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Notes on Testing Causality

This note reviews the definition, distribution theory and modeling h =
strategy of testing causality. Starting with the definition of Granger
Causality, we discuss various issues on testing causality within Henry Lin obtained his PhD
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relatively unfamiliar to economists. We compile a list of dos and 1991. He is professor at the
don'ts on causality testing and review several empirical examples. Department of Finance and
dean at the College of

. . Management of the
16.07.2014 | 15:00-17:00 et D
Room 401, SPA1 University in Taiwan.

http://irtg1792.hu-berlin.de

&

AW ZTITI BERLIN

' Y Freie Universitiit Berlin



http://irtg1792.hu-berlin.de/

