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o RIZIRY AETHEHRMEXZKRH SH(Rubin 1987)

X7 ~ f1(X1[2)
X5 ~ fo(X2|X7,2)

Xp ~ fo(XpIX3, X3, ... X5 4,2)
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. use https://www.stata-press.com/data/r16/mheart5s0, clear
. mi des
. misstable nested

1. age(12) -> bmi(28)
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bmilZIZEIFEETIILEFIFAL. agelZIEZpmm(predictive mean
matching)z=F|FALI=RAZE TGS, pmmDEFHll (X 40 THE
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.mi impute monotone (reg) bmi (pmm,knn(3)) age = attack
smokes hsgrad female ,add(10)

Conditional models:
age:

pmm ag

attack smokes hsgrad female , knn(3)

bmi: regress bmi age attack smokes hsgrad female
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. mi est,dots:logit attack smokes age bmi hsgrad female

® A7 aldotslIFHETAEREZRITED, itEICEL\EHRZE
B9 55 EIZFIATS

attack Coef. Std. Err. t P>|t] [95% Conf. Interval]
smokes 1.168286 .357026 3.27 0.001 .4685075 1.868065

age .0279243 .0172083 1.62 0.106 - .0060082 .0618569

bmi .1039346 .0513625 2.02 0.045 .0023066 .2055627
hsgrad .1415342 .40294 0.35 0.725 -.6482223 .9312907
female -.0824037 .4128752 0.20 0.842 -.8916261 .7268186
_cons -4.991369 1.743229 2.86 0.005 -8.425476 -1.557262
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. mi estimate, eform: logit attack smokes age bmi hsgrad female



Average RVI
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Imputations

Number of obs

Average RVI

Largest FMI

DF: min
avg
max

F( 5, 271@.4)

Prob > F

l1e

154

e.1135
8.2762
128.19
113,489.58
53e,022.84
3.89
8.ee87
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Largest FMI

e Largest Fraction Missing Information (R3#& L TL\5%
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M > 100 x FMI
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Degree of Freedom
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Degree of Freedom
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Tanner and Wong (1987)
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mi Impute mvn

o Stata®ZENK AT FIEmiimpute mvn
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. use https://www.stata-press.com/data/r16/mhouses1993,clear

. des
. misstable nested
. misstable pattern

Missing-value patterns

(1 means complete)

Percent
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[ Variables are

(1) tax (2) age } 9
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. gen Inage = In(age)
. gen Intax = In(tax)

O ZERADEKE

. mi set mlong
. mi register imputed Inage Intax
. mi register regular price sqft nfeatures ne custom corner

O RRMICHTE T AR =y I ET L CldInage&intax| Tt D ZE
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. mi impute mvn Inage Intax = price sqft nfeatures ne
custom corner, add(20)

Performing EM optimization:
note: 8 observations omitted from EM estimation because of all imputation variables

missing

observed log likelihood = 112.1464 at iteration 48
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OEM7I/)La) X LDEFE[E

AT IAILFDIR

EREEAR (burn-in)100&YEL /NI EN D E

Prior: uniform Iterations = 2000
burn-in = 100
between = 100
Observations per m
Variable Complete Incomplete Imputed Total
lnage 68 49 49 117
lntax 107 10 10 117
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o BEBREIMMAEFHZHI-LTLINIEL, MCMCIZ& S/
TA—=F DI I EFLIYNETE TS AIREHELF LY

o Schafer (1997)[XEHDETIL/INT A —F DEFEIKEN
DUNFEIR R ZHIE T Bz Dworst linear functionZ =
L 7=

. mi impute mvn Inage Intax = price sqft nfeatures ne ///
custom corner, mcmconly burnin(2000) rseed(23) ///
savewlf(wlf, replace)

. save mhouses1993out,replace
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o W7 74 ILIZRTFL-BAHBIENEBIRREIZE>TWWS C
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. use wilf, clear
. tsset iter
. tsline wif, ytitle(Worst linear function) xtitle(Burn-in period)

1.000e-06 2.000e-06 3.000e-0
1 1 1

Worst linear function

0
1

-1.000e-06
1

T T T T T
-2000 -1500 -1000 -500 0 24
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e WLFHEM B HHE 2T 5, BEMHBEDZEILIZFL Y
KA., BW\WSAHTEOIZIEET A ENEEL LY

. ac wlif, title(Worst linear function) ytitle(Autocorrelations)
ciopts(astyle(none)) note("")

Worst linear function

0.60
1

0.40
1

lations

0.20
1

Autocorre

{‘[IIITTT$?TTT$TTTTTT... coottoete
sléd

0.00
1

-0.20
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o TRtV rELELICEL. MIEEZRETYT 5. Xt
BEBMLTERLI2DODERZEHRLLGEET

. use mhouses1993out,clear
*MIZ&KBETIVHEE
. mi passive: gen newage = exp(Inage)
. mi passive: gen newtax = exp(Intax)
. mi estimate:reg price newage newtax sqft nfeatures ne

26



MIHETE

o EEDRE/INE—2DF—2 THE
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price Coef. Std. Err. t P>t [95% Conf. Interval]
newage -.4416874 .7900943 0.56 0.582 -2.084179 1.200804
newtax .6095571 .1479177 4.12 0.000 .3118694 .9072448
sqft .3096159 .0916235 3.38 0.002 .1237405 .4954912
nfeatures 8.272231 14.22707 0.58 0.562 -20.01092 36.55538
ne 2.771427 35.54388 0.08 0.938 -67.71154 73.25439

_cons 51.71564 67.63651 0.76 0.447 -82.86647 186.2978
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e ALLISON, P.D. (2002). Missing Data. Sage Publications

e STATA MULTIPLE IMPUTATION REFERENCE MANUAL
RELEASE 16
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