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Multi-Asset Futures Trend Proxy Rank 126d
Futures proxy trend

Executive Summary

Multi-Asset Futures Trend Proxy Rank provides broad futures/CTA-style diagnostic evidence. The
strongest row is the 126d horizon, while shorter horizons are weaker.

Preferred horizon 12

Rank spread %
Rank IC .088
Universe size 22

\ 2
Average turnover \ not reported

Observations

1 The evidence is diagnostic and depen n the pr er definitio@
2 . The preferred horizon is seIeQed from t horizon pr }3' dher than from a live allocation
rule.

3 The signalis gest r@&s/CTA researc{ﬁ) t not as a standalone trading program.
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Data and Research Setup

126d

The futures proxy tests compare trend ranks across liquid listed futures-style exposures using

consistent horizon assumptions.

Universe

Listed liquid proxy exposures grouped by
commodity, equity-index, or multi-asset futures
style.

Horizons

21d, 63d, and 126d forward windows are
compared on the same proxy definition.
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Inputs

Daily proxy price histories and forward retur
windows from the local futures/C acklog
research panel.

Exclusions‘

No active poSRns; ument tables, roll
sched tr3Xlng instructions are shown.
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Signal Methodology

Without disclosing the exact functional, the construction proceeds along three conceptual steps.

STEP 1

Trend persistence measurement

The signal summarizes medium-term price persistence in each proxy exposure.

STEP 2

Cross-exposure ranking

Proxy exposures are ranked at each evaluation date and compared@thr lat omes.
STEP 3

Horizon evaluation

The rank evidence is read across short and edium-te dows to chec&r the signal is
isolated.
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Results and Horizon Context

126d rank-spread profile
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Figure 1. Cumulative 126d top-minus-bottom rank-spread contribution, normalised to zero ‘the ¢
forward observations overlap, so the series should be read as a ranking diagnostic, not as a
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Figure 2. Top-minus-bottom spread across tesj@sl h ns under the same compa@ .
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The @e ummarizes historicafank evidence by horizon. Positive spread means the higher-
ranke

exceeded the lower-ranked group over the measured forward window.
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Stability and Robustness

126d

Stability is read through horizon coherence and date-level variation, not a single terminal row.

Yearly spread
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Figure 3. Yearly average 126d rank-spread contribution for th rr%
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The 126d row is positive, but shorter horizons are mixed and yearly variation is material. This is second-

level futures/CTA research context, not a complete implementation.
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Research Interpretation

126d

The conservative interpretation is to retain the evidence as research-library material, not as a

standalone product claim.

Role in library

Second-level futures/CTA research note.

Where useful

Useful as context when comparing trend-family

behavior across asset classes and
implementation universes.
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Captures

Relative trend persistence across liquid fu -
style proxy exposures.

Known limitations

Proxy sem@tic 'm , transaction
costs, and pregguc fu
represe in s pMic note.

s data are not fully



