
American Political Science Review (2023) 117, 1, 362–364

doi:10.1017/S0003055422001101 © The Author(s), 2022. Published by Cambridge University Press on behalf of the American Political
Science Association. This is an Open Access article, distributed under the terms of the Creative Commons Attribution licence (http://
creativecommons.org/licenses/by/4.0), which permits unrestricted re-use, distribution and reproduction, provided the original article is
properly cited.

Corrigendum
STADL Up! The Spatio-Temporal Autoregressive Distributed Lag
Model for TSCS Data Analysis—CORRIGENDUM
SCOTT J. COOK Texas A&M University, United States

JUDE C. HAYS University of Pittsburgh, United States

ROBERT J. FRANZESE, JR. University of Michigan, United States

DOI: https://doi.org/10.1017/S0003055422000272, Published by Cambridge University Press, 21 April 2022.

T he regression coefficient estimates, standard
errors, and measures of fit given in Tables 1
and 2 in the published version of this article are

incorrect, as are the textual statements that relied on
their numerical values, because the observational
ordering of the data-frames and spatial weights matri-
ces were not properly matched. Consequently, the
strength of spatial dependence was underestimated in
all of the regression models that estimated it. Only the
“Empirical Reanalyses” section is affected by these
corrections. No substantive points made or conclusions
drawn in the article are altered by these corrections; in
fact, the results supporting those points and conclusions
are generally made quantitatively stronger/greater in
magnitude by the corrections. We have updated our
APSR Dataverse and Replication files.

CHANGES

1. The original Table 1 in the published article is
incorrect, the corrected estimates are reported below
in the revised Table 1.
2. The two sentences about the column (2)model would
read: “Since democracy trends globally over the sample
period, this addition improves model fit: log-likelihood
increases 11% (−141.84 to −125.88), but BIC increases
from 310.69 to 332.76, reflecting little purchase from the
8 degrees of freedom consumed. Thebρ estimate declines
by about 1

3 (and the RGDPpc coefficient-estimate com-
pensatorily increases slightly: about 7% ), but remains
highly significant.”
3. The following sentences regarding the column (3)
and column (4) models would read: “The spatial-lag
coefficient becomes less, but still quite, significant in
column (3), with the country fixed-effects apparently
absorbing noticeable time-invariant spatial clustering
in both RGDPpc and democracy. The impact on
model fit, however, is less clear. LL improves greatly,
but the BIC fit statistic, which penalizes for over-
parameterizing the model and over-fitting the sample,
gets much worse, increasing 40% (332.76 to 467.05).”
4. The following sentences about the preferred column
(5) model and its comparison to the column (3) model

are modified to these: “The final column (5) presents
results from the model with by far the best BIC
(−412.81) and LL close to model (3) despite 132 fewer
estimated parameters. The Likelihood Ratio test of
model (5), which includes both temporal and spatial
lag, and period fixed-effects, versus model (3) yields a
Chi-Squared statistic of 11.14, which with 132 degrees
of freedom overwhelmingly fails to reject: p ≈ 1:0.”
5. The sentence comparing the application’s estimated
spatial-lag coefficients in models with and without
temporal lag also included to that ratio in the simula-
tions would read: “In the simulations, the SARmodel bρ
averaged about twice the true STADL ρ; similarly here,
bρ from model (5) is 0.115, whereas model (2) bρ is
roughly 1.7 times larger at 0.197.”
6. The sentences about the effects of development
on democracy would read: “Using model (5)
coefficient-estimates, a one-unit single-country shock
to RGDPpc has contemporaneous ADE of þ 0.037 on
democracy in that same country, AIE of þ 0.005 on
democracy in other countries, for a combined ATE of
þ 0.042. The respective long-run cumulative estimates
are LRSS ADE=þ 0.144, LRSS AIE=þ 0.018, LRSS
ATE=þ 0.162. These differ considerably from model
(2), where the estimated effects have no temporal
dynamics and are instead instantaneous at ADE=þ
0.200, AIE=þ 0.048, and ATE=þ 0.248. These latter
static SAR-model estimated effects might seem dissim-
ilar enough from the long-run effects from spatiotempo-
rally dynamic STADL model (5)—differences of ADE
þ .056 ≈ 39%, AIE þ .030 ≈ 167%, and ATE
=þ .086 ≈ 53%—but the effects from model (2) incur
immediately and fully, so the same-country, same-period
effects from a change in development on democracy
is ADE=þ 0.037 in model (5) versus ADE=þ 0.200
in model (2), more than a four-fold ( ≈ þ 441%)
difference.
7. The original Table 2 in the published article is
incorrect, the corrected estimates are reported in the
revised Table 2.
8. Using the correct estimates, the paragraph describ-
ing Table 2 would read: “Comparing the implicit
spatial steady-state implied by the regional-average
variable in the original regression, which ignores
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TABLE 1. Reanalysis of Development and Democracy in Acemoglu et al. (2008)

Dependent variable: Democracy (Polity IV)

(1) (2) (3) (4) (5)

Lagged RGDP Per Capita 0:186∗∗∗ 0:199∗∗∗ −0:002 −0:007 0:037∗∗∗

(0.01) (0.01) (0.027) (0.027) (0.009)
Temporal Lag 0:449∗∗∗ 0:743∗∗∗

(0.034) (0.021)
Spatial Lag 0:315∗∗∗ 0:197∗∗∗ 0:163∗∗ 0:115∗∗∗

(0.045) (0.050) (0.065) (0.035)
Observations 854 854 854 854 854
Fixed Country Effects No No Yes Yes No
Fixed Year Effects No Yes Yes Yes Yes
LL –141.84 –125.88 255.85 344.85 250.28
DoF (Parameters) 850 (4) 842 (12) 709 (145) 709 (145) 841 (13)
BIC 310.69 332.76 467.05 289.04 –412.81

Note: ∗p < 0:10, ∗∗p < 0:05, ∗∗∗p < 0:01.

TABLE 2. Reanalysis of the Accountability/Infant Mortality Regression in Lührmann, Marquardt, and
Mechkova (2020)

Dependent variable: Infant Mortality

(1) (2) LRSS (3) LRSS

Accountability –4.339*** –0.187*** –9.842 0.083*** 4.368
(0.350) (0.038) (0.029)

Foreign aid –0.048 0.013*** 0.684 0.007*** 0.368
(0.031) (0.003) (0.003)

GDP/capita (ln) –10.551*** 0.805*** 42.37 0.038 2.000
(0.771) (0.085) (.036)

Economic Growth 0.035 –0.019*** –1.000 –0.022*** –1.158
(0.023) (0.003) (0.003)

Resource dependence 0.040* 0.013*** 0.684 0.007*** 0.368
(0.022) (0.002) (0.002)

Economic inequality –0.072*** 0.005 0.263 –0.001 –0.053
(0.031) (0.003) (0.002)

Population (ln) –17.743*** 0.806*** 42.42 0.001 0.053
(1.606) (0.175) (.015)

Urbanization –0.125*** 0.023*** 1.211 –0.005*** –0.263
(0.023) (0.003) (.001)

Political violence 0.332*** –0.009 –0.474 0.000 0.000
(0.128) (0.014) (.011)

Communist 0.387 –0.741 –39.00 0.158 8.316
(1.620) (0.173) (0.114)

Infant mortality
(regional average)

0.646*** 0.011*** 0.579 0.011*** 0.579
(0.020) (0.002) (.001)

Political corruption index –3.400* –0.147 –7.737 –0.393*** –20.68
(1.902) (0.203) (.094)

Temporal Lag (Level) –0.019*** –0.019***
(0.002) (0.001)

Spatial Lag (Difference) 0.195*** 0.251***
(0.021) (0.020)

Observations 4,354 4,311 4,311
Dependent Variable Level Diff. Diff.
Fixed Country Effects Yes Yes No
Fixed Year Effects Yes Yes Yes
LL –15466.54 –5763.80 –6644.56
DoF (Parameters) 4149 (205) 4104 (207) 4250 (61)
BIC 32659.1 13260.0 13799.6

Note: ∗p<0:10, ∗∗p < 0:05, ∗∗∗p < 0:01.
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temporal (autoregressive) dynamics, with our esti-
mate of the spatial steady-state effect, we estimate
that the former overstates the extent of spatial depen-
dence by nearly 12% in this comparison. More simply
and starkly, comparing the first and third columns, we
estimate that the spatiotemporal LRSS effect of Lühr-
mann et al.’s (2020) political accountability on infant
mortality rates (−9:842 ) is more than double the
‘effect’ they reported (bβ = −4:339 ), which mostly
ignores these important spatial and temporal
dynamic dependencies. In column 4 (model 3), we
drop the country dummies from model 2. In contrast
with the analysis in Table 1, we find that the inclu-
sion of country fixed-effects here leads to unambig-
uous improvement in model-fit by either LL or

BIC. Model 2 is clearly the preferred model among
this set.”
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