Assessing the Adequacy of Hierarchical Linear Models
EPSY 8268
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where rij  ~ N(0, (2)
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where (u0j, u1j, …, uQj)( ~ N(0, T)
	No.
	Level
	Assumption
	Method
	Violation

	1
	1
	Variance Normality & Homogeneity:

rij ~ N(0, (2)  [iid]

H0: 
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	A. Histogram of MDRSVAR (~N)

B. Normal Q-Q plot of MDRSVAR

C. HLM test of Homogeneity (optional hypothesis testing)
	Standard error for (s are biased. May indicate L1 misspecification.

	2
	
	Predictors Xqij are independent of rij
(no confounding variables):

Cov(Xqij, rij) = 0 for all q
	A. Exploratory analyses of Level-1 variables

B. Scatterplot of error and explanatory vars

C. Correlation matrix of L-1 variables

D. Theory
	(s are biased, therefore, (s are biased

	3
	2
	Normality & Variance Homogeneity:

(u0j, u1j, …, uQj)( ~ N(0, T);

u0j ~ N(0, (00), u1j ~ N(0, (11), …
uQj ~ N(0, (QQ)
	A. Histogram of EBINTRCPT, EBXq (~N)

B. Histogram of MDIST (~(2)

C. Scatterplot (Chi-Square Q-Q plot) of MDIST & CHIPCT
	Standard error for (s are biased, interfering with hypothesis tests

	4
	
	Predictors Wsj are independent of uqj
(no confounding variables):

Cov(Wsj, uqj) = 0
	A. Scatterplot of EBINTRCP & FVINTRCP

B. Scatterplot of EBXq & FVXq
C. Correlation matrix of L-2 variables

D. Theory
	(s are biased

	5
	Errors at both levels are independent:

Cov(rij, uqj) = 0
Is the size of variation at Level-1 related to residual at level 2?
	A. Scatterplots:

OLSRSVAR & EBINTRCP

OLSRSVAR & EBXq
MDRSVAR & MDIST

B. Theory
	Standard error for (s are biased
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