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Abstract

Granger models are popular when it comes to testing hypotheses that relate series of

measures causally to each other. In this article, we propose a taxonomy of Granger

causality models. The taxonomy results from crossing the four variables Order of Lag,

Type of (Contemporaneous) Effect, Direction of Effect, and Segment of Dependent

Series Targeted. Among the uses of such a taxonomy are that existing models can be

embedded in the context of possible other models, new models can be derived, models

can be compared, and the relation of statistical models to theories of causality can be

specified. Sample models are depicted, and parameters of interest are indicated. For

two new models, empirical data examples are provided from research on the

development of aggression in adolescents.



 

We Care About Your Privacy

We and our 899 partners store and access personal data,

like browsing data or unique identifiers, on your device.

Selecting "I Accept" enables tracking technologies to

support the purposes shown under "we and our partners

process data to provide," whereas selecting "Reject All" or

withdrawing your consent will disable them. If trackers are

disabled, some content and ads you see may not be as

relevant to you. You can resurface this menu to change your

choices or withdraw consent at any time by clicking the

["privacy preferences"] link on the bottom of the webpage

[or the floating icon on the bottom-left of the webpage, if

applicable]. Your choices will have effect within our Website.

For more details, refer to our Privacy Policy. Here

We and our partners process data to provide:

U i l ti d t A ti l d i

I Accept

Reject All

Show Purpose

https://www.tandfonline.com/
https://www.tandfonline.com/action/showPublications?pubType=journal
https://www.tandfonline.com/subjects/behavioral-sciences
https://www.tandfonline.com/hads20
https://www.tandfonline.com/loi/hads20
https://www.tandfonline.com/toc/hads20/19/4
https://www.tandfonline.com/toc/hads20/19/4
https://www.tandfonline.com/journals/hads20
https://www.tandfonline.com/author/von+Eye%2C+Alexander
https://www.tandfonline.com/author/Wiedermann%2C+Wolfgang
https://doi.org/10.1080/10888691.2014.1001512
https://www.tandfonline.com/action/clickThrough?id=110801&url=%2Fr%2Fsubjectsample-behavioralscience&loc=%2Fdoi%2Fabs%2F10.1080%2F10888691.2014.1001512&pubId=49121634&placeholderId=1074&productId=1826
https://www.tandfonline.com/doi/full/10.1080/10888691.2014.1001512?scroll=top&needAccess=true
https://www.tandfonline.com/doi/figure/10.1080/10888691.2014.1001512?scroll=top&needAccess=true
https://www.tandfonline.com/doi/ref/10.1080/10888691.2014.1001512?scroll=top
https://www.tandfonline.com/doi/citedby/10.1080/10888691.2014.1001512?scroll=top&needAccess=true
https://www.tandfonline.com/doi/metrics/10.1080/10888691.2014.1001512?scroll=top
https://www.tandfonline.com/doi/permissions/10.1080/10888691.2014.1001512?scroll=top
https://www.tandfonline.com/doi/abs/10.1080/10888691.2014.1001512
https://www.addtoany.com/share#url=https%3A%2F%2Fwww.tandfonline.com%2Fdoi%2Fabs%2F10.1080%2F10888691.2014.1001512&title=Manifest%20Variable%20Granger%20Causality%20Models%20for%20Developmental%20Research%3A%20A%20Taxonomy%3A%20Applied%20Developmental%20Science%3A%20Vol%2019%2C%20No%204
https://www.tandfonline.com/
https://www.tandfonline.com/action/showCart?FlowID=1
https://www.informa.com/privacy-policy/


Notes

In this article, we follow the tradition that cells are labeled by row number–column

number (in this order).

Note that the same conceptual framework as counterfactual causality is used in

Rubin's (1977) approach to statistically investigating causal hypotheses. This approach

is considered among the most influential existing statistical approaches to causality

testing.
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