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t-Statistic

Elliott-Rothenberg-Stock DF-GLS test statistic -0.165824
Test critical values: 1% level } -2.660720
5% level -1.955020
10% level -1.608070
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Null Hypothesis: Obs F-Statistic  Prob.

DLIR does not Granger Cause DFDINI 36 3.21506 0.0477
DFDINI does rot Granger Cause DLIR 1.95445 0.1587

Bugysiten  GUEIBLIBN a1 LsLiBhasl  wrfsepsadmiuiss  sryammsmiiug Gy
Bossr? optaog Gs0eneouir? sisiigy GBI HHIS  BHDHLIT G 5.

(05 ysiterfiessir)
ErenE  srendGmmLT WTBleel  nl B eHEEenamiLd Gl i lenards OlaTautngHLILIH BT o

BlUbHemensai  Eetigsnaiih 6T (&
(05 ueirefasein)

Ordsid 25 Lshefse)



