
https://www.tandfonline.com/action/journalInformation?journalCode=rero20
https://www.tandfonline.com/loi/rero20
https://www.tandfonline.com/action/showCitFormats?doi=10.1080/1331677X.2022.2055603
https://doi.org/10.1080/1331677X.2022.2055603
https://www.tandfonline.com/action/authorSubmission?journalCode=rero20&show=instructions
https://www.tandfonline.com/action/authorSubmission?journalCode=rero20&show=instructions
https://www.tandfonline.com/doi/mlt/10.1080/1331677X.2022.2055603
https://www.tandfonline.com/doi/mlt/10.1080/1331677X.2022.2055603
http://crossmark.crossref.org/dialog/?doi=10.1080/1331677X.2022.2055603&domain=pdf&date_stamp=2022-03-30
http://crossmark.crossref.org/dialog/?doi=10.1080/1331677X.2022.2055603&domain=pdf&date_stamp=2022-03-30
https://www.tandfonline.com/doi/citedby/10.1080/1331677X.2022.2055603#tabModule
https://www.tandfonline.com/doi/citedby/10.1080/1331677X.2022.2055603#tabModule


http://crossmark.crossref.org/dialog/?doi=10.1080/1331677X.2022.2055603&domain=pdf&date_stamp=2022-10-17
http://creativecommons.org/licenses/by/4.0/
http://creativecommons.org/licenses/by/4.0/
https://doi.org/10.1080/1331677X.2022.2055603
http://www.tandfonline.com


















http://www.policyuncertainty.com/infectious_EMV.html
http://www.policyuncertainty.com/EMV_monthly.html
http://www.policyuncertainty.com/EMV_monthly.html


https://doi.org/10.1016/j.rser.2016.01.123
https://doi.org/10.1080/15140326.2020.1729571
https://doi.org/10.1108/JES-06-2015-0094
https://doi.org/10.1108/JES-06-2015-0094
https://doi.org/10.1016/j.econmod.2016.03.002
https://doi.org/10.1093/rapstu/raaa008
https://doi.org/10.1016/j.renene.2016.04.049
https://doi.org/10.1016/j.jedc.2005.08.008
https://doi.org/10.1111/j.1468-0084.2008.00537.x
https://doi.org/10.1111/j.1468-0084.2008.00537.x
https://doi.org/10.1108/JRF-07-2020-0162
https://doi.org/10.1108/JRF-07-2020-0162
https://doi.org/10.1080/14660970.2020.1802256
https://doi.org/10.1080/14660970.2020.1802256
https://doi.org/10.1016/j.energy.2021.119930
https://doi.org/10.1111/j.1540-6261.2007.01262.x
https://doi.org/10.1007/s11356-018-1341-7


https://doi.org/10.1108/JRF-07-2021-0107
https://doi.org/10.1108/JRF-07-2021-0107
https://doi.org/10.2307/2111021
https://doi.org/10.1016/j.frl.2020.101703
https://doi.org/10.2307/1912791
https://doi.org/10.1016/0165-1889(80)90069-X
https://doi.org/10.1080/1350485022000041050
https://doi.org/10.1007/s00181-011-0484-x
https://doi.org/10.1016/j.ribaf.2012.01.002
https://doi.org/10.1002/jid.1196
https://doi.org/10.1002/jid.1196
https://doi.org/10.1016/j.jenvman.2021.113228
https://doi.org/10.1016/j.jenvman.2021.113228
https://doi.org/10.1111/j.1468-2354.2009.00568.x
https://doi.org/10.1111/j.1468-2354.2009.00568.x
https://doi.org/10.1080/17430437.2020.1819695
https://doi.org/10.1080/17430437.2020.1819695
https://doi.org/10.1016/j.irfa.2021.101750
https://doi.org/10.1002/for.2769
https://doi.org/10.1080/00036846.2019.1696943
https://doi.org/10.1080/00036846.2019.1696943
https://doi.org/10.1002/for.2686
https://doi.org/10.1016/j.frl.2020.101749
https://doi.org/10.1016/j.techfore.2020.120383


https://doi.org/10.1108/JRF-04-2020-0066
https://doi.org/10.1186/s41937-020-00066-6
https://doi.org/10.1016/j.frl.2020.101657
https://doi.org/10.1016/j.frl.2020.101657
https://doi.org/10.1016/j.qref.2020.09.002
https://doi.org/10.1038/s41467-021-25317-9
https://doi.org/10.1038/s41467-021-25317-9
https://doi.org/10.1016/j.gfj.2021.100656
https://doi.org/10.1057/s41260-020-00172-3
https://doi.org/10.22190/FUPES1703513S
https://doi.org/10.15561/20755279.2021.0403
https://doi.org/10.1080/13504850500092129
https://doi.org/10.1002/ijfe.2513
https://doi.org/10.1016/j.rser.2014.04.066
https://doi.org/10.1016/j.jenvman.2021.113156
https://doi.org/10.1016/j.resourpol.2021.102080
https://doi.org/10.1016/j.resourpol.2021.102080
https://doi.org/10.1016/j.techfore.2020.120450
https://doi.org/10.1016/j.techfore.2020.120450


https://doi.org/10.1016/j.energy.2021.120873
https://doi.org/10.1016/j.energy.2021.120873
https://doi.org/10.1016/j.techfore.2021.120680
https://doi.org/10.1016/j.econmod.2019.06.002
https://doi.org/10.1016/j.econmod.2019.06.002
https://doi.org/10.1016/j.eneco.2021.105319
https://doi.org/10.1016/j.frl.2020.101888
https://doi.org/10.1016/j.frl.2020.101888
https://doi.org/10.1016/j.physa.2019.03.066
https://doi.org/10.1016/j.asmart.2020.07.006
https://doi.org/10.1016/j.iref.2020.09.017
https://doi.org/10.1016/j.jempfin.2019.08.007
https://doi.org/10.1016/j.eneco.2019.01.010
https://doi.org/10.1016/j.eneco.2019.01.010
https://doi.org/10.1016/j.physa.2019.122567
https://doi.org/10.1016/j.physa.2019.122567

	Abstract
	Introduction
	Methodology
	Granger (1969): average granger causality test
	Hatemi-j (2012) test

	Data
	Empirical results
	Average granger causality from ID-EMV to Pec
	Asymmetric effects of ID-EMV shocks to Pec shocks
	Discussion about this asymmetry

	Conclusion
	Disclosure statement
	References


