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Variance Decomposition of DLOG (RTAX)

DLOG(RTC) DLOG(RIM) DLOG{GOPR} _ DLOG(RTAX) S.E. Period
0000000 0.000000 0.000000 100.0000 0.172805 1
0.647034 14.40769 19.61121 65.33407 0.218806 2
1.044798 12.96209 25717728 60,21495 0.231763 3
1.785962 13.54676 2527872 59.38856 0234048 4
2.387361 15.70130 24.85917 57.05218 0.238804 5
2358880 15.70342 2515732 58.78039 0.240242 8
2.354426 15.69526 2516382 56.78639 0.240469 7
2385255 15.66291 25.27531 56.67653 0.240720 8
2386142 1566111 2528247 56.67028 0.240734 9
2.394552 15.68038 2527534 56.84973 0.240792 10
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Pairwise Granger Causality Tests
Date: 03/18/02 Time: 09:19
Sample: 1338 1380

Lags: 2
MNull Hypothesis: Obs  F-Siatistic  Probability
LRIM does not Granger Cause LRTC 39 1.49182 0.23932
LRTC does not Granger Cause LRIM 0.07635 0.92665
LGDPR does not Granger Cause LRTC 39 4.75835 0.01507
LRTC does not Granger Cause LGDPR 1.18270 0.31874
LRTAX does not Granger Cause LRTC 39 0.10416 0.90136
LRTC does not Granger Cause LRTAX 6.88885 0.00308
LGDPR does not Granger Cause LRIM 39 0.08032 0.9229%
LRIM does not Granger Cause LGDPR 3.05911 0.06003
LRTAX does not Granger Cause LRIM s 1.24247 0.30144
LRIM does not Granger Cause LRTAX 8.25480 0.00120
LRTAX does not Granger Causa LGDPR 39 2.94171 0.06632
LGDPR does not Granger Causa LRTAX 3.91108 0.02960
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