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Pairwise Granger Causality Tests

Date: 03/06/13 Time: 09:47

Sample: 143
Lags: 2

Null Hypothesis: Obs F-Statistic  Probability

Y1 does not Granger Cause X 41 1.30088091 0.28478475
089 1932

X does not Granger Cause Y1 0.98483778 0.38333728
0315 3988

Y4 does not Granger Cause X 41 0.59061930 0.55926244
9586 0811

X does not Granger Cause Y4 0.16778546 0.84619259
8755 1629

Y3 does not Granger Cause X 41 0.89737305 0.41656159
864 8709

X does not Granger Cause Y3 0.02133868 0.97889974
34341 7062

Y2 does not Granger Cause X 41 3.29660599 0.04845269
953 73761

X does not Granger Cause Y2 1.58758838 0.21839749
663 1898

Y5 does not Granger Cause X 41  2.00899266 0.14888503
451 3083

X does not Granger Cause Y5 0.15056886 0.86075737
6157 6793

Y6 does not Granger Cause X 41 1.65464052 0.20536820
156 1686

X does not Granger Cause Y6 0.39912492 0.67383888
2648 0298

Y7 does not Granger Cause X 41 1.15817714 0.32548409
878 1859

X does not Granger Cause Y7 0.12396126 0.88378949
5314 6667

Y8 does not Granger Cause X 41 3.33330797 0.04697398
69 8445

X does not Granger Cause Y8 0.88719826 0.42061948
2139 3879
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Pairwise Granger Causality Tests

Date: 01/31/13 Time: 12:27

Sample: 143
Lags: 2
Null Hypothesis: Obs F-Statistic  Probability
X2 does not Granger Cause X1 41 2.38588 0.10641
X1 does not Granger Cause X2 0.10862 0.89736
X3 does not Granger Cause X1 41 0.77391 0.46873
X1 does not Granger Cause X3 0.46671 0.63080
X4 does not Granger Cause X1 41 0.80355 0.45561
X1 does not Granger Cause X4 3.94255 0.02830
X5 does not Granger Cause X1 41 1.99951 0.15016
X1 does not Granger Cause X5 2.47586 0.09830
X6 does not Granger Cause X1 41 1.05420 0.35898
X1 does not Granger Cause X6 3.87855 0.02982
X3 does not Granger Cause X2 41 0.76609 0.47225
X2 does not Granger Cause X3 2.02051 0.14735
X4 does not Granger Cause X2 41 3.96202 0.02785
X2 does not Granger Cause X4 7.82157 0.00151
X5 does not Granger Cause X2 41 1.51767 0.23292
X2 does not Granger Cause X5 2.06057 0.14214
X6 does not Granger Cause X2 41 0.93429 0.40218
X2 does not Granger Cause X6 5.96973 0.00577
X4 does not Granger Cause X3 41 1.27106 0.29282
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X3 does not Granger Cause X4 4.74329 0.01484
X5 does not Granger Cause X3 41 0.02573 0.97462
X3 does not Granger Cause X5 1.28171 0.28993
X6 does not Granger Cause X3 41 1.40824 0.25772
X3 does not Granger Cause X6 5.09831 0.01123
X5 does not Granger Cause X4 41 1.59785 0.21635
X4 does not Granger Cause X5 0.55519 0.57880
X6 does not Granger Cause X4 41 0.02268 0.97759
X4 does not Granger Cause X6 1.62176 0.21165
X6 does not Granger Cause X5 41 0.46022 0.63480
X5 does not Granger Cause X6 2.67186 0.08281




