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Gender, Turning Points, and Boomerangs: Returning Home in Young Adulthood in Great Britain
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Selection Models to Evaluate the Impact of Attrition

To evaluate the impact of attrition, we estimated a series of probit models with sample selection using maximum likelihood (Van de Ven and Van Praag 1981). The selection model requires the inclusion of at least one instrumental variable that is related to selection but does not predict the outcome of interest (Briggs 2004). We include two instrumental variables that are derived from the survey “paradata” and relate to the interview in the previous wave: interview cooperation (good; fair/poor, unknown) and the number of calls to the address before making contact with the respondent (less than five; five or more). Measures relating to interview compliance and cooperation have previously been shown to be good predictors of subsequent attrition in the BHPS (Uhrig 2008). Following Cappellari and Jenkins (2008), we perform post-estimation Wald tests to measure instrumental validity. Table S1 presents the results from a logit model of returning to the parental home with the instrumental variables included in addition to the other covariates contained in our model of interest. This shows that the instrumental variables (entered either singly or jointly) do not make any significant contribution to the model of interest: that is they do not show a significant relationship with returning home. Table S1 also shows the results of a logit model of attrition that includes the instruments in addition to other variables that showed a significant association with loss to follow-up. These results indicate that the instruments independently and jointly show significant explanatory value for predicting attrition. 
Following Briggs (2004), we tested a range of selection models. None of these selection models had a significant impact on the model of interest, either in terms of changes in the coefficients for the explanatory variables, or in relation to the value of rho, which was not significantly different from zero in any of our models. These findings are consistent with those from the Panel Study of Income Dynamics (PSID) in the United States, which suggested that the biases introduced by selection are generally mild (Lillard and Panis 1998). Table S2 presents an example selection model of returning home estimated using the HECKPROB command in STATA. The upper part of the table shows the coefficients for the substantive model of interest, while the lower part contains the coefficients for the selection model, which includes the instrumental variables and others that we had previously found to predict attrition. Comparison of the coefficients in the first column, derived from a standard probit, with the coefficients in the second column, where selection is modeled, shows little change. The values of rho are not significantly different from zero. We therefore believe that we can be confident that our substantive conclusions hold even when accounting for attrition.


Table S1 Post-estimation Wald testsa for validity of instrumental variables
	
	Instrument(s)
	Model of Returningb
	Model of Attritionc

	
	
	df
	Wald Statistic
	p Value
	df
	Wald Statistic
	p Value

	MEN
	Interview cooperation
	2
	1.68
	0.433
	2
	27.06
	<.001

	
	Number of calls
	1
	1.09
	0.296
	1
	48.49
	<.001

	
	Both instruments
	3
	2.76
	0.430
	3
	76.17
	<.001

	WOMEN
	Interview cooperation
	2
	0.51
	0.775
	2
	22.84
	<.001

	
	Number of calls
	1
	0.76
	0.383
	1
	60.14
	<.001

	
	Both instruments
	3
	1.25
	0.741
	3
	85.30
	<.001


a Wald tests of null hypothesis that coefficient estimates are 0 in the equation. 
b Additional covariates: period; age group; educational experience; individual income; country of birth; parental occupational class; change in economic activity; change in partnership status; parental status; partnership × parenthood; period × age group. 
c Additional covariates: educational experience; parental occupational class; country of birth; economic activity at previous wave; partnership status at previous wave; parental status. 




Table S2 Parameter estimates from probit model with sample selection
	
	MEN
	WOMEN

	
	Standard Probit
	Heckman Selection
	Standard Probit
	Heckman Selection

	MODEL OF INTEREST
	
	
	
	

	Period (ref. = 1991–1996)
	
	
	
	

	1997–2002
	–0.08
	–0.08
	0.10
	0.10

	2003–2008
	–0.20
	–0.20
	0.24*
	0.23*

	Age group (ref. = 20–24)
	
	
	
	

	25–29
	–0.76***
	–0.74***
	–0.41**
	–0.41**

	30–34
	–1.07***
	–1.04***
	–0.55***
	–0.54***

	Educational experience (ref. = Bachelor’s degree)
	
	
	
	

	No postcompulsory 
	0.04
	0.06
	0.08
	0.09

	Postcompulsory  
	0.04
	0.05
	0.18*
	0.18*

	Not known
	0.39
	0.42
	0.00
	0.02

	Individual income (ref. = Quartile 1, lowest)
	
	
	
	

	Quartile 2
	0.07
	0.07
	–0.04
	–0.04

	Quartile 3
	–0.02
	–0.02
	0.15
	0.15

	Quartile 4 (highest)
	–0.04
	–0.04
	–0.27*
	–0.26*

	Country of birth (ref. = Great Britain)
	
	
	
	

	Outside Great Britain
	–0.14
	–0.09
	–0.50*
	–0.46

	Parental occupational class (ref. = service)
	
	
	
	

	Intermediate class
	0.12
	0.12
	0.04
	0.05

	Working class
	0.27**
	0.27**
	0.03
	0.04

	Unemployed/inactive
	–0.03
	0
	0.12
	0.14

	Not known
	0.13
	0.20
	0.16
	0.18

	Change in economic activity 
(ref. = stable employed)
	
	
	
	

	Student to employed
	1.08***
	1.09***
	0.81***
	0.83***

	Student to unemployed or inactive
	1.54***
	1.53***
	1.20***
	1.21***

	Unemployed or inactive to employed
	0.44**
	0.45**
	0.10
	0.11

	Employed to unemployed or inactive
	0.48**
	0.47**
	0.45***
	0.45***

	New student
	0.65**
	0.64**
	0.21
	0.21

	Stable student
	–0.09
	–0.06
	-0.22
	–0.19

	Stable unemployed or inactive
	0.06
	0.09
	-0.35*
	–0.34*

	Change in partnership status 
(ref. = consistently unpartnered)
	
	
	
	

	New or stable partnered
	–1.31***
	–1.30***
	–1.22***
	–1.22***

	Dissolution
	0.80***
	0.76***
	0.89***
	0.86***

	Parent (ref. = nonparent)
	
	
	
	

	Parent 
	0.02
	0.00
	–0.57***
	–0.59***

	Partner  parent
	
	
	
	

	Stable unpartnered  parent
	0.21
	0.20
	0.58***
	0.57**

	Dissolution  parent
	0.44
	0.44
	–0.40*
	–0.39*

	Age group  period
	
	
	
	

	25–29  1997–2002
	0.28
	0.27
	–0.18
	–0.18

	25–29  2003–2008
	0.06
	0.05
	–0.27
	–0.27

	30–34  1997–2002
	0.48*
	0.46*
	–0.32
	–0.31

	30–34  2003–2008
	0.57*
	0.56*
	–0.26
	–0.26

	Constant
	–1.36***
	–1.28***
	–1.40***
	–1.33***

	
	
	
	
	

	SELECTION MODEL
	
	
	
	

	Interview cooperation at previous wave 
(ref. = good)
	
	
	
	

	Fair/poor
	
	–0.48***
	
	–0.46***

	Unknown
	
	–0.26
	
	–0.11

	
Number of calls to address at previous wave
(ref. = <5)
	
	
	
	

	Five or more calls
	
	–0.28***
	
	–0.28***

	Educational experience (ref. = Bachelor’s degree)
	
	
	
	

	No postcompulsory 
	
	–0.17***
	
	–0.17***

	Postcompulsory
	
	–0.13**
	
	–0.07

	Not known
	
	–0.30*
	
	–0.18

	Parental occupational class (ref. = service)
	
	
	
	

	Intermediate 
	
	–0.03
	
	–0.03

	Working 
	
	–0.04
	
	–0.02

	Unemployed/inactive
	
	–0.24**
	
	–0.18**

	Not known
	
	–0.48***
	
	–0.24***

	Country of birth (ref. = Great Britain)
	
	
	
	

	Outside Great Britain
	
	–0.33***
	
	–0.30***

	Economic activity at previous wave 
(ref. = employed)
	
	
	
	

	Unemployed/inactive
	
	–0.23***
	
	–0.11**

	Student
	
	–0.20**
	
	–0.29***

	Other
	
	0.05
	
	–0.21

	Partnership status at previous wave 
(ref. = partnered)
	
	
	
	

	Unpartnered
	
	0.18***
	
	0.23***

	Parent (ref. = nonparent)
	
	
	
	

	Parent 
	
	0.18***
	
	0.28***

	Constant
	
	1.42***
	
	1.42***

	Rho
	
	–0.32
	
	–0.28

	N
	10,235
	11,256
	14,615
	15,732


*p ≤ .05; **p ≤ .01; ***p ≤ .001
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