
Downloaded from PwC Plus on 16.05.2024 13:29h

PwC Plus Article
By BIS - Bank for International Settlements | 07. Juli 2023

Original sin redux: role of
duration risk

We highlight the role of duration and exchange rate risks on portfolio
flows by using a unique and comprehensive database of US investor
flows into emerging market government bonds denominated in local
currency. 

https://pwcplus.de/de/article/238364/
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