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Zusammenfassung

Replikationen sind, in der vorherrschenden Sichtweise, ein wesentlicher Bestandteil von em-
pirischen Wissenschaften. Das Reproducibility Project: Psychology hat jedoch gezeigt, dass sys-
tematische Replikationen in der psychologischen Forschung nur selten durchgefiihrt werden
und viele Replikationsversuche vorherige Ergebnisse nicht replizieren konnen. Diese Verdf-
fentlichung war ein wesentlicher Treiber fiir Diskussionen rund um die “Replizierbarkeit-
skrise” in der Psychologie. Seit mindestens 2012 beschiftigt die Frage nach der Replizier-
barkeit, und damit der Zuverldssigkeit, von Studien die Psychologie. Im Rahmen dieser Krise
wurden verschiedene Verursache unternommen, die Griinde zu identifizieren und die Zuver-
lassigkeit psychologischer Forschung zu verbessern. Im Rahmen dieser Dissertation werden
die Ereignisse und Diskussionspunkte der letzten Jahre zusammengefasst und mit beson-
derem Blick auf wissenschaftstheoretische und statistische Aspekte beleuchtet. Bei der wis-
senschaftstheoretischen Perspektive ist insbesondere die Verbindung von Theorie und statis-
tischen Hypothesen relevant, um die Auswertungen von empirischen Daten zu leiten. Bei
der Auswertung von Studien werden in der Psychologie traditionell Null-Hypothesen Sig-
nifikanztests (NHST) verwendet. Dem gegeniiber wird in dieser Arbeit die Bayes-Statistik
erldutert und Bayes’sche Parameterschitzung und Bayes Faktoren mit frequentistischen Sig-
nifikanztests, insbesondere bei sogenannten Null-Effekten, verglichen. Mittels Bayes Fak-
toren lassen sich im Kontext der Bayes-Statistik Hypothesen priifen, was insbesondere fiir
den Vergleich von Original- und Replikationsstudien interessant ist: Die “Replication Bayes
factors” werden dafiir vorgestellt und fiir Mehrgruppen-Vergleiche hergeleitet. Anhand einer
konkreten Replikationsstudie und der Literatur werden abschlielend Empfehlungen fiir die
Durchfithrung von Replikationsstudien gegeben. Hierbei sind insbesondere die gleichen
Mafsstabe anzulegen wie bei Originalarbeiten. Die Arbeit endet mit einem Ausblick auf die
weitere Entwicklung der Psychologie als wissenschaftliche Disziplin vor dem Hintergrund
der Replizierbarkeitskrise.






Abstract

Replications are, in the predominant view, an essential part of empirical science. However,
the Reproducibility Project: Psychology has shown that systematic replications are rarely carried
out in psychological science and many replication attempts fail to replicate prior results. This
publication was a major driver for discussions around the “replicability crisis” in psychology.
Since at least 2012, the question of replicability, and thus reliability, of studies has preoccu-
pied psychology. In the context of this crisis, various attempts have been made to identify
the causes and to improve the reliability of psychological research. In this thesis, the events
and points of debate of the last few years are summarised and examined with a special focus
on meta-scientific and statistical aspects. In the meta-scientific perspective, the link between
theory and statistical hypotheses is particularly relevant in guiding the analysis of empiri-
cal data. In the statistical analysis of psychological studies, null-hypothesis significance tests
(NHST) are traditionally used in psychology. In contrast, Bayes statistics is explained in this
paper and Bayesian parameter estimation and Bayes factors are compared with frequentist
significance tests, especially for the case of so-called null effects. Bayes factors can be used to
test statistical hypotheses in the context of Bayesian statistics, which is particularly interesting
for the comparison of original and replication studies: The “Replication Bayes factors” are
introduced for this purpose and derived for multi-group comparisons. Finally, recommen-
dations for conducting replication studies are provided based on a specific replication study
and the relevant literature. In particular, the same standards are to be applied as for original
studies. The work concludes with an outlook on the further development of psychology as a
scientific discipline against the background of the replicability crisis.






Chapter 1

Introduction

We do not take even our own observations quite seriously, or accept them as scien-
tific observations, until we have repeated and tested them. Only by such repetitions
can we convince ourselves that we are not dealing with a mere isolated ‘coinci-
dence,” but with events which, on account of their regularity and reproducibility,
are in principle inter-subjectively testable.

— Popper (2002, p. 23)

Many fields in science aim to observe consistent patterns in the world, to gain an understand-
ing of the patterns and underlying mechanisms, and to provide a description of the world
and its nature. These consistent patterns, from which rules can be deduced, might lead to
theories which, in turn, can be tested. Showing that a rule can be applied independently
of a single researcher or a single study is thus a cornerstone of the scientific method. Con-
sequently, experiments, in particular, ought to be repeatable, show similar patterns under
similar circumstances, and therefore lead to the same conclusions (Popper, 2002, pp. 23-24):

Indeed the scientifically significant physical effect may be defined as that which can
be regularly reproduced by anyone who carries out the appropriate experiment in
the way prescribed.

If, on the other hand, we fail to repeatedly show the same patterns in different observations
of the world, we might become increasingly sceptical about the natural law, “physical effect,”
or pattern in question. There is little disagreement about the notion that replication is thus, in
general, a crucial part of scientific progress and the scientific method (see also Tukey, 1969).
While in some fields, independent replication is the norm (esp. in the natural sciences), some
fields do not value replication as much as others. Psychology, in particular, lacks replication
research as an integral part of scientific development and does not have many replication
studies in the published literature (Gigerenzer, 2018; Theodore D. Sterling, 1959; Tsang &
Kwan, 1999). While this criticism has already been voiced for several decades, over the last
decade, there has been increased awareness of this issue. Several failures to replicate previous
findings and systematic replication projects have contributed to an ongoing, broad debate
across the field. It has resulted in changes to research practices, publication policies, statistical
practice, and methodology, and led to a rediscovery of previous researchers’” writings on issues
of replication, theory building, and appraisal, and statistical methods. The concerns about the
difficult or impossible replication of several highly cited and important psychological effects
have also led to several descriptive terms of the period such as “crisis of confidence” (Pashler &
Wagenmakers, 2012), “replicability crisis” (Pashler & Harris, 2012), or “credibility revolution”
(Vazire, 2018). Close to these terms, I will refer to the debate ongoing since 2010 as “replication
crisis” throughout this thesis.

11



12 CHAPTER 1. INTRODUCTION

As both the replication crisis itself as well as research on the crisis are not limited to the field of
psychology, the study of replication is more akin to what Faust & Meehl (2002) termed “meta-
science”: In its research questions and methods it is “research on research.” For the present
thesis, a focus is placed on psychology as a discipline, as it has been the field that has had
the biggest challenge since 2012 to investigate itself. In psychology, the replication crisis has
been covered broadly in many different journals, sub-fields, on conferences, increasingly on
Twitter and personal blogs by researchers, and from a variety of viewpoints including philos-
ophy of science, social psychology (by investigating incentives and biases among researchers),
and statistics. Among commonly discussed aspects are the questions whether there is a “cri-
sis,” what the reasons for unsuccessful replications are, and how to improve psychology as
a science in general. All of these are crucially important for the field but, at the same time,
expansive and without a simple answer. The resulting meta-scientific research program can
easily fill multiple dissertations and an increasing number of research groups focus on these
questions. While a large amount of the debate takes place within the field of psychology,
researching the replication crisis involves questions of philosophy, history, or statistics and
involves scientific collaborations with those and other fields.

One theme has emerged repeatedly in the discussions about replicability already before the
recent discussions in the 2010s: The way psychologists analyse data from experiments, field
studies, or observational studies often poses statistical and epistemological problems not
properly addressed in practice. It thus deserves careful investigation and critical examination.
This thesis will give an overview on the replication crisis from different angles and provide
a context for a more in-depth discussion of statistical practices in psychological research and
the context of replications: In chapter 1, the recent history of the “replication crisis” will be
outlined (section 1.1) and considered in the context of similar debates in other fields and
previous years. It will also review the perspective of the philosophy of science (section 1.2).
Chapter 2 will discuss two competing statistical frameworks empirical researchers can use to
analyse data. Problems with the dominant framework, null hypothesis significance testing,
are discussed. In particular, the analysis of “null effects” is discussed along Harms & Lak-
ens (2018), and a statistical tool for the analysis of replication studies, the Replication Bayes
factor, is introduced along Harms (2018). Chapter 3 will then focus more extensively on repli-
cation studies, give a taxonomy for replications, and outline how replication studies should
be performed. As an example, a replication study on the “Rounded Price Effect” (Harms,
Genau, Meschede, & Beauducel, 2018) will be discussed. The thesis will end with conclu-
sions, summarising the discussion outlined therein, and by giving an outlook on changes to
psychological science in general and replicability in particular in chapter 4.

This cumulative dissertation is based on three published journal articles which are woven into
the fabric of the text and summarised in more detail in their respective subsections. Harms
& Lakens (2018) (article I) exemplify different ways to statistically investigate null effects,
i.e. hypotheses of no or negligible effect, using three different statistical frameworks. The
first journal article will be considered in section 2.4 and put into the context of evaluating
replication attempts. Harms (2018) (article II) introduces a particular way of using Bayes
factors to evaluate the outcome of a replication study in relation to the original study. This
method will be introduced in section 2.5.1 as one special case of Bayes factors and a particular
method for the evaluation of replications. Lastly, Harms et al. (2018) (article III) is a close
replication study which is used as an example in chapter 3. This chapter will also discuss the
limitations and changes in requirements for replication studies are also discussed. All three
articles are included as full-text in the appendix of the printed version.
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1.1 The “Replication Crisis” in Psychology

Tracing back the origins of the term, a search on Web of Science reveals that Pashler & Harris
(2012) have been the first to use the term “replicability crisis” in published literature. In their
editorial to a special issue of Perspectives on Psychological Science (PPS), Pashler & Wagenmak-
ers (2012) also speak of a “crisis of confidence.” A term that was first used by Elms (1975), 37
years earlier, when he referred to increasing “self-doubts about goals, methods, and accom-
plishments” (Elms, 1975, p. 968) among researchers in social psychology after the field has
grown for over two decades. When Pashler & Wagenmakers (2012) use the term, however,
they refer to “an unprecedented level of doubt among practitioners about the reliability of
research findings in the field” (Pashler & Wagenmakers, 2012, p. 528). This “doubt” is a result
of the combination of different findings and studies leading up to the special issue in PPS.
Nelson, Simmons, & Simonsohn (2018) have summarised five relevant developments between
2010 and 2012, which have fueled the concerns among psychological researchers:

1. Daryl Bem’s paper on extra-sensory perception (ESP) (D. J. Bem, 2011), a paranormal
phenomenon which is generally considered impossible. The article was published in the
Journal of Personality and Social Psychology, one of the most prominent journals in psychol-
ogy. While the paper and a subsequent meta-analysis (D. Bem, Tressoldi, Rabeyron, &
Duggan, 2016) showed significant experimental differences and implied the presence of
ESP, it is incompatible with common scientific knowledge about physics and psychol-
ogy. Most researchers therefore have rejected Bem's results and considered it as a strik-
ing and convincing example of how common norms and practices can lead to spurious
results. This led many researchers to question common practices and norms, especially
statistical practices (Wagenmakers, Wetzels, Borsboom, & van der Maas, 2011).

2. Moreover, several cases of scientific fraud (which is — hopefully — not the primary reason
for most non-replications) in psychology in the 2010s have also contributed to the mag-
nitude of the “crisis of credibility” in psychology. Nelson et al. (2018) refer to the cases
of Smeesters, Stapel and Sanna in particular (Harms, 2015; see also Simonsohn, 2013).

3. The authors” paper on “False-Positive Psychology” (Simmons, Nelson, & Simonsohn,
2011) has quickly become one of the most cited papers of the “credibility revolution.”!
The authors showed that, with some common techniques, they were able to make claims
statistically significant. As an example, they illustrated how selecting variables and re-
moving cases can lead to the result that listening to a specific song can make a per-
son younger with a statistically significant result. They termed these techniques “p-
hacking” as it allowed to generate smaller p-values than the data and hypothesis should
produce. Around the same time, John, Loewenstein, & Prelec (2012) published a sur-
vey of researchers on “questionable research practices,” which included several of the
“p-hacking” techniques that Simmons et al. (2011) have used in their example. This
includes reporting only dependent variables and covariate corrections “that worked.”
It is notable, however, that several of these “questionable research practices” have not
only been common (for example, “failing to report all of a study’s dependent measures”
was admitted by 63.4% of the surveyed researchers, John et al.,, 2012, table 1, p. 525)
but also recommended (see e.g. D. J. Bem, 2002). For some, the terms “p-hacking” and
“questionable research practices” imply that researchers use them deliberately to mis-
guide their recipients. Others have therefore suggested different terms, such as “garden
of forking paths” (Gelman & Loken, 2013) or “researcher degrees of freedom” (Wicherts
et al., 2016).

4. One of the first prominent non-replications of a long-standing effect in social psychology
was the replication study by Doyen, Klein, Pichon, & Cleeremans (2012). The authors

13,519 citations on Google Scholar as of 29th May 2019.
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tried to replicate the “elderly priming” paradigm published by Bargh, Chen, & Burrows
(1996). Their failure to replicate one of the most prominent effects in social psychology
cast doubt on the paradigm of “behavioural priming” (at least in the way it was de-
scribed and explained until then) and started several critical inquiries into theories and
paradigms from social psychology.

5. Lastly, the “Reproducibility Project: Psychology” [RP:P; Open Science Collaboration
(2015)] is certainly one of the key papers in the discussion of replicability in psychology.
In an attempt to systematically replicate a set of 100 studies from three top psychol-
ogy journals, the collaboration found that only 39% of the original studies had been
replicated successfully. While there are several concerns about the methodology of the
RP:P that question the generalizability of the replication rate to the field of psychology
as a whole, it showed that publication in a peer-reviewed journal (even with a high
impact factor) does not guarantee replicability. While the RP:P certainly is one of the
most prominent attempts at estimating the proportion of published studies in a field
that can be successfully replicated, there have been also other projects for both certain
journals (Camerer et al., 2018), selected findings (Ebersole et al., 2016; Richard A. Klein
et al., 2014; Richard A. Klein, Vianello, Hasselman, Adams, & Adams, 2018), and specific
subfields of psychology.

While Nelson et al. (2018) summarise the developments in psychological science, it is no-
table that psychology is not the only scientific field experiencing a period of doubt about the
credibility of their field, their methods, and how they should move on. Econometrics faced
similar issues before (Angrist & Pischke, 2010; Leamer, 1983), and medical researchers issued
concerns at the beginning of the 2000s (Ioannidis, 2005, 2008). Concerns about the robustness
of findings are not new in psychology either: Statistical power is and remains notoriously
low in many studies (Button et al., 2013; Cohen, 1962; Maxwell, 2004; Sedlmeier & Gigeren-
zer, 1989), the practice of significance testing is regularly criticised (Gigerenzer, 2004, 2018;
Meehl, 1967, 1990b), and publication bias remains pervasive (Carter & McCullough, 2014;
Kihberger, Fritz, & Scherndl, 2014; Theodore D. Sterling, 1959; T. D. Sterling, Rosenbaum,
& Weinkam, 1995) — to name just a few criticisms. While this thesis will focus on statistical
practice and inference as one of the causes for non-replicable research, there is an ongoing
discussion about other causes as well: Small sample sizes (Asendorpf et al., 2013a; Sedlmeier
& Gigerenzer, 1989), selective, non-representative samples [mostly “WEIRD”: western, edu-
cated, industrialised, rich, democratic participants; Henrich, Heine, & Norenzayan (2010); cf.
Montag (2018)], low reliability of measurements (Asendorpf et al., 2013a), lack of theoretical
frameworks (Meehl, 1978; Muthukrishna & Henrich, 2019), systematic biases and incentives
in the scientific and publishing system against replications and “good” science (Chambers,
Dienes, McIntosh, Rotshtein, & Willmes, 2015; Smaldino & McElreath, 2016). Moreover, pub-
lication bias, the “file drawer effect,” the aforementioned questionable research practices, etc.
lead to a systematically biased corpus of published literature in which large effect sizes and
statistically significant results are overrepresented (Schéfer & Schwarz, 2019; Simmons et al.,
2011; Theodore D. Sterling, 1959; T. D. Sterling et al., 1995).

On the other hand, the view that psychology is in “crisis” or that published failures to repli-
cate previous findings is problematic, has been challenged on different grounds (D. T. Gilbert,
King, Pettigrew, & Wilson, 2016a, 2016b; Iso-Ahola, 2017; Wolfgang Stroebe & Strack, 2014).
D. T. Gilbert et al. (2016a), for example, questioned the methods and interpretations of the
RP:P. They argued that many of the replications performed by the Open Science Collabora-
tion (2015) contained “infidelities” presenting stark differences between the original and the
replication (e.g. different populations and samples, in which the original effects cannot be ex-
pected to replicate) and that, considering only replications of high quality or high power, the
replication rate is not as dramatically low as the original RP:P publication suggests. Notably,
the response to D. T. Gilbert et al. (2016a)’s comment (C. J. Anderson et al., 2016) highlights
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misconceptions in the comment and underlines that the RP:P only provides the first dataset
on this issue and that “both optimistic and pessimistic conclusions about reproducibility are
possible, and neither are yet warranted” (C. J. Anderson et al., 2016, pp. 1037-c). Wolfgang
Stroebe & Strack (2014) more fundamentally challenged the notion that more replications are
needed to corroborate the existing literature. In their article, however, they ignore the dif-
ferent problems outlined before in published literature, such as low power, publication bias,
measurement error, and their effect on the inflation of effect sizes.

Projects that have attempted to estimate the “replication rate” across different fields of studies
have received several criticisms. One the one hand, each replication might be considered
not a faithful replication of the original study in question. As D. T. Gilbert et al. (2016a)
correctly state, some of the replications in the RP:P are considerably different to the target
of the replications — a concern that can only be countered in a single instance by adhering
to certain standards (see chapter 3.2). On the other hand, the question remains whether a
“replication rate” among a whole field does provide valuable scientific information about the
state of a scientific field. The heterogeneity of studies within a single field can be large, with
robust and very sensitive effects alike. Projects such as the Many Labs studies (Ebersole et al.,
2016; Richard A. Klein et al., 2014; Richard A. Klein et al., 2018), which aim to investigate
replicability, moderators, and heterogeneity of single effects by replicating the same study
multiple times in different labs, provide a different and maybe more informative approach.
The Many Labs projects, however, have also concluded that some published effects are difficult
to consistently replicate and that “hidden moderators” (Wolfgang Stroebe & Strack, 2014) are
rarely a sensible explanation (Richard A. Klein et al., 2018).

As science aims to be a self-correcting enterprise, the increased attention to issues of repli-
cability and resulting changes to research practices can help to improve scientific practices.
Much of the debate revolves around rigour, transparency, and trustworthiness of psychologi-
cal research — three goals that are certainly laudable and fundamental to science. This thesis
will summarise and discuss several aspects of the “replication crisis.” However, there are
many more changes currently under active discussion. Open science practices (Criiwell et al.,
2019; Renkewitz & Heene, 2019), for example, will not be discussed extensively in this thesis,
but also play an important role in moving the field forward by improving standard practices.
While the focus of this thesis lies on the statistical practices discussed in the next chapter,
there are close links between the meta-scientific perspective, the statistical perspective, and
the perspective of the philosophy of science. Any recommendations for improving scientific
methods should be grounded in philosophical principles — most of which are older than the
current debate. This is a good indicator, that the current “replication crisis” is not the first era
of doubt about findings and methods in psychological science. And likely not the last.

1.2 Perspective from Philosophy of Science

The quotes by Karl Popper at the beginning of the chapter strongly imply that replication
studies are necessary. While there seems to be little debate about this position for the natural
sciences, the replication crisis has sparked several discussions about the feasibility and neces-
sity of replication studies in psychology. Any position in this discussion should be founded
in the philosophy of science. Therefore, it is reasonable to give a very brief overview of the
literature on philosophical frameworks seems reasonable.

1.2.1 Falsification and the Hypothetico-Deductive Framework

Current practice in psychology, both in training and in research, focuses nearly exclusively
on a hypothetico-deductive framework along the lines of Popper (1935)’s stance on falsification.
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It is the researcher’s task to set-up experiments or observations to put a theory to a test (de
Groot, 1969, p. 127):

Anyone publishing a hypothesis should therefore indicate in particular how crucial
experiments can be instituted that may lead to the refutation or abandonment of
the hypothesis. The author of a theory should himself state which assumptions in
it he regards as fundamental, how he envisages crucial testing of these particular
assumptions, and what potential outcomes would, if found, lead him to regard his
theory as disproven.

A theory can thereby never be confirmed, but it can be falsified, according to Popper. Popper’s
introduction of falsification was a stark contrast to the logical positivists before (Popper, 2002,

p- 19):

Thus inference to theories, from singular statements which are ‘verified by experi-
ence’ (whatever that may mean), is logically inadmissible. Theories are, therefore,
never empirically verifiable. [..] These considerations suggest that not the verifi-
ability but the falsifiability of a system is to be taken as a criterion of demarcation
[between empirical and non-empirical statements].

Falsificationism has since become one of the most commonly used epistemological foundations
for science. For Popper, however, falsification was primary a demarcation between science
and pseudoscience in that scientific theory need to be falsifiable. That means a theory must
be able to state boundary conditions which, if observed, would provide evidence against a
theory and therefore falsify it. The more of such boundary conditions are stated, the more
falsifiable, and the more empirical a theory can be seen (Dienes, 2008). To falsify, replication
is needed (Popper, 2002, p. 66):

We say that a theory is falsified only if we have accepted basic statements which
contradict it [...]. This condition is necessary, but not sufficient; for we have seen
that non-reproducible single occurrences are of no significance to science. Thus a
few stray basic statements contradicting a theory will hardly induce us to reject it
as falsified. We shall take it as falsified only if we discover a reproducible effect which
refutes the theory. In other words, we only accept the falsification if a low-level
empirical hypothesis which describes such an effect is proposed and corroborated.

Researchers shall, therefore, state falsifiable theories and aim to refute the theories through
repeated experimentation and observation. Popper’s framework, however, is not a model of
how science operates in practice. Most notably, it does not explain how theories are con-
ceived, developed, and possibly extended through observation. Furthermore, falsification in
psychology is complicated by the fact that entities and outcomes are often probabilistic and
not deterministic: for example, interventions that increase or decrease the probability of some
behaviour. As will be considered later, effects in psychology are never exactly null. This
easily leaves room for avoiding falsification in addition to employing “ad hoc an auxiliary
hypothesis” (Popper, 2002, p. 19).

While most scientists would probably describe Popper’s methodology as their “practiced
methodology” (Fidler, Thorn, Barnett, Kambouris, & Kruger, 2018, p. 1), it is neither without
extension nor without critics. For example, Mayo & Spanos (2006) have linked Popper’s notion
of putting hypotheses to risky tests with Neyman-Pearson’s concept of statistical significance
testing (see section 2.1.2) by introducing the concept of “severe testing.” For corroboration, a
hypothesis must pass a severe test, i.e. a test that has a high risk to refute the hypothesis.
For psychology, in particular, Paul Meehl is one of the most important figures who has ex-
tended the Popperian philosophy (considering himself to be a “Neo-Popperian”), integrating
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concepts from philosophers of science such as Imre Lakatos and Thomas Kuhn and applied it
to psychological science. In his works, Meehl has voiced several pointed criticisms of research
practices and theory development in psychology, especially in what he calls “soft psychology,”
for over four decades (e.g. MacCorquodale & Meehl, 1948; Meehl, 1967, 1990b). Meehl (1978,
p. 806), for example, viewed the maturity of theories in psychology very critically:

I consider it unnecessary to persuade you that most so-called “theories” in the
soft areas of psychology (clinical, counseling, social, personality, community, and
school psychology) are scientifically unimpressive and technologically worthless.
[...] Perhaps the easiest way to convince yourself is by scanning the literature of
soft psychology over the last 30 years and noticing what happens to theories. Most
of them suffer the fate that General MacArthur ascribed to old generals — They
never die, they just slowly fade away. In the developed sciences, theories tend
either to become widely accepted and built into the larger edifice of well-tested
human knowledge or else they suffer destruction in the face of recalcitrant facts
and are abandoned, perhaps regretfully as a “nice try.”

1.2.2 Meehl’s Critique of Psychology

While Meehl’s work offers much for the critique of psychology as a science still today, three
closely related criticisms are of particular interest for the present work concerning replicability
and statistical practices: First, the criticism on the use of significance testing in psychology.
Second, the distinction (and lack thereof) between substantive and statistical hypothesis. And
third, the extensive need for (untested) auxiliary hypotheses.

The debate around the use of statistical significance testing as it is used in practice today will
be further elaborated in more detail (see section 2.1.3). In his critique of psychology, Meehl
(1967) was already critical about the use of significance testing, especially in comparison to
the use of the technique in physics.? Physical theories or laws commonly predict point values
for physical entities. When aiming to measure these entities using experiments, physicists use
significance testing to test the data against the predicted value. Most notably, the predicted
value constitutes the null hypothesis, which the researcher seeks to falsify (Meehl (1990a) calls
this “strong use of significance tests”). In contrast, psychological theories rarely predict point
values. It is rather much more common that theories either predict a direction, a range of
values, or (commonly) that “something is going on” (undirected hypothesis that some true
effect is non-zero).> Meehl criticises this “weak use of significance tests” (ibid.) as in reversal
to the actual Popperian ideals of falsification and making it very easy to claim a corroboration
of a substantive theory (see also Gelman & Carlin, 2014).

The first concern is amplified by the lack of distinction between substantive theory and sta-
tistical hypotheses (see figure 1.1). In the published literature, significant results achieved in
the way described before are considered a corroboration (or, worse, as proof) for a substan-
tive theory. However, there rarely is an isomorphic mapping between theories and statistical
hypotheses. As long as theories are as trivial as “group A will differ from group B,” the undi-
rected two-sample t-test might map to the substantive theory. As theories evolve and include
more determinants of a phenomenon, however, the statistical hypothesis usually covers only
a part of the theory. Meehl (1990a, pp. 116-117) goes on:

One reason why psychologists in the soft areas naively think that they have
strongly proved a weak theory by a few significant chi squares on fourfold tables

2He later repeated and extended this criticism several times (Meehl, 1978, e.g. 1990b, 1990a).

3The question whether this constitutes a theory and how often psychologists invoke such theories rather than
resorting to even weaker formulations is beyond the scope of this thesis. There is evidence from studies published as
registered reports, however, that in practice many “theories” in psychology fail even to state the simplest form of a
prediction (Scheel, personal communication).
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is that in their education they learned to conflate statistical significance with the
broader concept of evidentiary support. So they are tempted to believe that if there
is nothing wrong with the experimental design, or in the choice of statistic used to
test significance, they are “safe” in concluding for the verisimilitude of a theory.
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Corroboration problem: Inferential statistics problem:
Appraising theory by facts Estimating parameters from sample

Figure 1.1: Dinstinction between substantive theory (T), statistical hypothesis (H), and obser-
vational data (D) as described by Meehl (1990a). Note: Figure reproduced from Meehl (1990a,
p- 116, Figure 2).

Meehl (1990a) also highlights that the substantive theory consists logically of a conjunction
of the substantive theory T as well as auxiliary hypotheses A (e.g. hypotheses about the
operationalization of a construct, the reliability or validity of a measure, etc.), C,, particulars
of the experimental design, and a ceteris paribus clause Cp. Following from the conjunction is
the prediction that an observation O; follows observing O; (Meehl, 1990a, p. 109):

(]ﬁ N Ay A (jp AN A A (:n) - (()1 — C)z)

When experimentally observing the implied observation O; == O;, we corroborate the
theory on the left-hand side. If, on the other hand, we do not observe the predicted pattern
and thereby falsify the statement, we cannot falsify T alone. In fact, it is the conjunction in
its entirety we have to reject and therefore cannot conclude whether the substantive theory or
the auxiliaries are false. In practice, this underlines the need for both close and conceptual
replications — as will be explained later — and requires replication researchers to carefully
think about the goal and limitations of the particular study under investigation. Specifically,
systematic replications involving the same substantive theory but different operationalisations
(i.e. auxiliaries) are required to refute a substantive theory — of course under the assumption
that the substantive theory is well formulated, falsifiable, and properly operationalised to
begin with (see previous points).

In summary, the aforementioned three issues give rise to concerns about the use of statistical
significance testing, the relationship between theories and statistical analysis, and underline
the requirement for systematic replication from a Popperian perspective.

1.2.3 Alternative Frameworks

While rarely considered in psychological undergraduate courses as well as in the published
literature in psychology, there are, however, other approaches to epistemology and inference
that deserve attention. Fidler et al. (2018) have given a concise overview of different ap-
proaches in the context of evaluating null effects (an issue that will also be considered in
section 2.4). Besides a Bayesian philosophy, in which observations are used to reallocate belief
in hypotheses or explanations and which is not necessarily linked to Bayesian statistics (see
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section 2.2), abductive inference or “inference to the best explanation” (Haig, 2005; Lipton,
2014) provide different approaches to evaluating or appraising theories.

All of the aforementioned positions and points of discussions rest on the assumption that hu-
man nature follows generalisable laws and that observations can be used to inform us about
these generalisable laws. This assumption strongly informs the natural sciences, especially
physics. Whether this assumption holds also for psychology is not without objection: Some
psychologists and philosophers have argued that psychology is more akin to history (Lee J.
Cronbach, 1957; e.g. Lee J. Cronbach, 1975; Gergen, 1973; Wolfgang Stroebe & Strack, 2014),
in that it can make statements only about specific, singular events in time. These events,
observed as phenomena and effects in our studies are contingent on many different factors,
including contextual factors (e.g. time, place, political climate) and personal factors (e.g. in-
dividual experiences, live events, the interaction between subject and time/place), which are
also “not time-invariant” (“irreversible units,” see Schmidt, 2009, p. 92). Therefore, the induc-
tion of general laws about human nature is either impossible or elusive, and we should not
expect previous findings to replicate in either direct replications (Wolfgang Stroebe & Strack,
2014) or even conceptual replications (Gergen, 1973). Meehl (1978) also considered this as part
of the problem with the progress of psychology but came to a different conclusion. While the
many possible influences on behaviour and cognition that are outside of an experimenter’s
control are indeed a challenge particular to psychology and not shared with most natural sci-
ences, the history of psychology nevertheless shows several successes both in basic research
in cognitive psychology (e.g. the Stroop effect) and in more applied, “soft” areas (e.g. the
fundamental attribution error). These phenomena have been consistently repeated in inde-
pendent replications and can therefore be considered to have some “lawful character.” As a
response to the Gergen (1973)’s positions, Schlenker (1974) laid down how his arguments fail
to distinguish psychology from natural sciences: Physical observations are subject to specific
times and locations, but the success of theories in physics resides in the abstraction of partic-
ular events. Physicists have identified patterns across such singular observations and derived
abstract laws. Schlenker (1974) argues that Gergen (1973) has not provided an argument that
such abstraction is impossible in psychology and thus psychology might not be so different
from natural sciences.

This does not preclude the fact that there are typically contextual factors playing an important
role that can hardly be controlled in an experiment. The question then is how such factors
can be integrated into theory development. Looking at most published literature, effects and
theories are described as being generalisable across a variety of stimuli, populations, settings,
laboratories. It is often only after a close replication was not successful, that ad-hoc explana-
tions such as the “hidden moderator explanation” are used to explain the different outcome
in the replication. Even if these (previously hidden) moderators can be easily integrated into
the theory, this again allows for avoiding falsification and questions the generalisability of
the statements originally made. There is yet little consideration about how findings are pre-
sented as to be universally generalisable (cf. Simons, Shoda, & Lindsay, 2017), while there is
increasing concern that the focus on so-called WEIRD samples is an inherent, but still often
unrecognised problem (Henrich et al., 2010).

1.2.4 Summary

There are different frameworks in the philosophy of science to allow researchers to draw infer-
ences from observations to theories. The frameworks most commonly used (Fidler et al., 2018)
all consider replications to be important for the progress of science, to corroborate theories
(Popper) or to increase belief in theories (Bayesian philosophy). While the more idiographic
perspective seems to be at odds with scientific practices and established theories, it reminds
psychologists about the constraints and difficulties in researching complex, multidimensional
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systems such as humans. Moreover, it is the plurality of viewpoints and philosophies that
allow for new ideas, creative theories, and further development of the field.

Scientific methods in practice should nevertheless be founded on principles derived from the
philosophy of science. This seems to be a plausible consensus between both philosophers of
science, except maybe for Paul Feyerabend'’s epistemological anarchism (“anything goes”; cf.
Shaw, 2017), and empirical researchers. Due to the plurality of theories, empirical paradigms,
fields of study, etc., it seems elusive to find a single philosophy of science that informs re-
searchers on how they need to “do science.” It seems rather more fruitful if there is a constant
exchange of ideas and practices between philosophers of science and empirical researchers.
Researchers face demands and challenges in their daily work which philosophers of science
might want to incorporate to provide new guidelines on how these demands can be met while
maintaining high scientific standards regarding the methods. On the other hand, the plurality
of inferential frameworks allows for intellectual diversity that is necessary for the progress of
science. In contrast to “anything goes,” however, it should be the scientist’s goal to employ
a consistent framework in both theory development, statistical analysis, theory testing, and
subsequently theory extension.



Chapter 2

Statistical Practice

The use of empirical data and subsequently statistical methods is a central part of psycholog-
ical and, more generally, any empirical research. Undergraduate psychologists are trained in
the basic understanding of statistics early on, and there is rarely a paper published in impor-
tant journals that does not provide empirical data along with statistical analysis. So without
a doubt, statistics is one of the most important tools any empirical scientist has available.

Statistical hypothesis testing is the dominant framework of analysing data, mostly in terms
of “significance testing.” Since its introduction by Ronald A. Fisher and its later extension by
Jerzy Neyman and Egon S. Pearson, it has become the primary paradigm in psychology. It is
so ingrained in the training of psychology students and the practice of researchers that there
is nearly no paper in major journals that does not report a p-value. This practice, however,
is not without criticism and has been the target of a heated debate among psychological
practitioners, statisticians, and researchers from other fields. While some of the criticism is
very general (e.g. Gigerenzer, 2004; Gorard, 2010; Meehl, 1990b), there are several specific
concerns about the use and interpretation of significance tests. Within the context of the
“replication crisis,” increased scrutiny has been applied to the question of how researchers do
and should do their statistical analysis (Wagenmakers, 2007; Wagenmakers et al., 2011).

The statistical framework for this kind of analysis is frequentist statistics. The naming refers
to the understanding of probability within this context, which is based on the frequency of
events in drawing repeated samples from a population. There exist other frameworks of statis-
tics involving different understandings of “probability” which are not related to the concept of
frequency. The second most relevant framework is Bayesian statistics. Both frameworks and
their differences will be explained over the next sections. While the heated debate between
statisticians of both camps might suggest that there is no middle ground between the two
frameworks and schools of thought, one should bear in mind that researchers do not need to
choose one side. As will be considered again in a later section, any statistical procedure asks
specific questions and it is a researcher’s job to select the procedure that is most appropriate
for the answer of his substantial question — an approach Kass (2011) described as “statistical
pragmatism.”

2.1 Frequentist Statistics and Null Hypothesis Significance
Testing
When Bachelor students in psychology learn their first inferential statistics, they are usually

introduced to the concept of probability in terms of repeated sampling without replacement
from an infinite population: A probability is, thus, a statement about the long-run frequency
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of an event. This definition of probability (and its epistemological interpretation) is called
“frequentism” and the corresponding framework “frequentist statistics,” respectively. While
the framework involves different procedures, estimators, and statistics, null hypothesis sig-
nificance testing (NHST) is the most important tool in a researcher’s toolbox and is widely
applied in practice. It is also the central concern of most criticism about frequentist statistics.
Therefore, the focus of the following section is on significance testing.

Significance testing is often perceived as a single, simple method to calculate a p-value and
considering it a “significant finding” whenever p < .05. This perception has led to grave
misunderstanding and misuses of significance testing, which do not fit the statistical and
philosophical foundations (e.g. Gigerenzer, 2004; Greenland et al., 2016; Perezgonzalez, 2015).
To clarify some of the misunderstandings, to highlight its impact on the replicability of studies,
and to compare it to Bayesian statistics, the fundamentals of significance testing are presented
along with the writings of Fisher (section 2.1.1) as well as Neyman and Pearson (section 2.1.2).

2.1.1 Fisherian Significance Testing

Statistician and geneticist Sir Ronald A. Fisher is considered the intellectual father of signif-
icance testing as it is used today. He popularized this approach in the first edition of his
book “Statistical Methods for Research Workers” in 1925, but actually, Pearson (1900) is the
first who published the idea of a deviation of observed data from theoretically expected data
(Pearson, 1900, p. 158), which Elderton (1902, p. 155) summarised succinctly as the p-value:

In other words we want to find out the probability P that in random sampling
deviation-systems as great as or greater than that actually observed will arise.

Fisher later introduced several statistical tests based on this concept for application in, at the
time, common research designs. For the case of what is now known as the “x* test” he wrote
(Fisher, 1950, p. 79):

For any value of n, which must be a whole number, the form of distribution of XZ
was established by Pearson in 1900; it is therefore possible to calculate in what pro-
portion of cases any value of x? will be exceeded. This proportion is represented
P which is therefore the probability that x? shall exceed any specified value. To
every value of 7(2 there thus corresponds a certain value of P; as )(2 is increased
from 0 to infinity, P diminishes from 1 to 0.

In other words, the p-value represents the probability of data as extreme as observed or more
extreme under a specified hypothesis (“any specified value”). The more extreme the observed
data is, i.e. the farther away it is from the “specified value,” the smaller this probability p will
be. Fisher (1950, p. 41) called “critical tests of this kind [...] tests of significance” and used
them to “discover whether a second sample is or is not significantly different from the first”
(ibid.).

At what level of probability should one be surprised by the data? Fisher introduced the
convention of p < .05 (Fisher, 1950, p. 80):

In preparing this table we have borne in mind that in practice we do not want
to know the exact value of P for any observed XZ, but, in the first place, whether
or not the observed value is open to suspicion. If it is between .1 and .9 there is
certainly no reason to suspect the hypothesis tested. If it is below .02 it is strongly
indicated that the hypothesis fails to account for the whole of the facts. We shall
not often be astray if we draw a conventional line at .05, and consider that higher
values of x? indicate a real discrepancy.
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On the other hand, he also emphasised that, while such a level might be conventional, re-
searchers need to carefully evaluate the context to choose a level of significance which is
adequate for a given study (Fisher, 1956, p. 42):

[...] for in fact no scientific worker has a fixed level of significance at which from
year to year, and in all circumstances, he rejects hypotheses; he rather gives his
mind to each particular case in the light of his evidence and his ideas.

In his examples, Fisher (1950) was mostly concerned with nil null hypotheses, i.e. null hy-
pothesis of no difference or two samples coming from the same population. The mechanics
of significance testing in the Fisherian sense, however, do similarly apply to null hypotheses
of a quantitatively precise, non-zero difference. Furthermore, it can also be applied to direc-
tional hypotheses. The formulation of the null hypothesis (nil vs non-nil, undirectional vs
directional) simply changes the expected distribution of the test statistic and therefore leads
to a different calculated value for p.

To summarise the Fisherian perspective on significance tests (Perezgonzalez, 2015): After
selecting a proper test and its statistic, the deviation from a null hypothesis (cf. Fisher, 1950:
“specified value”) is calculated as p-value. This p-value will then be compared to a certain
“level of significance.” While .05 is a convenient convention, it is no universal rule to be
used in any case (see above). Fisher rather proposed to interpret it continuously as evidence
against the null hypothesis (Bakan, 1966): Larger values indicate a larger disagreement of
the data with the hypothesis. If the disagreement is large, a researcher is confronted with a
binary decision: “Either an exceptionally rare chance has occurred, or the theory of random
distribution is not true” (Fisher, 1956, p. 39). In the context of Fisherian testing, hypotheses are
either true or false — Fisher (1956) rejected the notion that probability statements can be made
about hypotheses or that such notion is even necessary (cf. chapter 2.2 on Bayesian statistics).

2.1.2 Neyman-Pearsonian Significance Testing

Neyman & Pearson (1933) built upon the significance testing framework introduced by Fisher
and most notably added the concepts of alternative hypotheses and power. They formalised
some aspects of significance testing more strictly and sought to find “rules to govern our
behaviour [...] which [...] insure that, in the long run of experience, we shall not be too
often wrong” (Neyman & Pearson, 1933, p. 291). That is, Neyman and Pearson’s approach to
statistical significance is one of inductive behaviour (Mayo & Cox, 2006). If a researcher finds
a significant result, they should act is if the null hypothesis is false, or, conversely, if they
find a non-significant result, they should act as if the null hypothesis is true. In repeated
experiments on the same hypothesis with different samples, the researcher will “not be too
often wrong” in the long run. This, already, is a stark contrast to Fisher’s view of p being
only a measure of evidence against the null hypothesis and a researcher’s freedom to make a
decision [see above; Fisher (1956), p. 39].

Formalising their rule of inductive behaviour, Neyman & Pearson (1933, p. 291) write:

[...] to decide whether a hypothesis, H, of a given type be rejected or not, calculate
a specified character, x, of the observed facts ; if x > xp reject H, if x < xp accept
H. Such a rule tells us nothing as to whether in a particular case H is true when
x < xg or false when x > xg.

Neyman & Pearson (1933) thereby recognise that the “true state” of a hypothesis, whether it is
true or false, cannot be inferred from the hypothetical frequency of an event (observing data
as extreme as or more extreme than the observed data) given the hypothesis. They concluded
(Neyman & Pearson, 1933, p. 296):
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If we reject Hy, we may reject it when it is true ; if we accept Hy, we may be
accepting it when it is false, that is to say, when really some alternative H; is true.

On this ground, Neyman & Pearson (1933) introduced the concepts of two kinds of errors to
the statistical testing framework: The “error of the first kind” for when rejecting Hy when it
is true, and the “error of the second kind” when failing to reject Hy when it is false and some
alternative H; is true. The two long-run rates of errors are denoted by « and B, respectively.
While missing from the Fisherian framework, the alternative hypothesis H; is central to the
Neyman-Pearson framework as its formulation allows to calculate the two error rates. To set
up the significance test in the Neyman-Pearson framework, a researcher also needs to decide
what error rates they wishes to achieve. They does so by choosing a level of significance «
a priori along with the desired power 1 — B (e.g. 90%) and the smallest effect size of interest
(SESOI) to calculate the number of participants needed to ensure the chosen long-run error
rates (Cohen, 1988).

Most importantly, the value x(, against which the observed statistic is tested, must be chosen
before the test is run. That means that the “level of significance” is set a priori. Further, the
“level of significance” is denoted by «, representing the long-run frequency of errors of the
first kind. While the exact value of p can also easily be calculated in exactly the same way as
in the Fisherian framework, it has a different meaning for Neyman-Pearson: It is the lowest
« that would have led to a rejection of the null hypothesis. While informative to researchers,
the behavioural rule requires a researcher to stick to the selected level of significance when
analysing the data. Only then, the error rates are guaranteed over the long-run and an in-
formed and consistent decision can be made based on the data.

Summarising the Neyman-Pearson approach to significance testing (Perezgonzalez, 2015), it
also involves choosing an appropriate test statistic. Before collecting or analysing data, how-
ever, a researcher also needs to, first, select an appropriate level of significance, which deter-
mines their long-run rate of type I errors. Next, the desired power is chosen, which allows
one to calculate the number of participants needed to test the hypothesis under investigation.
After running the experiment and collecting data, the test statistic and associated p-value are
calculated and compared to the pre-determined « level. Neyman-Pearson’s rule of inductive
behaviour now states that, if the test is significant (p < «), the researcher should act as if the
alternative hypothesis is true. When being strict, this rule can guarantee mathematically that
the long-run error rates indeed hold as long as the assumptions of the framework are met.

Fisher (1955), however, rejected the Neyman-Pearson approach to significance testing furi-
ously: He understood the proposed extensions to his introduction of significance tests as
“acceptance procedures,” which are more apt to commercial testing in a factory (Fisher, 1955,
p- 69) and rejected their use for statistical analysis in scientific studies fundamentally.

From today’s perspective, the Neyman-Pearson framework is an important extension of the
concepts introduced by Fisher (1950). Considering the use of terms like “power” and “alter-
native hypothesis,” it is also the framework used by most researchers when applying signif-
icance tests (Perezgonzalez, 2015). The framework has been adapted and extended, e.g. by
Mayo & Cox (2006) and Mayo & Spanos (2006), who have used the error-statistical framework
by Neyman & Pearson (1933) to introduce a consistent theory for inductive inference.

2.1.3 Current Use of Significance Testing

Frequentist significance testing makes several assumptions about the data and their origin
(e.g. the sample is a fully random sample from a defined population), and the Neyman-
Pearson framework sets up strict rules about applying tests and drawing inferences. Are
those assumptions met in general and do researchers apply the framework correctly? Since
their introduction, both the Fisherian and the Neyman-Pearsonian approach to testing have
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been criticised for both their theoretical justification and their practice in research. While a
full discussion of all points of criticism is beyond the scope of this thesis, it is notable that
several arguments have reappeared over the last years also in the context of the replication
crisis. In particular, some authors see the application of frequentist significance testing as a
reason for low rates of replicability in psychology research. In this section, some of the ar-
guments and criticisms are being discussed: The lack of power in psychological experiments,
misunderstandings of core concepts, the misuse of significance testing, and subsequently the
use of p-hacking.

Meehl (1990a) calls the way of using significance tests as it has been used in practice over the
last decades “weak use” (Meehl, 1990a, p. 116, emphasis in original):

Whereas the social scientist’s use of chi square in a fourfold table, where Hj is
that “These things are not related,” I call the weak use. Here, getting a significant
result depends solely on the statistical power function, because the null hypothesis
is always literally false.

The latter point is related to what Meehl (1990b) called the “Crud factor.” Meehl noted that
“it is highly unlikely that any psychologically discriminable stimulation which we apply to
an experimental subject would exert literally zero effect upon any aspect of his performance”
(Meehl, 1967, p. 109). The “Crud factor” is a fundamental criticism of point null hypotheses
in any hypothesis testing framework.! However, a precise estimate and a proper definition
are yet missing (Orben & Lakens, 2020). Generally, in this context, interval null hypotheses
and well-justified sample sizes, based on the expected effect size or the smallest effect size
of interest would be preferable to point null hypotheses. This issue is further discussed in
chapter 2.4. However, point null hypotheses remain predominant in the use of significance
testing since Meehl’s statement.

As already discussed, the distinction between substantive theories and statistical hypotheses is
fundamental for the inferential process. It is furthermore important to note that a substantive
theory does not have a one-to-one mapping to a statistical hypothesis. For one, a substantive
theory might consist of different operationalizations and aspects (auxiliary hypotheses in the
sense of Meehl, 1990a). And secondly, even for a simple qualitative question such as “Is there
a difference between the two groups?” different statistical hypotheses can be formulated.
Hand (1994) showed in several instances how these different questions have been considered
and how they might even provide different answers.

2.1.3.1 Low Power of Psychological Research

As noted before, power is a critical part of significance testing in the Neyman-Pearson frame-
work. It is the long-run probability of a test to correctly reject a null hypothesis that is indeed
false. While power can be thought of as a curve as a test has a certain power for any effect size,
it is usually considered as a single probability value for a specific effect size (Cohen, 1988).
The general recommendation is to select a sample size that has sufficient power to detect the
smallest effect size of interest (SESOI) (Anvari & Lakens, 2020; Lakens, 2014). There is no uni-
versal rule on how much power a test should have to be considered “sufficiently powered”
or “powerful enough.” In practice, commonly a power of .80 to .90 is recommended (Cohen,
1962, 1988). This goal is rarely achieved in psychology: Cohen (1962) was the first who sys-
tematically investigated the statistical power in a set of studies — and found that researchers
had only little chance to detect effects if they were not very large with a median power of .46.
In follow-up studies, Sedlmeier & Gigerenzer (1989) and Button et al. (2013) found similar

IMeehl later softened this criticism, as there can be “precise nulls” in some experimental settings (Orben & Lakens,
2020, p. 5).
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findings for different and newer sets of studies: Despite discussions among statisticians and
methodologists, there is no evidence for an increase in statistical power over the last decades.

While low power primarily seems to be a problem when a non-significant result is obtained,
it is also a problem for published significant studies when there is large measurement error,
publication bias, or when questionable research practices are being used (Loken & Gelman,
2017; Wagenmakers et al., 2015). For a significant result, low power decreases the likelihood
that the finding represents a true effect (Button et al., 2013). Furthermore, running an experi-
ment with low power is an inefficient and ineffective use of samples, and there is little reason
to conduct studies with low power (Perezgonzalez, 2015).

2.1.3.2 Misunderstandings and Misuses of Significance Testing

Several concepts of significance testing are regularly misunderstood. Nickerson (2000) has
given the most concise overview of misunderstandings of null hypothesis significance testing.
One of the major misunderstandings is the probability expressed in the p-value. As outlined
concisely in Fisher’s texts, but sometimes misrepresented in textbooks, p is the probability
of observing data as extreme as or more extreme than the observed test statistic under the
condition that the null hypothesis is true. It is not the probability of the null hypothesis given
the data or the probability that the null or the alternative hypothesis is true. As briefly noted
before, in frequentist statistics the hypothesis itself cannot be associated with a probability —
it is either true or false and the actual state cannot be observed directly.

Another, related, misunderstanding concerns the conclusion whether the significant p-value
implies that the alternative hypothesis is true (Nickerson, 2000, pp. 254-255). As much as a
non-significant result does not imply that the null hypothesis is true (see below), a significant
test itself does not provide this answer. It is more that the p-value can provide evidence against
the null hypothesis without reference to any alternative hypothesis (Fisherian perspective) or
that researchers should act upon the result as if the alternative hypothesis was either true or
false (Neyman-Pearsonian perspective). This is, in fact, less a statistical misunderstanding but
an epistemological one, which is certainly fueled by a misunderstanding of the foundations
of significance testing.

As an extension to significance testing and an attempt to address those misunderstand-
ings, some have tried to apply the “diagnostic screening” example to significance testing
(Colquhoun, 2014; Ioannidis, 2005). The diagnostic screening example usually involves a
population of patients that have or do not have a disease, e.g. cancer, and for which we use
screening tests in order to find patients carrying the disease. Using sensitivity and specificity
of the screening, we can calculate the probability that a patient has a positive screening test
given he is either sick or healthy — very much like the outcome of a significance test given the
null hypothesis. If we aim to find the probability that a patient is sick or healthy given the
test outcome, i.e. to calculate the positive predictive value (PPV) or negative predictive value
(NPV), we need to consider the base rate of the illness, which is commonly unknown or hard
to properly estimate. For a clinical disease, prevalence or incidence can provide the necessary
estimates, but for statistical hypothesis, this is a challenging task: How high is the rate of
true null hypotheses? Since the space of possible hypotheses is difficult, if not impossible, to
count, estimating the rate is equally challenging. Making some assumptions, Ioannidis (2005)
nevertheless used the diagnostic screening example to estimate the rate of false findings in the
research literature. Colquhoun (2014) called this the “false discovery rate” (FDR). Others have
used different terminology for a similar approach (e.g. Bayarri, Benjamin, Berger, & Sellke,
2015). Mayo & Morey (2017), on the other hand, argue that the base rate for true hypotheses
cannot be properly defined (“reference class problem”), and, therefore, the FDR does not have
meaning in the context of significance testing. Further, a high PPV calculated in this way does
not, per se, indicate strong evidence.
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Over the short history of significance testing, several misunderstandings, misconceptions, and
misapplications have arisen. Most importantly, a hybrid framework for significance testing
has emerged in practice that combines aspects from both the Neyman-Pearsonian and Fishe-
rian frameworks (Bakan, 1966; Gigerenzer, 2004; Nickerson, 2000; Perezgonzalez, 2015). This
framework leads to running significance tests without planning sample sizes, calculating post-
hoc power (cf. O’Keefe, 2007), interpreting a p-value loosely on its magnitude, and combining
the interpretation with error rates. These interpretations are mostly inconsistent with both
Neyman-Pearson (e.g. interpreting the p-value as a continuous measure) or Fisher (e.g. con-
sidering the power of a test), and violate the meaning of probability statements (e.g. when
interpreting the p-value as the probability of the null hypothesis being true or false).

The problem often seems to be that researchers simply apply statistics as if there is a default
way to do it and if this way works with whatever data or hypothesis there is. Gigerenzer (2004)
called this the “mindless” application of significance tests in the “null ritual” (Gigerenzer,
2004, p. 588):

1. Set up a statistical null hypothesis of “no mean difference” or “zero corre-
lation.” Don’t specify the predictions of your research hypothesis or of any
alternative substantive hypotheses.

2. Use 5% as a convention for rejecting the null. If significant, accept your re-
search hypothesis. Report the result as p < 0.05, p < 0.01, or p < 0.001
(whichever comes next to the obtained p-value).

3. Always perform this procedure.

The ritual implies that researchers analysing their empirical data commonly apply a statisti-
cal tool in a pre-set way without considering their choice of tool or underlying assumptions
properly. Gigerenzer (2004), in particular, notes how prevalent the “null ritual” is in text
books and introductory materials. While seemingly more nuanced perspectives are provided,
examples often only cover the ritual as essence to statistical testing. Through textbooks and
published articles, this “ritual” has become ingrained in research culture, mostly in psycho-
logical research, as the way to do statistics. By applying the “null ritual,” researchers miss
the opportunity to use the whole statistical toolbox to select a tool more appropriate to study
design and statistical questions. The “null ritual” often is essentially described as a grave
misrepresentation of the testing procedures introduced by Fisher or Neyman-Pearson, with
its common use in science leading to spurious results. The core of this “ritual” seems to be
confusion around, or a lack of, a deeper understanding of significance testing.

2.1.3.3 p-Hacking and Questionable Research Practices

The misunderstandings about significance testing have in part helped to establish practices
that have the ability to further undermine the trustworthiness of test results. Simmons et
al. (2011) have provided some illustrative examples of how practices that are not uncommon
in psychological research can lead to nearly any result being statistically significant. They
have termed these “p-hacking” because the goal in using those practices is usually to achieve
significant p-values.? In one of their examples, the authors have shown how listening to a
particular song will lead to participants being younger than before. They achieved this result
mainly by selectively reporting outcomes and including/excluding covariates until the study
“worked.”

What Simmons et al. (2011) have done to achieve significant results has often been com-
mon practice. It is also what John et al. (2012) and Fanelli (2009) have termed “questionable

2Based on this observation, the authors have introduced a test sensitive to p-hacking: the p-curve analysis (Simon-
sohn, Nelson, & Simmons, 2014). See section 3.3.1.1 for an example.
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research practices” (QRP). This includes selectively reporting outcomes and experimental con-
ditions, collecting more data if results are not (yet) significant, rounding p-values to meet the
significance criterion (e.g. .056 becoming .05), and (as a most severe case of QRP) falsifying
data. Many of the practices are, however, common even when precise prevalence estimates
differ (Fiedler & Schwarz, 2016; John et al., 2012). From a statistical perspective, these prac-
tices all lead to inflated error rates, meaning that the assumptions of significance testing are
violated and resulting in more false positives and more false negatives than should be ex-
pected. This, combined with an incentive to publish significant results (“publication bias”),
has led Ioannidis (2005) to consider “most research findings to be false.”

This shows how important it is for researchers to use statistical tools in the way they were de-
signed, check assumptions properly, and exercise professional judgment when using statistics.
Pre-registration and openly providing analysis scripts are not a panacea but can shed light on
the research progress and allows to more critically evaluate statistical analyses. Especially in
a field where applied researchers perform statistical analyses on their own and usually with-
out the help from statisticians, it allows outside experts to critically examine the analysis and
results. The prevalence of questionable research practices or p-hacking highlights the need to
change current practices.

2.1.4 Improving Statistical Practice

The largest group of statisticians, the American Statistical Association (ASA), has published a
note on how to use and interpret p-values in 2016 (Wasserstein & Lazar, 2016), and gave
five principles that should guide statisticians and researchers using significance testing and
p-values in practice (Wasserstein & Lazar, 2016, pp. 131-132):

1. p-values can indicate how incompatible the data are with a specified statistical
model.

2. p-values do not measure the probability that the studied hypothesis is true,
or the probability that the data were produced by random chance alone.

3. Scientific conclusions and business or policy decisions should not be based
only on whether a p-value passes a specific threshold.

4. Proper inference requires full reporting and transparency.

5. A p-value, or statistical significance, does not measure the size of an effect or
the importance of a result.

6. By itself, a p-value does not provide a good measure of evidence regarding a
model or hypothesis.

These principles are a brief summary of the basic principles of significance testing, but not
limited to statistical interpretation. Especially points 2 to 4 refer to how a particular p-value
needs to be considered in the context of the study and the reporting of said study. The ASA
statement is a reminder what the p-value is not, but does not provide a guideline or positive
examples for practitioners on how to use it.

The increasing criticism of null hypothesis significance testing both in its currently practised
form and in its correct original way has led to several initiatives to change the current practice
of analysing data through significance testing. While some favour Bayesian statistics as a
complete replacement (see next section), others advocate for stricter rules in data analysis.
As one way to improve the reliability of significance testing results, pre-registration has been
repeatedly advocated (Nosek, Ebersole, DeHaven, & Mellor, 2018). In essence, pre-registration
means to write down hypotheses, data collection plans, and analysis plans, including rules
for data exclusion, the level of significance, and the desired number of participants, before
running a study and create a time-stamped version of this document. It is later made available
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alongside the study, so readers can compare the actually performed analysis against the pre-
registered one. This reduces the ways a researcher can make data-dependent decisions in the
analysis which will result in inflated error rates.

Another initiative has advocated changing the default level of significance from .05 to .005
(Benjamin et al., 2018). Their argument is primarily based on Bayes factors (see section 2.2.2)
and the statistical evidence that can be achieved by the significance levels. As a reply, Lakens
et al. (2018) have instead called researchers to “justify [their] alpha,” i.e. choosing a level
of significance according to costs and benefits of different errors and making an informed
decision. While they recognise the difficulties of a justification, their approach is indeed in
line with Fisher (1956, p. 42) as quoted before.

Linking back to Meehl’s notion of the “weak use” of significance testing, one might also re-
think when to actually use hypothesis testing. As Gigerenzer (2004) has noted, it is currently
used out of convention or as a ritual. Meehl (1990a) contrasts psychologists” use of signifi-
cance testing to its use in physical sciences, where theories make point or range predictions
and experimental observations are tested against these predictions in order to refute the the-
ory and its predictions. This practice is much more in line with the hypothetico-deductive
framework and a more consistent use of significance testing. In contrast to this “hard use,”
psychologists should perhaps be more interested in using statistics in order to estimate effects
and reduce uncertainty through more precise measurement and robust experimentation. Along
these lines, Amrhein, Greenland, & McShane (2019) have recommended to “abandon statis-
tical significance” and “embrace uncertainty,” for example by using Bayesian approaches to
statistical inference (Amrhein, Korner-Nievergelt, & Roth, 2017; e.g. McShane, Gal, Gelman,
Robert, & Tackett, 2019), as will be introduced in the next chapter.

2.2 Bayesian Statistics

While the frequentist statistical framework is often the only framework taught to students
(and therefore the most commonly used one in published work), there are also other frame-
works resting on different assumptions and using different definitions of “probability.” Be-
sides Bayesian statistics, which usually uses probability as a statement about degrees of belief
(Edwards, Lindman, & Savage, 1963; Jaynes, 2003), there also exists a statistical framework
involving quantum probabilities (Gomatam, 2012; Haven & Khrennikov, 2016; Srinivas, 1975).
In essence, all statistical frameworks aim to quantify uncertainty. They differ with respect to
how this uncertainty is interpreted and what entities have uncertainty associated. Even among
proponents of Bayesian statistics, there are different schools of thought on how to build and
justify models, how to interpret results, and how to make useful inferences from the results.
Some of these differences will be further investigated later when comparing Bayesian to fre-
quentist statistics.

The following section will briefly introduce concepts from Bayesian statistics as far as it is
necessary to understand the basics for Bayes factors and points made in the discussion about
using Bayesian statistics. Several textbooks provide a far more detailed introduction with
illustrative examples (Gelman et al., 2013; Kruschke, 2014; McElreath, 2016). Since there are
different schools of Bayesian statistics, any textbook introduction might emphasise a different
aspect or provide different justifications for modelling practices.

For any Bayesian approach, the core is Bayes’ rule about the relationship of conditional prob-
abilities:3

3The rule is also known under the name “Bayes’s theorem,” but since it follows logically from the axioms, it is
rather a rule than a theorem. Historically, it should also be noted that Reverend Thomas Bayes did not publish the
formalised rule. It was Richard Price who rediscovered, edited, and posthumously published the work. Mathemati-
cian Simon Laplace later used and refined the rule and is therefore as much as important to the development of
Bayesian statistics as is Thomas Bayes.
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p(A|B) _ P(B|113()B)P(A)

This rule can be deduced from the Kolmogorov axioms of probability calculus that provide a
justification for using calculus with probability measures. In contrast, some Bayesians favour
Cox’ theorem (Van Horn, 2003) as an alternative set of rules to use Bayesian logic not only
for statistics but also for logic (e.g. Jaynes, 2003). While this is another concern for the debate
between philosophers and statisticians, it is rarely of concern for applied users of Bayesian
statistics.

While Bayes” rule applies whenever conditional probabilities are used, Bayesian statistics use
the rule to update model inferences through incoming data. As there are many schools of
Bayesian statistics, there are different interpretations depending on how “probability” is un-
derstood. For the sake of introducing the relevant terms and providing an intuitive approach
to Bayes factors, the interpretation of “belief updating” is used in the following section. In this
context, the terms prior and posterior can be easily understood as beliefs about values or propo-
sitions. While this implies a subjective interpretation of probability (i.e. each researcher can
hold different beliefs), there are other interpretations with little interest about individual beliefs
(Gelman & Shalizi, 2013). A brief discussion on this topic will follow after the introduction.

The following example (adapted from Harms, 2018) illustrates the basic logic of using Bayes’
rule for updating beliefs: Imagine a scientist, Sam, who is new to a particular field of research.
She might begin with reading books, papers, or blog articles to get an understanding of the
current state of the field and to learn more about some effect in particular. Before reading the
first paper on a certain effect, she might be “uninformed,” i.e. she believes that any outcome
of an experiment is equally likely. After reading the paper, though, her beliefs on the outcome
have shifted: As she has learned about a statistical relationship and an estimated effect size,
she is now more inclined to believe that the effect is of this certain effect size she read about
when running the particular experiment. However, Sam already knows that no single experi-
ment is sufficient to provide an exact estimate of the effect size. So she reads another paper on
this effect. In contrast to her first paper, she does not read the paper with an uninformed mind
but will use her experience from the first paper as a starting point for reading the next paper.
After finding a new estimate of the effect size, she will now combine the results from both
papers in her own expectation for running the same experiment. That is, Sam uses incoming
data (results from previous experiments) to inform her belief about this effect. In the context
of Bayesian statistics, Bayes’ rule is used to combine previous information (prior information)
with new data (incoming through a particular likelifiood) to inform an updated belief (posterior
information).

Even when Bayesian statistics is not interpreted in the context of individual beliefs, the terms
prior, likelihood, and posterior are used to denote the three ingredients to Bayesian analysis.
With these terms, Bayes’ rule can also be expressed as a statement about proportionality:

Posterior « Likelihood x Prior

Comparing the two representations of Bayes’ rule shows that likelihood and posterior are
conditional probabilities. This becomes more transparent when mathematical terms are used.
For each Bayesian analysis, a probability model M is given. The model posits the statistical
relationship between observable (data) and unobservable entities (parameters), respectively.
The parameters are commonly denoted as vector § and the observed data as Y. The prior
is now the unconditional probability for the parameters, 77(0). If real-valued parameters are
assumed, i.e. that Vi : ; € R, the prior, 77(6), is a continuous probability distribution. The
distribution provides a probability for each possible value of §;. This shows two fundamental
properties that are distinct from the frequentist framework:
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1. Parameters are random variables with a probability distribution. In frequentist models,
parameters are considered to have a fixed, true value that is estimated from the data.
Bayesian statistics aims to update the probability distribution of parameters considering
the observed data.

2. Bayesian statistics do not result in a singular estimate for the parameter, but in an up-
dated probability distribution for the parameter values.

The second property is apparent when considering the posterior distribution that results from
applying Bayes’ rule:

L(Y]6)7(6)

POY) = =555

2.1)

The left-hand term, P(0|Y), is the posterior distribution of the parameters 6 given the data
Y. It provides a probability distribution for the parameters after taking the observed data
into account. L£(Y|6) is the model likelihood for the data given the parameter values. The
likelihood function is determined by the model, which will be explained in more detail in the
next section with an example of Bayesian modelling. While prior and likelihood are chosen
by the analyst, the term P(Y) follows automatically. It is the unconditional probability of the
data, which is hard to interpret and which can be rather seen as the necessary normalising
constant: As the likelihood is not a probability distribution since it does not integrate to 1, the
numerator of the term is also not a proper probability distribution. The marginal likelihood,
P(Y), is thus a constant to make the posterior integrate to 1. Therefore, it can also be calculated
through integration of the numerator: P(Y) = [ £(Y|0)7(6) df. The marginal likelihood, or
model evidence, is of particular interest for Bayes factors, as will be seen in a later section.

The set-up of a Bayesian analysis offers different degrees of freedom: Not only the model it-
self, and thereby the model likelihood function, can be chosen by the analyst but also the prior
distributions for the parameters. While the former is identical to the model specification in a
frequentist model, the latter is a major cause for discussion between frequentist and Bayesian
statisticians. Many critics of Bayesian statistics consider the prior as a possibility to have the
Bayesian analysis result in any outcome the analyst desires. The argument that frequentist
statistics does not have similar degrees of freedom falls short as has been shown through
the discussion on p-hacking and other methods that render significance testing nearly unin-
terpretable or even invalid. It is, however, necessary that the choice of prior distributions is
transparent, justified, and reasonable. There are different ways to justify the choice of a prior
distribution: there are mathematical considerations (e.g. conjugate priors) for the distribution
family and guidelines available for choosing prior distributions. An important tool, and a
recommended step in a Bayesian workflow (Schad, Betancourt, & Vasishth, 2019), are simu-
lations to show the impact of a chosen prior distribution on the resulting inferences (prior
predictive checks).

There are different perspectives on the issue of subjectivity: While some Bayesian statisticians
and Bayesian philosophers consider the subjective interpretation of probability an advantage
(Berger & Berry, 1988; Sprenger, 2015), others have considered it to be not in line with the
objective rigour required by science. The work of Andrew Gelman is mainly driven by a
mechanical view, or a utilitarian perspective, in which the Bayesian framework offers the
most appropriate tools for statistical analysis (Gelman & Hennig, 2015; Gelman & Robert,
2013; Gelman & Shalizi, 2013; Gelman, Simpson, & Betancourt, 2017; Gelman & Yao, 2020).

2.21 Bayesian Modelling

As an example to show the different ingredients to a Bayesian analysis and to prepare the
introduction of Bayes factors as a tool for model comparison and hypothesis testing, consider
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the case of linear regression: An outcome y; is regressed onto a linear combination of, for
example, two predictor variables x;; and xj, for an individual observation i. For the purpose
of the example, consider predicting a person’s weight (y;) through their height (x;;) and age

(x2)-

yi = Bo+ P1xi + Baxip +€;

€; are the error terms that are commonly assumed to be uncorrelated and random with ex-
pectation 0 and unknown standard deviation . The statistical goal of inference is to provide
estimates for the parameters By, B1, and B2 using the available data. In frequentist statis-
tic, commonly the ordinary least squares (OLS) estimate is used, which minimises the squared
residuals.

For a Bayesian analysis, the model would need a formulation that includes prior distributions
for the parameters. Different kinds of priors are possible, and an important part of developing
a Bayesian analysis lies in the selection (and possible testing) of priors for parameters. A very
broad distinction is between informative and non-informative priors: While non-informative
priors aim at providing at least some regularisation for the estimates (Cawley & Talbot, 2007;
Fahrmeir, Kneib, & Konrath, 2010), informative priors have a stronger influence on the re-
sulting posterior distribution. The latter is only reasonable if there really is prior information
available for a model quantity.* Furthermore, the particular details of a prior distribution
should always be considered in the context of the model and the likelihood (Gelman et al.,
2017): Whether a prior is informative or non-informative can, for example, depend on the
scale of the parameters, and a reparameterisation of the model can lead to a different effect
of the prior on the inference. Prior predictive checks, i.e. generating model predictions based
on priors only and without data, can help to visualise and investigate the effect of priors on
inferences. Generally, for informative priors, a defensible choice needs to be made, made
transparent, and ultimately also checked for robustness. For the present example, weakly reg-
ularising priors are chosen that will shrink the parameter estimates to 0 when only little data
is available. In a simple model, the prior is quickly overruled by the likelihood of the data.
When only a few observations are available, one can argue that the priors” regularisation is
important in order not to be led astray by single (possibly outlier) observations.

Extending the example model from above by adding prior information, the whole model
definition could look like this:

yi ~ N o)
# = Po+ P1xin + Paxi
Bo ~ N'(0,100)
B1 ~ N(0,100)
B ~ N(0,100)
o ~ Cauchy ™ (0, 10)

This Bayesian model specification reveals an important point: While the frequentist formula-
tion of the model considers the  parameters to be population parameters with a fixed value
that is estimated through repeated random sampling, in the Bayesian model, on the other
hand, the parameters are considered to be random variables with prior distributions. When
applying Bayes theorem, observations and their likelihood in the model are used to find pos-
terior distributions for the parameters. The posterior distributions are then informed by both

4Commonly, “model quantity” would refer to parameters. Note, however, that in a Bayesian model also trans-
formed parameters, e.g. an effect size measure, has a posterior distribution. Furthermore, observable quantities can
also be modelled as a random variable (e.g. to model missing data or measurement error) and have a posterior
distribution.
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Table 2.1: First five samples from dataset ‘Howelll".

height  weight age male

151.765 47.82561 63
139.700 36.48581 63
136.525 31.86484 65
156.845 53.04191 41
145415 41.27687 51

O R OO

the prior distributions and the observations. As a result, the Bayesian analysis does not pro-
vide a single parameter estimate, but a distribution for each parameter. Thereby, an analyst
can see the posterior probability for ranges of parameter values.

To complete the example, consider the following data set Howelll provided by McElreath
(2016), as shown in table 2.1.> Using this data, one can find a model to predict a person’s
weight based on their height and age. For the Bayesian model, we are using weakly regu-
larising priors, i.e. priors centred on zero with a rather widespread. Figure 2.1 visualises the
resulting parameter estimate from both the Bayesian model (blue circles) and the ordinary
least square estimation (red triangles). The point estimates from OLS and the mode of the
posterior distribution (maximum a posterior estimate) are nearly identical. Since only weak
priors were used, enough data is present, and since the model is very simple, the estimates
do not differ. For the Bayesian model, however, the posterior distribution for the parameters
offers additional information compared to the point estimate of the OLS method — namely a
95% credible interval which is a summary of the whole posterior distribution. It is an auto-
matic result of the Bayesian approach and available for any parameter, including the variance
parameter. Frequentist methods can build confidence intervals, for example through boot-
strapping. The Bayesian posterior, in contrast, offers more information as for any range of
values a posterior probability can be calculated.

Software packages such as brms or Stan allow for easy and fast model building and es-
timation. The major challenge in using Bayesian statistics lies in the computation of the
posterior distribution. Often, it cannot easily be calculated algebraically and has to be ap-
proximated through computational methods. The details of the computation are beyond the
scope of the current work, but the constant increase in computer power and algorithms has
helped Bayesian statistics to receive more and more attention. Software packages like Stan
use sophisticated methods to draw samples from the posterior distribution through so-called
Markov Chain Monte Carlo, MCMC for short, techniques (Gamerman & Lopes, 2006; Han &
Carlin, 2001). For some cases, e.g. “Big Data” applications, even these methods cannot provide
results in a reasonable time, and more approximate methods are available such as variational
inference. An important part of using such software packages is to check the output not only
for their statistical results but also for the computational accuracy. If the software package
was not able to provide proper posterior samples, the results cannot be trusted and should be
disregarded.

There is ongoing research on how to establish a reproducible and principled workflow when
building, estimating, and checking Bayesian models using these software tools (e.g. Schad et
al., 2019). An important part of the model-checking phase is to use predictions made by the
model with and without data. The former is called a prior predictive check: Without observed
data, what does the model and the priors, in particular, predict? If predictions are not sensible
and not in line with either expectations or sensible mathematical considerations, the model
or selected priors might not be a good choice. The latter is posterior predictive checks: After
fitting the model and updating the joint posterior distributions, this kind of check is used to

Ssee https:/ /github.com/rmcelreath/rethinking /blob/master/data/Howelll.csv.
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Figure 2.1: Visualisation of estimates for regression parameters from both the Bayesian and
OLS model. Error bars for Bayesian results are 95% credible intervals based on the posterior
distribution. Intervals for height and age coefficients are very small and therefore not visible
in the plot. sigma represents the variance parameter of the regression models.
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generate predictions for the observed outcome. The resulting predictions are then compared
to the actually observed outcomes. Deviations between the predictions and the observations
can highlight incompatibilities between the model and the observed data.
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Figure 2.2: Posterior predictive checks for the Bayesian model of the Howelll data. The dark
blue line is the kernel density estimate of the data, light blue lines are multiple replicated
datasets from the posterior distribution of the model. The model does not properly predict
the multi-modal structure of the empirical distribution.

Figure 2.2 visualises the posterior predictive checks for the model above. The light blue
lines are predictions made by the model, which can be compared to the actual empirical
distribution of the observed data. As can be seen in the figure, the model does not properly
predict the multi-modal distribution very well. The researcher now needs to evaluate whether
the deviation is minor for the purposes of his analysis (e.g. because they are mainly interested
in means), or whether they need to adapt the model, e.g. by including additional predictors
or changing the model family. Model development and model selection are beyond the scope
of this introduction, but an iterative approach to developing a model and checking different
model variations against the observed data is a different but rewarding approach to using
statistics in analysing data.

Note that this kind of comparison between predictions and observed data can also be used
for frequentist models. However, it is not common practice in psychology, as most researchers
focus solely on the resulting parameter estimates by printing a coefficient table with signifi-
cance tests. If at all, the model is checked by looking at R? or information criteria. While the
latter can be useful for comparing and selecting models, visualisation and exploration of the
model behaviour are rarely used. For many studies, especially in applied fields of psychol-
ogy, the linear model is deemed as a useful and valid approximation of the data at hand — an
assumption that often goes unchecked. More consideration of the statistical model used can
improve the statistical inferences. Fields such as cognitive psychology are historically closer
to a mathematical approach to statistics as more applied fields. Statistical modelling requires
a different, possibly more advanced, statistical understanding that is rarely taught for both
students and junior researchers.

2.2.2 Bayes Factors

The previous introduction of Bayesian modelling leads to the question: How to select between
different, competing models? Different approaches to this challenge are possible, and there
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is an ongoing debate about the adequacy of quantitative measures and principled guidelines.
Information criteria are favoured by many modellers, and common criteria are the Bayesian
Information Criterion (BIC) or the Widely Applicable Information Criterion (WAIC) (Vehtari,
Gelman, & Gabry, 2017). Leave-One-Out-Cross-Validation (Vehtari et al., 2017) is another
approach with an easily understandable background. For many Bayesian statisticians, these
approaches are the most reliable and useful ones. In some cases, i.e. when comparing nested
models (such as when comparing models with and without a specific parameter as in the
case of a t-test), using information criteria is similar to using a likelihood ratio test (Dziak,
Coffman, Lanza, Li, & Jermiin, 2018), showing an interesting link to frequentist methods. A
different approach to information criteria, with a different philosophy, is the Bayes factor.

Bayes factors have garnered particular attention in psychology as they have been proposed as a
direct and easy alternative to significance testing (Wagenmakers, 2007; Wagenmakers, Morey,
& Lee, 2016). To better understand the use of Bayes factors, one needs to think as hypothesis
testing as a problem of model selection: Hypotheses can be formulated as statistical models,
and the tester’s task is to select the hypothesis that is more in line with the data. At this
point, frequentist statistics focus on the long-term error rates of the decision made for either
hypothesis. The natural Bayesian approach would be to look at the posterior probability of a

model. Having two competing models Mg and M, a researcher might have some prior odds
for the two models % Prior odds of 1 would indicate that the two models are a priori
equally likely, while prior odds of 2 would indicate that model M, is two times more likely
than M;. A Bayesian would now use the data according to Bayes’ rule to update the prior
odds in order to have posterior odds, which tell the researcher the comparative likelihood of

the two models after having seen the data. Formally, with Y denoting the observed data:

P(Mo|Y) _ P(Y|Mp) m(Mo)

P(My]Y)  P(Y|M1) m(My)

The factor by which the prior odds have to be multiplied is the Bayes factor. It is the likelihood
of the data under the respective model — technically the model’s marginal likelihood P(Y) as
described before (see equation (2.1)). The marginal likelihood is the normalising constant that
is calculated by integrating over the numerator in the formula for the model’s joint posterior
distribution, i.e.

P(Y|M;) = /E(Gi\Y,Mi)n(6i|Mi) a6,

It is therefore a real number for each model, and the Bayes factor is the ratio between these
numbers from two different, competing models. When using Bayes factors for hypothesis test-
ing, the question is how to set up the models in such a way that they represent the hypotheses
in question. As with any Bayesian model, this involves both the model likelihood and the
prior for the parameters. The modelling step itself provides, as discussed in the previous
section, a wide range of possibilities to formulate theories as statistical probability models.
Among others, Rouder, Speckman, Sun, Morey, & Iverson (2009) and Wagenmakers (2007)
have advocated the use of Bayes factors in psychology by presenting “default Bayes factors”
that resemble the traditional significance tests, such as ¢- or F-tests, most closely.

The competing hypotheses in a traditional independent samples t-test are the null hypothesis
Mo that ug = p; and the alternative hypothesis M that pg # 1.5 Represented as a linear
model, the hypotheses can conveniently be written as nested models

®In the context of hypothesis testing, the notation Hy and H; respectively are more common. But as models and
hypotheses are interchangeable in the present context, the notation using the letter M is more consistent.
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Mo: yi=a+px;+€, =06 ~N(0,0)
Mi:yi=a+Bx;i+€ € ~N(0,0)

For the Bayes factor, the two models would differ in their prior distribution for B: For the null
model My the prior distribution for  would have its full probability mass at § = 0, i.e. zero
is the only possible value for § in this model. Consequently, as no other values for B are
possible in this model, the posterior distribution for § in My is identical to the prior. For M,
on the other hand, a more permissible prior distribution should be chosen. This is the primary
challenge when using Bayes factors: The choice of prior has a strong impact on the inferences,
as will be shown later. Note, however, that a similar decision must be made when using the
Neyman-Pearson paradigm of significance testing: In order to maintain the properties of long-
run error rates under the decision rule, the research has to choose an alternative hypothesis
to calculate the necessary sample size. This also requires researchers to think carefully about
the effect under investigation and their reasonable expectations based on theory and prior
experience. While for frequentist testing, a point estimate is selected, the Bayesian tester
will need to specify the reasonable distribution of the parameter. Section 2.4.5 will provide
an example of how to use prior research to justify the definition of a prior distribution in
the alternative model for a Bayes factor. Default Bayes factors (Rouder, Morey, Speckman, &
Province, 2012; e.g. Rouder et al., 2009) have been suggested when prior information is scarce.
More details on the selection of priors for Bayes factors will be discussed below.

When the two competing models are set up, the calculation of the Bayes factor requires the
computation of the models” marginal likelihood. As this quantity involves the integral across
the whole posterior distribution, an exact solution is rarely available. The aforementioned
MCMC techniques can help, but usually only provide a limited number of samples from the
posterior distribution, and using them can make for an unstable estimate of the marginal
likelihood (Gamerman & Lopes, 2006). Bridge sampling (Gronau et al., 2017) and importance
sampling are some of the approximate methods to calculate marginal likelihoods that will
be considered in the context of the Replication Bayes factor below (see section 2.5.1). Soft-
ware packages such as BayesFactor or bridgesampling can help to estimate the marginal
likelihood for specific models.

The resulting Bayes factor is then the ratio between the models” marginal likelihoods:

_ P(Y[Mo) _ [ L(60]Y, Mo)7(6o| Mo) dbo
P(Y|M1) f£(91|Y,M1)7T(91‘M1) d91

Bm

As a convention, the ordering in the subscript shows which model goes into the numerator
and denominator, respectively. Therefore, By; = 1/Byg. Other notations are also common such
as BFyp or K (Jeffreys, 1961). Note also that the models do not need to be nested meaning that
p and 6; can be from distinct parameter spaces. In the context of simple hypothesis testing
(e.g. Bayesian t-test), the models are simple and nested with 6 = 6y = 6;. The difference in
hypotheses is represented (as in the example above) in the prior.

2.2.2.1 Interpretation of Bayes Factors

The Bayes factor will be a number between 0 and +co and can be interpreted in several
ways. In contrast to p-values in the Neyman-Pearson framework, it is to be interpreted on a
continuous scale and dichotomous interpretations are generally not favoured. Nevertheless,
guidelines for verbally describing the results have been suggested. As explained in the intro-
duction of Bayes factors, they are interpreted straightforwardly in the context of updating the
ratio between model probabilities:
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P(MolY) _ ,  7(Mo)

P(My]Y) ~ 7% w(My)

On its own, the Bayes factor indicates how much more likely the data (Y) is under the model
My when compared to the model M;. Importantly, it is not the posterior probability of the
model/hypothesis! In order to learn about the posterior model probabilities, researchers need
to make an informed decision on the prior odds. These can then be multiplied with the Bayes
factor to reach the posterior odds. Consequently, when both models are equally likely a priori,
the Bayes factor is equal to the posterior odds — but only in this case. It nevertheless suffices to
report the Bayes factor (with the underlying models) as it contains all information necessary
for making inferences.

To guide interpretation, Jeffreys (1961) and Kass & Raftery (1995) proposed a scale to interpret
Bayes factors:

1 < Bpgy < 3: “not worth more than a bare mention,” because the data provide evidence
for both models nearly equally.

3 < By < 10: “substantial” evidence in favour of model M,.

10 < By < 100: “strong” evidence in favour of model M.

Bp1 > 100: “decisive” evidence in favour of model M.

Conversely, these guidelines apply to Bjg = 1/Bp; in the other direction. The verbal descrip-
tion helps to put a Bayes factor into perspective, but even with “decisive” evidence for model
M, the other model can be a posteriori more likely when M is very unlikely. When thinking
about a hypothesis with a point null, for example, one might consider this null hypothesis
to be practically impossible as nothing is ever truly zero (see “Crud factor” above). A Bayes
factor of any size in favour of the null hypothesis might then not be enough to be convincing.
This underlines the difference between the statistical inference (“What does the data tell?”)
and the substantial inference (“How convincing is the statistical result for my theory?”).

2.2.2.2 Choice of Priors in Bayes Factors

An important part of the Bayes factors is, as described before, the prior distribution for the
parameters of interest. Notably, Bayes factors are generally highly dependent on the speci-
fication of the models. In particular, through integrating across the whole parameter space
in the marginal likelihood, the prior distribution has a strong influence on inferences. This
has been a major concern for many researchers who seek a more “objective” way to statistical
inference. On the other hand, this sensitivity is also a natural feature of Bayesian hypothesis
testing and can be justified on two accounts: First, the priors should ideally be informed by
theory. If the theory is vague about an effect size, so should necessarily do the priors for
the Bayes factor. Conversely, if the theory is very specific about the effect, this needs to be
reflected in the priors as well by reducing the spread of the prior distribution. Changes in
the Bayes factor due to reformulation of a hypothesis with a strong prior therefore reflect the
considerable change in the theory’s prediction. Hence, sensitivity is desirable from this point
of view (Vanpaemel, 2010). Secondly, it needs to be emphasised that significance testing is —
from a Bayesian perspective — also subjective and sensitive to the specification of the models
(Berger & Berry, 1988; Sprenger, 2015).

When choosing the prior for a Bayes factor, theory or knowledge from the literature should
guide the formulation. One example for doing so is presented in the next section on null
effects. Sometimes, however, prior information is scarce or exploration of the data is the
primary goal of the analysis. For such cases, default Bayes factors with default priors have been
proposed. For a Bayesian t-test and the underlying linear model, for example, Rouder et al.
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(2009) proposed to place a prior on the effect size § = L with § ~ Cauchy(A, 7). This prior
results from using a Normal distribution centred on 0 for the effect size and an inverse chi-
square prior for the variance, which is equivalent to directly placing a Cauchy prior on the
effect size (Liang, Paulo, Molina, Clyde, & Berger, 2008). See figure 2.3 for a visualisation
of the Cauchy distribution compared to a normal distribution. Additionally, a prior for the
data’s variance in the linear model, ¢, has to be chosen. Rouder et al. (2009) suggested a
non-informative p(Uz) = % For these two priors, Rouder et al. (2009) use the name JZS
prior to acknowledge the foundation on the works of Jeffrey, Zellner, and Siow — hence the
acronym. This particular choice for a distribution is driven by practical and mathematical
considerations: Generally, most effects under investigation are small and an effect size d = .1
is more reasonable to expect than an effect size d = 1.5, but a normal distribution will quickly
reduce the probability allocated to larger effect sizes. Most default priors, therefore, use
Cauchy distributions that have heavier tails and allow for larger/smaller values.

One might wonder why a distributional form for the prior has to be chosen at all — a uniform
distribution or a normal distribution with infinite variance on the effect size (or any other
parameter) would allow ignoring the question what effect sizes are considered reasonable.
Consequently, this would, however, also mean that effect sizes of any size are equally likely.
An implication that should be disputed. Moreover, this is the basis for Lindley’s paradox
(Lindley, 1957), where frequentist and Bayesian analysis provide contradicting results. While
named a paradox, it is, in fact, a consequence of two different statistical models used: One in
which any effect size is considered equally likely (frequentist approach) and one in which the
likelihood of effect sizes is constrained through the prior (Bayesian approach).

The “default Bayes factors” as described for t-tests by Rouder et al. (2009) and also introduced
for other common testing scenarios in psychology (Nuijten, 2012; Rouder & Morey, 2012;
Rouder et al., 2012) are easy-to-use for researchers not yet accustomed to Bayesian analysis.
They are designed to be closely related to their frequentist counterparts. In practice, default
Bayes factors and significance tests yield similar inferences most of the time, but the statistical
interpretation of the result differs: While the significance test makes a statement about error
probabilities, the Bayes factor on the other hand is a statement in the context of Bayes’ rule
(see above) and is often interpreted in terms of “statistical evidence.” The Bayes factor can
be used to calculate posterior odds for competing hypotheses. The significance test does not
allow for such interpretations. There has been work on error probabilities when using default
Bayes factors (Gu, Hoijtink, & Mulder, 2016), but this approach has been discussed critically
(Morey, Wagenmakers, & Rouder, 2016).

A major concern when using default Bayes factors is that it does not properly specify the
alternative hypothesis for the hypotheses at hand: It is similar to using significance tests with-
out setting the sample size a priori through a power analysis. As with frequentist analysis,
a researcher should carefully specify and justify the hypotheses under investigation so the
inferences are actually relevant to the substantial question asked (cf. figure 1.1). When using
the framework of statistical modeling to carefully represent hypotheses as statistical models,
the Bayes factor can be used as a hypothesis test to compare these models. The large benefit
compared to “mindlessly applying significance testing” does not come from the Bayes factor,
but from the additional thought of using models to transfer substantial questions into rela-
tionships between entities of probability. The Bayes factor, though, is one way to provide a
consistent framework in the context of Bayesian statistics. If a researcher is more interested
in error probabilities, the frequentist framework is a more appropriate one and can similarly
make use of the additional clarity of statistical models.

While the best alternative to a default prior is to carefully choose a distribution with adequate
parameters based on previous literature or theories, another option is to adjust the scale
parameter of the Cauchy distribution, which changes the spread of the distribution, as can be
seen in figure 2.4.7 While the choice for the scale parameter should also be well justified, a

"Note that the Cauchy distribution does have neither mean nor variance.
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Figure 2.3: Plots of a normal (blue dashed line) and a Cauchy distribution (red solid line).
Normal distribution has mean 0 and variance 1, Cauchy distribution has location 0 and scale 1.
The Cauchy distribution has heavier tails, i.e. it has more probability mass for larger/smaller
values compared to the normal distribution, that has its mass more centered around the mean.
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sensitivity analysis can also be used to verify the inferences based on a default Bayes factor.
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Figure 2.4: Plot of the Cauchy distribution with different scale parameters. While the distribu-
tion has neither mean nor variance, the scale parameter adjusts the spread of the distribution.

2.2.2.3 Sensitivity Analyses

As discussed before, Bayes factors are sensitive to the formulation of the priors, which is a
concern for some. Besides a good justification for the selection of the prior distribution in
the two compared models from theory or previous research, there are two practical options
available:

1. One can perform a sensitivity analysis by calculating Bayes factors for a range of plau-
sible (and implausible) priors (Sinharay & Stern, 2002), in default Bayes factors, for ex-
ample, by plotting the resulting Bayes factor for different values of the scale parameter
r (see figure 2.5). For Bayes factors involving normal distributions, one might consider
different values of ¢ and/or u. For sequential designs, a sensitivity analysis might show
how the Bayes factor changes over accumulating data (Schonbrodt, Wagenmakers, Ze-
hetleitner, & Perugini, 2017).

2. If there is no theory or strong prior information about the specification of priors for
the hypotheses, a fully Bayesian approach (see section 2.2.1) might be the more sensible
alternative. With enough data and weakly regularising priors, the data will quickly
overwhelm the prior and the models provide a regularised estimate for the parameters
of interest. This shifts the analysis to an estimation framework, but the results from the
Bayesian model can then inform further testing with Bayes factors or more appropriate
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model selection tools such as LOO (Leave-One-Out cross-validation) or WAIC (widely
applicable information criterion).
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Figure 2.5: Example sensitivity analysis for Bayes factors. The plot shows the resulting Bayes
factors in blue for scale parameter values between 0 and 1.5 (smoothed line for illustrating
purposes). The red line denotes Bayes factors of 1, indicating the conventional boundary
for weak evidence. The analysis shows that the data consistently show evidence in favour
of the denominator model, some of which might not be considered strong, however. Figure
reproduced with data from the sensitivity analysis performed in Harms, Jackel, & Montag
(2017).

The second option is another reminder that the choice of statistical analysis should be guided
by the analytical goal. Bayes factors are a hypothesis testing, or model comparison, tool.
If no theories or hypotheses can be formulated because the goal is to explore the data, other
approaches might be preferred. Building a model on a first sample and testing the conclusions
in a second or validation sample is one way to combine exploratory and confirmatory research.
This point will be made again in the general discussion at the end of this thesis.

2.2.3 Other Methods and Discussion

Bayes factors and information criteria are both methods for model selection. When multiple
candidate models are available, they guide the decision from which model inferences should
be made. This approach gives a sense of certainty: The researcher has selected the best
model, and inferences are based on the best model available and should be “better” than
from the worse performing model. On the one hand, researchers should always be aware
that their model is very likely not to be the “correct” model. Especially in simple hypothesis
testing situations where true null effects are considered plausible models, researchers need to
remember Box’s dictum (Box, 1976, 1979):

All models are wrong but some are useful

Some statisticians criticise the use of Bayes factors, for example because of their reliance on
priors and their interpretation in the context of Bayesian updating. Gelman & Yao (2020) for
example argue that Bayes factors focus too much the parameterisation of the model and the
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priors. Small changes in the prior can have strong influence on the Bayes factor but little
relevance to the parameter’s posterior distribution, as has been discussed above.

Besides selecting for a single “useful” model, statistical modeling offers other ways to deal
with multiple candidate models. Two such approaches are model averaging and stacking, which
are summarised as methods for “ensemble learning” in machine learning (Hastie, Tibshirani,
& Friedman, 2009, p. 605ff). Bayesian model averaging, for example, allows to consider
all possible models at once and provides posterior probabilities for each model (Hoeting,
Madigan, Raftery, & Volinsky, 1999; Raftery, Madigan, & Hoeting, 1997). While it also allows
to make predictions across all models with each model weighted by their posterior probability,
it is often used as an alternative to frequentist step-wise regression for variable selection
(Wang, Zhang, & Bakhai, 2004). See Magnusdottir et al. (2019) for an example.

2.3 Application of Statistical Frameworks

Bayesian statistics, as introduced briefly here using Bayesian models and Bayes factors, offers
another approach to analysing data in contrast to the predominant framework of statisti-
cal significance testing. They both are a useful addition to a researcher’s statistical toolbox.
Bayesian statistics has more technicalities and offers opportunities beyond the examples pre-
sented here. Hierarchical models providing partial pooling for estimates, structural equation
models using priors for regularisation of path coefficients, Bayesian belief networks, or Gaus-
sian process modelling are just four advanced tools that can be used in the context of Bayesian
statistical framework. The availability of software tools such as Stan, brms, or blavaan have
tremendously helped the increased use of Bayesian statistics within and outside science.

Fisher (1950) decidedly rejected the idea of Bayesian statistics (Fisher, 1950, p. 9):

For many years, extending over a century and a half, attempts were made to extend
the domain of the idea of probability to the deduction of inferences respecting pop-
ulations from assumptions (or observations) respecting samples. Such inferences
are usually distinguished under the heading of Inverse Probability, and have at
times gained wide acceptance. This is not the place to enter into the subtleties of
a prolonged controversy; it will be sufficient in this general outline of the scope of
Statistical Science to reaffirm my personal conviction, which I have sustained else-
where, that the theory of inverse probability is founded upon an error, and must
be wholly rejected. Inferences respecting populations, from which known samples
have been drawn, cannot by this method be expressed in terms of probability, ex-
cept in the trivial case when the population is itself a sample of a superpopulation
the specification of which is known with accuracy.

While differences between frequentist and Bayesian statistics are often hotly debated among
statisticians and philosophers, both offer statistical tools that applied researchers can make use
of. Both frameworks provide rules and guidelines on how the tools are to be used and their
results are to be interpreted. As long as these rules are respected, a researcher does not need
to make a final decision for or against one framework over the other. When analysing results
both frameworks can be used side-by-side. It is important, however, that reasoning based on
the frameworks is consistent. If one runs a significance test, for example, they need to reason
about the control of error rates and how the outcome will be subject to the error rates resulting
from power analysis and significance levels. They cannot interpret the p-value as statistical
evidence on its own. On the other hand, if one uses a Bayes factor to quantify the statistical
evidence in favour of a model of interest compared to another model, no statement about
long-run error rates can be made. Moreover, both statistical interpretations are connected
to epistemological questions (see chapter 1.2) that should guide interpretations. Researchers
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should aim to be consistent in their use of statistical and epistemological frameworks when
reasoning about data and their results.

2.4 Article I: Evaluating Null Effects

The following section is a summary of this thesis’ first article:

* Harms, C., & Lakens, D. (2018). Making Null Effects Informative: Statistical Techniques
and Inferential Frameworks. Journal of Clinical and Translational Research, 3(S2), 7.
https://doi.org/10.18053 /jctres.03.201752.007

The content and several quotes are taken directly from this paper, which is also included in
the appendix of this thesis.

Summary: While the debate around the replication crisis has brought increased attention to
the question of “null effects,” there remain several statistical misconceptions and problematic
practices. Our paper aims to guide readers along different methods to make null effects more
informative than a simple “non-significant” result. Using simulated example data, we explain
equivalence testing, interpretation of Bayesian posterior distributions (ROPE procedure), and
Bayes factors with an emphasis on how the conclusion of the results can differ — and how
researchers can make use of these tools in order to draw better and more correct inferences
from non-significant results. All approaches to investigating null effects need to be informed
by previous theory or other external information if only the considerations of the researcher.
In particular, we show how equivalence testing and the ROPE procedure on the posterior
distribution are very similar procedures leading to similar conclusions and how the Bayes
factor can be set up to compare different competing hypotheses.

As has been mentioned before, there is a common fallacy of interpreting non-significant find-
ings as proof or indication that there truly is no effect. It is important to note that both from
a Fisherian and a Neyman-Pearsonian perspective this interpretation is an invalid conclusion.
A non-significant finding merely provides “absence of evidence,” that is a lack of evidence in
either direction. That is to say that a non-significant p-value does not provide “evidence of
absence.” This distinction is crucial (Altman & Bland, 1995) but often neglected, which might
have contributed to the prevalence of “publication bias” (Theodore D. Sterling, 1959; T. D.
Sterling et al., 1995). It certainly has created the perception that non-significant results are not
informative among authors, reviewers, and editors (Neuliep & Crandall, 1990, 1993).

Aside from non-significant results in otherwise traditional testing scenarios, there are cases in
which a researcher sets out to find null effects specifically. Two common scenarios where this
could be the case are (Harms & Lakens, 2018, pp. 382-383):

1. [C]linical research, [where] it might be important to know if a cheaper or
shorter treatment works just as well as a more expensive or longer treatment.
Studies designed to answer such questions investigate non-inferiority (e.g.,
people in one group do not score worse than people in another group) or the
statistical equivalence of different treatments (e.g., people in one group score
the same as people in another group).

2. [Designing] a study that has the goal to demonstrate the absence of an ef-
fect because we aim to falsify theoretical predictions about the presence of a
difference.
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These two cases have in common that the way significance tests are usually applied cannot
be used there. In particular, the null hypothesis is what the researcher wants to accept. There
are, however, different ways of using the data to make more informed inference using both
frequentist tests and Bayesian methods. In Harms & Lakens (2018), we have used simulated
data as a worked example to show how the different approaches can be used. In this section,
the example is re-used and summarised with references to the above sections introducing
equivalence tests, Bayesian models, and Bayes factors.

241 Example Study

Imagine a study investigating whether mindfulness meditation (Brown & Ryan, 2003) im-
proves pain intensity in patients with lower back pain (LBP). Since LBP is an increasingly
common ailment in office workers, it has received a lot of attention in medical research and
preventive medicine. Previous studies have investigated several treatments and interventions,
both physical and psychological. For our imaginary study, in particular, we will recruit pa-
tients and randomly assign them either to an eight-week course in mindfulness meditation
(treatment group) or to a waiting list condition (passive control group). The intensity of pain
symptoms is measured through a 100mm Visual Analogue Scale (VAS) as is common practice
in pain research. For each patient, the difference between pain intensity at the beginning and
the end of the eight-week study phase is calculated. The treatment effect is the difference
between the treatment and control group.® The traditional statistical approach for such an
experiment is an independent ¢-test.

An a priori power analysis is required for any frequentist test and at best also stored as a
pre-registration. Based on previous literature and common statistical practice, we choose an «
level of 0.01 and aim for 90% power to detect an effect of 4 = 0.3. This constitutes the smallest
effect we care about and that might have arisen in discussions with experts in the field. Based
on these parameters, the required sample size for the study is exactly n = 332 per group.
Figure 2.6 visualises the imaginary data for the two groups.’

2.4.2 Traditional Significance Testing

Performing a Welch’s two-samples t-test, as would be the common practice, leads to a non-
significant result (£(661.63) = —1.64, p = .101). The p-value indicates that the population
difference estimated from the data is not extreme enough to warrant rejecting the null hy-
pothesis of no effect (i.e. no difference between the groups). To repeat the point made before:
This is “absence of evidence” and does not indicate that there is truly no difference between
the two groups. In order to make this result more informative, we need to resort to other
statistical tools.

2.4.3 Equivalence Testing

In the frequentist framework, one way to further investigate non-significant results is to ask
whether the estimated effect size is consistent with an effect smaller than the smallest effect
size of interest (SESOI). In many applied settings, researchers can give boundaries for effect
sizes that are negligible for practical purposes. Equivalence testing allows to statistically test
whether an effect size lies within some lower and upper bounds. Crucially, these equivalence
bounds Ay; (upper bound) and Ay (lower bound) have to be defined beforehand, that is, they
should be part of a pre-registered study or analysis protocol.

8 As also noted in the footnote in Harms & Lakens (2018, p- 383), the study design is best captured in a hierarchical
model, but for the sake of this example, we will stick to simple statistical analysis.
9See the supplementary material to Harms & Lakens (2018) for the R code to generate the simulated data.
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Figure 2.6: Plot of raw data for imaginary study. Each dot is a single case. Y-axis is dependent
variable, i.e. change in pain intensity after eight weeks of either meditation class or being on
waiting list. Note: Figure reproduced from Harms & Lakens (2018).
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In medical research, the SESOI is often referred to as the “minimal clinically interesting dif-
ference” (MCID). For pain research, for example, a difference of 9mm on the 100mm VAS is
considered an MCID because it is (on average) the difference that correlates to a subjective
change in pain intensity perceived by patients (Wandel et al., 2010). For the equivalence test,
two one-sided tests are performed using a significance level of 2a, or — equivalently - the
(1 —2a)% confidence interval (CI) is compared to the equivalence bounds (Rogers, Howard,
& Vessey, 1993).

e If the (1 — 2a)% CI lies completely between the equivalence bounds (significant equiv-
alence test), the estimated effect size can be considered equivalent to zero (or any other
value around which the equivalence bounds were defined).

e If the (1 —2a)% CI lies completely outside the equivalence bounds, the null hypothesis
of no equivalence could not be rejected. In most cases, however, this also means that the
traditional significance test is significant.

e If the (1 —2a)% Cl includes one or both equivalence bounds, the results are inconclusive.
This happens especially when the estimated effect size is close to an equivalence bound.

-10 -5 0 5 10
Mean difference between groups (mm)

Figure 2.7: Visual representation of the equivalence test result. The horizontal axis is the mean
difference between groups in millimetres on the Visual Analogue Scale. Red dashed vertical
lines represent lower and upper equivalence bounds of £9mm. The blue bar is the confidence
interval for the traditional significance test (thick bar) and the equivalence test (narrow bar).
Both intervals are well within the equivalence bounds. Note: Figure reproduced from Harms
& Lakens (2018).

For the imaginary study in our example, testing for equivalence between Ay; = +9mm and
Ap = —9mm yields a significant result (t;(661.625) = 6.113, p < .001; t,(661.625) = —9.397,
p < .001), indicating that the estimated effect size is equivalent to zero if we consider differ-
ences smaller than 9mm as equivalent (Figure 2.7). Following the Neyman-Pearson framework
to statistical inferences, we know that we can act as if the difference is truly equivalent to zero
— again, given the specified equivalence bounds — without being wrong too often in the long
run.

More elaborate introductions and treatments of equivalence testing are available in Lakens
(2017), Lakens, Scheel, & Isager (2018), or Meyners (2012).

2.4.4 Bayesian Model (ROPE Procedure)

Based on the principles for Bayesian models outlined above, one can also set up a model
that closely resembles a traditional f-test but allows a Bayesian interpretation of the results.
Kruschke (2013) introduced such a model, and Kruschke & Liddell (2017) formulated the
ROPE (Region Of Practical Eequivalence). While not considered a hypothesis test in the
narrow sense, it is a decision rule for making inferences based on the posterior distribution of
an effect size or of another parameter of interest. Kruschke (2018) defines the decision rule as:
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If the 95% HDI of the [parameter’s posterior distribution] falls completely outside
the ROPE than reject the null value, because the 95% most credible values of the
parameter are all not practically equivalent to the null value. If the 95% HDI of
the [parameter’s posterior distribution] falls completely inside the ROPE then “ac-
cept” the null value for practical purposes, because the 95% most credible values
of the parameter are practically equivalent to the null value. Otherwise remain
undecided.

In practice, the ROPE procedure resembles closely the decisions made in equivalence testing
above. The fundamental difference is the interpretation of the result along with the basis
for this interpretation. While an equivalence test aims to control error rates in a frequentist
framework, no such statement can be made (without additional assumptions) in the Bayesian
context of the ROPE procedure. The ROPE procedure relies on the posterior distribution of
a Bayesian model, where probability is distributed according to Bayes’ rule. This is particu-
larly important when looking at the width of the interval: While the 95% interval reminds
one about the conventional 5% level of significance, the choice is arbitrary and does not have
the same meaning. In Bayesian statistics, decision rules such as the ROPE procedure are
merely utilities for researchers to interpret and make inferences about the posterior distribu-
tion. Many different approaches can be taken here: For example, instead of investigating the
HDI and comparing it to the ROPE, one could also interpret the probability mass contained
within the ROPE interval (Greenwald, 1975; an approach taken by Liao, Midya, & Berg, 2019).
One can also establish a relationship between ROPE and Bayes factors by setting up models
that represent the ROPE’s decision rule (Liao, Midya, & Berg, 2020).
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Posterior distribution for mean difference between groups (mm)

Figure 2.8: Histogram with superimposed density estimate for the posterior distribution of
the mean difference in pain intensity rating change between groups. Posterior distribution
is based on Bayesian f-test model (Kruschke, 2013). The thick bar is 95% Highest Density
Interval, indicating the 95% most credible values for the mean difference. Circle in the interval
is the most credible point estimate, the Maximum A Posteriori (MAP) estimate. Note: Figure is
reproduced from Harms & Lakens (2018).

For the example study, the pre-defined model by Kruschke (2013) can be used to investigate
the posterior probability for the difference between groups in mean change on the 100mm
VAS. With the same reasoning as before, we choose a ROPE interval between —9 and +9.
The resulting 95% HDI ([—4.244;0.317]) lies well within these bounds (see Figure 2.8). We,
therefore, declare a difference of exactly zero to be accepted for practical purposes. The ROPE
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explicitly states that we do not make any inference about any other value within the ROPE
interval.

Many advocates of Bayesian statistics argue that a major benefit of using posterior distribu-
tions for inferences is that it allows for nuanced and quantitative judgements and that it does
not require researchers to make dichotomous decisions. While the ROPE procedure is de-
signed to specifically make such a binary decision, it is important to see that the basis for the
decision, the posterior distribution, allows for other decision rules — or none at all.

2.4.5 Bayes Factor

In the context of Bayesian statistics, hypothesis testing refers to the use of Bayes factors for se-
lection between competing models (see section 2.2.2 above). As discussed before, when using
Bayes factors for hypothesis testing, it is important to justify the use of prior distributions as
Bayes factors are sensitive to them even with large samples. A range of “default Bayes factors”
have been suggested for common scenarios in psychological research (Rouder & Morey, 2012;
e.g. Rouder et al., 2012; Wetzels & Wagenmakers, 2012). For our present example, we did
not choose a default prior but instead used past literature to inform our analysis. In a meta-
analysis on psychological interventions for patients with chronic lower back pain, Hoffman,
Papas, Chatkoff, & Kerns (2007) found an estimated effect size of d = 0.62 (95% CI: [0.25; 0.98])
for cognitive-behavioural therapy (CBT) when compared against a waiting list condition. As
the outcome was also pain intensity on a 100mm VAS after treatment, we concluded that a
meditation intervention should have an effect of similar size.

For the Bayes factor, we specify an alternative model with a normal prior distribution with
u = 0.62 and ¢ = 0.372449 (calculated from the confidence interval). The null model is a point
null hypothesis, so the prior has all its prior mass at 0. The Bayes factor, therefore, compares
the hypothesis of absolutely no effect against the alternative that the effect is approximately
in line with the meta-analysis by Hoffman et al. (2007). Both hypotheses might be wrong and
both hypotheses can be formulated differently in mathematical terms, but the Bayes factor
will allow us to conclude which of the models is more in line with the data at hand.

Calculating a Bayes factor for a t-test model (Gronau, Ly, & Wagenmakers, 2019) yields BFy; =
2.945, concluding that the data is 2.945 times more in favour of the null model compared to
the informed alternative (see figure 2.9 for a visual representation of the Savage-Dickey-ratio,
Wagenmakers, Lodewyckx, Kuriyal, & Grasman (2010)). When using thresholds to interpret
the Bayes factor, this result can be considered borderline inconclusive. More data is required
for a more definitive result (Schonbrodt et al., 2017). This result seems to contradict the
results found previously with equivalence tests and the ROPE procedure, but the Bayes factor
is asking a very different question: While equivalence test and ROPE were asking whether
the effect is negligibly small, the Bayes factor was set up to investigate whether the data is
more in line with either a true null effect or an effect close to previous effects of psychological
interventions. When interpreting statistical results, it is crucial to consider the statistical and
substantive questions asked by the chosen methods (Hand, 1994).

2.4.6 Summary

The example presented here from Harms & Lakens (2018) shows four different ways to in-
vestigate the outcome of a simple two-group interventional study. While the traditional ¢-test,
which is commonly used in such scenarios results in a non-significant p-value, the other three
approaches allow for a more nuanced interpretation. All proposed methods rely on the same
underlying linear model but differ in assumptions and interpretation. While the frequentist
equivalence testing aims to provide long-term error control in the Neyman-Pearson frame-
work, the Bayesian methods provide posterior probabilities and use decision rules based on
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Figure 2.9: Visual representation of the Savage-Dickey-ratio (Wagenmakers et al., 2010). The
Bayes factor can be understood as the ratio between posterior and prior at 6 = 0. Note: Figure
is reproduced from Harms & Lakens (2018).
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these probabilities (ROPE procedure) or use statistical evidence in terms of a Bayes factor to
select between two hypotheses (Bayes factors). While there is some work on the error prob-
abilities of Bayes factors (Gu et al., 2016), frequentist and Bayesian interpretations differ on a
fundamental philosophical level. This, however, does not mean that a researcher cannot use
multiple statistical approaches to analyse data to gain a nuanced interpretation of their re-
sults. Researchers must interpret statistical results in the context of the respective framework
and employ a consistent epistemological framework when integrating different results (Fidler
et al., 2018).

Comparing the results of the three analyses shows that equivalence testing and ROPE proce-
dure lead to similar conclusions: For practical purposes, the study shows an effect size that is
too small to be considered meaningful. Based on the results, one might consider mindfulness
meditation not a suitable remedy for back pain. The Bayes factor, on the other hand, is more
conservative by yielding an inconclusive result. This might seem contradictory. It is important
to consider that the methods all ask different statistical questions and involve different model
structures. For the Bayes factor, in particular, a very specific alternative was used and the
result is only a statement about this specific comparison. Formulating different alternative
hypotheses might lead to different results. This is true for frequentists as well: Would we
have established a different alternative hypothesis for either the traditional or the equivalence
test, or would have chosen different equivalence bounds, the results certainly will turn out
different. This highlights the need to think about the assumptions employed when running
statistical tests and how a priori decisions should be pre-registered. Lastly, the example shows
that researchers can use both frequentist and Bayesian analyses side-by-side, compare their
results and provide an interpretation resting on different assumptions.

A similar perspective can be taken when running replication studies. The next section will go
into more detail on how to statistically evaluate replication studies. Null effects are a possible
outcome for replication studies as well, so the methods discussed so far will again be referred
to in the following section.

2.5 Evaluating Replication Studies

Conducting replication studies is an important part of empirical investigations in science.
In section 3, replication studies will be discussed in more detail, especially considering the
taxonomy of different kinds of replication studies. In any study replicating previous results,
however, the statistical analysis for comparison with an original investigation is central, which
is why this will be discussed below. There exist several approaches to statistically compare
studies exist and it is generally recommended to use multiple approaches as they raise dif-
ferent statistical questions (S. F. Anderson & Maxwell, 2016; Asendorpf et al., 2013a; Brandt
et al., 2014; Maxwell, Lau, & Howard, 2015). The most relevant approaches will be intro-
duced briefly in this section and expanded by the introduction of a Bayes factor to investigate
replication outcomes.

The most intuitive approach would be to compare the pattern of significant findings: A repli-
cation is considered successful if the same focal hypothesis test turns out to be statistically
significant in both the original and the replication study (called “vote-counting”). This, how-
ever, poses several problems: First, a non-significant finding in the replication study must
not be interpreted as “evidence of absence” (see above). Second, when the original study is
significant, but the replication is not, this difference might not be significant in itself (Gelman
& Stern, 2006). Third, comparing p-values completely ignores estimates of effect sizes. Re-
ported effect sizes in original studies are commonly inflated due to publication bias, possibly
in combination with measurement error (Ioannidis, 2008; Loken & Gelman, 2017). A replica-
tion study might yield a significant result, but — due to high power as replication studies tend
to recruit more participants — the effect size might be much smaller than in the original study.
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Depending on the original finding, more careful investigation is required to decide whether
the replication can be deemed “successful” or not. Comparing the significance of results can
be used as a first indication of the replication results, but should be followed by other tech-
niques which take into account the effect size estimate and the associated uncertainty more
strongly.

Such a technique was proposed by Simonsohn (2015); it is often referred to as “small tele-
scopes” approach based on the paper’s title. The starting point for the evaluation of the
replication study is an effect for which the original study had 33% power to detect (d339,).
While arbitrary, it can easily be considered a “small effect” in reference to the original study’s
primary effect size estimate. The effect size estimate from the replication study and the asso-
ciated 95% confidence interval is then compared to the small effect d33¢, of the original study.
If the replication’s effect size is smaller than ds39, and the confidence interval does not include
d330,, the replication seems not to be in line with the original study’s effect size or a smaller
effect, even if the replication yields a significant result. On the other hand, a replication might
be considered in line with a small effect if the effect size is smaller than ds3e,, but still includes
the value. Replications with effect sizes larger than dsse,, possibly significant, might then
indicate a successful replication, i.e. a result that is very much in line with at least a small
effect.

Simonsohn’s “small telescopes” is essentially identical to running equivalence tests where
the equivalence bounds are set to ds39,, except that equivalence tests provide a more formal
framework to interpret the result (Lakens, 2017). Furthermore, if there are conventions about
what constitutes a lower bound for a relevant change in the outcome in question (such is
sometimes the case in clinical areas, see MCID above), a replication researcher should also
test the difference between the replication and the original study for equivalence in this way.

To consider the uncertainty of effect size estimates, confidence intervals have been advocated
to be the mode of statistical inference in general, most strongly by Geoff Cumming (Cum-
ming, 2012, 2014; Cumming & Finch, 2001). In the context of replications, LeBel, Vanpaemel,
Cheung, & Campbell (2018) proposed a formal framework to compare the 95% confidence
interval of the replication with the point estimate for the effect size in the original study. He
uses the following terminology to describe the outcome:

¢ Consistent vs. Inconsistent: If the replication study’s 95% confidence interval covers the
effect size estimate of the original study, the replication is considered consistent with the
original study, and inconsistent otherwise. This can be further qualified by describing
the replication’s estimate in relation to the original’s with smaller, larger, or opposite.

¢ Signal vs. No Signal: Essentially the result of the significance test of the replication
study. If it is significantly different from zero, the replication study is considered a
signal, and no signal otherwise.

The two dimensions should be considered independently, thereby creating four different sce-
narios (see figure 2.10).

The approaches introduced briefly so far all stem from the frequentist perspective and rely
on significance tests or frequentist confidence intervals. Bayesian approaches include, among
others, meta-analytic methods by aggregating several studies in a multilevel model (Mars-
man et al.,, 2017) as well as Bayes factors. For the latter, different ways to set up a Bayesian
hypothesis test can be imagined. A researcher could, for example, use Bayes factors to test
the same hypotheses as a frequentist would to compare studies as described in the previous
paragraph. Verhagen & Wagenmakers (2014) provided an overview of three different Bayes
factors particularly suited to investigate replications:

1. Default Bayes factor for the replication study alone,
2. Bayes factor to test for equality of effect sizes, and
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Figure 2.10: Different outcomes on the two dimensions proposed by LeBel et al. (2018). Esti-
mates for effect sizes from the replication studies with their respective 95% confidence interval
are compared to the original study’s point estimate (blue, dotted line). If the replication’s 95%
confidence interval includes the original study’s effect size, the replication is considered con-
sistent, or inconsistent otherwise. When the replication is significantly different from zero, the
replication contains a signal, when it is non-significant it is considered no signal. Note: This
figure is reproduced based on figure 1 in LeBel et al. (2018).

3. Bayes factor for fixed-effect meta-analyses, which combines the data from original and
replication study.

They also introduced a fourth option, namely the Replication Bayes factor (RBF), which is cov-
ered in more detail in the next section. As highlighted in the description of Bayes factors
in general above (see chapter 2.2.2), Bayes factors compare two models which need to be
specified properly. The model specification represents a particular statistical question under
investigation. The different Bayes factors — as well as the different significance tests explained
above! — therefore ask different questions: While the default Bayes factor merely tests the
presence of an effect in the replication against the hypothesis of a nil effect (like a significance
test in the replication study), the Bayes factor for equality of effect sizes tests the hypothesis
of equal effect sizes in original and replication study against the hypothesis of different effect
sizes. It is crucial to be explicit about the hypotheses being tested.

Both approaches, i.e. LeBel et al. (2018)’s two dimensions for replication outcomes and a
Bayesian perspective on the statistical evidence, offer more nuanced perspectives on the out-
come of a replication: In many cases, replications are considered to be either successful or
unsuccessful. This is also the perspective some authors have taken when discussing the results
of the Reproducibility Project: Psychology. This kind of thinking and labelling replications as
“failed” easily suggests flaws with the replication study: That it was not performed prop-
erly or that it was not informative if it failed. However, replication studies with conflicting
results or even consistent null results can be highly informative about the effect under inves-
tigation. In many cases replication studies are even more informative as they are performed
under stricter rules, with more participants, and by researchers not as invested in the effect
as an original researcher team might have been. This does not mean that each and any repli-
cation is valuable: There certainly are replication studies with low power, bad study design,
little rigour, and not according to best practices for conducting a replication study. Such
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replication studies are not informative and can be considered a failed attempt at replicat-
ing an original study. This, however, should be a judgement irrespective of the replication’s
outcome and solely be based on the study’s design and setup. Considering the outcome
of a properly planned and conducted replication study, using non-dichotomous descriptions
on different dimensions (LeBel et al., 2018) or being carried out in more quantitative ways
through Bayesian statistics (Marsman et al., 2017; Verhagen & Wagenmakers, 2014), allows for
more nuanced discussions and can provide more valuable insights on the original effect and
future directions.

Verhagen & Wagenmakers (2014)’s Replication Bayes factor is one way to extend common
thinking by introducing a continuous measure of statistical evidence in form of a Bayes fac-
tor. As will be explained, the underlying models in the Bayes factor are one way to set up
hypotheses about replication outcomes. In order to get a more holistic picture of a replication,
several different statistical questions should be asked and investigated using proper tools.
Moreover, a single replication study should rarely be the only deciding data point used to
determine a theory’s fate: As much as a single original study is not enough to establish a
general psychological law, a single replication study is often not enough to counter a broad
body of research. Evaluating the outcome of a replication study goes beyond a single sta-
tistical test: Researchers investigating an effect will need to consider both statistical as well
as methodological aspects along with more qualitative information. Whether an original or
a replication study was pre-registered, susceptible to publication or confirmation bias, had
a sample diverse enough to provide some form of generality, et cetera, are information that
need to be taken into account along with the outcome of a statistical procedure.

2.5.1 Article II: Replication Bayes Factors

The following section is a summary of this thesis’ second article:

e Harms, C. (2018). A Bayes Factor for Replications of ANOVA Results. The American
Statistician. https://doi.org/10.1080/00031305.2018.1518787

The content and several quotes are taken directly from this paper, which is also included in
the appendix of this thesis.

Summary: The analysis of data from replication studies ought to happen through different
methods and questions about the data. In this context, researchers can set up competing hy-
potheses about the outcome of a replication study and provide Bayes factors for the relative
support for either hypothesis. Based on the “Replication Bayes factor” (RBF) introduced by
Verhagen & Wagenmakers (2014) for t-tests, my paper outlines the general idea of the RBF
and extends its application to settings in which ANOVAs are used for omnibus and inter-
action hypotheses, as is common in psychology. The RBF compares a successful replication
(i.e. yielding an effect size estimate similar to the original study) with a failed replication (i.e. a
null result). Using simulations and examples, the paper investigates the behaviour of the RBF
for F-tests in different scenarios, with particular consideration of order effects that are not
represented in reported F-values.

In this section, the idea of the Replication Bayes factor is elaborated for the case for t-tests
(Verhagen & Wagenmakers, 2014) and then further extended to F-tests from studies involving
ANOVA designs.

Understanding the Bayes theorem from a perspective of Bayesian belief updating, where one
starts with some knowledge about the world or an effect under investigation and one updates
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this knowledge using new evidence, allows to think of Bayes factors also in the context of
replication studies: A researcher is informed by previous studies on an effect of interest,
performs a replication study and uses the data from the replication to update their belief
about the effect. The updated belief or knowledge is represented in the resulting posterior
distribution. More concretely, this means that the posterior distribution of the effect size from
the original study becomes the prior distribution for the replication study. The posterior
distribution of the replication study then is the updated belief about the effect size after
both the original and the replication study. A Bayes factor set up in this way informs about
the evidence in the replication study and how much researchers should shift their beliefs
considering the data from the replication study. The Bayes factor taking this particular view
was proposed by Verhagen & Wagenmakers (2014) and termed Replication Bayes factor.

Phrasing the analysis in terms of “belief” is one way to understand Bayes theorem and Bayes
factors (see above), but it is not necessary to interpret it this way. As explained before, the
Bayes factor compares two competing models and can also be interpreted in this narrow way.
The Replication Bayes factor sets up the two models in an elegant way by considering the
posterior distribution of an original study. It essentially compares two possible replication
outcomes as models and calculates the respective Bayes factor: Either the replication shows a
“consistent signal” by yielding an effect size comparable to the original study (later denoted
by H;), or the replication yields an effect size close to zero and thus is inconsistent with
the original study (Hp). One could construct many different hypotheses and models to be
compared in a Bayes factor for replications (see above), but the Replication Bayes factor is
most closely in line with common interpretations of replication studies. The two possible
outcomes are represented as models in the Bayes factor which Verhagen & Wagenmakers
(2014) introduce figuratively as positions held by different virtual researchers: The proponent
(Hy) holds a belief in the original study and expects the replication study to give a similar
estimate for the replication as in the original study. The sceptic (Hp), on the other hand, is
sceptical of the original study and thus expects the replication study to yield an effect size of
Zero.

Formally, the two models differ in their priors for the parameters of interest. While the scep-
tic’s position is formally a point null hypothesis that assigns all of its probability mass at 6 = 0
(where 0 represents the effect size measure of interest), the proponent’s position is informed
by the posterior distribution of the original study, i.e. 6 ~ p(6|Yorig). When raw data from
original studies are available, the posterior distribution can result from reproducing the orig-
inal analysis in a Bayesian way. In practice, however, most papers only report summary and
test statistics from frequentist significance tests and do not publish raw data. The Replication
Bayes factor is therefore designed to take only summary statistics from frequentist analyses
into account. Usually, this means frequentist t-, F-, r-, or Xz—statistics with associated sample
sizes, degrees of freedom, and p-values. The challenge now lies in setting up a model with
minimal additional assumptions incorporating this data and representing the positions out-
lined above. When raw data from the original study is available, a more elaborate analysis can
be performed, e.g. incorporating the data from both studies in a multi-level model (Marsman
et al., 2017).

While Verhagen & Wagenmakers (2014) introduced the Replication Bayes factor for one- and
two-sample t-test results and Boekel et al. (2015, Appendix A) for correlations, many studies
in psychology investigate differences between multiple groups and their interactions by run-
ning ANOVAs. It seems therefore desirable to extend the Replication Bayes factor to F-tests
reported in these studies. In the remainder of the section, this extension is outlined and briefly
compared to the t-test case. For further details on the latter case, please refer to Verhagen &
Wagenmakers (2014) and Harms (2018).
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2.5.1.1 Replication Bayes Factor for F-tests

The construction of the Replication Bayes factor involves the following steps:

1. Select an effect size measure of interest.

2. Find the posterior distribution for an original study reporting F-tests.
3. Describe the marginal likelihood of the two models H, and Hy.

4. Estimate the marginal likelihoods to calculate the Bayes factor.

While Cohen’s d seems to be an obvious choice for the comparison of two groups (Verhagen
& Wagenmakers, 2014), there is a wide range of effect sizes for ANOVA designs (Steiger,
2004). Since the Replication Bayes factor is supposed to be calculated from commonly reported
summary statistics (observed F-value, associated degrees of freedom (dfegfect, dferror), number
of groups (k), and sample size (N)), an effect size measure with convenient relationships with
these numbers is desirable. Cohen’s f? has these relationships as it can be calculated through

f 2= eTect (Fobs —1)
and has simple relationships both to other effect size measures and to the non-centrality pa-
rameter A of the non-central F-distribution. The non-central F-distribution is the distribution
of observed F-values under alternative models and simplifies to the central F-distribution
at A = 0 (the null hypothesis). The non-centrality parameter A and Cohen’s f2 are related
through

A=N-f? (2.2)

Effect sizes in the context of ANOVA studies often have the problem that they are not easily
comparable between different studies, especially when designs differ (Steiger, 2004). In the
context of replication studies, however, studies of very similar designs are usually compared
(i-e. direct and close replications, see chapter 3). Concerns about the interpretability of f2 are
therefore minor in the present case (Steiger, 2004). Another limitation to be aware of is that
f? is only applicable to fixed-effect ANOVAs and (approximately) equal cell sizes. This also
limits the application of the Replication Bayes factor for F-tests as defined here to such cases.
For within and mixed designs, the relationship is more complex, and the Replication Bayes
factor would need to be calculated in a different way.

Based on the assumptions of frequentist statistics, the likelihood for Bayes factor models fol-
lows from the distribution of F-values under the frequentist alternative hypothesis. The like-
lihood of an observed F-value F,,s with associated degrees of freedom and sample size N is
then given by the non-central F-distribution, resulting in the following mixture for the model
likelihood:!”

LIYIf?) = Fat gy dfureorsN- 12 (Fobs)

For the posterior distribution of the original study, we also need a prior distribution, 7r(f?).
While one might resort to the literature before the original study to construct an informed
prior, a more universal approach seems to be desirable for the Replication Bayes factor. Ver-
hagen & Wagenmakers (2014) have used a uniform distribution for the t-test case. Flat priors
are generally regarded as problematic in Bayesian inference: A uniform prior implies that an
effect size between 3 < f2 < 4 is as probable as an effect size between 0.5 < fz < 1.5. Con-
sidering our knowledge about psychological effects in general, this is — in most practical cases

10Note that the parameter of interest and the parameter the likelihood function conditions on is f?> and not Fep!
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— highly unlikely. The uniform prior, however, represents the result of a frequentist test most
literally. Despite the improper prior distribution, the posterior is a proper distribution since
all parameters in the model are observed and larger than 0, and the sample size is Norig > 1.

With this information, the posterior distribution of an original study reporting an F-test can

be formulated as
P(f2|Y0rig) & £(Yorig|f2>7r(f2)

The constant factor to the proportionality statement is the marginal likelihood, p(Yorig), which
is the above term integrated over all values of f2:

p(Yorig) = /E(Yorigvz)n(fz) de

The posterior distribution of the original study, p(f?|Yorig), was named A? distribution by
Lecoutre (1999). In contrast to the A’ distribution in the case of t-tests (Verhagen & Wagen-
makers, 2014), it cannot be easily approximated by a normal distribution. This introduces
additional complexity in the estimation of the Bayes factor, as will be detailed below.

For the proponent’s perspective on the replication study, the original study’s posterior be-
comes the replication’s prior: 7trep (f2|Hy) = p(f? [Yorig)- This leads to the marginal likelihood
for the proponent given by

POreplHr) = [ Fatg st 2 (Frep) Trep (F7) f2

- / Fdfeffect,rep?dferror,rep}Nrepr (Frep ) p (fz |Yorig) dfz (23)

For the sceptic, in contrast, the prior 7trep(f2|Hp) is 1 at f2 = 0 and 0 everywhere else,
simplifying to

p(Yrep |HO) = / Fdfeffect,rep;dferror,rep}Nrepfz (Frep) nrep (fz) dfz
= Pdfeffcct,rcp?dferror,rep (Frep) (24)

Calculating the ratio between equations (2.3) and (2.4) gives the Replication Bayes factor

2 2
B 0= f Fdfeffect,rep/'leerror/rep}Nrepf2 (Fl’ep) p (f |Yorig) df (2 5)
r - .
Fdfeffecf,rep;dferror,rep (Frep )

The challenge lies in the calculation of the integral. While an algebraic solution is yet un-
known, one might get a sufficiently precise estimation through numerical estimation. Verha-
gen & Wagenmakers (2014) used what is known as the Monte Carlo estimate for the Replication
Bayes factor, which is given by drawing M samples from the posterior-turned-prior distribu-
tion p(6]Yorig) and calculating the average:

M tdfrep,é(i) \/@ (trep)

1
B 0~ —
T M l tdfrep(trep)

(5(1) ~ p(5|Yorigr H;)
While for the t-test case, the samples can be easily drawn from a normal distribution (Lecoutre,

1999; Verhagen & Wagenmakers, 2014), this, however, is not possible for the posterior distri-
bution of an F-test study. Markov Chain Monte Carlo (MCMC) techniques are commonly
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used in Bayesian statistics to draw samples from posterior distributions of an unknown form
(see above). For calculating Bayes factors, the Monte Carlo estimate for marginal likelihoods
as used by Verhagen & Wagenmakers (2014) is known to be inefficient and unstable, espe-
cially in cases where prior and likelihood do not mostly overlap (Bos, 2002; Gamerman &
Lopes, 2006). While bridge sampling (Gronau et al., 2017; Meng & Wing, 1996) can be used to
approximate Bayes factors in very complex models, importance sampling is a good compromise
between efficiency and stability. Instead of drawing samples from the posterior-turned-prior
distribution directly, an importance density g(f?) is used and an adjusted likelihood term is
averaged. For the marginal likelihood of the proponent’s model, H,, this leads to (Harms,
2018, eq. 13):

3 N:Z ~'2 1i,
p(Yrep|Hr) ~ % Z p(YrePU;()fp:Z({; |Yo g)

2~ 8(f?) 27)

, (2.6)

Ideally, the importance density ¢(f?) is close to the function that is to be approximated. For
the Replication Bayes factor, one can draw samples from the posterior distribution by using
MCMC techniques and construct a half-normal distribution by calculating mean and standard
deviation from these samples. The half-normal distribution is easy for drawing samples and
can be quickly calculated at any point without the need for approximation methods. While
the normal distribution is not close to the posterior distribution of an F-test study, it is close
enough for efficient importance sampling. One of the requirements for importance densities
(Gronau et al., 2017) is that it should have fatter tails than the normalised posterior distribu-
tion. This is the case in the present example (Harms, 2018, fig. 1). The Replication Bayes factor
is finally calculated by drawing random samples from the importance density, calculating the
approximated marginal likelihood in (2.7) and dividing it by the marginal likelihood of the
sceptic’s model, (2.4).

As a Bayes factor, the Replication Bayes factor informs us about the ratio between the two
models” marginal likelihood and tells us how much more in line the data is with one of the
models. It is important, however, to underline that the Replication Bayes factor does not pro-
vide posterior odds of a successful replication as the posterior probability of a model depends
on the prior model probability (or the prior odds). Nevertheless, the Replication Bayes factor
provides a valuable perspective to the evaluation of replication studies by providing a metric
of statistical evidence in the context of two elegantly defined models that capture common
notions of “replication success.” As many psychological studies investigate differences be-
tween multiple groups, the extension to F-tests seemed necessary. Table 2.2 compares the
main ingredients of the Replication Bayes factor for the ¢- and the F-test version.

Table 2.2: Comparison of model elements in Replication Bayes

factors.
t-Test F-Test

Effect size measure (parameter of ) f?
interest)
Prior for original study Uniform Uniform
Posterior of original study A’ distribution A? distribution
Marginal likelihood Hy ta frep (trep) Fi fttects forror (Frep)
Marginal likelihood H, see Verhagen & see eq. (2.3)

Wagenmakers (2014, eq.
6, p. 1461)
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2.5.1.2 Simulations and Examples

For using the Replication Bayes factor in practice, one needs to understand the behaviour of
the Bayes factor in different settings. The paper presents three simulations to show (a) the
behaviour in three general settings, (b) differences between the Monte Carlo and the impor-
tance sampling estimate, and (c) the Replication Bayes factors for ¢- and F-tests when used in
two-group settings where both tests can be used. The simulation results are summarised in
the next sections.

2.5.1.2.1 Simulation 1: General behaviour of the Replication Bayes factor In order to
understand the behaviour of the Replication Bayes factor, it is useful to simulate different
outcomes and look at the resulting Bayes factor. When does the Replication Bayes factor yield
strong results, when is it not able to provide informative results? The results further facilitate
interpretation in individual cases. For the simulation, several combinations of sample size
(between 25 and 100) and effect sizes (between 10~° and 0.7) in both original and replication
studies have been created and the resulting Bayes factor have been calculated. The results of
this simulation study can be seen in Figure 2.11 (from Harms, 2018, fig. 2, p. 7).

In general, the figure shows that the Replication Bayes factor is increasing — more in favour
of the proponent’s model implying Ozrig ~ fep — with increasing effect size estimates in
the replication study. This underlines a first and important underlying assumption: If the
replication study yields a larger effect size estimate than the original study, it is considered
evidence in favour of successful replication, implicitly assuming that the theory predicted an
effect size “at least as large as in the original study.” When the theory informs the researcher
that the effect size should be in a certain range and larger effect sizes are counter-evidence, the
Replication Bayes factor cannot give results to answer the question of successful replication
properly. Such expectations or prior information need to be represented in the definition of
the models. This observation also shows the need for careful comparison of original and
replication study in light of the theory under investigation, independent of the statistical
procedure (see above).

The simulation also shows that larger replication samples provide more evidence leading to
the Replication Bayes factor having a larger value. When the original effect size is small, the
Replication Bayes factor is close to 1, because the sceptic’s and the proponent’s model are very
similar. Therefore, even large replication studies with effect size estimates close to zero are
not informative enough to distinguish between the two models. Again, this underlines the
need for a more nuanced comparison of the studies in light of the theory or research setting:
Researchers should use further information on the effect and define bounds for reasonable
effect sizes to make a judgement on the outcome of the replication. When even small effect
sizes matter in practice, small changes between effect size estimates are likely to be important
to researchers as well. This can guide researchers in setting up models that more finely
distinguish between relevant and non-relevant effect size estimates (cf. equivalence testing
and ROPE procedure).

2.5.1.2.2 Simulation 2: Differences between estimation techniques As discussed in the
introduction of the Replication Bayes factor, the Monte Carlo estimate used by Verhagen &
Wagenmakers (2014) is generally considered to be unstable and inaccurate. For practical pur-
poses, however, it is useful to investigate the severity of this problem. The second simulation
was used to compare the Monte Carlo estimate to the importance sampling estimate that has
been advocated for above. In the context of the Replication Bayes factor, the critical question
is how much original and replication need to disagree for the Monte Carlo estimate to become
unstable in a relevant order of magnitude. For this simulation, again, different combinations
of original and replication studies were generated. The original sample size was fixed at 15,
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Figure 2.11: Results from simulation 1. The figures show the behaviour of the Replication
Bayes factor in different scenarios. Individual columns are different sample sizes in both
original and replication study, rows are f2 effect sizes in original studies between 10~5 and
0.7. In each plot, the x-axis shows the effect size in the replication study with the original
estimate indicated by a black vertical line. The y-axis is the resulting Replication Bayes factor
and coloured lines show the number of different groups. Please refer to the text for a summary
of the results.
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replication sample size varied between 15 and 100. Original effect sizes were very large (be-
tween Cohen’s d = 1 to 5), while replication effect sizes were small (between d = 0 and 0.5).
These results are not unrealistic but exaggerated for illustrative purposes. For each study
pair, the Replication Bayes factor was calculated using both the Monte Carlo estimate and the
importance sampling estimate. All simulations used the Replication Bayes factor for t-tests
for simplicity. Results are analogous for the F-test case. Figure 2.12 shows the result of this
simulation (from Harms, 2018, fig. 3, p. 8).
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Figure 2.12: Results from simulation 2, showing the differences between Monte Carlo and
importance sampling estimates. Large differences exist in cases where original and replica-
tion studies yield very different effect sizes. While the interpretation would not change, the
importance sampling provides the more precise estimate of the Bayes factor. Note: Figure
reproduced from Harms (2018).

The simulation shows that importance sampling and Monte Carlo estimate differ substantially
in extreme cases, i.e. only when the replication effect size was drep = 0.5 and the original
effect size was dorig > 2. It is not only the case that the difference in estimates is substantial
enough, in this case, to be visible from the descriptive statistics alone, but also the general
interpretation of the Bayes factor would not change.

For the Replication Bayes factor with its very simple models, the different estimation tech-
niques are in practice not as relevant as previous literature might suggest. For more complex
models, the difference can and will be larger. Nevertheless, importance sampling has the ad-
vantage to provide a more robust estimate, which is why it should be preferred. On modern
computers, the computational requirements are moderate for the Replication Bayes factor, and
the ReplicationBF package (see below) makes it easy to make use of importance sampling
when calculating the Replication Bayes factor.
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2.5.1.2.3 Simulation 3: - vs. F-test in two-group designs For data from two independent
groups, traditional ¢-test and ANOVA will yield the same inferences and the same p-value
since 2, = F,js. This offers the chance to investigate the Replication Bayes factor’s behaviour
when used on the same data, once using the t- and once using the F-statistic. Does it yield
the same result? As the third simulation shows, this is not the case. While this is not directly
evident from Figure 2.13 (Harms, 2018, p. 9, fig. 4), investigating the relationship between the
two calculated Bayes factors shows that they are near-perfectly correlated across all scenarios
(r = 0.999), but the ratio is about 2.21. That means the Replication Bayes factor for the t-
test is about two times larger than the Replication Bayes factor for the F-test on the exact
same data. How can this be? The observed f-statistic carries more information because it
contains a sign indicating the direction of the effect. By squaring the t-value, we remove this
information and the Replication Bayes factor using the F-value cannot take the direction into

account. Therefore, the statistical evidence in favour of one model or the other can only be
lower (Harms, 2018, p. 7).

n.orig: 15 n.orig: 50

1e+25 1
1e+15 A

1e+05 A
1e-05- ot

le+25 A
1e+15 1

1e+05 A

1e-051 -
le+25 A
le+15 AK o Ant® *

1e+05 -
1e-05- - k¥ el
le+25- oamRX yamtE X
1e+15+
"
x %X

1e+05- P
1e—-05 A Kk

1e-04 1e+06 1e+16  1e+26 1le-04  1e+06 1e+16  1e+26
BF (t-Test)

GT :dasu

3
og :dasu

BF,, (F-Test)

00T :dasu Qg :dasu

e le-05 e 04 o 08 o 2 e 02 = 06 ® 1
orig

e 0.2 e 06 ¢ 1 A4 04 + 08 % 2

o

drep

Figure 2.13: Results from simulation 3, comparing the Replication Bayes factors for t- and F-
tests on the same data set. The dashed grey line is equality between both estimates. Axes are
log-scaled. Bayes factors are nearly the same, but the estimate for the -test is about two times
larger than the Replication Bayes factor for F-tests. Note: Figure reproduced from Harms
(2018).

2.5.1.2.4 Example: Order effects in ANOVA settings In the paper, three examples are
presented. The first two examples show how to apply the Replication Bayes factor for F-tests
in two different replication studies. The third example investigates a problem occurring when
using summary statistics in scenarios with multiple groups, which will be summarised below.
As noted before, the F-statistic of a common ANOVA setting does not convey information
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about the order of effects. As an omnibus hypothesis test, it merely represents the information
whether there is any difference. Therefore, qualitatively different results can produce the
same F-value and therefore the same statistical inference, while their interpretation would
differ wildly. Since the Replication Bayes factor, as presented here, is designed to only take
the frequentist test-statistic as reported into account, it too cannot consider the ordering of the
effect either.

Original Replication
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Figure 2.14: Imaginary results of a replication study yielding the same observed F-value for a
very different pattern of results. The Replication Bayes factor will be in favour of a replication
consistent with the original study. This underlines the need for investigating contrasts in
addition to the omnibus result. Note: Figure reproduced from Harms (2018).

Imagine an experiment in which three groups are compared and 15 participants per group
are recruited and randomly assigned to an experimental condition. For the original study,
imagine the true (and in reality obviously unknown) population means of the three groups
are y; = 1.5, up = 2.2, and pz = 2.9, respectively with a standard deviation o = 1 for all
groups. Running a one-way ANOVA on a simulated data-set with these parameters yields a
significant result for the obtained sample (F(2,42) = 7.91, MSE = 0.88, p = .001, /2 = .274).
The left side of figure 2.14 visualises the result. A replication study aims to investigate this
original effect in a new sample with 30 participants per group. The replication study, too,
yields a significant results for the omnibus F-test (F(2,87) = 7.60, MSE = 1.17, p = .001,
iz = .149). Looking at the results (see the right plot in figure 2.14) and comparing them to the
original study clearly shows that the replication provides a very different result: While group
means are similar, they are ordered in the opposite direction. While this might be simply a
coding error or a difference in the experimental setup, it might as well be the result of an exact
replication. In any case, the F-statistic does not convey this interpretation. Subsequently, the
Replication Bayes factor also does not take the pattern of the result into account and shows
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evidence in favour of a successful replication (B, = 38.261). This contradicts the sensible
interpretation of the results, which would consider the replication contradicting the original
result.

This highlights the need for researchers not to rely on a single statistical value, but to take
descriptive results as well as different statistical key figures into account. In the particular
case of the example, post-hoc t-tests or planned contrasts can make the statistical test more
informative. For example, the difference between groups 1 and 3 is significant in both the
original (AM = —1.32, 95% CI [—2.02, —0.63], £(20.81) = —3.95, p = .001) and the replication
study (AM = 1.09, 95% CI [0.49,1.68], t(56.77) = 3.64, p = .001). But as is evident in the
sign of the t-statistic, the difference is in opposite direction and the Replication Bayes factor
for the t-test will correctly indicate evidence against a successful replication (B,y = 0.0015).
When investigating F-tests, researchers should be careful when making conclusions. One
statistical way would be to use a directed hypothesis in replication studies where original
studies have shown particular patterns that have become part of the theory or phenomenon
under investigation. It is unlikely to assume that the original study’s result in the present
example is “yes, something is going on,” but rather that the particular pattern is the conclusion
of the study. The replication study should therefore test the hypothesis whether the particular
pattern has been replicated.

2.51.3 The ReplicationBF Package

Along with the paper (Harms, 2018), a package for R (R Core Team, 2019) is available at
https:/ / github.com/neurotroph/ReplicationBF. The package allows to calculate Replication
Bayes factors for all scenarios outlined before, i.e. t- and F-tests.

> install.packages(’devtools’)

> devtools::install_github(’neurotroph/ReplicationBF’,
dependencies=TRUE)

> library(ReplicationBF)

> rbf <- ReplicationBF::RBF_Ftest(27.0, c(3, 48), 52,

3.2, c(3, 33), 37
> rbf$bayesFactor
[1] 0.02785122

By convention the results of the packages are presented in favour of the proponent’s model
(i.e. BrO)-

2.5.1.4 Summary and Discussion

In summary, the Replication Bayes factor works as intended, but it should be used carefully
with respect to the particular statistical questions asked. It is better thought of as a basis for
adapting the models used in the Bayes factor to the hypotheses under investigation. There
is, for example, ongoing research on how to include order constraints in Bayes factors (e.g.
Mulder, 2016).

In this section, the interpretation of replications was rather dichotomous between “successful”
and “failed” replications. This narrow view not only reduces the Replication Bayes factor to a
binary decision criterion but also limits a detailed investigation of replication studies. The next
chapter will more extensively discuss replication studies and how to interpret the outcomes
of a replication. When using more elaborate ways to describe such outcomes, the Replication
Bayes factor can present one statistical piece of evidence among different ways to analyse
the data. The continuous nature of Bayes factors allows for a nuanced interpretation, also


https://github.com/neurotroph/ReplicationBF

2.6. CONCLUSION 65

indicating a lack of evidence of either model. As explained before, significance tests and p-
values do not provide such information, but can also offer statistical information to be used
when interpreting both original and replication studies.

2.6 Conclusion

This chapter briefly outlined some of the historical aspects to the current use of the domi-
nant statistical framework in psychology, null hypothesis significance testing. With improve-
ments in computational capabilities and a renewed interest among statisticians and applied
researchers, Bayesian statistics have received increasing attention over the last years. This at-
tention brings both theoretical developments as well as new software packages for researchers
to make use of. While most published research still relies on significance testing, exploring
Bayesian statistics offers additional methods useful for the analysis of data from psychological
studies.

Focusing on the replication crisis in psychology, using Bayesian statistics will not solve replica-
bility once and for all. Looking at the root causes of the increasingly widespread doubt about
published study results and theories, the misuse of statistical procedures and their resulting
misinterpretation is only one part of the problem. Some researchers do advocate in favour of
Bayesian statistics replacing traditional methods (McShane et al., 2019; cf. Savalei & Dunn,
2015), but Bayesian methods can be misused and misinterpreted as much as frequentist meth-
ods. It seems more imperative to increase transparency (cf. pre-registration, open data, and
open materials) and improve the way statistical models are set up and used. Statistics need to
be used in a way that allows to properly answer the questions asked by the substantive the-
ory. If the statistical analysis does not represent the researcher’s questions, it does not actually
provide the information the researcher seeks. Learning about the technical details in statistics
can help users to understand what questions a method can answer and how the methods can
be altered in order to fit a new question. Building probability models using Bayesian statistics
has several advantages over running frequentist significance tests as provided by a software
package of choice.

Overall, there is no need to decide on one way of doing statistics. Both statistical approaches,
frequentist and Bayesian, can be used side-by-side. The important task for researchers lies in
choosing the tools that allow for an answer to their statistical question asked and interpreting
the statistical results in a principled way that allows for valid inferences on their substantive
questions. A significance test might be appropriate for checking data against a well-informed
theoretical prediction. If theories are not mature enough to provide such predictions, more
exploratory analyses, developing statistical models, or descriptive statistics might be a better-
suited alternative. For mature theories that involve a range of boundary conditions and pro-
posed mechanisms, model-building should also include proper model checking and, probably,
extension. When doing inference on the statistical results, uncertainty is a valuable statistical
property that has to be considered in the interpretation: It can provide a better understanding
of model performance and which quantities cannot reasonably be relied upon. Bayesian statis-
tics provide a natural framework for thinking probabilistically about uncertainty. Statistical
uncertainty about model parameters is, however, only one kind of epistemological uncertainty.
Ultimately, empirical researchers who want to analyse their data on their own should improve
their statistical training. The replication crisis has sparked a range of introductory papers for
this. More interdisciplinary discussion between domain experts and statisticians can further
help to provide instructional guidelines for applied researchers.






Chapter 3

Replication Studies

A central issue of the “replication crisis” (Pashler & Harris, 2012) is, obviously, replication
studies. Historically, the proportion of original research being replicated in independent stud-
ies has been very low (Smith, 1970; Theodore D. Sterling, 1959). Replication studies are
generally considered not worthwhile to be published as they are said not to provide “novel
insights” and to have done little to further scientific knowledge (Neuliep & Crandall, 1990,
1993). Interest in replications and publications of replication studies have increased since
the 1990s (Makel, Plucker, & Hegarty, 2012; but also see Evanschitzky, Baumgarth, Hub-
bard, & Armstrong, 2007) and the replication crisis has further fueled interest in replications.
New publishing formats such as Registered Replication Reports [Simons, Holcombe, & Spell-
man (2014); RRR] also helped to direct interest towards replication research as they provided
a way to ensure publication of replication studies even if they do not yield significant results.
At the very least, the replication crisis has increased awareness that replications are rarely
done systematically and that there are many things to consider when conducting a replication
(e.g. S. F. Anderson & Maxwell, 2016; Brandt et al., 2014). Zwaan, Etz, Lucas, & Donnellan
(2017) recently provided a “manifesto for reproducible research” and advocated that system-
atic replication should become the norm and to put more emphasis on direct replications as
well.

To introduce a common basis for describing replication studies, the following section will
introduce a taxonomy of replication studies. Moreover, based on recent recommendations
and a published example, guidelines for conducting replication studies are proposed. Finally,
the third paper of this thesis is summarised as an example of a close replication study (Harms
et al., 2018).

3.1 Taxonomy of Replication Studies

Over decades of replication research, several different terms have emerged to describe replica-
tion studies. Unfortunately, there is currently no consensus or precise language used univer-
sally across different fields, subfields, or teams of researchers. This is most apparent in the use
of the terms replicability and reproducibility. For the present work, it will be primarily referred
to as replications and replicability where we aim to replicate findings in independent studies.
In contrast, reproducibility shall refer to the goal of using existing data to reproduce the sta-
tistical results and interpretations of an original study. Some authors (e.g. Tsang & Kwan,
1999) have considered both concepts in combination and they are indeed closely linked. Re-
producibility is, in general, a way of scientific housekeeping (Asendorpf et al., 2013b) and a
necessary condition for replicability: If an original finding is not to be trusted, because the re-
sults and interpretations as stated in a publication cannot be reproduced using the same data
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and same analysis, we ought not to expect a replication to show the same results leading to
the interpretation in the original study. Analysing existing data from a previous study using
a different statistical method constitutes a re-analysis, which shall herein be considered as part
of reproducibility. While fraud seems to be the most obvious example of non-reproducible
and likely non-replicable studies, it should be noted that recent fraud cases used manipulated
data. Therefore, the analysis might have indeed been reproducible, but the underlying data
were not real and successful replication should not be expected.

Therefore, in the following, the term replicability is considered in a narrow sense: That is when
conducting a new study to collect new data and to analyse this data to shed more light on
the original finding. Such new studies, i.e. replication studies, can vary in their similarity
to the original study. To describe this closeness, several classifications or taxonomies have
been proposed and used before (e.g. Brandt et al., 2014; LeBel, McCarthy, Earp, Elson, &
Vanpaemel, 2018; Lykken, 1968; Schmidt, 2009). While this thesis is not aimed at “reinventing
the wheel,” it is important to make a clear definition of the terms as a common language
to describe replication studies within the context of this thesis. The aim here is to provide a
classification of replication studies that is useful to describe different studies and that provides
a basis for discussion. It aims to summarise and compromise previous work and to establish
clarity in this thesis.

On which dimensions should replications be considered? Schmidt (2009) based his terminol-
ogy on five different functional goals of replications (Schmidt, 2009, p. 93):

To control for sampling error (chance result),

To control for artifacts (lack of internal validity),

To control for fraud,

To generalize results to a larger or to a different population,
To verify the underlying hypothesis of the earlier experiment.

AN

Each goal requires the replication study to focus on a different aspect of design and analysis.
To control for sampling error, for example, it is important to keep the population and sam-
pling plan identical between the original and replication study. The fifth goal, verifying the
underlying hypothesis, in contrast, allows for more flexibility in the experimental setup.

Schmidt (2009) proposed a system of eight classes based on Hendrick (1991) to describe “re-
search reality.” The classification of replications is based on which classes are kept constant
and which are systematically varied. Based on this system, one could extend the classes by
describing more specifically what aspects can and need to change to provide an even more
detailed classification of replications. A key aspect of Schmidt (2009)’s categories of replica-
tions is the insight that direct replications are considered “low risk”: They have aimed purely
at fact confirmation, and both a corroborating and a falsifying outcome are relevant for the
advancement of the theory. Conceptual replications, on the other hand, are high risk: If
they successfully generalise the previous findings, the theory is advanced. If the conceptual
replication fails, however, it is difficult to conclude whether the original finding was false
or whether the conceptual extension was not successful. While being a high-risk endeavour,
conceptual replications are necessary for a deeper understanding of a phenomenon as well
as further theory development. In the classification provided above, exact, direct, and close
replications can be considered as this kind of “low risk” undertaking.

Other authors (e.g. Brandt et al., 2014; Lykken, 1968) have taken a more practical look and
distinguished types of replications primarily through the closeness of different dimensions.
Based on this range of previous works, table 3.1 summarises four different categories of repli-
cations ranging from nearly identical studies (“exact replications,” see below) to highly dif-
ferent studies (“conceptual replication”), which aim to investigate the boundary conditions of
and possibly extend previous findings.
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Table 3.1: A proposed taxonomy for replication studies as a basis
to describe replication studies.

Type of Replication Summary

Exact Replication New sample from the same population is drawn and the
study is carried out with the exact same tools. Theoretical
concept: Usually impossible to carry out as even smallest
changes to the experimental setup are inevitable (e.g. weather,
events, time of day, ...).

See also: Lykken (1968): “literal replication”; Tsang & Kwan
(1999): “exact replication”

Direct Replication Using the same material and experimental setup a study is
conducted by a different researcher targeting the same
population.

See also: Schmidt (2009): “direct replication”
Close Replication Based on the reported experimental setup, materials are

re-created and a replication is carried out. Experimental
design and underlying hypotheses remain unchanged.

See also: Lykken (1968): “operational replication”; Brandt et
al. (2014): “close replication”; Tsang & Kwan (1999):
“empirical generalization”

Conceptual Replication Using a different experimental setup and/or population, the
underlying theory, idea, or construct of a study is put to test.
See also: Lykken (1968): “constructive replication”; Brandt et
al. (2014) and Schmidt (2009): “conceptual replication”; Tsang
& Kwan (1999): “conceptual extension” / “generalization and
extension”

More fine-grained distinctions are possible and offered by some of the referenced works. The
goal for this taxonomy is primarily pragmatic: A common language to describe different de-
grees of closeness between an original and a replication study. For practical use, however,
“exact” (Tsang & Kwan, 1999) or “literal replications” (Lykken, 1968) are generally consid-
ered impossible as long as the original researcher does not simply collect more data (Feest,
2018; Lykken, 1968; Wolfgang Stroebe & Strack, 2014). Two experimental situations cannot be
identical. Contextual factors, such as time of day, recent events (both globally and affecting
participants personally), weather, etc. are outside of an experimenter’s control and it is gen-
erally considered possible that each and any of these contextual factors influence the effect
under investigation.

Other taxonomies also include other categories of replications, which are better grouped un-
der the question of “reproducibility” (see above). Tsang & Kwan (1999), for example, use
checking of analysis (the same dataset is analysed using the same measures and analysis; repro-
ducibility in a narrow sense) and reanalysis of data (the same dataset is analysed using different
measures and analyses; reanalysis or reproducibility in a wider sense). As explained before,
reproducibility of the original analysis is not part of “replicability” within the meaning of this
term as it is used within this thesis.

In particular, a study can fall into several categories at the same time. For example, if parts
of the experiment are reproduced in the manner of a direct replication, but some additional
conditions are added to investigate a previously unpublished aspect of a theory or finding,
therefore being a conceptual replication. If a single study covers both aspects, and the concep-
tual part does not interfere with the direct part, it can be considered to be both a direct and a
conceptual replication at the same time.



70 CHAPTER 3. REPLICATION STUDIES

This examples also shows that a clear distinction is not always possible and that one can have
different perspectives on the same study. This should not distract from the fact, however,
that taxonomy as proposed here is a useful tool to set a common language for describing
replication studies. It also underlines the importance of both, direct replications as well as
close or conceptual replications (Tsang & Kwan, 1999). For the remainder of this work, and
the next section, in particular, the above taxonomy is used to describe replication studies.

3.2 Guidelines for Replication Studies

Several authors have also previously proposed guidelines for planning, designing, conduct-
ing, and evaluating replication studies (e.g. Brandt et al., 2014; LeBel et al., 2018; Zwaan et
al., 2017). The following points, which will be addressed in this section, are a summary of
different papers and include some novel aspects that have received little attention so far:

Selecting studies and effects of interest
Selecting focal hypotheses
Re-analysing original results
Contacting original authors

Planning the replication study
Pre-registering the replication
Running the replication study
Analysing data

PN L=

3.2.1 Selecting Studies and Effects of Interest

There are several justifications why a certain study might be a candidate for a replication
attempt. In many cases, researchers are interested in replications within their own academic
domain. One scenario could be, for example, to ensure that previous findings are robust
before starting a new line of research in this field. While seemingly a reasonable approach,
replicating previous findings and publishing the results of the replications are rarely done in
practice. The Reproducibility Project: Psychology selected studies from three major journals for
systematic replication to estimate the rate of replicability across a whole field. A practice that
has been criticised (e.g. D. T. Gilbert et al., 2016b). After publishing replications of single
studies, possibly with a result contradicting the original study, the selection is often criticised
for being driven by personal goals or for being ad-hoc and unscientific. Such claims are hard
to dismiss as they are often without a rational basis themselves. Curiosity or doubt about an
original effect can also be a reason for running a replication study and, as outlined before,
replication should be part of the standard process in empirical sciences (see above and Zwaan
et al., 2017). In practice, however, the selection of target studies is a problem of resource
allocation: If a meta-researcher has limited time, money, and personnel, which studies should
they focus on for replications to maximise the generation of new knowledge? There is ongoing
research on quantifying “replication value,” i.e. the added value a direct or close replication
would provide (Coles, Tiokhin, Scheel, Isager, & Lakens, 2018; Field, Hoekstra, Bringmann,
& Van Ravenzwaaij, 2019; Isager, 2018, 2019). This offers both an avenue for replication
researchers who focus on replicating studies in systematic ways to advance robustness of
findings in general as well as researchers who need to decide and justify which particular
study on a given issue they should replicate.

Beyond the practical considerations that come with selecting a study for replication, re-
searchers should also cautiously appraise the underlying theory. In psychology, formal theory
development and appraisal, however, have played a minor role in recent years [see also chap-
ter 4; Fiedler (2017); Glockner, Fiedler, & Renkewitz (2018)].
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3.2.2 Selecting Focal Hypotheses

After selecting a paper or theory for replication, researchers need to decide which experi-
mental setup (e.g. in the case of multi-study papers) and which focal hypothesis they aim
to replicate For direct or close replications, the target of replication is usually a single focal
statistical hypothesis. Depending on the goal of the replication (see also Schmidt (2009)’s
functional goals) one might also decide to replicate multiple effects, outcomes, or statistical
tests in a single replication study. When selecting single effects and statistical tests, a good
justification is helpful — not only for the sake of the argument but also for providing a basis
on which future replications can target the same or similar effects. Selecting an effect size
or a specific statistical test as a target for the replication and transparently justifying the se-
lection, e.g. in a pre-registration, ensure that the reported statistical results in the replication
are not cherry-picked to allow for a certain interpretation (cf. p-hacking, chapter 2.1.3.3). For
systematic replication studies, such as the RP:P very general rules can be useful to reduce
possible bias in the selection of a target for replication (Open Science Collaboration, 2015, pp.
aac4716-2):

By default, the last experiment reported in each article was the subject of repli-
cation. [...] The key result had to be represented as a single statistical inference
test or an effect size. In most cases, that test was a f test, F test, or correlation
coefficient.

When the replication aims to validate a specific effect, a researcher might have better reasons
for choosing a very specific test or effect size estimate as a target for the replication.

3.2.3 Re-Analysing Original Results

As discussed above, the reproducibility of the original analysis is generally a necessary con-
dition for expecting replicability. As original studies rarely provide their raw data openly,
reproducibility cannot always be checked in practice. Meta-analytical techniques, such as p-
curve (Simonsohn et al., 2014; Simonsohn, Simmons, & Nelson, 2015), z-curve (Schimmack
& Brunner, 2017), or R-Index (Schimmack, 2012) can nevertheless provide insights into pos-
sible biases in the reported statistics. For example, studies with a skewed p-curve indicating
selective reporting of significant results, or multi-study papers reporting only significant re-
sults (leading to a low R-Index) should inform a replicator that the original findings might
contain biases and that they should investigate which kind of biases a replication can address.
This can guide the experimental design, sampling plan and sample size, as well as the pre-
registration. It is important to stress that these statistical techniques cannot ultimately indicate
intentional biases, fraud, or misconduct and that these techniques are still under development
and discussion (Erdfelder & Heck, 2019; Morey, 2017). Statistical techniques to investigate bi-
ases, however, inform a researcher about possible caveats before naively replicating an original
study at face value.

3.24 Contacting Original Authors

There is widespread expectation that replication researchers should contact original authors
and inform them about their replication attempt and their results before publishing a re-
port on the replication. From a meta-scientific perspective, there is little reason to make this
mandatory as a publication should contain all information necessary for a replication and
replications are part of the normal way of science. In practice, however, contacting the origi-
nal authors can be beneficial for replicators as the experience shows that experimental designs
might deviate from the reported setup. This might be due to human error, vague descriptions,
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or word limits in the methods section. As data and materials are also made openly available
only rarely, contacting original authors can help to provide such materials for replicators. Fur-
thermore, contacting original authors might also provide a chance to use the raw data of the
original study for more elaborate statistical analyses (see last point below). Original authors
ought to be experts on both the reported effect and the methods employed. They might then
also be able to provide additional expertise in planning a study that conveys the underlying
theory most efficiently and appropriately. However, if original authors do not respond, if
materials and data are unavailable, or if researchers are not cooperative, this must not dimin-
ish the value of a replication: Original publications need to be as detailed as possible, and
researchers ought to be able to replicate results based on published research alone.

3.2.5 Planning the Replication Study

The design of a replication study is easily guided by the intention underlying the replication:
Whether a direct, close, or conceptual replication is the most adequate approach is determined
by the goal of the study (see taxonomy above). The type of replication then determines
how closely materials and experimental setup have to match the original study and how
much freedom in the design is acceptable. As discussed before, depending on the study in
question, there can also be a mix of direct, close, and conceptual aspects. For example, a
researcher could include an additional treatment group with a different operationalisation of
the construct in question or add a different population to the study. For transparent reporting
and adequate analysis, such additions should be included in both the pre-registration (see
next recommendation) and the statistical analysis.

When planning the replication study, special consideration should be given to the issue of
sample size. When replicating previous work, published effect sizes cannot be used at face
value for power analysis. Published effect size estimates tend to be inflated due to publication
bias, measurement error, and p-hacking (Loken & Gelman, 2017; Theodore D. Sterling, 1959).
Taylor & Muller (1996) propose an approach to power calculation using confidence bounds
on power. More universally, a replication should include more participants than the original
study and Simonsohn (2015) recommends using 2.5 times as many participants as a rule of
thumb. As with original studies, replication studies should justify their sample size some way
or another in their pre-registration.

3.2.6 Pre-Registering the Replication

One of the simplest and most effective recommendations for countering selective reporting
and post-hoc theorizing (Kerr, 1998) is pre-registration. Pre-registration requires investigators
to lay out study design, hypotheses, analysis plan, sampling plan, and study materials before
conducting the study (T. Hardwicke, 2016; Nosek et al., 2018). Several online websites offer
ways to securely store a pre-registration with a timestamp, so readers can transparently see
when and how the study was pre-registered and compare to the final study report. Examples
for such websites are AsPredicted.org or the Open Science Framework. A pre-registration’s
primary goal is to increase transparency on the scientific process and to support primarily
confirmatory research. This, obviously, does not protect against fraud by running a study,
posting the pre-registration online after the results are known, and reporting the study a
couple of weeks later pretending the registration was actually done prior to the study. Nev-
ertheless, pre-registering a replication is a powerful tool for many experimental studies to
combat problems with reporting and analysis that have been persistent over the last years.

A counter-argument to pre-registration is often that researchers are afraid that it prohibits ex-
ploratory research. On the contrary, however, pre-registration forces researchers to be explicit
about parts of a research programme that are confirmatory versus exploratory. Exploratory
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research is essential for theory development, and pre-registration helps by clearly identifying
which part of a study is exploratory and which part is confirmatory (Wagenmakers, Wetzels,
Borsboom, van der Maas, & Kievit, 2012).

Registered Reports (Chambers et al., 2015; Chambers & Mellor, 2018; T. E. Hardwicke &
Ioannidis, 2018) is a publication format that incorporates pre-registration in the publication
process: Instead of only including a final report, the submission to a journal includes the study
rationale along with the method section. Moreover, it is reviewed before the study is run. Peer
reviewers make their comments regardless of the study outcome and can provide remarks
on the study design at a time when feedback on the design can still be considered. If the
manuscript is accepted at this stage, it receives an “in-principle acceptance” that also allows
researchers to publish studies irrespective of the study outcome. This effectively combats both
selective reporting and post-hoc reasoning as well as publication bias. Registered Replication
Reports (Simons et al., 2014) is a similar format specifically for replication studies.

For replication studies, there should be little concern about pre-registration as the target study
is already a pre-registration for the largest part of direct or close replication. In such a replica-
tion, researchers aim to have a similar design to the original study and therefore the original
study already is some kind of pre-registration. Nonetheless, a formal pre-registration of the
design and analysis plan helps to, for example, clarify deviations between original and repli-
cation study.

3.2.7 Running the Replication Study

Replication studies often suffer from similar problems as original studies such as non-
representative or WEIRD samples (Henrich et al., 2010). Projects such as the Psychological
Science Accelerator (Moshontz et al., 2018) or StudySwap (Chartier, Riegelman, & McCarthy,
2018) can help to increase the sample’s size, diversity, and representativeness. Especially
in replications aiming to generalise findings to larger or different populations, a, possibly
international, collaboration can help to improve the study. Apart from this, running a
replication study is similar to running an original study. With respect to the pre-registration
researchers should take note of possible deviations from the registered study protocol. As
unforeseen challenges might arise in any empirical study, they should be addressed during
the study and transparently reported in the final article.

3.2.8 Analysing Data

The statistical analysis of a replication study should comprise three aspects: First, the replica-
tion study should be analysed as a study on its own. Second, the results from the replication
study should be compared to those of the original study. Third, if the data from the original
study is available, the data from both the replication study and the original study should be
analysed jointly. This it allows for more in-depth analysis when a multi-level model is used
to model potential differences between the two (or more!) studies.

The analysis of the replication study on its own should follow the pre-registered analysis plan
(see above) as well as general recommendations for analysing empirical data. Researchers
might want to consider Bayes factors with a properly defined alternative model (see chapter
2.2.2) or a fully Bayesian analysis. Chapter 2.5 offered different perspectives on the second
aspect mentioned above, i.e. comparing the replication study with the original study statisti-
cally. In general, a replication researcher might compare the studies with respect to different
questions such as

* Do descriptive results show similar patterns?
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* Was the original study able to detect an effect as small/large as in the replication study
with 33% power (“small telescopes,” see Simonsohn, 2015)?

¢ Is the replication’s effect size in line with the original study’s effect size (LeBel et al,,
2018)? For example, by using Replication Bayes factors [see section 2.5.1; Harms (2018);
Ly, Etz, Marsman, & Wagenmakers (2017); Verhagen & Wagenmakers (2014)].

e What effect size estimate does a meta-analytical approach yield?

It is generally advisable to disregard vote counting, or simply comparing the pattern of statis-
tical significance, as this can lead to misleading results. Instead, researchers should ask multi-
ple questions using different tools (S. F. Anderson & Maxwell, 2016; Maxwell et al., 2015). For
replication studies, it is just as important as for original studies to think about the theoretical
question one asks and how this question can be translated in a statistical framework (Hand,
1994; Meehl, 1990a).

The joint analysis of data from both the original and the replication study allows researchers
to model differences between the studies as fixed or random factors in a multi-level or mixed-
effects model (Gelman & Hill, 2007; Yarkoni, 2019). This allows more nuanced inferences but
requires the original data to be available. Meta-analytical models, however, can also be used
on summary or test statistics. Such an approach also generalises to more than one replication
study. Marsman et al. (2017) offered an example of different Bayesian methods to analyse
a range of replication studies for inferences about the replicability of social psychological
studies.

3.2.9 Summary

Replication studies are as diverse as original studies, and the previous recommendations will
not fit for any replication study. For example, the requirements for replications of an in-
ternational, multi-centred study on psychotherapy effectiveness are very different from the
requirements for replications of laboratory experiments in cognitive psychology. The recom-
mendations presented within this thesis should, nevertheless, be general enough to be applied
to a wide range of areas and incorporate current recommendations. The most fundamental
recommendation is to think clearly about the purpose of a replication study and to formulate
a question to be answered through a replication study. Decisions about replication design and
analysis often follow more or less directly from this. Pre-registration is a powerful tool to in-
crease transparency and registered reports allow researchers to ensure publication irrespective
of the replication outcome.

The next section will summarise the replication study in Harms et al. (2018). It follows
many of the recommendations on study design and analysis as outlined before. Some of
the recommendations mentioned ahove are a direct result of the learnings from the study
presented (e.g. issues with contacting the original authors), though.

3.3 Article III: Does it actually feel right?

This section is a summary of this thesis’ third article:

* Harms, C., Genau, H. A., Meschede, C., & Beauducel, A. (2018). Does it actually feel
right? A replication attempt of the rounded price effect. Royal Society Open Science,
5(4), 171127. https:/ /doi.org/10.1098/rs0s.171127

The content and several quotes are taken directly from this paper, which is also included in
the appendix of this thesis.
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Summary: Our paper applies the recommendations mentioned in this thesis to the “rounded
price effect” published by Wadhwa & Zhang (2015). After a review of the original paper
using meta-analytical methods (p-curve and R-Index), we conducted a close replication study.
In particular, our replication study differed primarily in the population we sampled from (a
German convenience sample vs. MTurk participants in the original studies) and the materials
used. Following the recommendations presented in this thesis, we analysed the results using
both frequentist and Bayesian statistical methods. Despite some isolated patterns pointing in
the same direction, the results led us to be sceptical about the original studies. Our conclusion
summarises our results and discusses implications for applied replication research in general.

In the Journal of Consumer Research Wadhwa & Zhang (2015) published a series of five studies
in which they investigated an effect they called the “rounded price effect”: Depending on the
context, customers were more likely to choose a product with a non-rounded price (e.g. 34.98
Euros) or a rounded price (e.g. 35.00 Euros), respectively. The context was either emotional
(e.g. buying a personal present for someone) or cognitive (e.g. buying a product for a school
project). A rounded price is said to be more fluently processed because rounded numbers
appear more often in everyday life. The authors argue that rounded prices lead customers
to rely more strongly on their feelings, which, in turn, leads to an increased purchase likeli-
hood in emotional contexts. In contrast, non-rounded numbers raise customers’ reliance on
cognition, leading to an increased purchase likelihood for products in cognitive contexts. The
first four studies in Wadhwa & Zhang (2015) investigate this interaction between context and
price roundedness and found this as a robust and consistent pattern of different experimental
setups and dependent variables. In their fifth study, they propose a mechanism based on the
regulatory-fit theory (Cesario & Higgins, 2008; Lee, Keller, & Sternthal, 2010) for the effect:
When price roundedness and context create a fit (i.e. emotional context and rounded price, or
cognitive context and non-rounded price, respectively) participants “feel right,” which in turn
increases their purchase likelihood. In Harms et al. (2018), we aimed at replicating the find-
ings by means of a replication study. Previously, O’Donnell & Nelson (2015) tried to replicate
study three from the paper. This is why the results of O’Donnell & Nelson (2015) will also be
taken into account when comparing our replication with the original study.

As the proposed effect has real-world implications for marketers, we considered a replication
to be relevant, helping to validate this previous finding. We chose the fifth study as the target
for our replication as it included the setting for both the original “rounded price effect” and
the proposed mediation through “feeling right” about the price, thus being the most complete
study in the paper. This is also in line with the selection criteria used for the “Reproducibility
Project: Psychology” (Open Science Collaboration, 2015).

3.3.1 Meta-analytical Review

As proposed above (see section 3.2), we first investigated the data from the original paper
using meta-analytical techniques. This allowed us to assess any evidence for publication bias
or file-drawered studies. In particular, the original study reported only significant findings
for the interaction of interest, context x roundedness. The R-Index (R-Index.org, 2014; Schim-
mack, 2012, 2014) calculates the probability of observing such a pattern in a series of studies
given the power of the studies.

3.3.1.1 p-Curve Analysis

Based on their findings regarding p-hacking and researcher degrees of freedom, Simonsohn et
al. (2014) noticed that many reported studies have flat or left-skewed distributions of p-values,
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which indicate biased results. Under the null hypothesis of no effect, p-values are uniformly
distributed. Conversely, if the null hypothesis is false, the distribution of p-values is right-
skewed, and the skewness is dictated by the power of the test (Sellke, Bayarri, & Berger,
2001). In order to investigate for biases, Simonsohn et al. (2014) proposed to plot binned
p-values smaller than .05 and test for uniform distribution. This rests on the assumption
that there is an incentive to report results with p < .05, i.e. that “p-hacking” is used to
achieve significant results and that p-hacking is stopped as soon as the criterion is reached.
There is evidence that p-values just below the .05 threshold indeed are more prevalent in
literature than should be expected from statistical considerations (de Winter & Dodou, 2015;
Lakens, 2015b, but also 2015a; Masicampo & Lalande, 2012). Conducting p-curve analysis
aims at statistically testing for suspicious patterns that might indicate the presence of bias
(i.e. publication bias, file drawer, and/or p-hacking), thereby invalidating the evidential value
of the data. Simonsohn et al. (2015) extended the method by introducing the “half p-curve”
to also account for one-sided tests.

In order to conduct p-curve analysis, focal hypothesis tests and their p-values are collected,
plotted in bins, and tested for skewness and flatness, respectively. The p-curve analysis for
Wadhwa & Zhang (2015) includes 14 statistically significant results at the .05 level. Testing for

right-skewness, the analysis does not show evidential value in the data (z = —1.02, p = .155
for the full p-curve; z = —0.56, p = .283 for the half curve, i.e. only for results with p < .025).
Testing for flatness, the result is also non-significant (z = —1.23, p = .109 for the full p-curve;

z = 251, p = 994 for the half p-curve). The analysis is therefore inconclusive, possibly
because of high heterogeneity among the studies included for the analysis. See figure 3.1 for
the results.

While p-curve has been used to evaluate sets of studies (Bruns & loannidis, 2016; Cuddy,
Schultz, & Fosse, 2018; Simmons & Simonsohn, 2017), some researchers have issued a more
critical view. p-curve can also be used to estimate overall power for the set of studies (if
the selected test statistics all measure the exact same effect). Considering it superior to p-
curve, Schimmack & Brunner (2017) proposed z-curve as an alternative way to estimate power
in a sample of studies. Notably, both approaches to estimating power focus on “observed
power,” which is seen as problematic (see below). Morey (2017) also voiced concerns about
the selection of test statistics for p-curve. Further, if p-curve is used to estimate the true
effect of a set of studies, heterogeneity might lead to an overestimation of the effect (van Aert,
Wicherts, & van Assen, 2016). Recently, Erdfelder & Heck (2019) have presented scenarios
that conflict with the design and purpose of p-curve, advising caution in the interpretation of
results.

In summary, while we cannot conclude that p-hacking has led to the pattern reported in the
article, we also cannot conclude that the data is without bias. On top of that, the distribution
of p-values in figure 3.1 leaves us sceptic as it also does not indicate a high powered set
of studies to find the effect under investigation. This underlines, in our view, the need for
independent replication of the effect.

3.3.1.2 Replicability Index (R-Index)

As a second measure to investigate the results of several significance tests reported in a series
of studies, we used the “R-Index” as introduced by Schimmack (2014) and Schimmack (2012).
It is intended as a measure of replicability as it accounts for the median observed power in
published studies and is sensitive to the use of research degrees of freedom and, most impor-
tantly, selective reporting (Schimmack, 2012). As the method has not yet been peer-reviewed,
and as there are some concerns about using “observed power” for inferences (O’Keefe, 2007;
Wagenmakers et al., 2015), the R-Index should be considered cautiously and merely as an
indicator.
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Figure 3.1: p-curve analysis from Harms et al. (2018, fig. 1, p. 4) not indicating evidential value
in the data of Wadhwa & Zhang (2015). Note: the observed p-curve includes 14 statistically
significant (p < .05) results, of which 8 are p < .025. There were 3 additional results entered
but excluded from p-curve because they were p > .05. Disclosure table for selection of tests is
available at osf.io/92t7s/.
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We included the same tests as for the p-curve analysis and summarised the results for the five
studies reported by Wadhwa & Zhang (2015) as follows (Harms et al., 2018, p. 4):

With a proportion of significant results of 82.35% and a median observed power
of 0.588, the R-Index for the paper by Wadhwa and Zhang is 0.352. Generally, the
R-Index is closer to 1.0 for likelier patterns given the median observed power and
smaller for unlikely numbers of significant results. The R-Index for the present
case thus indicates that the proportion of 82.35% significant results (success rate)
is rather unlikely given the median observed power of 0.588. Higher power or
fewer significant results would have led to a higher R-Index.

Both, p-curve analysis and R-Index lead us to the conclusion that the results are unlikely to be
unbiased. We cannot conclude that specific biases are the cause for the results, but it is known
that publication bias, file drawer effect, and selective reporting are prevalent in psychological
research. Overall, the results again show the need for independent replication, especially
considering the real-world applications of the findings presented.

3.3.2 Methods

We aimed to replicate study five from Wadhwa & Zhang (2015) as it contained both the orig-
inal “rounded price effect” and the proposed mediation through “feeling right.” The study
was conducted as an online study, the experiment programmed in SoSci Survey, and partic-
ipants were recruited through several newsletters, posts in groups on social media websites
(e.g. Facebook, Twitter), and mailings.

Based on the reported effect size for the interaction of interest (17%, = 0.0403), 250 observations
would have been sufficient to achieve 90% power at a level of significance of .05. As we
were sceptical about the effect size, and to be in line with previous recommendations for
replication studies (Asendorpf et al., 2013a; Brandt et al., 2014; Simonsohn, 2015), we aimed
for 600 participants for the replication, which is near twice the sample size as in the original
study. As the original study used a diverse sample of MTurk participants, we also aimed
for recruiting a diverse German sample that does not comprise of only university students.
After excluding participants who did not answer the priming questions diligently, our sample
consists of N = 588 participants.

We reached out to the two original authors in order to receive feedback on the study plan and
possibly receive the originally used materials and questions. For example, for the questions
used for priming, only two examples were reported in the original article. Since we did not
receive any feedback from the authors, we designed our own materials based on the descrip-
tion in the paper and in the cited works with slight adaptions to the German population, such
as asking about “refugees” (a hotly debated topic at the time of the study) or “world cup
champion,” and translated them into German.

Before running the study, we conducted a pre-study among a sample of German psychology
students in order to test the target product, the questions of the dependent variable, and
whether the indicated price was perceived as reasonable. Most notably, the original study
used “digital binoculars” (DB) as products, which are uncommon among the German target
population. As an alternative product, we proposed a “digital instant camera” (DIC), which
we expected to be more favourably rated among participants. Our pre-study revealed that
both products are essentially understood, but the digital instant camera was rated better than
the binoculars with respect to comprehension of the advertisement for the product (to be used
in the focal study; Mpjc (SD) = 6.50 (2.063) on a 10-point scale compared to Mpp (SD) =
5.20 (1.969)), comprehension of the product itself (Mpjc (SD) = 6.41 (2.207) compared to
Mpp (SD) = 4.98 (2.005)), and likelihood of purchase (Mpjc (SD) = 4.86 (2.347) compared to
Mpg (SD) = 2.14 (1.229)). Further, the willingness to pay was lower than the intended price


https://www.soscisurvey.de

3.3. ARTICLE III: DOES IT ACTUALLY FEEL RIGHT? 79

for both the binoculars (Mpp (SD) = 48.38 (51.337)) and the instant camera (Mp;c (SD) =
64.18 (49.095)).

The pre-study results led us to the decision to include the instant camera as a second product
in addition to the product used in the original study (Harms et al., 2018, p. 6):

Since we were aiming to conduct a close replication study, we decided not to
deviate too much from the original setting and included both products, despite
the poor ratings of the binocular camera. As we feared that variance would be too
small for any meaningful analysis we also included the instant camera as a second
product in the replication attempt. We present the binoculars first and the instant
camera second for all participants—while this might introduce carry-over effects,
we were still able to investigate the original effect for the original product without
an influence of the second product.

We pre-registered the study with hypotheses and data analysis plan. The pre-registration is
available as part of the repository at the Open Science Framework (OSF) accompanying our
paper at osf.io/43u8d/. All materials, the questionnaire, the raw data, and the analysis scripts
are available at osf.io/r942e/.

In line with both the pre-registration and step eight in the proposed guideline above, we first
analysed the study traditionally using both frequentist statistics (classical two-way ANOVA
with planned contrasts and moderated mediation analysis, Muller, Judd, & Yzerbyt, 2005)
and Bayes factors (using the corresponding Bayesian variants of ANOVA (Rouder et al., 2012),
t-test (Rouder et al., 2009), and mediation analysis (Nuijten, Wetzels, Matzke, Dolan, & Wa-
genmakers, 2015)). In order to evaluate whether our replication was successful or not, we
compared the original study and our replication study using Simonsohn (2015)’s “small tele-
scope” approach as well as the “Replication Bayes factor” for t- (Verhagen & Wagenmakers,
2014) and F-tests [see section 2.5.1; Harms (2018)].

While we tried to match the original study protocol as closely as possible, aiming for a direct
replication, the need to design our own materials, the different population (diverse German
online population versus American MTurk users) and the additional product leaves the repli-
cation attempt with some differences to the original study and should therefore be classified
as a close replication, based on the taxonomy provided above (see section 3.1).

3.3.3 Results

First, we focus on the “rounded price effect” as is indicated by the interaction between context
(invoked through priming) and price roundedness. As can be seen in figure 3.2, descriptively
a similar trend emerges, with purchase likelihood being higher for the rounded price in the
feeling condition. While this is the case for both products, the difference is much smaller for
the digital binoculars. Notably, the average purchase likelihood is much smaller for the digital
binoculars, and variance is also lower. In particular, the purchase likelihood is very similar,
nearly identical, for both roundedness groups in the cognition condition.

Looking at the inferential statistics, the interaction between priming and roundedness is not
significant for neither the digital binoculars (F(1,584) = 0.608, p = 0.436), nor the digital
instant camera (F(1,584) = 2.526, p = 0.113). Bayes factors for the ANOVAs (Rouder et
al., 2012) reveal evidence in favour of the intercept-only model compared to the full model
containing main effects and the interaction, again for both the digital binoculars (BFjg =
0.003 = 1.6%) and the digital instant camera (BF;y = 0.039 £2.2%). Running planned contrasts
shows that the aforementioned difference for the feeling group for the digital instant camera
is indeed significant (#(584) = 2.322, p = 0.021), but the data only show anecdotal evidence
in favor of an effect (BFjgp = 1.653). The results for the remaining contrasts as well as for all
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Figure 3.2: Primary results of the replication study. Purchase likelihoods for both products
and different conditions. ANOVA shows no significant interaction effect for either effect with
Bayes factors indicating evidence in favour of a point null result (see text for statistical results).
Note: Figure is reproduced from Figure 2 in Harms et al. (2018).

contrasts for the digital binoculars are non-significant [see paper for detailed results; Harms
et al. (2018), pp. 8-9].

Second, investigating the proposed moderated mediation through a sense of “feeling right”
using Sobel’s test yields non-significant results for both products (digital binoculars: z =
0.025, p = .980; digital instant camera: z = —0.202, p = .840; see also figure 3.3). Boot-
strapping the indirect effect, as recommended by Preacher & Hayes (2008) yields confidence
intervals which also include zero. Bayes factors for mediation (Nuijten et al., 2015) reveal
strong evidence against an effect favoring the null models over the mediation models (digital
binoculars: BF,,o = 0.001; digital instant camera: BF,,o = 0.034).

B =0.0003, p=.980 a=—0.076, y

" Feeling Right” ”Feeling Right”

a=0.126, p=.763 B =10.120, p < .001

Fit ‘ Purchase Fit Purchase
Prime/Round. Likelihood Prime/Round. Likelihood
Direct effect: 7 = 0.110, p = .430 Direct effect: 7 = 0.331, p = .109
Indirect effect: 7/ = 0.110 , p = .431 Indirect effect: 7/ = 0.341, p = .0918
a x 3 =0.00004, 95% CI [—0.012,0.014] ax f=-0.00911, 95% CI [—0.101, 0.0802]
(a) Digital Camera Binoculars (b) Instant Camera

Figure 3.3: Results of the replication on the proposed moderated mediation. Mediation anal-
yses did not show significant differences between direct and indirect effects. Bayes factors
favoured the null models strongly over the proposed mediation models. Note: Figure repro-
duced from Figure 3 in Harms et al. (2018).

Overall, considering our replication study on its own, we find little to no evidence for either
the rounded price effect or the proposed mediation. Directly comparing the original study to
the replication study by converting the effect sizes to correlations r and testing the difference
using a significance test for the difference of correlation coefficients, yields significant results
for both the original product (z = 2.45, p = .007) and the additional product (z = 1.971,
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p = .024). Our replication, therefore, suggests that there is a significant difference between
the original and the replication study.!

It is still possible that the effect size estimated in our replication is in line with the results from
the original study, considering the high uncertainty and low power associated with the sample
from the original study. Simonsohn (2015) proposed to compare a replication effect size with
the effect size that the original study had 33% power to detect (“small telescopes” approach).
For study five from Wadhwa & Zhang (2015), this “small effect” would be 17%}0;33%) = 0.012.
Figure 3.4 shows the effect sizes from all five original studies, the replication of study three by
O’Donnell & Nelson (2015), and the present close replication of study five with a comparison
to 17%}0;33%). As can be seen, the replication is consistent with a small effect of 0.012. It is also
notable that there is large uncertainty around the effect size estimates from the original study.
All replications have a much larger sample size and much smaller effect size estimates than
the original studies.
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Figure 3.4: Comparison of effect size estimates for the “rounded price effect.” Diamonds
are point estimates for 72 for the interaction effect between context and roundedness with
uncertainty intervals being 95% confidence intervals. Shape size is proportional to sample
size. Note: Figure reproduced from Figure 4 in Harms et al. (2018).

Lastly, we used replication Bayes factors (Harms, 2018; Verhagen & Wagenmakers, 2014) in order
to estimate the evidence against a successful replication (Harms et al., 2018, p. 10):

The replication Bayes factor for the interaction term is BF,y = 0.009 for the digital

INote that this comparison was not pre-registered, not reported in Harms et al. (2018), and the replication not
powered to test this difference. Error rates can therefore not be ensured for these tests and it is sensible to interpret
the p-values in a Fisherian way.
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camera binoculars and BF,y = 0.087 for the instant camera, indicating strong evi-
dence in favour of the null hypothesis for both products: That is, the model stating
an effect size of f2 = 0 for both studies is about 100 times and about 11 times, re-
spectively, more likely than the model with the prior from the original experiment,
under the assumption of balanced groups in both the original and the replication
study. Considering the significant difference between rounded and non-rounded
prices in the feeling condition for the instant camera, the replication Bayes factor
is BF,y = 4.775 and shows evidence in favour of a successful replication for this
singular contrast.

3.3.4 Discussions and Limitations

In summary, our replication study did not unequivocally replicate the original findings. While
some trends are in the same direction, the statistical results lead us to at least question the
effect as it was stated in the original paper. In the terms proposed by LeBel et al. (2018),
our replication therefore is an inconsistent (smaller) replication with no signal. Nevertheless,
due to the high uncertainty in the original study, it is still consistent with a small effect of
77(2;7;33%> = 0.012, which corresponds to a correlation coefficient of r33¢, = 0.11.

As with all studies, replication studies are also limited by several factors, especially when a
detailed comparison with the original study is performed. Schmidt (2009) and Meehl (1990a)
have argued about the difficulties of falsifying theories through experimentation and repli-
cation. Considering the experimental setup, especially the study materials as “auxiliary hy-
potheses” (Meehl, 1990a), our failed replication does not allow us to conclude whether the
original study indeed is a “false positive,” or whether we merely showed that it did not
generalize to (a) other stimulus materials (items for priming, products, ...), (b) different pop-
ulations and cultures, and/or (c) other combinations of products and populations. There are
several more aspects of the study which might differ in detail, so that there may be many
other explanations why the replication failed are possible. In practice, this leaves a lot of
ground for original researchers to counter the criticism of a failed replication.?

While we aimed at following the guidelines proposed above, there are several shortcomings of
the present replication: We contacted the original authors for their feedback and the original
materials, but received those only one day after a first pre-print of the paper was posted
online. Comparing the originally used materials with their description in the paper and with
our study setup revealed several differences: Most notably, the items used for priming in
the “feeling” condition not only contained words (as described in the paper) but also images
corresponding to the words. One might argue that priming with images and words could
lead to stronger priming, thereby increasing the average effect of the prime on the subsequent
product evaluation. If raw data from the original study was available, one could include the
data from all studies in a multilevel structure to better model the variability in methods to
investigate generalisability, as suggested by Yarkoni (2019).

If one is to accept that our replication was indeed “close enough” in principle to the original
study to be a close replication, the replcation’s results question the originally published finding
or — in a Bayesian way of reasoning — reduces our belief in the original finding. If one is to
consider our study more to be a conceptual replication, since it involved different stimulus
material, a different language, and a different population, our replication at least questions
the generalisability of the findings made before. Both points can be made and are equally
valid. At the same time, it shows that an unsuccessful close replication generates information
that is relevant for the progress of science. If researchers wish to build on the findings by
Wadhwa & Zhang (2015) in order to further investigate the relevance of pricing for product

2Gee some of these comments made in the openly available peer review comments to the article at the journal’s
website: https:/ /royalsocietypublishing.org/doi/suppl/10.1098 /rsos.171127.
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marketing, our study — along with the previous replication by O’Donnell & Nelson (2015) —
present first indications of boundary conditions that might be relevant for future research.
In particular, product valence, willingness to pay versus prices in the study, and possibly
invoking purchasing contexts through priming should be considered critically for any future
study on this effect.






Chapter 4

Discussion and Outlook

Focusing on statistical practice in psychology in the context of the replication crisis, the pre-
vious chapters of this thesis aimed to give an overview of the replication crisis, potential
causes, and proposed solutions. Chapter 1 gave a general overview of the emergence of the
“replication crisis” and on how different publications and studies have led to the impres-
sion that the psychological discipline is in crisis. To find reasons for seemingly low rates of
replications in psychology, chapter 2 took a look at the statistical practices in the field. Most
importantly, frequentist and Bayesian statistics were contrasted with a focus on the differ-
ent statistical questions they ask. Theoretical and epistemological foundations of different
schools of thought were briefly described. Current practices in using statistical significance
testing were shown to be problematic. To provide constructive perspectives, several statistical
approaches were presented: Equivalence testing and Bayesian statistics in the context of null
effects, and Replication Bayes factors for the evaluation of replication studies using Bayesian
statistics. In chapter 3 a taxonomy of replication studies was developed based on similar,
previous literature. Similarly, guidelines for conducting replication studies were proposed
and a close replication study was used to exemplify the guidelines and discuss challenges in
practice.

This thesis happens to be written in a time of increasing interest in meta-scientific questions,
i.e. “THow do we do good research?” Historically, this was primarily the domain of philoso-
phers and historians of science. The current debate, however, spans from philosophers to ap-
plied researchers, from statisticians to clinical psychologists. The debate is more widespread
than previously published and isolated criticisms and likely fuelled by the Internet and social
media. Moreover, the debate on replicability in psychology is far from settled. New recom-
mendations and initiatives are published regularly (both in journals and on academic blogs).
So this work can only provide a snapshot of what has happened over the past years, taking
a particular angle. This chapter summarises the major arguments from this thesis. The sum-
mary is presented along with phases of conducting a study, beginning with planning a study
based on previous work or theory, touches the analysis, and finally the publication of a study
in a journal article or preprint.

Science is a process of cumulative evidence synthesis. This is partly in contrast to the common
practice of trusting a single paper to be corroboration or falsification of theories. While the
last decade has seen an increase in the use of meta-analysis and systematic reviews, we still
should move to a more holistic view on empirical results: A single study is rarely enough to
judge the veracity of a theory or phenomenon. It is over the long-run, i.e. through multiple
experiments, including close, direct, and conceptual replications as well as follow-up and
contradicting studies, that science accumulates knowledge and allows for theory building,
theory development, and corroboration or falsification. While Neyman-Pearson’s approach
to hypothesis testing is very much in line with this perspective (by following the strict rules
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of hypothesis testing according to Neyman-Pearson we want to ensure that we do not make
type I or type II errors too often in the long run), it also allows for a Bayesian way of scientific
reasoning: Using incoming data, we update our beliefs about effects/theories (see also section
2.2.2). These are indeed different perspectives not only on the statistical analysis but also on
the scientific mode of inference (Fidler et al., 2018).

4.1 Replication Studies

While replications have previously not been very common in published psychological re-
search, the replication crisis certainly has increased the attention to this issue. Several initia-
tives have attempted to replicate bodies of empirical results in systematic replications, with the
Reproducibility Project: Psychology (Open Science Collaboration, 2015) being the most promi-
nent one. Munaf‘o et al. (2017) and Zwaan et al. (2017) are two examples of the increasing
demand for systematic replication studies even for individual published results. The silver
lining and a central point of the present thesis: Replication studies in any form have crucial
value to the progress of science. Even if they are not as valued in practice yet, there is a need
to ensure that theories and findings are not a one-shot attempt at learning something about
the human mind.

Academia offers many freedoms to researchers, but it is also an organisation with a certain
incentive structure. Until recently, there have not been many incentives to perform replication
research systematically and rigorously: There was little chance to publish replication if they
were not used as a basis for additions to an existing theory. They were rarely seen as an
essential part of the scientific progress, even when they were direct replications with a result
contradicting previous research. The replication crisis has, in a first step, brought to light this
lack of attention to replications. It has also increased interest in replication research. Preserv-
ing this momentum requires incentives for replications in the future. Since publications are
the primary currency in an academic career, major outlets need to continue to promote repli-
cation research and offer a platform for rigorous replications. Funding agencies need also to
fund research that at least starts with systematic replications before building upon previous
work. Looking at the many cases where large research programmes have been under heavy
attack from replications inconsistent with previous results (such as embodied cognition or be-
havioural priming), there is a clear societal and monetary benefit to fund replicable research
and make successful replication a requirement for funding new research programmes.

A major criticism of replication research, especially since the replication crisis, has been that
replications are used to discredit researchers and call into question long-standing research
results. The only way to counter this criticism is by applying the same scientific and rigorous
standards to replication research as to original research. Replications need to be performed
systematically, based on well-known methods, and based on published recommendations on
how to perform replications to be informative. They need to be scientific tools to maintain
consistent and progressive research lines (Lakatos, 1970), and must not become political tools.

Recommendations: Replication studies need to become common practice in empirical psy-
chological research. Publishers and funders will need to create incentives for performing
replication research, so future research programmes are founded upon replicable, trustworthy
research. Replication researchers need to be as rigorous as original researchers, so replications
remain a scientific tool and not a political one.

4.2 Theory Building

Many research results in psychology are presented as isolated findings, often only loosely
linked to previous research on single effects. An overarching theory or theoretical framework
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is missing in many research areas. Thus, many results are explained in an ad-hoc manner
(often fueled by building theories only after several different analyses are run on the same
data; see HARKing). This makes it difficult for researchers to criticise and falsify such results
— contradicting evidence from replication studies is then quickly integrated by using ad-hoc
explanations such as the “hidden moderators” argument. If one considers such isolated phe-
nomena with any explanation, loosely linked to previous research, as theory (a position one
could also challenge), it is hardly testable or falsifiable. It lacks a proper definition of bound-
ary cases and its limits of generalizability (Simons et al., 2017), inviting easy integration of
any contradicting finding in the theory by quickly adding new explanations, variables, or in-
fluences to the theory, resulting in what philosopher Imre Lakatos named a “degenerate line
of research” (Lakatos, 1970; see Meehl, 1990a, p. 111). This practice of theory “development”
stifles a greater understanding in psychology and the development of theoretical frameworks
as it happens more often in the natural sciences.

How do better theories need to look like? If one considers psychology to be quantifiable and
measurable through statistical analysis, good theories should be presented as formal models.
Oberauer & Lewandowsky (2019) argues, for example, that theories in psychology need to
be presented as formal models by stating a set of mathematical equations or a path diagram.
This not only allows for better and more falsifiable theories, but it also links the substan-
tive theory with the statistical hypotheses, something often missing in psychological research
(Meehl (1990a); cf. chapter 1.2). In similar ways, Fiedler (2017) also underlined the need for
strong theory building. In his “theory-driven cumulative science,” hypotheses also need to be
derived from “incontestable laws and logical constraints” (Fiedler, 2017, p. 53). Such theories
can make testable predictions and formulate boundary conditions, that — when met — would
falsify the theory. As has been argued before, such predictions can then be tested by formal
hypothesis testing, using either Neyman-Pearson’s significance testing or Bayes factors. In
contrast to current practices, such hypothesis testing would be more informative about the
state of the theory than blindly testing point-null hypotheses that rarely inform theory apart
from “something is going on.” Tukey (1969, p. 86) already contrasted psychology’s favour of
underspecified theories to the approach in other scientific fields:

The physical sciences have learned much by storing up amounts, not just direc-
tions. If, for example, elasticity had been confined to “When you pull on it, it gets
longer 1” Hooke’s law, the elastic limit, plasticity, and many other important topics
could not have appeared. [...] Bear in mind a simple fact: the great majority of the
useful facts that physics has learned — and recorded in numbers — are specific
and detailed, not global and general.

Such an approach to theory building and testing seems to be easier to sub-fields such as
cognitive psychology with a history rooted in the mathematically founded psychophysics. In
other fields, it might be harder to technically specify latent constructs and quantify them in the
context of a theory. Psychometrics is already well equipped for addressing this question but
is rarely used in practice for the “soft areas” of psychology (in Meehl’s sense). Perspectives
such as evolutionary theory could provide a basis for such a framework, as Muthukrishna
& Henrich (2019) or Tybur & Navarette (2017) have argued. Building such an overarching
theoretical framework certainly is a challenge for psychology due to the dynamic and complex
nature of the human mind (cf. Green, 2015).

A more theory-focused approach would also require more collaboration between teams of
researchers: collaboration both across sub-disciplines of psychology and across geographical
and cultural borders. A more collaborative way of psychological research is necessary to
integrate findings, perspectives, or theories from different research teams, but also to have
more culturally diverse samples right from the beginning. Most of psychology is primarily
concerned with western culture and society, making replications in different countries easily
dismissible on the ground of culture alone (Henrich et al., 2010; Montag, 2018). The need for
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more international collaboration between research groups is another point, Tukey (1969, p.
89) already noted:

If, as T would guess, some areas of psychology have reached the point where
they need larger, more diverse bodies of data measured in common ways, there
may well be no way out other than cooperation, cooperation both among thesis
supervisors and among thesis workers, cooperation over large distances, whether
in geography or in a subject’s background.

Luckily, the Internet, social media, and international conferences make it easier to build
research collaborations spanning different countries and continents today than ever before.
Looking also at other natural sciences: the Large Hadron Collider at CERN would not have
been possible without the investment of many different organisations and researchers from
around the world. This creates not only more cultural diversity in research, but also allows to
build teams of researchers from different scholarly perspectives or even invites “adversarial
collaborations” between researchers holding different beliefs about effects, explanations, or
theories (Kahneman & Klein, 2009; Mellers, Hertwig, & Kahneman, 2001).

The lack of theory building and testing has already invited the question whether psychology
also has a “theory crisis” (Oberauer & Lewandowsky, 2019). As Fiedler (2017) repeatedly
notes: We lack good, falsifiable theories in many parts of psychology. Moreover, such theories
need to be more carefully translated inro defensible statistical models or be synonymous with
them (Meehl, 1990a; Oberauer & Lewandowsky, 2019). Improving the theory-foundedness of
psychology, in general, will also likely improve replicability: Instead of integrating contra-
dicting results from replication studies through ad-hoc explanations, a more rigorous theory
development would mean to ask whether a replication falsifies a previous theory or whther it
can be integrated into the theory without changing its core (Lakatos, 1970; Meehl, 1990a).

Recommendations: Psychology needs theories with clearly stated boundary conditions that
are falsifiable by replication. Ideally, such theories are formulated as formal models expli-
cating constructs, measurements, and relationships. Building, developing, and extending
theories in this way allows one to close the gap between theories and statistical methods and
can improve the value of replication as a critical part of the process of theory development.

4.3 Pre-Registration and Open Science

Pre-registration has been discussed as one of the most important changes to current prac-
tices that might lead to improved replicability of research (Munaf‘o et al., 2017, Nosek et
al., 2018; Wagenmakers et al., 2012). Notably, pre-registration can reduce biases introduced
by data-dependent analysis, post-hoc reasoning, p-hacking, and many questionable research
practices. On top of that, registered reports have been suggested as a journal article format
that incorporates peer review before data is collected by reviewing the pre-registered analysis
plan (see below). Not all types of studies, however, can or should be pre-registered: Pre-
registration is useful for confirmatory studies in which statistical procedures can be fixed a
priori as they are demanded by theory or previous work. Exploratory studies in which no
prediction for the outcome can be made and whose goal is to explore patterns in the data are
an important part of theory development. While pre-registration is not a necessary condition
for good research, it can, nonetheless, provide readers with information on why and how the
study was designed and what guidelines guided the exploratory analysis. It is important to
underline that pre-registrations do not prohibit exploratory analysis or research in general. It
is rather a tool to properly distinguish and communicate this distinction between exploratory
and confirmatory research (Wagenmakers et al., 2012).
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Open Science principles have gained popularity in recent years, not only through the avail-
ability of online platforms like the Open Science Framework or GitHub. It complements
pre-registration by allowing researchers to make pre-registered materials publicly available
(Open Material). Reproducibility can also be improved by sharing data after publication
(Open Data). More generally, providing public access to journal articles allows for commu-
nicating scientific progress more widely, especially in less privileged regions. This is related
to an issue that was only briefly touched in this thesis: As long as there is an economic niche
for scientific publishers to gain from “fancy theories” with a high risk of being non-replicable,
there is both a scientific and an economic incentive to conduct studies that are not founded in
previous theory. Removing this incentive and moving the economic gains from scientific work
back in the hands of the public can help to emphasise and incentivise replicable and robust
research. Open Access publishing is one way to do this, but it often requires authors to pay
a fee for their submission. This makes it harder for early career researchers, researchers from
developing regions, or researchers in small fields with little funding to publish their results.

Recommendations: Pre-registration is an important tool to make the empirical research pro-
cess more transparent. It is not a panacea for any kind of research, but especially relevant to
confirmatory studies. Exploratory research is as valuable as confirmatory research but also
needs to be transparent to invite confirmatory replications and solid theory building.

4.4 Statistical Practice

The statistical practice especially in replication research was a focus of this thesis. As previous
authors have repeatedly noted, there is a gap between statistical theory and its application in
practice. When using significance testing, for example, the requirements and assumptions
must be met. It is therefore important for researchers to understand the differences between
Fisherian and Neyman-Pearsonian significance testing and using these tools in a principled
way — in contrast to the “null ritual” (Gigerenzer, 2004). Whether significance levels are set at
.05, .005 per default (Benjamin et al., 2018), or justified for any particular study individually
(Lakens et al., 2018), is then — while being a relevant debate for practitioners — a secondary
issue as long as positions can be justified statistically in a principled way.

However, in many lines of research, where theories are not yet as mature as to make a precise
point or range predictions, corroboration or falsification through significance testing might
not yet be a sensible goal. To understand phenomena better and to find possible boundary
conditions for an effect, estimating statistical parameters can be more fruitful than trying to
test a particular statistical hypothesis. Bayesian statistics, as outlined in section 2.2, provides a
suitable framework for estimating parameters. Ordinary least squares or maximum likelihood
estimation are similar procedures to estimate parameters but do not offer the benefits of
Bayesian statistics. However, the maximum likelihood estimate is a special case of the Bayesian
estimate in which the prior is flat. More general, Bayesian estimation can be understood as
“maximum penalized likelihood” where the prior is a penalty function across the parameter
space. Such penalty is useful when external information should be included in the statistical
inference (encoded as a probability distribution in the prior) or when predictive accuracy is
a concern to avoid overfitting (especially with small samples).! There are several methods
for penalising or regularising likelihoods (Ridge regression or Elastic Net Regression to name
two often used in applied settings). Bayesian statistics, on the other hand, is well suited for a
wide range of complex models, is very flexible, and offers an intuitive understanding of the
probabilistic results.

!While not a particular concern in this thesis, a consequence of the previous recommendation to use formal models
to make predictions, which can be tested with empirical data, is the stronger emphasis on prediction in statistical
models. A good theory might be a model that makes accurate predictions about human behaviour or responses.
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As discussed before, the debate which framework is “better” has been ongoing for decades
and the present thesis does not aim to settle this debate. From a practical point of view,
Bayesian statistics offer an additional, flexible, and intuitive way to perform statistical anal-
yses. In practice, however, researchers do not need to use a single approach for each and
any situation. Instead, by using different methods side-by-side, a better understanding of
the data can be achieved — as long as the methods are used correctly and interpretations are
sensible. Besides testing through p-values or Bayes factors, statistical modelling offers an ad-
ditional way to map theories to statistical terms. Statistical models, and Bayesian models, in
particular, can incorporate structural knowledge about the process generating the data col-
lection (“generative models”). Such models can then be trained on observed data and tested
against past or new observations. Setting up a model requires more expertise than running
a standard hypothesis test or calculating a default Bayes factor, but fundamentally improves
a researcher’s capabilities to make inferences from the data. Statistical modelling also has
its controversies about best practices. For example, there is an ongoing debate about how
to assess the fit of models (Marsh, Hau, & Wen, 2004) and how to compare models using
information criteria (Dziak et al., 2018). Gelman et al. (2013) outline a general methodology
for setting up probability models, evaluating them, and interpreting results in the context of
a deductive Bayesian framework (see also Gelman & Shalizi, 2013).

Statistical techniques are developing continuously and the increased attention to the field of
“machine learning” has further sparked the development of new methods. While the machine
learning community has its problems with replicability too (Beam, Manrai, & Ghassemi, 2020;
Bouckaert, 2005; Hutson, 2018), it is also an open question whether new tools offer the bene-
fit they promise (see also Haverkamp & Beauducel, 2017 for problems with new methods in
classical statistics). In essence, researchers should not apply methods “mindlessly,” no mat-
ter whether it has been a common method for a long time (such as significance testing) or
whether it is a new method recently introduced. With a broader variety of statistical tools, it
is nevertheless crucial that these tools are used sensibly and correctly. If applied mindlessly
it will lead to spurious and unreplicable results, no matter whether significance testing or
statistical modelling was used. Being at the centre of this thesis, improving statistical prac-
tices by making correct use of the statistical toolbox should improve replicability by providing
more robust results and allowing for a more sensible and nuanced interpretation of statistical
inferences.

Recommendations: Statistical methods need to be adopted more rigorously and appropri-
ately to the statistical questions at hand. Null-hypothesis significance testing in the Neyman-
Pearson framework is a well-established tool for controlling error rates in repeated sampling.
Additional statistical tools such as statistical modelling in a Bayesian statistical framework can
provide more flexible approaches to investigate theories and phenomena in data. Psycholo-
gists might benefit from working closely with trained statisticians in their research, much like
it is already common practice in medical research.

4.5 Publications and Peer Review

While pre-registration can easily be used for any study, irrespective of where it gets published,
“registered reports” (RR) are an extension to this idea applied to the peer review process
(Chambers et al., 2015; Nosek & Lakens, 2014). Since a pre-registration would usually only be
included in the methods section of a manuscript it would be reviewed in combination with the
outcome. This can easily introduce bias and could lead to a results-dependent interpretation
of the pre-registration. When submitting a study as a registered report, the study is submitted
as “stage 1 manuscript” before data is collected. This effectively is a review of a pre-registered
study protocol. Reviewers provide their comments and recommendations on the protocol
without consideration of actual results, thereby prohibiting any outcome-based criticisms.
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After reviewing and possibly adapting the protocol according to the reviewers’ suggestions,
the manuscript can become “accepted in principle”: If the study is carried out according to the
pre-registered and accepted protocol, the study will be published irrespective of its results.
In the second round of peer review, the reviewers have to check whether the study adhered
to the registered protocol and that the conclusions are sound. Minor deviations are usually
accepted as long as they are reported transparently.

Pre-registrations and registered reports are by no means a panacea for the replication crisis.
However, they do improve the academic process by providing incentives for good scientific
practice. In particular, registered reports provide certainty for both readers (higher trust-
worthiness of results due to RR process, pre-registered and reviewed study protocol) and
authors (certainty of publishing irrespective of outcome). Whether registered reports do pro-
vide better scientific quality compared to traditional ways of publishing is a matter of ongoing
meta-scientific research (Chambers & Mellor, 2018; T. E. Hardwicke & Ioannidis, 2018; Obels,
Lakens, Coles, & Gottfried, 2019).

Another trend over the past years is the increase of pre-prints: papers” manuscript versions
which are posted online in repositories like arXiv or PsyArXiv. While not peer-reviewed, they
represent the latest research in raw form. As traditional peer review can, depending on field
and journal, take several months to years until a paper is finally available, pre-prints allow
researchers to share their findings and studies much earlier. It is, however, a double-edged
sword: During the early phases of the COVID-19 pandemic, pre-prints were the fastest way
to disseminate scientific results about the virus across the world. This also allowed badly
performed studies to be presented alongside high-quality research, without any indication
for non-experts what is what. Journal publication on its own, however, did not solve this
problem: There have been also several journal publications that had later to be corrected or
retracted (Retraction Watch, 2020). There are only a few journals who prohibit pre-prints
generally. Most journals allow at least non-reviewed versions of the manuscripts to be stored
online.?

Peer review in its current form has been criticised (a Teixeira da Silva & Dobr’anszki, 2015;
Casnici, Grimaldo, Gilbert, Dondio, & Squazzoni, 2017; J. R. Gilbert, 1994, Mahoney, 1977)
but remains one of the cornerstones of scientific publishing. Initiatives such as the Peer Re-
viewers Openness initiative (Morey et al., 2016) and journal policies as in the Royal Society Open
Science have aimed to improve the review process by incentivising open science practices and
making the review process itself open by posting reviewer comments. Other forms of pub-
lishing have also emerged: For example, F1000Research combines the notion of pre-prints and
traditional review by allowing papers to be posted without review (like pre-prints) and have
a post-publication open review process after uploading the paper. This allows the research
to be online right after the manuscript is completed and to have transparency on reviewers’
comments and how they have impacted the paper.

Pre-registration, registered reports, pre-prints, open peer review: All these attempts to im-
prove the process of scientific publishing aim to make science more open and more trans-
parent. Providing recipients of research with a more transparent and more honest picture
of how the research was conducted and how the paper came into the journal, allows for a
more critical evaluation of a study. Furthermore, by reducing publication bias and post-hoc
reasoning, a more realistic picture of research programmes can be drawn. Registered reports,
for example, have higher rates of null results compared to the literature in general. Published
research need to present a realistic view on a scientific field, so that members of the field,
as well as outsiders, can gauge the veracity of findings, and, in the words of Lakatos, detect
whether a line of research is healthy or degenerate. Improving scientific publishing is another
important aspect to improving replicability in both psychology and science in general.

Recommendations: Peer review has been a cornerstone of the scientific publishing system,

2The SHeRPa website provides a list of journal policies at http:/ /www.sherpa.ac.uk/romeo/search.php.
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but problems with this approach have been known for quite some time. The availability of
pre-print platforms allows for fast dissemination of research results and invites pre- or post-
publication peer review. Open and non-anonymous peer review might prove its benefits, but
some caveats remain. Further meta-scientific research on peer review is necessary.

4.6 The Way Forward

As being outlined in the introduction of this thesis, the crisis has spread across all phases
of the scientific process. Investigating problematic practices or incentive structures and their
effects on replicability or trustworthiness are large meta-scientific research programmes. They
will keep researchers busy for a long time. Furthermore, this “crisis” is not over and the
discussion on how psychologists should work in future is still ongoing. Several attempts and
initiatives have started to change problematic practices — either by raising awareness among
students and researchers or by introducing new tools. The rapid developments and changes
are fuelled by increasing speed in the dissemination and communication of scientific and
meta-scientific results. It is arguably hard for researchers, working on their research, to keep
up with all these developments. During the time this thesis is being reviewed and published,
new initiatives and new proposals published to improve psychology as a science are likely to
be published. Time, meta-scientific research, and practice will tell which of those initiatives
were successful and which have actually improved replicability and trustworthiness. The his-
tory of psychology as well as debates among philosophers of science shows that the discussion
resulting from the “replication crisis” will never be completely “done.” As it has been shown
in chapters 1 and 2, criticisms of low power, weak theory, and misuse of statistics are older
than current findings on low replicability in psychology. While there are some signs to be
optimistic about changes in common practice, constant re-evaluation and further research on
meta-science are critical.

There is certainly enough reason to be optimistic about psychological science. On the other
hand, the replication crisis has shed light on those areas of science in which improvements
are required. In psychology, two of these areas are measurement and theory development.
Both have been increasingly criticised in the last years and have also been named causes for
the replication crisis. Some authors have already even talked about a looming “measure-
ment crisis” (Loken & Gelman, 2017), “theory crisis” (Oberauer & Lewandowsky, 2019), or
“generalisability crisis” (Yarkoni, 2019) in psychology. The discussion about these problems
is already ongoing, and based on the findings so far, there is reason to be cautious and to
continue questioning common practices and methods. This ongoing debate, however, is at the
core of science being self-correcting and not a cause for concern.

More fundamental criticism on the nature of psychological research has been voiced in the
context of the replication crisis (e.g. Wolfgang Stroebe & Strack, 2014) as well as also prior
to the crises, especially by Gergen (1973), Gergen (1985), and Lee J. Cronbach (1957). Even if
these authors are well-known in psychology, their perspective has not garnered widespread
agreement in mainstream psychological research. While some areas of psychology have their
history in philosophy with respect to the treatment of the human mind, academic psychology
has mostly focused their methods on empirical research. The empirical approach has been
quite successful by investigating psychological phenomena and developing psychological the-
ories. Psychology’s development towards an empirical science parallels the development of
the role of science in our modern, western societies: There is a strong emphasis on utility
of scientific research — and psychology is no exception to that. There is an increasing soci-
etal demand for psychological explanations and psychotherapeutic interventions. To warrant
such interventions against misuses and charlatans, rigorous research on efficacy and benefit
is required.

Our societies are becoming increasingly “data-driven,” in that empirical evidence is becoming
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necessary for many parts of our society. Such need for data and empirical evidence arising
from a societal trend is not an argument for universal truth, though: Society’s focus on data
and empirical research cannot establish that an empirical approach to psychology is, in fact,
the “true” or “correct” way to do psychology. Empirical psychology certainly had its successes
both in fundamental and in applied research. Such successes, however, stem from diversity
in competing perspectives, methods, and theories. Less empirical perspectives, like Gergen
(1973)’s, are valuable and necessary to build upon. In contrast to Gergen, Schlenker (1974),
for example, has argued that there is no logical or philosophical difference between social
and natural sciences: Investigating humans in social environments is certainly harder than
observing rocks falling due to gravitation. He argues, however, that this simplistic view of
physics falls short of the challenges and the effort required to address these in the natural
sciences.

No scientific field is ever “finished,” neither in its subject of research nor the development of
its methods. As philosophers of science have already realised, any crisis can help to shake up
a scientific field. It also helps researchers to improve their scientific approach, leading to more
and improved knowledge. During the past one and a half decade, efforts to improve methods
in psychology have increased and habe introduced pre-registration, registered reports, new
theories, new guidelines for theory development, and a new focus on the use of statistics
in empirical studies. By reviewing and replicating past studies, a more consistent body of
research could be established. The efforts are still ongoing and have sparked new interest
in meta-science leading to the formation of several research groups specifically working on
how we do science in psychology. One indication for being optimistic about the long-lasting
impact of these reforms is the fact that a majority of researchers working on these questions
are young researchers who are early in their career (early career researchers). If the academic
system does not drive them out, they will be able to further develop their ideas and ambitions
for rigorous science and later pass it on to their students.

Science might not be, per se, a self-correcting endeavour (W. Stroebe, Postmes, & Spears,
2012), but an intensive and ongoing debate on methods will most certainly help to spark new
and innovative ideas. Not all of them will work out as expected. There will be failures: While
some researchers will adopt a new method, other scientists will disagree or argue that this
new method does not keep up to its promise. But the back-and-forth between different groups
of researchers is what enables creativity, innovation, and what generates new ideas. This is a
necessary ingredient to science. Time, and most importantly, a repeated debate is necessary.
This is best illustrated by the fact that several papers on the replication crisis cite arguments
and similar discussions from the 19th century as well as the 1950s, or 1980s, et cetera.

In this sense, replication and reproduction are not only a necessary scientific tool to validate
empirical claims. They might even represent the way science needs to operate in general.
Sampling repeatedly from a population is the key to statistical inference. Running the same or
similar experiments repeatedly is the key to robust empirical findings. Repeatedly challenging
theories and findings is the key to theory development. Repeatedly discussing how we should
work as scientists and how science should be done is the key to improving science in general.
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