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Multi-Asset Trend Equity Proxy Rank 252d
Trend-family equity challenger

Executive Summary

The Multi-Asset Trend Equity Proxy Rank is the one positive row from the latest QR-agent intake
review. It overlaps the existing trend family, so the note treats it as challenger evidence rather than
a new independent signal.

Preferred horizon xb
Rank spread V

Rank IC 0.040
Long-leg return PY & 26.57%
Average turnover \ not reported
Universe size 2,999
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Observations

1 Ranking evidence is strongest ﬁmedlum -to-long test@mns
2 The63d, 126d and @ form a coherent&@@ p;roflle

3 The signa‘ n trend-family co &\%work rather than as an independent public claim.
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Data and Research Setup

This note summarizes the positive trend-family challenger from the latest QR-agent intake review
using the same broad equity universe across horizons.

Universe Inputs

Capped 3,000-name equity research universe Local equity price-derived proxy features an

with monthly signal dates. forward return windows.

Horizons Exclusions

1d, 5d, 10d, 21d, 63d, 126d, and 252d forward No issuer t@ble Idin trading instructions
windows are compared. are shown.
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Signal Methodology

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

STEP 1
Trend-family proxy measurement &

The signal summarizes whether equities display sensitivity to broader trend-style behavior,

STEP 2

Cross-sectional ranking

Stocks are ranked by the proxy score and compared through later @tur

STEP 3

Medium-term evaluation
The result is read against adjacent horizons @@ determi ther the Ior&}@@row is coherent.

The description is intentionall @ Formula detalkﬁct construction rules and implementation

parameters are rgt d|30
\\\ &

%
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Results and Horizon Context

252d rank-spread profile
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Figure 1. Cumulative 252d 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 dal retur]
Spread by horizon ?
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Figure 2. Top-minus-bottom spread across tes; ns under the same compari
HORIZON 6& RANK | LONG-LEG RETURN PERIODS
\ -0.01% ‘\ -0.008 0.65% 102
\ -0 0@8 -0.008 1.05% 102
@ %o 0.008 2.06% 102
1.90% 0.028 6.13% 100
4.40% 0.049 12.85% 97
252d 6.74% 0.040 26.57% 93
The result table summarizes historical rank evidence by horizon. Positive spread means the higher-
ranked group exceeded the lower-ranked group over the measured forward window.
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Stability and Robustness

252d

Stability is read through horizon coherence and date-level variation, not a single terminal row.
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Figure 3. Yearly average 252d rank-spread contribution for the geeferr
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The positive profile is not limited to one horizon; 63d, 126d, and 252d all show positive spread. That
supports retaining the row as trend-family challenger evidence while avoiding an independent-signal

interpretation.
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Research Interpretation

252d

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

standalone product claim.

Role in library

Second-level challenger note inside the trend
research family.

Where useful

Useful in controlled comparisons against existing

trend and moving-average variants.
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Captures
Equity names whose local behavior resem&

broader trend-family exposure.

Known limitations

The source‘evi a creen, and the

s ,
proxy overlaﬁ lish®®price/trend signals.



