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PUBAFRS 7571: Multivariate Regression Analysis 

 Autumn 2021 Syllabus 
 

Meets:  MW 3:55 PM - 5:15 PM; Page Hall 040 Credit hours:  3 
Professor:  Rob Greenbaum Office Hours: T 11:45am-12:45pm (Zoom)  
Page Hall 350E  R 11:45am – 12:45pm (Office) 
614-292-9578; greenbaum.3@osu.edu & by appointment 

  
Prerequisite:   
PUBAFRS 6070 or equivalent graduate level introductory statistics course 
 
Online course material:  
Course material is available on Carmen at http://www.carmen.osu.edu/ 
 
Course Description: 
This is an applied course in regression analysis. Through hands-on exercises both inside and outside of class, 
students will use multiple regression to make predictions and test hypotheses to help inform policy analysis. 
Broad topics include model fitting, regression diagnostics, limited dependent variables, and some panel data. 
Emphasis is also placed on issues confronted when working with real data. 
 
Course Objectives: 
The primary objective of this course is to provide an understanding of regression techniques, both from a 
“producer’s” and a “consumer’s” perspective. Regression, which is a statistical method used to study the 
relationships among two or more variables, is the most widely used statistical technique in public policy 
analysis. It is almost impossible to learn statistical concepts without lots of practice using statistical methods, so 
the course focuses on applying the theory through multiple hands-on exercises, both inside of class in a lab 
format and outside of class with homework assignments. These exercises will also give students practice in how 
to use data from external sources and report statistical results in a clear manner. By the end of the course, 
students should not only be intelligent consumers who can readily interpret regression analysis performed by 
others, but they will also be equipped to test research hypotheses involving relationships among multiple 
variables and to relay their results to relevant stakeholders. Students should also be able to able to identify the 
appropriate models to use based on the nature of their data. 
 
Textbooks: 
Required: 
• Damodar Gujarati (2014), Econometrics by Example, 2nd ed (ISBN 9781137375018)  

o For links to data sets and other resources, see http://www.palgrave.com/companion/gujarati-
econometrics-by-example-2e/  

 Optional Supplemental Text: 
• Paul D. Allison (1998), Multiple Regression:  A Primer (ISBN 9780761985334) 
• For those who want more intuition regarding what regression is all about in “English” 
• You can preview the first 32 pages in Google books 

Additional supplemental materials will be linked to on Carmen.

mailto:greenbaum.3@osu.edu
http://www.carmen.osu.edu/
http://www.palgrave.com/companion/gujarati-econometrics-by-example-2e/
http://www.palgrave.com/companion/gujarati-econometrics-by-example-2e/
http://www.sagepub.com/booksProdDesc.nav?prodId=Book8989
http://books.google.com/books?id=20tgP-Wr4QMC&printsec=frontcover&dq=paul+allison+multiple+regression:+a+primer&source=bl&ots=K9LiTjR67I&sig=7nMiyi0fMrVVib3dPhFEili4d-A&hl=en&ei=0TkGTdfDKanonQeiuqHlDQ&sa=X&oi=book_result&ct=result&resnum=2&ved=0CCwQ6AEwAQ#v=onepage&q&f=false
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Students can access textbook information via the Barnes & Noble bookstore website at 
https://ohiostate.bncollege.com/shop/ohiostate/page/find-textbooks  as well as from their BuckeyeLink Student 
Center. This information is disseminated by B&N to all area bookstores. You may buy from a store of your 
choice and/or shop for books (always use ISBN# for searches) online. 
 
Software: 
• The course uses Stata. Stata/IC 15 is available on the computers in the 030 and 040 labs.  
• No prior Stata knowledge is needed, and all commands that we will use will be introduced in the lectures 

and labs. See also Carmen for a Stata getting started guide. 
• Printed user manuals are in the 030 lab and a pdf version is installed with each copy of Stata. 
• If you would like to purchase Stata for use on your own computer, pricing information is available at 

http://www.stata.com/order/new/edu/gradplans/student-pricing/  
• Note: While you may use different software (or no software) for the course, the classroom examples and 

labs will all use Stata. Instructor support will be limited to Stata. 

Course Format: 
Class sessions will combine lectures that focus on the relevant material from the textbook readings with student 
participation. Many classes will be structured around addressing policy questions. To address the question, the 
relevant theory will be presented along with examples. We will practice using the concepts through examples 
using Stata software in labs every other class. Students are expected to prepare for class by reading the 
appropriate textbook and any additional readings prior to each class. Students are also expected to answer and 
ask questions during class and fully participate in labs. Weekly class lecture presentations will be available for 
download on Carmen prior the relevant lecture. If you miss a class, be sure to get any additional notes from a 
classmate. 
 
Course Requirements and Evaluation: 
The course grade will be based upon performance on homework assignments, two in-class exams, and the 
research paper. Each is weighted equally. While you do not receive an explicit grade for class participation, in 
the past I have found there to be a strong correlation between class participation and grades in the other three 
components. Letter grades are assigned as follows (93-100% A, <93-90% A-, <90-87% B+, <87-83% B, <83-
80% B-, etc.). 
 
Homework 
The homework grade will be based upon the six highest homework grade scores. While students may 
collaborate on homework assignments, each student must turn in a separate assignment with his or her own 
answers. Assignments are due at the beginning of class, and late assignments will not be accepted.  
 
For your homework assignments,  
• Assignments will be posted and turned in on Carmen 
• To receive full credit, show all work   
• Feel free to use Stata as much as you can/want to 
• When you use Stata to answer a problem 

• Provide the Stata commands and output as part of what you turn in (a Stata log file will save results) 
 This is “showing your work” for Stata problems 

• Organize (properly label) your output 
 It should be obvious which output goes with which questions:  It may be best to incorporate 

the output by cutting & pasting 
 Minimize the amount of output (and number of pages) if at all possible 

https://ohiostate.bncollege.com/shop/ohiostate/page/find-textbooks
http://www.stata.com/order/new/edu/gradplans/student-pricing/
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• Make sure that you also directly answer the question 
 For example, it is not enough to provide the Stata output that shows that a mean is 1234.  

You should also tell me that the mean is 1234, as is indicated in the Stata output. 
 
Exams 
The two mid-term exams will be in-class, open book, and open notes. Collaboration on the exam is strictly 
forbidden (and unnecessary given the open book policy).  
 
Research paper 
The paper is intended to help integrate the course material and provide students an opportunity to demonstrate 
that they can set up a testable research hypothesis, test the hypothesis, and correctly interpret the results. 
Students should also demonstrate an awareness of the limitations of their analysis. Detailed instructions for the 
research paper will be distributed separately and posted to Carmen. An intermediate deliverable for the paper 
will be integrated into one of the weekly homework assignments. 
 
Grade appeals 
If you believe that you unfairly lost points on an assignment or exam, you must turn in a written appeal that 
briefly explains why you believe that points should be restored in order for that problem to be re-graded. 
 
Labs 
The labs are designed to help you practice using the concepts from each class. They are also useful for 
completing assignments and for preparing for exams. They are ungraded, but I reserve the right to start grading 
them without prior notice if I find students are not participating. 
 
Accommodation Policy 
The University strives to make all learning experiences as accessible as possible. In 
light of the current pandemic, students seeking to request COVID-related 
accommodations may do so through the university’s request process, managed by 
Student Life Disability Services. If you anticipate or experience academic barriers 
based on your disability (including mental health, chronic or temporary medical 
conditions), please let me know immediately so that we can privately discuss 
options.  To establish reasonable accommodations, I may request that you register 
with Student Life Disability Services.  After registration, arrange with me as soon as 
possible to discuss your accommodations so that they may be implemented in a 
timely fashion. SLDS contact information: slds@osu.edu; 614-292-3307; 
slds.osu.edu; 098 Baker Hall, 113 W. 12th Avenue. 
  

https://slds.osu.edu/covid-19-info/covid-related-accommodation-requests/
mailto:slds@osu.edu
http://slds.osu.edu/
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Preliminary Course Outline 
 

Week 

 

Date Topics  

Text Readings Assignment  
Due 

Gujarati Allison  
1 W 25-Aug L1. Course introduction: Linear Regression Overview G 1  A1-2,4-5  
 M 30-Aug Lab 1    
2 W 1-Sep L2. Statistics Review G Appendix 2  
 M 6- Sep No Class – Labor Day   
 W 8-Sep Lab 2    
3 M 13-Sep L3. Hypothesis Testing and Multiple Regression G 1 A1-2,4-5  
 W 15-Sep Lab 3      HW1 
4 M 20-Sep L4. Regression Functional Forms G 2 A 8  
 W 22-Sep Lab 4   HW2 
5 M 27-Sep L5. Dummy Variables G 3   
 W 29-Sep Lab 5   HW3 
6 M 4-Oct L6. Multicollinearity G 4 A 7  
   L7. Heteroscedasticity G 5 A 6  
 W 6-Oct Lab 6   HW4 
7 M 11-Oct Exam Review     
 W 13-Oct Midterm 1     
8 M 18-Oct L8. Fun with Stata and Data     
9 W 20-Oct L9. Autocorrelation G 6   
 M 25-Oct Lab 7       
10 W 27-Oct L10. Model Specification G 7 A 3, 9.6  
 M 1-Nov Lab 8   HW5 
11 W 3-Nov L 11. Logit (and Probit) G 8 A 9.11  
 M 8-Nov Lab 9    
12 W 10-Nov L12. Multinomial and Ordinal Regression G 9-10   
 M 15-Nov Lab 10     HW6   
13 W 17-Nov L 13. Limited dependent variables and count data G 11-12   
   L 14. Forecasting G 16   
 M 22-Nov Lab 11      
 W 24-Nov No Class - Thanksgiving    
14 M 29-Nov L 15. Panel data models G 17   
   L 16. Survival analysis G 18   
 W 1-Dec Lab 12    HW 7 
15 M 6-Dec Exam Review    
 W 8-Dec Midterm 2    
 R 16-Dec Paper Due to Carmen by 5:45pm   
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Instructor Feedback and Response Time 
I am providing the following list to give you an idea of my intended availability throughout the course. 
Remember that you can call 614-688-4357 (HELP) at any time if you have a technical problem. 
 
Preferred contact method: If you have a question, please contact me first through my Ohio State email 
address. I will attempt to reply to emails within 24 hours on days when class is in session at the university. 

• Class announcements: I will send all important class-wide messages through the Announcements tool 
in CarmenCanvas. Please check your notification preferences (go.osu.edu/canvas-notifications) to 
ensure you receive these messages. 

• Grading and feedback: For weekly assignments, you can generally expect feedback within seven days. 
 
Academic Integrity: 
While students may work together on preparing homework assignments, each student is required to turn in his 
or her own work. Collaboration on exams is strictly forbidden, and violators are subject to all Ohio State rules 
on academic misconduct. 
 
Ohio State’s Academic Integrity Policy 
The Ohio State University’s Code of Student Conduct (Section 3335-23-04) defines academic misconduct as: 
“Any activity that tends to compromise the academic integrity of the university or subvert the educational 
process.” Examples of academic misconduct include (but are not limited to) plagiarism, collusion (unauthorized 
collaboration), copying the work of another student, and possession of unauthorized materials during an 
examination. Ignorance of the university’s Code of Student Conduct is never considered an excuse for academic 
misconduct, so I recommend that you review the Code of Student Conduct and, specifically, the sections dealing 
with academic misconduct. 
 
If I suspect that a student has committed academic misconduct in this course, I am obligated by 
university rules to report my suspicions to the Committee on Academic Misconduct. If COAM determines 
that you have violated the university’s Code of Student Conduct (i.e., committed academic misconduct), the 
sanctions for the misconduct could include a failing grade in this course and suspension or dismissal from the 
university. 
  
If you have any questions about the above policy or what constitutes academic misconduct in this course, 
please contact me. 
 
Copyright for Instructional Materials 
The materials used in connection with this course may be subject to copyright protection and are only for the 
use of students officially enrolled in the course for the educational purposes associated with the course. 
Copyright law must be considered before copying, retaining, or disseminating materials outside of the course. 
 
Statement on Title IX 
All students and employees at Ohio State have the right to work and learn in an environment free from 
harassment and discrimination based on sex or gender, and the university can arrange interim measures, provide 
support resources, and explain investigation options, including referral to confidential resources. 
 
If you or someone you know has been harassed or discriminated against based on your sex or gender, including 
sexual harassment, sexual assault, relationship violence, stalking, or sexual exploitation, you may find 
information about your rights and options on Ohio State’s Title IX website (titleix.osu.edu) or by contacting the 
Ohio State Title IX Coordinator at titleix@osu.edu. Title IX is part of the Office of Institutional Equity (OIE) at 
Ohio State, which responds to all bias-motivated incidents of harassment and discrimination, such as race, 

tel:+16146884357
https://go.osu.edu/canvas-notifications
https://titleix.osu.edu/
mailto:titleix@osu.edu
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religion, national origin and disability. For more information, visit the OIE website (equity.osu.edu) or email 
equity@osu.edu. 
 
Commitment to a Diverse and Inclusive Learning Environment 
The Ohio State University affirms the importance and value of diversity in the student body. Our programs and 
curricula reflect our multicultural society and global economy and seek to provide opportunities for students to 
learn more about persons who are different from them. We are committed to maintaining a community that 
recognizes and values the inherent worth and dignity of every person; fosters sensitivity, understanding, and 
mutual respect among each member of our community; and encourages each individual to strive to reach his or 
her own potential. Discrimination against any individual based upon protected status, which is defined as age, 
color, disability, gender identity or expression, national origin, race, religion, sex, sexual orientation, or veteran 
status, is prohibited. 
 
Glenn College Diversity Values 
The Glenn College is committed to nurturing a diverse and inclusive environment for our students, faculty, 
staff, and guests that celebrates the fundamental value and dignity of everyone by recognizing differences and 
supporting individuality. We are dedicated to creating a safe space and promoting civil discourse that 
acknowledges and embraces diverse perspectives on issues and challenges that affect our community. 
 
Your Mental Health 
As a student, you may experience a range of issues that can cause barriers to learning, such as strained 
relationships, increased anxiety, alcohol/drug problems, feeling down, difficulty concentrating and/or lack of 
motivation. These mental health concerns or stressful events may lead to diminished academic performance or 
reduce a student's ability to participate in daily activities. No matter where you are engaged in distance learning, 
The Ohio State University’s Student Life Counseling and Consultation Service (CCS) is here to support you. If 
you find yourself feeling isolated, anxious or overwhelmed, on-demand mental health resources 
(go.osu.edu/ccsondemand) are available. You can reach an on-call counselor when CCS is closed at 614- 292-
5766. 24-hour emergency help is available through the National Suicide Prevention Lifeline website 
(suicidepreventionlifeline.org) or by calling 1-800-273-8255(TALK). The Ohio State Wellness app 
(go.osu.edu/wellnessapp) is also a great resource.  
 
Accessibility Accommodations for Students with Disabilities 
Requesting Accommodations 
The university strives to make all learning experiences as accessible as possible. If 
you anticipate or experience academic barriers based on your disability including 
mental health, chronic or temporary medical conditions, please let me know 
immediately so that we can privately discuss options. To establish reasonable 
accommodations, I may request that you register with Student Life Disability 
Services (SLDS). After registration, make arrangements with me as soon as 
possible to discuss your accommodations so that they may be implemented in a 
timely fashion.  
 
Disability Services Contact Information 

• Phone: 614-292-3307 

https://equity.osu.edu/
mailto:equity@osu.edu
https://go.osu.edu/ccsondemand
tel:+6142925766
tel:+6142925766
https://suicidepreventionlifeline.org/
tel:+8002738255
https://go.osu.edu/wellnessapp
https://slds.osu.edu/
https://slds.osu.edu/
tel:+6142923307
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• Website: slds.osu.edu 
• Email: slds@osu.edu 
• In person: Baker Hall 098, 113 W. 12th Avenue 

 
Accessibility of Course Technology 
This online course requires use of CarmenCanvas (Ohio State's learning 
management system) and other online communication and multimedia tools. If you 
need additional services to use these technologies, please request accommodations 
with your instructor.  

• CarmenCanvas accessibility (go.osu.edu/canvas-accessibility) 
• Streaming audio and video 
• CarmenZoom accessibility (go.osu.edu/zoom-accessibility) 
• Collaborative course tools 

 
COVID Process SLDS Statement 
The university strives to make all learning experiences as accessible as possible. In light of the current 
pandemic, students seeking to request COVID-related accommodations may do so through the university’s 
request process, managed by Student Life Disability Services. If you anticipate or experience academic barriers 
based on your disability (including mental health, chronic, or temporary medical conditions), please let me 
know immediately so that we can privately discuss options. To establish reasonable accommodations, I may 
request that you register with Student Life Disability Services. After registration, make arrangements with me 
as soon as possible to discuss your accommodations so that they may be implemented in a timely 
fashion. SLDS contact information: slds@osu.edu; 614-292-3307; slds.osu.edu; 098 Baker Hall, 113 W. 
12th Avenue. 
  

https://slds.osu.edu/
mailto:slds@osu.edu
http://www.osu.edu/map/building.php?building=095
https://go.osu.edu/canvas-accessibility
https://go.osu.edu/zoom-accessibility
https://slds.osu.edu/covid-19-info/covid-related-accommodation-requests/
mailto:slds@osu.edu
https://slds.osu.edu/
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