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: granger_results = grangercausalitytests(shiba[[ ‘tipulim’, ‘meushpazim']], maxlag=4, addconst= , verbose= ))

Granger Causality

number of lags (no zero) 1

ssr based F test: F=12.
ssr based chi2 test: chi2=12.
likelihood ratio test: chi2=12.
parameter F test: F=12.

Granger Causality

number of lags (no zero) 2

ssr based F test: F=11.
ssr based chi2 test: chi2=23.
likelihood ratio test: chi2=22.
parameter F test: F=11.

Granger Causality

number of lags (no zero) 3

ssr based F test: F=7.8933

ssr based chi2 test: chi2=24.6550
likelihood ratio test: chi2=23.0824
parameter F test: F=7.8933

Granger Causality
number of lags (no zero) 4

ssr based F test: F=7.1756 ,

ssr based chi2 test: chi2=30.2494
likelihood ratio test: chi2=27.9140

parameter F test: F=7.1756 ,

df_denom=176, df_num=1

df=1

, df=1

df_denom=176, df_num=1

df_denom=173, df_num=2

df=2
df=2

df_denom=173, df_num=2

df_denom=170, df_num=3

df=3
df=3

df_denom=17@, df_num=3

df=4
df=4

, df_denom=167, df_num=4

df_denom=167, df_num=4
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