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In recent years, procedures have become available that perform multiple imputation (MI) of missing values under a multilevel model, thus allowing MI of clustered datasets while taking the appropriate variance structure into account. The methods in question, however, are computationally intensive and require a fair degree of statistical and programming sophistication on the part of the user. A recent paper has demonstrated that in certain cases a much simpler MI procedure can be used with negligible consequences for the resulting inference. 

The presented study uses simulated data to compare the inferences drawn after imputing the same dataset with two competing MI procedures: one that takes the multilevel structure of the data into account and one that ignores it. The simulation study varies three factors: i) the number of clusters and units, ii) the intra-cluster correlation, and iii) the proportion of missing values. The quantity of interest is the beta-coefficient in a varying-intercept model that is fit to each MI dataset.
The results show that under ordinary conditions of moderate intra-cluster correlation and moderate proportion of missing values, the simpler MI procedure performs as well as its multilevel counterpart. Only when a substantial proportion of the data is missing and the intra-cluster correlation is high, does the coverage rate (CR) of the simpler procedure’s confidence intervals drop below the nominal. The results are summed-up graphically by tracing the border-line where the CR for the simpler procedure drops below 0.90. 
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