Correlating Around 

Use the clinical.sav data set
Anticipating patterns of relationships:
In the example analysis we ended up with a "hint" of a diffuse structure, in that the Stress variable wasn't "contributing" to the single significant CV.  However, there didn't seem to be any "leftovers" among the social support variables.  One possibility is that a diffuse structure would be found if additional variables were added to the social support variables…

Let’s work with…  ruls dep stress tranx   &   tss soss fass frss stanx  age gender ses findep
Get the correlation matrix for these variables, copy it in below and “partition” it into the 2 variable sets.

Give it a quick look.  Don’t spend forever on this – expect to find things form the multivariate analyses you don’t “see” in the correlations – but take a bit to consider what may be coming. Describe some patterns you see patterns of how the criterion variables (ruls dep stress tranx) seem to correlate differently with the set of predictors??  
Getting the Canonical Correlation

Get the canonical correlation analysis of these two sets of variables.
How many canonicals are “available”?        How many are significant?   Show the “shared variance” structure for each significant canonical below.

Interpret each significant canonical (focus on the structure weights)

Canonical #1

Criterion variables that load                                                     Predictor variables that load

Canonical #2

Criterion variables that load                                                     Predictor variables that load

Canonical #3

Criterion variables that load                                                     Predictor variables that load

Tell me a story…

Seemingly Parallel Multiple Regression Analyses
Use either the MANOVA output, or run separate multiple regressions using each criterion variable in turn, along with the simple correlations from above, to answer the following.

What variables “load” on the ruls mreg?

What variable are correlated with ruls?

Tell me a story…
What variables “load” on the dep mreg?

What variable are correlated with dep?

Tell me a story…
What variables “load” on the stress mreg?

What variable are correlated with stress?

Tell me a story…
What variables “load” on the tranx mreg?

What variable are correlated with tranx?

Tell me a story…
What part of these stories is “new” or “different” from what we learned from the canonical?
PC Analysis
Sometimes it is hard to decide whether a variable should be a criterion or a predictor???  For example, should state anxiety be among the predictors or the criteria??  Often we use temporal information (which variables manifested earlier vs later) or character vs. content.  But sometimes there remain nagging doubts.  One approach is to re-run the canonical correlation with different sets of variables as the predictors and criteria & see how the story changes with the divisions and re-divisions.  Another approach is to eschew the Crit v Predictor distinction and look at the patterns of relationship in the full set of variables – using PC.  So, load all the variables from “both sides” of the canonical model into a PC & explore!

Getting the “λ > 1.00” solution
a. How many factors pass the λ > 1.00 criterion ?         ________    
b. How much variance is accounted for by these factors ?  ________  What kind of variance is this?  ______________

c. Any interest in considering a 1-more-factor solution?  Why or why not?

d. Any interest in considering a 1-fewer-factor solution?  Why or why not?

e. How much variance is accounted for by these factors ?  1-more_______   1-less _________

Interpreting the “λ > 1.00” solution

f. Get one orthogonal and one oblique rotation.  Using a .3 cutoff, what variables load on each factor? Be sure to note any differences between the orthog and oblique & tell which you prefer.

Factor #1

Factor #2

Factor #3

g. What relationships do you see that didn’t “show up” in the correlations, regressions or canonical correlations?  What “new info” did you learn about how these variables are related? Onestrategy is to look for multivocal variables and think about what they may be trying to tell you.
