
Lampiran 5. Uji Kausalitas Granger 

Pairwise Granger Causality Tests 
Date: 10/22/13   Time: 17:35 

Sample: 2000 2012 

Lags: 1 

  Null Hypothesis: Obs F-Statistic Probability 

  EG does not Granger Cause FI 12  7.55639  0.02252 
  FI does not Granger Cause EG  6.24462  0.03392 

 

 


