Ndo/dlog(1/xp)

MC /Data
00 Q0 OR KRR RHR
U100 O R NWh

Log of scaled momentum, log(1/x;)

—e— Data
3 —99.9 pct
3 —95 pct
w3 — 68.8 pct

—— Prop. errors, ET cov —
—— Prop. errors, ET cov —

—— Central tune

95
68

T




