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Pairwise Granger Causality Tests
Date: 10/06/17 Time: 18:50
Sample: 1/31/2006 - 6/14/2017

Lags: 2

Null Hypothesis: Obs F-Statistic Prob.
BS does not Granger Cause BF 2736 0.87237 0.4181
BF does not Granger Cause BS 42.9830 4.E-19
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Pairwise Granger Causality Tests
Date: 10/06/17 Time: 18:56
Sample: 1/31/2006 6/14/2017

Lags: 3
Null Hypothesis: Obs F-Statistic ~ Prob.
BS does not Granger Cause SP500 2735 1.27745 0.2804

SP500 does not Granger Cause BS 2.96722 0.0308
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