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ABSTRACT

This paper provides new insights into the relationship between economic policy

uncertainty (EPU) and tourism activities in the BRIC countries (i.e. Brazil, Russia, India

and China). We used continuous wavelets, partial and multiple wavelets based on

Granger causality analysis to investigate the relationship between EPU and tourism

using the annual data. Results indicate that the relationships among the variables

evolve through time and frequency. From the time-domain view, we show the strong

evidence of the relationships between these variables. From the frequency-domain

view, we uncover significant wavelet coherences and strong lead-lag interrelationships

changes over time, displaying low to high frequency cycles. Accordingly, it can be

recommended that the government needs to increase and promote tourism demand

and to further provide and nurture the expansion of tourism supply.
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Notes

1 Without smoothing, the squared wavelet coherence is always one at any frequency

and time. Smoothing is achieved by convolution in time and frequency; see Torrence

and Compo (1998) for details.

Related research 

Recommended articles Cited by 

36

Economic policy uncertainty and tourism nexus: time and frequency approaches

Tsung-Pao Wu et al.

Journal of Policy Research in Tourism, Leisure and Events

Published online: 28 Dec 2021



A dynamic multidimensional Granger causality based on wavelet decomposition analysis of the tourism

and economic growth in China

Hung-Che Wu et al.

Current Issues in Tourism

Published online: 25 Oct 2024



People also read

https://www.tandfonline.com/keyword/BRIC+tourism+activity
https://www.tandfonline.com/keyword/economic+policy+uncertainty
https://www.tandfonline.com/keyword/wavelet+analysis
https://www.tandfonline.com/keyword/time+domain
https://www.tandfonline.com/keyword/frequency+domain
https://www.tandfonline.com/doi/full/10.1080/19407963.2021.2016779
https://www.tandfonline.com/author/Wu%2C+Tsung-Pao
https://www.tandfonline.com/doi/full/10.1080/13683500.2024.2417710
https://www.tandfonline.com/author/Wu%2C+Hung-Che


Information for

Authors

R&D professionals

Editors

Librarians

Societies

Open access

Overview

Open journals

Open Select

Dove Medical Press

F1000Research

Opportunities

Reprints and e-prints

Advertising solutions

Accelerated publication

Corporate access solutions

Help and information

Help and contact

Newsroom

All journals

Books

 Sign me up

   

Keep up to date

Register to receive personalised research and resources by email

Copyright © 2026 Informa UK Limited Privacy policy

Cookies Terms & conditions Accessibility

Registered in England & Wales No. 01072954 

5 Howick Place | London | SW1P 1WG

https://authorservices.taylorandfrancis.com/
https://taylorandfrancis.com/who-we-serve/industry-government/business/
https://editorresources.taylorandfrancis.com/
https://www.tandfonline.com/page/librarians
https://www.tandfonline.com/societies
https://www.tandfonline.com/openaccess
https://www.tandfonline.com/openaccess/openjournals
https://www.tandfonline.com/openaccess/openselect
https://www.tandfonline.com/openaccess/dove
https://www.tandfonline.com/openaccess/f1000
https://taylorandfrancis.com/who-we-serve/industry-government/marketing/
https://taylorandfrancis.com/partnership/commercial/advertising-solutions/
https://taylorandfrancis.com/partnership/commercial/accelerated-publication/
https://taylorandfrancis.com/who-we-serve/industry-government/business/purchasing-options/
https://help.tandfonline.com/
https://newsroom.taylorandfrancisgroup.com/
https://www.tandfonline.com/journals?&pageSize=3000
https://www.routledge.com/
https://taylorandfrancis.formstack.com/forms/tfoguest_signup
https://facebook.com/TaylorandFrancisGroup
https://twitter.com/tandfonline
http://linkedin.com/company/taylor-&-francis-group
https://www.youtube.com/user/TaylorandFrancis
http://www.weibo.com/tandfchina
https://bsky.app/profile/tandfresearch.bsky.social
https://www.informa.com/
https://informa.com/privacy-policy/
https://privacy.informa.com/trackers/en/
https://www.tandfonline.com/terms-and-conditions
https://www.tandfonline.com/accessibility
http://taylorandfrancis.com/

