1/0do/dxy

MC/Data

—_—

(-
—

scaled momentum

i —e— Data
B — OAS 1
ot —— OAS2
o R —— OAS 1 FSPT2MIN 1
- T —OAS-2-FSPT2MIN 1
10_2 —
Dol b b b b b b
14
1.2 —
1
0.8 —
0.677\\?#'\\\\‘\\\\\\\\‘\\\\‘\\\\‘\\\\
0.05 0.1 0.15 0.2 0.25 0.3 0.35

0.4
Xp



