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11" Workshop on “Exchange Rates”
Swiss National Bank,Online, 16-17 December 2021

The Swiss National Bank will host the 11" workshop on “Exchange Rates”, jointly organised
with the Banca d’ltalia and the European Central Bank. In line with previous editions, this
workshop aims at providing a forum for discussing innovative research on analytical and policy
issues relating to exchange rates. Economists working in central banks, academia, and the
private sector are welcome to participate and submit a paper.

Charles Engel (University of Wisconsin) will give a keynote lecture.
The conference organisers welcome submissions of either theoretical or empirical nature.
Relevant topics include, but are not limited to:

¢ The effect of Covid-19 pandemic on the exchange rates;

e The role of the convenience yield channel for global exchange rate and financial
market development;

¢ The transmission of monetary policy to exchange rates;

e Extracting signals from exchange rates to inform monetary policy;

e Exchange rate pass-through and the role of dominant currency pricing;

e Currency wars and the global impact of exchange rate interventions;

e Exchange rate risk premia and their drivers;

e Global linkages between capital flows, foreign exchange rates and risk appetite;

e The international use of currencies and its implications for exchange rates;

e Digital currencies and their implications for the global monetary and financial system.

Format of the conference and submission of papers

Since we cannot rule out travel restrictions or other local restrictions due to the ongoing
pandemic on the dates of the workshop, this edition will take place online.

Interested authors should submit their paper via e-mail to fxworkshop2021@snb.ch by
Sunday 24 October 2021. Papers can be sent in a draft or extended abstract version,
although final or nearly final versions may be preferred given the small number of papers we
will be able to accept. Authors of accepted papers will be notified by mid-November.

Organising committee

Alessio Anzuini (Banca d’ltalia), Fabio Fornari (ECB), Johannes Grab (ECB),
Thomas Nitschka (Swiss National Bank).





