
A. APPENDIX

A.1. Example of Imputation Procedure
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0 0 b33 b34

0 0 0 b44
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η2

η3

η4


Say case 4 is not censored. We can write η4 = v̂4/b44.

Say case 3 is censored. We can write

v̂3 = b33η3 + b34η4,

η3 = (v̂3 − b34η4)/b33,

then multiply impute M standard normals η(m)
3 given that η(m)

3 ≥ η3.

Say case 2 is not censored. We can write η2 = (v̂2 − b23η
(m)
3 − b24η4)/b22.

Say case 1 is censored. We can write

v̂1 = b11η1 + b12 − η2b13η
(m)
3 + b14η4,

η1 = (v̂1 − b12η2 − b13η
(m)
3 − b14η4)/b11,

then multiply impute M standard normals η(m)
1 given that η(m)

1 ≥ η1.
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Figure A.1: Average Proportion of Censored Cases by Spatial Correlation and Censoring
Point
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Notes: Results represent averages across 500 simulations, excluding cases for which the
EM algorithm did not converge within 100 iterations. EM algorithm performed with 15
imputations.
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Figure A.2: Proportion of Draws that Converged by Spatial Correlation and Censoring
Point
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Notes: Results from 500 simulations. EM algorithm performed with 15 imputations and
100 maximum iterations.
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