
Cambridge University Press & Assessment
978-1-108-41671-9 — Interaction Models
William Roberts Clark, Matt Golder
Table of Contents
More Information

www.cambridge.org© in this web service Cambridge University Press & Assessment

Contents

List of Figures page xiii

List of Tables xviii

Preface xxi

Acknowledgments xxvii

1 Introduction 1

1.1 Resource Endowments 2

1.2 Institutions 4

1.3 Culture/Identity 7

1.4 Plan of the Book 10

PART I The Fundamentals

2 Theories and Their Conditional Implications 15

2.1 How Do I Know When My Theory Posits a Conditional

Relationship? 15

2.2 The Difference between Moderation and Mediation 18

2.3 How Does a Multiplicative Term Capture Conditionality? 21

2.4 Moving beyond the Interaction Effect 28

2.5 The Symmetry of Interaction and Its Implications for

Theory Testing 36

2.6 Five Key Predictions 44

2.7 Exercises 50

3 Interaction Model Speciocation 53

3.1 Include All Constitutive Terms 54

3.2 Why Is It Important to Include All of the Constitutive

Terms? 56

3.2.1 Multicollinearity 60

3.3 An Alternative Model Specification When One of the

Modifying Variables Is Discrete 64

3.3.1 Can I Just Split My Sample? 72

3.4 A Different Alternative Model Specification when Both

Modifying Variables Are Discrete 78

ix

www.cambridge.org/9781108416719
www.cambridge.org


Cambridge University Press & Assessment
978-1-108-41671-9 — Interaction Models
William Roberts Clark, Matt Golder
Table of Contents
More Information

www.cambridge.org© in this web service Cambridge University Press & Assessment

x Contents

3.5 Exercises 89

4 Interpreting Quantities of Interest 98

4.1 Think about Effects in terms of Derivatives and Differences 99

4.2 Calculate Appropriate Measures of Uncertainty 105

4.2.1 Effects and Measures of Uncertainty 105

4.2.2 Predicted Values and Measures of Uncertainty 111

4.2.3 Substantive Significance 114

4.3 Key Quantities of Interest and Some Prototypical Results 115

4.4 Exercises 123

5 Three Substantive Applications 126

5.1 When X and Z Are Both Discrete: Gender, Race,

and Support for the Republican Party 126

5.2 When X Is Continuous and Z Is Discrete: Ideology,

Race, and Support for Barack Obama 146

5.3 When X and Z Are Both Continuous: Demand and

Supply Effects on Women’s Legislative Representation 175

5.4 Exercises 191

PART II More Complex Forms of Conditionality

6 When We Have More Than One Modifying Variable 195

6.1 When the Modifying Effects of Z and W Are Independent 196

6.1.1 Substantive Application: Gender, Education,

Age, and Support for Feminism 213

6.2 When the Modifying Effects of Z and W Are Dependent 225

6.2.1 An Alternative Interaction Model When the

Modifying Variables Are All Discrete 249

6.2.2 Substantive Application: The Impact of

Demand, Supply, and Regime Type on Women’s

Legislative Representation 254

6.3 Exercises 269

7 When an Independent Variable Interacts with Itself 273

7.1 Polynomial Regression Models 274

7.1.1 Substantive Application: The Impact of Party

Ideology on Campaign Sentiment 288

7.1.2 Using Polynomial Regression to Model Non-

linear Interaction Effects 293

7.2 Possible Threshold Effects 301

www.cambridge.org/9781108416719
www.cambridge.org


Cambridge University Press & Assessment
978-1-108-41671-9 — Interaction Models
William Roberts Clark, Matt Golder
Table of Contents
More Information

www.cambridge.org© in this web service Cambridge University Press & Assessment

Contents xi

7.2.1 Piecewise Linear Regression Models 301

7.2.2 Switching Regression Models 306

7.3 Exercises 309

PART III Interactions and Limited Dependent Variables

8 Interactions and Dichotomous Dependent Variables 315

8.1 The Linear Probability Model 315

8.2 The Basis for Logit and Probit Models 317

8.2.1 The Pure Probability Approach 317

8.2.2 The Latent Variable Approach 320

8.2.3 The Random Utility Approach 321

8.3 Interpretation and Interaction Effects in “Additive”

Logit and Probit Models 323

8.3.1 Coefficients 323

8.3.2 Marginal Effects on Probabilities 325

8.3.3 Predicted Probabilities 329

8.3.4 Differences in Predicted Probabilities 331

8.3.5 Odds Ratios 334

8.3.6 Interaction Effects 335

8.4 Interpretation and Interaction Effects in “Interactive”

Logit and Probit Models 347

8.4.1 Coefficients 350

8.4.2 Marginal Effects on Probabilities 351

8.4.3 Predicted Probabilities 355

8.4.4 Differences in Predicted Probabilities 356

8.4.5 Odds Ratios 359

8.4.6 Interaction Effects 361

8.5 Measures of Uncertainty 371

8.5.1 The Method of Simulated Coefficients 372

8.5.2 The Bootstrap Method 377

8.5.3 The Delta Method 377

8.6 Substantive Application: Determinants of Pre-electoral

Coalition Formation 379

8.7 Exercises 397

9 Interactions and Ordered Dependent Variables 401

9.1 A Latent Variable Approach 402

9.2 Interpretation 405

9.2.1 Coefficients 405

9.2.2 Marginal Effects on Probabilities 408

9.2.3 Differences in Predicted Probabilities 411

www.cambridge.org/9781108416719
www.cambridge.org


Cambridge University Press & Assessment
978-1-108-41671-9 — Interaction Models
William Roberts Clark, Matt Golder
Table of Contents
More Information

www.cambridge.org© in this web service Cambridge University Press & Assessment

xii Contents

9.2.4 Odds Ratios 412

9.2.5 Interaction Effects 414

9.3 Substantive Application: Ideology, Race, and

Presidential Approval of Barack Obama 418

9.4 Exercises 429

10 Interactions and Unordered Dependent Variables 433

10.1 A Random Utility Approach 434

10.2 Data Structure and Interactions 437

10.3 Interpretation 444

10.3.1 Coefficients 445

10.3.2 Marginal Effects on Probabilities 447

10.3.3 Differences in Predicted Probabilities 452

10.3.4 Odds Ratios 453

10.3.5 Interaction Effects 458

10.4 Substantive Application: Policy Preferences, Gender, and

Party Support 462

10.5 Exercises 489

Appendix A. Basic Properties of Variances 493

Appendix B. Marginal Effects and Variances for Various Linear-

Interactive Models 495

Appendix C. Calculating the Smallest Standard Error for the

Marginal Effect of X on Y 498

Appendix D. Calculating the Values of the Modifying Variable

Z at which the Bounds of the Conodence Interval for the

Marginal Effect of X Equal 0 500

D.1 Substantive Example: Marginal Effect Plot for Demand 502

References 506

Solutions 524

Alphabetical Index 578

www.cambridge.org/9781108416719
www.cambridge.org

