Accepted Manuscript

Oil price uncertainty and Chinese stock returns: New evidence from

the oil volatility index

Xingguo Luo, Shihua Qin

Pll:
DOI:
Reference:

To appear in:

Received date:

Revised date:

Accepted date:

Please cite this article as: Xingguo Luo,

S1544-6123(16)30140-4
10.1016/}.frl.2016.08.005
FRL 574

Finance Research Letters

26 May 2016
7 August 2016
10 August 2016

i

s

Finance Research
Letters

Shihua Qin, Oil price uncertainty and Chinese stock

returns: New evidence from the oil volatility index, Finance Research Letters (2016), doi:
10.1016/}.fr.2016.08.005

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.



http://dx.doi.org/10.1016/j.frl.2016.08.005
http://dx.doi.org/10.1016/j.frl.2016.08.005

Highlights:

We find that oil price shocks positively affect Chinese stock returns.

There is evidence to indicate that the CBOE crude oil volatility index (OVX)

shocks have significant negative effects on the Chinese stock returns while
realized volatility shocks have insignificant effects.

These results are more significant after the recent financial crisis.
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