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Lag  LogL LR

0 6280583 NA 0000927 -1307652 -1253188  -1285661
1 2775964 4157236% 996e-06% -5840782% -5677388% —5774308%
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F-Statistic Prob
8.44366 0.0045
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Null Hypothesis
X does not Granger Cause Y 100

Y does not Granger Cause X
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