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Índice de Hedge Funds ANBIMA

 

 

 

Fator de Risco Grampo Dilma-Lula Covid-19 

CDI Acumulado 0,05% 0,00% 

DI 0.25 0,04% 0,00% 

DI 1.0 0,11% -0,80% 

DI 2.0 0,54% -2,30% 

DI 3.0 1,18% -3,60% 

DI 5.0 2,57% -5,80% 

IPCA 2.0 0,40% -2,00% 

IPCA 3.0 0,77% -3,00% 

IPCA 5.0 1,48% -4,30% 

IPCA 10.0 3,29% -6,30% 

IPCA 15.0 5,26% -7,60% 

IBOV 6,60% -14,80% 

SMALL 3,65% -16,70% 

SP500 0,66% -12,00% 
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UST 10y 0,21% -0,20% 

USDBRL -3,06% 3,30% 

EURBRL -2,26% 3,70% 

MXNBRL -1,50% -1,20% 

IHFA -0,03% -3,88% 
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𝑉𝑎𝑅(𝑙𝑖𝑚𝑖𝑡𝑒) = −𝛼. 𝜎
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