Table 1: Result: Unit Root Test: ADF

	
	Intercept
	with trend

	
	
	

	∆LGDP
	-5.847***
	-5.711***

	∆TEMP
	-7.314***
	-4.923***

	∆LAGRIAL
	-8.609***
	-7.753***

	∆LAGRIVA
	-5.880***
	-4.745***




∗∗∗p < 0.01; ∗∗p < 0.05; ∗p < 0.1


Table 2: VAR estimation:


	
	∆LGDP(−1)
	∆LGDP(−2)  ∆TEMP(−1)
	∆TEMP(−2)
	∆LAGRIVA(−1)  ∆LAGRIVA(−2)
	∆LAGRIAL(−1)
	∆LAGRIAL(−2)

	∆LGDP
	−0.747793
	−0.128406
	−0.024904
	−0.104060
	−0.535719
	0.000000
	8.715276
	−6.545290

	sd.err.
	0.321990
	0.203220
	0.046270
	0.048690
	0.281700
	—
	2.967250
	2.422640

	t-stat.
	[-2.32239]
	[-0.63185]
	[-0.53827]
	[-2.13704]
	[-1.90176]
	
	[ 2.93715]
	[-2.70171]

	∆LAGRIAL
	0.007982
	0.007687
	−0.615341
	0.004429
	−0.001367
	−0.003742
	0.944652
	−0.293896

	sd.err.
	0.451000
	0.428310
	0.002580
	0.002730
	0.015460
	0.014400
	0.167400
	0.135760

	t-stat.
	[ 0.45100]
	[ 0.42831]
	[-3.43759]
	[ 1.62180]
	[-0.08841]
	[-0.25993]
	[ 5.64310]
	[-2.16474]

	
	
	
	
	
	
	
	
	





Table 3: Causality Test:

	Dependent variable
	Excluded
	Chi-sq
	df
	Prob.
	

	
	
	
	
	
	

	∆LGDP
	∆TEMP
	4.732
	2
	0.0939
	∗

	
	∆LAGRIAL
	8.667
	2
	0.0131
	∗∗

	
	∆LAGRIVA
	—
	1
	—
	

	∆LAGRIAL
	∆LGDP
	0.351981
	2
	0.838600
	

	
	∆TEMP
	14.71253
	2
	0.000600
	∗∗∗

	
	∆LAGRIVA
	0.074905
	2
	0.963200
	




∗∗∗p < 0.01; ∗∗p < 0.05; ∗p < 0.1


Table 4: Residual tests


LM	F-statistic	0.040069	0.9964

Jarque-Bera	χ2-statistic	1.5508	0.460

