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This study proposes a new method for testing for the presence of momentum in nominal
exchange rates, using a probabilistic approach. We illustrate our methodology estimating a
binary response model using information on local currency / US dollar exchange

A Simple Test of Momentum in Foreign Exchange Markets


https://ideas.repec.org/p/bdr/borrec/647.html#download
http://investiga.banrep.gov.co/es/borradores/be-1351
http://investiga.banrep.gov.co/es/documentos/dtser-343
http://investiga.banrep.gov.co/es/borradores/be-1349
http://investiga.banrep.gov.co/publicaciones/lista

