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Pairwise Granger Causality Tests
Sample: 1970 2014

Lags: 2
Null Hypothesis: Obs F-Statisti Probability
DEP does not Granger Cause GDP 38.256 7.9 E-10
GDP does not Granger Cause DEP 43 7.610 0.0016
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Dependent Variable: GDP
Method: Least Squares
Date: 05/19/15 Time: 22:20
Sample: 1970 2014
Included observations: 45
Variable Coefficient Std. Error t-Statistic Prob.
C 2308250 247222 1 0.933674 0.3557

DEP 2750509 0.106755 2576458 0.0000
R-squared 0.939164 Mean dependent var 3869693.
Adjusted R-squared 0.937749 5.D. dependent var 5455442
S.E. of regression 1361143, Akaike info criterion 31.12897
Sum squared resid T97E+13 Schwarz criterion 31.20927
Log likelihood -698 4019 F-statistic 663.8134
Durbin-Watson stat 0.995366 Prob(F-statistic) 0.000000
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Dependent Vanable: LGDP
Method: Least Squares
Date: 056/19/15 Time: 22:41
Sample: 1970 2014
Included observations: 45
Variable Coefficient Std. Error t-Statistic Prob.
C 1.614913 0.125068 12.91228 0.0000

LDEP 0.963368 0.009828 98.01785 0.0000
R-squared 0.995544 Mean dependent var 1370259
Adjusted R-squared 0995441 5.D. dependent var 2069364
S.E. of regression 0.139730 Akaike info criterion -1.054789
Sum squared resid 0.839547 Schwarz criterion -0.974493
Log likelihood 2573275 F-statistic 9607 499
Durbin-Watson stat 0.993618 Prob(F-statistic) 0.000000
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Dependent Variable: LGDP
Method: Least Squares
Date: 05/19/15 Time: 22:53
Sample(adjusted): 1971 2014
Included observations: 44 after adjusting endpoints
Convergence achieved after 6 iterations
Variable Coefficient  Std. Error t-Statistic Prob.
C 1.561156 0.239427 6.520388 0.0000
LDEP 0.967830 0.018520 52 25954 0.0000
AR(1) 0.491561 0.151281 3.249316 0.0023
R-squared 0996255 Mean dependent var 13.78473
Adjusted R-squared 0996072 5.D. dependent var 2017733
5. E. of regression 0.126454 Akaike info criterion -1.232134
Sum squared resid 0.655612 Schwarz cniterion -1.110485
Log likelihood 30.10696 F-statistic 5453 471
Durbin-Watson stat 1.490916 Prob(F-statistic) 0.000000
Inverted AR Roots A9
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2014 2 4y 1970 2w dos st @ o) 21 sl 5 pladl GLY) jlaie 1435 gl

el gl ol gl
Lalal) caa) alad) i g} Lalal) caa) alad) <l giead)
845196 | 2 780 168,00 1997 5876 24 072,30 1970
875739 | 2 830490,00 1998 6941 24 922 .80 1971
961682 | 3 238 198,00 1999 8197 30 413,20 1972
1178122 | 4123 514,00 2000 9989 34 531,10 1973
1321028 | 4227 113,00 2001 13408 55 560,90 1974
1550646 | 4 522 773,00 2002 19068 61 573,90 1975
1690200 [ 5252 321,00 2003 20118 74 075,10 1976
1891800 | 6149 117,00 2004 25473 87 240,50 1977
2052000 | 7 561 984,00 2005 30106 104 831,60 1978
2453000 | 8254 839,00 2006 33515 128 222,60 1979
3108500 | 9 366 562,00 2007 44016 162 507,20 1980
4191000 | 11 090 022,00 2008 57655 191 468,50 1981
4245300 | 10 342 550,00 2009 72445 207 551,10 1982
4512800 | 12 049 493,00 2010 84825 | 233752,10 1983
5853600 | 14 526 600,00 2011 91598 | 263 855,90 1984
7058100 | 16 115 400,00 2012 99841 291 597,20 1985
6092100 | 16 569 300,00 2013 101817 | 296 551,40 1986
5284800 | 22 037 169,00 2014 103977 | 312 706,10 1987
119700 | 347 716,90 1988

124500 | 422 043,00 1989

136000 554 388,10 1990

212100 862 132,80 1991

420131 | 1074 696,00 1992

476627 | 1189 725,00 1993

566329 | 1487 404,00 1994

759617 | 2004 995,00 1995

724609 | 2 570 029,00 1996




