
Quant II: Regression
PSCI 6000, Spring 2015

Tuesday 2:00PM-5:00 PM, Wooten 130

INSTRUCTOR:
Professor Regina Branton
138 Wooten Hall, (940) 565-4960
branton@unt.edu
Office Hours: Tues & Thurs 11:00AM-12:30PM, or by appointment

COURSE DESCRIPTION:
This course will examine the properties of Ordinary Least Squares (OLS) regression, the
assumptions underlying the model, the consequences of violating these assumptions, how
to detect violations, and how address violations. This course builds on PSCI 5340 (Scope
and Methods) and PSCI 6320 (Quant I). OLS is designed for continuous dependent vari-
ables; however, the basic form of the linear model is extended to an array of models for
limited/categorical dependent variables. The course will briefly introduce you to some ex-
tensions of OLS which will be the focus on of the Maximum Likelihood Estimation (MLE)
course. Thus, gaining a clear understanding of OLS regression is an essential building block
in your methods training. The class will be a mixture of mathematical topics and applied
topics.

REQUIRED MATERIAL:

Basic Econometrics. 4th Edition, by Damodar N. Gujarati (McGraw-Hill).

RECOMMENDED MATERIAL:

A Guide to Econometrics. Kennedy, Peter. Cambridge: The MIT Press.

COURSE REQUIREMENTS:

Class attendance and participation are mandatory.

25% – Problem Sets

There will be approximately 6 to 8 problem sets. The problem sets will be a mix of an-
alytic and computer-based problems. The goal of the problem sets is to help you learn the
material and enable you to perform well on the research paper. Student will be required
to analyze data with the techniques covered in class. You are welcome to work together on
the problem sets; however, you must write up your problem set on your own, and run the
code yourself. Simply copying another student’s work is not permitted and will be treated
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as academic dishonesty. Late assignments will not be accepted.

50%–Exam

There will be two exams in this class: a midterm (25% of your grade) and a final (25%
of your grade). You must complete each exam within forty-eight hours of receipt, and must
submit a typed answer sheet. The exams are open book and open note, but you may not
consult anyone for advice on the exam. Make-up exams will not be given.

25%–Research Paper and Presentation

The paper/project is designed to be a piece of original quantitative analysis conducted by
you during the course of the semester. The paper will be a (1) replication and extension of
an existing published paper or (2) an original research paper on a substantive topic of your
own choosing. The paper will include a full literature review, discussion of the research de-
sign, develop and test hypotheses, describe and interpret in detail the results of those tests,
and reach some conclusions. The only restriction is that it must be based on the statistical
analysis of some data that employs methods discussed in this class (basically anything using
multiple regression or beyond). If you have concerns about the appropriateness of OLS for
your paper, or if you need assistance in developing a paper topic, you should consult with
me early in the semester. There is no formal page length, but for most of you I expect the
paper will constitute 14-20 pages of text.

If you choose version (1) of the paper please keep in mind it is not just replication.
Your need to reproduce the findings exactly as shown in the published report. This DOES
NOT mean simply contacting the author or using a so-called “replication data set in which
all of the coding, modeling, and estimation decisions/commands are already done for you.
Rather, it means going back to the primary data source and proceeding from there. You
will be required to access the original data, identify the proper variables, make any coding
changes, and perform the analysis. If that is not possible, we can talk about contacting the
original author and other strategies. Additionally, by “extension, I mean that in addition to
replicating the results of an existing study, you will then build upon that analysis in some
way. This might involve using a different coding of a variable, adding additional variables,
employing different model specifications, or adding additional data. Whatever extension
you attempt, however, must be derived from a clear theoretical proposition and/or a clear
methodological critique. In other words, you cannot simply include an interaction just to
see if it is significant.

You are required to submit a description of the topic/research question you plan to study
on March 24th. The final version of the paper is due on May 7th. During the last class,
each student will present his/her research project to the class. Late assignments will not
be accepted.
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Course Grading Scale:

A B C D F
100-90% 89.9-80% 79.9-70 69.9-60% <60%

Accommodations (ODA/ADA)
The University of North Texas is committed to both the spirit and letter of federal equal
opportunity legislation; reference Public Law 92-112 - The Rehabilitation Act of 1973 as
amended. With the passage of new federal legislation entitled Americans with Disabilities
Act (ADA), pursuant to section 504 of the Rehabilitation Act, there is renewed focus on
providing this population with the same opportunities enjoyed by all citizens. If you are
a student with a disability and wish to request accommodations, please notify me by the
second week of class. You are also encouraged to contact the Office of Disability Accom-
modation at (940) 565-4323. The ODA makes formal recommendations regarding necessary
and appropriate accommodations based on specifically diagnosed disabilities. The Political
Science Department cooperates with the Office of Disability Accommodation to make rea-
sonable accommodations for qualified students with disabilities. Please present your written
accommodation request on or before the add/drop deadline.

Department of Political Science–POLICY ON CHEATING AND PLAGIARISM
The UNT Code of Student Conduct and Discipline defines cheating and plagiarism as the
use of unauthorized books, notes, or otherwise securing help in a test; copying others’ tests,
assignments, reports, or term papers; representing the work of another as one’s own; collab-
orating without authority with another student during an examination or in preparing aca-
demic work; or otherwise practicing scholastic dishonesty. Normally, the minimum penalty
for cheating or plagiarism is a grade of “F” in the course. In the case of graduate departmen-
tal exams, the minimum penalty shall be failure of all fields of the exam. Determination of
cheating or plagiarism shall be made by the instructor in the course, or by the field faculty in
the case of departmental exams. Cases of cheating or plagiarism on graduate departmental
exams, theses, or dissertations shall automatically be referred to the departmental Grad-
uate Studies Committee. Cases of cheating or plagiarism in ordinary coursework may, at
the discretion of the instructor, be referred to the Undergraduate Studies Committee in the
case of undergraduate students, or the Graduate Studies Committee in the case of graduate
students. These committees, acting as agents of the department Chair, shall impose further
penalties, or recommend further penalties to the Dean of Students, if they determine that
the case warrants it. In all cases, the Dean of Students shall be informed in writing of the
case. Students may appeal any decision under this policy by following the procedures laid
out in the UNT Code of Student Conduct and Discipline.

Department of Political Science–POLICY ON ACADEMIC INTEGRITY
The Political Science Department adheres to and enforces UNTs policy on academic integrity
(cheating, plagiarism, forgery, fabrication, facilitating academic dishonesty and sabotage).
Students in this class should review the policy (UNT Policy Manual Section 18.1.16), which
may be located at http://policy.unt.edu/sites/default/files/untpolicy/pdf/7-Student−Affairs-
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Academic−Integrity.pdf. Violations of academic integrity in this course will addressed in
compliance with the penalties and procedures laid out in this policy. Students may appeal
any decision under this policy by following the procedures laid down in the UNT The UNT
Policy Manual Section 18.1.16 “Student Standards of Academic Integrity.”

Blackboard
A Blackboard conference is maintained for this course at www.learn.unt.edu. Students are re-
sponsible for checking Blackboard for assignments and notices. You should check Blackboard
at least every 48 hours to ensure that you are up to date on all class related information.

REQUIRED READING:

January 20 Introduction Naked Statistics Ch 11-12
January 27 Preliminaries Moore & Siegel Ch 1-2
February 3 Simple Regression Gujarati Ch 1-2
February 10 Assumptions & Properties Gujarati Ch 3-4
February 17 Properties & Inference Gujarati Ch 5, 7, & 8
February 24 Collinearity & Heteroscedasticity Gujarati Ch 10-11
March 3 Catch-up & Review EXAM 1
March 10 Autocorrelation Gujarati Ch 12
March 17 SPRING BREAK (no class)
March 24 Regression with Dummies Gujarati Ch 9
March 31 Time Series Gujarati Ch 21-22
April 7 Panel Data Gujarati Ch 16
April 14 Logit & Probit Gujarati Ch 15
April 21 Catch-up & Review EXAM 2
April 28 Research Week May 5 Student Presentations

Revision to Syllabus
I reserve the authority to change requirements by providing you with a 48 hour notice in class
and on Blackboard. You are responsible for any changes that occur during the semester.
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