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	one-Month	RetURnS	FRoM	1/06/10	to	30/06/10	–	RAnked	ALphABetiCALLy
cOnvERtiBlE ARBitRAGE		
	 June	 Last	12	mo.	 CAR	 June	AUM		 Start
FUnd	nAMe	 return	 return	 last	3	years	 ($m)			 date	
WAteRStone	MRkt	ntRL	MASteR	Ltd	 -0.47	 16.03	 19.17	 1076.5	 8/03

	one-Month	RetURnS	FRoM	1/06/10	to	30/06/10–	RAnked	ALphABetiCALLy
diStRESSEd SEcuRitiES		
	 June	 Last	12	mo.	 CAR	 June	AUM		 Start
FUnd	nAMe	 return	 return	 last	3	years	 ($m)			 date
ALden	gL	diStReSSed	oppoRtUnitieS	(A)	 -8.42	 82.93	 n.A	 2540	 11/08
ALDEN gL DistrEssED OPPOrtUNitiEs (B) -9.52 86.37 N.A 2540 11/08
BeACh	point	diStReSSed	FUnd	Lp	 -0.52	 19.1	 n.A	 130	 4/09
BrOWNstONE PtNrs cAtALyst fUND LtD 0.23 4.36 6.17 259 7/04
hSBC	diStReSSed	opp	FUnd	(USd)	 -3.41	 51.93	 9.3	 120	 3/06
JLP crEDit OPPOrtUNity fUND LP -3.54 99.08 14.89 167.3 9/03
LC	CApitAL	oFFShR	Ltd	 -0.8	 19.7	 -3.83	 177.6	 7/02
OcP DEBt OPP iNtL LtD 0.07 25.07 7.21 279.1 1/06
ReBoUnd	FUnd	Ltd	 0.02	 43.3	 2.72	 100	 3/03
rEBOUND PArtNErs LP 0.02 42.62 2.59 100 3/03
ReStoRAtion	oFFShoRe	FUnd	Ltd	 0.14	 0.35	 4.63	 176	 12/01
rEstOrAtiON PArtNErs LLc -0.07 0.36 4.05 110 3/01
SCoggin	WoRLdWide	diStReSSed	FUnd	Ltd	 0	 32.95	 8.52	 206	 1/07

		one-Month	RetURnS	FRoM	1/06/10	to	30/06/10	–	RAnked	ALphABetiCALLy
EMERGinG MARkEtS 	
	 June	 Last	12	mo.	 CAR	 June	AUM		 Start
FUnd	nAMe	 return	 return	 last	3	years	 ($m)			 date	
neVSky	LiMited	(A)	(USd)	 0.56	 6.54	 6.69	 1331	 10/00
NEvsKy LimitED (B) (EUr) 0.5 5.9 5.53 414.9 5/04
neVSky	LiMited	(C)	(gBp)	 0.52	 6.05	 n.A	 146.3	 7/08
PhArO mAcrO fUND LtD -0.18 22.49 17.28 2599 5/05

		one-Month	RetURnS	FRoM	1/06/10	to	30/06/10	–	RAnked	ALphABetiCALLy
Equity lOnG BiAS 	
	 June	 Last	12	mo.	 CAR	 June	AUM		 Start
FUnd	nAMe	 return	 return	 last	3	years	 ($m)			 date	
ALLARd	gRoWth	FUnd	 2.2	 25.9	 7.34	 238.8	 1/96
ALLArD iNvEstmENt fUND 2.8 22.04 9.27 118.9 7/03
BRenneR	WeSt	CApitAL	MASteR	FUnd	Ltd	 -2.18	 31.33	 6.09	 100.8	 11/05
DrAKE AssOciAtEs LP -0.1 7.91 -12.1 130 1/94
FiReBiRd	gLoBAL	FUnd	Ltd	 -9.01	 -10.06	 -14.28	 200.2	 6/03
fOrmULA grOWth hEDgE fUND -6.56 12.75 3.35 239.5 12/02
FRont	StReet	CAnAdiAn	hedge	 -5.9	 12.14	 -6.17	 119.2	 8/99
frONt strEEt grOWth fUND -6.2 51.53 -1.09 231.9 9/99
FRont	StReet	Sp	oppoRtUnity	CAd	 -3.4	 43.67	 4.88	 330.9	 9/99
hANsEAtic LArgE cAP -5.86 21.62 -8.01 135 1/01
hARBoUR	hoLdingS	Ltd	 -6.33	 23.82	 -7	 192.7	 1/89
hiLLsDALE cANADiAN PErfOrmANcE EqUity -4.15 19.34 -14.5 120 9/04
iRidiAn	oppoRtUnity	oFFShoRe	FUnd	 1.82	 1.08	 8.82	 357.6	 1/05
ivA gL fUND (cAymAN) NON-Us (EUr) -0.55 11.77 N.A 128.9 2/08

	 June	 Last	12	mo.	 CAR	 June	AUM		 Start
FUnd	nAMe	 return	 return	 last	3	years	 ($m)			 date
iVA	gL	FUnd	(CAyMAn)	non-US	(USd)	 -0.42	 11.96	 n.A	 128.9	 2/08
ivA gL fUND (DELAWArE) -0.42 13.96 N.A 140.9 1/08
iVA	oVeRSeAS	FUnd	(deLAWARe)	 1.43	 13.44	 n.A	 148.2	 1/08
JOhcm cONtiNENtAL EUrO fUND (EUr) 0.5 25.47 -9.22 350.5 12/01
JohCM	ContinentAL	eURo	FUnd	(gBp)	 -3.5	 20.25	 -3.29	 426.2	 12/01
JOhcm EUrOPEAN fUND (EUr) -0.1 21.08 -10.84 248.7 6/03
JohCM	eURopeAn	FUnd	(gBp)	 -4	 16.27	 -4.9	 302.5	 6/03
JOhcm EUrOPEAN sELEct vALUEs (EUr) 1.1 37.75 -8.73 226.8 6/03
JohCM	eURopeAn	SeLeCt	VALUeS	(gBp)	 -3	 32.47	 -2.61	 275.9	 6/03
mAJEDiE tOrtOisE fUND 0.6 14.48 N.A 130.3 9/07
oRBiS	JApAn	eqUity	(USd)	 -6.5	 -11.22	 -14.14	 537	 1/03
OrBis JAPAN EqUity (yEN) -6.4 -10.21 -14.15 2334.2 1/03
pASSpoRt	ii	Lp	-	gLoBAL	 0.7	 0.09	 10.04	 588	 10/03
PAssPOrt OffshOrE LtD - gL strAt 0.7 0.5 7.83 681 7/02
pASSpoRt	SpeCiAL	opp	Lp	 2	 11.42	 n.A	 151	 5/08
PEcONic grENADiEr fUND -3.42 -1.9 5.57 405.4 1/90
poLAR	CAp	eURo	FoRAgeR	FUnd	(eUR)	 -0.42	 12.92	 2.32	 394.9	 8/03
POLAr cAP EUrO fOrAgEr fUND (gBP) -0.38 13.53 2.66 394.9 8/03
poLAR	CAp	eURo	FoRAgeR	FUnd	(USd)	 -0.44	 12.95	 2.27	 394.9	 8/03
POLAr cAP JAPAN fUND (gBP) -5.86 21.67 N.A 540.9 11/07
poLAR	CAp	JApAn	FUnd	(Jpy)	 -5.57	 -6.68	 n.A	 540.9	 11/07
POLAr cAP JAPAN fUND (UsD) -2.98 0.95 -4.87 540.9 10/01
RAiL-SpLitteR	FUnd	Lp	 -3.57	 4.28	 3.57	 165.4	 9/02
sEmiNOLE cAPitAL PArtNErs LP -0.53 18.22 6.48 575.6 11/95
SeMinoLe	oFFShoRe	FUnd	 -0.59	 17.95	 6.36	 546.8	 6/98
shAh cAPitAL Offshr iNvEst -0.13 38.74 N.A 189 4/08
SiA	LongteRM	inVeStMent	CLASSiC	(ChF)	 -12.94	 5.28	 -25.84	 637.6	 1/02
siA LONgtErm iNvEstmENt cLAssic ii (chf) -12.94 0.9 N.A 637.6 6/09
SiA	LongteRM	inVeStMent	CLASSiC	ii	(eUR)	 -6.56	 16.41	 n.A	 639.1	 6/09
siA LONgtErm iNvEstmENt cLAssic ii (gBP) -9.41 11.87 N.A 636.7 6/09
SiA	LongteRM	inVeStMent	CLASSiC	ii	(USd)	-6.72	 1.62	 n.A	 638	 6/09
siA LONgtErm iNvEstmENt cLAssic (UsD) -6.73 6.29 -22.6 638 1/02
SpenCeR	hoUSe	CApitAL	MgMt	gL	eq	(A)	 -3.68	 6.1	 -12.59	 169.4	 11/06
sPENcEr hOUsE cAPitAL mgmt gL Eq (B) -3.62 6.93 -12.11 169.4 11/06
zWeig-diMennA	intL	Ltd	 -1.52	 -2.55	 6.1	 1738.5	 5/87
zWEig-DimENNA PArtNErs LP -1.56 -3.05 6.28 955.3 2/84

one-Month	RetURnS	FRoM	1/06/10	to	30/06/10	–	RAnked	ALphABetiCALLy
Equity lOnG/SHORt
	 June	 Last	12	mo.	 CAR	 June	AUM		 Start
FUnd	nAMe	 return	 return	 last	3	years	 ($m)			 date
360	gLoBAL	CApitAL	Ltd	 -0.4	 19.99	 n.A	 116	 9/08
ALtAiris LONg/shOrt -2.25 4.19 8.88 242.7 9/97
ALtAiRiS	oFFShoRe	 -1.22	 4.12	 6.99	 251.3	 1/01
ALtAiris OffshOrE LEvErED -2.25 8.78 13.23 499.8 3/06
CAzenoVe	eURo	ALphA	ABSoLUte	(gBp)	 -1.12	 1.52	 9.41	 121.6	 4/07
cAzENOvE EUrO ALPhA ABsOLUtE (UsD) -1.13 1.22 8.18 121.6 4/07
CAzenoVe	eURo	eq	ABSoLUte	RetURn	(B)	(USd)	1.54	 0.65	 3.64	 698.2	 12/03
cAzENOvE EUrO Eq ABsOLUtE rEtUrN (c) (gBP) 1.46 1.03 5.05 698.2 12/03
CAzenoVe	Uk	dynAMiC	ABSoLUte	(B)	(USd)	 -2	 -2.16	 6.01	 271.2	 6/05
cAzENOvE UK DyNAmic ABsOLUtE (c) (EUr) -2.06 -2.47 6.38 271.2 6/05
CAzenoVe	Uk	eq	ABS.	RetURn	(B)	(USd)	 -1.1	 -1.19	 1.91	 104	 11/03
cAzENOvE UK Eq ABs. rEtUrN (c) (EUr) -1.14 -1.47 2.07 104 11/03
ChiLton	SMALL	CAp	eqUitieS	Ltd	 -2.58	 10.56	 8.98	 601	 1/02
cOBALt OffshOrE fUND LtD sEriEs 1 -2.28 5.42 4.49 1303 1/97
CoBALt	oFFShoRe	FUnd	Ltd	SeRieS	2	 -2.32	 4.94	 3.09	 1303	 7/04
cOBALt OffshOrE fUND LtD sEriEs 3 -2.28 5.63 N.A 1303 1/09
CoBALt	pARtneRS	Lp	SeRieS	1	 -2.28	 5.23	 3.57	 1528.6	 1/95
cOBALt PArtNErs LP sEriEs 2 -2.32 4.72 3.12 1528.6 7/04
CoBALt	pARtneRS	Lp	SeRieS	3	 -2.28	 5.42	 n.A	 1528.6	 1/09
DB EqUiLiBriA JAPAN fUND (JPy) -1.23 10 4.58 684.6 10/00
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PERFORMAnce JUNE

	 June	 Last 12 mo.	 CAR	 June AUM 	 Start
Fund name	 return	 return	 last 3 years	 ($m)  	 date 
DB Equilibria Japan Fund (USD)	 -1.26	 9.23	 5.77	 684.6	 5/02
Dynamic Offshore Fund Ltd	 -4.06	 -13.91	 8.08	 175	 6/00
Elkhorn Fund LLC	 -1.68	 12.26	 -4.36	 140	 7/01
Ermitage Selz Fund (EUR)	 0.92	 29.37	 5.98	 146	 8/03
Ermitage Selz Fund (USD)	 1.16	 29.64	 7.73	 146	 5/84
Falcon Consumer Fund LP (A)	 -3.19	 -1.05	 0.99	 126	 1/07
Falcon Consumer Fund Ltd (A)	 -3.19	 -1.05	 0.99	 126	 1/07
Falcon Consumer Master	 -3.19	 -1.05	 0.99	 126	 1/07
Glenrock Global Partners (BVI) Inc	 0.2	 -0.28	 4.64	 411	 6/94
Hadoh Ltd (B) (USD)	 -0.11	 6.52	 6.98	 244	 6/07
Harvest Small Cap Ptnrs	 -1.21	 -2.89	 13.52	 327.4	 1/06
Highline Capital Partners	 -3.8	 1.52	 0.52	 1863	 7/95
HSBC European Alpha (EUR)	 0.54	 6.37	 5.79	 312.4	 1/03
HSBC European Alpha (EUR) (Lev)	 1.51	 18.83	 N.A	 312.4	 12/07
Kingdon Associates	 -1.19	 10.71	 0.98	 1690	 5/83
M. Kingdon Offshore Ltd	 -1.27	 11.18	 1.05	 2459	 3/86
Maga Smaller Co Ltd (EUR) (A)	 -1.3	 3.39	 4.92	 275.7	 4/04
Maga Smaller Co Ltd (EUR) (B)	 -1.61	 2.39	 N.A	 275.7	 7/09
Maga Smaller Co Ltd (USD) (A)	 -1.26	 3.4	 4.63	 222.9	 4/04
Martin Currie ARF Japan (EUR)	 0.7	 5.35	 6.37	 118.6	 10/03
Martin Currie ARF Japan (USD) LLC	 0.71	 6.05	 2.3	 118.6	 7/00
Martin Currie ARF Japan (YEN)	 0.7	 5.88	 5.62	 118.6	 5/06
MQ Asia Long Short Fund	 -0.03	 10.63	 3.34	 377	 8/06
Odey European Inc (EUR)	 -1.97	 -9.89	 17.75	 1036.5	 6/92
Odey European Inc (GBP) (A)	 -1.97	 -9.35	 18.65	 462.8	 7/04
Odey European Inc (USD)	 -1.98	 -9.1	 18.51	 200.9	 12/01
OEI Mac Inc (GBP) (B)	 -2.59	 -11.18	 N.A	 185.4	 1/08
OEI Mac Inc (USD)	 -1.72	 -12.69	 23.64	 312.6	 3/94
Orbis Leveraged Fund (EUR)	 -1.4	 -5.12	 0.68	 102.6	 7/98
Orbis Leveraged Fund (USD)	 -1.4	 -5.22	 0.54	 326	 1/90
Park Place Europe Ltd (EUR)	 -2.47	 10.05	 -4.46	 100	 12/03
Park Place Europe Ltd (USD)	 -2.32	 12.17	 -3.59	 100	 11/94
Pelargos Japan Alpha Fund (A)	 -1.31	 1.04	 N.A	 135.2	 1/09
Permal European Holdings (EUR) (A)	 -1.12	 3.31	 -6.4	 178	 1/00
Permal European Holdings (USD) (A)	 -0.74	 4.16	 -5.77	 178	 1/98
Pershing Square International Ltd	 -2.8	 29.37	 12.04	 4040.9	 1/05
Pershing Square LP	 -2.8	 30.71	 11.32	 2212.8	 1/04
Platinum Fund LLC	 0.03	 10.65	 2.29	 442.9	 1/06
Platinum Fund Ltd (A) (USD)	 0.03	 10.6	 2.32	 465	 6/94
Platinum Fund Ltd (B) (EUR)	 0.1	 10.32	 0.82	 465.1	 4/04
Platinum US Tax-Exempt Fund	 0.03	 10.7	 2.29	 442.9	 5/06
Polar Cap Euro Conviction Fund (EUR)	 0.51	 2.44	 8.67	 104.4	 4/06
Polar Cap Euro Conviction Fund (GBP)	 0.54	 2.65	 9.42	 104.4	 4/06
Polar Cap Euro Conviction Fund (USD)	 0.55	 2.36	 8.18	 104.4	 4/06
Polar Cap UK Abs Return (A) (EUR)	 -0.08	 -9.73	 N.A	 187.8	 6/08
Polar Cap UK Abs Return (A) (GBP)	 -3.94	 2.71	 N.A	 126.7	 6/08
Polar Cap UK Abs Return A (USD)	 -1.03	 -11.17	 N.A	 118.7	 6/08
Polar Cap UK Abs Return I (GBP)	 -4.56	 -16.97	 N.A	 187.8	 6/08
Polaris Prime Europe Ltd (USD)	 -2.3	 9.04	 -5.89	 100	 2/97
Scopia International Ltd	 -0.91	 4.24	 5.29	 149.9	 8/01
Scopia PX International Ltd	 -0.75	 4.83	 5.44	 587.6	 10/05
Scopia PX LLC	 -0.84	 4.25	 5.4	 287	 1/03
Senvest Partners LP	 -11.1	 95.58	 16.59	 234.7	 4/97
SIA LongTerm Investment (Alpha CHF)	 -10.23	 -2.38	 -13.64	 121.6	 2/05
SIA LongTerm Investment (Alpha EUR)	 -3.65	 12.85	 -6.86	 121.6	 2/05
SIA LongTerm Investment (Alpha II CHF)	 -10.23	 -5.48	 N.A	 121.6	 6/09
SIA LongTerm Investment (Alpha II EUR)	 -3.65	 9.29	 N.A	 121.6	 6/09
SIA LongTerm Investment (Alpha II GBP)	 -6.59	 4.99	 N.A	 121.6	 6/09
SIA LongTerm Investment (Alpha II USD)	 -3.82	 -4.76	 N.A	 121.6	 6/09
SPARX Long-Short Fund Ltd (USD)	 -4	 0.51	 -5.45	 108.7	 6/97
Sprott Capital LP	 1.88	 15.37	 10.38	 100.2	 1/02

	 June	 Last 12 mo.	 CAR	 June AUM 	 Start
Fund name	 return	 return	 last 3 years	 ($m)  	 date
Sprott Offshore Fund Ltd	 1.89	 15.34	 10.37	 211.3	 1/02
Theorema Europe Fund Ltd (A1)	 -1.07	 0.57	 1.03	 758.3	 6/01
Theorema Europe Fund Ltd (BB1)	 -1.07	 0.75	 0.87	 758.3	 7/01
TT Int. Mid-Cap Europe L/S Fund (EUR)	 -2.2	 9.59	 11.8	 632.3	 7/04

One-month returns from 1/06/10 to 30/06/10 – ranked alphabetically
equity market neutral
	 June	 Last 12 mo.	 CAR	 June AUM 	 Start
Fund name	 return	 return	 last 3 years	 ($m)  	 date
ACI MS Market Neutral	 -0.3	 -0.14	 -4.05	 396	 5/05
AJO Dollar-Neutral Long/Short	 0.92	 -6.05	 -2.45	 366.1	 1/97
Martingale L/S Mkt-Ntrl Strategy	 1.33	 -4.42	 -2.51	 305.2	 1/91
Quantitative Research & Trading LP	 -3.75	 4.09	 N.A	 120	 8/07
Quantitative Research & Trading Ltd	 -3.75	 4.62	 N.A	 105	 8/07
Talentum Enhanced Fund (USD) (B)	 0.97	 15.02	 3.35	 213	 8/05
Wegelin Mrkt Ntrl Fund (CHF)	 0.23	 -9.72	 -7.6	 167	 5/05
Wegelin Mrkt Ntrl Fund (EUR)	 0.27	 -9.35	 -6.32	 167	 6/05
Zacks Market Neutral Lvrgd Strat	 1.5	 -2.81	 1.37	 153	 4/94

One-month returns from 1/06/10 to 30/06/10 – ranked alphabetically
event driven
	 June	 Last 12 mo.	 CAR	 June AUM 	 Start
Fund name	 return	 return	 last 3 years	 ($m)  	 date
Centaurus Intl Risk Arb Fund (A) (EUR)	 1.78	 12.89	 N.A	 506.3	 3/09
ECF Value Fund II LP	 -4.64	 36.3	 12.07	 160.7	 1/04
ECF Value Fund LP	 -4.64	 36.44	 11.95	 248.6	 6/96
Gruss Global Investors (Enhanced) LP	 -0.43	 12.16	 N.A	 185	 7/08
Gruss Global Investors (Enhanced) Ltd	 -0.43	 12.07	 N.A	 598	 7/08
Gruss Global Investors LP	 -0.29	 10.49	 2.92	 350	 11/03
Gruss Global Investors Ltd	 -0.3	 10.43	 2.86	 811	 1/04
Omni Global Fund Ltd	 0.77	 7.38	 13.82	 620	 6/01
Owl Creek II LP	 -6	 9.55	 7.77	 1224	 2/02
Owl Creek Overseas Fund Ltd	 -4.9	 13.53	 8.71	 4521	 2/02
PSAM Europe Fund Ltd	 0.08	 7.11	 3.3	 110	 7/07
PSAM WorldArb Fund Ltd	 1.08	 20.18	 -1.01	 795	 9/98
PSAM WorldArb Partners LP	 1.08	 20.3	 -0.82	 795	 6/98
Somerset Special Opportunities LP	 -0.27	 34.61	 N.A	 111.6	 8/07
Trafalgar Catalyst Fund (D) (EUR)	 0.95	 4.41	 3.29	 410	 3/02
Trafalgar Recovery Fund (EUR)	 -0.78	 27.79	 5.33	 440	 7/03

One-month returns from 1/06/10 to 30/06/10 – ranked alphabetically
fixed income
	 June	 Last 12 mo.	 CAR	 June AUM 	 Start
Fund name	 return	 return	 last 3 years	 ($m)  	 date
Akanthos Arbitrage Fund LP	 -2.01	 81.5	 17.7	 100	 1/03
Aviva G7 Fixed Income (EUR) 1	 1.31	 8.8	 11.42	 776.2	 4/04
Aviva G7 Fixed Income (USD) 1	 1.33	 8.48	 11.18	 772.8	 2/04
Capula Global RV Fund LP	 2.1	 11.88	 13.19	 4709.6	 2/06
Catpricorn Fund	 -0.15	 8.59	 6.18	 141.2	 10/03
Dexia Bonds Euro High Yield (I)	 0.75	 24.27	 -0.08	 244.1	 10/03
Dexia Bonds Euro High Yield (N)	 0.67	 23.15	 -1.18	 244.1	 5/03
Dexia Bonds Gl High Yield (I)	 1.58	 19.03	 -0.24	 157	 10/03
Dexia Bonds Gl High Yield (N)	 1.46	 17.66	 -1.21	 157	 12/04
Element Capital Fund Ltd	 2.44	 47.94	 39.47	 1626.7	 4/05
GCA Credit Opp Offshore	 0.63	 33.84	 N.A	 126.5	 10/08
Good Hill Partners Fund II LP	 0.85	 40.18	 N.A	 102.9	 12/08
Horizon Fund	 0.38	 4.27	 4.7	 287.7	 7/99
Lynx Fund I (Master Fund) LP	 0.25	 22.61	 20.43	 585	 7/97
MBS Fund Caspian (E)	 -0.12	 13.18	 0.88	 409.1	 3/05
MBS Fund Gamma (EUR)	 0.09	 6.28	 0.45	 156	 10/05
MBS Fund Gamma EURO2	 0.1	 5.85	 0.11	 156	 10/05
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One-month returns from 1/06/10 to 30/06/10 – ranked alphabetically
funds of hedge funds
	 June	 Last 12 mo.	 CAR	 June AUM 	 Start
fund name	 return	 return	 last 3 years	 ($m)  	 date 
Access Fund LP	 0.14	 11.68	 -4.32	 109	 1/88
Access Fund Ltd	 0.09	 10.67	 -4.76	 109	 1/07
Acropolis Multi-Strategy (A)	 -1.57	 3.23	 1.9	 114.2	 1/02
Acropolis Multi-Strategy (B)	 -1.62	 2.68	 1.39	 114.2	 1/02
Acropolis Multi-Strategy (C)	 -1.65	 2.69	 1.66	 114.2	 1/05
Acropolis Multi-Strategy (D)	 -1.65	 2.21	 1.12	 114.2	 1/05
Advantage Advisers Whistler Fund LLC	 -1.67	 6.57	 -3.85	 161.5	 10/99
Albemarle Growth Fund	 -0.96	 4.72	 -4.47	 200	 4/00
AMC Alt Fund (BCV Directional CHF A)	 -1.05	 -2.81	 -6.46	 174.9	 7/03
AMC Alt Fund (BCV Directional CHF B)	 -0.99	 14.8	 N.A	 174.9	 1/08
AMC Alt Fund (BCV Directional USD-B)	 -1.05	 16.96	 N.A	 174.7	 1/08
Antarctica Gl Opportunities Fund (EUR)	 -1.75	 9.95	 N.A	 181.9	 1/08
Antarctica Gl Opportunities Fund (USD)	 -1.8	 9.58	 N.A	 181.9	 1/08
Antarctica Mkt Ntrl Fund Ltd (EUR)	 -2.65	 5.94	 -3.12	 710.8	 7/01
Antarctica Mkt Ntrl Fund Ltd (USD)	 -2.7	 6.17	 -2.5	 710.8	 7/01
Aperio Multi Strategy Ltd	 -1.85	 2.34	 4.11	 122.3	 5/07
Attalus Enhanced Index (Bar Cap Agg)	 0.81	 9.4	 3.75	 241.5	 7/06
Attalus Enhanced Index (Russell 1000)	 -6.15	 16.46	 -14.9	 163.8	 11/05
Attalus Enhanced Index (S&P)	 -5.81	 15.66	 -15.23	 95.7	 9/06
Aurum Investor Dollar Fund	 -0.37	 0.48	 -0.52	 215	 9/94
Aurum Investor Euro Fund	 -0.44	 0.35	 -0.87	 215	 12/04
Aurum Investor Sterling Fund	 -0.49	 0.15	 -0.14	 215	 12/04
Aurum Isis Dollar Fund	 -0.2	 1.93	 1.17	 694	 4/98
Aurum Isis Euro Fund	 -0.27	 3.63	 1.76	 694	 12/04
Aurum Isis Sterling Fund	 -0.22	 3.47	 2.49	 694	 12/04
AXA Alternative Premium	 -0.35	 4.56	 1.54	 381.8	 10/05
Blue Elite Fund Ltd	 -0.78	 6.95	 -3.96	 139.2	 2/03
BPI Strategies - Vasco Da Gama (C) (EUR)	 -0.79	 4.02	 -2.9	 160	 4/01
BSI MM Yield Enhancement (CHF)	 -0.1	 10.48	 -5.28	 353.9	 1/05
BSI MM Yield Enhancement (EUR)	 -0.06	 11.11	 -3.51	 353.9	 1/05
BSI MM Yield Enhancement (USD)	 -0.07	 11.87	 -2.76	 353.9	 1/05
BSI Multi Manager Directional (CHF)	 -1.85	 6.29	 N.A	 234.4	 8/08
BSI Multi Manager Directional (EUR)	 -1.89	 6.71	 N.A	 234.4	 8/08
BSI Multi Manager Directional (USD)	 -1.87	 7.33	 -4.66	 234.4	 7/99
Castle Alternative Invest AG (USD)	 -0.64	 5.6	 -1.23	 599	 2/02
Columbus CHF Inc	 -1.66	 6.96	 -8.36	 95.6	 5/04
Columbus Selection Inc	 -1.69	 7.92	 -6.58	 277	 1/85
Cube Global Multi-Strategy Fund	 -0.14	 11.13	 3	 537	 10/03
Culross Global Fund (EUR)	 -1	 1.41	 9.21	 235	 1/00
Culross Global Fund (CHF)	 -0.92	 1.3	 N.A	 235	 3/08
Culross Global Fund (GBP)	 -0.89	 1.63	 10.44	 235	 1/00

	 June	 Last 12 mo.	 CAR	 June AUM 	 Start
Fund name	 return	 return	 last 3 years	 ($m)  	 date
Metacapital Mortgage Opp Fund	 6.1	 105.37	 N.A	 150.5	 8/08
MidOcean Credit Opp Fund	 0.55	 33.5	 N.A	 175.1	 4/09
Millennium Gl High Yield Fund	 -1.59	 22.71	 -8.67	 291.2	 9/99
Pamplona Credit Opp Fund (A) (EUR)	 -0.88	 24.06	 N.A	 313.5	 1/09
PENN Core HY Bond Fund LP	 0.91	 20.53	 5.48	 281.2	 2/03
Perella Weinberg Partners Asset Based	 0.76	 26.98	 N.A	 463.6	 4/08
Prologue LP (B) (EUR)	 1.22	 5.88	 13.84	 1003	 2/06
Prologue LP (F) (GBP)	 1.13	 5.84	 N.A	 1003	 3/09
Sanctum Fixed Income Fund	 1.81	 5.96	 8.08	 270	 9/03
Talon Total Return QP Partners LP	 1.4	 29.63	 3.32	 159.6	 6/03
Thames River Euro Gl Bond (EUR) (Acc)	 0.95	 13.95	 14.68	 177.3	 12/04
Thames River Gl. Bond (GBP)	 -0.78	 10.01	 17.24	 130.7	 11/03
Waterfall Eden Fund Ltd	 0.75	 5.38	 -6.15	 392.3	 9/05

One-month returns from 1/06/10 to 30/06/10 – ranked alphabetically
macro
	 June	 Last 12 mo.	 CAR	 June AUM 	 Start
Fund name	 return	 return	 last 3 years	 ($m)  	 date
Argonaut Gl Macro Fund Ltd	 1.79	 11.09	 12.09	 450.2	 8/05
Argonaut Macro Partnership LP	 1.74	 11.6	 12.34	 281.8	 7/00
Balestra Capital Partners LP	 2.86	 1.5	 51.58	 1340	 1/99
Banyan Capital Fund LP	 1.71	 9.09	 13.81	 560	 4/04
Capital Hedge Fund Ltd	 3.31	 -5.76	 9.08	 110	 1/00
Global Trading Strat (Cayman)	 1.63	 -7.4	 15.72	 485	 6/05
Harmonic Alpha Plus Macro Fund	 0.83	 16.2	 2.91	 485	 5/03
Harmonic Macro Value Program	 0.19	 21.1	 3.68	 485	 5/03
MaxQ Ltd (B) (EUR)	 -1.45	 0.74	 2.43	 165.9	 12/02
Pivot Global Value Fund	 2.23	 5.29	 35.98	 689	 3/02

One-month returns from 1/06/10 to 30/06/10 – ranked alphabetically
merger arbitrage
	 June	 Last 12 mo.	 CAR	 June AUM 	 Start
Fund name	 return	 return	 last 3 years	 ($m)  	 date
Gruss Offshore Arbitrage Ltd	 -0.16	 3.35	 1.29	 252	 1/07
PSAM Merger Fund LP	 0.91	 6.19	 N.A	 141	 6/09
PSAM Merger Fund Ltd	 0.91	 6.32	 N.A	 141	 6/09

One-month returns from 1/06/10 to 30/06/10 – ranked alphabetically
multi-strategy
	 June	 Last 12 mo.	 CAR	 June AUM 	 Start
Fund name	 return	 return	 last 3 years	 ($m)  	 date
AC Stat Value MN 7 Vol (A)	 -0.06	 6.75	 N.A	 478.6	 2/08
AQR DELTA Full Vol Fund (Master)	 1.43	 11.14	 N.A	 756	 10/08
AQR DELTA Fund (Master)	 0.73	 6.31	 N.A	 756	 10/08
Asuka Opportunities Ltd	 -1.21	 -1.63	 -0.21	 189.9	 10/02
Babson Capital Blue Chip MS LP	 1.33	 6.7	 15.16	 112.4	 11/06
Black Diamond Ltd	 -0.26	 13.86	 3.27	 106	 1/96
IKOS Equity Hedge Fund (EUR)	 -0.43	 5.23	 9.94	 171.6	 7/03
North Pole Capital Investments	 -0.2	 24.45	 15.14	 156.4	 12/91
North Pole Offshore	 -0.25	 24.97	 16.08	 243.9	 1/02
RockView Capital Credit Fund Intl	 0	 16.23	 -3.42	 155	 9/04
Shepherd Investments Intl (A)	 -0.3	 15.84	 -5.78	 2564.2	 7/95
Stark Investments LP	 -1.33	 12.15	 -7.48	 958.2	 10/94
Vertex Fund	 -2.54	 34.45	 3.76	 822.2	 2/98

One-month returns from 1/06/10 to 30/06/10 – ranked alphabetically
OPTION STRATEGY/VOLATILITY TRADING
	 June	 Last 12 mo.	 CAR	 June AUM 	 Start
Fund name	 return	 return	 last 3 years	 ($m)  	 date
PEAK6 Performance Fund (LLC & LTD)	 -0.07	 6.46	 19.75	 591.6	 3/06
Titan Asia Volatility Fund	 -1.29	 -1.48	 16.05	 100	 8/01

	 June	 Last 12 mo.	 CAR	 June AUM 	 Start
Fund name	 return	 return	 last 3 years	 ($m)  	 date
Titan Gl Return Fund (Class AR)	 0.63	 2.29	 14.67	 300	 3/03
Titan Global Return Fund (Class M)	 5.16	 6.56	 22.37	 300	 1/06
Titan Global Return Fund(Class G)	 6.51	 -2.91	 17.04	 300	 3/03

*Based on funds reporting net of all fees and lead funds
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	 June	 Last 12 mo.	 CAR	 June AUM 	 Start
fund name	 return	 return	 last 3 years	 ($m)  	 date
Culross Global Fund (USD)	 -0.94	 1.72	 9.67	 235	 1/00
Dexia World Alt Alpha Dynamic (I)	 -1.17	 4.36	 -1.56	 170.4	 1/03
Dexia World Alt Alphamax (EUR) (C)	 -1.21	 2.61	 -2.23	 566	 9/01
Dexia World Alt Alphamax (USD) (C)	 -1.14	 2.62	 -1.89	 564	 9/01
Dexion Absolute Limited (GBP)	 -0.73	 8.38	 0.47	 1165.8	 1/03
Dexion Equity Alternative Limited	 -1.44	 2.43	 -1.17	 117.7	 4/04
Dexion Trading Limited	 -0.68	 4.48	 3.69	 195.6	 11/04
DGC Euroarbitrage Ltd	 -0.59	 6.11	 -6.34	 290.3	 9/00
DGC Pendulum Ltd	 -0.55	 6.06	 -5.75	 533.6	 1/99
Double Eagle Capl Ace LP (B)	 -2.21	 8.42	 12.69	 155	 8/05
Double Eagle Capl Ace Ltd (A)	 -2.26	 8.74	 13.16	 155	 8/05
Double Eagle Capl Ace Ltd (B)	 -2.21	 8.82	 12.84	 155	 8/05
Dunbar Capital Management LLC (C)	 -1.53	 6.15	 -0.53	 194.4	 7/96
EACM Absolute Return Fund Ltd	 -0.68	 5.67	 -2.68	 160.6	 1/03
Edmond Prifund Alpha Div (A) (CHF)	 -1.99	 5.89	 -2.37	 585.6	 5/04
Edmond Prifund Alpha Div (A) (EUR)	 -2.05	 6.38	 -1.35	 586.3	 8/03
Edmond Prifund Alpha Div (B) (CHF)	 -2.19	 5.68	 -2.61	 585.6	 5/04
Edmond Prifund Alpha Div (B) (EUR)	 -2.23	 6.19	 -1.54	 586.3	 3/04
Edmond Prifund Alpha Div (B) (USD)	 -1.88	 6.78	 -0.13	 583.1	 5/04
Edmond Prifund Alpha Div (C) (CHF)	 -1.93	 6.6	 -1.77	 585.6	 5/04
Edmond Prifund Uncorrelated (A) (EUR)	 -1.02	 10.18	 2.36	 1089.9	 6/01
Edmond Prifund Uncorrelated (B) (EUR)	 -1.17	 10.02	 2.24	 1089.9	 1/03
Edmond Prifund Uncorrelated (B) (USD)	 -0.98	 10.19	 3.28	 856.3	 1/03
Edmond Prifund Uncorrelated (C) (EUR)	 0.97	 13.1	 3.75	 1089.9	 1/03
Edmond Prifund Uncorrelated (C) (USD)	 -0.79	 11.12	 3.86	 856.3	 1/03
Edmond Prifund Uncorrelated (H) (CHF)	 -0.99	 10.23	 N.A	 115.3	 10/07
Ermitage Asset Selection A	 -0.78	 2.05	 -6.91	 133.9	 10/00
Ermitage Asset Selection B	 -0.76	 3.91	 -5.76	 133.9	 10/00
Ermitage Asset Selection C	 -0.77	 2.44	 -7.01	 133.9	 6/01
Ermitage Asset Selection D	 -0.81	 1.7	 -7.25	 133.9	 6/01
Ermitage Asset Selection E	 -0.79	 3.54	 -6.32	 133.9	 6/01
Ermitage Asset Selection F	 -0.76	 3.61	 -6.64	 133.9	 9/02
Ermitage Asset Selection G	 -0.59	 2.56	 -6	 133.9	 11/03
Ermitage Asset Selection H	 -0.79	 1.93	 -6.94	 133.9	 6/06
Ermitage Asset Selection I	 -0.77	 3.96	 -5.73	 133.9	 5/05
Ermitage Asset Selection J	 -0.78	 2.88	 -6.71	 133.9	 5/05
Ermitage Asset Selection K	 -0.77	 3.97	 -7.03	 133.9	 10/06
Ermitage Asset Selection L	 -0.6	 2.64	 -5.8	 133.9	 5/05
Fidam Capital Growth Fund (EUR)	 -1.15	 3.48	 0.7	 113.6	 3/04
Fischer Garrison Fund LP (A)	 -1.34	 5.46	 -0.8	 237	 1/02
GHF Sicav Arbitrage Opportunities (A)	 -0.19	 16.75	 N.A	 226.3	 7/09
GHF Sicav Arbitrage Opportunities (B)	 -0.19	 16.1	 N.A	 226.3	 7/09
GLC Diversified Fund Ltd (EUR)	 -3.6	 -0.47	 18.89	 309.6	 5/05
GLC Diversified Fund Ltd (USD)	 -3.54	 -0.2	 18.4	 309.6	 7/93
Green Way Arbitrage (A)	 0.11	 -21.71	 -16.69	 274.2	 7/99
Green Way Arbitrage (B)	 0.06	 -22.04	 -17.05	 274.2	 7/99
Green Way Arbitrage (C)	 0.2	 -21.44	 -16.31	 274.2	 6/01
Green Way Arbitrage (D)	 0.16	 -21.78	 -16.68	 274.2	 5/01
Green Way Arbitrage (E)	 0.17	 -21.79	 -16.87	 274.2	 10/02
Green Way Arbitrage (H)	 0.01	 -22.47	 -17.92	 274.2	 2/04
Green Way Arbitrage I C	 0.19	 9.9	 -6.39	 274.2	 6/01
Green Way Arbitrage I D	 0.16	 9.36	 -6.82	 274.2	 5/01
Green Way Arbitrage I F	 0.08	 8.89	 -7.38	 274.2	 11/02
Green Way Arbitrage I H	 0.12	 8.27	 -8.02	 274.2	 2/04
Green Way Limited - A Monthly	 -0.31	 7.93	 N.A	 525.4	 2/09
Green Way Limited - B Monthly	 -0.53	 7.75	 N.A	 525.4	 2/09
Groupama Alternatif Dynamique	 -0.55	 2.11	 -7.55	 329.9	 1/02
Guidance Green Terrain LP	 -1.25	 18.56	 -0.39	 98	 12/01
Haussmann Holdings (B) (USD)	 -1.12	 7.44	 -5.93	 1610	 1/91
Haussmann Holdings (C) (EUR)	 -1.4	 7	 -6.18	 511.4	 2/03
HeadStart FoF Ltd (C) (EUR)	 -0.76	 4.33	 -7.82	 123	 7/04

	 June	 Last 12 mo.	 CAR	 June AUM 	 Start
fund name	 return	 return	 last 3 years	 ($m)  	 date
HeadStart FoF Ltd C2 (EUR)	 -0.64	 10.57	 N.A	 123	 9/08
HeadStart FoF Ltd D (GBP)	 -0.76	 3.98	 -9.42	 123	 7/04
HeadStart FoF Ltd D2 (GBP)	 -0.64	 10.45	 N.A	 123	 12/08
Heritage Total Return (CHF) A	 -0.94	 -3.21	 -3.55	 107.7	 7/03
Heritage Total Return (CHF) I	 -0.88	 -2.48	 N.A	 107.7	 6/08
Heritage Total Return (EUR) A	 -0.9	 -2.86	 -2.39	 99.9	 5/04
Heritage Total Return (EUR) I	 -0.84	 -2.13	 N.A	 99.9	 9/08
Heritage Total Return (USD) I	 -0.78	 -2	 N.A	 116.9	 9/08
HSBC GH Fund (EUR)	 -1.52	 5.06	 -2.16	 377.4	 4/04
HSBC GH Institutional (USD)	 -1.4	 6.03	 -0.54	 519.4	 5/06
James River Multi-Strategy Fund LP	 -1.53	 11.16	 2.6	 135	 11/00
Jubilee Abs Return (USD) (B)	 -1.2	 4.49	 1.75	 3165.8	 5/04
Lighthouse V Fund Ltd (A)	 -0.6	 8.21	 -2.28	 218	 1/03
Liongate Multi-Strategy Fund (A) (USD)	 -1.2	 2	 0.31	 1800	 4/04
Liongate Select Fund (A) (USD)	 -1.69	 -0.68	 -3	 134	 11/06
Lyxor Premium Fund	 -0.46	 4.62	 -0.24	 306.6	 6/04
Magnitude Leveraged International (A)	 -1.06	 21.8	 -5.48	 141.6	 12/03
Magnitude US Partners	 -0.63	 12.47	 2.48	 290	 2/04
Man Commodity Strategies (USD) I	 -2.3	 -2.28	 -0.46	 1044.1	 10/03
Man Dynamic Selection (USD) I	 -0.9	 1.32	 1.22	 225.2	 3/01
Man Four Seasons Strategies (USD) I	 -0.6	 2.65	 -2.88	 923.5	 12/99
Man Leading Edge (CHF) I	 -1.5	 -0.59	 N.A	 302.3	 8/07
Momentum AllWeather Fund	 -0.14	 9.25	 -4.2	 140	 5/95
Momentum AllWeather II (CHF)	 -0.23	 8.43	 -5.63	 280	 2/05
Momentum AllWeather II (EUR)	 -0.22	 8.76	 -4.96	 280	 9/04
Momentum AllWeather II (GBP)	 -0.18	 9.16	 -5.31	 280	 9/04
Momentum AllWeather II (JPY)	 -0.15	 8.44	 -6.05	 280	 12/04
Momentum AllWeather II (USD)	 -0.17	 8.85	 -4.89	 280	 9/04
Momentum Meteor Opportunities I (EUR)	-0.46	 9.97	 -1.45	 238.4	 10/03
Momentum Meteor Opportunities I (USD)	 -0.37	 9.69	 -1.09	 194	 2/04
Montier Multi Strategy FOF Ltd EUR	 -0.93	 8.73	 -5.57	 169.1	 6/00
NB Diversified Arbitrage Fund II LP	 0.1	 12.45	 -0.45	 255	 1/02
NB Offshr Diversified Arbitrage Fund	 0.25	 12.4	 0	 769.5	 1/02
Opus Fund Ltd (Multi-Strategy) (B)	 -1.03	 5.73	 -3.82	 488	 10/02
Opus Fund Ltd (Multi-Strategy) (E)	 -1	 5.93	 -3.39	 488	 7/03
Oxbridge Partners LP	 -1.55	 12.97	 -4.62	 124.3	 10/92
Permal Strategic Allocation (EUR)	 -1.23	 6.91	 -3.98	 161	 7/04
Polygon Capital - CHF Class	 -1.14	 2.21	 -4.71	 248	 10/95
Robeco-Sage Cap Intl Ltd	 -0.86	 5.87	 -4.2	 571.2	 1/00
Saguenay Offshore (A)	 -0.72	 10.77	 3.71	 166.1	 2/04
SC Market Neutral Fund (CHF)	 -0.78	 2.16	 N.A	 118.7	 4/08
SC Market Neutral Fund (EUR)	 -0.78	 2.49	 N.A	 118.9	 4/08
SC Market Neutral Fund (USD)	 -0.73	 2.8	 N.A	 118.6	 4/08
Sciens Global Diversified (USD) (B)	 0.27	 4.17	 N.A	 102.4	 1/09
Stenham Universal (EUR)	 -1.2	 0.48	 -1.57	 542.1	 11/04
Stenham Universal (GBP)	 -1.06	 0.84	 -0.38	 542.1	 11/04
Stenham Universal II (EUR)	 -1.36	 0.25	 -2	 879	 7/03
Stenham Universal II (GBP)	 -1.06	 0.47	 -0.66	 879	 7/03
Stenham Universal II (USD)	 -0.97	 0.74	 -0.88	 879	 4/02
Stenham Universal (USD)	 -0.96	 1.05	 -0.61	 542.1	 1/00
Terrapin Fund of Funds LP	 -2.02	 9.6	 -1.65	 188	 1/01
Thames River Multi Hedge+ (GBP)	 -2.37	 1.62	 -0.58	 388.4	 2/04
Thames River Warrior Fund (A) (USD)	 -2.13	 6.31	 2.22	 99.7	 8/98
Titan Masters Intl. Fund Ltd	 -1.08	 10.02	 2.09	 536.1	 12/01
Trocadero Capital Holdings Ltd (A)	 -1.74	 10.3	 -1.24	 164	 10/03
Trocadero Capital Holdings Ltd (B)	 -1.79	 9.93	 -1.6	 164	 10/03
Trocadero Capital Holdings Ltd (C)	 -1.72	 9.55	 -2.47	 164	 7/07
Unicorn Investment SICAV	 -0.73	 7.2	 -1.22	 178.7	 9/95

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


