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Pairwise Granger Causality Tests

Sample: 1970 2012

Lags: 2

Null Hypothesis: Obs F-Statistic  Prob.
Y doesnot Granger Cause DX1 40 0.46771 0.6303
DX1 does not Granger Cause Y 1.90107 0.1645
Y doesnot Granger Cause DX3 40 0.07735 0.9257
DX3 does not Granger Cause Y 0.14296 0.8673
Y doesnot Granger Cause X2 41 0.05769 0.9440
X2 does not Granger Cause Y 0.11290 0.8936
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Null Hypothesis: X has a unit root
[Exogenous: Constant, Linear Trend
Lag Length: 0 (Automatic - based on SIC, maxlag=0)
t-Statistic Prob.*

IAugmented Dickey-Fuller test statistic -5.563640 0.0002
Test critical values: 1% level -4.192337

5% level -3.520787

10% level -3.191277
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X Y
X 1.000000 0.098301
Y 0.098301 1.000000
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Pairwise Granger Causality Tests
Date: 10/28/13  Time: 00:45
Sample: 1970 2012

Lags: 2

Null Hypothesis: Obs  F-Statistic Prob.
'Y doesnot Granger Cause X 41 0.16945 0.8448
X does not Granger Cause Y 1.37842 0.2650
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