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Sample (adjusted) 1977 2020

Included observations: 44 after adjustmeaents

Standard errors in 3 & t-statistics im [ ]
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Imnverse Roots of AR Characteristic Polymnorrmial
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Pairwise Granger Causality Tests
Date: 04/18/22 Time: 16:04
Sample: 1975 2020

Lags: 2

Null Hypothesis:

LGDFP does not Granger Cause LCFM
LCFM does not Granger Cause LGDP

LOIL does not Granger Cause LCFM
LCFM does not Granger Cause LOIL

LOIL does not Granger Cause LGDP
LGDP does not Granger Cause LOIL

Obs F-Statistic Prob.
44 9.14933 0.0006
0.95213 0.3947

44 3.27462 0.0485
0.88625 0.4203

44 3.47201 0.0410
0.987038 0.3818
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Response to Cholesky One S.D. (d.f. adjusted) Innovations £+ 25.E

Response of LCFM to LCFM

Response of LCFM to LOIL

Response of LCFM to LGDFP
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