
Accepted Manuscript

Modelling oil price-inflation nexus: The role of asymmetries

Afees A. Salisu, Kazeem O. Isah, Oluwatomisin J. Oyewole, Lateef O. Akanni

PII: S0360-5442(17)30311-0

DOI: 10.1016/j.energy.2017.02.128

Reference: EGY 10421

To appear in: Energy

Received Date: 25 August 2016

Revised Date: 10 January 2017

Accepted Date: 21 February 2017

Please cite this article as: Afees A. Salisu, Kazeem O. Isah, Oluwatomisin J. Oyewole, Lateef O. 
Akanni, Modelling oil price-inflation nexus: The role of asymmetries,  (2017), doi: 10.1016/j.Energy
energy.2017.02.128

This is a PDF file of an unedited manuscript that has been accepted for publication. As a service to 
our customers we are providing this early version of the manuscript. The manuscript will undergo 
copyediting, typesetting, and review of the resulting proof before it is published in its final form. 
Please note that during the production process errors may be discovered which could affect the 
content, and all legal disclaimers that apply to the journal pertain.



ACCEPTED MANUSCRIPT

Research Highlights:

 We model oil price-inflation nexus using dynamic heterogenous panel data models.

 We follow Shin et al. (2014) to decompose oil price into positive & negative shocks 

 Oil price asymmetries seem to matter more for oil exporting nations than oil importing.

 The nexus tends to change over short periods of time.

 The result is robust to different oil price proxies and income levels. 



Download English Version:

https://daneshyari.com/en/article/5476465

Download Persian Version:

https://daneshyari.com/article/5476465

Daneshyari.com

https://daneshyari.com/en/article/5476465
https://daneshyari.com/article/5476465
https://daneshyari.com

