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0000000 Although it's clear that anassociation exists between smoking and depression,it's hard to tell
what's causing what. The investigators acknowledge that they don't know whethersmoking makes people more
vulnerable to depression or whether depression increases the tendencyto smoke. Moreover, they note that they
can't ruleout the possibility that both are caused by a thirdvariable [0 Z[0 . Perhaps anxiety and neuroticism
increase the likelihood of both taking up smoking andbecoming depressed. The plausible causal relationships in
this case are diagrammed in Figure 2.15,which illustrates the "third variable problem" ininterpreting correlations.
This isa common problem in research, and you'll see this type of diagramagain when we discuss other correlations.
Thus, it isimportant to remember that correlation is not equivalent to causation.
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