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Pairwise Granger Causality Tests
Date: 05/29/20 Time: 14:29
Sample: 3/26/2018 5/28/2020

Lags: 2

Null Hypothesis: Obs F-Statistic Prob.
LNSC does not Granger Cause LNWTI 527 7.43920 0.0007
LNWTI does not Granger Cause LNSC 119.872 1.E-43
LNBRENT does not Granger Cause LNSC 527 136.503 2.E-48
LNSC does not Granger Cause LNBRENT 2.40582 0.0912
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