
Temple University
Department of Political Science

Political Science 8003:
Political Statistics II – Essentials of Econometrics

Spring 2016 Semester

Instructor Class Schedule
Ryan J. Vander Wielen, Ph.D. T 3:00-5:30 PM
Office: 457 Gladfelter Hall 441 Gladfelter Hall
Office Phone: 215.204.1469
Email: rvwielen@temple.edu
WWW: http://unix.temple.edu/~rvwielen/
Office Hours: TW 12:30–2:00 PM and by appointment

Course Objective:

The purpose of this course will be to familiarize you with the workhorse of empirical political
science: the linear regression model. Most of our time will be spent on Ordinary Least Squares
(OLS) regression, but we will also touch on discrete choice regression models. We will engage
regression in both theory and practice, and discuss ways to avoid common errors in statistical
inference. Understanding these concepts is essential if you want (1) to be an informed and critical
consumer of quantitative social scientific research, (2) to use basic quantitative methods in your
own work, and (3) to take more advanced statistics courses.

Course Materials:

We will be using Stata for our statistics computer application in this class. It is available in CLA
computer labs and you can request a copy be put on your office computer (email Marc Getty).

There is one required text, which is available at the campus bookstore and on-line, that we will
draw from throughout the semester.

• Required Text:

– Wooldridge, Jeffrey M. 2016. Introductory Econometrics: A Modern Approach, 6th
edition. Boston, MA: Cengage Learning. (Denoted in syllabus “W”)

We will be drawing from various others texts throughout the semester. These readings will be
posted to Blackboard. I reserve the right to assign others.

• Additional Readings:
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– Fox, John. 2016. Applied Regression Analysis and Generalized Linear Models, 3rd Edi-
tion. Thousand Oaks, CA: Sage. (Denoted in syllabus “F”)

– Gujarati, Domodar and Dawn Porter. 2008. Basic Econometrics, 5th Edition. New
York, NY: McGraw-Hill. (Denoted in syllabus “GP”)

– King, Gary. 1989. Unifying Political Methodology: The Likelihood Theory of Statistical
Inference. New York, NY: Cambridge University Press. (Denote in syllabus “K”)

– King, Gary, Michael Tomz, and Jason Wittenberg. 2000. “Making the Most of Statistical
Analyses: Improving Interpretation and Presentation.” American Journal of Political
Science 44: 341-355. (Denoted in syllabus “KTW”)

– Long, J. Scott. 1997. Regression Models for Categorical and Limited Dependent Vari-
ables. Thousand Oaks, CA: Sage. (Denoted in syllabus “L”)

We only have one required textbook in the class, but if you plan on routinely using quantitative
methods in your own research, it is always useful to have other texts on hand. Some authors do a
better job than others explaining particular concepts. If you do not understand the treatment in
one place, look in another. Below is a list of suggested materials. It never hurts to buy statistics
books, so start buying them early and often!

• Recommended Readings:

– Dougherty, Christopher. 2011. Introduction to Econometrics, 4th Edition. New York,
NY: Oxford University Press.

– Greene, William H. 2011. Econometric Analysis, 7th Edition. Boston, MA: Prentice
Hall. (Advanced)

– Gujarati, Domodar and Dawn Porter. 2010. Essentials of Econometrics, 4th Edition.
New York, NY: McGraw-Hill. (This is the less advanced version of our book).

– Maddala, G.S. and Kajal Lahiri. 2009. Introduction to Econometrics, 4th Edition. West
Sussex, UK: Wiley & Sons.

– Rosser, Mike. 2003. Basic Mathematics for Economists, 2nd Edition. London, UK:
Routledge.

– Stock, James H. and Mark W. Watson. 2011. Introduction to Econometrics, 3rd Edition.
Boston, MA: Addison-Wesley.

– Wooldridge, Jeffrey. 2010. Econometric Analysis of Cross Section and Panel Data, 2nd
Edition. Cambridge, MA: MIT Press. (Advanced)

Course Evaluation:

Students are expected to attend lectures, do all readings prior to class meetings, and complete
homework assignments on time.

Student evaluations will be based on problem sets, a final project, and class participation. Problem
sets will comprise 45% of the final grade, will be circulated the week preceding their due date,
and are to be submitted at the beginning of class on the due date. Students will also complete
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a final project. This project will consist of an original research paper where students will pose a
question (or set of questions), collect relevant data, perform analyses, and write-up their findings.
More information regarding the details of the project is provided below. The project grade will
constitute 45% of the final course grade. The remaining 10% of the final grade will be determined
by class participation and attendance.

Final letter grades for the course will be assigned as follows:

92.5% ≤ A 80.0% − 82.49% = B- 67.5% − 69.99% = D+
90.0% − 92.49% = A- 77.5% − 79.99% = C+ 62.5% − 67.49% = D
87.5% − 89.99% = B+ 72.5% − 77.49% = C 60.0% − 62.49% = D-
82.5% − 87.49% = B 70.0% − 72.49% = C- 59.99% ≥ F

Regular Problem Sets

Learning statistics is like learning a foreign language. It takes time, repetition, and copious amounts
of practice. Consequently, this will be a hands-on class. Nearly every week, students will be asked
to confront a problem set that asks them to apply (and even extend) concepts learned in class.
Most of the time, students will analyze real data using a computational statistical program (see
below). I expect students to learn how to use the statistical package outside of class. We may spend
some class time doing so, but the ability to navigate new statistical packages with minimal formal
help is an important professional skill to have.

I strongly encourage students to work together on the problem sets. To be sure, fellow colleagues
are a wonderful resource. There are few better ways to learn technical subjects than through
collaboration. However, all students must prepare individual problem sets, in their own words.
To do otherwise crosses the fine line between collaboration and academic dishonesty. I ask that
answers to problem sets be typewritten unless otherwise noted by me.

Research Paper

Ultimately, the goal of this class is to prepare students to use quantitative methods in their own
work. It is a rare soul who immediately finds designing and writing-up quantitative research a
natural task. In the beginning, this will likely take a considerable amount of effort and practice, and
therefore it is best to begin immediately rather than waiting until one’s dissertation. Consequently,
I ask that students write a substantive research paper that uses key quantitative methods discussed
in class (i.e., regression) to analyze quantitative data relevant to a topic of interest to the student.

The paper may be on any political science topic of the student’s choosing. I strongly encourage
students to choose a topic of serious interest. This is an ideal opportunity for students to develop
ideas that may become a dissertation project, published paper, or both. Students are welcome to
choose a topic that satisfies a research paper requirement in a substantive class taken in the same
semester. I do require, however, that topics be amenable to quantitative analysis, which means
that students must be able to find relevant data in a relatively short period of time. I strongly
suggest that students consult the Social Science Data Library on the 6th floor. David Ford and his
associates are quite good at finding available data to fit research needs.
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I ask that papers follow the format of a typical political science journal article, meaning that they
should (roughly) adhere to the following order:

1. an introduction that states the research question and previews your answer,

2. a literature review that distills and critiques the key elements of the literature that addresses
your research question (i.e., a literature review is not a buzz-word filled laundry list of every
work related to your topic),

3. a statement of your theory and hypotheses,

4. a thorough discussion of your research design,

5. a thorough discussion of your data and measures along with an explanation for how your
measures relate to your theoretical constructs,

6. a section that explains and justifies the methods you use and describes your findings,

7. a conclusion that summarizes the key elements of your paper, considers alternative explana-
tions, and proposes avenues of future research.

The best way to get a feel for this awkward style of writing is by reading quantitative research in
political science journals. Much can learned from just trying to imitate what others have done.
However, because the focus of this class is on quantitative methods, I want to see more detail
in the methods and findings section of the paper than perhaps would be typical in a political
science article. In other words, I want students to bore me with details about diagnostic tests and
alternative model specifications (i.e., the kind of material that is often relegated to footnotes and
appendices in published work). If students use the paper to satisfy requirements in two course (in
this semester), they will ultimately need to write two papers: one that contains extensive details in
the methods section and a second one for the substantive class that summarizes these details and
only presents the important points.

Students should follow APSA style for citations (i.e., parenthetical citations with year in the text
and an alphabetical bibliography at the end of the paper). Also, tables should be formatted in
a sensible fashion using a word processor or spreadsheet program. I would strongly encourage
students to begin working with LATEX, a document preparation system that is widely used in the
methods community (and in academic articles generally). A look at recent journal articles in the
APSR will provide guidance for preparing the paper. I ask that students not simply copy and paste
the computer-generated output into their documents.

I will grade each paper as a whole, but I will place substantial weight on the quantitative section
of the paper. An A-paper has the following characteristics: (1) an engaging research question, (2)
trenchant literature review, (3) promising theoretical development or hypothesis-testing exercise,
(4) appropriate data and measures, (5) detailed discussion of methods and findings that makes use
of all the relevant concepts covered in class, (6) well written.

Finally, I would like the finished product turned in to me by 5:00PM, April 29th, along with a
do-file that has clearly annotated code for all analyses reported in the paper.
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Class Participation:

Students are expected to attend lectures and to participate by asking questions and answering
questions that I raise in class.

Course Policies:

Assignments are to be handed in at the beginning of class. If you are unable to attend class,
you remain responsible for handing in assignments before the time that class begins. Only under
extraordinary circumstances, in which students have made previous arrangements with me, will I
accept late work. If previous arrangements are not made, students will receive no credit for late
assignments. Similarly, students will not be granted additional time to prepare for exams, except
where there is compelling reason for doing so. A request for an extension must be arranged in ad-
vance, and must be accompanied by a recommendation from a recognized authority (i.e., physician
or an academic dean). Grades of incompletes will only be granted for the most severe circumstances
(i.e., death in family, health complications, etc.) that prevent students from completing the course
as scheduled. A request for a grade of incomplete must be supported with a recommendation from
a recognized authority, as in the case of a request for an extension. In addition, it will not be
possible for students to submit extra assignments intended to offset missing work or work on which
students performed poorly (including exams).

Please attend class. Some people assert that all knowledge is cumulative. Perhaps this is a deep
ontological debate in the social sciences, but it is a certainty in this class. What you learn in earlier
classes will be crucial for understanding concepts in later classes. You will do yourself a great
disservice by missing classes. However, if you find it inevitable to miss a class, make arrangements
to get notes from a colleague. Please do not ask me for my notes.

Please feel free to ask questions during class. I know it is cliché, but it is true that if you are
confused about something, others may well feel the same. Please do not assume that you are the
only one not understanding something. So, contribute to the public good and your private gain by
asking a question. Also, feel free to come by my office if you need help. The only thing I ask of you
is that you thoroughly try to work through the problem – ideally with classmates – prior to seeking
my help. You will be surprised how many things you can figure out without my help. However,
once you have tried to understand something and are unable to, there is no shame in asking me.
In fact, I strongly encourage you to talk to me in such instances. Email is a very good way to get
in touch with me.

Contacting the Instructor:

Students are encouraged to meet with me when they are in need of assistance. Please contact me via
email to arrange an appointment. I am typically quick to respond to such emails. I, unfortunately,
cannot guarantee that I will be able to meet with students that come to my office without first
scheduling a time to see me.
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Disability Policy:

This course is open to all students who meet the academic requirements for participation. Any
student who has a need for accommodations based on the impact of a disability should contact the
instructor privately to discuss the specific situation as soon as possible. Contact Disability Resources
and Services at 215.204.1280 in 100 Ritter Annex to coordinate reasonable accommodations for
students with documented disabilities.

Statement of Academic Freedom:

Freedom to teach and freedom to learn are inseparable facets of academic freedom. The Univer-
sity has adopted a policy on Student and Faculty Academic Rights and Responsibilities (Policy
#03.70.02) which can be accessed through the following link: http://policies.temple.edu/

getdoc.asp?policy_no=.03.70.02.

Academic Integrity:

Plagiarism is one of the most severe infractions you can commit in academia. Ideas are the currency
of the academy and plagiarism is tantamount to stealing. Quotes should be placed around phrases
and sentences that come from another source (published or unpublished) and the author(s) should
be cited in both the text and in a reference section at the end of the paper. If you paraphrase the
words or ideas of another person, you should also attribute credit to the source by citing it in the
text and in the references.

No form of academic dishonesty will be tolerated in this course. Copying or plagiarizing another
persons work or cheating on an assignment or an examination is unacceptable. Anyone found guilty
of cheating, plagiarism, or of any other violation of academic integrity will automatically receive an
F in the course and will be reported the Graduate Chair, the Department Chair, and the Graduate
School. Instances of academic dishonesty could lead to expulsion from the program. If you are
unclear about whether some action constitutes academic dishonesty, please consult me.
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Schedule of Topics and Readings:

The schedule of topics and readings is listed below. The instructor reserves the right to alter the
readings in a timely fashion according to the progress of the class.

Date: Topic: Readings:
January 12 Introduction
January 19 Review of Simple Linear Regression & Inference W (Chs 1-2)
January 26 Multiple Regression Analysis: Estimation W (Ch 3)
February 2 Multiple Regression Analysis: Inference W (Ch 4)
February 9 OLS Asymptotics, Functional Forms, & Goodness-of-fit W (Chs 5-6)
February 16 Dummy Variables & Interaction Terms W (Ch 7), GP (Ch 9)
February 23 Multicollinearity & Heteroskedasticity W (Ch 8), GP (Chs 10-11)
March 1 No Class (Spring Break)
March 8 Linear Models in Matrix Form W (Apps D-E), F (Ch 9)
March 15 Regression Analysis with Time Series Data W (Chs 10-12)
March 22 Pooled Cross-Sectional Time Series Data W (Ch 13)
March 29 Instrumental Variables & Simultaneous Equations Models W (15-16) GP (18)
April 5 Introduction to Maximum Likelihood Estimation K (Ch 2)
April 12 Limited Dependent Variable Models & W (Ch 17), L (Ch 5), KTW

Graphical Presentation of Results
April 19 Research Paper Workshop
April 29 Research Papers Due By 5 PM
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