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These are in alphabetical order.  I do not give the definition for variables with obvious names. 

The data sets are available as Stata (.dta) files and comma-delimited (.csv) files. 

 

1. baseball_payroll_wins 

This is a cross-sectional data set for the 30 teams in Major League Baseball in the 2013 

season.  The variables are: 

 team  

 wins = the number of wins the team had out of the 162 games in the season. 

 payroll = the dollar value of all player salaries paid for the season. 

 

2. dominos 

This is a notional, 10-observations data set that I created, based on the concept of domino 

chains.  See the text for the errors I created in the chain for some observations, so tipping 

the first domino, in a few cases, did not lead to the last (5
th

) domino falling.  The 

variables are: 

 d1 = whether the first domino fell (or, was tipped) 

 d3 = whether the 3
rd

 domino fell  

 d5 = whether the 5
th

 domino fell  

 

 

3. gasprices_1994_2003 

This data set tracks quarterly gas prices over a 10-year period.  The variables are: 

 time = the time-series-period indicator 

 price = U.S. average price of a gallon of gasoline, based on the first Monday of 

each quarter 

 year 

 qtr = quarter of the year (1 = winter) 

 trend = the same as time, but used as a variable to factor out the trend in prices 

 yearqtr = a combination of year-quarter, in the format of 1995Q3 

 

4. health40_ordered 

This comes from various rounds of the NLSY starting in 1979. The variables are: 

 H40 = measure of health for the first observation for the respondent after age 40  

 educ = years of schooling completed, as of 2004 

 afqt = AFQT score 

 male 

 black 



 hisp 

 

 

5. health50_females 

This comes from various rounds of the NLSY starting in 1979, with a sample of just 

females. The variables are: 

 H50 = measure of health for the first observation for the respondent after age 50 

[ranging from (1 = “poor”) to (5 = “excellent”)]. 

 H40 = measure of health for the first observation for the respondent after age 40 

[same values as for H50]. 

 afqt = AFQT score 

 black  

 

6. income 

This data set consists of male respondents from the 2004 round of the NLSY starting in 

1979.  The respondents have positive income and do not have a missing AFQT score—

just to be consistent with the data set used in the text.  The variables are: 

 afqt = Armed Forces Qualification Test score (percentile) 

 income = income in 2003 (reported in 2004) 

 educ = number of years of schooling completed (e.g., 3 = 3
rd

 grade, 14 = 2 years 

of college) 

 ageyears = how old the respondent is (in years) in 2004 

 black = dummy variable for whether the person is Black 

 hisp = dummy variable for whether the person is Hispanic 

 coll = dummy variable for whether the person has a 4-year college degree 

 grad = dummy variable for whether the person has a graduate degree 

 hs = dummy variable for whether the person has a high school diploma 

 max_coll = dummy variable for whether the 4-year college degree is the 

respondent’s highest degree 

 mom_hs = dummy variable for whether the person’s mother has a high school 

diploma 

 mom_coll = dummy variable for whether the person’s mother has a  4-year 

college degree 

 dad_hs = dummy variable for whether the person’s mother has a high school 

diploma 

 dad_coll = dummy variable for whether the person’s mother has a  4-year college 

degree 

 Note that all 4 variables for parents’ education are set to zero if the specific 

parent’s education is missing. 

 

7. instructor_evaluation 



This is notional data I created for the issue of how the class size affects the evaluations 

students give instructors.  I created 4 courses within a university, with 25 classes 

(segments) per course and the same instructor for each of the 25 classes within a given 

course.  I created a certain relationship (as indicated in Section 8.2) between class size 

and the evaluation for each of the four classes, and I added in some randomness so the 

estimated effect will be different from the actual effect.  The courses are labeled A to D, 

but also 1 to 4 for the coursenum variable. The variables are: 

 e = student evaluation (on a 1-5 scale) 

 cs = class size 

 course = indicators for the four courses, A to D 

 coursenum = indicators for the four courses, 1 to 4 (a numeric indicator is needed 

for certain functions) 

 wt = the weight to the used in the model, which is the inverse of the variance of 

class size within each course 

 

 

8. MJ2000 

This data comes from the National Longitudinal Survey of Youth, starting in 1997.  The 

sample comes from the 4
th

 round (which occurred in 2000-01), in which the respondents 

are between 15 and 21 years old.  The variables (mostly self-explanatory) are: 

 mj30 = dummy variable for whether the respondent had used marijuana in the 

past 30 days 

 year (not used) 

 male 

 racial/ethinic variables (non-Hispanic white is the reference group) 

o black 

o hisp 

o other = dummy variable for a race/ethnicity other race or ethnicity besides 

Hispanic, non-Hispanic white, and black 

 living situation at age 12 (living with both biological parents is the reference 

group) 

o one_bio_parent = lives with just one biological parent 

o one_bio_other_parent = lives with one biological parent and another 

parent 

o othersit = has a different situation 

 

 

9. MJ-UR-new 

This data set contains measures of state unemployment rates and marijuana-use rates for 

12-17-year-olds at the state level.  The state unemployment rates come from the Bureau 

of Labor Statistics in the U.S. Department of Labor.  The marijuana data come from the 

National Survey on Drug Use and Health.  For this age group, the state use rates are only 

available as two-year averages. Because of this, I average the state unemployment rate 

over two-year periods.  The two periods are 2006-07 (before the financial crisis) and 

2009-10 (which is the heart of the financial crisis).  There is one observation per state 

(plus D.C.), but the measures for the two periods are available.  The variables are: 



 statename = name of state 

 state = numeric code for state (1-51) 

 ur0607 = average state unemployment rate for 2006-07 

 ur0910 = average state unemployment rate for 2009-10 

 mj0607 = state 30-day-use rate for 12-17-year-olds for 2006-07 

 mj0910 = state 30-day-use rate for 12-17-year-olds for 2009-10 

 urx = change in the state unemployment rate from 2006-07 to 2009-10 

 mjx = change in the state 30-day-use rate for 12-17-year-olds from 2006-07 to 

2009-10 

 pop2000 = state’s 2000 population 

 sqrtpop2000 = square root of state’s 2000 population 

 

 

10. numbirths 

This is a sample of females from the 1979 National Longitudinal Survey of Youth.  The 

female must have been aged 16 or 17 in the first round of the survey in 1979, not have 

had any children yet in that 1979 interview, and answered the question from the 1984 

round of the survey on how many children they had.  The variables are: 

 numkids84 = number of children they had in the 1984 survey 

 exp_educ = expected years of schooling they will eventually have 

 age79 = age in the initial 1979 survey 

 afqt = percentile score on the AFQT 

 black 

 hisp 

 

 

11. romanian_rebellion 

This data set comes from Chirot and Ragin (1975).  The variables are: 

 intensity (of the rebellion, the dependent variable) = a measure for the number of 

deaths, the amount of violence, and the spread of the rebellion 

 inequality = a Gini Coefficient for land-owning 

 commerce = the percentage of land devoted to the production of wheat (which 

was the main cash crop) 

 tradition = the illiteracy rate (to signal the lack of progress and new ideas) 

 midpeasant = the percentage of rural households that owned between 7 and 50 

hectares. 

 

 

12. sp500_oil_1990_1994  and  sp500_oil_2010_2014 

For two different 5-year periods, these data sets track daily S&P 500 and oil prices.  The 

variables are: 

 period = time-series indicator of the day number (sequential from 1 to 1266 or 

1258 

 sp500 = daily closing price of the S&P 500 index 

 oil = price of a barrel of oil (based on crude oil, West Texas Intermediate) 



 

 

 

13. spurs_win_pct 

This data set simply follows the San Antonio Spurs over the history of the franchise 

while in the NBA (1977-2018).  The variables are: 

 year 

 winpct = winning percentage for the year 

 change = change in winning percentage from the previous year 

 

14. spurs_win_pct_for_R 

 

This is just for R (and not Stata).  It is the same as spurs_win_pct, but it includes: 

 lagwinpct = 1-year-lagged winning percentage for the year 

 lagchange = 1-year-lagged change in winning percentage from the previous year 

 

15. student_confidence_test_scores 

This is a notional data set I created to examine how student confidence affects their test 

scores.  The variables are: 

 type = an indicator of the type, with type=A indicating the confidence affects 

their score and type=B indicating that they are subject to reverse causality in the 

endogenous world 

 score = test score 

 confidence1 = completely randomized confidence (based on a standard normal 

distribution) 

 confidence2 = randomized confidence as with confidence1, but it is affected by 

test scores in the Endogenous World 

 

 

16. study_hours 

This is a notional data set that I created.  There are just two variables in the original data 

set: 

 hours = number of hours studied for an exam 

 score = score on the exam. 

I have one value of hours for each number divisible by 0.25 between 0.25 and 18.  I make 

score a function of hours, with some randomness added in. 

 

17. taxdata 

This is annual, time-series data on the United States.  There are 28 observations, with 

data from 1990 to 2017.  The variables are: 

 year 



 taxrate = maximum marginal income tax rate on individual income in that year 

 urate = U.S. unemployment rate for the year 

 rgdp = the growth rate in real Gross Domestic Product 

 

 

18. trump-weekly-tweets-approval-new 

This data set is self-explanatory. The variables are: 

 period = week of Trump’s presidency (the inauguration day is the last day of 

week 1) 

 date = first day of each week 

 tweets = number of tweets that week 

 approval = weekly approval rating from Gallup polls 

(https://news.gallup.com/poll/203207/trump-job-approval-weekly.aspx ) 

 

19. wine_beer 

This data set contains measures of the annual per-capita consumption of wine, beer, and 

spirits from 1934 to 2016.  The variables are: 

 year 

 wine 

 beer 

 spirits 
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