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credit crunch  207–11
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trading direction  94–7
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equities  4–6, 7, 91–7
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evaluation  63–8
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portfolio monitoring  267

result distributions  90–1
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volatility profi les  12–14

see also in-depth performance analysis
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point values  20
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reverse engineering  229–48

existing fund replication  235–47

investment universes  230–5

reviews see year by year reviews

RightEdge  43

risk  8–12, 52, 80–5

drawdown volatility  266–7

improvements  255–7

initial levels  272–3

investment universes  52–3

managed futures  10–12

short selling  9
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rollover effects  25–6, 257–8
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sales pitches  13

scalability  10–11
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long trades  99–100
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seed funds  11–12
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short selling  9, 94–7, 100–1

short-term interest rate futures (STIRs)  39–42

short-term operators  271–2
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single-instrument trend following  3

slippage  56

smoothing  252–3
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sovereign debt  56

Soviet Union coup d’état  119–21
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starting up  11–12, 262–3

stationarity  270–1

STIRs see short-term interest rate futures

stops

average true range methods  75–9

intraday  253–5

storage, data  44

strategy behaviour  89–91

subscriptions  15

Sunrise Capital Diversifi ed  239–40

survival bias  8

synthetic contracts  251–2

term structures  26–7

ticker code  19

time horizons  52, 58–9, 249–51, 257–8

tools  42–4

tracker funds  5–6, 236–9

trade signals  263–4

trading direction  94–7

trading strategies

basic strategies 61–87

behaviour analysis  89–91

benchmark generation  268

breakout strategies  62–3

construction  45–59

core rules  87

correlations  68–70, 255–7

costs  56

counter-trends  252–3, 271–2

direction  94–7

diversifi cation  52–3

effi cient frontiers  92–7

equity/futures mixes  91–7

essential considerations  52

execution  263–4

existing funds  235–47

fi lters  73–6

follow-up  268

improvements  72–87, 249–59

initial risk  272–3
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optimization  258–9

parameter stability  70–2, 84–6
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position sizing  52, 53–6, 255–7

principles  57–9
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traditional investment approach  4–6

Transtrend Standard Risk Program  242–4

trend fi lters  73–6
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words of caution  269–73
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US Dollar vs Euro 2002   177
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evaluation  67–8
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stop rule adjustment  77–9
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