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2 Borio, Claudio et al. (2016), “Covered Interest Parity Lost: Understanding the Cross-Currency Basis,” BIS
Quarterly Review, September.
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% Arai, Fumihiko et al. (2016), “Recent Trends in Cross-Currency Basis,” Bank of Japan Review, September.
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5 Avdjiev et al. (2017), “The Dollar, Bank Leverage, and Deviations from Covered Interest Parity,” BIS
Working Papers, No 592, July.
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¢ Borio, Claudio et al. (2016), “Covered Interest Parity Lost: Understanding the Cross-Currency Basis,” BIS
Quarterly Review, September.
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7 Erik et al. (2020), “The Dollar, Bank Leverage and Real Economic Activity: an Evolving Relationship”, BIS
Working Papers, No 847, Mar. 17.
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8 Seter, Brad(2020), “How Asia Life Insurers could ‘Shelter-in-Place*” Follow the Money, Mar. 22.

® Avdjiev et al. (2020), “Dollar Funding Costs During the Covid-19 Crisis through the Lens of the FX Swap
Market,” BIS Bulletin, No. 1, Apr. 1.
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