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Pairwise Granger Causality Tests
Date: 05/02/16 Time:19:16
Sample: 2001M08 2016M03

Lags: 2

Null Hypothesis: Obs  F-Statistic Prob.
TOKYO does not Granger Cause EXTOKYO 174 0.53050 0.5893
EXTOKYO does not Granger Cause TOKYO 6.72392 0.0015




