
 

Accepted Manuscript

Risk Transmitters and Receivers in global Currency markets

Syed Jawad Hussain Shahzad , Jose Arreola Hernandez ,
Stelios Bekiros , Mobeen Ur Rehman

PII: S1544-6123(17)30433-6
DOI: 10.1016/j.frl.2017.09.018
Reference: FRL 778

To appear in: Finance Research Letters

Received date: 18 July 2017
Revised date: 26 September 2017
Accepted date: 27 September 2017

Please cite this article as: Syed Jawad Hussain Shahzad , Jose Arreola Hernandez ,
Stelios Bekiros , Mobeen Ur Rehman , Risk Transmitters and Receivers in global Currency markets,
Finance Research Letters (2017), doi: 10.1016/j.frl.2017.09.018

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.

https://doi.org/10.1016/j.frl.2017.09.018
https://doi.org/10.1016/j.frl.2017.09.018


ACCEPTED MANUSCRIPT

ACCEPTED M
ANUSCRIP

T

1 
 

 

Highlights 

 Robust multi-scenario cross-quantilogram network approach 

 Spillovers transmission and reception between 25 currencies  

 Developed, emerging, Middle Eastern and North African currencies 

 The Korean won, Swedish Kronor and Mexican peso are strong spillover receivers 

 The Australian and Canadian dollars are strong spillover transmitters 
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