
The spreadsheet contains the equally weighted and value weighted monthly return series that are 

underlying Table 4 of Jansen, Swinkels, and Zhou (2021).  

Table 3 in the article contains a brief explanation of each of the abbreviations used for the anomalies, 

while Appendix B of the article contains all the details required for replication of the results. 

 

Equally weighted monthly returns in sheet “Jansen_et_al_(2021)_Table_4_EW” 

Value weighted monthly returns in sheet “Jansen_et_al_(2021)_Table_4_VW” 

 

Returns are in % per month in Chinese yuan. 
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