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{-Statistic ~ Prob™

Augmented Dickey-Fuller test stafistic -26.12630 00000
Test critical values: 1% level -3.441895

5% level -2.866437

10% level -2.569437

“MacKinnon (1996) one-sided p-values.
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VAR Granger Causality/Block Exogeneity Wald Tests

Dependent variable: SERO1

Excluded Chi-sq df Prob.

SER0Z 7.990432 1 0.0047

All 7.990432 1 0.0047

Dependent variable: SER02

Excluded Chi-sq df Prob.

SEROL 40.42936 1 0. 0000

All 40. 42936 1 0. 0000
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