
International Columbine Alpha Service Results - Month
Summary Results for the Month of June, 2010

Model Description: 

Dow Jones World Index Stocks

 Quantitative technical factor that analyzes a stock's price momentum relative to its market.
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Notes on Results

1. Absolute total return (dividends re-invested) in local currency, presented as percentage points gross of transaction costs

2. Equal-weighted results, based on monthly rebalancing, unless otherwise noted

3. The results reported here are hypothetical; they do not represent actual trading using client assets

4. The performance of past rankings does not assure the profitablity of future rankings
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International Combo Model Service Results - Month
Summary Results for the Month of June, 2010

Model Description: 

Dow Jones World Index Stocks

 Multifactor alpha forecasting models that analyze stocks based on a country-optimal mix of
 momentum and valuation factors.
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Notes on Results

1. Absolute total return (dividends re-invested) in local currency, presented as percentage points gross of transaction costs

2. Equal-weighted results, based on monthly rebalancing, unless otherwise noted

3. The results reported here are hypothetical; they do not represent actual trading using client assets

4. The performance of past rankings does not assure the profitablity of future rankings
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