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Dependent Variable: |
Method: Least Squares
Date: 03/01/16 Time: 08:35
Sample: 1970 2014
Included observations: 45

Variable Coefficient ~ Std. Error  t-Statistic Prob.
C 26.90170 4.110531 6.544581  0.0000
S 0.208687 0.104584  1.995411  0.0524
R-squared 0.084749 Mean dependent var  34.87022
Adjusted R-squared 0.063464  S.D. dependent var 6.752775
S.E. of regression 6.534983  Akaike info criterion 6.635643
Sum squared resid 1836.358  Schwarz criterion 6.715939
Log likelihood -147.3020  F-statistic 3.981664
Durbin-Watson stat 0.404341  Prob(F-statistic) 0.052359
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Date: 03/09/16 Time: 12:04
Sample (adjusted): 1972 2014

Included observations: 43 after adjustments
Trend assumption: Linear deterministic trend
Series: | S

Lags interval (in first differences): 1 to 1
Unrestricted Cointegration Rank Test (Trace)

Hypothesized Trace 0.05
No. of CE(s) Eigenvalue Statistic Critical Value Prob.**
None 0.156625 10.39069 15.49471 0.2519
At most 1 0.068817 3.065892 3.841466 0.0799

Trace test indicates no cointegration at the 0.05 level

* denotes rejection of the hypothesis at the 0.05 level
**MacKinnon-Haug-Michelis (1999) p-values
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Pairwise Granger Causality Tests
Date: 16/03/16 Time: 13:07
Sample: 1970 2014

Lags: 2
Null Hypothesis: Obs F-Statistic Probability
DI does not Granger Cause DS 42 1.12094 0.33679
DS does not Granger Cause DI 1.02882 0.36743
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