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Summary of results so far: 
x The research described in the attached paper is based on the work of Fitzgerald, Gottschalk 

and Moffitt (1998) about attrition in the PSID. 
x I start out by presenting a replication of the Fitzgerald et al. 1998 analysis in which they use 

characteristics at wave 1 (1968) to predict attrition by wave 22 (1989). 
x I then proceed to generalize the Fitzgerald et al. 1998 results to every wave.  In other words, 

I'm using the wave 1 characteristics to model attrition up to several different points in time 
(ever nonresponse by wave 2, ever nonresponse by wave 3, wave 4, ..., wave 34) 

x The rational for doing so is twofold:  
o It is conceivable that several attrition studies could be performed over the course of a 

panel study (e.g.: using wave 1 characteristics to predict attrition by wave 2, wave 5 or 
wave 10). These various studies would not necessarily produce the same results.  Is there 
a pattern to these results? This question is interesting in itself.   

o However, the main purpose of performing this generalization was to show the limitations 
of the wave 1 approach. 

x Implicit in wave 1 models: the wave 1 predictors should have the same effect on attrition at 
each wave. 

x If other covariates are important sources of attrition (e.g. job loss, i.e. events that are posterior 
to wave 1), models using wave 1 predictors should become less predictive with time. 

x The following table shows that not all model coefficients remain constant: 

 
x Also, the following graph, displaying the residuals for each model, shows that the models 

becomes less predictive with time: 
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Where to go from here? 
x The above results point to the necessity of a different model that takes into account the rich 

information available between wave 1 and the moment of attrition. 
x Improving the model is not my only goal.  I want to investigate various hypotheses on the 

development of response propensities: 
o Commitment hypothesis 

� Cooperation propensities remain constant over time (i.e. equal to wave 2) 
� Factors posterior to wave 1 do not appear to affect participation decision 

o Constant Decline hypothesis 
� As the cost of participation rises overtime, cooperation propensities will 

decline 
� This decline in cooperation propensities will end up in attrition past a 

certain threshold 
o Shock hypothesis 

� Propensities fluctuate 
� These fluctuations may be the result of: 

x life events (e.g.: job loss, birth, divorce) 
x interview events (e.g.: item nonresponse) 

 
 
Note: The commitment hypothesis appears to have been refuted by the analysis conducted thus 
far (if it were true, I would have expected the coefficients and the residuals to remain constant 
over the 33 models).  Although I intend to do some more work on it later, I will focus during this 
presentation on the constant decline and the shock hypothesis. 
 
 
How to proceed? 
x As a first step, I will run the same model as described above (using wave 1 characteristics in a 

logit to predict attrition by wave 2, wave 3, wave 4, ..., wave 34). 
x For each of these 33 models, I will then add the time-varying covariates (the wave 1 

predictors are generally measured at each wave). 
x This means, for example, that: 

o The model “Ever nonresponse by wave 10” will first include the wave 1 predictors (as 
above) 

o I will then allow these covariates to vary over time i.e. I will use the information 
available between wave 1 and the moment of attrition. 

x Allowing the covariates to vary over time should improve the models. 
x From these 33 models, I will get 33 sets of propensities.  I will then look at the development 

of these response propensities which will allow me to test the hypotheses stated above. 
 
During my presentation, I will show results from a small example (using 2-3 predictors) based on 
the strategy just described. 


