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The Study on Global Macro Hedge Fund

Qiu Sanfa
(Chinese Financial Research Centre of Southwestern University of Finance and
Economics,Chengdu,610074)

Abstract: This paper provides certain insight on global macro hedge fund. The investment strategy adopted by the
global macro hedge fund is arbitrage, and the risk following mainly come from the misjudgment of the essence and
influence of the macroeconomic events in one country or region. By the analysis of the historical return of macro hedge
fund, this paper points out that this kind of fund may gain high profit, as well as baring high risk.

Keywords: global macro hedge fund; arbitrage, historical return
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