










The Granger Causality test is used to determine whether one time series is useful in forecasting another?
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Granger Causality test
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predictive relationship
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Rainfall D2

TWS D2

*Image credit: https://en.wikipedia.org/wiki/Granger_causality
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D1 (2-month cycle) 
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D2 (4-month cycle) D3 (8-month cycle) 

24% 49% 44%

24% 47% 44%

23% 45% 45%

Overlap between all thresholds for a given temporal scale 

Areas that test has only passed for the given rainfall threshold

24%9%

8% 26%

8% 25%

Overlap of the areas that has passed 
the test for all decompose components 
for the given rainfall threshold)

The areas that Test has not passed for 
any of given decomposed components 
for the given rainfall threshold

D1, D2 and D3








