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. S&P500 NASDAQ CA GB FR DE EU ES
Equity (NQ)
(SP) (PT) (2) (CF) | (GX) | (VG) | (IB)
furure NL CH NIKKEI | TOPIX | HK AU SG
(15 assets) | (EO) (SM) (NK) (TP) (HI) | (XP) | (QZ)
Fz 2 UvIial—va kR
DMD
TV 20 40 60 120 250 500 750 1000 1250
Mean -0.002% | 0.000% | 0.001% | 0.000% | 0.003% 0.007% 0.006% 0.007% 0.009%
SD 0.064% | 0.064% | 0.062% | 0.065% | 0.063% 0.061% 0.058% 0.056% 0.055%
SR -2.913% | 0.285% | 2.058% | 0.683% | 4.541% | 11.682% 10.443% | 12.942% | 16.035%
Momentum
YT 20 40 60 120 250 500 750 1000 1250
Mean -0.002% | 0.000% | 0.001% | 0.000% | 0.004% 0.005% 0.007% 0.006% 0.007%
SD 0.064% | 0.064% | 0.061% | 0.065% | 0.065% 0.066% 0.061% 0.060% 0.060%
SR -3.065% | -0.472% | 1.513% | 0.317% | 5.432% 8.061% | 11.024% 10.840% 11.251%
4 i bl D) linear Dynamics, Vol. 41, No. 1-3, pp. 309-325,
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