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in additive logit and probit

models, 335–347

difference from joint effect, 82

in interactive logit and probit

models, 347–349, 351,

361–371

linearity, 11, 27, 102, 274,

276, 295, 296, 300

moving beyond, 28–35

multinomial logit models,

458–461

non-linear interaction effects,

276, 293–300

ordered logit and probit

models, 414–418

second-order, 229–232, 235,

239, 241, 244, 252, 254,

259, 261, 262, 264, 266,

267

intervening variable, see

mediation

joint effect, 82, 86, 87, 253

limited dependent variable, xxiii,

11, 315, 371, 401

linear interaction effect, see

interaction effects

linear probability model,

315–317

linear regression model, 277

linear relationship, 273

linear-additive model, 22–24

link function, 320

log-odds, see also odds ratios,

320, 324, 334, 350, 359

logit and probit models, 401,

402

additive specification,

323–347

coefficients, 323–325

differences in predicted

probabilities, 331–333

interaction effects, 335–347

marginal effects on

probabilities, 325–329

odds ratios, 334–335

predicted probabilities,

329–331

choosing a baseline scenario,

328

compression-based

interaction, 323, 327,

335–348, 352, 367

interactive specification,

347–371

coefficients, 350–351

difference in predicted

probabilities, 356–359

interaction effects, 361–371

marginal effects on

probabilities, 351–355

odds ratios, 359–361

predicted probabilities,

355–356

latent variable setup, 320–321

measures of uncertainty,

371–379

pure probability setup,

317–320

random utility setup, 321–323

variable-specific interaction,

347, 352, 367

logit model, see logit and probit

models

marginal effect, 26, 99

direct and cross-marginal,

449–452

on probabilities, 325–329,

351–355, 408–411,

447–452
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marginal effect plot, xxii, 29–32,

39–42, 46, 52, 118–123,

135, 155–156, 160–162,

352

3-D plot, 184–188, 206–208,

243–244, 260–264,

475–479

core features, 162–164

interaction effect, 30

recommendations, 164–166,

168

self-interaction, 285

two modifying variables,

201–208

maximum likelihood, xxv, 315,

350, 372–373, 375, 377

measures of uncertainty, 98,

105–111, 371–379

bootstrap method, 377

confidence intervals, 67, 105,

110–112

delta method, 377–379

method of simulated

coefficients, 372–375,

390

predicted values, 111–114

variance, 106–107, 111, 112

mediation, 18–21, 50

method of simulated coefficients,

372–375, 379, 390

model specification, 15, 53–89

alternative interactive

specification, 53, 64–72,

74, 75, 78–89, 93, 94,

117, 131, 140–146,

168–170, 249–254

include all constitutive terms,

54–64, 278

polynomial regression models,

293–295

standard interactive

specification, 53, 65, 66,

68, 69, 74, 79–87, 89,

93, 94, 131

moderation, 18–21, 50

modifying effects

dependent or conditional, 10,

195, 225–269, 294–295

visualization, 236–244

independent or unconditional,

10, 195–224, 293

visualization, 201–211

monotonicity, 33, 278

multicollinearity, 60–64, 70, 80

centering, 62–63

multinomial logit models, 434

coefficients, 445–447

data structure and

interactions, 437–444

differences in predicted

probabilities, 452–453

independence of irrelevant

alternatives, 454, 483

interaction effects, 458–461

marginal effects on

probabilities, 447–452

odds ratios, 453–457

random utility approach,

434–437

types of conditional claim,

441–444

natural zero, 59–60, 368

non-linear interaction effect, see

interaction effects

non-linear relationship, 11,

273–277

linear in the parameters, 277

piecewise linear regression

models, 274, 301–306

polynomial regression models,

273–300

switching regression models,

274, 306–309
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Obama, Barack, 126, 204

approval of, 11, 418–428

attitudes toward, 10, 146–175

odds ratios

additive logit and probit

models, 334–335

interactive logit and probit

models, 359–361

multinomial logit models,

453–457

ordered logit models, 412–414

omitted variable bias, 53,

57–58, 64, 81

ordered choice models, see also

ordered logit and probit

models, 402–405, 417

ordered logit and probit models,

403

coefficients, 405–408

differences in predicted

probabilities, 411–412

interaction effects, 414–418

latent variable approach,

402–405

marginal effects on

probabilities, 408–411

odds ratios, 412–414

parallel regression

assumption, 413

thresholds, 408

ordered logit model, see ordered

logit and probit models

ordered probit model, see

ordered logit and probit

models

parallel regression assumption,

413

piecewise linear regression

models, 182, 274, 297,

301–306

spline functions, 303

polynomial regression models,

11, 273–300

cubic regression model, 277,

279, 295, 309–310

degree of the polynomial, 277

linear regression model, 277

quadratic regression model,

277–293

relax linear interaction effect,

274, 293–300

turning point, 277–278,

297–300

pre-electoral coalition

formation, 379–397

predicted value plot, 40, 42,

281–282, 284–285

3-D predicted value plot,

184–188

predicted probability plot,

330–331

predicted values, see quantities

of interest

predictions

five key predictions, 44–50,

52, 69, 86, 115–118,

128, 149

nine key predictions,

230–232, 239–240

nineteen key predictions, 231,

252–254, 256

six key predictions, 197–198

ten key predictions, 199

three key predictions, 279

presidential approval, 418–428

probit model, see logit and

probit models

proportional odds assumption,

see parallel regression

assumption

prototypical results, 98, 115,

118–123
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quadratic function, 299, 300

quadratic regression model, see

also polynomial

regression model,

277–293

quantities of interest, 98

effects: measures of

uncertainty, 105–111

effects: derivatives and

differences, 98–105, 149,

285–288, 329, 355

five key predictions, 44–49,

69, 86, 115–118, 149

predicted values, 111–114

prototypical results, 118–123

R, xxv

replication code, xxv

Republican Party

attitudes toward, 10, 95, 97

risk ratios, 334

second-order interaction effect,

see interaction effects

self-interaction, 11, 273, 277,

285

sociology of religion, 8

specification, see model

specification

spline functions, 303

split-sample strategy, 53, 72–78,

95, 170–175

standard interactive

specification, see model

specification

Stata, xxv

statistical significance, 114

Stolper–Samuelson model, 3

structural interaction, see also

compression-based

interaction, 323, 327,

367, 368

substantive significance, 98,

114–115, 287,

293

support for political parties,

462–488

switching regression models,

274, 306–309

symmetry of interactions, 67,

74, 77, 88, 116, 198,

229–231, 246, 259, 295,

350, 362, 363, 416, 445,

458

implications for theory

testing, 36–44

Taylor series expansion, 378,

379

threshold effects, 274,

301–309

time-series cross-sectional data,

78

two modifying variables, see

modifying effect

uncertainty, see measures of

uncertainty

unordered choice models,

see also multinomial logit

models, 433, 434,

444

alternative-specific variables,

433, 444, 447, 449–452,

454–456

individual-specific variables,

433, 444, 447–449, 453,

456–457

variable rescaling, 59

variable-specific interaction,

xxiii, 347, 352,

367
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variance inflation factor (VIF)

scores, 62–63, 90

variance-covariance matrix of

coefficients, 108–109,

112, 124, 132, 372, 378

Vieta’s formulas, 281

women’s legislative

representation, 175–190

regime type and, 269

women’s legislative

representation

regime type and, 254
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