The Case for Macro Risk Budgeting and Portfolio Tranching in Reserves
agemgnt - Portgl de Inyestigaciones Econgmicas .

Portfolio Tranching in Reserves
Management

Borradores de Economia
Numero:

290

Publicado:

Martes, 1 Junio 2004
Clasificacion JEL:

F31, F32, F41, E44
Palabras clave:
Reservas internacionales

Descargar documento

Lo mas reciente

indices de Sentimiento e Incertidumbre de las noticias econdmicas de Colombia

Rocio Clara Alexandra Mora-Quifiones, Antonio José Orozco-Gallo, Dora Alicia Mora-Pérez
Billeteras moviles y otros servicios de pago: brechas regionales y su adopcion en Colombia
Constanza Martinez-Ventura, Ligia Alba Melo-Becerra

Subsidios a la ndmina para las pymes en mercados laborales informales

Leonardo Fabio Morales, Leonardo Bonilla-Mejia, Didier Hermida-Giraldo, Francisco Javier
Lasso-Valderrama, José Pulido

Otras Publicaciones

The set of objectives in reserves management are normally predifined and include: Protecting
the economy against potential external shocks on the current account or on capital flows;
invest the reserves minimizing the potential of a loss and ensuring the availability of
international liquidity when necessary. Whereas the adoption of a floating exchange rate in
theory reduces the need for reserves to protect against external shocks, in the context of
free capital movements it will be a function of the efficiency of international markets.
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