iFlow Hedge: FX Hedging in
the Great Lockdown
Last October, we introduced iFlow Hedge,
a framework aimed at estimating FX
hedging demand in bond and equity
portfolios.
In this note, we aim to better understand the
behavior of international bond portfolio
managers during the Great Lockdown of
March 2020.
We use our iFlow Hedge indicators to detect
collective demand to hedge currency
exposure through this period and provide
unique insight into aggregate demand for
USD across countries that drew down
Federal Reserve swap lines.
Click on the thumbnail to read our findings.
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