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Lag LogL LR FPE AIC SC HQ
0 -79.47058 NA* 952.2146 12.53394 12.62085 12.51607
1 -75.06707 6.774626 909.6261 12.47186 12.73260 12.41826
2 -69.15442 7.277110 724.3307 12.17760 12.61218 12.08828
3 -67.69581 1.346413 1270.202 12.56859 13.17699 12.44353
4 -57.28046 6.409444 696.5368* 11.58161* 12.36385* 11.42082*

* indicates lag order selected by the criterion
LR: sequential modified LR test statistic (each test at 5% level)
FPE: Final prediction error
AIC: Akaike information criterion
SC: Schwarz information criterion
HQ: Hannan-Quinn information criterion
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4.04767031831
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Pairwise Granger Causality Tests
Sample: 2000 2016

Lags: 1

Null Hypothesis: Obs F-Statistic Prob.
OIL does not Granger Cause PIB 16 4.06916 0.0648
PIB does not Granger Cause OIL 0.02262  0.8828

Pairwise Granger Causality Tests
Sample: 2000 2016

Lags: 5

Null Hypothesis: Obs F-Statistic Prob.
OIL does not Granger Cause PIB 12 687.502  0.0289
PIB does not Granger Cause OIL 1.92330 0.4968
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