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	Table 7: Comparing Measures of Democracy: 

Polity 1950-2007 vs. Bollen & Paxton

	Measure of Democracy
	Polity 1950-2007
	Bollen & Paxton

	British Colony
	
	1.41
	2.46

	
	
	(1.07)
	(5.64)

	Other Protestant Colony
	
	9.38**
	45.28**

	
	
	(3.18)
	(16.71)

	Dutch Colony
	
	-10.50+
	-38.33

	
	
	(5.38)
	(28.26)

	Never Colonized Significantly
	
	-.38
	-.62

	
	
	(1.33)
	(7.01)

	Latitude
	
	-.04
	-.11

	
	
	(.04)
	(.22)

	Island Nation
	
	4.18***
	5.77

	
	
	(1.12)
	(5.88)

	Landlocked Nation
	
	.90
	1.41

	
	
	(1.09)
	(5.75)

	% European in 1980
	
	.06**
	.04

	
	
	(.02)
	(.11)

	% Muslim in 1970
	
	.00
	-.01

	
	
	(.01)
	(.07)

	Major Oil Producer
	
	-1.57
	-3.57

	
	
	(1.05)
	(5.55)

	Literate Culture Prior to Missionary Contact
	
	-.13
	-.86

	
	
	(1.00)
	(5.27)

	Years Exposure to Protestant Missions
	.02**
	.03**
	.13*

	
	(.008)
	(.01)
	(.05)

	Protestant Missionaries per 10,000 pop. in 1923
	1.03*
	-.19
	1.15

	
	(.46)
	(.49)
	(2.59)

	% Evangelized by 1900
	.07***
	.05***
	.29***

	
	(.01)
	(.01)
	(.08)

	N
	119a
	119 a
	118a

	R-squared from robust regression
	.386
	.593
	.462

	Adjusted R-squared from OLS
	.351
	.450
	.386


+ < .1, * < .05, ** < .01, *** < .001; two-tailed test. Constant not shown in table to save space. 

Coefficients & standard errors from robust regression (rreg in Stata).
aBollen & Paxton lacks data for one country in Polity. Results do not change if I limit the Polity sample to 118. 

Table 7 shows that the association between Protestant missions and democracy is consistent even if we switch from the Bollen-Paxton (BP) measure of liberal democracy to the Polity IV measure of democracy. In addition, the association between Protestant missions and democracy continues if we measure mean democracy through 2007 (which is not possible with BP). The insignificant coefficient for “Protestant missionaries per 10,000 population in 1923” is because Polity data are available from a smaller sample of countries than in BP, not because Protestant missions has a weaker association with Polity IV’s measure of democracy. If we use the BP measure of democracy in the Polity IV sample, “Protestant missionaries per 10,000 population in 1923” is not statistically significant either (compare models 2 and 3). 

	Table 8: Robust Regression Showing Relationship between Lange’s Measures of British Direct Colonial Rule and Democracya

	
	Controlling for Court Cases
	Controlling for Colonial Police

	VARIABLES
	(1)
	(2)
	(3)
	(4)
	(5)
	(6)
	(7)

	Percent Cases Tried in Customary Courts
	-0.57**
	-0.24
	
	
	
	
	

	
	(0.16)
	(0.15)
	
	
	
	
	

	Colonial Police per 1,000 people
	
	
	
	13.65*
	2.19
	2.28
	

	
	
	
	
	(6.67)
	(5.82)
	(5.26)
	

	Years Exposure to Protestant Missions
	
	0.41***
	0.43**
	
	0.48**
	0.49**
	0.48**

	
	
	(0.11)
	(0.12)
	
	(0.14)
	(0.10)
	(0.14)

	Protestant Missionaries per 10,000 pop. in 1923
	
	5.91*
	5.34+
	
	5.67+
	5.84*
	5.73+

	
	
	(2.75)
	(2.87)
	
	(3.11)
	(2.65)
	(3.11)

	% Evangelized by 1900
	
	-0.05
	0.08
	
	0.02
	
	0.04

	
	
	(0.20)
	(0.18)
	
	(0.22)
	
	(0.20)

	Constant
	9.88
	-154.02*
	-176.88*
	63.89
	-182.8*
	-183.8*
	-197.3*

	
	(61.24)
	(69.38)
	(73.42)
	(87.11)
	(88.16)
	(77.22)
	(86.76)

	Observations
	34
	34
	34
	32
	32
	32
	32

	R-squared from robust regression
	.356
	.603
	.563
	.159
	.573
	.582
	.561

	Adjusted R-squared from OLS
	.152
	.588
	.557
	.036
	.569
	.586
	.581


+ < .1, * < .05, ** < .01, *** < .001; two-tailed test.

a Regressions also control "Year of 1st Democracy Data" & "Post-1976 Democracy Data Only."
Table 8 demonstrates that the association Matthew Lange (2009) found between democracy and direct colonial rule in British colonies is probably spurious. In model 1, “Percent of cases tried in customary courts (versus British courts)” has a negative association with democracy. However, after we control for Protestant missions in model 2, the coefficient for court cases moves decisively towards zero and becomes statistically insignificant. This insignificance is not caused by colinearity; the standard error actually becomes smaller. On the other hand, we see that controlling for the percent of court cases in customary courts has little effect on the relationship between Protestant missions and democracy (compare models 2 and 3). In both models, both the length of Protestant missions and the number of Protestant missionaries per 10,000 population in 1923 strongly predict democracy in former British colonies and R-squareds remain comparably high (between .563 and .603). 

An identical pattern exists for Lange’s other measure of direct British colonial rule: “Colonial police per 1,000 people.” In model 4, colonial police seem to have a positive association with democracy. However, after we control for Protestant missions in models 5 and 6, the police coefficient moves dramatically towards zero and becomes statistically insignificant. Again, this is not due to colonearity; the standard error becomes smaller. In addition, the R-squared jumps from .159 to .573 when we control for Protestant missions. If we drop the police coefficient, the Protestant missions coefficients and R-squared remain almost identical and adjusted R-squared increases (compare models 5 and 7). Moreover, historical analysis of some of Lange’s case studies shows that Protestant missions explains the pattern of democracy between British colonies much better than does the amount of direct colonial rule (Woodberry 2011a). 

	Table 9: Robust Regression Testing the Impact of Forced Settlement on Missionary Coefficients

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

	British Colony
	3.29
	11.34*
	1.89
	.71
	.98

	
	(5.78)
	(4.74)
	(5.43)
	(5.53)
	(5.54)

	Other Religious Liberty Colony
	16.00
	32.53**
	23.43*
	23.37*
	25.66*

	
	(11.70)
	(11.86)
	(11.23)
	(11.25)
	(11.61)

	Dutch Colony
	-33.59
	.81
	-35.19+
	-38.50+
	-42.37*

	
	(21.47)
	(17.12)
	(20.20)
	(20.51)
	(20.83)

	Never Colonized Significantly
	.15
	.65
	-1.41
	-2.08
	-2.19

	
	(7.77)
	(8.06)
	(7.30)
	(7.35)
	(7.70)

	Latitude
	.09
	.49*
	.06
	.04
	.17

	
	(.23)
	(.22)
	(.21)
	(.21)
	(.22)

	Island Nation
	4.71
	10.33+
	1.38
	2.91
	9.25+

	
	(5.50)
	(5.72)
	(5.35)
	(5.51)
	(5.51)

	Landlocked Nation
	-.88
	-12.09*
	-.34
	-.82
	-3.90

	
	(6.12)
	(5.71)
	(5.75)
	(5.75)
	(6.05)

	Percent European in 1980
	.13
	.22*
	.14
	.16
	.24*

	
	(.11)
	(.10)
	(.10)
	(.10)
	(.10)

	Percent Muslim in 1970
	-.03
	-.19**
	-.01
	-.01
	-.11

	
	(.08)
	(.07)
	(.07)
	(.07)
	(.07)

	Major Oil Producer
	-3.97
	-4.96
	-3.14
	-3.43
	-4.72

	
	(5.80)
	(5.99)
	(5.44)
	(5.46)
	(5.74)

	Literate Culture before Missionary Contact
	-3.47
	-6.42
	-2.42
	-2.33
	-3.01

	
	(5.35)
	(5.55)
	(5.12)
	(5.13)
	(5.33)

	Years Exposure to Protestant Missions
	.13*
	
	.11*
	.10*
	.14*

	
	(.05)
	
	(.05)
	(.05)
	(.05)

	Protestant Missionaries per 10,000 pop. in 1923
	3.63*
	
	3.21*
	3.05*
	

	
	(1.50)
	
	(1.41)
	(1.42)
	

	Percent Evangelized by 1900
	.22**
	
	.21**
	.19*
	

	
	(.07)
	
	(.07)
	(.07)
	

	Forced Settlement Colony
	
	22.15***
	17.34**
	5.80
	-5.99

	
	
	(6.77)
	(6.23)
	(13.84)
	(14.22)

	Yrs of Prot. Missions X Forced Settlement
	
	
	
	.09
	.19+

	
	
	
	
	(.09)
	(.09)

	Constant
	4.09
	30.34
	4.32
	11.69
	32.92+

	
	(19.78)
	(19.16)
	(18.58)
	(19.78)
	(18.88)

	N
	142
	142
	142
	142
	142

	R-squared from robust regression
	.504
	.472
	.556
	.556
	.505

	Adjusted R-squared from OLS
	.450
	.384
	.463
	.465
	.440


+ < .1, * < .05, ** < .01, *** < .001; two-tailed test.
Regressions also control "Year of 1st Democracy Data" & "Post-1976 Democracy Data Only."
Table 9 suggests that both Protestant missions and forced settlement colonies have a positive association with democracy. Statistically controlling for forced settlement colonies has little effect on the Protestant mission coefficients (compare models 1 and 3). Controlling for Protestant missions reduces the coefficient for forced settlement colonies, but does not remove it (compare models 2 and 3). However, forced settlement colonization only seems to have a positive association with democracy in countries with a long history of Protestant missions (compare models 3 and 5). If we add the interaction term “Years of Protestant missions * Forced settlement colony,” the direct effect of “years of Protestant missions” remains positive and statistically significant and its coefficient does not move towards zero. In contrast, the direct effect of forced settlement colonization becomes negative and insignificant. The interaction term is positive and statistically significant. This suggests that in models 2 and 3, forced settlement colonies appeared to be more democratic, but this is because the positive impact of years of Protestant missions is stronger in forced settlement colonies. One plausible explanation for this accentuation of missions’ positive influence is that forced settlement (i.e., slavery) broke up tribal and linguistic distinctions and channeled Protestant education into the colonial language. Thus, Protestant missionary education and organizations did not reinforce tribal and religious distinctions and did not increase the probability of post-colonial violence. Moreover, because mission work focused on slaves and former-slaves and because missionary lobbying moderated use of violence against non-whites, Protestant missions provided channels for moderate social uplift among non-whites and helped give non-whites resources to non-violently challenge political domination by the white elite. 

	Table 10: Consistency of the Association between Protestant Missions and Democracy across World Regions

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

	
	Islands
	Sub-Saharan Africa
	Asia
	Latin America & Caribbean
	Latin America & Caribbean

	British Colony
	16.32+
	-.94
	.17
	68.79**
	29.63

	
	(8.94)
	(6.93)
	(8.32)
	(24.24)
	(43.28)

	Percent European in 1980
	-.26
	.79
	.67***
	.05
	.04

	
	(.20)
	(.83)
	(.18)
	(.12)
	(.12)

	Percent Muslim in 1970
	-.29
	.10
	-.02
	-3.81
	-3.25

	
	(.20)
	(.09)
	(.10)
	(2.23)
	(2.31)

	OPEC Member
	-43.23
	-2.19
	-9.50
	5.71
	3.97

	
	(26.27)
	(17.37)
	(10.59)
	(16.89)
	(17.10)

	Years Exposure to Protestant Missions
	.19*
	.24**
	.20**
	-.02
	-.14

	
	(.08)
	(.08)
	(.05)
	(.13)
	(.18)

	Island Nation
	
	7.99
	22.93*
	-21.07*
	-22.12*

	
	
	(8.36)
	(9.54)
	(8.74)
	(8.84)

	Landlocked Nation
	
	3.69
	
	-9.64
	-12.37

	
	
	(6.57)
	
	(13.16)
	(13.55)

	Dutch Colony
	
	
	-71.04*
	
	

	
	
	
	(31.01)
	
	

	British Colony * Years Protestant Missions
	
	
	
	
	.27

	
	
	
	
	
	(.26)

	Constant
	35.72
	-96.48**
	-34.58
	87.76
	105.32

	
	(38.30)
	(34.60)
	(34.13)
	(64.72)
	(67.60)

	N
	40
	46
	43
	33
	33

	R2 from robust regression
	.548
	.503
	.669
	.617
	.628


+ < .1, * < .05, ** < .01, *** < .001; two-tailed test.
Regressions also control "Year of 1st Democracy Data" & "Post-1976 Democracy Data Only."
Table 10 suggests that the association between Protestant missions and democracy is relatively consistent across continents and regions of the world. Because of the small sample sizes some variables had to be dropped to prevent colinearity. In addition, some regions did not have enough variation on a variable to estimate a coefficient: i.e., islands are all islands and none of them are landlocked, and there are very few landlocked Asian countries in the sample. The table shows that “years of exposure to Protestant missions” predicts greater democracy in islands, Africa and Asia, but not in Latin America and the Caribbean.  

	Table 11: Regression Controlling for Additional Environmental Conditions that May Have Influenced the Spread of Missionaries

	
	Model 3, Table 2
	Control for Additional Environmental Conditions

	Regressions also Control All Variables in Table 2, Model 3
	Yes
	Yes
	No, only Dutch Colony, Latitude, Island, & Landlockeda
	No, only Dutch Colonya

	Years Exposure to Protestant Missions
	.13*
	.15**
	.17***
	.15***

	
	(.05)
	(.06)
	(.05)
	(.04)

	Protestant Missionaries per 10,000 pop. in 1923
	3.75*
	2.86+
	3.69*
	4.39***

	
	(1.59)
	(1.70)
	(1.54)
	(1.27)

	% Evangelized by 1900
	.17*
	.13
	.19*
	.28***

	
	(.08)
	(.09)
	(.08)
	(.05)

	Years Exposure to Catholic Missions
	.02
	.01
	.01
	 

	
	(.02)
	(.02)
	(.02)
	 

	Foreign Catholic Priests per 10,000 pop. in 1923
	.86
	.93
	.89
	 

	
	(1.00)
	(1.06)
	(1.02)
	 

	Mean High Temperature in Hottest Month (Celsius)
	 
	-.45
	-.60
	 

	
	 
	(1.18)
	(1.03)
	 

	Mean Low Temperature in Coldest Month (Celsius)
	 
	.80
	.25
	 

	
	 
	(1.06)
	(.99)
	 

	Percent of Country Freezes in Winter
	 
	.13
	.08
	 

	
	 
	(.17)
	(.16)
	 

	Percent of Country Mountains
	 
	.06
	.00
	 

	
	 
	(.18)
	(.16)
	 

	Malaria Endemic
	 
	5.09
	3.84
	 

	
	 
	(6.05)
	(5.68)
	 

	Percent of Country Wetlands
	 
	-.08
	-.04
	 

	
	 
	(.33)
	(.31)
	 

	Percent of Country River Access
	 
	-.14
	-.08
	 

	
	 
	(.09)
	(.08)
	 

	Mean Distance to the Coast in Kilometers
	 
	.01
	.00
	 

	
	 
	(.01)
	(.01)
	 

	Mean Annual Precipitation in Centimeters
	 
	.02
	.02
	 

	
	 
	(.03)
	(.03)
	 

	Mean Elevation
	 
	-.31
	-.34
	 

	
	 
	(.30)
	(.26)
	 

	Interaction of High Temperature & Precipitation
	 
	-.00
	-.00
	 

	
	 
	(.00)
	(.00)
	 

	N
	142
	142
	142
	142

	# of Variables in Regression
	18
	29
	22
	6

	R2 from robust regression
	.518
	.563
	.538
	.500

	Adjusted R2 from OLS
	.441
	.451
	.445
	.452

	+ < .1, * < .05, ** < .01, *** < .001; two-tailed test. Constant not shown in table

	a Regressions also control "Year of 1st Democracy Data" & "Post-1976 Democracy Data Only."


Table 11 reveals that the Protestant missionary coefficients are amazingly robust to controls for geography, climate, and disease prevalence. If we add eleven new controls for geography, climate and disease to the fifteen controls already in model 1, the Protestant missions coefficients only move slightly towards zero.
 The reduction in significance levels for two of the Protestant mission coefficients seems to be the result of colinearity (compare models 1 and 2). None of the new controls is statistically significant, and adjusted R-squared barely budges. If we drop all the insignificant coefficients that do not relate to geography and climate from model 2, then the Protestant mission coefficients either return to their original level of significance or become even more significant than in previous models (compare models 1 and 3). Finally, if we drop all the controls for geography, climate and disease, adjusted R-squared increases from .445 to .452 (compare models 3 and 4). This suggests that geography, climate and disease have little influence on democracy except to the extent that they channeled where Protestant missionaries went. 

	Table 12: LIML Instrumental Variable Regression with Robust VCE 
Predicting Mean Level of Democracy from 1950-1994 in “Nonwestern” Societies

	Model
	1
	2
	3
	4
	5
	6

	British Colony
	-3.16
	-2.64
	17.84***
	17.26***
	3.04
	-3.60

	
	(6.09)
	(7.57)
	(4.49)
	(4.29)
	(6.81)
	(8.21)

	Other Religious Liberty Colony
	12.83
	2.38
	38.13**
	34.61**
	8.63
	12.27

	
	(9.55)
	(17.41)
	(12.16)
	(11.34)
	(13.64)
	(10.35)

	Dutch Colony
	-68.44**
	-55.15+
	6.47
	4.50
	-33.43
	-67.86+

	
	(24.86)
	(30.40)
	(5.51)
	(4.77)
	(24.72)
	(35.16)

	Never Colonized Significantly
	-.09
	-4.45
	7.76
	6.07
	-1.39
	.23

	
	(7.51)
	(7.87)
	(8.73)
	(7.54)
	(7.36)
	(7.56)

	Latitude
	
	
	
	
	
	

	
	
	
	
	
	
	

	Island Nation
	7.02
	8.79
	4.52
	4.07
	11.24+
	9.29

	
	(6.47)
	(6.98)
	(6.96)
	(6.54)
	(6.00)
	(6.09)

	Landlocked Nation
	
	
	
	-7.43
	-9.60
	1.31

	
	
	
	
	(5.25)
	(6.12)
	(7.88)

	Percent European in 1980
	.24+
	.35***
	-.06
	.04
	.29**
	.23+

	
	(.13)
	(.10)
	(.18)
	(.15)
	(.09)
	(.13)

	Percent Muslim in 1970
	-.06
	.07
	.01
	-.04
	-.04
	-.07

	
	(.07)
	(.12)
	(.09)
	(.10)
	(.11)
	(.08)

	Major Oil Producer
	-2.42
	3.29
	-6.25
	-5.68
	.13
	-2.65

	
	(5.16)
	(6.07)
	(3.93)
	(4.01)
	(5.83)
	(5.32)

	Literate Culture before Missionary Contact
	-4.71
	4.04
	.07
	-2.06
	-.72
	-5.10

	
	(5.19)
	(6.96)
	(5.92)
	(5.53)
	(6.34)
	(5.36)

	Mean Max. Temperature Hottest Month
	-.13
	-.95
	-.08
	.06
	-.54
	-.15

	
	(.74)
	(1.02)
	(.73)
	(.73)
	(.94)
	(.78)

	Mean Min. Temperature Coldest Month
	.44
	.89+
	-.52
	
	
	

	
	0.45)
	(0.52)
	(.49)
	
	
	

	Percent Freezes During Year
	.18
	.31+
	.02
	.17
	.12
	.05

	
	(.17)
	(.16)
	(.17)
	(.10)
	(.10)
	(.11)

	Percent Mountains
	-.01
	-.06
	-.17
	-.10
	-.04
	-.03

	
	(.15)
	(.17)
	(.14)
	(.14)
	(.15)
	(.15)

	Malaria Endemic
	-.59
	6.41
	9.53
	6.39
	4.99
	-.23

	
	(5.33)
	(8.21)
	(6.75)
	(6.31)
	(6.71)
	(5.21)

	Years Exposure to Protestant Missions (instrumented)
	.31***
	
	
	
	
	0.31*

	
	(.07)
	
	
	
	
	(0.13)

	Protestant Missionaries per 10,000 pop. in 1923 (instrumented)
	
	18.98**
	
	
	13.03*
	

	
	
	(6.60)
	
	
	(6.30)
	

	Percent Evangelized by 1900 (instrumented)
	
	
	.59***
	.41**
	
	

	
	
	
	(.16)
	(.15)
	
	

	Excluded Instrument Used:
	Latitude & Landlock
	Latitude & Landlock
	Latitude & Landlock
	Latitude & Min Temp
	Latitude & Min Temp
	Latitude & Min Temp

	N
	142
	142
	142
	142
	142
	142

	R-squared (second stage)
	.439
	.068
	.368
	.434
	.319
	.432

	F from first stage regression
	36.96
	5.08
	13.62
	16.79
	4.15
	13.68

	F for Size of Nominal 5% Wald Test =10%
	8.68
	8.68
	8.68
	8.68
	8.68
	8.68

	# OverID Tests Say. Ex. Instrument Appropriate
	4 of 4
	4 of 4
	4 of 4
	4 of 4
	4 of 4
	4 of 4

	# of  Tests Suggesting Prot. Missions Exogenous
	3 of 3
	0 of 3
	3 of 3
	3 of 3
	3 of 3
	3 of 3

	+ < .1, * < .05, ** < .01; two-tailed. Constant not shown. Also controls "Yr. 1st Democ. Data" & "Post-1976 Democ. Data Only."


Table 12 shows the second stage regression from six different instrument variable (IV) regressions using the Limited Information Maximum Likelihood estimator (LIML) and robust variance covariance matrix estimation (VCE) – although results are consistent using two-stage least squareds (2SLS), generalized method of moments (GMM), or without robust VCE. In addition to the control variables (included instruments) used in previous regressions, I also added included instruments for Mean Maximum Temperature in Hottest Month, Mean Minimum Temperature in Coldest Month, Percent of the Country that has Temperatures Below Freezing at Some Time During the Year, Percent of the Country that is Covered by Mountains, and whether or not Malaria is Endemic in the country. The first stage regressions are in Table 13. 

In the first three IV regressions (models 1, 2 & 3), each of the three variables related to Protestant missions is instrumented using Latitude and Landlocked as the excluded instruments (one at a time). “Protestant missionaries per 10,000 population in 1923” has a weak instrument problem, but the other two measures related to Protestant missions do not. All three IV regressions suggest that Protestant missions predict democracy and all three OverID tests suggest that the excluded instrument does not predict democracy except through variables included in the regression. Moreover, in both regressions without a weak instrument problem, the variables that are used as excluded instruments in other IV regressions (Tables 6, 12 and 14) do not have a significant association with democracy.
 

In the second set of three regressions (models 4, 5 & 6), the three variables related to Protestant missions are instrumented using Latitude and Minimum Temperature. Again, all three IV regressions suggest that Protestant missions predicts democracy, all three OverID tests suggest that the excluded instruments do not predict democracy (except through variables included in the regression) and none of the excluded instruments used in other IV regressions predict democracy when entered into the regression as included instruments/controls. Thus, all these IV regressions are consistent with the results from the other tables in this paper. Protestant missions appear to have a causal association with liberal democracy. 
The row labeled “F for Size of Nominal 5% Wald Test =10%” lists the most stringent critical value of F from Stock and Yogo (2005). An F in the first stage regression that is larger than this crucial value of F suggests that in the worst case scenario, a nominal 5% Wald test would be rejected at no more than the 10% rate. Moreover, most of the endogenous regressors (i.e., instrumented missions variables) are significant at well above the 5% rate. 

The four tests of overidentifying restrictions (i.e., that the excluded instruments are not correlated with the error term and are therefore appropriate) are the Anderson-Rubin chi-squared and the Basmann F for LIML, the score chi-squared for 2SLS, and the Hansen’s J chi-squared for GMM. In every case, the tests suggest the instrument is uncorrelated with the error term. 

The three tests that the Protestant mission variables are exogenous (and thus do not need to be instrumented) are the robust score chi-squared and the robust regression F for 2SLS, and the GMM C statistic chi-squared for GMM. Except in model 2, these always suggest that the Protestant mission variables are statistically exogenous and thus that the OLS coefficient is appropriate and most efficient. However, these tests assume that at least one of the excluded instruments is uncorrelated with the error term (exogenous). 

	Table 13: First-Stage Regressions for Table 12

	Model
	1
	2
	3
	4
	5
	6

	
	Yrs. Prot. Miss.
	# Prot. Miss. in 1923
	Evang. % 1900
	Evang. % 1900
	# Prot. Miss. in 1923
	Yrs. Prot. Miss.

	British Colony
	58.78***
	.91***
	-5.49
	-5.49
	.91***
	58.78***

	
	(8.43)
	(.26)
	(4.62)
	(4.62)
	(.26)
	(8.43)

	Other Religious Liberty Colony
	49.56***
	1.48*
	-12.79
	-12.79
	1.48*
	49.56***

	
	(11.39)
	(.74)
	(9.63)
	(9.63)
	(.74)
	(11.39)

	Dutch Colony
	247.32***
	3.35*
	3.07
	3.07
	3.35*
	247.32***

	
	(49.53)
	(1.35)
	(10.37)
	(10.37)
	(1.35)
	(49.53)

	Never Colonized Significantly
	9.94
	.37
	-9.12
	-9.12
	.37
	9.94

	
	(16.13)
	(.25)
	(9.69)
	(9.69)
	(.25)
	(16.13)

	Latitude
	3.22***
	.08**
	2.56***
	2.56***
	.08**
	3.22***

	
	(.67)
	(.03)
	(.52)
	(.52)
	(.03)
	(.67)

	Island Nation
	.31
	-.14
	3.31
	3.31
	-.14
	.31

	
	(11.37)
	(.37)
	(7.79)
	(7.79)
	(.37)
	(11.37)

	Landlocked Nation
	-44.91***
	-.25
	-5.42
	-5.42
	-.25
	-44.91***

	
	(8.34)
	(.19)
	(6.86)
	(6.86)
	(.19)
	(8.34)

	Percent European in 1980
	-.17
	-.01*
	.41***
	.41***
	-.01*
	-.17

	
	(.18)
	(.00)
	(.13)
	(.13)
	(.00)
	(.18)

	Percent Muslim in 1970
	-.37*
	-.01***
	-.27**
	-.27**
	-.01***
	-.37*

	
	(.16)
	(.00)
	(.10)
	(.10)
	(.00)
	(.16)

	Major Oil Producer
	-8.29
	-.42+
	2.93
	2.93
	-.42+
	-8.29

	
	(11.45)
	(.22)
	(5.98)
	(5.98)
	(.22)
	(11.45)

	Literate Culture before Missionary Contact
	-11.98
	-.63**
	-13.42+
	-13.42+
	-.63**
	-11.98

	
	(9.50)
	(.23)
	(7.05)
	(7.05)
	(.23)
	(9.50)

	Mean Max. Temperature Hottest Month
	-1.38
	-.01
	-1.65+
	-1.65+
	-.01
	-1.38

	
	(1.81)
	(.04)
	(.87)
	(.87)
	(.04)
	(1.81)

	Mean Min. Temperature Coldest Month
	2.26*
	.06+
	4.20***
	4.20***
	.06+
	2.26*

	
	(1.05)
	(.03)
	(.73)
	(.73)
	(.03)
	(1.05)

	Percent Freezes During Year
	-.04
	-.01
	.29
	.29
	-.01
	-.04

	
	(.26)
	(.01)
	(.18)
	(.18)
	(.01)
	(.26)

	Percent Mountains
	-.10
	-.00
	.13
	.13
	-.00
	-.10

	
	(.24)
	(.01)
	(.15)
	(.15)
	(.01)
	(.24)

	Malaria Endemic
	10.92
	-.13
	-9.68
	-9.68
	-.13
	10.92

	
	(9.45)
	(.44)
	(6.46)
	(6.46)
	(.44)
	(9.45)

	Excluded Instrument Used:
	Latitude & Landlock
	Latitude & Landlock
	Latitude & Landlock
	Latitude & Min Temp
	Latitude & Min Temp
	Latitude & Min Temp

	N
	142
	142
	142
	142
	142
	142

	R2
	.649
	.487
	.671
	.671
	.487
	.649

	Partial R2
	.276
	.080
	.187
	.196
	.087
	.154

	F
	36.96
	5.08
	13.62
	16.79
	4.15
	13.68


+ < .1, * < .05, ** < .01, *** < .001; two-tailed test. Constant not shown. 

Regressions also control "Year of 1st Democracy Data" & "Post-1976 Democracy Data Only."
	Table 14: Consistency of Protestant Mission Coefficients Regardless of Instruments (IVReg LIML VCE[robust])

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

	British Colony
	-7.64
	0.78
	-0.15
	.51
	2.13

	
	(7.74)
	(7.77)
	(7.75)
	(7.97)
	(5.67)

	Other Religious Liberty Colony
	9.96
	17.22+
	15.88
	16.68
	8.40

	
	(10.73)
	(10.35)
	(10.18)
	(10.48)
	(13.98)

	Dutch Colony
	-86.38*
	-50.79+
	-54.43+
	-52.23+
	-38.50*

	
	(35.80)
	(30.07)
	(30.00)
	(30.73)
	(19.59)

	Never Colonized Significantly
	-1.05
	0.48
	0.29
	0.29
	-2.22

	
	(8.19)
	(6.90)
	(6.97)
	(6.74)
	(6.99)

	Latitude
	
	0.49
	0.32
	0.42
	0.13

	
	
	(0.57)
	(0.49)
	(0.56)
	(0.65)

	Island Nation
	6.21
	6.34
	6.78
	6.26
	8.40

	
	(6.78)
	(6.43)
	(6.45)
	(6.45)
	(6.26)

	Landlocked Nation
	6.43
	
	
	
	-7.21

	
	(8.02)
	
	
	
	(5.29)

	Percent European in 1980
	0.24+
	0.22+
	0.23+
	0.22+
	0.31**

	
	(0.14)
	(0.13)
	(0.13)
	(0.13)
	(0.10)

	Percent Muslim in 1970
	-0.03
	-0.08
	-0.09
	-0.08
	

	
	(0.09)
	(0.07)
	(0.07)
	(0.07)
	

	Major Oil Producer
	-1.59
	-2.88
	-2.97
	-2.70
	0.90

	
	(5.53)
	(4.93)
	(4.95)
	(5.00)
	(5.39)

	Literate Culture before Missionary Contact
	-4.01
	-5.40
	-5.78
	-5.83
	

	
	(4.77)
	(5.31)
	(5.30)
	(5.11)
	

	Mean Max. Temperature Hottest Month
	-0.16
	-0.46
	
	-0.29
	-0.72

	
	(0.56)
	(0.83)
	
	(0.59)
	(0.99)

	Mean Min. Temperature Coldest Month
	0.62
	.96
	0.79
	0.90
	0.73

	
	(0.50)
	(0.73)
	(0.69)
	(0.75)
	(0.86)

	Percent Freezes During Year
	.19
	.18
	.20
	.18
	.27+

	
	(.18)
	(.16)
	(.16)
	(.16)
	(.14)

	Percent Mountains
	
	-.04
	-0.00
	
	-.04

	
	
	(.15)
	(.11)
	
	(.16)

	Malaria Endemic
	-1.02
	.83
	0.03
	0.31
	5.17

	
	(5.47)
	(5.37)
	(5.06)
	(5.20)
	(6.30)

	Years Exposure to Protestant Missions (instrumented)
	0.38**
	0.24*
	0.26*
	0.25*
	

	
	(0.12)
	(0.11)
	(0.10)
	(0.11)
	

	Protestant Missionaries per 10,000 pop. in 1923 (instrumented)
	
	
	
	
	13.95**

	
	
	
	
	
	(4.42)

	Excluded Instrument
	% Mountains & Latitude
	Landlocked
	Landlocked & Avg. Max. Temp.
	Landlocked & % Mountain
	% Muslim & Lit. Culture Before Miss. 

	N
	142
	142
	142
	142
	142

	R2 (second stage)
	.400
	.465
	.459
	.463
	.296

	F from first stage
	12.36
	29.00
	18.54
	14.87
	12.42

	F for Size of Nominal 5% Wald Test = 10%
	8.68
	16.38
	8.68
	8.68
	8.68

	# OverID Tests Say. Ex. Instrument Appropriate
	4 of 4
	-
	4 of 4
	4 of 4
	4 of 4

	# of  Tests Suggesting Prot. Missions Exogenous
	3 of 3
	3 of 3
	3 of 3
	3 of 3
	0 of 3

	+ < .1, * < .05, ** < .01, *** < .001; two-tailed test. Constant not shown. Regressions also control "Year of 1st Democracy Data" & "Post-1976 Democracy Data Only." Results consistent without VCE(robust), or with 2sls or GMM. 


	


Table 14 shows the second stage regression from five additional LIML instrument variable (IV) analyses with robust VCE. The first stage regressions are in Table 15. In the first four IV regressions (models 1-4), Years Exposure to Protestant Missions is instrumented using four different sets of excluded instruments: (1) Percent Mountains and Latitude, (2) Landlocked, (3) Landlocked and Average Maximum Temperature in Hottest Month, and (4) Landlocked and Percent Mountains. In all four cases, Years of Protestant Missions predicts democracy, none of the variables used as excluded instruments in other IV regressions are statistically significant in models where they are included instruments, and all the OverID tests suggest that the excluded instruments do not influence democracy except through variables included in the regression. 

The fifth model is an attempt to find an excluded instrument for “Protestant Missionaries per 10,000 Population in 1923” that does not have weak instrument problems. If we instrument “Protestant Missionaries in 1923” with “Percent Muslim” and “No Written Language Prior to Missionary Contact,” Protestant missions significantly predicts democracy, the F from the first stage regression is both greater than 10 and greater than the most stringent critical value of F in Stock and Yogo (2005), and all the OverID tests suggest that the excluded instruments do not influence democracy except through variables included in the regression. Moreover, “Percent Muslim” and “Literate Culture before Missionary Contact” do not predict democracy in any of the IV regressions that use them as included instruments. Neither predicts democracy in any of the OLS regressions that include measures of Protestant missionary activity as controls. Thus again, in all five models in Table 14, Protestant missions seems to have a causal association with liberal democracy. 

All the tests for models in Table 14 suggest that the Protestant missions variables are statistically exogenous and thus the OLS coefficients are most efficient.  

	Table 15: First-Stage Regressions for Table 14

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

	
	Yrs. Prot. Miss.
	Yrs. Prot. Miss.
	Yrs. Prot. 
Miss.
	Yrs. Prot. Miss.
	# Prot. Miss. in 1923

	British Colony
	58.78***
	58.78***
	58.78***
	58.78***
	.91***

	
	(8.43)
	(8.43)
	(8.43)
	(8.43)
	(.26)

	Other Religious Liberty Colony
	49.56***
	49.56***
	49.56***
	49.56***
	1.48*

	
	(11.39)
	(11.39)
	(11.39)
	(11.39)
	(.74)

	Dutch Colony
	247.32***
	247.32***
	247.32***
	247.32***
	3.35*

	
	(49.53)
	(49.53)
	(49.53)
	(49.53)
	(1.35)

	Never Colonized Significantly
	9.94
	9.94
	9.94
	9.94
	.37

	
	(16.13)
	(16.13)
	(16.13)
	(16.13)
	(.25)

	Latitude
	3.22***
	3.22***
	3.22***
	3.22***
	.08**

	
	(.67)
	(.67)
	(.67)
	(.67)
	(.03)

	Island Nation
	-.31
	-.31
	-.31
	-.31
	-.14

	
	(11.37)
	(11.37)
	(11.37)
	(11.37)
	(.37)

	Landlocked Nation
	-44.91***
	-44.91***
	-44.91***
	-44.91***
	-.25

	
	(8.34)
	(8.34)
	(8.34)
	(8.34)
	(.19)

	Percent European in 1980
	-.17
	-.17
	-.17
	-.17
	-.01*

	
	(.18)
	(.18)
	(.18)
	(.18)
	(.00)

	Percent Muslim in 1970
	-.37*
	-.37*
	-.37*
	-.37*
	-.01***

	
	(.16)
	(.16)
	(.16)
	(.16)
	(.00)

	Major Oil Producer
	-8.29
	-8.29
	-8.29
	-8.29
	-.42+

	
	(11.45)
	(11.45)
	(11.45)
	(11.45)
	(.22)

	Literate Culture before Missionary Contact
	-11.98
	-11.98
	-11.98
	-11.98
	-.63**

	
	(9.50)
	(9.50)
	(9.50)
	(9.50)
	(.23)

	Mean Max. Temperature Hottest Month
	-1.38
	-1.38
	-1.38
	-1.38
	-.01

	
	(1.81)
	(1.81)
	(1.81)
	(1.81)
	(.04)

	Mean Min. Temperature Coldest Month
	2.26*
	2.26*
	2.26*
	2.26*
	.06*

	
	(1.05)
	(1.05)
	(1.05)
	(1.05)
	(.03)

	Percent Freezes During Year
	-.04
	-.04
	-.04
	-.04
	-.01

	
	(.26)
	(.26)
	(.26)
	(.26)
	(.01)

	Percent Mountains
	-.10
	-.10
	-.10
	-.10
	-.00

	
	(.24)
	(.24)
	(.24)
	(.24)
	(.01)

	Malaria Endemic
	10.92
	10.92
	10.92
	10.92
	-.13

	
	(9.45)
	(9.45)
	(9.45)
	(9.45)
	(.44)

	Excluded Instrument
	% Mountains & Latitude
	Landlocked
	Landlocked & Avg. Max. Temp.
	Landlocked & % Mountain
	% Muslim & No Written Language

	N
	142
	142
	142
	142
	142

	R2
	.649
	.649
	.649
	.649
	.487

	Partial R2
	.126
	.146
	.157
	.151
	.098

	F
	12.36
	29.00
	18.54
	14.87
	12.42


+ < .1, * < .05, ** < .01, *** < .001; two-tailed test. Constant not shown in table to save space. 

Regressions also control "Year of 1st Democracy Data" & "Post-1976 Democracy Data Only."
	Table 16: First-Stage Regressions for Table 6 - LIML with Robust VCE

	Model
	1
	2
	3
	4
	5
	6

	
	Yrs. Prot. Miss.
	# Prot. Miss. in 1923
	Evang. % 1900
	Evang. % 1900
	# Prot. Miss. in 1923
	Yrs. Prot. Miss.

	British Colony
	58.78***
	.91***
	-5.49
	-5.49
	.91***
	58.78***

	
	(8.43)
	(.26)
	(4.62)
	(4.62)
	(.26)
	(8.43)

	Other Religious Liberty Colony
	49.56***
	1.48*
	-12.79
	-12.79
	1.48*
	49.56***

	
	(11.39)
	(.74)
	(9.63)
	(9.63)
	(.74)
	(11.39)

	Dutch Colony
	247.32***
	3.35*
	3.07
	3.07
	3.35*
	247.32***

	
	(49.53)
	(1.35)
	(10.37)
	(10.37)
	(1.35)
	(49.53)

	Never Colonized Significantly
	9.94
	.37
	-9.12
	-9.12
	.37
	9.94

	
	(16.13)
	(.25)
	(9.69)
	(9.69)
	(.25)
	(16.13)

	Latitude
	3.22***
	.08**
	2.56***
	2.56***
	.08**
	3.22***

	
	(.67)
	(.03)
	(.52)
	(.52)
	(.03)
	(.67)

	Island Nation
	.31
	-.14
	3.31
	3.31
	-.14
	.31

	
	(11.37)
	(.37)
	(7.79)
	(7.79)
	(.37)
	(11.37)

	Landlocked Nation
	-44.91***
	-.25
	-5.42
	-5.42
	-.25
	-44.91***

	
	(8.34)
	(.19)
	(6.86)
	(6.86)
	(.19)
	(8.34)

	Percent European in 1980
	-.17
	-.01*
	.41***
	.41***
	-.01*
	-.17

	
	(.18)
	(.00)
	(.13)
	(.13)
	(.00)
	(.18)

	Percent Muslim in 1970
	-.37*
	-.01***
	-.27**
	-.27**
	-.01***
	-.37*

	
	(.16)
	(.00)
	(.10)
	(.10)
	(.00)
	(.16)

	Major Oil Producer
	-8.29
	-.42+
	2.93
	2.93
	-.42+
	-8.29

	
	(11.45)
	(.22)
	(5.98)
	(5.98)
	(.22)
	(11.45)

	Literate Culture before Missionary Contact
	-11.98
	-.63**
	-13.42+
	-13.42+
	-.63**
	-11.98

	
	(9.50)
	(.23)
	(7.05)
	(7.05)
	(.23)
	(9.50)

	Mean Max. Temperature Hottest Month
	-1.38
	-.01
	-1.65+
	-1.65+
	-.01
	-1.38

	
	(1.81)
	(.04)
	(.87)
	(.87)
	(.04)
	(1.81)

	Mean Min. Temperature Coldest Month
	2.26*
	.06+
	4.20***
	4.20***
	.06+
	2.26*

	
	(1.05)
	(.03)
	(.73)
	(.73)
	(.03)
	(1.05)

	Percent Freezes During Year
	-.04
	-.01
	.29
	.29
	-.01
	-.04

	
	(.26)
	(.01)
	(.18)
	(.18)
	(.01)
	(.26)

	Percent Mountains
	-.10
	-.00
	.13
	.13
	-.00
	-.10

	
	(.24)
	(.01)
	(.15)
	(.15)
	(.01)
	(.24)

	Malaria Endemic
	10.92
	-.13
	-9.68
	-9.68
	-.13
	10.92

	
	(9.45)
	(.44)
	(6.46)
	(6.46)
	(.44)
	(9.45)

	Excluded Instrument Used:
	Latitude
	Latitude
	Latitude
	Min. Temp & Landlocked
	Min. Temp & Landlocked
	Min. Temp & Landlocked

	N
	142
	142
	142
	142
	142
	142

	R2
	.649
	.487
	.671
	.671
	.487
	.649

	Partial R2
	.124
	.068
	.170
	.217
	.025
	.208

	F
	23.39
	7.51
	23.85
	19.97
	3.62
	25.73


+ < .1, * < .05, ** < .01, *** < .001; two-tailed test. Constant not shown in table to save space. 

Regressions also control "Year of 1st Democracy Data" & "Post-1976 Democracy Data Only." 

	
	Table 17: Robust Regression Testing the Association between Protestant Missions and Democracy, Controlling for Region

	British Colony
	3.29
	-3.85

	
	(5.78)
	(5.15)

	Other Religious Liberty Colony
	16.00
	15.15

	
	(11.70)
	(10.50)

	Dutch Colony
	-33.59
	-55.14**

	
	(21.47)
	(19.24)

	Never Colonized Significantly
	.15
	-8.62

	
	(7.77)
	(6.90)

	Latitude
	.09
	-0.06

	
	(.23)
	(0.20)

	Island Nation
	4.71
	2.24

	
	(5.49)
	(4.83)

	Landlocked Nation
	-.88
	-2.82

	
	(6.12)
	(5.40)

	Percent European in 1980
	.13
	0.12

	
	(.11)
	(0.09)

	Percent Muslim in 1970
	-.02
	0.11

	
	(.07)
	(0.07)

	Major Oil Producer
	-3.97
	-2.70

	
	(5.78)
	(5.25)

	Literate Culture before Missionary Contact
	-3.47
	-9.85+

	
	(5.35)
	(5.33)

	Years Exposure to Protestant Missions
	.13*
	0.13**

	
	(.05)
	(0.05)

	Protestant Missionaries per 10,000 pop. in 1923
	3.63*
	3.37*

	
	(1.50)
	(1.32)

	% Evangelized by 1900
	.22**
	0.09

	
	(.07)
	(0.08)

	Caribbean Country
	
	15.16*

	
	
	(6.71)

	Middle Eastern & North African Country
	
	-21.33**

	
	
	(6.99)

	Sub-Saharan African Country
	
	-17.42**

	
	
	(5.40)

	N
	142
	142

	R2 from robust regression
	.504
	.623

	R2 from OLS
	.512
	.552

	Adjusted R2 from OLS
	.450
	.482


+ < .1, * < .05, ** < .01, *** < .001; two-tailed test.
Regressions also control "Year of 1st Democracy Data" & "Post-1976 Democracy Data Only."
Many scholars believe it is important to control for region in cross-national regressions. In particular, Sub-Saharan African Countries and Middle Eastern and North African Countries are unusually autocratic and Caribbean Countries are unusually democratic. However, region does not cause anything; unmeasured characteristics of those regions do. Table 17 statistically controls for whether countries are in the Caribbean, the Middle East and North African, or in Sub-Saharan Africa, to test whether the Protestant missionary coefficients are driven by some unmeasured characteristics associated with these regions. The two direct measures of Protestant mission influence continue to significantly predict democracy even after we control for all three regions. Percent evangelized by 1900 becomes insignificant, but it is an indirect measure of Protestant mission influence, contains both those evangelized by Protestants and those evangelized by Catholics, and contains both Europeans and non-Europeans. Thus, it is the measure of mission influence that is most difficult to interpret.

In Table 17, I list the R-squareds from both robust regression and OLS, because the increase in R-squared between models 1 and 2 is much smaller for OLS than for robust regression. This makes the changes in adjusted R-squared (which are not provided by robust regression in Stata) misleading. In tables where I do not show R-squareds from OLS, they are comparable to those form robust regression or adjusted R-squared is irrelevant because the different models have different dependent variables. 

	Table 18: Robust Regressions Testing Whether Dropping Particular Types of Countries Influences the Protestant Missionary Coefficients. 

	VARIABLES
	Drop Countries with Large Eastern Christian Populations
	Drop Countries with Large Eastern Christian Populations plus Sri Lanka
	Drop Countries Colonized by the Ottomans
	Drop Caribbean Islands and Majority Muslim Countries

	British Colony
	1.91
	1.12
	4.64
	1.92

	
	(5.94)
	(5.84)
	(6.74)
	(7.34)

	Other Religious Liberty Colony
	12.96
	12.77
	15.67
	26.14*

	
	(11.21)
	(11.00)
	(11.87)
	(11.53)

	Dutch Colony
	-36.97+
	-35.48+
	-38.02+
	-12.46

	
	(21.47)
	(21.10)
	(22.77)
	(25.53)

	Never Colonized Significantly
	1.26
	1.25
	-3.90
	.55

	
	(8.62)
	(8.48)
	(8.62)
	(8.78)

	Latitude
	-0.02
	-0.01
	0.10
	0.10

	
	(0.23)
	(0.23)
	(0.24)
	(0.24)

	Island Nation
	5.37
	3.29
	3.40
	1.75

	
	(5.35)
	(5.34)
	(5.62)
	(6.51)

	Landlocked Nation
	2.81
	2.91
	-0.04
	-8.21

	
	(6.11)
	(6.00)
	(6.42)
	(6.87)

	Percent European in 1980
	0.33**
	0.33**
	0.21
	0.22

	
	(0.12)
	(0.12)
	(0.13)
	(0.10)

	Percent Muslim in 1970
	0.01
	0.04
	0.01
	-0.10

	
	(0.08)
	(0.08)
	(0.08)
	(0.20)

	Major Oil Producer
	-5.04
	-5.10
	-0.19
	10.54

	
	(5.92)
	(5.81)
	(6.73)
	(9.39)

	Literate Culture before Missionary Contact
	-.51
	-2.44
	-1.76
	-8.88

	
	(5.36)
	(5.38)
	(5.47)
	(5.36)

	Years Exposure to Protestant Missions
	0.14*
	0.14*
	0.14*
	-0.08

	
	(0.06)
	(0.06)
	(0.06)
	(0.07)

	Protestant Missionaries per 10,000 pop. in 1923
	3.67*
	3.82**
	3.25*
	7.09***

	
	(1.45)
	(1.42)
	(1.54)
	(1.71)

	Percent Evangelized by 1900
	0.25***
	0.27***
	0.23**
	0.20**

	
	(0.07)
	(0.07)
	(0.08)
	(0.07)

	Constant
	-20.88
	-22.74
	-3.72
	28.82

	
	(20.79)
	(20.43)
	(22.48)
	(23.01)

	Observations
	130
	129
	124
	91

	R2 from robust regression
	.563
	.572
	.507
	.526

	+ < .1, * < .05, ** < .01, *** < .001; two-tailed test.



Table 18 tests whether dropping particular types of countries influences the relationship between Protestant missions and democracy. First, Protestant missionaries disproportionately went to areas with large Eastern Christian Populations (e.g., Coptic and Eastern Orthodox Christians). Protestant missionaries hoped to “revive” these Christian traditions and mobilize them to evangelize their non-Christian neighbors. Model 1 drops all countries with large Eastern Christian populations and model 2 also drops Sri Lanka (which had a Catholic population prior to Dutch and British colonization because of earlier Portuguese intermarriage and missions). However, dropping these countries does not diminish the association between Protestant missions and democracy. If anything, the Protestant mission coefficients become larger. 
Second, the Ottoman Empire may also have hampered democracy. However, dropping all countries that were colonized by the Ottomans does not reduce the Protestant mission coefficients either. Finally, many of the countries that had the greatest influence of Protestant missions are Caribbean islands, and many countries that had the least influence of Protestant missions have Muslim majorities. To test whether the results in this article are driven by these cases, in model 4 I dropped all Caribbean islands and all Muslim majority countries. One Protestant missionary coefficient becomes insignificant, but the two other measures of Protestant missions become stronger. In fact, the coefficient for “Protestant missionaries per 10,000 population in 1923” more than doubles in size. Thus, the overall association between Protestant mission and democracy is not driven by a small subset of countries. 

	Table 19: Robust Regression Testing if Controlling for the Ottoman Empire Influences the Relationship between Protestant Missions and Democracy 

	British Colony
	3.42

	
	(5.53)

	Other Religious Liberty Colony
	16.49

	
	(11.17)

	Dutch Colony
	-36.33+

	
	(20.62)

	Never Colonized Significantly
	-0.53

	
	(7.42)

	Latitude
	0.19

	
	(0.22)

	Island Nation
	3.14

	
	(5.28)

	Landlocked Nation
	-3.16

	
	(5.89)

	Percent European in 1980
	0.11

	
	(0.10)

	Percent Muslim in 1970
	0.02

	
	(0.08)

	Major Oil Producer
	-2.15

	
	(5.57)

	Literate Culture before Missionary Contact
	-2.83

	
	(5.13)

	Years Exposure to Protestant Missions
	0.13*

	
	(0.05)

	Protestant Missionaries per 10,000 pop. in 1923
	3.66*

	
	(1.44)

	Percent Evangelized by 1900
	0.23***

	
	(0.07)

	Was in Ottoman Empire
	-14.23*

	
	(6.93)

	Constant
	3.57

	
	(18.91)

	N
	142

	R2 from robust regression
	.531


+ < .1, * < .05, ** < .01, *** < .001; two-tailed test.
Table 19 examines whether the Ottoman Empire influences the association between Protestant missions and democracy in a different way: via a statistical control. However, controlling for whether countries were part of the Ottoman Empire does not reduce the association between Protestant missions and democracy, either. 

	Table 20: Robust Regression Predicting Locations of Protestant and Catholic Missionaries in the Electoral Districts of India

	VARIABLES
	Protestant Missionaries per 10K pop. in 1903
	Protestant Missionaries per 10K pop. in 1923
	Catholic Mission Stations per 10K pop. in 1906

	Peasant land-ownership vs. Landlord  system
	0.001
	0.04
	0.0006

	
	(0.018)
	(0.03)
	(0.002)

	Annual Rainfall
	-0.000
	-0.00006***
	-0.000003*

	
	(0.000)
	(0.00002)
	(0.000001)

	Maximum Temperature
	-0.000
	0.002
	0.0001

	
	(0.001)
	(0.002)
	(0.0002)

	Minimum Temperature
	0.001
	0.002
	0.0002

	
	(0.001)
	(0.002)
	(0.0001)

	Coastal District
	0.05*
	0.10**
	0.01***

	
	(0.02)
	(0.03)
	(0.002)

	Population Density
	-0.00007*
	-0.0001*
	-0.000006

	
	(0.00003)
	(0.00005)
	(0.000003)

	Percent Scheduled Caste
	-0.02
	-0.19
	0.002

	
	(0.09)
	(0.13)
	(0.01)

	Percent Scheduled Tribe
	-0.01
	0.09
	-0.004

	
	(0.05)
	(0.07)
	(0.005)

	British Rule
	0.0002
	-0.0001
	0.00003

	
	(0.0003)
	(0.0004)
	(0.00003)

	Percent Muslim
	-0.06
	-0.06
	-0.003

	
	(0.05)
	(0.08)
	(0.006)

	Constant
	0.06
	0.17
	0.001

	
	(0.09)
	(0.12)
	(0.009)

	Observations
	232
	233
	233

	R2 from robust regression
	.107
	.230
	.211

	+ < .1, * < .05, ** < .01, *** < .001; two-tailed test.


Table 20 examines which factors influenced where Protestant and Catholic missionaries went in India. Using a digital map of the 1991 electoral districts in India, I determined which Protestant and Catholic mission stations fit inside each modern electoral district. Because I know the total number of Protestant missionaries at each Protestant mission station, I then determined the number of Protestant missionaries in the area that corresponds to each modern electoral district in 1903 and in 1923. My sources on Catholic missions do not identify the number of Catholic missionaries at each mission station, only the number of missionaries in an ecclesiastical jurisdiction (a unit that is much larger than the electoral districts). Thus, I determined the number of Catholic mission stations in 1906 that were in the area that corresponds to each electoral district. I then linked data to each of these electoral districts with data from Banerjee and Iyer (2010). The regression in Table 20 shows that land tenure system, temperature, caste structure, British rule and percent Muslim did not influence where either Protestant or Catholic missionaries went. Both Protestant and Catholic missionaries were more likely to go to coastal districts. Protestant missionaries in 1923 and Catholic missionaries in 1906 were more likely to go to places with less annual rainfall. Protestant missionaries were underrepresented in places with high population density. The coefficient for population density in the regression predicting Catholic missions is in the same direction as the coefficient for Protestants, but it just misses being statistically significant at standard levels. However, what is most striking about the table is that the same factors seem to influence where both Protestant and Catholic missionaries went. Even when the coefficients are insignificant, they generally have the same sign and magnitude for both Protestants and Catholics. 

Banerjee, Abhijit, and Lakshmi Iyer. 2010. Colonial Land Tenure, Electoral Competition and Public Goods in India. In Natural Experiments of History, ed. Jared Diamone and James A. Robinson. Cambridge, MA: Harvard University Press. 185-220. 

	Table 21: Robust Regressions Showing What Predicts the Distribution of Protestant and Catholic Missionaries

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

	
	Years of Catholic Missions
	Years of Protestant Missions
	Catholic Missionaries per 10,000 pop in 1923
	Protestant. Missionaries per 10,000 pop in 1923
	Percent Evangelized by 1900

	British Colony
	-59.36*
	50.01***
	-0.41**
	0.20**
	-7.26

	
	(25.42)
	(8.53)
	(0.14)
	(0.07)
	(5.42)

	Other Religious Liberty Colony
	-186.63**
	28.97
	0.87*
	3.87***
	-16.44

	
	(60.31)
	(20.24)
	(0.34)
	(0.17)
	(12.85)

	Dutch Colony
	-75.12
	246.21***
	0.56
	0.18
	12.12

	
	(91.27)
	(30.64)
	(0.52)
	(0.25)
	(19.44)

	Never Colonized Significantly
	-36.00
	24.86
	-0.25
	0.02
	-1.29

	
	(42.67)
	(14.32)
	(0.24)
	(0.12)
	(9.09)

	Latitude
	1.89
	2.40**
	0.025+
	0.004
	2.54***

	
	(2.39)
	(0.80)
	(0.014)
	(0.007)
	(0.51)

	Island Nation
	26.82
	-20.72+
	-0.45*
	0.02
	-0.21

	
	(35.13)
	(11.79)
	(0.20)
	(0.10)
	(7.48)

	Landlocked Nation
	-184.08***
	-54.20***
	-0.33+
	-0.16+
	-13.68*

	
	(30.83)
	(10.35)
	(0.17)
	(0.08)
	(6.57)

	Percent European in 1980
	1.79**
	-0.27
	0.01**
	-0.001
	0.48***

	
	(0.56)
	(0.19)
	(0.003)
	(0.002)
	(0.12)

	Percent Muslim in 1970
	-1.11*
	-0.50**
	-0.002
	-0.003*
	-0.33***

	
	(0.47)
	(0.16)
	(0.003)
	(0.001)
	(0.10)

	Major Oil Producer
	-20.13
	-10.09
	0.18
	0.002
	-0.82

	
	(32.00)
	(10.74)
	(0.18)
	(0.087)
	(6.82)

	Literate Culture before Missionary Contact
	32.97
	-14.91
	-0.35*
	-0.17+
	-13.38*

	
	(30.54)
	(10.25)
	(0.17)
	(0.08)
	(6.51)

	Mean Max. Temperature Hottest Month
	-6.54
	-0.27
	-0.03
	0.007
	-1.70

	
	(5.27)
	(1.77)
	(0.03)
	(0.014)
	(1.12)

	Mean Min. Temperature Coldest Month
	-0.86
	1.60
	0.04+
	0.004
	4.31***

	
	(3.97)
	(1.33)
	(0.02)
	(0.011)
	(0.85)

	Percent Freezes During Year
	-148.58+
	-20.77
	-0.17
	0.03
	21.84

	
	(80.54)
	(27.03)
	(0.46)
	(0.22)
	(17.16)

	Percent Mountains
	43.50
	-3.32
	0.42
	0.17
	20.52

	
	(76.46)
	(25.67)
	(0.43)
	(0.21)
	(16.29)

	Malaria Endemic
	99.30***
	-1.95
	-0.03
	-0.12
	-11.95+

	
	(30.29)
	(10.16)
	(0.17)
	(0.08)
	(6.45)

	Annual Precipitation
	-0.004
	-0.009
	0.0001
	-0.00003
	-0.007

	
	(0.022)
	(0.007)
	(0.0001)
	(0.00006)
	(0.005)

	Constant
	403.67*
	74.07
	0.90
	0.19
	25.80

	
	(164.50)
	(55.21)
	(0.93)
	(0.45)
	(35.04)

	N
	143
	143
	143
	143
	143

	R2 from robust regression
	.512
	.587
	.438
	.859
	.655

	+ < .1, * < .05, ** < .01, *** < .001; two-tailed test.


Table 21 also analyzes the factors that influenced where Protestant and Catholic missionaries went, but between countries this time. Models 1 and 2 analyze the factors that influenced which countries had longer exposures to Protestant and Catholic missions. Models 3 and 4 analyze the factors that influenced which countries had more Protestant and Catholic missionaries per 10,000 people in 1923 and model 5 analyzes the factors the influenced which countries had a higher percent evangelized by 1900. The main factor that influenced the distribution of Protestants and Catholics differently is the identity of the colonizer. Protestant missionaries were more prevalent in British and other religious liberty colonies (all of which were Protestant) than in “Catholic” colonies. Catholics missionaries were more prevalent in “Catholic” colonies than in “Protestant” colonies. However, other factors seem to influence both similarly. There was greater exposure to both Protestant and Catholic missionaries in countries that are further from the equator, are not islands, are not landlocked, have fewer Muslims, more Europeans and no written language prior to missionary contact – all else being equal. The only factor that seems to differentiate Protestants and Catholics is malaria. Malaria is more endemic in countries with a long history of Catholic missions. However, since the malaria data are current (long after the missionary variables), it is not clear if Protestant missionaries mitigated malaria or if Catholics sought out places with a higher prevalence of the disease. Still, the overall pattern is amazingly consistent across religious traditions. There is little evidence that Protestant and Catholic missionaries were attracted to substantially different places. Moreover, R-squareds for all the models are extremely high – ranging from .439 to .849. Thus, the variables in the regressions predict the prevalence of Protestant and Catholic missionaries well. 

	Table 22: Robust Regression Showing the Association between Protestant Missions and Daily Newspaper Circulation per 1,000 Inhabitants

	Year:
	1975
	1980
	1985
	1990
	1995

	British Colony
	7.35
	-0.54
	-0.70
	-4.38
	-2.99
	-0.42

	
	(6.16)
	(6.40)
	(6.59)
	(7.14)
	(6.78)
	(6.60)

	Other Religious Liberty Colony
	-23.80
	-46.99**
	-50.88**
	-57.93**
	-41.29
	-42.75*

	
	(16.93)
	(17.53)
	(18.11)
	(19.85)
	(29.78)
	(18.37)

	Dutch Colony
	43.06*
	11.86
	23.79
	26.07
	13.84
	23.38

	
	(20.53)
	(21.24)
	(21.93)
	(23.95)
	(22.73)
	(22.20)

	Never Colonized Significantly
	6.50
	6.05
	5.01
	3.09
	7.09
	14.29

	
	(10.49)
	(10.09)
	(10.39)
	(10.96)
	(10.24)
	(10.31)

	Latitude
	1.05***
	0.78**
	0.96***
	0.93**
	0.89**
	0.66*

	
	(0.28)
	(0.28)
	(0.29)
	(0.32)
	(0.30)
	(0.29)

	Island Nation
	5.91
	7.63
	6.16
	6.96
	14.21+
	13.30+

	
	(7.16)
	(6.92)
	(7.13)
	(7.87)
	(7.70)
	(7.31)

	Landlocked Nation
	-18.41*
	-13.98+
	-16.63*
	-17.15*
	-17.99*
	-21.62**

	
	(7.55)
	(7.30)
	(7.52)
	(8.15)
	(7.32)
	(6.89)

	Percent European in 1980
	0.61***
	0.70***
	0.81***
	0.80***
	0.70***
	0.60***

	
	(0.13)
	(0.13)
	(0.13)
	(0.15)
	(0.14)
	(0.13)

	Percent Muslim in 1970
	-0.35***
	-0.24*
	-0.22*
	-0.19*
	-0.15
	-0.08

	
	(0.10)
	(0.10)
	(0.10)
	(0.11)
	(0.10)
	(0.10)

	Major Oil Producer
	8.45
	6.47
	3.57
	4.39
	11.59
	11.40

	
	(8.31)
	(8.01)
	(8.26)
	(8.90)
	(7.85)
	(7.46)

	Literate Culture before Missionary Contact
	1.84
	7.66
	4.02
	4.56
	-0.30
	-4.19

	
	(7.08)
	(7.00)
	(7.12)
	(7.66)
	(7.30)
	(7.12)

	Protestant Missionaries per 10,000 pop. in 1923
	
	10.21***
	11.40***
	12.66***
	9.05***
	8.50***

	
	
	(2.37)
	(2.45)
	(2.67)
	(2.59)
	(2.51)

	Constant
	16.14*
	6.86
	9.11
	9.84
	10.96+
	12.38*

	
	(6.48)
	(6.24)
	(6.39)
	(7.00)
	(6.48)
	(6.20)

	Observations
	108
	108
	109
	111
	113
	118

	R2 from robust regression
	.472
	.559
	.602
	.563
	.524
	.482


+ < .1, * < .05, ** < .01, *** < .001; two-tailed test.
Source for Dependent Variable: UNESCO Institute for Statistics, http://www.uis.unesco.org/ev_en.php?ID=3754_201&ID2=DO_TOPIC
Table 22 shows the association between Protestant missions and newspaper circulation in 1975, 1980, 1985, 1990 and 1995.  Newspaper circulation is consistently higher in countries that had more Protestant missionaries in 1923. R-squareds are consistently high and increase substantially when a measure of Protestant missions is added to the regression (e.g., compare models 1 & 2). 

	Table 23: Testing the Impact of Controlling for Russian and Japanese Colonization 

	Model
	1
	2
	3
	4

	British Colony
	3.29
	3.34
	4.98
	5.26

	
	(5.78)
	(5.56)
	(5.85)
	(5.67)

	Other Religious Liberty Colony
	16.00
	16.74
	17.79
	18.88+

	
	(11.70)
	(11.15)
	(11.83)
	(11.36)

	Dutch Colony
	-33.59
	-40.94*
	-31.76
	-40.05+

	
	(21.47)
	(20.69)
	(21.33)
	(20.64)

	Never Colonized Significantly
	.15
	5.01
	2.57
	6.82

	
	(7.77)
	(7.67)
	(7.80)
	(7.81)

	Latitude
	.09
	-.29
	.11
	-0.29

	
	(.23)
	(.25)
	(.23)
	(0.25)

	Island Nation
	4.71
	3.51
	5.04
	3.48

	
	(5.49)
	(5.24)
	(5.43)
	(5.22)

	Landlocked Nation
	-.88
	-2.24
	1.25
	1.33

	
	(6.12)
	(6.32)
	(6.35)
	(6.68)

	Percent European in 1980
	.13
	.20+
	.12
	0.20+

	
	(.11)
	(.11)
	(.11)
	(0.11)

	Percent Muslim in 1970
	-.02
	.06
	-.01
	0.09

	
	(.07)
	(.08)
	(.08)
	(0.08)

	Major Oil Producer
	-3.97
	-8.14
	-3.01
	-6.92

	
	(5.78)
	(5.79)
	(5.77)
	(5.82)

	Literate Culture before Missionary Contact
	-3.47
	-4.28
	-3.52
	-4.48

	
	(5.35)
	(5.16)
	(5.32)
	(5.19)

	Years Exposure to Protestant Missions
	.13*
	.15**
	.13*
	0.15**

	
	(.05)
	(.05)
	(.05)
	(0.05)

	Protestant Missionaries per 10,000 pop. in 1923
	3.63*
	3.93**
	3.75*
	4.19**

	
	(1.50)
	(1.43)
	(1.59)
	(1.54)

	Percent Evangelized by 1900
	.22**
	.25**
	.17*
	0.21**

	
	(.07)
	(.07)
	(.08)
	(0.07)

	Years Exposure to Catholic Missions
	
	
	.02
	.03

	
	
	
	(.02)
	(.02)

	Foreign Catholic Priests per 10,000 pop. in 1923
	
	
	.86
	.83

	
	
	
	(1.00)
	(.96)

	Russians/Soviets 

Main Colonizer
	
	33.26*
	
	32.41*

	
	
	(12.63)
	
	(12.56)

	Japanese Main Colonizer
	
	15.23
	
	19.57

	
	
	(17.29)
	
	(17.64)

	N
	142
	142
	142
	142

	R2 from Robust Regression
	.504
	,552
	.518
	.565

	Adjusted R2 from OLS
	.450
	.451
	.451
	.453

	+ < .1, * < .05, ** < .01, *** < .001; two-tailed test. Constant not shown in table to save space.
Regressions also control for "Year of 1st Democracy Data" & "Post-1976 Democracy Data Only."
Coefficients, standard errors & R2 from robust regression (rreg in Stata), Adjusted R2 from OLS.

	
	
	

	
	
	


Table 23 shows that controlling for Japanese and Russian colonization increases both the size of the Protestant missionary coefficients and their significance levels. The significant impact of Russian colonization on democracy is not because the former Soviet Socialist Republics in Central Asia are particularly democratic. They are not. However, the Russians/Soviets removed hereditary kings, which made these former Soviet Republics “more democratic” than other predominantly Muslim societies that had no Protestant missionaries prior to 1960.
 Moreover, Mongolia (which was a Soviet colony for much of the 20th century) has democratized relatively well. 

	Table 24: Testing Whether the Relationship between Protestant Missions and Democracy Diminishes at Higher Levels of the Protestant Mission Variable 

	Model
	1
	2

	British Colony
	3.29
	3.13

	
	(5.78)
	(5.76)

	Other Religious Liberty Colony
	16.00
	19.71+

	
	(11.70)
	(11.75)

	Dutch Colony
	-33.59
	-62.02*

	
	(21.47)
	(25.47)

	Never Colonized Significantly
	.15
	-2.21

	
	(7.77)
	(7.53)

	Latitude
	.09
	.06

	
	(.23)
	(.22)

	Island Nation
	4.71
	-1.24

	
	(5.49)
	(5.52)

	Landlocked Nation
	-.88
	-2.26

	
	(6.12)
	(5.98)

	Percent European in 1980
	.13
	.09

	
	(.11)
	(.11)

	Percent Muslim in 1970
	-.02
	-.02

	
	(.07)
	(.07)

	Major Oil Producer
	-3.97
	-5.17

	
	(5.78)
	(5.68)

	Literate Culture before Missionary Contact
	-3.47
	-4.64

	
	(5.35)
	(5.22)

	Years Exposure to Protestant Missions
	.13*
	-.03

	
	(.05)
	(.11)

	Protestant Missionaries per 10,000 pop. in 1923
	3.63*
	1.58

	
	(1.50)
	(3.53)

	Percent Evangelized by 1900
	.22**
	.26***

	
	(.07)
	(.07)

	Years of Protestant Missions Squared
	
	.0008+

	
	
	(.0004)

	Protestant Missionaries per 10,000 pop. in 1923 Squared
	
	.33

	
	
	(.41)

	N
	142
	142

	R2 from Robust Regression
	.504
	.528

	Adjusted R2 from OLS
	.450
	.451


+ < .1, * < .05, ** < .01, *** < .001; two-tailed test. Constant not shown in table to save space.
Regressions also control for "Year of 1st Democracy Data" & "Post-1976 Democracy Data Only."
Coefficients, standard errors & R2 from robust regression (rreg in Stata), Adjusted R2 from OLS.

Table 24 shows that the coefficients for both “Years of Protestant Missions Squared” and “Protestant Missionaries per 10,000 Population in 1923 Squared” are positive, although only Years of Protestant Missions Squared is statistically significant at traditional levels. If it were appropriate to take the nature log of either Years of Protestant Missions or Protestant Missionaries per 10,000 Population in 1923, we would expect the quadratic terms (Xi2) to have negative coefficients, not positive coefficients. 

The positive signs for Years of Protestant Missions Squared suggests that additional years of Protestant missions in the early- to mid-19th century actually had a greater impact on democracy than did years of Protestant missionary activity in the 20th century. This makes sense given the greater influence of Protestant missions on British foreign policy in the early 19th century than later and the greater uniqueness of Protestant missions in the 19th century than later (Lester 2006). Moreover, the countries that blocked Protestant missionaries from entering until the 20th century were typically very restrictive of Protestant missions, and Protestant missionaries were much less able to critique abuses or follow their preferred policies toward education, printing, and social reform.    


Similarly, the coefficient for Protestant Missionaries per 10,000 Population in 1923 Squared is also positive. Although this coefficient is not statistically significant, this is due to colinearity. The variance inflation factor (VIF) is 7.86. The positive coefficient suggests that, if anything, when a country had few missionaries relative to the population, each missionary had a smaller impact on the society than in countries where there were more missionaries relative to the population. Having many missionaries per capita allowed missionaries to specialize in creating universities, social reform movements, etc. In addition, there may need to be a critical mass before missionaries can effectively change beliefs and behavior in a society. It may also be that more missionaries per capita went to places where they had greater ability to shape society (for example, British colonies). Regardless of the reasons for them, these positive quadratic terms suggest that taking the natural log of these variables would force them into an inappropriate functional form. 

While it might be ideal to use the quadratic versions of these Protestant mission variables in the other tables, the huge VIFs makes all but one of the relevant Protestant missionary coefficients statistically insignificant. The VIFs are as follows:

Years of Protestant Missionaries Squared = 12.07

Years of Protestant Missionaries = 11.69

Number of Protestant Missionaries per 10,000 Population in 1923 = 10.95

Number of Protestant Missionaries per 10,000 Population in 1923 Squared = 7.86

These huge VIFs make it difficult to see the impact that additional controls on the association between Protestant missions and democracy (most are already insignificant and have large standard errors). Therefore, in all other models in this article I prefer to use the linear terms only without adding the quadratic terms. 

Lester, Alan. 2006. “Humanitarians and White Settlers in the Nineteenth Century.” In Missions and Empire (The Oxford History of the British Empire Companion Series), ed. Norman Etherington. New York: Oxford University Press, 64-85.

� Model 1 already controls for British Colony, Other Protestant Colony, Dutch Colony, Never Colonized, Latitude, Island, Landlocked, percent European, percent Muslim, Major Oil Producer, Literate Culture Prior to Missionary Contact, Years Exposure to Catholic Missions, Foreign Catholic Priests per 10,000 population in 1923, Year of 1st Democracy Data and Post-1976 Democracy Data Only.


� In Model 2 (which has a weak instrument problem), Mean Minimum Temperature in Coldest Month has a marginally significant association with democracy. 


� In most scales of democracy, traditional monarchies are at the bottom of the democracy scale. 





