Accepted Manuscript EMERGING
MARKETS
REVIEW

Volatility spillover and hedging effectiveness among China and emerging
Asian Islamic equity indexes

Jihed Majdoub, Salim Ben Sassi

PIl: S1566-0141(16)30175-3

DOI: doi:10.1016/).ememar.2016.12.003
Reference: EMEMAR 491

To appear in: Emerging Markets Review

Recelved date: 29 February 2016
Revised date: 12 December 2016
Accepted date: 16 December 2016

Please cite this article as: Majdoub, Jihed, Sassi, Salim Ben, Volatility spillover and
hedging effectiveness among China and emerging Asian Islamic equity indexes, Emerging
Markets Review (2016), doi:10.1016/j.ememar.2016.12.003

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.ememar.2016.12.003
http://dx.doi.org/10.1016/j.ememar.2016.12.003

Volatility spillover and hedging effectiveness among China and

emerging Asian Islamic equity indexes
Jihed Majdoub®"’

a, Institut Supérieur de Gestion, 2000 Bardo. University of Tunis, Tunisia
b, LAREQUAD FSEG de Tunis. University of Tunis El Manar

E-mail: jihed.majdoub@gmail.com

“Corresponding author

Salim Ben Sassi

¢, Institut Supérieur de Gestion, 2000 Bardo. University of Tunis, Tunisia
d, LAREQUAD FSEG de Tunis. University of Tunis EI Manar
E-mail: salimbensassi@yahoo.fr



ISIf)rticles el Y 20 6La5 s 3l OISl ¥
Olpl (pawasd DYl gz 5o Ve 00 Az 5 ddes 36kl Ol ¥/
auass daz 3 Gl Gy V

Wi Ol3a 9 £aoge o I rals 9oy T 55 g OISl V/

s ,a Jol domieo ¥ O, 55l 0lsel v/

ol guae sla oLl Al b ,mml csls p oKl V7

N s ls 5l e i (560 sglils V7

Sl 5,:K8) Kiadigh o Sl (5300 0,00 b 25 ol Sleiiy ¥/


https://isiarticles.com/article/83350

