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Domestic sunflower oil production
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Sunflower oil export
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Null Hypothesis: LOG_DD has a unit root 
Exogenous: Constant 
Lag Length: 0 (Automatic based on SIC, MAXLAG=11) 

   t-Statistic   Prob.* 
Augmented Dickey-Fuller test statistic -2.456800  0.1304 
Test critical values: 1% level  -3.525618  

 5% level  -2.902953  
 10% level  -2.588902  

*MacKinnon (1996) one-sided p-values. 
�
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Null Hypothesis: D(LOG_WAGE) has a unit root 
Exogenous: Constant 
Lag Length: 1 (Automatic based on SIC, MAXLAG=9) 

   t-Statistic   Prob.* 
Augmented Dickey-Fuller test statistic -10.35264  0.0001 
Test critical values: 1% level  -3.528515  

 5% level  -2.904198  
 10% level  -2.589562  

*MacKinnon (1996) one-sided p-values. 
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Null Hypothesis: LOG_DOM_PRICE has a unit root 
Exogenous: Constant 
Lag Length: 7 (Fixed) 

   t-Statistic   Prob.* 
Augmented Dickey-Fuller test statistic -3.567761  0.0092 
Test critical values: 1% level  -3.536587  

 5% level  -2.907660  
 10% level  -2.591396  

*MacKinnon (1996) one-sided p-values. 
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Null Hypothesis: LOG_DD_PREV has a unit root 
Exogenous: Constant 
Lag Length: 0 (Automatic based on SIC, MAXLAG=11) 

   t-Statistic   Prob.* 
Augmented Dickey-Fuller test statistic -2.434728  0.1361 
Test critical values: 1% level  -3.527045  

 5% level  -2.903566  
 10% level  -2.589227  

*MacKinnon (1996) one-sided p-values. 
�
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Null Hypothesis: LOG_DS has a unit root 
Exogenous: Constant 
Lag Length: 0 (Automatic based on SIC, MAXLAG=11) 

   t-Statistic   Prob.* 
Augmented Dickey-Fuller test statistic -3.435255  0.0129 
Test critical values: 1% level  -3.525618  

 5% level  -2.902953  
 10% level  -2.588902  

*MacKinnon (1996) one-sided p-values. 
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Null Hypothesis: D(LOG_PROD_SEED) has a unit root 
Exogenous: Constant 
Lag Length: 0 (Automatic based on SIC, MAXLAG=11) 

   t-Statistic   Prob.* 
Augmented Dickey-Fuller test statistic -8.344850  0.0000 
Test critical values: 1% level  -3.527045  

 5% level  -2.903566  
 10% level  -2.589227  

*MacKinnon (1996) one-sided p-values. 
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Null Hypothesis: D(LOG_WORLD_PRICE) has a unit root 
Exogenous: Constant 
Lag Length: 0 (Automatic based on SIC, MAXLAG=11) 

   t-Statistic   Prob.* 
Augmented Dickey-Fuller test statistic -6.825803  0.0000 
Test critical values: 1% level  -3.527045  

 5% level  -2.903566  
 10% level  -2.589227  

*MacKinnon (1996) one-sided p-values. 
�
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Null Hypothesis: LOG_X_PREV has a unit root 
Exogenous: Constant 
Lag Length: 10 (Fixed) 

   t-Statistic   Prob.* 
Augmented Dickey-Fuller test statistic -3.593314  0.0087 
Test critical values: 1% level  -3.544063  

 5% level  -2.910860  
 10% level  -2.593090  

*MacKinnon (1996) one-sided p-values. 
�
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Null Hypothesis: LOG_X has a unit root 
Exogenous: Constant 
Lag Length: 0 (Automatic based on SIC, MAXLAG=11) 

   t-Statistic   Prob.* 
Augmented Dickey-Fuller test statistic -2.473339  0.1262 
Test critical values: 1% level  -3.525618  

 5% level  -2.902953  
 10% level  -2.588902  

*MacKinnon (1996) one-sided p-values. 
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Pairwise Granger Causality Tests 
Date: 05/21/05   Time: 14:24 
Sample: 1998:10 2004:09 
Lags: 1 

  Null Hypothesis: Obs F-Statistic Probability 

  LOG_DOM_PRICE does not Granger Cause 
LOG_DD 

71  3.28483  0.07434 

  LOG_DD does not Granger Cause 
LOG_DOM_PRICE 

 0.02693  0.87013 




Pairwise Granger Causality Tests 
Date: 05/21/05   Time: 14:38 
Sample: 1998:10 2004:09 
Lags: 1 

  Null Hypothesis: Obs F-Statistic Probability 

  DD does not Granger Cause DOM_PRICE 71  0.20589  0.65145 
  DOM_PRICE does not Granger Cause DD  4.20295  0.04421 




Pairwise Granger Causality Tests 
Date: 05/21/05   Time: 14:45 
Sample: 1998:10 2004:09 
Lags: 2 

  Null Hypothesis: Obs F-Statistic Probability 

  DOM_PRICE does not Granger Cause DS 70  3.51067  0.03566 
  DS does not Granger Cause DOM_PRICE  0.37787  0.68681 




Pairwise Granger Causality Tests 
Date: 05/21/05   Time: 14:45 
Sample: 1998:10 2004:09 
Lags: 2 

  Null Hypothesis: Obs F-Statistic Probability 

  LOG_DOM_PRICE does not Granger 
Cause LOG_DS 

70  3.84723  0.02636 

  LOG_DS does not Granger Cause 
LOG_DOM_PRICE 

 0.12718  0.88080 
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