 .89 .90 87 82 85 .89 .82 81 |.86 .86 .89 .84 .78 .78 .85 .76 .75
on42(67 72 72 71 71 71 71 74 72 | 67 68 69 69 .70 .71 69 .70 .71 |.66 .68 .68 .68 .69 .69 .68 .68 .69
Likert(4-cat) § [1.031.021.011.01 .99 .99 1.031.00 .98 |1.001.00 .99 .99 .98 .98 1.00 .98 .98 | .98 .98 .99 .99 .98 .98 .99 .98 .97
Likert (6-cat) | | 1.021.021.031.04 1.01 1.011.021.001.01/1.00 1.01 1.001.00 1.00 .98 1.021.00 .99 |1.00 .99 .99 .99 .98 .98 1.00 .98 .98
Nomal | | 95 96 96 .98 .98 97 98 99 98 | .98 .98 .97 .99 1.00 .98 .99 1.001.00]1.001.00 .99 1.001.001.001.00 .99 1.00
copua - | .81 .83 .80 .86 .87 .84 .87 .87 .86 | .84 .82 .81 .87 .88 .83 .88 .88 .87 | .86 .84 .82 .87 .87 .84 .88 .87 .87
wi 0| .86 .85 .87 .84 .81 .83 .87 .81 .80 | .87 .86 .86 .85 .80 .82 .87 .80 .78 | .85 .84 88 .83 .77 .77 .84 .75 .75
on 2|60 .66 .66 .66 .67 .66 .67 .70 .68 | .64 .66 .66 .67 .68 .69 .67 .68 .69 | .66 .67 .67 .67 .69 .68 .67 .68 .68
Lket(dca) 4 | 93 93 91 .93 .93 91 .96 .95 .92 | .95 .95 .94 95 96 .94 .97 .96 .96 | .97 .97 .96 .97 .97 .96 .98 .97 .96
Lket(e-cat) | | 94 .94 .94 .96 .95 .93 .96 .95 .95 | .95 .97 .95 .97 .99 .95 .99 .98 .96 | .98 .98 .97 .98 .98 .97 .99 .97 .97
Nomal | | 86 92 93 93 96 95 95 97 97 | .94 96 96 97 99 98 97 .99 99 | .98 .99 .99 99 1.00 .99 1.00 .99 1.00
copua | |.75 .79 .78 82 .85 82 .85 .86 .85 | .81 .81 .80 .85 .87 .83 .87 .87 .87 | .85 .83 .81 .86 .86 .83 .87 .87 .87
w18 78 80 84 81 79 82 85 79 79 | 83 84 85 83 80 81 8 79 78 |84 84 87 82 77 77 8 75 74
on 3|[56° 64 63 63 .65 64 65 69 .67 | .61 64 65 65 .67 .68 .66 .68 .69 | .65 .66 .67 .67 .68 .68 .67 .68 .68
Likett(4-cat) | | .84 .88 .87 .88 .91 .89 .92 .93 .90 | .90 .93 .92 .93 .95 .93 .95 .95 .95 | .96 .96 .96 .96 .97 .96 .97 .96 .96
Likett(e-cat) | | .85 .89 .90 .92 .93 .91 .92 .94 .94 | .91 .95 .93 .95 .97 .94 .97 .97 .96 |.97 .97 .97 .97 .97 .96 .98 .97 .97
P A A A A A A A A N A

IS A AR S A ST AN S AN AR A A AN A AR A AN N

DR A A A N Al L A A . A N S A .

Indirect Effect Path Combination

Note. VM = Vale and Maurelli method; CN = Contaminated Normal; Copula = Multi-
variate Gumbel Copula; Likert (4-cat) = descritized into 4-category data; Likert (6-cat) =
descritized into 6-category data; R- = Robust (prefix added to methods); Delta = Delta
method-based confidence interval, MC = Monte Carlo method-based confidence inter-
vals; LCI = Likelihood-based confidence interval; PC = Percentile bootstrap; BC = Bias-
corrected bootstrap.
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Figure 11: Proportion of intervals wider than 5 for Study 3, ab =0
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Indirect Effect Path Combination

= Vale and Maurelli method; CN = Contaminated Normal; Copula = Multi-
variate Gumbel Copula; Likert (4-cat) = descritized into 4-category data; Likert (6-cat) =
descritized into 6-category data; R- = Robust (prefix added to methods); Delta = Delta
method-based confidence interval, MC = Monte Carlo method-based confidence inter-
vals; LCI = Likelihood-based confidence interval; PC = Percentile bootstrap; BC = Bias-
corrected bootstrap.
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Figure 12: Proportion of intervals wider than 5 for Study 3, ab # 0
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Note. VM = Vale and Maurelli method; CN = Contaminated Normal; Copula = Multi-
variate Gumbel Copula; Likert (4-cat) = descritized into 4-category data; Likert (6-cat) =
descritized into 6-category data; R- = Robust (prefix added to methods); Delta = Delta
method-based confidence interval, MC = Monte Carlo method-based confidence inter-
vals; LCI = Likelihood-based confidence interval; PC = Percentile bootstrap; BC = Bias-
corrected bootstrap.
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