
ALGO
The Wip Algo management line utilizes statistical-quantitative analysis to identify and effectively exploit inefficiencies 
that occur within financial markets. Through this type of analysis, it is indeed possible to assess the robustness of 
each individual strategy, identify the risk-return ratio historically, and estimate its future behavior. The execution of 
operations is optimized through the use of continuously active trading systems in the markets, operating with a "multi-
market" and "multistrategy" approach, employing more than 20 strategies.

KEY FEATURES
The portfolio mainly consists of futures, forex, volatility derivatives, and options, underlying:

• The main American and European stock market indices listed on regulated markets.
• The main American and European bond market indices listed on regulated markets.
• The main currency pairs.
• The VIX index and its derivatives.

Diversification is achieved through the implementation of strategies based on trading logics such as volatility break-
out, mean reversion, and trend following, applied to underlying assets with differing characteristics and time horizons 
ranging from a few hours to a week. The weighted and proportional use of these elements enables the creation of an 
optimal mix, capable of offering returns uncorrelated with the performance of financial markets.

The total risk of the portfolio is controlled through the adoption of strict exit criteria from positions and the utilization of 
predefined money management rules.
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LEGAL PROVISIONS:  Wip Finance SA takes the best possible 
care when compiling and updating information and makes every 
reasonable effort in order to publish information which is 
considered reliable. However, Wip Finance SA does not guarantee 
the accuracy, completeness or timeliness of any information and 
opinions published. A positive performance in the past is no 
guarantee of a positive performance in future. Prices of 
investments may fall as well as rise and the maintenance of the 
invested capital cannot be guaranteed. Changes in rates of foreign 
exchange may cause the value of investments to go up or down. 
Any specific investment or service contained in this document may 
not be suitable for everyone. You should consult your own 
independent advisors before investing in any product. We 
recommend you to read the product's risk disclosures before 
making any investment decision. Wip Finance SA doesn't assume 
any liability for possible losses. Information and opinions published 
in this document do not represent an invitation or an offer to 
purchase or sell securities or other investment instruments or 
financial services and should not be considered as a solicitation of 
funds from the public . The documents merely serves the purpose 
of providing information. Any information or opinion made available 
by Wip Finance SA is not to be considered as a recommendation 
or advice and should not be relied upon for purposes of taking 
investment decisions.

* The Performance Fees will be calculated every quarter. High 
Water Marking will be applied to the billing with a look back of three 
periods. High Water Marking keeps track of cumulative losses per 
billing period within the specified look-back period. A loss in any 
period will be added to the look-back period's cumulative losses. A 
gain in any period will decrease the cumulative loss recorded to 
date.


