A Consumption-Based Approach to Exchange Rate Predictability - Portal de

IEveﬁ'Eaciones EconéEi.cas B I ﬂ I l
|

Exchange Rate Predictability

Borradores de Economia

Numero:

857

Publicado:

Lunes, 1 Diciembre 2014

Clasificacion JEL:

C5, F31, F47, G15

Palabras clave:

Exchange Rates, Out-of-sample, Predictability, Asset Pricing
Descargar documento

Lo mas reciente

Comercio exterior de servicios en Colombia 1994-2024: Un analisis descriptivo

Sandra Isabel Salamanca-Gil, Enrique Montes-Uribe, Juan Sebastian Silva-Rodriguez

Impacto de los cierres en la via al llano sobre los precios de los alimentos en Colombia
Jhorland Ayala-Garcia, Yesica Tatiana Lara-Silva, Alejandro Alberto Vargas-Villamil, Lina
Romero-Chaparro

Impacto macroeconémico y fiscal del cambio demografico

Jesus Alonso Botero-Garcia, Ligia Alba Melo-Becerra, Cristian Castrillén Gaviria, Daniela Gallo
Otras Publicaciones

This paper provides evidence of short-run predictability for the real exchange rate by
performing out-of-sample tests of a forecasting equation which is derived from a
consumption-based asset pricing model. In this model, the real exchange rate is predict
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