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 One-mOnth returns frOm 1/03/10 tO 31/03/10 – ranked alphabetically
cOnVERtiblE ARbitRAgE  
 mar last 12 mo. car mar aum  start
fund name return return last 3 years ($m)   date 
tenOr OppOrtunity ltd 1.99 34.63 9.27 482.70 7/04
waterstone Mrkt ntrL Master Ltd 2.31 24.71 20.09 1007.00 8/03

 One-mOnth returns frOm 1/03/10 tO 31/03/10– ranked alphabetically
distREssEd sEcuRitiEs  
 mar last 12 mo. car mar aum  start
fund name return return last 3 years ($m)   date
cai distressed debt Opp fund llc 5.20 33.19 -9.05 140.70 8/03
hsbc distressed opp Fund (usd) 5.39 83.62 11.58 118.10 3/06
lc capital Offshr ltd 1.88 28.10 -3.37 177.60 7/02
schuLtze oFFshore Fund Ltd 4.70 38.56 -13.98 91.00 4/04
varde fund (cayman) ltd 1.11 -6.09 -10.63 82.50 8/96
varde Fund Lp 2.38 14.21 -2.69 224.30 1/99
yOrk credit OppOrtunities lp (a) 3.30 45.04 13.86 3400.00 2/01

  One-mOnth returns frOm 1/03/10 tO 31/03/10 – ranked alphabetically
EMERging MARKEts  
 mar last 12 mo. car mar aum  start
fund name return return last 3 years ($m)   date 
cOrOnatiOn glObal em mrkts fund 5.41 91.08 n.a 263.60 5/08
Futurewatch-vaLor cLass (usd shares) -0.26 171.30 11.94 87.50 10/05
gap intl investment fund ltd (a) -0.15 12.41 5.33 167.70 5/02
gMo eMerging country debt Lp 3.36 39.50 2.85 1091.80 3/96
grOwth management limited 0.60 -7.56 -4.95 224.70 6/98
hsbc india aLpha Ltd (usd) 3.66 31.01 7.06 125.30 4/07
lbn china+ OppOrtunity fund 6.38 71.68 n.a 150.00 11/07
Moneda abs return Ltd 3.00 54.64 10.16 562.30 2/07
mOntpelier fund 5.76 60.37 11.32 915.90 5/06
nb greater china L/s equity Fund Ltd 0.67 16.40 n.a 159.00 3/08
pinpOint asia strategies fund 6.56 27.65 n.a 90.00 4/08
pinpoint china Fund 0.40 39.94 19.36 295.00 6/05
pinpOint OppOrtunities fund 4.16 85.62 n.a 94.00 8/07
regency eMerging growth Fund 5.01 34.00 -14.94 196.90 10/04
yOrk asian OppOrtunities lp (a) 1.40 22.84 0.83 210.00 4/06
  
One-mOnth returns frOm 1/03/10 tO 31/03/10 – ranked alphabetically
EQuity lOng biAs  
 mar last 12 mo. car mar aum  start
fund name return return last 3 years ($m)   date 
armOr capital partners lp 3.26 62.16 11.15 116.20 11/98
bay ii resource ptnrs Lp 5.39 77.81 14.37 824.00 10/01
bay resOurce ptnrs lp 5.99 82.63 13.29 798.00 1/93
bay resource ptnrs oFFshr 5.41 86.95 15.56 1662.00 8/98
drake assOciates lp 2.50 23.43 -9.41 109.90 1/94
First eagLe Fund nv (a) 2.73 24.70 -0.75 419.00 1/90
fOrmula grOwth hedge fund 5.38 45.77 9.37 244.80 12/02
greater europe deep vaLue ii Ltd 5.82 28.76 n.a 120.90 7/07

mar last 12 mo. car mar aum  start
fund name return return last 3 years ($m)   date
greater eurOpe deep value ltd 16.47 178.00 -26.43 102.20 8/06
gutzwiLLer one 6.30 66.71 -2.10 79.00 7/01
Old kings capital lp 4.04 28.30 5.09 316.50 10/01
royce privet Lp 1.09 38.69 3.62 110.80 7/00
yOrk capital management lp (a) 3.50 45.31 8.26 4500.00 10/91
york european Focus Lp (a) 4.10 48.52 8.97 420.00 1/07
yOrk eurOpean OppOrtunities lp (a) 3.60 31.61 2.11 2100.00 1/04
york gLobaL vaLue partners Lp (a) 3.90 62.63 6.25 250.00 7/02

One-mOnth returns frOm 1/03/10 tO 31/03/10 – ranked alphabetically
EQuity lOng/sHORt

mar last 12 mo. car mar aum  start
fund name return return last 3 years ($m)   date
aliseO fund 3.04 18.67 1.90 963.00 7/05
aLphagen tucana Fund Ltd (a) (usd) 3.70 31.76 2.63 874.00 1/05
alphagen vOlantis (a) (usd) 0.10 44.56 16.41 434.00 5/02
aLtairis Long/short 0.66 15.24 11.50 233.90 9/97
altairis OffshOre 0.52 12.11 8.82 245.50 1/01
cobaLt oFFshore Fund Ltd series 1 2.22 13.83 8.39 1276.60 1/97
cObalt partners lp series 1 2.21 13.77 7.39 1530.10 1/95
exane guLLiver Fund 0.41 4.25 5.03 2019.40 10/01
exane micrOmegas fund -0.36 8.22 3.95 319.20 9/05
exane vauban Fund 1.03 7.16 -0.67 170.40 7/04
gmO aggressive lOng/shOrt fund 1.50 -1.82 0.59 330.60 10/00
gMo tacticaL opportunities Fund -7.26 -46.67 -6.42 1289.30 10/04
gOOdwOOd fund 4.55 70.39 -6.63 120.90 11/96
ivory Long-terM strategy 0.32 18.29 2.30 710.00 5/05
pershing square internatiOnal ltd 5.10 45.65 15.40 3887.20 1/05
pershing square Lp 5.00 45.46 14.69 2184.00 1/04
theOrema eurOpe fund+ (b) 1.71 6.64 4.34 106.00 9/04
theoreMa europe Fund Ltd (a1) 0.90 2.86 2.78 898.30 6/01
tt int mid-cap eurOpe l/s fund (eur) 1.38 11.94 13.98 670.30 7/04
tt int Mid-cap europe L/s Fund (usd) 1.36 11.77 13.26 670.50 5/05

One-mOnth returns frOm 1/03/10 tO 31/03/10 – ranked alphabetically
EQuity MARKEt nEutRAl
 mar last 12 mo. car mar aum  start
fund name return return last 3 years ($m)   date
brOOkdale glObal OppOrtunity fund 0.12 19.52 13.52 336.90 10/00
brookdaLe intL partners Lp -0.33 19.84 13.77 803.20 11/94
gladwyne capital lp 1.63 13.87 12.00 241.70 4/01
invesco Market neutraL cash -1.68 -8.57 -0.73 460.20 4/98
rOsemOnt OffshOre fund ltd 1.59 13.48 13.88 207.30 5/06

One-mOnth returns frOm 1/03/10 tO 31/03/10 – ranked alphabetically
EVEnt dRiVEn
 mar last 12 mo. car mar aum  start
fund name return return last 3 years ($m)   date
amethyst arbitrage fund (cad) 0.96 44.36 6.78 96.80 7/98
canyon vaLue reaLization (cayMan) (a) 1.86 50.42 5.71 5595.00 1/95
canyOn value realizatiOn fund lp 2.35 49.40 4.15 2257.00 1/94
goodhope intL Ltd (a) 2.09 23.97 1.46 107.00 4/04
gOOdhOpe intl ltd (b) 2.05 23.37 1.01 107.00 10/05
goodhope partners Lp 2.09 23.64 0.87 118.00 4/04
gruss glObal investOrs (enhanced) lp 2.00 20.65 n.a 143.30 7/08
gruss gLobaL investors (enhanced) Ltd 2.00 20.54 n.a 499.30 7/08
gruss glObal investOrs lp 1.41 16.95 3.96 358.60 11/03
gruss gLobaL investors Ltd 1.40 16.88 3.90 748.90 1/04
marwyn neptune fund 7.41 85.37 2.41 150.40 3/06
MMcap Fund inc 2.44 68.21 15.98 146.00 7/02
yOrk select lp (a) 5.20 96.57 7.34 1300.00 1/96
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One-month returns from 1/03/10 to 31/03/10 – ranked alphabetically
fixed income
	 Mar	L ast 12 mo.	CAR	M  ar AUM 	S tart
Fund name	 return	 return	 last 3 years	 ($m)  	 date
Alpstar Sec Bank Loan Ltd (EUR)	 3.18	 21.55	 -19.32	 97.30	 1/06
Asgard Fixed Income Fund I Ltd (EUR)	 2.00	 40.22	 16.55	 203.10	 7/03
CCA Mortgage/Credit Opp Fund Ltd	 1.76	 21.07	N .A	 283.50	 5/08
Element Capital Fund Ltd	 1.18	 65.07	 45.52	 1435.20	 4/05
GAM Convertible Bond (USD)	 1.81	 37.44	 3.34	 98.00	 7/05
Good Hill Overseas Fund Ltd	 0.96	 42.50	 0.87	 82.60	 1/07
III Fund LP	 1.15	 35.12	 -12.15	 119.00	 1/99
Liberty Harbor I Offshore Ltd	 0.04	 21.05	N .A	 2091.10	 6/07
Millennium Gl High Yield Fund	 6.60	 43.53	 -4.65	 303.70	 9/99
NS Convertible Credit Opport Fund (A)	 1.79	N .A	N .A	 96.30	 8/09
Rimrock High Income PLUS LP	 1.70	 52.99	 16.08	 301.60	 1/00
Rimrock Low Volatility Fund LP	 0.00	 32.76	 16.83	 86.80	 1/07
 
One-month returns from 1/03/10 to 31/03/10 – ranked alphabetically
macro
	 Mar	L ast 12 mo.	CAR	M  ar AUM 	S tart
Fund name	 return	 return	 last 3 years	 ($m)  	 date
Arrowhawk Durable Alpha Ltd (C)	 0.74	N .A	N .A	 258.90	 9/09
Aviva FI Macro (EUR)	 -0.66	N .A	N .A	 143.70	 6/09
Aviva FI Macro (GBP)	 -0.63	 4.55	N .A	 143.60	 7/08
Aviva FI Macro (USD)	 -0.65	N .A	N .A	 146.30	 7/09
Aviva Gl Macro (EUR)	 0.70	N .A	N .A	 229.80	 6/09
Aviva Gl Macro (GBP)	 0.76	 9.53	N .A	 229.60	 1/08
Aviva Gl Macro (USD)	 0.69	N .A	N .A	 229.60	 6/09
Belisarius Fund Corp	 3.78	 5.83	 10.36	 68.00	 1/07
CCA Global Macro Fund Ltd	 2.75	 7.17	N .A	 327.90	 12/08
Galtere Intl Master Fund LP	 -1.57	 -3.71	 2.06	 352.00	 3/99
GAM Global Rates (USD)	 4.32	 12.79	 16.19	 239.90	 1/04
GMO Mean Reversion Fund	 -2.73	 -15.50	 5.25	 2749.90	 3/02
Pivot Global Value Fund	 -1.00	 1.31	 33.40	 604.00	 3/02

One-month returns from 1/03/10 to 31/03/10 – ranked alphabetically
merger arbitrage
	 Mar	L ast 12 mo.	CAR	M  ar AUM 	S tart
Fund name	 return	 return	 last 3 years	 ($m)  	 date
Aetos Corporation (Class A)	 1.22	 5.92	 1.54	 233.00	 2/86
Gruss Offsh Arb Enhanced Ltd	 0.70	 6.30	 2.85	 151.70	 1/07
Gruss Offshore Arbitrage Ltd	 0.35	 3.55	 2.33	 179.50	 1/00

One-month returns from 1/03/10 to 31/03/10 – ranked alphabetically
multi-strategy
	 Mar	L ast 12 mo.	CAR	M  ar AUM 	S tart
Fund name	 return	 return	 last 3 years	 ($m)  	 date
AC Stat Value MN 7 Vol (A)	 1.00	 10.63	N .A	 448.30	 2/08
Canyon Capital Arbitrage Fund Ltd (A)	 0.48	 53.86	 5.43	 243.00	 10/00
GMO Multi Strategy Fund	 -1.13	 -6.08	 2.65	 3347.90	 11/02
GS Investment Ptnrs Offshr LP	 1.13	 20.46	N .A	 7822.00	 1/08
Hudson Bay Fund LP	 2.97	 29.89	 16.50	 192.90	 1/06
North Pole Capital Investments	 2.26	 41.19	 16.08	 164.00	 12/91
North Pole Capital (USD)	 2.28	 44.08	 17.43	 224.60	 1/02
Platinum Ptnrs Value Arb (USA) LP	 0.12	 18.46	 21.70	 438.00	 1/03
Shepherd Investments Intl (A)	 2.32	 24.98	 -3.70	 2904.20	 7/95
Stark Investments LP	 2.28	 21.42	 -5.16	 1122.70	 10/943

One-month returns from 1/03/10 to 31/03/10 – ranked alphabetically
OPTION STRATEGY/VOLATILITY TRADING
	 Mar	L ast 12 mo.	CAR	M  ar AUM 	S tart
Fund name	 return	 return	 last 3 years	 ($m)  	 date
AM Master Fund III	 0.45	 -14.65	 2.98	 211.00	 6/05
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One-month returns from 1/03/10 to 31/03/10 – ranked alphabetically
funds of hedge funds
	 Mar	L ast 12 mo.	CAR	M  ar AUM 	S tart
fund name	 return	 return	 last 3 years	 ($m)  	 date 
1794 Event Driven Fund LP	 1.48	 17.03	 1.65	 128.00	 11/06
2514 Multi-Stra�tegy LP	 1.18	 14.64	 -1.85	 130.00	 1/95
303 Equity Trading Group LLC	 -8.30	 -3.36	 9.49	 97.00	 4/04
ACP TriAlpha Multi Strategy Fund (USD)	 1.42	 8.32	 -3.17	 181.30	 1/99
Advantage Advisers Whistler Fund LLC	 1.52	 17.41	 -1.07	 160.60	 10/99
Albemarle Growth Fund	 0.83	 10.66	 -1.99	 200.00	 4/00
Alternative Investment Instit’l LP	 1.51	 13.03	 0.68	 320.10	 1/98
Alternative Investments Instit’l Ltd	 1.51	 12.96	N .A	 104.30	 8/07
Alternative Investments Intl LP	 1.93	 8.45	 -3.15	 104.40	 7/03
Alternative Investments LP	 1.99	 12.70	 0.03	 590.00	 12/96
AMC Alt Fund (BCV Directional CHF A)	 0.16	 2.24	 -4.15	 186.20	 7/03
Arden Alternative Advisers (USD)	 0.98	 13.75	 -0.77	 1700.00	 7/04
Arden ProPartners Gl Macro Ltd (IS)	 1.08	N .A	N .A	 305.00	 10/09
Asian Selection Inc	 4.04	 26.89	 0.31	 159.00	 1/99
BCM Discovery LP (A)	 2.08	 32.07	 2.35	 130.00	 7/06
Blackpoint Gl Trading (USD)	 2.28	 11.17	 7.65	 109.90	 1/05
Cadogan Alt Strategies Fund Ltd	 0.85	 6.34	 2.21	 834.00	 2/97
Cadogan Partners LP	 0.79	 6.16	 2.13	 83.00	 4/95
Caliburn Global Inefficiencies (USD)	 -0.63	 4.16	N .A	 193.50	 7/07
Caliburn Strategic Fund SP (USD)	 1.97	 8.98	 -3.48	 368.30	 6/06
Columbus Selection Inc	 3.23	 21.76	 -2.80	 305.00	 1/85
Coronation Gl Eq Alt Strategy (USD)	 3.44	 28.81	 2.13	 149.30	 8/96
Coronation Global Equity FOF (A)	 6.43	 59.77	N .A	 578.10	 1/08
Coronation World Equity Fund (A)	 6.20	 50.02	N .A	 186.20	 5/08
Delphi Arbitrage Fund Ltd (USD)	 1.60	 16.42	 -0.87	 103.20	 1/98
Delphi Global Limited (USD)	 2.97	 13.66	 -0.57	 107.20	 1/99
DGC Euroarbitrage Ltd	 1.40	 9.85	 -5.06	 342.20	 9/00
DGC L/S Ltd	 2.32	 15.31	 -3.50	 134.00	 3/99
DGC Pendulum Ltd	 1.42	 10.67	 -4.32	 605.00	 1/99
DGC Vision Intl Ltd	 1.35	 7.05	 4.21	 158.00	 3/00
DHS LP	 1.20	 10.90	 -1.10	 300.00	 1/99
Dunbar Capital Management LLC (C)	 1.82	 13.72	 2.36	 193.00	 7/96
EACM Absolute Return Fund Ltd	 1.31	 11.55	 -0.52	 161.60	 1/03
ESPA Alternative Multistrategie	 1.32	 4.38	 -7.78	 93.30	 7/05
Eurizon Low Volatility Fund	 1.46	 4.61	 -2.98	 304.60	 1/02
Eurizon Medium Volatility Fund	 1.89	 5.56	 -1.98	 151.50	 1/02
Eurizon Total Return Fund	 1.82	 6.58	 -2.37	 79.70	 1/02
Exane Pleiade Fund 5	 0.77	 7.83	 5.47	 1345.80	 3/06
GLC Diversified Fund Ltd (USD)	 0.61	 12.46	 17.96	 342.30	 7/93
Gottex Market Neutral Fund - B (USD)	 0.55	 13.94	 -1.83	 2033.40	 6/99
Gottex MN Plus (USD) DST	 0.74	 16.04	N .A	 1701.20	 5/07
Gottex Port Alpha Mkt Nrl Erisa (USD)	 6.45	 62.45	 -11.88	 218.20	 1/07
Gottex Port Alpha MN FTSE 100	 6.76	 67.29	 -7.57	 249.40	 4/07
Gottex Tiger Fund Ltd (USD)	 2.59	 10.39	 -1.63	 96.10	 4/06
Green Way Limited Liq (A)	 1.42	 12.42	 -1.89	 581.60	 3/96
Green Way Market Neutral Fund (A) Liq	 0.73	 14.55	 -3.84	 915.80	 2/03

*Based on funds reporting net of all fees and lead funds
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CTAS WITH A MINIMUM 
OF $10m REPORTING 
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funds 

	 Mar	L ast 12 mo.	CAR	M  ar AUM 	S tart
Fund name	 return	 return	 last 3 years	 ($m)  	 date
Green Way Select Macro (A) Liq	 0.94	 3.64	 4.67	 88.60	 8/04
Green Way Sp Opportunities Ltd Liq (A)	 1.99	 13.15	 -3.88	 83.80	 1/01
GS Hedge Fund Opportunities Ltd	 1.20	 10.85	 3.97	 2410.80	 1/06
Hatteras Multi-Strat 3c1 Fund LP	 1.76	 15.27	 -2.17	 1447.00	 1/04
Haussmann Holdings (B) (USD)	 3.11	 21.54	 -2.15	 1660.00	 1/91
Haussmann Holdings (C) (EUR)	 3.13	 21.59	 -2.40	 542.10	 2/03
Hedge Invest Global Fund	 2.06	 15.99	 3.43	 185.30	 12/01
Hedge Invest Multi-Strategy	 1.65	 14.39	 2.43	 123.30	 12/01
Hedge Invest Sector Specialist	 2.56	 15.52	 1.16	 169.60	 3/02
Jubilee Abs Equity (USD) (A)	 2.44	 15.06	 1.22	 574.90	 6/06
Jubilee Abs Return (USD) (B)	 1.31	 13.66	 4.32	 2937.30	 5/04
LODH Multiadvisers Gl Equity L/S (USD)	 1.95	 12.42	 1.31	 175.90	 1/96
LODH Multiadvisers Gl Trading (USD)	 1.36	 1.66	 -3.21	 106.50	 1/96
London and Capital Global MS	 2.63	 16.03	 -0.68	 185.70	 1/91
Merritt Capital Partners LP	 2.10	 16.21	 0.95	 181.00	 1/05
Merriwell Fund LP	 2.20	 29.16	 9.42	 120.00	 8/96
Momentum AllWeather Fund	 0.96	 15.05	 -2.69	 164.00	 5/95
Momentum AllWeather II (USD)	 0.90	 14.54	 -3.36	 306.00	 9/04
Momentum Meteor Opportunities I (EUR)	 1.15	 16.92	 0.47	 298.90	 10/03
Momentum Meteor Opportunities I (USD)	 1.08	 17.32	 1.00	 221.00	 2/04
Momentum Orbit Global Strategy I	 2.96	 10.32	 -3.43	 170.00	 7/99
NB Diversified Arbitrage Fund II LP	 1.04	 19.95	 0.75	 258.30	 1/02
NB Offshr Diversified Arbitrage Fund	 1.11	 20.60	 1.22	 828.70	 1/02
Nemrod Diversified Holdings (USD)	 2.55	 17.58	 1.39	 581.70	 1/94
Oakley Absolute Return Fund	 0.87	 5.29	 3.21	 228.40	 7/05
Olympia Star I (EUR)	 -0.10	 4.81	 -3.26	 106.50	 8/95
Olympia Star I (USD)	 -0.12	 4.46	 -1.70	 175.20	 1/91
Optimal Structural Opp (Irel USD)	 2.83	 32.54	 1.03	 184.60	 10/06
Oxbridge Partners, LP	 2.23	 33.68	 -1.73	 130.00	 10/92
Pamplona FOF I Ltd - B (USD)	 1.81	 10.11	 -3.04	 509.00	 5/05
Paragon Cap Appreciation (USD)	 1.37	 13.52	 3.95	 308.00	 9/95
PGS Flagship Fund	 0.99	 7.49	 -3.26	 97.90	 3/02
PGS High Income Trust	 2.92	 60.46	 2.95	 219.80	 1/03
Pioneer Restructuring Fund	 1.67	 26.81	N .A	 264.00	 7/07
Red Castle Opportunities	 -2.24	 -0.23	 1.21	 85.10	 5/05
Reichmuth Himalaja (USD)	 3.90	 26.41	 -4.08	 268.00	 1/04
RMB Global Spread Capture (USD)	 0.53	 8.14	 1.55	 105.40	 1/99
Rock Maple Concentrated Alpha	 1.24	 15.82	 -0.78	 93.80	 9/06
Rock Maple Equilibrium	 1.49	 19.12	 0.99	 358.40	 11/02
Sentinel Fund LP	 0.29	 -14.68	 10.74	 90.00	 1/05
Stenham Gold Portfolio (USD)	 0.85	 22.35	 11.29	 91.40	 9/03
Stenham Multi-Strategy (USD)	 0.99	 4.87	 0.80	 248.90	 5/06
Stenham Quadrant Portfolio A (USD)	 1.34	 8.21	 4.70	 639.90	 1/00
Stenham Trading Portfolio (USD)	 1.31	 8.40	 4.60	 347.70	 1/00
Stenham Universal II (USD)	 1.07	 4.74	 1.17	 806.90	 4/02
Stenham Universal (USD)	 1.09	 5.29	 1.52	 567.90	 1/00
StoneWater Cap Asia (Ex-Japan)	 7.40	 70.45	 1.71	 98.30	 7/04
TAG Relative Value Fund LP	 1.52	 14.41	 0.55	 402.50	 10/99
TEP LP	 1.45	 12.88	 -0.82	 158.00	 5/04
Theta Deep Value Fund	 3.73	 22.83	 6.79	 188.70	 7/06
Titan Masters Intl Fund Ltd	 1.24	 18.05	 4.50	 505.00	 12/01
Torrey International Fund LP	 2.39	 11.66	 -8.03	 89.00	 7/92
UFG Alteram Emerging Long/Short	 2.45	 9.10	 -0.08	 108.10	 2/05
UFG Alteram Event	 1.44	 9.71	 -1.63	 114.90	 4/05
UFG Alteram Global Alternatif	 1.04	 6.06	 0.26	 147.80	 4/04
UFG Alteram Low Volatility	 0.28	 3.30	 0.19	 213.70	 4/02
UFG Alteram Multi Arbitrages	 0.86	 6.64	 0.76	 557.60	 3/02
UFG Alteram Multi Arbitrages Plus	 1.26	 9.45	 -0.31	 142.10	 9/06
UFG Alteram Strategie Actions	 1.45	 5.22	 -2.76	 126.40	 2/02
Unicorn Investment SICAV	 1.73	 10.17	 0.43	 191.00	 9/95
York Total Return LP (A)	 3.20	 46.01	 5.40	 1110.00	 5/06

The figures published here are for information purposes only and are not to be construed as 
investment advice. Publication does not constitute an offer or a solicitation to buy any fundt

	 Mar	L ast 12 mo.	CAR	M  ar AUM 	S tart
Fund name	 return	 return	 last 3 years	 ($m)  	 date
Accela Capital Mgmt (Gl Diversified)	 5.07	 6.93	 14.35	 28.90	 7/04
Aquila Capital Concepts (Pharos Evol)	 -3.38	 -19.16	N .A	 99.00	 3/09
Aquila Capital Concepts (Pharos)	 -4.34	 -22.38	 3.13	 10.80	 10/06
Aspect Capital (Master Fund USD)	 3.95	 -4.20	 1.78	 11.40	 1/02
Atlas Futures Fund LP	 -1.11	 -25.51	 1.88	 12.60	 10/99
Blenheim Capital Mgmt	 1.51	 33.79	 12.60	 3900.00	 1/87
Cabana Capital Mgmt (Gl Diversified)	 -2.41	 -9.02	 8.35	 56.10	 3/07
Cambridge Strategy (Emerging Mkts)	 4.53	 23.14	N .A	 90.00	 2/08
Castlestone (Aliquot Ag Fund USD Inst)	 -9.67	 -10.41	 -9.44	 28.10	 9/05
Castlestone (Aliquot Com Fund USD A)	 -1.69	 6.45	 -21.19	 35.70	 6/06
Castlestone (Aliquot Gold USD A)	 0.33	 16.15	 14.15	 68.30	 11/03
Castlestone (Aliquot Prec Metals (C))	 4.67	 19.88	 5.57	 40.40	 1/01
Chicago Capital Mgmt (Spread Arb)	 0.18	 4.10	 0.30	 19.60	 1/05
Commodity Value Chain	 -14.99	 -20.64	N .A	 87.50	 12/07
Danix Capital (A)	 1.39	 5.17	 7.18	 92.00	 9/05
DGC Trend Euro SA	 2.22	 -0.43	 8.00	 64.90	 1/05
DGC Trend Inc	 2.21	 -0.04	 8.32	 110.00	 9/04
Dighton Capital CTA (Aggressive)	 -1.90	 19.40	 13.41	 28.00	 7/03
Floyd Cap’l Mgmt (Currency)	 -0.26	 -6.34	 2.56	 80.00	 11/03
Forecast Trading Group	 -0.93	 -16.58	 -6.01	 30.00	 12/99
Fortis Investment Mgmt. (Curr USD)	 1.84	 -8.05	 -5.63	 36.80	 4/04
FrontPoint Onshr Quant Macro Fund	 2.07	 3.61	 18.40	 357.70	 10/06
FTC Capital (Systematic Macro)	 0.00	N .A	N .A	 12.60	 2/10
Grant Park Futures Fund (A)	 4.08	 -7.97	 8.46	 65.50	 1/89
Grant Park Futures Fund (B)	 4.02	 -8.57	 7.64	 649.50	 8/03
H3 Global Advisors (Gl Commodities)	 2.02	 10.70	 5.61	 131.00	 11/05
HSBC Trading AdvantEdge (USD)	 5.11	 -1.30	 10.26	 275.20	 11/05
Investors Trading AG (Strade Fund)	 0.50	 22.71	N .A	 18.90	 1/08
K4 Capital Management (MVS)	 0.59	 8.54	 11.60	 23.00	 5/04
Lighthouse Managed Futures Fund LLC	 2.10	 -1.28	 9.02	 150.00	 1/06
Lupus alpha Commodity Opp	 -1.12	 5.27	 5.48	 40.40	 12/06
Millennium Global Currency (GBP)	 1.20	 -10.04	N .A	 247.90	 5/07
Mississippi River Investments	 -0.25	 -2.50	 1.91	 79.20	 1/86
NEF Global Resources Fund	 1.69	 -4.43	N .A	 28.90	 4/08
Ortus Capital Mgmt (Currency)	 0.77	 26.12	 5.10	 1124.00	 10/03
Poseidon (Sea Express Fund)	 6.19	 4.52	 18.73	 22.40	 6/01
Princeton Futures Fund LP (B)	 0.66	 8.88	 13.85	 14.80	 4/96
Princeton Futures Fund LP (C)	 0.59	 7.31	 13.31	 105.60	 10/00
ProFutures Diversified Fund LP	 -2.85	 -21.00	 -8.43	 12.20	 8/87
Rogers Raw Materials Fund LP	 0.55	 28.93	 -4.38	 50.40	 8/98
Shinnecock Futures Fund LP	 0.91	 2.98	 6.88	 16.20	 1/95
Strategic Ag Trading (Grains)	 -4.38	 -0.01	 18.44	 22.50	 4/02
TG Capital Fund LP	 -4.73	 -14.34	 0.51	 72.00	 9/03
Warrington Asset Mgmt Corp (Core)	 -0.31	 12.02	 3.61	 313.00	 1/97
Whistler Trading (Div Fut 2)	 -0.40	 -0.33	 1.59	 93.20	 7/94

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


