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Pairwise Granger Causality Tests
Date: 01/06/16 Time: 17:27
Sample: 1311

Lags: 2
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Mull Hypothesis:

Obs  F-Statistic Prob.

COP does not Granger Cause OIL
OIL does not Granger Cause COP

309 230256 01017
277619 0.0639
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Jaih 148
HRBEHE A 1% 0. 42%=
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Price Cash costs

Cash costs (ccy adj.) Cash costs (ccy &oiladj.)
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Scenarios

LME (USD/Tonne) 4100-5900

2950-4700 4650-6900

SHFE (Yuan/Tonne) 32600-45500 22700-36500 35500-53200

Market status Normal Bearish Bullish
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