Sociology 852
Event History Analysis of Social Data
syllabus

Time:
Mon, Weds 1:30 – 3:15
Place:
Scott Laboratory 103
John B. Casterline

210 Townshend Hall
casterline.10@sociology.osu.edu
Office hours:  by appointment
Students with disabilities that have been certified by the Office for Disability Services will be appropriately accommodated, and should inform the instructor as soon as possible of their needs. The Office for Disability Services is located in 150 Pomerene Hall, 1760 Neil Avenue; telephone 292-3307, TDD 292-0901; http://www.ods.ohio-state.edu/.
Objectives
This course provides an introduction to the analysis of event history data.  Data of this sort are common in the social and health sciences, at both micro and macro levels.  Examples include individual-level histories of employment, incarceration, illness, migration, marriage/divorce, and births, and societal-level histories of civil conflict, governance system, and diplomatic ties.  When experience unfolds over time, and when the duration spent in various states is an outcome of interest, then event history analysis is appropriate.
The domain of the course is social processes that can be represented numerically as the duration spent in certain states (or, alternatively, the rate at which certain events occur over time).  We will consider methods for describing these processes, and methods for modeling their determinants.
Prerequisites

Students should have completed the two-quarter graduate statistics core sequence in Sociology (SOC 648-649) or its equivalent.  In particular, students should have good command of regression modeling via generalized linear models:  linear and logistic regression. The instructor assumes that students have an understanding of how to construct regression equations and how to perform statistical testing in regression analysis.  For the models to be considered in the sessions on November 12, 17, 19, and 26, some acquaintance with random effects models will be helpful.
Some knowledge of demographic methods, specifically life table analysis, is useful but not essential.

Requirements
Class meetings:  The class meets Monday and Wednesday afternoon 1:30 – 3:15 from September 24 through December 1.  This amounts to 20 class sessions in total, plus the Stata tutorial on Sept 26.  Students are expected to attend all class sessions.

Reading.  There are reading assignments, most of them from two books.  The assignments are not lengthy, but some are conceptually and technically demanding.
Exams.  There are two exams.  The first will be take-home (due December 5), and the second in-class (on December 8).
Homework.  There are four homework assignments (due Oct 13, Oct 27, Nov 10, Nov 17).  These will be distributed one session in advance of the due date.
The weighting of these various elements in the calculation of the final course grade will be: 
Homework  = 


52%

Take-Home Exam  =
24%

In-Class Exam  =

15%

Class Contribution  =
  9%
Class Sessions

The instructor will make presentations using PowerPoint.  The presentations will include illustrations of data analysis using Stata.  Typically the PowerPoint file and Stata do-files for the session will be posted on Carmen by 12:00 noon on the day of the class session.
Readings

There are two textbooks for the course, available for purchase at the OSU Bookstore:

[BSJ]    Box-Steffensmeier, Janet M. and Bradford S. Jones.  2004.  Event History Modeling: A Guide for Social Scientists.  Cambridge, UK: Cambridge University Press.
[CGGM]    Cleves, Mario A., William W. Gould, Roberto G. Gutierrez, and Yulia Marchenko.  2008.  An Introduction to Survival Analysis Using Stata: Second Edition.  College Station, Texas: Stata Press.
Other readings consist of chapters from other texts and journals (as indicated on the next page of this Syllabus).  pdf copies of these readings are posted on Carmen.
Data Exercises

Software
The course assumes use of Stata.  A two-hour introduction to Stata will be provided on September 26 (2:00 – 4:00 in 70 Derby Hall).  Stata (version 10) is available through the Sociology department site license and elsewhere on campus.  Also, you may purchase Stata at reduced price through OSU’s participation in Stata’s “GradPlan” -- this is explained at http://www.stata.com/order/new/edu/gradplans/gp-campus.html.  Students are advised to purchase either “Intercooled Stata” or “Stata/SE”, not “Small Stata”.
Students may elect to use other software (e.g. SAS), but the instructor will provide illustration and consultation in Stata only.
Data
The instructor provides three data-files that can be used for student exercises (take-home exams and homework assignments).  The files are in Stata format and are extracts of variables from:  the 2006 Mali Demographic and Health Survey [MDHS];  the National Longitudinal Survey of Youth 1979 [NLSY79]; and national-level data used by Przeworski et al. (2000) in research on political governance.  These data-files are posted on Carmen, along with descriptions of their contents.  A fourth data-file is used for class illustration:  an extract of variables from the 2002 National Survey of Family Growth [NSFG].  This file is also posted on Carmen.
Students are welcome to choose other data-files for class exercises, conditional on approval by the instructor.  Please submit a description of the data.  Data-files that would support all exercises during the semester would have the following features:

· Measurement of state transition over time (e.g. from non-married to married, employed to unemployed).
· Include explanatory variables that are time-varying.
· Include repeated events  (e.g. employment episodes, births, contraceptive episodes)

· Include multiple outcomes (“competing risks”)  (e.g. marital dissolution:  divorced vs. widowed)

· Include multiple transition processes (e.g. marriage histories and birth histories, marriage histories and employment histories).   [Optional:  Not required for exams or homework exercises, but required for analytical techniques presented on November 26.]
Readings
Texts
[BSJ]       Box-Steffensmeier, Janet M. and Bradford S. Jones.  2004.  Event History Modeling: A Guide for Social Scientists.  Cambridge, UK: Cambridge University Press.
[CGGM]  Cleves, Mario A., William W. Gould, Roberto G. Gutierrez, and Yulia Marchenko.  2008.  An Introduction to Survival Analysis Using Stata: Second Edition.  College Station, Texas: Stata Press.

Else
Allison, Paul D.  1984.  Event History Analysis.  Beverly Hills:  Sage Publications.  pp. 42-50.
Cleves, Mario.  2000.  “Analysis of multiple failure-time data with Stata.”  Stata Technical Bulletin Reprints Volume 9, pp. 338-349.
Steele, Fiona, Harvey Goldstein, and William Browne.  2004.  “A general multistate competing risks model for event history data, with an application to the study of contraceptive use dynamics.”  Statistical Modeling 4(2): 145-159.

Steele, Fiona, Heather Joshi, Canstantinos Kallis, and Harvey Goldstein.  2006.  “Changing compatibility of cohabitation and childbearing between young British women born in 1958 and 1970.”  Population Studies 60(2): 137-152.

Vaupel, James W. and Anatoli I. Yashin.  1985.  “Heterogeneity’s ruses: some surprising effects of selection on population dynamics.”  The American Statistician 39(3): 176-185.
You may also find this volume to be helpful, although for our purposes it adds nothing of importance to what is presented in BSJ and CGGM:

Blossfeld, Hans-Peter, Katrin Golsch, and Gotz Rohwer.  2007.  Event History Analysis with Stata.  Mahwah, New Jersey: Lawrence Erlbaum Associates.  
Session-by-Session
Date

Topic







Due



Readings
Sept 24


Course introduction








BSJ 1-12



Event history data
26

Stata Tutorial  [2:00 – 4:00, 70 Derby]
29

Basic concepts and definitions






BSJ 12-20



Censoring and truncation







CGGM 7-10, 13-17, 29-36
Oct
  1

Structure/organization of event history data



CGGM 37-46, 47-66, 73-78



Stata st commands

  6

Descriptive:  life table, Kaplan-Meier





CGGM 91-128
         8

Parametric regression models, I






BSJ 21-46

















CGGM 19-21, 221-274

13

Parametric regression models, II


HW #1


CGGM 293-298

15

Cox regression model, I








BSJ 47-67
















CGGM 21-24, 129-152

20

Cox regression model, II







CCGM 164-169

22

Discrete-time approach, I







BSJ 69-83, 85-89

27 

Discrete-time approach, II



HW #2

29

Time-varying covariates, I







BSJ 95-114, 116-117

















CGGM 183-191
Nov
  3

Piecewise exponential model

  5

Regression diagnostics








BSJ 119-139

















CGGM 197-219
Nov
10

Post-estimation analysis



HW #3


CGGM 275-292

12

Unobserved heterogeneity







BSJ 141-148
















CGGM 152-164, 191-195,
   299-323
















Vaupel & Yashin


17

Repeated events





HW #4


BSJ 155-166
















Cleves


19

Multi-state models









Steele et al. 2004

24

Competing risks









BSJ 166-182

















Allison

26

Multi-process models








Steele et al. 2006

Dec
  1

< extra session:  review >
  5

Take-Home Exam due




Exam I
  8

In-class Exam






Exam II
It is the responsibility of the Committee on Academic Misconduct to investigate or establish procedures for the investigation of all reported cases of student academic misconduct. The term “academic misconduct” includes all forms of student academic misconduct wherever committed; illustrated by, but not limited to, cases of plagiarism and dishonest practices in connection with examinations. Instructors shall report all instances of alleged academic misconduct to the committee (Faculty Rule 3335-5-487). For additional information, see the Code of Student Conduct (http://studentaffairs.osu.edu/info_for_students/csc.asp).
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