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Applied Regression: Schedule of Course Readings and Assignment Dates 

Notes: Readings are to be done in advance of the class for which they are listed. Problem sets are due 
electronically by 11:59pm the day AFTER the class meeting.  

Assignments Reminder 
 
Weekly Problem Sets. There will be regular problem sets. The purpose of each is to: (a) make the readings 
concrete rather than abstract and (b) build skills relevant to the final paper. These are due the Sunday AFTER 
each class meeting. Each problem set response should be as written up as concisely as possible. Be 
“economical” in your writing: be clear in communicating your solution, maximizing efficiency while minimizing 
energy and space! For problems necessitating use of statistical software programs, please use whatever 
program suits you best. These problem sets may vary in difficulty and level of computation. You may work 
collaboratively to develop solutions, as is customary in statistics courses. You will also have opportunities in class 
to work on your problem sets most weeks. That said, turn in your own individual solution. Remember: working 
on these sets helps you learn. If you do not challenge yourself sufficiently each week, you will fall behind. As the 
assignments become more sophisticated, you are encouraged to make these as personally relevant and related 
to the final paper as possible. These will be graded, but the lowest two grades will be dropped. 
 
Final Paper Proposal I. See below. A one-page proposal for the final paper is due Week 7. This can be in 
paragraph, bullet, or outline form. The key is that it WRITTEN and submitted on time. Feedback will be given by 
Week 8. You can use one of the datasets available in class or some other dataset already available to you. It is 
understood and expected that each of you will be consulting with your faculty advisor or some other faculty 
member about this paper project, which can be a collaborative paper with a faculty member as long as the 
methodological work and writing of the course paper is done by you, the student. To that end, for those 
students without a paper topic within the first few weeks, there is an option available for paper topics that 
would be part of a larger collaborative paper(s) for a journal with the instructor and other classmates. 
Information about this project will be provided on a separate document. As you are all graduate students, EACH 
student, no matter what the topic or stage in their program, should aim for their course paper to be a building 
block to a publishable paper.  
 
Final Paper Proposal II (Conference proposal). You will create and submit a structured abstract-style version of 
your final paper proposal by Week 11. This proposal has a maximum length of 2,000 words, and should include 
the following sections: 

1. Objectives or purposes 
2. Perspective(s) or theoretical framework 
3. Methods, techniques, or modes of inquiry 
4. Data sources, evidence, objects, or materials 
5. Results and/or substantiated conclusions or warrants for arguments/points of view 
6. Scientific or scholarly significance of the study or work 
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It must also include a title and a shorter 120-word abstract, which indicates the core of the project. This deadline 
intentionally coincides with the deadline and structure of the American Educational Research Association’s 
Annual Meeting paper proposal deadline. The American Educational Research Association’s Annual Meeting 
(held in Washington, DC in April, 2016) has summer submissions, due no later than mid-July. If you do not wish 
to present at AERA, this same format lends itself to proposals for other conferences of potential interest. 
Moreover, it’s the building block for the final two assignments. 
 
Final presentation. You will be responsible for delivering a 6-minute presentation on your paper during the last 
week of class. The preparation of a visual aid to engage the class (Power Point, handout, poster, etc.) is 
encouraged but not mandatory. In most cases, one slide for each of the paper sections listed above is sufficient 
and ideal for this presentation.  
 
Final Paper. Students will prepare a 10-page double-spaced empirical paper on a topic of interest to them, using 
either (a) one or more of the datasets from the course or (b) a dataset that they already have. This will be an 
empirical paper testing a hypothesis relevant to an issue discussed during the course. The paper should include 
each of the six sections from the previous two assignments, with more detail, in particular under Results and 
Scientific/Scholarly Significance. Students must include at least 10 references with appropriate citations. The 
page limit does not include tables or figures, nor the reference list. It is expected that this paper will include 3-5 
tables or figures (depending on their complexity and use as evidence to support the interpretation of findings). 
These tables/figures should be formatted as if they were being submitted to a journal (journal of your choice). 

 
 

Course Schedule 
Readings should be skimmed before class and reread after. Problem sets due Sunday AFTER class at 11:59pm  

 
Part 1: Introduction 

Week 1 – May 12th: First class meeting: What’s Regression? What Can I Do With It? 

Ch. 1. The Nature of Econometrics and Economic Data (copy available on Blackboard, in case don’t have the text 
yet), pp. 1-17 

Problem Set: p. 17, Problems 1-3. Please do not spend more than a half an hour on this introductory assignment. 

Optional but encouraged: Peruse and bookmark the following websites: 
http://en.wikipedia.org/wiki/Linear_regression_model  
http://www.ats.ucla.edu/stat/stata/  
http://www.ats.ucla.edu/stat/stata/topics/regression.htm  
 
Part 2 – Understanding and Using Basic Regression Analysis 

Week 2 – May 19th: Regression 1.0: Simple Regression 

Ch. 2. The Simple Regression Model, pp. 21-60. 

Acock, A. “Bivariate correlation and regression,” in A Gentle Guide to Stata. Pp. 183-203. 

Problem Set 2: pp. 61-64, problems 2, 3, and 11. 

 

http://www.aera.net/EventsMeetings/AnnualMeeting/tabid/10208/Default.aspx
http://www.aera.net/EventsMeetings/AnnualMeeting/tabid/10208/Default.aspx
http://en.wikipedia.org/wiki/Linear_regression_model
http://www.ats.ucla.edu/stat/stata/
http://www.ats.ucla.edu/stat/stata/topics/regression.htm


 
 
 

Applied Regression  Summer 2015 
Course calendar  pg. Page 3 of 4 

Week 3 – May 26th: Welcome to Multiple Regression Analysis! Part I: Estimation 

Ch. 3. Multiple Regression Analysis: Estimation, p. 68-106. Optional: pp. 113-117 (proofs). 

Problem Set Week 3 due Sunday at 11:59pm. 

Week 4 – June 2nd:  Multiple Regression Part II: Inferences & Model Assumptions 

Ch. 4. Multiple Regression: Inference, pp. 118-159. 

Optional reference book reading: Baum Ch. 2 – working with data in Stata 

Problem Set Week 4 due Sunday at 11:59pm. 

Week 5 – June 9th:  Multiple Regression: Betas, Logs, Quadratics, and Interaction Terms (Oh My!) 

Ch. 6. Multiple Regression Analysis: Further Issues, pp. 186-217. Optional: pp. 225-226 (bootstrapping). 

Supplemental reading on interactions, under Course Library: 

Acock book section 10.11 – Fundamentals of Interaction, pp. 282-288. 

Jaccard & Turrisi, 2003 “Interaction Effects in Multiple Regression.”  

Problem Set Week 5 due Sunday at 11:59pm. 

Week 6 – June 16th:  Developing an Empirical Project 

* In person or virtual office hours about projects, in LPF’s office (1205C) Thursday or Friday; or by 
phone/internet video on Tuesday during class time. By appointment. All are expected to make an appointment 
by the end of this week to discuss your paper topic. 

Ch. 19. Carrying Out an Empirical Project, pp. 676-702. Note that the list of journals is biased towards 
economics, and far from inclusive!  

Homework in lieu of problem set: work on your empirical paper prospectus. Due next week. If you don’t have a 
project in mind, use the examples in the chapter for inspiration. Attend virtual office hour appt. 

Part 3 – Gaining Sophistication with Regression Analysis 

Week 7 – June 23rd: Intro to Categorical Variables (E.g., Race, Gender, Tenure Status, Etc.)  

Ch. 7. Multiple Regression Analysis with Qualitative Information: Binary (or Dummy) Variables, pp. 227-258.  

Baum chapter section on Regression with Indicator Variables (how to do this in Stata; includes information on 
interactions with categorical variables) – p. 161-174. 

Assignments: Final Paper Proposal I due in class. Problem Set Week 7 due Sunday at 11:59pm. 

Week 8 –June 30th: Watch Out for Violation of Regression Assumptions! GLS, WLS, & Heteroskedasticity 

Ch. 8. Heteroskedasticity, pp. 268-297. 

Problem Set Week 8 due Sunday at 11:59pm. 
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Week 9 – July 7th: Further Challenges and Issues in Regression 

Ch. 9. More on Specification and Data Issues, pp. 303-334.  

Problem Set Week 9 due Sunday at 11:59pm. It’s critical thinking week! Very practical, good, mostly short 
problems. 

 

Part 4 – Working with Categorical Outcomes (E.g., Ed Attainment) and Advanced Topics (E.g., longitudinal 
data) 

Week 10 – July 14th:  Dependent Variable Models  

Ch. 17. Limited Dependent Variable Models and Sample Selection Corrections, pp. 583-624. Skim the section on 
Tobit models. Probit and Logit models will be the focus. 

Skim: two examples with college major as an outcome: 
• Nores, M. (2010). Differences in College Major Choice by Citizenship Status. The ANNALS of the 

American Academy of Political and Social Science, 627(1), 125-141.  
• Nix, S., Perez-Felkner, L. C., & Thomas, K. (2015). Perceived mathematical ability under challenge: A 

longitudinal perspective on sex segregation among STEM degree fields. [Original Research]. Frontiers in 
Psychology, 6. doi: 10.3389/fpsyg.2015.00530 [Paper started IN THIS COURSE, 2014] 

Problem Set Week 10 due Sunday at 11:59pm. 

Week 11 – July 21st: Introduction to Advanced Topics: Time Series, Longitudinal/Panel Data, Fixed/Random 
Effects, IV Estimation, and 2SLS Models 

Read selectively, topics that seem most aligned with your current and future projects – we will not be able to 
go deep into all of these topics, but these are all relevant for us to consider.  

Ch. 10. Basic Regression Analysis with Time Series Data, pp. 343-363. Ch. 13. Pooling Cross Sections across Time: 
Simple Panel Data Methods, pp. 448-465. Ch. 14. Advanced Panel Data Methods, pp. 484-496 & 509-511 
(assumptions for fixed and random effects models). Ch. 15. Instrumental Variables Estimation and Two Stage 
Least Squares, pp. 512-534. Baum book sections 8.1-8.7 & 8.11 on Instrumental variables estimators. 

Assignments: No problem set this week. Submit Final Paper Proposal II by Wednesday, July 22nd at 11:59pm. 
Reminder: AERA 2015 submission deadline! 

Week 12 – July 28th: Final Week – Wrap-Up 

Presentations and closing discussion.  

Assignments: Final presentation in class (or virtual); paper due via Blackboard Thursday, July 30th at 11:59pm.  


