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Variables Entered/Remouved®

Variables Variables
Model Entered Removed Mithed
1 Stepwise
(Criteria:
Probabilit
y—of-
T F-to-enter
ARMILE <= =.050,
Probabilit
y—of-
F-to-remo
Ve==.
100) .
a.Dependent Variable: TU 4y R @H O L E
=2 BETERNG
Model Summary B
Adjusted Std.Error of
Model R R Square R Square the Estimate
1 .833° 694 678 00234702
a.Predictors:(Constant), AR fiC %
b.Dependent Variable: Tk A4 A& H Otk
F3 BEETEIRERFHNAERE
Coefficients a
Unstandardized Standardized
Coefficients Coefficients Collinearity Statistics
Model B Std. Error Beta t Sig. Tolerance VIF
1 (Constant) 158 .017 9.177 .000
ARMICE -014 .002 -.833 -6.565 .000 1.000 1.000

a. Dependent Variable: TIV A4S S OHE

2. M8 22 AN A

PAITF &1 Eviews #AFMAIAS 22 ARBEER T W3R 4) o &b GYP AR T
M40 0 e, RATE R ARMICER. el am ey “17, Ak 4
HFATDAIE H, “GYP does not Granger Cause RATE” i) R R 1% #5257 , M “RATE
does not Granger Cause GYP” iy B W4 . PR, AR ET R Tl
FHOF LU 1 L AR A
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Pairwise Granger Causality Tests
Date: 06/11/08 Time: 11:33

Sample: 2005MO01 2008 M02

Lags: 1 F — Statistic Probability
Null Hypothesis: Obs c y
GYP does not Granger Cause RATE 26 0. 06066 0.80765
RATE does not Granger Cause GYP 18.2771 0.00028

FBss e E R 27, N 5 Bl LIE H, “GYP does not Granger Cause
RATE” i) JFABR e 942257 , 1M “RATE does not Granger Cause GYP” fi{) JF R 15 I
fage . P, ARTERZET E Tol HZ 2405 O T ARy B A
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Pairwise Granger Causality Tests
Date: 06/10/08 Time: 18:04

Sample: 2005M01 2008 M02

Lags: 2 F - Statistic Probability
Null Hypothesis: Obs c y
GYP does not Granger Cause RATE 22 0.28512 0.75545
RATE does not Granger Cause GYP 8.55651 0. 00269
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