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This book examines the dynamic relationship and volatility spillovers between crude oil

Effects of Oil Prices on Exchange Rates, and Stock Markets
of Emerging Economies

prices, exchange rates and stock markets of emerging economies. Although
considerable literature on relationship between exchange rates and stock markets as
well as affiliation between oil prices and stock markets is available, unfortunately very
little research has been conducted to analyze the volatility spillovers and dynamic
relationship between crude oil prices, exchange rates and stock markets of India
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covering pre-recession, recession and post-recession period. More particularly, a clear

research gap has been found in analyzing the volatility spillovers between above three Format: Hardback

variables in respect of India irrespective of the importance of oil prices and exchange Pagination: 224

rates as essential parameters for economic recovery and growth of the capital markets. Price:

Furthermore, the stock returns volatility is partly explained by volatility in crude oil £85.99 $130.99 €104.99
prices and exchange rates. The volatility in stock markets is partly due to foreign Publication Date:1st Nov 2016
interference that persuades a correlation with international markets through crude oil ISBN: 9781786355546

prices and exchange rates. Hence, a new publication on this topic is needed at this time.
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