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Abstract
Assessing the fit of a structural equation model (SEM) is not fundamentally different
from assessing the size of a mean difference using a z test. However, there are three key
differences: (1) In a z test, the parameter involved in the null hypothesis is the parameter
of interest, whereas in SEM the residual means and covariances are not the parameters
of interest. (2) In a z test the null hypothesis is univariate, whereas in SEM we deal with
a multivariate null hypothesis. (3) In a z test we deal with simple null hypothesis,
whereas in SEM we deal with a composite null hypothesis.
The first difference implies that one needs to relate the model misfit results to the
consistency with which parameters of interest are estimated. The second difference
implies that in a z test there is only one effect size to consider, although we are free to
choose the most suitable one for the analysis (e.g., unstandardized, standardized, or
relative), whereas in SEM t effect sizes are to be considered where the overall effect
size of the misfit will simply be a summary measure, however imperfect, of these t
effect sizes. The third difference simply implies that statistical theory for obtaining
confidence intervals will necessarily be more involved in SEM than in a z test.
I describe unstandardized and standardized effect sizes of the SEM misfit (piecewise
and overall), I provide statistical theory for constructing confidence intervals for all of
them, and relate them to current goodness of fit practices in SEM.
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