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Pairwise Granger Causality Tests

Date: 03/10/17 Time:11:06
Sample: 1998 2010

Lags: 2

Null Hypothesis: Obs  F-Statistic Prob.
EG does not Granger Cause UR 10 0.01002 0.9901
UR does not Granger Cause EG 11.6440 0.0131
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Dependent Variable: UR
Method: Least Squares

Date: 03/10/17 Time:11:02
Sample (adjusted): 2000 2010
Included observations: 11 after adjustments

Variable Coefficient Std. Error t-Statistic Prob.
C 2.168203 0.936506 2.315206 0.0493
EG 0.007082 0.019100 0.370784 0.7204
UR(-1) 0.917920 0.047815 19.19730 0.0000
R-squared 0.982363 Mean dependent var 18.86364
Adjusted R-squared 0.977954 S.D.dependent var 2.458972
S.E. of regression 0.365105 Akaike info criterion 1.049737
Sum squared resid 1.066413 Schwarzcriterion 1.158254
Log likelihood -2.773555 Hannan-Quinn criter. 0.981333
F-statistic 222.7993 Durbin-Watson stat 1.766841
Prob(F-statistic) 0.000000
Breusch-Godfrey Serial Correlation LM Test:
F-statistic 0.285472 Prob. F(2,6) 0.7613
Obs*R-squared 0.955781 Prob. Chi-Square(2) 0.6201
Test Equation:
Dependent Variable: RESID
Method: Least Squares
Date:03/10/17 Time:11:03
Sample: 2000 2010
Included observations: 11
Presample missing value lagged residuals set to zero.
Variable Coefficient Std. Error t-Statistic Prob.
C -0.071915 1.068916  -0.067279 0.9485
EG 0.001685 0.021890 0.076994 0.9411
UR(-1) 0.003237 0.054263 0.059656 0.9544
RESID(-1) 0.123742 0.401411 0.308267 0.7683
RESID(-2) -0.283063 0.401093 -0.705729 0.5068
R-squared 0.086889 Mean dependent var 1.13E-15
Adjusted R-squared -0.521851 S.D. dependentvar 0.326560
S.E. of regression 0.402855 Akaike info criterion 1.322476
Sum squared resid 0.973754 Schwarz criterion 1.503337
Log likelihood -2.273616 Hannan-Quinn criter. 1.208468
F-statistic 0.142736 Durbin-Watson stat 2.098324
Prob(F-statistic) 0.959779
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Heteroskedasticity Test: Breusch-Pagan-Godfrey

MEUEFEN

F-statistic 0.766869 Prob. F(2,8) 0.4958
Obs*R-squared 1.769622 Prob. Chi-Square(2) 0.4128
Scaled explained SS 1.050945 Prob. Chi-Square(2) 0.5913
Test Equation:
Dependent Variable: RESID”2
Method: Least Squares
Date: 03/10/17 Time: 11:04
Sample: 2000 2010
Included observations: 11
Variable Coefficient Std. Error t-Statistic Prob.
C -0.392351 0.400274  -0.980206 0.3557
EG 0.004501 0.008163 0.551406 0.5964
UR(-1) 0.025307 0.020437 1.238303 0.2507
R-squared 0.160875 Mean dependent var 0.096947
Adjusted R-squared -0.048907 S.D.dependent var 0.152369
S.E. of regression 0.156050 Akaike info criterion -0.650275
Sum squared resid 0.194814 Schwarzcriterion -0.541758
Log likelihood 6.576510 Hannan-Quinn criter. -0.718679
F-statistic 0.766869 Durbin-Watson stat 1.401249
Prob(F-statistic) 0.495801
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6
Series: Residuals
5 | Sample 2000 2010
Observations 11
4 Mean 1.13e-15
Median 0.044022
3 Maximum 0.500202
Minimum -0.704552
5 Std. Dev. 0.326560
| Skewness -0.558487
Kurtosis 3.245611
1
Jarque-Bera 0.599479
0 Probability 0.741011
-0.75 -050 -0.25  0.00 0.25 0.50 0.75
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