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*Highlights (for review)

Highlights

- Weuse volatility impul se response analysis estimated from the GARCH-BEKK
model

- Weexamine ail price shocks on oil and stock return volatility dynamics

- Precautionary demand followed by aggregate demand shocks much affect stock
volatility

- Correlation between both markets is mostly affected by precautionary demand shocks



Download English Version:

hitps://daneshyari.com/en/article/10127704

Download Persian Version:

https://daneshyari.com/article/10127704

Daneshyari.com


https://daneshyari.com/en/article/10127704
https://daneshyari.com/article/10127704
https://daneshyari.com

