Robustness: Number of Significant Methods (K=30)
Out of 5: NW-HAC, Wild Bootstrap, Clustered SE, Quantile Reg, Permutation

Gold- 0 0 0 1 0 0
Crude Oil WTIH 0 0 0 0 0
Dollar Index- 0 0 1 1 0 0
5Y T-Note- 0 0 0 0 0 0
10Y T-Note 0 0 0 1 0 0
VIX Futures- 0 0 0 0 0 1
E-mini S&P 5001 0 1 1
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Significance at p < 0.10.

# Methods
Sig.
4

3



