*Based on funds reporting net of all fees and lead funds

PERFORMANCE JANUARY

. Jan last12mo. (AR Jan AUM Start Jan last12mo. (AR Jan AUM Stat o Jan last12mo. (AR Jan AUM Start
+ FUND NAME return retun  last3years  ($m) date FUND NAME retumn retun  last3years  ($m) date ¢ FUND NAME return retun  last3years  ($m) date
* PERMALEMERGING MKTS HOLDINGS (A} -172 319 037 26000  1/% CAZENOVE EURO ALPHAABSOLUTE (EUR) 238~ 140  NA 12180  4/07 & KSCAPITAL PARTNERS LP 186 3200 174 16100  7/90
* PERMALFIXEDINCSPECALOPPLTD (AQ) 041 2459 314 36300  5/% CAZENOVE EURO EQ ABSOLUTE RETURN (EUR) 003 069 731 97500  12/03 & KSINTERNATIONAL INC 166 300 15 #3N0 1%
* PROSPERITY CUB FUND 808 26489 493 12810  6/98 CAZENOVE LEVUK EQ ABSRETURN (GBP) 110 116 1031 11020  12/05 & LITESPEED OFFSHORE FUND LTD 060 2107 017 49000  7/02
FUNDS WITH A MINIMUM & PROSPERITY QUEST FUND 725 20077 186 B0 12/ CAZENOVE UK DYNAMICABSOLUTE (GBP) 100 2501 1243 31030 6/05 & LITESPEED PARTNERS LP 060 2720 02 22100 1000
OF $100m REPORTING 3 REALRETURN ASIAN (USD) 271 4093 1786 34740 10/04 CAZENOVE UK EQ ABS RETURN (GBP) 05 _ 066 616 11670 11/03 : PARAPARTNERSLP 11 2567 079 1460  1/91
BETWEEN 1/2 AND 9/2* < RUSSIAN OPPORTUNITIES FUND LTD 825 1809 247 1450  10/% CHILTON SMALL CAP EQUITIES LP 284 2666 95 3800  1/02 = TWIN SECURITES LP 120 1060 903 100 1/%
Compiled by HFMWeek * RUSSIAN PROSPERITY (USD) (A 607 25200 596 8280  10/96 CRITERION CAPITAL PARTNERS LTD 13 88 189 3740 503 @
fom data provided by 2 SKOPOS HG FUND LLC 160 B6S B 1A 50 DIFIGLIA PTNRS LP 039 _ 171 1498 29400 1004 7 ONE-MONTH RETURNS FROM 1/01/10 TO 31/01/10 — RANKED ALPHABETICALLY
Rt £ TLETUN ENERGNG AP FUID B 26 140 599 10800 2107 FLM RIDGE CAPTAL PRRS 17 w0 _su_ nu oo wor : FIKEDINCOME
2 TANTALLON FUND (NON-US FEEDER) 08 228 105 WW0 1103 FARRINGDON ALPHA ONE (EUR) 04 079 14 2850 10 ¢ o lstmo. R lmAUM  Sat
< THAI FOCUSED EQUITY FUND (A) 560 2240 29 11820  11/%7 GLENROCK GLOBAL PARTNERS LP (QP) 170 318 644 43200  7/91 = FUNDNAME rewm | rewm  lest3years  (Sm)  date
ONE-MONTH RETURNS FROM 1/01/10 TO 31/01/10 — RANKED ALPHABETICALLY * UFG CREDIT OPPORTUNITY FUND 133 3R NA B0 109 GRANADA EUROPE FUND LTD 15 06 851 26040  9/04 & BARNEGAT FUND LTD (B) 668 12267 1691 46880  1/0L
CONVERTIBLEARBITRAGE * UG HIDDEN DRAGON SPECIAL OPPORTUNITY -009 4936 NA 18130  10/07 HADOH LTD (A) (YEN) 02 1420 814 2300 1/06 & BLACKROCK FIGLOPP FUNDLLC 160 2260 075 540 704
e lst@mo. OR  JamAUM e o VALUE PARTNERS CLASSIC () 580 782 M 7B 40 HARVEST SMALL CAP STRATEGY 305 601 184 _ $990 405 : BLUEMOUNTAIN CREDITALTERNATIVESLP 225 3982 1184 15690  11/03
FUND NAME rewn  rewm lest3years  (Sm)  date 3 VALUE PTNRS HIGH-DIVIDEND STOCKS 160 8533 991 24300 9/ HIGHLINE CAPITAL PARTNERS 210 386 423 181200  7/95 & BLUEMOUNTAIN CREDIT ATERNATVESLTD 225 3982 184 237130  1/03
SSI HEDGED CNVRT INCOME LP 03 2185  NA 16520  8/07 + VRGLOBAL OFFSHORE FUND LTD 30 840 59 76250 599 HORSEMAN EUROPEAN SELECT LTD 087 924 1082 74600 705 % CAPULAGLOBALRVFUND LTD 100 1209  B7L 391290  10/05
SYMPHONY RHAPSODY FUND LP 046 5431 1138 2370  12/98 & VRGLOBALPARTNERS LP 370 8347 59 92000  1/03 HORSEMAN GLOBAL FUND LP 135 2422 975 26900  8/02 & CENTURION CREDIT GROUP LLC 14 1219 1660 1410 10/05
WHITEBOX CONCENTRATED CONVARBLP 090 9903 1698 12160  1/01 3 HORSEMAN GLOBALFUND LTD (A)(USD) 101 427 1026 269800  2/01 % CREDIT SUISSE BOND FUND (LUX) 614 3444 NA B0 12/07
WHITEBOX CONCENTRATED CONVARBLTD 090 9862 168 25820  1/0l = ONE-MONTH RETURNS FROM 1/01/10 TO 31/01/10 — RANKED ALPHABETICALLY KINETICS FUND INC 315 6764 1563 14790 2/01 s+ CURAFIXED INCOME ARB MASTER 0 60l 1003 26280  12/04
WOLVERINE CONV ARB TRADING FUND LD 035 4402 674 84200 901 : EQUITY LONG BIAS MANLEY INVESTMENT PARTNERS LP 029 1208 83 3600 7% + DANSKEINVEST HEDGE FI STRATEGY 204 5510 1156 18540 1/05
: fn lastmo.  OR | jnAUM Sat MQ ASIA LONG SHORT FUND 048  BI9 73 25600  8/06 s FRONTPOINT STRAT CREDIT FUND LP 12 202 NA 48440 4/08
ONE-MONTH RETURNS FROM 1/01/10 TO 31/01/10— RANKED ALPHABETICALLY + FUND NAME rewn  rewm  last3years  ($m)  date ODEY EUROPEAN INC (EUR) 05 301 3176 122800 6/9 = GSGAMMA INVESTMENTS LLC 123 4029 2471 56100  4/04
DISTRESSED SECURITIES ¢ 1837 PARTNERS LP 12 3899 017 1310 1/00 ODEY EUROPEAN INC (GBP) (A) -058 3590 3274 50530 7/04 & IIFUNDLTD 470 3490 199 1600  7/%
g ls@mo.  OR  JanAUM et o ACRUCHINA. ABSOLUTE RETURN LTD 330 4960 1032 4630 1/04 ODEY EUROPEAN INC (USD) 058 375 245 20930 12/0L 3 INRELATIVEVALUE CRDT STRAT LTD 560 3490 346 14800  11/05
FUND NAME rewn e last3years  (Sm)  date 3 AR INTERNATIONAL (BVI) INC 405 1666 349 39400  6/96 OEI MAC INC (GBP) (B) 207 2891 NA 20560 1/08 5 KWK PARTNERS LP 129 e el 1860 5/%
BROWNSTONE PTNRS CATAIYST FUNDLTD 112 776 704 35600  7/04 s ARMOR CAPITAL PARTNERS LP 180 518 1086 10680  11/98 OFl MAC INC (USD) 23) 4068 4074 3530 3/9% & MARATHON CREDITOPPORTUNITYFUND 232 4721  NA 23660  1/09
GRAMERCY EMERGING MARKETS LTD 05 4296 54 50500 499 2 ARROW PARTNERS LP 430 6591 667 21520 7/03 OTTER CREEK INTL 251 1994 1580 14650  7/00 2 MIDWAY MARKET NEUTRAL FUND 25 7005 251 14500 6/0L
SOUTHPAW CREDIT OPP FTE LTD 206 235 634 48300 7/05 & ASCEND PARTNERS FUND Il LP 0% 107 M6 3840 20 PAW PARTNERS LP -048 1% 299 13000 12/90 s OBSIDIAN (OFFSHR) FUND 35 5990 1972 310 7/%
SOUTHPAW CREDIT OPP PTNRS LP 200 219 631 10 705 < ASCEND PARTNERS FUND II LTD 095 1002 75 13250  2/04 PARK PLACE EUROPE LTD (USD) 55 1490  -050 10000  11/9% & PARMENIDES FUND LP 225 909 250 2640 6/03
WEXFORD CREDIT OPPORTUNITIES FUNDLP 110 4022 1093 11590 12/02 3 CONTRARAN VALUE INVESTMENTS (P 160 032 13 25000 9/06 PERMAL EUROPE USD HEDGED (B) (FURl 148 095 152 40000 505 3 PENN CORE HIGH YIELD BOND LP 166 2971 483 28100  2/03
WEXFORD OFFS. CREDIT OPPORTUNITIES LTD 110 4045 1099 14550  2/03 & CORSAR CAPITAL PARTNERS LP 140 2122 474 3900 191 PERMAL US OPPORTUNITES LTD (A) 231 3467 29 16900  1/88 & PROVIDENCE MBS FUND LP 420 843 1328 3320 904
* CORSAR SELECT LP 200 331 402 10500 1/04 POLARIS PRIME EUROPE LTD (USD) 304 170 103 10000 2/97  PROVIDENCE MBS OFFSHORE 420 8447 1372 33220 3/04
ONE-MONTH RETURNS FROM 1/01/10 TO 31/01/10 — RANKED ALPHABETICALLY < DOWNTOWN ASSOCIATES If LP 094 475 289 1970 /97 QUANTITATIVE TACTICAL FUND 3X LLC 654 1621 NA 42900 5/08 s SPM DIRECTIONAL MORTGAGE PREPAY 250 1323 NA 60540 3/08
EMERGING MARKETS * ENNISMORE EUROPEAN SMALLER (EUR) 270 358 62 2300 2% RIVANNA PARTNERS LP 177 ML 666 1330 1/03 & SPMOPPORTUNITY FUND 230 9286 2895 43380 107
bn leDmo.  OR  jnAUM  Swt o FIREBIRD GLOBALFUNDLP 38 3978 397 22710 4/00 SANDLER ASSOCIATES (A-U) 068 63 905 28900  1/91 3 STRUCTURED SERVICING HOLDINGS LP 200 1425 3975 106340 2/98
FUND NAME eum rem last3years  (6m) date 3 GARGOYLEHEDGEDVAWEFUNDLP(USD)  -008 41 362 17100 197 STRATEGOS FUND LP -0 3830 289 | 2580 704 & VICTORY CAPSERIESD CREDITPORTFOLIO 238 4707 NA 12130 6/08
CHINA CONVERGENCE FUND 610 8100 1335 20550 700 % HOURGLASS PARTNERS LP 556 6044 NA 14500  9/08 TTINT MID-CAP EUROPEL/S FUND (EUR) 268 1100 1387 66480 704 ¢
CHINESE MAINLAND FOCUS FUND 570 8149 K31 1830 1203 & LUCERNE CAPITALFUND LP A4 95 044 1000 102 TTINT MID-CAPEUROPE L/S FUND (USD) 265 1069 1322 66620 505 = ONE-MONTH RETURNS FROM 1/01/10 TO 31/01/10 — RANKED ALPHABETICALLY
COREVEST PARTNERS LP 246 624 988 11320 1/99 : MANSTREAMACTVEVALUEFUNDIILP 381 2421 154 17460  6/98 VANTAGE GL INVESTMENT FUND 046 2021 1B 5o 19 :MACRO
COVEPOINT EMERGING MKTS MACRO LP 779 5% 998 47130 2/05 = PICTON MAHONEY L/S EQUITY CAD 182 3618 7% BG4 1/06 VANTAGE HORIZON FUND 050 %66 B4 1620  8/98 3 pn lst2mo. R lmAUM  Sar
CREDIT SUISSE EQUITY FUND (LUX) 1216 9510  NA 24630 12/07 & PILOTROCK INVESTMENTPARTNERSLP ~ -040  -696 193 12800  2/02 * FUND NAME rewm | rewn  lst3years  (m)  date
DISCOVERY GLOBAL OPPORTUNITY FUND 15 5970 1983 141900  8/99 & OAM GLOBAL EQUITIES FUND TD 488 499 1420 10500 4/04 ONE-MONTH RETURNS FROM 1/01/10 TO 31/01/10 — RANKED ALPHABETICALLY * ALPHAS (EUR) 537 2116 480 18440 1/07
EAST CAPITAL BERING BALKAN FUND 341 6630 1433 10390  8/06 : RAIL-SPLITTER FUNDLP 446 1638 683 14440 9/02 EQUITY MARKETNEUTRAL ¢ ALPHA S (GBP) S AL 58 180 107
EAST CAPITAL BERING RUSSIA FUND 500 983 1804 | M0 704 3 RODINAFUND 22 690 1358 23900 11/04 fn lstmo.  OR  jnAUM  San o ALPHAIS(USD) 522 2231 501 18600 107
EXOLGAN PARTNERS LP 070 865 894 37060  8/03 : ROGGE CAPITAL PARTNERS LP 811 318 286 16650  11/00 FUND NAME retun  rewm  last3years (6} date 3 ARGONAUT GL MACRO FUND LTD 08l 989 W3 720 8/05
FIREBIRD AVRORA FUND (TD 821 10477 155 29320 12/03 & ROYCEPRVETLP 263 M58 222 10440 700 BGI EOS LIMITED (B) 205 1899 NA 14860 8/07 : ARGONAUT MACRO PARTNERSHIP LP 104 1042 1453 22610 7/00
FIREBIRD FUND LP 373 1434 -073 13800 5/% & SHAH CAPITALFUNDLP 130 1764 155 18600  7/06 FIERA N AMERICAN MARKET NEUTRAL I 264 229 NA 2300 10/7 3 AURELGLOBALMACROLTD 043 763 99 | 23300 804
FIREBIRD NEW RUSSIA FUND LTD 570 16990 278 18860  7/9% 3 THIRD AVENUE GLOBAL VALUE MASTER 09 603l 351 320 9% FULLERTHALER MN STRATEGY 074 170 474 15400  2/00 3 AVIVAFIMACRO (EUR) 028 NA  NA 10190  6/09
FIREBIRD REPUBLICS FUND LTD 85 1513 875 18170  5/%7 % ZWEIG-DIMENNAINTLLTD 295 932 1426 186130  5/87 INVESCO MARKET NEUTRAL CASH 098 2% 059 45500 498 3 AUNAFIMACRO (GBP) 028 18  NA 10460 708
GRAMERCY ARGENTINA OPPT FUND 944 370 NA 40870 8/07 = ZWEIG-DIVENNA PARTNERS LP 304 965 U58  9B50 284 PICTON MAHONEY MN EQUITY CAD 049 1184 761 29940  1/06 3 AVIVAFI MACRO (USD) 027 NA  NA 10580  7/09
GRAMERCY DISTRESSED ARGENTINAFUND 1053 18956 NA 23430  1/09 & TALENTUM ENHANCED FUND (EUR) () 175 209 273 1540 12/04 3 AVIVAGLMACRO (EUR) L5 NA NA 23180  6/09
GRAMERCY DISTRESSED OPPORTUNITY FUND 192 NA NA 24700 409 3 ONE-MONTHRETURNS FROM 1/01/10 T0 31/01/10 — RANKED ALPHABETICALLY ZACKS MARKET NEUTRALLVRGD STRAT 324 2412 269 16100 4/% & AVIVAGLMACRO (GBP) 15 1406 NA 23480  1/08
GRAMERCY EMERGING MARKETSUC 05036448 omoo w9 : EQUITYLONG/SHORT . E A Lo s 19 _NA_ L Ben oo
GREEN HG FUND LLC 075 7216 2777 15400 2/01 ¢ o lestmo. R lnAUM Sat ONE-MONTH RETURNS FROM 1/01/10 TO 31/01/10 — RANKED ALPHABETICALLY * CAMPBELL GLASSETS (B) (MULTI-STRAT)  -629  -639  -631 22390  7/02
HSZ CHINA FUND (EUR) 568 9058  -096 15280  11/06 & FUNDNAME rewn retum  last3years  (m) date EVENTDRIVEN ¢ CSHG GLOBAL MACRO 90 FUND LTD 12 875 NA 1990  6/08
HT ASIAN ALPHA AMOEBA 15 3463 143 LM 405 3 AAMABSOLUTERETURN (A)(USD) 269 586 1285 39000  12/06 fn  lastmo.  OR  JnAUM et - PRIEDBERG GLOBAL-MACROLTD 298 253 769 66250  12/01
HT ASIAN CATALYST FUND 410 1585 815 52380  1/99 3 BAYERNINVESTALPHAOPPORTUNITYPLUS 273 693  NA 23640 4/08 FUND NAME e rewm  last3years  (bm)  date s FULCRUM ALTERNATIVE BETA PLUS 2% 39 NA 16020  1/07
MAGNA GL EMERGING MARKETS FUND ()~ 240 7017 -1149 10220 703 & BLACKROCK EUROPEAN OPP LTD 019 324 58 17800  1/06 BROOKVILLE HORIZONS FUND LP 106 1163 NA 28260  2/08  GRAHAM DISCRETIONARY PORTFOLIO 150 1726 634 40950  9/03
NEO MULTI ESTRATEGIA 30 FI MULTIMERCAD 093 1562 NA 41280  12/07 & BLACKROCK UK EMERGING CO LTD 19 660 13305 106000 504 CENTAURUS INTLRISK ARBFUND () (EURI 075 NA NA | 46890  3/09 & GRAHAMPROPRETARYMATRIX(SPNDLEV 193 1235 1566 | 39080 79
NEST FUND LTD 062 16 255 13400 1/06 3 BLACKROCK UK EQUITY LTD 080 1235 800 30200  5/05 ECF VALUE FUND I LP 238 11836 1333 20040  1/04 & MAXQLTD (A) (USD) 229 3% 532 23300 12/02
0CCO EASTERN EUROPEAN FUND 124 4670 1470 10260  1/02 : CASTLEROCK PARTNERS LP 498 951 138 3100 6/ 1BS TURNAROUND FUND (QP) 138 45 179 17530 105 % MLMMACRO - PEAK PARTNERS 19 149 B9 26090 2%
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- PERFORMANCE IAN UARY *Based on funds reporting net of all fees and lead funds

Jan lastZmo. (AR JanAUM  Start E Jan  lastlZmo. (AR JanAUM  Start
FUND NAME return retun  last3years  ($m) date o FUND NAME return retum  last3years  ($m) date
MLM PEAK PARTNERS OFFSHR FUND LTD -205 -300 12.70 27440 4/02 s BOSTWICK COMPOUND LP -0.74 4.27 488 9500 10/06
PERMAL GLOBAL OPPORTUNITIES LTD (AQ) 017 2931 -4.35 22900 1/99 o CENTENNIAL ABSOLUTE RETURN FUND LP 064 2017 191 12950 1/04
RG NIEDERHOFFER GL FUND LP | 038 -1785 16.54 12000 4/9% E CENTENNIAL GL MACRO FUND LP -1.28 035 1043 17130 11/04
SEVEN WORLD ASSET ALLOCATION FUND -208 452 308 256.50 1/07 E CROWN ASIA PACIFIC BALANCED SP (USD) -353 880 1.52 15000 8/03
WEXFORD OFFSHORE SPECTRUM FUND (A)  -190 2776 741 180060  4/97 ¢ CULROSS GLOBAL FUND (USD) 0.55 584 1392 24500 1/00
WEXFORD SPECTRUM FUND LP (A) -190 2776 783 108550 4/97 E CULROSS H FUND (USD) 106 1685 1367 8200 9/05
+ FERRELL CONCERT LTD 006 1515 -10.78 20410 1/01
ONE-MONTH RETURNS FROM 1/01/10 TO 31/01/10 — RANKED ALPHABETICALLY s FIDAM CAPITAL GROWTH FUND (USD) 063 11.51 498 12690 11/02
MULTLSTRATEGY } Focus PPORTINTY DD W USD) 0005860050756
jan  lastmo, (AR Jan AUM Start E FOCUS SELECT FUND LTD (USD) 039 1338 332 12890 8/04
FUND NAME return retun  last3years  (§m) date + FRONTPOINT MULTI-STRATEGY LP (A -044 10.30 5.86 241590 2/04
ALPHA HEDGED STRATEGIES FUND 010 1887 -4.67 26720 10/02 s GREEN WAY LIMITED LIQ (A) 062 1144 -1.86 57750 3/96
BLACK DIAMOND RELATIVE VALUE LTD (C) 159 1193 13 79560 8/99 E GREEN WAY MARKET NEUTRAL FUND (A) 060 1404 -3.54 950.00 2/03
BLUECREST CAPITAL INT FUND LTD 334 4162 2066 490000 12/00 E GREEN WAY SELECT MACRO (A) 0.24 384 450 91.20 8/04
DOUBLE BLACK DIAMOND LTD (0) 113 2109 821 2308.20 4/98 3 GREEN WAY SP OPPORTUNITIES LTD LIQ (A)  -0.04 10.84 =372 88.20 1/01
IKOS EQUITY HEDGE FUND USD 031 1363 984 19440 7/98 E GROUPAMA ALTERNATIF EQUILIBRE 011 017 -397 17280 1/02
KAYNE ANDERSON CPTL INCOME PTNRS QP 190 3981 555 34500 1/00 s HEADSTART FOF LTD (B) (USD) 0.38 779 -704 150.00 11/99
LIM ASIA MULTI-STRATEGY FUND 086 1903 737 60730 1/96 s HEADSTART FOF LTD (B2) (USD) 0.74 1379 NA 15000 9/08
MILLENNIUM INTERNATIONAL LTD 130 1508 793 507600 1/90 « HERITAGE TOTAL RETURN (USD) (A) -048 -043 046 12920 12/05
MILLENNIUM USA LP 131 1499 769 2191.00 1/90 S IVY CLARUS DIVERSIFIED LTD (A) -022 6.86 -346 20010 8/04
R3 LP FUND 273 5290 NA 30540 6/08 S IVY DEFENDERS FUND LP (C) 032 1267 015 19940 7/99
R3 LTD FUND 250 5140 NA 1136.80 6/08 o IVY MAPLEWOOD ASSOCIATES II LP (A) 083 1662 165 21480 4/02
UG GREATER CHINA MULTI-STRATEGY FUND 194 6011 1501 36130 6/03 E OKENMAR GLOBAL RES FUND SPC LTD -0.30 4.55 272 604.70 4/05
VERTEX FUND 114 8313 6.17 81130 2/98 o KENMAR INSIGNIA FUND LIMITED -040 555 -009 12840 10/01
WHITEBOX MULTI-STRATEGY FUND LP 186 7241 1636 706.70 1/02 s KEY EUROPE INC (EUR) (A) 048 1547 -441 112.70 11/98
E KEY HEDGE FUND INC (USD) (A) 078 928 003 65200 4/90
ONE-MONTH RETURNS FROM 1/01/10 TO 31/01/10 — RANKED ALPHABETICALLY + KGH FUND LTD - LICORNE (USD) -0.10 868 -4.08 286.60 1/98
OPTION STRATEGY/VOLATILITY TRADING < LAFAYETTE HOLDINGS FUND LTD (EUR) 090 175 906 800  12/00
pn lastmo R  JnAUM  San ° AFAYETTEOPPORTUNITY FUNDLTD EUR) -080 766 155 1470  11/03
FUND NAME return retun  last3years  ($m) date ¢ LIGHTHOUSE CREDIT OPP LP (B) 040 1774 -4.74 19300 1/03
ALPHA STRATEGIES FUND (A) 228 -413 187 100.00 11/06 E LIGHTHOUSE CREDIT OPP LTD (B) 0.75 2340 078 47400 1/03
ALPHABET PARTNERS 160 -14.84 NA 10000 10/07 5 LIGHTHOUSE DIVERSIFIED FUND LP 000 1512 -0.27 69300 8/96
FISCO INCOME PLUS FUND 123 2198 6.29 236.00 1/03 S LIGHTHOUSE DIVERSIFIED FUND LTD 0.10 1801 107 201700 7/01
MAPLE LEAF MACRO VOLATILITY FUND 610 -020 250 29100 1/04 ¢ LIGHTHOUSE GLOBAL L/S FUND LTD 005 990 1.54 41500 1/04
E LIGHTHOUSE V FUND LP (INS DED) -0.30 1292 043 96.00 6/03
s MAGNITUDE INTERNATIONAL (A) 015 2375 333 1262.20 10/02
+ MAGNITUDE LEVERAGED INTERNATIONAL (A) 0.14 3954 -2.74 13230 12/03
E MAGNITUDE US PARTNERS 018 2399 450 21920 2/04
+ MERRITT CAPITAL PARTNERS LP -133 12.54 061 180.00 1/05
S NEW PROVIDENCE FUND LTD -1.39 292 316 15000 1/96
FUNDS WITHA MINIMUM E OPUS COMMODITIES FUND LTD (USD) -1.76 11.70 561 83090 7/05
OF $82m REPORTING s OPUS DIVERSIFIED FUND LLC 100 2017 187 9700 4/03
BETWEEN 1/2 AND 9/2* E OPUS FIXED INCOME FUND LTD (A) 125 1701 345 21210 3/03
Compiled by HFMWeek : OPUS FUND LTD (MULTI-STRATEGY) (A) 031 857 -169 48920 10/02
from data provided by s PERMAL FIXED INCOME HOLDINGS (A) (USD) 1.4 2756 395 4796.00 1/97
BarclavHedoe : PERMAL NATURAL RESOURCES (A) (USD) -182 891 121 38700 1/04
yredag
¢ PERMAL STRATEGIC ALLOCATION (USD) -0.12 1410 -1.28 186.00 7/04
E ROCK MAPLE EQUILIBRIUM 0.75 16.75 113 35400 11/02
ONE-MONTH RETURNS FROM 1/01/10 TO 31/01/10 — RANKED ALPHABETICALLY + SCIENS DYNAMIC TRADING FUND (USD) -412 -980 603 91.20 10/05
FUNDSOFHEDGEFUNDS } SO Gom RSP IO U030 9 15 0o
B lestDmo. R  knAUM S o SCIENS SAMURAIFUND PY 004  -041 838 10340  6/99
FUND NAME return retum  last3years  ($m) date ¢ SCS OPPORTUNITIES FUND LTD 0.50 746 593 17200 1/06
ABS LP 111 499 -089 40600 7/03 s SPM CORE 215 NA NA 41600 6/09
ABS OFFSHORE SPC-GLOBAL PORTFOLIO -1.39 873 067 82900 1/03 3 STAFFORD FUND (EUR) 015 687 -6.53 10790 4/93
ALLBLUE FUND LTD 099 1944 1344 2430.50 9/05 E TRADEX GLOBAL LTD (A) (USD) LEV 101 -2.74 -4.79 25790 2/05
ATTALUS ENHANCED INDEX LTD -1.36 283 -144 51240 11/05 & VAN BIEMA ASIA VALUE FUND LTD -1.82 4956 NA 28360 8/08
ATTALUS LONG-SHORT EQUITY FUND -1.09 5.25 048 341.80 2/01 E VAN BIEMA VALUE FUND LTD -0.57 34.76 143 29430 8/06
ATTALUS MULTI-STRATEGY FUND LTD 000 972 -051 234800 2/00 « ZEPHYR COMMODITY FUND (A) (USD) 010 -096 152 41500 2/04
BCM DISCOVERY LP (A) 045 28.59 231 13000 7/06 E
BLUE ROCK CAPITAL FUND LP -080 550 403 652.50 7/91 s The figures published here are for information purposes only and are not to be construed as
BOSTWICK COMPOUND LP 074 427 488 9500 10/06 : investment advice. Publication does not constitute an offer or a solicitation to buy any fund.
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