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DNA Fire & Ice Framework – Inflation the most Dangerous Regime

0
Source: Man DNA team using data from Professor Shiller, Fama-French and Morgan Stanley. Equities refer to the S&P 500, Bonds refer to 7-10 year US Treasuries, IG refers to corporate issuance with 
BBB rating or higher, HY corporate issuance below BBB, ARP is equal risk contribution long/short portfolios of Value, Size, M omentum, Quality and Low Beta
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