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FrF{ =0 318 (R Ar G CCN B T R 5 R 34 (CSP)V PR

e
Sample: 2001:Q1 2006:Q4
Lags: 1
Null Hypothesis: Obs F-Statistic  Probability
CSP does not Granger Cause CPI 23 0.16487 0.68903
CPI does not Granger Cause CSP 2.67509 0.11757
Lags: 2
Null Hypothesis: Obs F-Statistic  Probability
CSP does not Granger Cause CPI 22 0.27603 0.76213
CPI does not Granger Cause CSP 1.65997 0.21952
Lags: 3
Null Hypothesis: Obs F-Statistic  Probability
CSP does not Granger Cause CPI 21 0.90094 0.46531
CPI does not Granger Cause CSP 1.35377 0.29731
Lags: 4
Null Hypothesis: Obs F-Statistic  Probability
CSP does not Granger Cause CPI 20 1.44553 0.28356
CPI does not Granger Cause CSP 1.20257 0.36354
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