Fall 2021: 6461 Case Studies
Read it carefully.  I will explain everything in class also. You will do 4 case studies.
My case studies are links to an article (a Ph.D thesis in our area of work from a good university, written under the supervision of a famous economist.) Why a Ph.D thesis? Because they have gone through very thorough examination by a whole thesis committee.  The material is correct.  There are no copy right issues since they are public information and also I am using them for education purposes, not for personal profit.
I have all the case links below.  They all work perfectly.  I checked. I will spell out the specific sections I want you to read.  I will give you a set of questions to answer from those sections.  You will read them and answer them, all typed and email it to me on September 21, 2021.  Work on them at your convenience.  I am designating them against specific class dates.  But you will have all the cases and the questions on the first day of class.  Finish them at your convenience, and keep them with you. Save them, and then email me all 4 cases on September 21, 2021.  Not before or after that day.  
Email them at my UWG email: bdutt@westga.edu
DO NOT EMAIL IT ANYWHERE ELSE.  YOU CANNOT CLAIM YOU DID NOT KNOW WHERE TO SEND IT.  I JUST SPELT IT ABOVE.  
AGAIN: EMAIL YOUR ANSWERS TO:bdutt@westga.edu.
If there are any excuses whatsoever, I will cut and paste this part of this email and send it to you as my reply. This is what I am very rigid about. If you email me the answers any time after September 21, 2021 (midnight, the email will have the time recorded, so no controversy there) I will still grade it, but at half the points.  So I will grade your answers at out of 10 points not 20 per case. This will not be open to any discussion.  If you are late, do not give me any excuses. Just send me your answers.  You already know how you will be graded.  
SO PLEASE, NO STORIES WHY YOU ARE LATE WITH THE ANSWERS.
You have all the cases with you from August 17, 2021 to Sept. 21, 2021.
My questions will be broad based.  You do not have to use any equations or technical material from the thesis.  I will spell out (very clearly) the volume of your answer.  Just read the section earmarked, look at my question and answer it. You are done.  No memorizing, no exams. to take.  I want to expose you to a lot of relevant Int. Finance material.  That is my objective with the case studies.   
Volume of answer: It will all be in Word Document, Times Roman, font size 12, double spaced. I will spell out the expected (approximate) volume in terms of number of sentences.  Your grades will depend on how well you write your answers.  Do not use anything outside the material I ask you to read.  Read it a couple of times, and form a good answer.  You do not have to be technical or even understand the meaning of all the technical terms.  Be non-technical, but being technical is fine by me too. 
I want to make you read a lot of relevant material.  That is all.
 
CASE STUDY 1: 20 POINTS
 
https://core.ac.uk/download/pdf/74373553.pdf
 
Page numbering in the Thesis: Top right hand corner
 
 
Read section: Theory of PPP, pages 14-15 only
Q1) Describe the theory of PPP, based on these 2 pages.  Using equations is optional.  Volume: 7-8 sentences.
====
 
Read Section 3.1, introduction, page 43-44 (first paragraph only.) Stop right above: The dataset in this chapter…
 
Q2) What are the 2 methods to test PPP.  What evidence did early tests provide.  What is the contribution of this thesis.  Volume: 8-10 sentences total.
====
 
Read pages: 46-49
Q3) Give me a good write up on this literature review. Using equations is optional.  Volume: 8-10 sentences.
====
 
 
CASE STUDY 2: 20 POINTS
 
https://core.ac.uk/download/pdf/74373553.pdf
 
Page numbering in the Thesis: Top right hand corner
 
Read Section 4.1, introduction, page 69-73 only.
 
Q1) Summarize this author’s exchange rate forecasting model, using pages 69 and 70 only.  8-10 sentences.
=====
 
Q2) Summarize the Literature Review section on exchange rate forecasting models, pages 71-73.  Volume: 8-10 sentences. 
====
 
Read Chapter 5: Conclusion, pages: 107-108
Q3) Summarize the author’s conclusion of his work, using these 2 pages only.  Volume: 8-10 sentences.  
Submit answers to: bdutt@westga.edu 
 
 
Case Study 3: Click on this link. Open it.
https://openaccess.city.ac.uk/id/eprint/3062/1/Passari%2C_Evgenia.pdf
Page numbering is given at the bottom, middle of the page.
Q1) Page 19 and 20 only.
Summarize the author’s view on “a robust exchange rate model.”  Volume: 8-10 sentences.
Q2) Pg. 23-25.  Stop right above “Technical analysis.”
Summarize the author’s literature review on exchange rate models.
Volume: 10 - 12 sentences.
Q3) Pg. 159 - 162, Concluding remarks.  Give me a good analysis (your analysis) of the author’s conclusion from his Ph. D thesis.
Volume: 25 - 30 sentences approximately.
Submit answers to: bdutt@westga.edu
====== 
Case Study 4: Click on this link.  Open it. 
Page numbering is given at the bottom, middle of the page.
https://dukespace.lib.duke.edu/dspace/bitstream/handle/10161/9896/Valchev_duke_0066D_12851.pdf?sequence=1&isAllowed=y
Read Pages 1 - 7
Q1) From pages 1 and 2 summarize the author’s view about Uncovered Interest Parity (UIP): 6-8 sentences
Q2) In the first part of the paper, I test the UIP condition at different horizons: Explain in 6-8 sentences.
Q3) The second part of the paper develops a novel two-country model: Explain in 6-8 sentences.
Q4) My empirical analysis is inspired by and related to recent work on the relationship between the level of the exchange rate and the real interest rate by Engel (2012).  Explain in 6-8 sentences.
Q5) The theoretical mechanism is novel to the literature on the UIP puzzle, which largely turns to one of two explanations: Explain in 6-8 sentences.
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