Supplementary Materials

Simulation Results for the Temporal Networks Estimated from Data Generated
According to the Parameters Estimated from Dataset 1.

Figure 1

Temporal Network Simulation Results from Data Generated According to the Temporal

Parameters Estimated from Dataset 1 with 12 Nodes

GraphicalVAR With Kalman — Psychonetrics With FIML and Model Search

Bias Correlation Precision Sensitivity Sensitivity top25%| |Sensitivity top50% Specificity
1.01 N | R

0.8 = ! EERS
0.6 1
0.4
0.2
0.0 4
1.04
0.8 1
0.6
0.4
0.2
0.04
1.0
0.8 1
0.6 1
0.4 1
0.2

8 ———

Buissin

0=

Buissin

oLo=

Buissiy

et

0.04————1] | . = 0 |-
1.0 L[ B r
6. Lo e JF ﬂm b B
HAT (| |8 i« LR

0.2 ; . : Lo ['E/D

0.0 1=—1*—1—=p—= ! | |
75 100 5001000 75 100 5001000 75 100 5001000 75 100 5001000 75 100 5001000 75 100 5001000 75 100 5001000
Number of Time Points

-

e g

= Buissiy

0SS0

Note. The upper and lower bounds of the boxplot represent the 75th and 25th percentiles. The
upper whisker reaches the maximum value within 1.5* the interquartile range (IQR) from the
upper bound. The lower whisker reaches the minimum value within 1.5 * IQR from the lower
bound. Outliers that exceed the whiskers are represented as points. The lines plot the means

in each different condition.!

124 outlier correlations between the data-generating and estimated networks ranging from r = -0.069 to r = -
0.005 were not plotted, but they were included in the summary statistics. These were found with N =75 and N =
100, and proportion of missing data = 0, 0.10, 0.25.



Figure 2
Temporal Network Simulation Results from Data Generated According to the Temporal

Parameters Estimated from Dataset [ with 8§ Nodes

GraphicalVAR With Kalman —— Psychonetrics With FIML and Model Search
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Note. The upper and lower bounds of the boxplot represent the 75th and 25th percentiles. The
upper whisker reaches the maximum value within 1.5* the interquartile range (IQR) from the
upper bound. The lower whisker reaches the minimum value within 1.5 * IQR from the lower
bound. Outliers that exceed the whiskers are represented as points. The lines plot the means

in each different condition.?

223 outlier correlations between the data-generating and estimated networks ranging from r = -0.077 to r = -
0.011 were not plotted, but they were included in the summary statistics. These were found with N =75 and N =
100, and proportion of missing data = 0, 0.10, 0.25.



Figure 3

Temporal Network Simulation Results from Data Generated According to the Temporal

Parameters Estimated from Dataset 1 with 6 Nodes

GraphicalVAR With Kalman —— Psychonetrics With FIML and Model Search
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Note. The upper and lower bounds of the boxplot represent the 75th and 25th percentiles. The

upper whisker reaches the maximum value within 1.5* the interquartile range (IQR) from the

upper bound. The lower whisker reaches the minimum value within 1.5 * IQR from the lower

bound. Outliers that exceed the whiskers are represented as points. The lines plot the means

in each different condition.?

3 29 outlier correlations between the data-generating and estimated networks ranging from r =-0.164 to r = -
0.0002 were not plotted, but they were included in the summary statistics. These were found with N =75 and N

=100.



Simulation Results for the Contemporaneous Networks Estimated from Data Generated
According to the Parameters Estimated from Dataset 1

Figure 4

Contemporaneous Network Simulation Results from Data Generated According to the

Contemporaneous Parameters Estimated from Dataset 1 with 12 Nodes

GraphicalVAR With Kalman — Psychonetrics With FIML and Model Search
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Note. The upper and lower bounds of the boxplot represent the 75th and 25th percentiles. The
upper whisker reaches the maximum value within 1.5* the interquartile range (IQR) from the
upper bound. The lower whisker reaches the minimum value within 1.5 * IQR from the lower
bound. Outliers that exceed the whiskers are represented as points. The lines plot the means

in each different condition.*

4 Two outlier correlations between the data-generating and estimated networks (r = -0.067, » = -0.028) were not
plotted, but they were included in the summary statistics. These were found with N =75 and N = 100,
proportion of missing data = 0.50, and graphical VAR.



Figure 5
Contemporaneous Network Simulation Results from Data Generated According to the

Contemporaneous Parameters Estimated from Dataset 1 with 8 Nodes

GraphicalVAR With Kalman —— Psychonetrics With FIML and Model Search

Bias Correlation Precision Sensitivity Sensitivity top25%| [Sensitivity top50% Specificity

e —

1.04
0.8 1
0.6 1
0.4+
0.2
0.0
1.0
0.8 1
0.6 1
0.4
0.2

0.0
1.04

0.8
0.6
0.4
0.2
0.0
1.0
0.8
06 Bl it |
0.4 EEE EE=" [ | 7|

0.21 ju CEA& D'D | Bm".

e el
0.0

Buissiy

0=

Buissin

0L0

= Buissiy

g2o

Buissin

0S50

s S v v U S

75 100 5001000 75 100 5001000 75 100 5001000 75 100 5001000 75 100 5001000 75 100 5001000 75 100 5001000
Number of Time Points

Note. The upper and lower bounds of the boxplot represent the 75th and 25th percentiles. The
upper whisker reaches the maximum value within 1.5* the interquartile range (IQR) from the
upper bound. The lower whisker reaches the minimum value within 1.5 * IQR from the lower
bound. Outliers that exceed the whiskers are represented as points. The lines plot the means

in each different condition.?

5 Seven outlier correlations between the data-generating and estimated networks ranging from r = -0.164 to r = -
0.007 were not plotted, but they were included in the summary statistics. These were found with N =75 and N =
100, proportion of missing data = 0.50, and graphical VAR.



Figure 6
Contemporaneous Network Simulation Results from Data Generated According to the

Contemporaneous Parameters Estimated from Dataset 1 with 6 Nodes

GraphicalVAR With Kalman —— Psychonetrics With FIML and Model Search
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Note. The upper and lower bounds of the boxplot represent the 75th and 25th percentiles. The
upper whisker reaches the maximum value within 1.5* the interquartile range (IQR) from the
upper bound. The lower whisker reaches the minimum value within 1.5 * IQR from the lower
bound. Outliers that exceed the whiskers are represented as points. The lines plot the means

in each different condition.®

612 outlier correlations between the data-generating and estimated networks ranging from r = -0.164 to r = -
0.007 were not plotted, but they were included in the summary statistics. These were found with N =75 and N =
100, and proportion of missing data = 0.50 and 0.25.



Simulation Results for the Temporal Networks Estimated from Data Generated

According to the Parameters Estimated from Dataset 2

Figure 7

Temporal Network Simulation Results from Data Generated According to the Temporal

Parameters Estimated from Dataset 2 with 9 Nodes
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Note. The upper and lower bounds of the boxplot represent the 75th and 25th percentiles. The

upper whisker reaches the maximum value within 1.5* the interquartile range (IQR) from the

upper bound. The lower whisker reaches the minimum value within 1.5 * IQR from the lower

bound. Outliers that exceed the whiskers are represented as points. The lines plot the means

in each different condition.”

7 41 outlier correlations between the data-generating and estimated networks ranging from r = -0.092 to r = -
0.001 were not plotted, but they were included in the summary statistics. These were found with N =75 and N =

100.



Simulation Results for the Contemporaneous Networks Estimated from Data Generated
According to the Parameters Estimated from Dataset 2

Figure 8

Contemporaneous Network Simulation Results from Data Generated According to the

Contemporaneous Parameters Estimated from Dataset 2 with 9 Nodes

GraphicalVAR With Kalman —— Psychonetrics With FIML and Model Search
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Note. The upper and lower bounds of the boxplot represent the 75th and 25th percentiles. The
upper whisker reaches the maximum value within 1.5* the interquartile range (IQR) from the
upper bound. The lower whisker reaches the minimum value within 1.5 * IQR from the lower
bound. Outliers that exceed the whiskers are represented as points. The lines plot the means

in each different condition.?

8 Five outlier correlations between the data-generating and estimated networks ranging from r = -0.040 to r = -
0.018 were not plotted, but they were included in the summary statistics. These were found with N =75 and N =
100, proportion of missing data = 0.50, and graphical VAR.



Proportion of Failed Estimations in the Simulations from Data Generated According to
the Parameters Estimated from Dataset 1

Figure 9

Proportion of Failed Estimations in the Simulations from Data Generated According to the

Parameters Estimated from Dataset 1 With 12 Nodes

GraphicalVAR With Kalman - Psychonetrics With FIML and Model Search
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Note. Proportions for graphical VAR are shown on the left of the specific number of time

points, while proportions for psychonetrics on the right.



Figure 10
Proportion of Failed Estimations in the Simulations from Data Generated According to the

Parameters Estimated from Dataset 1 With 8§ Nodes

GraphicalVAR With Kalman . Psychonetrics With FIML and Model Search
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Note. Proportions for graphical VAR are shown on the left of the specific number of time

points, while proportions for psychonetrics on the right.




Figure 11
Proportion of Failed Estimations in the Simulations from Data Generated According to the

Parameters Estimated from Dataset 1 With 6 Nodes

GraphicalVAR With Kalman . Psychonetrics With FIML and Model Search
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Note. Proportions for graphical VAR are shown on the left of the specific number of time

points, while proportions for psychonetrics on the right.



Proportion of Failed Estimations in the Simulations from Data Generated According to
the Parameters Estimated from Dataset 2

Figure 12

Proportion of Failed Estimations in the Simulations from Data Generated According to the

Parameters Estimated from Dataset 2 With 9 Nodes

GraphicalVAR With Kalman . Psychonetrics With FIML and Model Search
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Note. Proportions for graphical VAR are shown on the left of the specific number of time

points, while proportions for psychonetrics on the right.




Proportion of Estimated Empty Temporal Networks in the Simulations from Data
Generated According to the Parameters Estimated from Dataset 1

Figure 13

Proportion of Estimated Empty Temporal Networks in the Simulations from Data Generated

According to the Parameters Estimated from Dataset 1 With 12 Nodes

GraphicalVAR With Kalman . Psychonetrics With FIML and Model Search
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Note. Proportions for graphical VAR are shown on the left of the specific number of time

points, while proportions for psychonetrics on the right.



Figure 14
Proportion of Estimated Empty Temporal Networks in the Simulations from Data Generated

According to the Parameters Estimated from Dataset 1 With 8 Nodes

GraphicalVAR With Kalman . Psychonetrics With FIML and Model Search
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Note. Proportions for graphical VAR are shown on the left of the specific number of time

points, while proportions for psychonetrics on the right.



Figure 15
Proportion of Estimated Empty Temporal Networks in the Simulations from Data Generated

According to the Parameters Estimated from Dataset 1 With 6 Nodes

Graphical VAR With Kalman . Psychonetrics With FIML and Model Search
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Note. Proportions for graphical VAR are shown on the left of the specific number of time

points, while proportions for psychonetrics on the right.



Proportion of Estimated Empty Contemporaneous Networks in the Simulations from
Data Generated According to the Parameters Estimated from Dataset 1

Figure 16

Proportion of Estimated Empty Contemporaneous Networks in the Simulations from Data

Generated According to the Parameters Estimated from Dataset 1 With 12 Nodes

Graphical VAR With Kalman . Psychonetrics With FIML and Model Search
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Note. Proportions for graphical VAR are shown on the left of the specific number of time

points, while proportions for psychonetrics on the right.




Figure 17
Proportion of Estimated Empty Contemporaneous Networks in the Simulations from Data

Generated According to the Parameters Estimated from Dataset 1 With 8 Nodes

GraphicalVAR With Kalman . Psychonetrics With FIML and Model Search
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Note. Proportions for graphical VAR are shown on the left of the specific number of time

points, while proportions for psychonetrics on the right.




Figure 18
Proportion of Estimated Empty Contemporaneous Networks in the Simulations from Data

Generated According to the Parameters Estimated from Dataset 1 With 6 Nodes

Graphical VAR With Kalman . Psychonetrics With FIML and Model Search
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Note. Proportions for graphical VAR are shown on the left of the specific number of time

points, while proportions for psychonetrics on the right.




Proportion of Estimated Empty Temporal Networks in the Simulations from Data
Generated According to the Parameters Estimated from Dataset 2

Figure 19

Proportion of Estimated Empty Temporal Networks in the Simulations from Data Generated

According to the Parameters Estimated from Dataset 2 With 9 Nodes
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Note. Proportions for graphical VAR are shown on the left of the specific number of time

points, while proportions for psychonetrics on the right.



Proportion of Estimated Empty Contemporaneous Networks in the Simulations from
Data Generated According to the Parameters Estimated from Dataset 2

Figure 20

Proportion of Estimated Empty Contemporaneous Networks in the Simulations from Data

Generated According to the Parameters Estimated from Dataset 2 With 9 Nodes
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Note. Proportions for graphical VAR are shown on the left of the specific number of time

points, while proportions for psychonetrics on the right.




