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Bayesian Analysis of Mixture of Normal Factor Analysis

Model

Abstract

Factor analysis model belongs to a family of linear models and
because the multivariate data sets do not vacate outliers . For this reason
, this paper is concerned with Bayesian analysis of mixed normal factor
analysis model . The mixture normal distribution treats the observations
of a sample as they are taken from two different populations and none
from single population . The model is analyzed when the common factor
Is (stochastic and non-stochastic) variable . We suppose that all the
parameters of the model are unknown , some of them have prior
distributions belong to the conjugate family.
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The number of extracted factors cannot be determined a priori and for
this reason it is considered as a random variable , and we so conclude the
posterior probability criterion for the number of factors that must be
entered in the model .

The results concluded are applied to empirical data with two different
sample sizes and different forms for the factor loadings matrix and
variance matrix of the error term . We concluded that the estimated
models with non-stochastic factors is better than stochastic factors . On
the other hand the significant factor loadings values increased for the
variables on the random and non-random factors as the sample size
Increases .
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v =05, ; w =091,

v = Diag (0.9,0.9,0.9,0.9,0.9,0.75,0.75, 0.75, 0.75 , 0.75)
D Agy) Al Jkay) b A ddsiadl ol i

0.5 0 0 0 0
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.(0.9) = (0.5)
D ) ISl (] o il 4xiay
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