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The above statistic is for testing the
null hypothesis that the coefficients
of the lagged values of:

OIL EX Maximized value of log-likelihood = LA
LR test of block non-causality, CHSQ( \Y)
VVAAFO [ L FFY]

OIL GOLD Maximized value of log-likelihood = —0OYA,.
LR test of block non-causality, CHSQ( \Y)
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EX GOLD Maximized value of log-likelihood = —OOOAY
LR test of block non-causality, CHSQ( \v)=
FONVY[.-0r]
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