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ANALIZA CORELATIEI DINTRE PIETELE BURSIERE
BRM - MATIF - CBOT

Prin prezenta lucrare s-a dorit testarea ipotezei conform careia Bursa Roméana de Marfuri este
corelati cu Marché a terme international de France si Chicago Board of Trade. In urma cercetirii s-a
constatat cd, in perioada 2014 -2017, cotatiile bursiere ale porumbului si ale graului de panificatie,
reprezentative pentru cele trei burse, au fost intr-o relatie de echilibru, adica o stabilitate a dependentei
variabilelor, ceea ce demonstraza ca Intre cele trei piete existd conexiuni si interdependente.
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ANALYSIS OF THE CORRELATION BETWEEN
RCE - MATIF - CBOT

In this paper we wanted to test the hypothesis that the Romanian Commodities Exchange is
linked to Marché a Terme International de France and the Chicago Board of Trade. Research has shown
that between 2014 and 2017, the stock prices of corn and bakery wheat, representative for the three
exchanges, were in equilibrium, i.e. a stability of the dependence of the variables, which demonstrates
that there are connections and interdependencies between the three markets.
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