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Null Hypothesis:

TOUKYOQOU23_C does not Granger Cause KAWASAKI_C
TOUKYOU23_R does not Granger Cause KAWASAKI_ R
OOSAKA R does not Granger Cause SAPPORO_R
KOUBE_R does not Granger Cause SAPPORO_R
SAPPORO_R does not Granger Cause SAPPORO_C
TOUKYOQOU23_R does not Granger Cause YOKOHAMA R
TOUKYOU23_C does not Granger Cause KAWASAKI R
KAWASAKI_C does not Granger Cause KYOUTO_R
OOSAKA_C does not Granger Cause SAPPORO_C
TOUKYOU23_C does not Granger Cause YOKOHAMA _C
TOUKYOQU23_C does not Granger Cause YOKOHAMA R
KYOUTO_C does not Granger Cause SAPPORO_R
KYOUTO_R does not Granger Cause SAPPORO_R
TOUKYOU23_R does not Granger Cause KAWASAKI_C
KOUBE_C does not Granger Cause SAPPORO_R
KAWASAKI R does not Granger Cause KYOUTO_R
KAWASAKI_C does not Granger Cause KOUBE_R
NAGOYA R does not Granger Cause SAPPORO_R
OOSAKA_C does not Granger Cause HUKUOKA C
KAWASAKI_R does not Granger Cause KOUBE_R
YOKOHAMA R does not Granger Cause KYOUTO_R
SAPPORO_R does not Granger Cause NAGOYA R
TOUKYOU23_R does not Granger Cause YOKOHAMA_C
YOKOHAMA R does not Granger Cause KOUBE_R
NAGOYA_C does not Granger Cause SAPPORO_R
KAWASAKI R does not Granger Cause YOKOHAMA C
YOKOHAMA R does not Granger Cause YOKOHAMA_C
NAGOYA_C does not Granger Cause SAPPORO_C
YOKOHAMA _C does not Granger Cause KYOUTO_R
KYOUTO_C does not Granger Cause SAPPORO_C
OOSAKA_C does not Granger Cause SAPPORO_R
NAGOYA R does not Granger Cause HUKUOKA R
HUKUOKA R does not Granger Cause NAGOYA C
OOSAKA R does not Granger Cause SAPPORO_C
SAPPORO _R does not Granger Cause NAGOYA_C
KOUBE_C does not Granger Cause SAPPORO_C
SAPPORO_C does not Granger Cause SAPPORO_R
OOSAKA R does not Granger Cause HUKUOKA R
TOUKYOU23_R does not Granger Cause KYOUTO_R
HUKUOKA R does not Granger Cause NAGOYA R
NAGOYA_C does not Granger Cause HUKUOKA C
OOSAKA R does not Granger Cause KYOUTO R
YOKOHAMA_C does not Granger Cause KOUBE R
YOKOHAMA _C does not Granger Cause YOKOHAMA R
KOUBE_R does not Granger Cause HUKUOKA R
KOUBE_C does not Granger Cause HUKUOKA R
KAWASAKI R does not Granger Cause KAWASAKI_C
YOKOHAMA R does not Granger Cause KAWASAKI_C
KAWASAKI_C does not Granger Cause OOSAKA R
YOKOHAMA_C does not Granger Cause KAWASAKI_R
KYOUTO_C does not Granger Cause HUKUOKA R
OOSAKA_C does not Granger Cause NAGOYA C
KAWASAKI_C does not Granger Cause KYOUTO_C
YOKOHAMA _C does not Granger Cause SAPPORO_C
KOUBE_C does not Granger Cause KYOUTO_R
NAGOYA_C does not Granger Cause HUKUOKA R
KYOUTO_R does not Granger Cause HUKUOKA R
TOUKYOU23_C does not Granger Cause HUKUOKA C
OOSAKA _C does not Granger Cause HUKUOKA R
SAPPORO _R does not Granger Cause OOSAKA R
YOKOHAMA _C does not Granger Cause KYOUTO_C
HUKUOKA R does not Granger Cause SAPPORO_C
KAWASAKI_C does not Granger Cause SAPPORO_C
SAPPORO_R does not Granger Cause KYOUTO_C
KAWASAKI_C does not Granger Cause YOKOHAMA _C
HUKUOKA_R does not Granger Cause OOSAKA_C
HUKUOKA R does not Granger Cause OOSAKA R
TOUKYOQOU23_C does not Granger Cause KYOUTO_R
NAGOYA_R does not Granger Cause SAPPORO_C
KYOUTO_C does not Granger Cause KYOUTO_R
KAWASAKI_C does not Granger Cause KAWASAKI_R
SAPPORO_C does not Granger Cause NAGOYA R
YOKOHAMA _C does not Granger Cause KAWASAKI_C
OOSAKA_C does not Granger Cause KYOUTO_C
KAWASAKI R does not Granger Cause OOSAKA R
TOUKYOU23_C does not Granger Cause SAPPORO_C
KAWASAKI_C does not Granger Cause YOKOHAMA R
KYOUTO_R does not Granger Cause KYOUTO_C
YOKOHAMA _C does not Granger Cause OOSAKA R
OOSAKA_C does not Granger Cause KYOUTO_R
HUKUOKA_C does not Granger Cause OOSAKA C

63.3357
60.3941
59.3461
53.7688
53.3966
49.5257
48.8662
47.3728

46.276
43.4735
41.7168
429258
42.9036
41.3655
41.2026
35.9716
34.4046
33.7744
33.2866
30.2862
27.3678
27.5137
25.2893
22.8746
23.4432
22.0376
21.1301
21.5068
19.8497
20.5205
19.3327
17.0872
16.9854
16.7217
16.6022
16.2845
16.2493
16.1141
14.7762
149172
14.8617
14.4754
14.4099
13.7821
14.0068
13.9805
13.4653
13.3768
12.7796
12.6613
12.5042
11.8673
11.7853
11.6482
11.1184
11.2339
11.1354
10.8687
10.9154
10.7098
10.3176
9.73917
9.76052
9.66361
9.59029
9.49263
9.48218
9.30447
9.36437
9.09269
9.06307
8.95417
8.83009
8.57726
8.57192
8.50124
8.47479
8.29717
8.18995
8.01857
8.15038

F-Statistic Probability

6.40E-11
1.10E-10
1.30E-10
3.80E-10
4.10E-10
4.40E-10
1.10E-09
1.50E-09
1.90E-09
1.90E-09

440E 05
4.50E-05
6.20E-05
6.70E-05
6.80E-05
8.80E-05
9.20E-05
0.00012
0.00013
0.00014
0.00017
0.00021
0.00023
0.00026
0.00028
0.0003
0.00034
0.00034
0.00038
0.00041
0.00065
0.00065
0.00068
0.00071
0.00076
0.00076
0.00076
0.00081
0.00086
0.00097
0.00104
0.00112
0.00118
0.00131
0.00137
0.00139
0.00141
0.00151
0.00169
0.0017

Null Hypothesis:

HUKUOKA R does not Granger Cause KYOUTO_C
YOKOHAMA R does not Granger Cause OOSAKA_ R
KYOUTO_C does not Granger Cause HUKUOKA_C
SAPPORO_R does not Granger Cause HUKUOKA C
KAWASAKI_C does not Granger Cause KOUBE_C
KOUBE_C does not Granger Cause HUKUOKA_C
SAPPORO_R does not Granger Cause OOSAKA_C
YOKOHAMA R does not Granger Cause KYOUTO_C
OOSAKA_ R does not Granger Cause KOUBE_R
YOKOHAMA _C does not Granger Cause KOUBE_C
TOUKYOU23_C does not Granger Cause KYOUTO_C
YOKOHAMA C does not Granger Cause SAPPORO_R
KAWASAKI_C does not Granger Cause SAPPORO_R
KAWASAKI_R does not Granger Cause KYOUTO_C
SAPPORO_C does not Granger Cause KYOUTO_R
KYOUTO_R does not Granger Cause SAPPORO_C
SAPPORO_C does not Granger Cause OOSAKA R
SAPPORO _R does not Granger Cause HUKUOKA R
TOUKYOU23_R does not Granger Cause KYOUTO_C
TOUKYOU23_R does not Granger Cause KOUBE R
KYOUTO_C does not Granger Cause NAGOYA_C
KOUBE R does not Granger Cause SAPPORO_C
OOSAKA R does not Granger Cause NAGOYA R
KAWASAKI_C does not Granger Cause NAGOYA R
HUKUOKA_R does not Granger Cause KOUBE_C
TOUKYOU23_C does not Granger Cause TOUKYOU23_I
KOUBE_R does not Granger Cause KYOUTO_C
SAPPORO_C does not Granger Cause NAGOYA_C
KYOUTO_C does not Granger Cause NAGOYA R
SAPPORO_R does not Granger Cause KOUBE_C
TOUKYOU23_R does not Granger Cause OOSAKA R
TOUKYOU23 R does not Granger Cause TOUKYOU23 (
SAPPORO_C does not Granger Cause HUKUOKA R
HUKUOKA_C does not Granger Cause NAGOYA_C
SAPPORO_C does not Granger Cause OOSAKA_C
SAPPORO_C does not Granger Cause KYOUTO_C
NAGOYA C does not Granger Cause KYOUTO_ R
KYOUTO_R does not Granger Cause KOUBE_C
TOUKYOU23_C does not Granger Cause KOUBE_C
KYOUTO_C does not Granger Cause KOUBE_C
KYOUTO_R does not Granger Cause OOSAKA R
TOUKYOU23 R does not Granger Cause SAPPORO_C
YOKOHAMA R does not Granger Cause KOUBE_C
KYOUTO_C does not Granger Cause KOUBE_R
TOUKYOU23_C does not Granger Cause OOSAKA R
KAWASAKI_R does not Granger Cause KOUBE_C
KAWASAKI R does not Granger Cause SAPPORO_R
YOKOHAMA R does not Granger Cause SAPPORO_R
KOUBE_R does not Granger Cause OOSAKA R
OOSAKA C does not Granger Cause OOSAKA R
HUKUOKA_C does not Granger Cause OOSAKA R
TOUKYOU23 R does not Granger Cause KOUBE_C
HUKUOKA_C does not Granger Cause KYOUTO_R
TOUKYOU23_C does not Granger Cause NAGOYA C
KAWASAKI_R does not Granger Cause SAPPORO_C
HUKUOKA_ R does not Granger Cause SAPPORO_R
KYOUTO_R does not Granger Cause KOUBE R
KAWASAKI R does not Granger Cause NAGOYA R
NAGOYA_C does not Granger Cause KYOUTO_C
OOSAKA R does not Granger Cause HUKUOKA_C
HUKUOKA R does not Granger Cause HUKUOKA _C
HUKUOKA C does not Granger Cause KYOUTO_C
YOKOHAMA R does not Granger Cause OOSAKA C
OOSAKA_C does not Granger Cause KOUBE_R
OOSAKA C does not Granger Cause KOUBE_C
SAPPORO_R does not Granger Cause KYOUTO_R
OOSAKA _C does not Granger Cause KAWASAKI_R
HUKUOKA_C does not Granger Cause SAPPORO_R
SAPPORO_C does not Granger Cause HUKUOKA_C
KOUBE_C does not Granger Cause KOUBE_R
TOUKYOU23_R does not Granger Cause HUKUOKA C
NAGOYA _C does not Granger Cause OOSAKA C
OOSAKA R does not Granger Cause NAGOYA_C
KAWASAKI_R does not Granger Cause OOSAKA_ C
OOSAKA C does not Granger Cause YOKOHAMA R
TOUKYOU23_C does not Granger Cause KOUBE_R
KOUBE_C does not Granger Cause KYOUTO_C
YOKOHAMA R does not Granger Cause SAPPORO_C
TOUKYOU23_C does not Granger Cause OOSAKA C
KYOUTO_C does not Granger Cause OOSAKA_C
KAWASAKI_C does not Granger Cause HUKUOKA R
YOKOHAMA C does not Granger Cause HUKUOKA R

F-Statistic Probability

8.14037
7.87827
7.61553
7.47708
7.27152
7.25445
7.20399

6.9174
6.88696
6.85927
6.85461
6.94984
6.90966
6.88491

6.8645
6.82343
6.78206

6.7657
6.53095

6.4612
6.40985
6.42169
6.15166
6.19726
6.11849
5.96192
5.92818
5.99663
5.89084
5.96868
5.82054
5.80549
5.75092
5.58873

5.5706
5.53982

5.3577

5.2121
5.14834
513184
5.07504
5.11972
5.05002
4.96437
4.93669
4.85002

4.7949
4.78545
472324
4.70326
4.69491
4.60014

4.6449
450119
453684
451712
446129
4.457717
4.31281
4.32522
4323717
4.31632
423751
422618
4.22189
4.20436
4.18502
4.14189
3.94768
3.85885
3.83488

3.7702
3.76164
3.71732
3.68289
3.63267
3.57752
3.57142
3.53673
3.51935

3.4423
3.40099

0.00171
0.00185
0.00238
0.00261
0.00298
0.00301
0.00311

0.0035

0. 00758
0.00831
0.00931
0.00943
0.00964
0.01047
0.01165
0.01221
0.01236
0.01289
0.01303
0.01313
0.01399
0.01428
0.01586
0.01652
0.01664
0.01676
0.01702
0.01779

0.0184
0.01846
0.01984
0.02001
0.02031
0.02045
0.02124]
0.02292
0.02347

0.0235
0.02363
0.02429
0.02451
0.02459
0.02573
0.02611
0.02699
0.03134]
0.03266

0.0342
0.03504|
0.03528
0.03749
0.03756

0.0391
0.04086
0.04206
0.04222
0.04282

0.0466
0.04816
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