Cholesky decomposition
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In the graphical representation of the cholesky decomposition the first factor loads on all variables, the second on all variables except the first, the third on all variables except the first two, and so on. The figure below is an example of a cholesky decomposition with four variables. Separate decomposition of additive genetic, shared environment and individual-specific environment covariance matrices is possible (triple cholesky decomposition). This is a saturated model of the observed genetic and environmental variances and covariances (Neale et al. 2003). In the manuscript the full model (table 2) refers to a triple cholesky decomposition of all eight variables (four time points for both depressive symptoms and negative life events).
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