On the predictability of mutual fund performance

Files

· Eresults.xls: best specifications for the linear and binary choice models; strategies using predictions based on last K periods

· Eresult3.xls: intermediate results of forecasting regressions in search of the best specifications for the linear and binary choice models

· Ehand.m: main prog file, produces file with the data, estimates forecasting regressions and strategies 
· Eregg.m: prog file, which uses data G2WORK produced by Ehand to estimate forecasting regressions

· G2abs.doc: abstract

· etotal.txt: main data file, contains # year turn fload expense ret1-12 TNA9-12 yinc minc class MRobj MRstyle ICDI SI, from 1976 to 1999
