> x
PORTFOLIO
MANAGEMENT
RESEARCH
with. inteligence

Invest smarter with 50 years of research

My Account (/openid-connect/sams-sigma/login-redirect?prompt=login&openid_connect_destination=/content/iijinvest/15/2/87&custom_message=You%2711%20ne

Selected Topic: All topics

A Tactical Implication of Predictability

Roelof Salomons

The Journal of Investing Summer 2006, 15 (2) 87 - 98
DOI: 10.3905/j0i.2006.635635

Download PDF Add to Favorites Share Labels Cite Q Alerts

The Journal of Investing Vol 15 Issue 2
(/content/iijinvest/15/2)

Volume 15, Issue 2

Summer 2006 (/content/iijinvest/15/2)

Log in (/openid-connect/sams-sigma/login-redirect?
prompt=login&openid_connect_destination=/content/iijinvest/15/2/87) to access this content or Request a Demo 8
(/Request-Demo)

Log in (/openid-connect/sams-sigma/login-redirect?prompt=login&openid_connect_destination=/content/iijinvest/15/2/87)

Request a Demo (/Request-Demo)

Focus (/highwire_display/entity_view/node/96577/content_tabs)

Article Authors

Download PDF Add to Favorites Share Labels Cite Q Alerts

Previous (Https://Www.Pm-Research.Com/Content/lijinvest/15/2/79) Next

Back to top .


https://pagead2.googlesyndication.com/pcs/click?xai=AKAOjsvXutLzqM_4oLdyTMuYDNFEhSJ1e0tzAqp866a0D2HeV8mV8_MBmeGq5q_gUpWHgk3cr62TDX9rxN8430RU7Yl7cTEf5y6vD5lIlEw_JoD8hx67hzdZi-AUiRsLe1keQDCUZ__z5UevvcVmjvqjI3hamTaf18sp9gCflwFimhiRUqWx8xyBAYrxhPXpEqcQcjCHlk6bkLNSNFRnWBs8ZODHU7L-R9o8X8X58kSeyaGO4wKxM7xxHAivWr6DrU4XeWNloYkGjI51ugFh51s9yqNj85FcVnAc8LIV44jpyc5icvnYKTLSWg8n83akgMvcHTpswkU5T0k2dCDZOdmRMKlQBQe1K24IPKb2cMTTawlfhldC7MxxwnO8RYFublDIcsnesXY&sig=Cg0ArKJSzKyyQkmP5akO&fbs_aeid=%5Bgw_fbsaeid%5D&adurl=https://www.pm-research.com/journals
https://www.pm-research.com/content/iijinvest/15/2
https://www.pm-research.com/content/iijinvest/15/2
https://www.pm-research.com/openid-connect/sams-sigma/login-redirect?prompt=login&openid_connect_destination=/content/iijinvest/15/2/87
https://www.pm-research.com/Request-Demo
https://www.pm-research.com/openid-connect/sams-sigma/login-redirect?prompt=login&openid_connect_destination=/content/iijinvest/15/2/87
https://www.pm-research.com/Request-Demo
https://www.pm-research.com/content/iijinvest/15/2/79
https://www.pm-research.com/content/iijinvest/15/2/99
https://www.pm-research.com/highwire_display/entity_view/node/96577/content_tabs
https://www.pm-research.com/
https://www.pm-research.com/Request-Demo
https://www.pm-research.com/openid-connect/sams-sigma/login-redirect?prompt=login&openid_connect_destination=/content/iijinvest/15/2/87&custom_message=You%27ll%20need%20to%20create%20a%20new%20password%20to%20access%20the%20new%20PMR%20website%20for%20the%20first%20time.%20To%20do%20this%2C%20please%20click%20%27Forgot%20password%3F%27%20below.%20For%20help%2C%20email%20support%40pm-research.com

Related Topics

Portfolio Management in Theory and Practice

Portfolio Construction
Performance Measurement
Asset Classes

Equities

Fundamental Analysis

Fixed Income and Structured Finance

Corporate Bonds

Part of the With Intelligence Group

(/about-
About ‘
us)

(/contact-
Contact
us)

HANAGENENT
RESEARCH

with. inceligence

Invest smarter
with 50 years of
research

Be inspired by the
top minds in finance

PORTFOLIOD
NANAGEMENT
RESEARCH

with. imeligence

vetioded RiveoRefeamcpahy/pmresearch/)

PI]IIIFI]L‘JEE N


https://pagead2.googlesyndication.com/pcs/click?xai=AKAOjstpL4a9_xBT2IKrEYtJ67N2OJZO8Ur68C31WN3t4jUl8aY910r4rrsyZ4vNjcKSKFhkaR8hX-WjlCm4iog9SfM5022vxadIdpMRRCUy_wgtJGcUc-_zkCNV66w6oaHtyKM6UVWuPoB7jWVcVJIktnTYGYX0_tiEQc09Q6DY0qb3onZ5kw977SAuAXRVi26iZnlV3tONNfGN6ZHo9LjesoI3zUsMoc73j_F3nGnPBLz5z1bAcA02fY1AuVqTlDfuNwo6oaegP6DqfuSlOs45YZAUkwBFIP1RLbGB3GUKBfgUU6ykhCXiib7W9fTsaKfaAhb9ndWl27eqtO6EXLnj4s9TZXQxGshglk8LUI8NQFUIXqb8-wXMyyUQtcvWxaaANE43oWw&sig=Cg0ArKJSzLjfx65EKVGH&fbs_aeid=%5Bgw_fbsaeid%5D&adurl=https://www.pm-research.com/topics
https://pagead2.googlesyndication.com/pcs/click?xai=AKAOjssUm27tyF1B7q9yCI0OyrOoa7dXgN5DDvBJx6UpQydJUuqtbg8v8tkJOYQQgeQNhdIHYtqRbjiv9NPMa6BTQcZzclZLow3-NVwV_43qUmH02A1VX0DafjlatDB-GN5OwitOiDg6Z0oeCdcQHAOFAbCsyJ-LbMD9HttAbcS5pVpTY44H5-ZgbfKSf_NaXyOrTBZP4cVeu1sZ9J7aCiVnagZ-H99zuobzypq8EW--SvLo94kzw2p3uXU7XQXvTqxnTVwl8q3gywAn8Yh10Psuz8Gd_BV-gMohGy0ewqV6Tb6v0i7m6EqOxJqp2G6JpxJUwYJylRYF-v81qgIiGtfLHWhUZAMqOdzFj7wvlBPSDa8SZGkJV3zZiSpr31tDzIf1JMmEzGk&sig=Cg0ArKJSzKsuuBbU-lvO&fbs_aeid=%5Bgw_fbsaeid%5D&adurl=https://www.pm-research.com/journals
https://pagead2.googlesyndication.com/pcs/click?xai=AKAOjstqTTTpYsiZqM3wAiEY9NpV1fjVO7rD9ftr5k2Vv_LJJPCTbZq5uysjRbol8jTAhsUC7iL9qPpaj5JgX64ZDxcpPLtk32qixKMBSYodfulWVAXua8Ukv8DSqMWHlx3j7UfXqDWW48hdNvMuFQWtbQLC0iuf8FJN2IDduUjbesM_zHVSoN41L40UlWx6X8K8rhnUUvqsW9UF5v9EO2fLF3P8XREk3qXqVMzEAtYwhh9l8I_p8eaeIGmHZpIuAzUq17SKivUzmulcfNCSIXvxT2ATycLEjur0OAEytOkMzLWZZl8iGebulXYAbTzHNmVL6nJfhbErqewOHg8O4jOGVaFU-HFxHWs-O6Bo_xhw_PP4XtMjhKNz7xDaGsa6IaOuMVd4DRE&sig=Cg0ArKJSzNZ54Q3OCRqZ&fbs_aeid=%5Bgw_fbsaeid%5D&adurl=https://www.pm-research.com/publish-your-research
https://www.pm-research.com/search?query=&f%5B0%5D=topics%3A69
https://www.pm-research.com/search?query=&f%5B0%5D=topics%3A77
https://www.pm-research.com/search?query=&f%5B0%5D=topics%3A79
https://www.pm-research.com/search?query=&f%5B0%5D=topics%3A97
https://www.pm-research.com/search?query=&f%5B0%5D=topics%3A98
https://www.pm-research.com/search?query=&f%5B0%5D=topics%3A99
https://www.pm-research.com/search?query=&f%5B0%5D=topics%3A102
https://www.pm-research.com/search?query=&f%5B0%5D=topics%3A104
https://www.pm-research.com/
https://www.pm-research.com/about-us
https://www.pm-research.com/contact-us
https://twitter.com/PM_Research_
https://www.linkedin.com/company/pmresearch/

Locations

New York
41 Madison Avenue
20th Floor
New York, NY 10010

646 931 9045

London
One London Wall
London, EC2Y 5EA

0207 139 1600

Hong Kong
21/F Cityplaza Three,
14 Taikoo Wan Road,

Taikoo

Explore our Research
By Topic

Portfolio Management in Theory and Practice (/topic/portfolio-management-theory-and-practice)
Quantitative Finance (/topic/quantitative-finance)

Economics and Financial History (/topic/economics-and-financial-history)

Risk Management in Theory and Practice (/topic/risk-management-theory-and-practice)

Asset Classes (/topic/asset-classes)

Regulation, Taxation, Governance, and Compliance (/topic/regulation-taxation-governance-and-compliance)

By Journal

Portfolio Management (/content/iijpormgmt)
Financial Data Science (/content/iijjfds)
Impact & ESG Investing (/content/pmrjesg)
Fixed Income (/content/iijfixinc)

Investing (/content/iijinvest)

Derivatives (/content/iijderiv)

Alternative Investments (/content/iijaltinv)
Retirement (/content/iijretire)

Wealth Management (/content/iijwealthmgmt)
Beta Investment Strategies (/content/iijindinv)
Structured Finance (/content/iijstrfin)

Trading (/content/iijtrade)

Private Equity (/content/iijpriveq)

Practical Applications (/pa-reports)


https://www.pm-research.com/topic/portfolio-management-theory-and-practice
https://www.pm-research.com/topic/quantitative-finance
https://www.pm-research.com/topic/economics-and-financial-history
https://www.pm-research.com/topic/risk-management-theory-and-practice
https://www.pm-research.com/topic/asset-classes
https://www.pm-research.com/topic/regulation-taxation-governance-and-compliance
https://www.pm-research.com/content/iijpormgmt
https://www.pm-research.com/content/iijjfds
https://www.pm-research.com/content/pmrjesg
https://www.pm-research.com/content/iijfixinc
https://www.pm-research.com/content/iijinvest
https://www.pm-research.com/content/iijderiv
https://www.pm-research.com/content/iijaltinv
https://www.pm-research.com/content/iijretire
https://www.pm-research.com/content/iijwealthmgmt
https://www.pm-research.com/content/iijindinv
https://www.pm-research.com/content/iijstrfin
https://www.pm-research.com/content/iijtrade
https://www.pm-research.com/content/iijpriveq
https://www.pm-research.com/pa-reports

© 2025 With Intelligence Ltd (https://withintelligence.com/) | All material subject to strictly enforced copyright laws.

Cookies (https://www.pageantmedia.com/cookies/)
Code of ethics (/code-of-ethics)
Terms & conditions (https://www.pageantmedia.com/terms/)

Privacy policy (https://withintelligence.com/privacy/)


https://withintelligence.com/
https://www.pageantmedia.com/cookies/
https://www.pm-research.com/code-of-ethics
https://www.pageantmedia.com/terms/
https://withintelligence.com/privacy/

