Long Short com abordagem de retorno absoluto que busca, no médio prazo, em diferentes cenérios,
performance consistente e superior ao CDI, com risco controlado. Recursos alocados, primordialmente,
em agdes. Estratégias: direcional comprada, direcional vendida, valor relativo (pares) e protegdes.
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Rentabilidade Mensal | Data de Inicio: 29/09/2010

2010 006%  148%  123%  115%  3,98% 153% 3,98%
2011 055%  143%  030%  018% -072% 125%  128%  0,48%  201%  142%  047%  024%  924% 80% 13,58%
2012 279%  198%  177%  127%  160%  026%  027%  153%  026%  041%  021%  165%  14,90% 177% 30,51%
2013 264%  108%  069%  113%  107%  021% -017%  106% -010% 010%  069%  037%  9,09% 113% 42,37%
2014  070% -0,06% -062% 109%  098% -036% 197%  184% 017%  123%  070%  159%  957% 89% 56,00%
2015 -071%  212%  2.04% -076%  219%  123%  475%  245%  155%  027%  061%  200%  1910% 144% 85,80%
2016  -0,06% -012%  0,88%  0,99%  128%  366%  432%  212%  -0,07%  256%  -136%  102%  1615% 115% 115,80%
2017 277%  204%  057% -070% -048% 135%  125%  128%  222%  061% -019%  113%  12,46% 125% 142,68%
2018 234%  133%  190%  123%  029%  129%  159%  -150%  024%  254%  169%  106%  14,87% 231% 178,77%
2019 222%  033%  051% -008% 090% 099% 060%  127%  005%  108% -091%  215%  9,45% 158% 205,10%
2020  -0,94% -0,09% -010% 154%  -0,28% 120%  107% -098% -170% -0,97%  112%  264%  242% 88% 212,50%
2021  -072% 019%  006%  000%  172%  210% -0,05% 182%  051%  -220% 214%  079%  6,46% 147% 232,68%
2022 104%  074%  -114%  246%  085%  505%  -017%  391%  100%  160%  134%  -048% 17,27% 140% 290,11%
2023  -014% 093% -097% -068% 060% 207%  189%  055%  226%  061%  136% 1,32%  10,19% 78% 329,87%
2024 147%  011%  010% -053% -054% 035%  189%  026% -051% -0,63% -138%  209%  266% 24% 341,29%
2025  -137% -061% 079%  051%  315%  175%  -023% 281%  144% -074%  383% -0,39%  1132% 79% 391,25%
2026  0,48%  1,96% 2,45% 113% 40326%
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Dados Bancarios Volatilidade (a.a.) 76%  58%  49%  46%  45%  41% :
Banco: 237/ Ag: 2856/ CC: Meses Positivos 100%  75%  57% 67%  70%  76% Pior Més ~2,20% out-2l
11454-5 Meses Negativos 0% 5% 43% 33% 30%  24% Melhor Més 505%  jun-22
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