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Resumen

This study queries the act of making generalization about the dynamics of returns and volatility spillovers between oil

price and U.S. stocks by merely considering only large cap stocks. It argues that this kind of generalization may be

misleading, as the reactions of large cap, mid cap and small cap stocks to change in oil prices are not expected to be

uniform. Our findings show that it is correct to make generalization about oil-U.S. stock relationship with large cap

stocks when analysing returns spillovers, but the generalization is incorrect when considering stock caps returns

volatility spillovers, particularly under falling and relatively stable oil prices.

[1] [2] [1]

Ayuda

Esta página web usa cookies

Este portal utiliza cookies propias y de terceros para fines analíticos. Las relacionadas con fines analíticos sólo se
tendrán en cuenta si acepta las cookies.

Permitir todas Permitir sólo necesarias Gestión de las cookies

Política de cookies

https://dialnet.unirioja.es/
https://dialnet.unirioja.es/servlet/autor?codigo=4555993
https://dialnet.unirioja.es/servlet/autor?codigo=4555994
https://dialnet.unirioja.es/servlet/autor?codigo=4555995
https://dialnet.unirioja.es/servlet/revista?codigo=19821
https://dialnet.unirioja.es/ejemplar/494502
https://dialnet.unirioja.es/descarga/articulo/6519585.pdf
https://dialnet.unirioja.es/info/ayuda
https://dialnet.unirioja.es/info/aviso_legal#cookies

