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Pairwise Granger Causality Tests

Sample: 1338 1383
Lags: 3

Null Hypothesis: Obs F-Statistic Probability

LOG(ENTOTAL) does not Granger Cause
LOG(GDP1)

33 0.90796 0.45068

LOG(GDP1) does not Granger Cause
LOG(ENTOTAL)

2.09588 0.12519
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0.35*DUMREV-0.11*DUMWAR�-0.16*DUM56+[AR(1)=0.47]
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Null
Hypothesis:

C(2)+C(3)=1

F-statistic 1.07
5502

Probability 0.30
6818

Chi-square 1.07
5502

Probability 0.29
9706
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	�L��-����-�� ��� LOG(LABOUR) LOG(ENERGY)

LABOUR 1 0.982695
ENERGY 0.982695 1

-	�L��-���GDP�� LOG(LABOUR) LOG(GDP)
LOG(LABOUR) 1 0.888342244

LOG(GDP) 0.888342244 1
�-�� ���GDP LOG(ENERGY) LOG(GDP)

LOG(ENERGY) 1 0.89569837
LOG(GDP) 0.89569837 1
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LOG(GDP)=2.6+0.45*LOG(CAPITAL)+0.31*LOG(LABOUR)

1.12 7.62 1.3
+0.19*LOG(ENERGY)-0.39*DUMREV -0.1*DUMWAR +0.13*DUM57

1.7 -8.83 -4.49 2.3 �
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-2.92

R2-BAR=0.98

D.W=1.1
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LOG(GDP)=6.2+0.40*LOG(CAPITAL)+0.23*LOG(ENERGY)
5 3.2 3

0.31*DUMREV-0.1*DUMWAR +0.15*DUM57
-4.14 -2.37 2.69�
R2-BAR=0.97 D.W=1.7
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