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The empirical study on China rubber futures trading
position s control mode and quantity

HOU Xiao-hong, XU Ying-yi

(PHD. OF SHFE Postdoctoral Programme, Shanghai 200122, China;
XU Yingyi, Changsha Timefuture Co. ,Ltd, Changsha 41000, China)

Abstract: This article uses Augmented Dicky-Fuller test .cointegration test and Granger causality test to analyse China
Rubber Futures Trading Position” s Control Mode and Quantity. It points out that current three-tier Trading Position’ s
Control Mode can be changed into a two-tier one, and cointegration relationship between Position” s Control index will
help policy makers to make correct decision.

Key words: rubber futures; position/ s control; cointegration; granger causality tests
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