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$Granger
Granger causality HO: x.B do not Granger-cause x.A
data: VAR object var2AB
F-Test = 0.2227, df1 = 2, df2 = 42, p-value = 0.8013
$Instant
HO: No instantaneous causality between: x.B and x. A
data: VAR object var2AB

Chi-squared = 8.4815, df = 1, p-value = 0.003588

B G- & R RIS
$Granger

Granger causality HO: x.D do not Granger-cause x.C
data: VAR object var2CD
F-Test = 0.7067, df1 = 2, df2 = 32, p-value = 0.5008
$Instant
HO: No instantaneous causality between: x.D and x.C
data: VAR object var2CD
Chi-squared = 3.6543, df = 1, p-value = 0.05592

i e | E
$Granger
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Granger causality HO: x.F do not Granger-cause x.E
data: VAR object var2EF
F-Test = 0.834, df1 = 2, df2 = 42, p-value = 0.4414
$Instant
HO: No instantaneous causality between: x.F and x.E
data: VAR object var2EF
Chi-squared = 3.5792, df = 1, p-value = 0.05851

M85 & BRI
$Granger

Granger causality HO: x.H do not Granger-cause x.G
data: VAR object var2GH
F-Test = 0.4537, df1 = 2, df2 = 22, p-value = 0.6411
$Instant
HO: No instantaneous causality between: x.H and x.G
data: VAR object var2GH

Chi-squared = 6.7276, df = 1, p-value = 0.009493

Ty —DREREIZBWT0.05 2 FRAVEREERH D &2 D, HREAIZHR>TND
213 0.06 Z FEl->TWA D, RRBEGRRH S, TR0 b5 NMmI ., 77 U BBHIEAN
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