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*3yr monthly rolling period

St. deviation  25.94%
Trk. Error  1.58%
Info. Ratio -1.32

Alpha -2.25%
Sharpe Ratio -0.28
Beta 0.99
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ITAU UNIBANCO PN 
CIA VALE DO RIO DOCE 
ITAUSA INVESTIMENTOS 
BRF - BRASIL FOODS SA 
BANCO BRADESCO 
AMBEV CIA BEBIDAS 
CIA DE CONCESSOES RODOV  
TELEF BRASIL PN 
PETROLEO BRASILEIRO 
BM&F BOVESPA SA 

7.27%
5.60%
5.37%
4.59%
4.55%
4.14%
4.05%
3.80%
3.46%
3.43%
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-17.79 -17.88 -17.88 -9.71 -33.90 -19.07 -35.82 12.85 




