Coppia

MSFT vs P&G

MSFT vs Toyota
Bristol Myers vs Salesforce
Oracle vs Uber
Apple vs Square

JP Morgan vs Target
IBM vs Nike

Visa vs Walmart
Netflix vs Nike
FedEx vs Starbucks
Abbott vs Netflix
Nike vs Toyota
Fedex vs IBM

MSFT vs Toyota
Visa vs Walmart

Data
ingresso

01-feb
03-feb
04-feb
09-feb
10-feb
22-feb
08-mar
09-mar
09-mar
11-mar
19-mar
19-mar
19-mar
22-mar
23-mar

Data
uscita

08-mar
10-feb
23-feb
22-feb
25-feb

11-mar
12-mar
19-mar
16-mar
23-mar
23-mar
23-mar
23-mar

Z-score Z-score

entry
level
2,5
2,5
2,0
-1,8
-2,0
-2,0
2,0
2,0
-2,0
2,0
2,0
-2,0
2,0
-2,0
-2,0

flat

level
0,0
0,0
0,0
0,0
0,0
0,0
0,0
0,0
0,0
-2,0
0,0
0,0
0,0
0,0
0,0

Timefra

Durata
(giorni)

35

7
19
13
15

w w

10
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Capitale
short

$-1.182
$-1.198
$-1.176
$-1.263
$-1.286
$-1.200
$-1.254
$-1.110
$-1.019
$-1.066
$-1.194
$-1.266
$-1.115
$-1.238
$-1.190

Capitale
long

$ 1.161
$1.182
$ 1.185
$ 1.148
$ 1.093
$ 1.138
$ 1.210
$ 1.162
$ 1.230
$ 1.186
$ 1.020
$ 1.110
$ 1.170
$ 1.173
$ 1.044

P/L tot
lordo

8,26
92,07
-25,65
75,32
31,62
61,59
37,06
30,00
13,68
59,18
33,92
49,80
33,85
46,30
145,83

$
S
S
S
S

“vmnuvrnomonmnn

P/L tot
netto

0,06
86,58
-32,29
69,17
25,24

31,96
24,93

8,04
53,94
28,73
44,58
28,68
41,40

Capitale
investito

(margine)

B2 Vo I Vo i U A ¥ ¥ Y o ¥ Y V2 I Vo RV B V2 i Vo U Vo

97
104
126

11
-64

58

82
163
312
226
-55
-30
167

58
-27

Rendimento %
su capitale
investito
(margine)

0%
83%
-26%
651%
-39%

39%
15%
3%
24%
-53%
-149%
17%
71%

% annuo su
capitale
investito
(margine)
1%
4337%
-491%
18291%
-954%

4732%
1858%
94%
1742%
-4798%
-13634%
1568%
25970%

investito short +
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Capitale

long

2.342
2.381
2.360
2411
2.378
2.337
2.464
2.272
2.249
2.252
2.215
2.376
2.285
2411
2.234

Rendimento %
su capitale
short +long

0,0%
3,6%
-1,4%
2,9%
1,1%

1,3%
1,1%
0,4%
2,4%
1,3%
1,9%
1,3%
1,7%

Rendimento %
annuo su
capitaleshort +
lano

0%
190%
-26%

81%
26%

158%
133%

13%
175%
118%
171%
115%
627%



