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GDP SP500
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GDP (-2) 0.091211 -0.00182
-0. 06059 -0.00126
RKIEHFR -23- FHHEW B ST ER




2008512 A 11 8 2 EifEuE Sy
[ 1.505451  [-1.44218]
SP500(-1) 9. 988106 0. 065901
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[ 3.213201 [ 1.01942]
SP500(-2) 14. 30316 -0. 03981
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R-squared 0.21834 0.014643
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Sample: 1 245
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SP500 does not Granger Cause GDP 243 15. 9489 0.00000032
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