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Granger Causality

number of lags (no zero) 1

ssr based F test: F=0.2633 , p=0.6102 , df_denom=48, df_num=1

ssr based chi2 test: chi2=0.2797 , p=0.5969 , df=1

likelihood ratio test: chi2=0.2790 , p=0.5974 , df=1

parameter F test: F=0.2633 , p=0.6102 , df_denom=48, df _num=1

Granger Causality

number of lags (no zero) 2

ssr based F test: F=0.3783 , p=0.6872 , df_denom=45, df_num=2
ssr based chi2 test: chi2=0.8406 , p=0.6568 , df=2

likelihood ratio test: chi2=0.8336 , p=0.6591 , df=2

parameter F test: F=0.3783 , p=0.6872 , df_denom=45, df_num=2
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Granger Causality

number of lags (no zero) 3

ssr based F test: F=0.3331 , p=0.8015 , df _denom=42, df num=3
ssr based chi2 test: chi2=1.1657 , p=0.7612 , df=3

likelihood ratio test: chi2=1.1520 , p=0.7645 , df=3

parameter F test: F=0.3331 , p=0.8015 , df_denom=42, df num=3

A2 HN AR AR RS RE LT LRA A VPR R

REFlRER R

Granger Causality

number of lags (no zero) 1

ssr based F test: F=6.0602 , p=0.0175 , df_denom=48, df num=1
ssr based chi2 test: chi2=6.4390 , p=0.0112 , df=1

likelihood ratio test: chi2=6.0638 , p=0.0138 , df=1

parameter F test: F=6.0602 , p=0.0175 , df_denom=48, df num=1

Granger Causality

number of lags (no zero) 2

ssr based F test: F=3.8083 , p=0.0296 , df_denom=45, df num=2
ssr based chi2 test: chi2=8.4630 , p=0.0145 , df=2

likelihood ratio test: chi2=7.8185 , p=0.0201 , df=2

parameter F test: F=3.8083 , p=0.0296 , df_denom=45, df num=2

Granger Causality

number of lags (no zero) 3

ssr based F test: F=3.1641 , p=0.0342 , df_denom=42, df num=3
ssr based chi2 test: chi2=11.0742 , p=0.0113 , df=3

likelihood ratio test: chi2=9.9842 , p=0.0187 , df=3

parameter F test: F=3.1641 , p=0.0342 , df_denom=42, df num=3
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