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Office Hours: By appointment

Course Synopsis: 

This class offers an introduction to models for hierarchical or clustered data including hierarchical linear (random intercept and slope) models for continuous outcomes and hierarchical generalized linear models for categorical and limited dependent variables.  We will also consider a number of additional topics including three level models, latent growth curve, and, if time permits, models for cross-classified data and latent variable models.  Course objectives include 
· To become familiar with the basic logic of the hierarchical model 
· To understand the circumstances under which the hierarchical model should be applied

· To master the basics of software for the application of hierarchical models (primarily HLM)

· To become familiar with a number of more advanced extensions to the basic two level hierarchical model   

Course requirements: 

Class participation: Students will be required to present (as a member of a small group) at least one assigned article to the class.  Students should also be prepared to discuss readings in class.  
Assignments: Three problem sets will be assigned.  Students may work together on problem sets, but final write-ups should be independent.  Hand in computer output for each assignment (do not hand in another students output).  
Final project: Each student will be required to complete a final written paper presenting the results of original analyses of multilevel data.  Research questions and data sets will be chosen in consultation with the instructor.  Project proposals will be due by mid-quarter.      

Grading: Final grades will be determined on the basis of the following allocation: 

In class presentations/

  participation

20%

Problem sets

40%
Final project

40%

Academic Misconduct

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).

Disability Services

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/.
Required texts: 

Raudenbush, Stephen and Anthony Bryk.  2002.  Hierarchical Linear Models: Applications and Data Analysis Methods.  Newbury Park: Sage.   
Raudenbush, Stephen and Anthony Bryk, Yuk Fai Cheong, and Richard T. Congdon.  HLM 6: Hierarchical Linear and Nonlinear Modeling.
Class schedule and required readings: 

1. Intro to the course: Review and one-way random effects ANOVA
2. Random intercept models (Intercepts-as-outcomes)
R&B, Chapters 1, 2; pp. 68-72.

R&B, pp. 72-75, 99-117.
Research example: 
Robert, Stephanie and Kum Yi Lee.  2002.  “Explaining Race Differences in Health Among Older Adults: The Contribution of Community Socioeconomic Context.”  Research on Aging 24(6) 654-683.
3. Random-coefficients/Intercepts and slopes as outcomes

* Interaction term review: Jaccard, James J. and Robert Turrisi.  2003.  Interaction Effects in Multiple Regression. Thousand Oaks, CA: Sage. 
R&B, 75-85, 117-131.

RBCC, 7-36
Research example:

Boardman, Jason.  2004.  “Stress and Physical Health: The Role of Neighborhoods as Mediating and Moderating Mechanisms.”  Social Science and Medicine 58(2473-2483).
Problem Set 1
4. Estimation and Issues in research using multilevel models
R&B, Chapter 3; pp. 85-95.
R&B, 134-160.

Research example:  
Raudenbush, Stephen and Anthony S. Bryk.  1986.  “A Hierarchical Model for Studying School Effects.”  Sociology of Education 59: 1-17.  
Problem set 1 due.
5. Assessing the adequacy of hierarchical models
R&B, Chapter 9

Prospectus for final project due

6. Hierarchical Generalized Linear Models I: Hierarchical logit models 
* Logistic regression review: Long, Scott. 1997. Regression Models for Categorical and Limited Dependent Variables. Thousand Oaks, CA: Sage.  Chapters 3, 4.
R&B, pp. 291-309

RBCC, Chapters 5, 6

Problem set 2

Horney, J, W Osgood, and I Marshall.  1995.  “Criminal Careers in the Short-term: Intra-individual Variability in Crime and its Relation to Local Life Circumstances.”  American Sociological Review 60: 655-673.
7. Hierarchical Generalized Linear Models II/Ordinal logit and count models
* Ordinal logit/count model review: Long, Scott. 1997. Regression Models for Categorical and Limited Dependent Variables. Thousand Oaks, CA: Sage.  Chapters 5, 8.

R&B, pp. 309-335

Rankin, Bruce H. and James M. Quane. 2000. “Neighborhood Poverty and the Social Isolation of Inner-City African American Families.”  Social Forces 79: 139-164. 

Problem set 2 due

8. Three level models
R&B, pp. 228-251

RBCC, Chapters 3, 4

Research example: 

Browning, Christopher R., Kathleen A. Cagney, and Ming Wen.  (2003) “Explaining Variation in Health Status Across Space and Time: Implications for Race and Ethnic Differences in Self-Rated Health.”  Social Science and Medicine 57: 1221-1235.  

Problem set 3

9. Latent growth curve models/Special topics
R&B, 160-202

Research example: 
Cherlin, Andrew J., Lindsay Chase-Lansdale and Christine McRae.  1998.  “Effects of Parental Divorce on Mental Health throughout the Life Course.”  American Sociological Review 63: 239-249. 

Problem set 3 due

10. FINAL PROJECTS DUE
