
Lampiran 14. Uji Kausalitas Inflasi dan Harga Eceran Beras (HEB) dengan 

panjang kelambanan atau lag 2 

 

Pairwise Granger Causality Tests 

Date: 04/04/13   Time: 11:55 

Sample: 1986 2011  

Lags: 2   
    
    

  Null Hypothesis: Obs F-Statistic Probability 
    
    

  HEB does not Granger Cause INFLASI 24  0.35893  0.70306 

  INFLASI does not Granger Cause HEB  3.59671  0.04735 
    
    

  D1 does not Granger Cause INFLASI 24  0.69471  0.51146 

  INFLASI does not Granger Cause D1  223.512  6.3E-14 
    
    

  D1 does not Granger Cause HEB 24  3.19614  0.06361 

  HEB does not Granger Cause D1  6.02780  0.00939 
    
    

 


