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PAST PERFORMANCE IS NOT INDICATIVE OF FUTURE RESULTS
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Max Consecutive Positive Months 16
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Average Winning Month 0,54%

Current DD
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DH Styx Program is based upon a proprietary trading method of DeltaHedge and seeks to generate attractive absolute return trading a basket of 

currency futures traded on the CME. The program deploys a mix of trend-following strategies, working on the longer term, and a contrarian 

strategy based on five minutes time frame.

YTD (%) -4,18 Inception date

1,821

5,245

Sept '17

CTA Assets Under Management (Milion USD)

Assets Under Management (Milion USD)

COMMODITY TRADING INVOLVES SUBSTANTIAL  RISK OF LOSS. YOU SHOULD THEREFORE CAREFULLY CONSIDER WHETHER SUCH TRADING IS SUITABLE FOR YOU IN 

LIGHT OF YOUR FINANCIAL CONDITION. WITH REGARD TO ALL PERFORMANCE INFORMATION CONTAINED IN THE REPORT, USERS SHOULD NOTE THE FOLLOWING: 

PAST PERFORMANCE IS NOT NECESSARILY INDICATIVE OF FUTURE RESULTS 

Statistics

Average Monthly Return 2,78%

VAMI 89,08 Mar 21 Return (%) -2,03

51,16%

Total return -10,92%

Annualized Return 39,01%

Worst month performance 0,00%

Maximum Drawdown

Nov

-11,81%

from May 18 to Jan 19

Monthly Std

Unfortunately, March marked another negative result for DH Styx. 
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