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Pairwise Granger Causality Tests
Date: 09/28/18 Time: 23:02
Sample: 1368 1396
Lags: 2
Prob. F-Statistic  Obs Null Hypothesis:
2.E-05 18.2923 27 EXI does not Granger Cause EXF
0.1839 1.83079 EXF does not Granger Cause EXI

Vector Autoregression Estimates
Date: 09/28/18 Time: 22:49
Sample (adjusted): 1370 1396

Included observations: 27 after adjustments

Standard errors in () & t-statistics in [ ]

EXI EXF

-0.012811 0.775771 EXF(-1)
(0.34128) (0.19956)

[-0.03754] [ 3.88746]

0.317337 -0.033527 EXF(-2)
(0.25863) (0.15123)

[1.22702] [-0.22170]

1.482690 0.595630 EXI(-1)
(0.18481) (0.10806)

[ 8.02280] [5.51180]

-0.683252 -0.308186 EXI(-2)
(0.27631) (0.16157)

[-2.47273] [-1.90744]

623.8254 -280.5777 C
(675.512) (394.995)

[ 0.92349] [-0.71033]

0.968630 0.985109 R-squared
0.962926 0.982401 Adj. R-squared
1.14E+08 39136952 Sum sq. resids
2280.993 1333.774 S.E. equation
169.8258 363.8435 F-statistic
-244.3205 -229.8323 Log likelihood
18.46819 17.39499 Akaike AIC
18.70816 17.63496 Schwarz SC
12976.85 9839.641 Mean dependent
11846.51 10054.04 S.D. dependent
9.24E+12 Determinant resid covariance (dof adj.)
6.14E+12 Determinant resid covariance
-474.1339 Log likelihood
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35.86177 Akaike information criterion
36.34171 Schwarz criterion
10 Number of coefficients

AR




