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1. Introduction 

 

Ryan and Joiner (1994, Table 9.1) report serum-cholesterol levels for n = 28 patients treated for 

heart attacks. Cholesterol levels were measured 2 days and 4 days after the attack. For 19 of the 

28 patients, an additional measurement was taken 14 days after the attack.  

 

Ten rows of the data set, chollev.dat (Prelis examples folder), are shown below 
 

 

  
 

Select the Import Data… option from the File menu. Select the tutorial folder in the Open dialog 

box, select chollev.dat and as file type Free Format Data (*.dat,*.raw) then click Open. A Save 

As dialog is produced by clicking the Open button. Save the file as chollev.LSF. 

 

 

Enter the number of variables in the Number string field of the Enter Number of Variables dialog 

box.  
 



  
 

Click OK to create a LISREL system data file. From the main menu bar, select the Define 

Variables option from the Data menu to obtain the Define Variables dialog box. 
 

Use the dialog box to rename VAR1, VAR2 and VAR3 to Chol_D2, Chol_D4 and Chol_D14 

respectively. Click Variable Type to define these variables as continuous. 

 

  
 

 

When done, click Missing Values to assign the value of –9.000 as the global missing value and 

select pairwise deletion. Make sure that all the changes are saved by using the File, Save option. 

 

  
 

The first five rows of the .lsf file are shown below. 

 



 
 

Select the Multiple Imputation option on the Statistics menu to obtain the Multiple Imputation 

dialog box. Select all the variables from the Variables List.  

 

  
 
 

To impute data using the EM Algorithm, click the EM Algorithm radio button. To impute data 

using the MCMC algorithm, click the MCMC Algorithm radio button. Select the number of 

iterations and the convergence criterion.   

 
 



  
 
 

To save the imputed data, means, and covariances to external files, click Output Options to 

obtain the Output dialog box. Enter the values shown Above. Click OK when done to return to 

the Multiple Imputation dialog box. 

 

PRELIS syntax, generated by clicking Syntax in the Multiple Imputation dialog box, is shown 

below. 
 
 

 
 

 

A portion of the PRELIS output is shown below. 
 
 



 
 

 

The percentage of missing cases is 10.71 and the EM procedure converged in 4 iterations. 
 

The first 10 records of the imputed data set, written to a file named imputed_data.lsf (the default 

name), are shown below. 
 
 

 
 
 

2. Use of the MCMC Option to obtain more than one 
imputed data set 

In contrast to the EM algorithm, the MCMC algorithm is based on random draws from 

multivariate normal and inverse Wishart distributions. This fact enables the researcher to obtain 

more than one imputed data set. 

 



This may be accomplished by selecting the MCMC algorithm on the Multiple Imputation dialog 

box. Once this is done, click on Output Options to obtain the dialog box shown below. 

 

 

 
 

 Enter the Number of repetitions and enter an integer value into the Set seed to field. For this 

example, the number of repetitions equals 100 and the seed is set to 8735. Note that the data set 

chol_new.lsf will contain 28   100 = 2800 cases. Click OK to return to the Multiple Imputation 

dialog box. If the Syntax button is clicked, the PRELIS syntax file shown below is generated. 

 

 
 

The contents of the file chol_new.lsf are displayed below for cases number 2791 to 2800.  

 

 



 
 


