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Bibliogov, United States, 2013. Paperback. Book Condition: New.
246 x 189 mm. Language: English . Brand New Book ***** Print
on Demand *****.This paper examines the available data that
may shed light on the carry trade in Japanese yen. We define an
individual or a sector to be engaged in the carry trade if it has a
short position in yen and a long position in other currencies. The
tendency of large yen movements to be skewed toward
appreciations is consistent with the existence of substantial carry
positions, and other evidence from market prices provides some
modest support for an effect from the carry trade. Data on bank
loans and bond holdings by currency reveal a large apparent
yen carry position of the Japanese official sector and modest
carry positions in the Japanese and foreign banking sectors. The
Japanese private non-banking sector has a large long foreign-
currency position, but does not have a short yen position, and is
thus not engaged in the yen carry trade in the aggregate.
However, it is possible that exporters and investors in Japan use
the derivatives markets to hedge some of their long foreign-
currency exposure, with the private non-banking sector outside
of Japan (including...
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An exceptional ebook and the font employed was fascinating to read through. I actually have study and so i am
certain that i will likely to read once again yet again in the future. Your life period is going to be change as soon as you
complete looking at this book.
-- Nelle Scha efer  I--  Nelle Scha efer  I

This pdf will be worth buying. Better then never, though i am quite late in start reading this one. I am easily can get a
enjoyment of reading through a published book.
-- Pa ul Ankunding-- Pa ul Ankunding

DM C A  N o ticeDM C A  N o tice  | TermsTerms

http://www.bookshub.site/international-finance-discussion-papers-what-can.html
http://www.bookshub.site/international-finance-discussion-papers-what-can.html
http://www.bookshub.site/dmca.html
http://www.bookshub.site/terms.html

	International Finance Discussion Papers: What Can the Data Tell Us about Carry Trades in Japanese Yen (Paperback)

