1 Note on the Interpretation of the R? in the
Estimation of Leader Effects

[Ancillary material accompanying Humphreys, Masters and Sandbu. The Role
of Leaders in Democratic Deliberations: Results from a Field Experiment in
Sao Tomé and Principe. World Politics. 2007.]

In our paper we use the R? as a measure of leader influence. As suggested
in footnote 36 of the paper, the R?, can, under some conditions, be considered
a lower bound on the degree of leader influence. In particular:

e Suppose that without manipulation a share ¢ of groups would select “1”

e Suppose that share a of leaders support “1”

e Suppose that leaders can influence groups they disagree with 3 of the time
(more complex influencing rules are possible!)

Then, the probability that we observe a “1” is:

p = Pr(y=1)
= gxXla+(1-a)1=-0)]4+(1—-¢q) xap
= PBa+(1-0)q

Note that p is just a weighted average of o and ¢ with weight given by 3.

SST (Sum of squared errors) is then given by:

SST = p[l—p]>+[1—p][p)
p[l = pl[1 —p+p]
= p[l —p]
So:
SST = [afB+q[l-B)[l—aB—q[1-0]

= af(l—apB)+q(l-B)(1-2a8) — (1 -B)°¢



How does this change once you use information about the characteristics of
the leader?

e If aleader favors “1” then the expected result when he leads is: ¢+ (1—¢q)0
o If a leader favors “0” then the expected result when he leads is: ¢(1 — )

Using this information our errors would then be:

SSR = alg+(1—-¢)BlIl—q—(1—q)Bl+ (1 —a)g(l—B)(1L—q(1-p))
= [1-2a8)q¢+aB—(1—-B)] (1-3)
So:
SST —SSR = af(l1—afB)+q(l—-p6)(1—-2a8) - (1-p6)%
—[(1=2aB)g + aB — (1 - B)] (1 - B)
= a(l-a)p
Thus:
R2 = a(l —a) 52

[aB+q[1 =Bl [1 —af —q[1 - 3]

Note that implicitely in generating this measure we have assumed an infinite
number of observations for each facilitator. In practice however we do not have
these and so, in the paper, we report the more conservative adjusted R2.

Now, we claim in the text that “it can be shown” that:

a(l —a)
[af+q[l = B]l[1 —aB —q[l - f]]
To see this note that:

p<1

a(l—a) < [af+ql-pl[l-af—q[l—-p]
a(l—a)p Z aB(l —ap) +q(1 - B)(1 —2a8) — (1 - B)*¢?
0 2 a?B(1 = B) +q(1 = P)(1 —20ap) — (1 - 5)*¢*
0 Z a®B+q(1 —2a8) — (1 - H)¢?
0 2 Bla—q)* +aq(l—q)
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