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performance data december

One-month returns from 1/12/11 to 31/12/11 – ranked alphabetically
CONVERTIBLE ARBITRAGE 
	D ec	L ast 12 mo.	CAR	D  ec AUM 	S tart 
Fund name	 return	 return	 last 3 years	 ($m)  	 date 
Waterstone Mrkt Ntrl Master Ltd	 1.58	 0.72	 16.84	 1199.60	 8/03

One-month returns from 1/12/11 to 31/12/11 – ranked alphabetically
DISTRESSED SECURITIES
	D ec	L ast 12 mo.	CAR	D  ec AUM 	S tart 
Fund name	 return	 return	 last 3 years	 ($m)  	 date 
Alden Gl Distressed Opportunities (A)	 1.86	 -21.70	 33.52	 1888.90	 11/08
Alden Gl Value Recovery LP (A)	 3.74	 -23.62	N .A	 418.50	 5/10
Armory Fund LP	 -6.13	 -17.48	 55.37	 52.30	 9/03
Beach Point Distressed Fund LP	 0.72	 0.32	N .A	 92.00	 4/09
Credit Renaissance Fund Ltd	 -4.47	 -7.20	 9.11	 105.80	 2/01
Pinebank Catalyst Fund Ltd	 0.10	 -2.81	 3.89	 114.60	 7/04
Resolution Fund Ltd	 -1.29	 -6.42	 3.78	 64.80	 2/03
Schultze Offshore Fund Ltd	 7.10	 -15.24	 -3.74	 117.80	 4/04
Wilfrid Global Opportunity Fund LP	 -0.76	 -15.54	 11.56	 60.30	 2/01
 
One-month returns from 1/12/11 to 31/12/11 – ranked alphabetically
emerging markets
	D ec	L ast 12 mo.	CAR	D  ec AUM 	S tart 
Fund name	 return	 return	 last 3 years	 ($m)  	 date 
Ajia Lighthorse China Growth Fund	 -6.02	 -12.63	 25.04	 220.00	 1/06
Anno Domini Growth and Opp (A)	 -0.81	 -0.35	 54.51	 68.30	 1/08
Consilium Em Mkt Abs. Ret LLC	 -4.44	 -23.85	 2.83	 51.30	 7/04
Firebird Mongolia Fund Ltd B	 -3.09	 60.96	N .A	 64.20	 5/10
GLG Emerging Currency - FI (A-USD)	 -0.30	 -1.99	 9.19	 138.20	 11/08
GLG Emerging Mkts A (USD)	 0.00	 -18.01	 7.58	 402.30	 11/08
GML Agri Commodity Trade Finance	 -0.22	 1.82	N .A	 50.80	 9/09
Gramercy Master Fund	 -1.59	N .A	N .A	 93.30	 4/11
Greater Asian Hedge Fund Ltd	 -5.69	 -5.50	 12.97	 94.00	 3/00
Growth Management Limited	 -2.19	 -6.15	 -4.55	 194.70	 6/98
HSBC India Alpha Ltd (USD)	 -3.65	 -19.90	 6.72	 92.10	 4/07
Pictet Greater China I (USD)	 1.65	 -13.05	 0.77	 310.00	 6/03
PTR Mandarin I (USD)	 -1.44	 -14.97	N .A	 288.00	 10/10
SPARX Korea Long-Short Fund	 -2.80	 -15.95	 -3.10	 112.80	 12/03
SPARX Strategic Investment (Korea)	 -3.87	 -6.71	 30.94	 78.50	 5/06
Tiedemann/Ayer Asia	 -2.01	 -14.21	 3.79	 61.40	 1/97
Traxis Emerging Markets Equity Fund	 -4.54	 12.95	 15.82	 113.80	 11/08
Traxis Emerging Markets Opport Fund	 -1.09	 1.17	 7.69	 214.00	 7/07
Triogem L/S GEM Fund Ltd	 -2.37	 -5.06	 7.27	 268.60	 1/09

One-month returns from 1/12/11 to 31/12/11 – ranked alphabetically
equity long bias
	D ec	L ast 12 mo.	CAR	D  ec AUM 	S tart 
Fund name	 return	 return	 last 3 years	 ($m)  	 date 
Acru China+ Absolute Return Ltd	 1.60	 -12.13	 15.08	 118.70	 11/04
Drake Associates LP	 -2.20	 -12.41	 6.24	 69.90	 1/94
Gutzwiller ONE	 1.60	 -6.60	 11.88	 61.90	 7/01
Mainstream Active Value Fund II LP	 0.08	 -5.90	 9.07	 174.40	 6/98

	D ec	L ast 12 mo.	CAR	D  ec AUM 	S tart 
Fund name	 return	 return	 last 3 years	 ($m)  	 date 
Marathon Partners LP	 0.45	 -2.04	 22.36	 130.00	 4/97
PTR Corto Europe HI (CHF)	 0.04	 -13.59	N .A	 136.10	 4/10
PTR Corto Europe HI (USD)	 0.02	 -13.07	N .A	 132.00	 4/10
PTR Corto Europe I (GBP)	 -2.32	 -15.04	N .A	 133.90	 4/10
PTR Corto Europe P (EUR)	 0.06	 -13.28	N .A	 137.20	 4/10
Snow Capital Investment Partners LP	 0.88	 -15.21	 13.18	 90.00	 10/02

	
One-month returns from 1/12/11 to 31/12/11 – ranked alphabetically
equity long/short
	D ec	L ast 12 mo.	CAR	D  ec AUM 	S tart 
Fund name	 return	 return	 last 3 years	 ($m)  	 date 
Altairis Long/Short	 1.22	 2.88	 7.44	 234.00	 9/97
Altairis Offshore	 0.85	 2.01	 5.74	 174.30	 1/01
Altairis Offshore Levered	 1.71	 5.39	 11.90	 530.00	 3/06
Anson Investments Master Fund LP	 0.23	 23.70	 22.21	 185.70	 7/07
Bluefin Investors Fund LP	 0.84	 -0.17	 6.48	 352.40	 5/07
CCM Small Cap Value Fund LP	 -3.38	 -24.01	 36.31	 101.90	 10/99
Cobalt Offshore Fund Ltd Series 1	 -0.25	 -0.64	 6.73	 1311.90	 1/97
Cobalt Partners LP Series 1	 -0.27	 -0.72	 6.85	 1522.10	 1/95
Glenrock Global Partners LP (QP)	 1.40	 -6.78	 -0.53	 344.00	 7/91
GLG Alpha Select (C-EUR)	 -1.80	 -10.47	 5.18	 518.60	 9/04
GLG European L/S D (EUR)	 -1.10	 7.04	 11.44	 962.80	 7/07
GLG European Opportunity Fund D (EUR)	 -1.70	 -16.81	 -0.86	 185.80	 1/02
HSBC European Alpha (EUR)	 0.18	 1.37	 4.24	 551.00	 1/03
OMG Opportunities 2X (USD)	 -1.05	 -3.38	 -0.20	 280.00	 3/07
Platinum Fund Ltd A (USD)	 -1.52	 -13.52	 7.83	 483.00	 6/94

One-month returns from 1/12/11 to 31/12/11 – ranked alphabetically
equity market neutral
	D ec	L ast 12 mo.	CAR	D  ec AUM 	S tart 
Fund name	 return	 return	 last 3 years	 ($m)  	 date 
Brookdale Global Opportunity Fund	 0.52	 1.71	 11.78	 355.50	 10/00
Brookdale Intl Partners LP	 0.55	 1.78	 11.50	 860.50	 11/94
Cerebellum ATM Fund LP	 0.68	 7.12	N .A	 60.10	 12/09
F&C Zircon Master (EUR)	 -0.17	 3.04	 -0.17	 94.10	 1/08
Wisdom of Japan Fund	 0.71	 1.37	N .A	 99.30	 4/09

One-month returns from 1/12/11 to 31/12/11 – ranked alphabetically
event driven
	D ec	L ast 12 mo.	CAR	D  ec AUM 	S tart 
Fund name	 return	 return	 last 3 years	 ($m)  	 date 
Beach Point Total Return Fund LP	 0.44	 -0.97	 14.15	 109.00	 7/96
Beach Point Total Return Offshore Ltd	 0.24	 -1.02	 13.40	 488.00	 3/04
Havens Intl Enhanced Fund Ltd	 1.53	 -4.78	 11.44	 54.70	 1/06
Moab Partners LP	 1.78	 -0.37	 12.51	 193.00	 4/06
Moab Partners Ltd	 1.73	 -0.81	 12.25	 95.00	 4/06
Perella Weinberg Prtnrs Xerion Ltd	 -2.15	 -21.38	 6.22	 2354.90	 3/04

One-month returns from 1/12/11 to 31/12/11 – ranked alphabetically
fixed income
	D ec	L ast 12 mo.	CAR	D  ec AUM 	S tart 
Fund name	 return	 return	 last 3 years	 ($m)  	 date 
400 Capital Credit Opportunities LP	 0.65	 3.07	N .A	 114.00	 2/09
Axonic Credit Opportunities Master LP	 0.72	 6.00	N .A	 264.00	 4/09
Beach Point Loan Fund LP	 1.01	 2.89	 18.28	 65.00	 5/05
Beach Point Loan Offshore Fund Ltd	 1.02	 2.89	 18.28	 163.00	 5/05
GAM Sterling Special Bond	 1.09	 -1.73	 16.56	 60.30	 11/90
GLG Gl Convertible UCITS Fund	 -0.40	 -8.80	 12.00	 273.80	 3/99
Good Hill Overseas Fund Ltd	 0.78	 8.29	 22.86	 212.60	 1/07
LibreMax Partners LP	 -0.59	 2.01	N .A	 183.00	 10/10
Oyster European Corp Bonds (EUR)	 2.43	 -1.41	 5.74	 300.70	 7/03
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To ensure your fund appears in the HFMWeek 
performance tables, please contact Indira Peters-
DiDio on +1 (212) 268 4919 or i.peters@hfmweek.com

One-month returns from 1/12/11 to 31/12/11 – ranked alphabetically
funds of hedge funds
	 Dec	L ast 12 mo.	C AR	 Dec AUM 	 Start 
Fund name	 return	 return	 last 3 years	 ($m)  	 date 
3A Multi Arbitrage Fund (CHF) (B)	 -0.11	 -2.98	 3.22	 148.50	 7/04
3A Multi Arbitrage Fund (EUR) (B)	 0.14	 -1.75	 3.99	 149.70	 8/03
3A Multi Arbitrage Fund (USD) (B)	 0.18	 -1.96	 4.27	 144.20	 12/02
3A Multi Strategy Fund (CHF) (B)	 -0.45	 -9.31	 2.01	 205.20	 8/03
3A Multi Strategy Fund (EUR) (B)	 -0.39	 -8.23	 2.90	 206.80	 2/03
3A Multi Strategy Fund (GBP) (B)	 -0.31	 -8.43	 2.94	 202.10	 9/08
3A Multi Strategy Fund (USD) (B)	 -0.32	 -8.37	 3.04	 199.20	 9/02
Advantage Advisers Whistler Fund LLC	 -1.48	 -8.52	 4.14	 102.80	 10/99
AlphaGen Perseus Fund Ltd (A USD)	 -0.20	 -4.00	 3.05	 189.90	 12/04
AMC Alt Fund (BCV Directional CHF A)	 -1.04	 -3.97	 0.28	 210.20	 7/03
Asian Capital Holdings Fund	 -1.80	 -14.52	 4.02	 384.40	 3/93
Atrevida Multi Strategy Master LP	 0.39	 -2.23	 9.42	 69.00	 6/07
Basel Holdings Intl Ltd Equities	 0.50	 -4.08	 7.05	 72.50	 1/04
Basel Holdings Intl Ltd (EUR)	 -0.10	 -4.50	 2.71	 56.70	 1/04
Benchmark Plus Instl Ptnrs Real Alpha	-0.32	 -2.24	 10.98	 1293.30	 6/04
Benchmark Plus L/S Real Alpha Fund LP	 -0.36	 -3.39	 2.82	 212.70	 1/06
Benchmark Plus Real Alpha Fund LP	 0.47	 1.89	 10.18	 91.00	 1/98
Caliburn Global Inefficiencies (USD)	 -0.71	 0.48	 3.01	 269.80	 7/07
Caliburn Greater China Fund (USD)	 -1.01	 -6.98	 4.80	 61.90	 4/07
Caliburn Strategic Fund SP (USD)	 -2.58	 -10.26	 1.80	 205.00	 6/06
Collins Capital Divers. Fund II LP	 -0.78	 -0.72	 7.02	 178.90	 1/95
Collins Capital Low Vol II LP	 -0.33	 0.22	 6.89	 172.40	 1/03
Crown Asia Pacific Balanced SP (USD)	 -0.57	 -4.92	 1.81	 88.00	 8/03
Delphi Arbitrage Fund Ltd A (USD)	 -0.38	 -2.35	 5.08	 99.40	 1/98
Delphi Global Limited A (USD)	 -0.47	 -8.67	 2.88	 87.50	 1/99
Double Eagle Capl Ace LP (A)	 0.14	 -7.25	 7.22	 200.00	 8/05
Eurizon Low Volatility Fund	 -0.52	 -6.87	 -0.20	 218.60	 1/02
Eurizon Medium Volatility Fund	 0.24	 -5.32	 0.59	 72.80	 1/02
Eurizon Multi Alpha I Class	 0.49	 -3.74	 N.A	 79.10	 1/10
Gottex Market Neutral Fund - B (USD)	 -0.09	 -1.59	 4.91	 1414.40	 6/99
Gottex MN Plus (USD) DST	 -0.09	 -0.58	 6.68	 1503.00	 5/07
Gottex Port Alpha Mkt Nrl Erisa (USD)	 0.79	 -0.59	 17.91	 234.80	 1/07
Gottex Tiger Fund Ltd (USD)	 -0.78	 -3.84	 2.71	 54.10	 4/06
Gutzwiller TWO (USD)	 -0.03	 -2.85	 3.09	 59.30	 5/02
HCP Absolute Return Fund LP	 0.40	 -2.33	 9.38	 1178.60	 7/02
Hedge Invest Diversified Strategies	 -0.48	 -7.34	 3.40	 92.40	 5/04
Hedge Invest Global Fund	 -0.30	 -7.36	 4.06	 383.80	 12/01
Hedge Invest Global Opportunity	 -0.27	 -6.13	N .A	 60.60	 3/09
Hedge Invest Multi-Strategy	 -0.25	 -7.84	 3.52	 185.00	 12/01
Hedge Invest Opportunity Fund (A)	 -0.37	 -5.59	 4.17	 70.50	 8/02
Hedge Invest Sector Specialist	 -0.24	 -8.81	 3.09	 196.80	 3/02
Key Hedge Fund (USD) A	 -0.39	 -6.27	 2.11	 528.00	 4/90
Key Recovery Fund Ltd (USD)	 -0.57	 -4.41	 6.08	 54.70	 7/01
Leveraged Capital Holdings - A	 -3.90	 -10.97	 5.23	 1246.90	 1/78
Mosaic Trading Class HI (EUR)	 0.51	 -2.55	 3.96	 687.40	 1/07
Multi Strategy SICAV - Pendulum I (EUR)	 -0.55	 -2.89	 3.68	 112.70	 9/00
Multi Strategy SICAV - Pendulum I (USD)	-0.43	 -3.03	 3.94	 323.50	 1/99
Olympia Star I (USD)	 -0.84	 -7.91	 -3.20	 62.70	 1/91

	 Dec	L ast 12 mo.	C AR	 Dec AUM 	 Start 
Fund name	 return	 return	 last 3 years	 ($m)  	 date 
Oyster European FI (EUR)	 3.26	 1.05	 2.94	 73.60	 4/02
Oyster Global Convertibles (EUR)	 0.14	 -7.89	N .A	 168.30	 4/09
Pine River Fixed Income Master Fd Ltd	 0.35	 4.86	 38.62	 1867.80	 9/08
Pines Edge Value Investors LP	 -0.24	 5.73	 21.36	 112.00	 1/07
Saint George UCITS Sicav- FI (Inst.-A)	 0.74	 -3.85	 N.A	 116.40	 5/10
Saint George UCITS Sicav Tot Ret (EUR)	 2.89	 -6.48	N .A	 65.10	 4/10
Strategos Deep Value Mortgage (1A)	 0.44	 2.15	 N.A	 92.20	 2/09
 
One-month returns from 1/12/11 to 31/12/11 – ranked alphabetically 
Macro
	 Dec	L ast 12 mo.	C AR	 Dec AUM 	 Start 
Fund name	 return	 return	 last 3 years	 ($m)  	 date 
Alto Global Fund Ltd	 0.59	 -22.48	 N.A	 251.00	 10/09
Galtere Int’l Master Fund LP	 -2.42	 -10.38	 -0.94	 588.00	 3/99
GLG Atlas Macro Fund A (USD)	 -0.10	 -0.45	 N.A	 504.90	 3/09
Traxis Fund LP	 -1.79	 -5.04	 9.59	 283.70	 6/03
Traxis Global Equity Macro Fund	 -0.68	 -9.00	 N.A	 290.50	 8/09
 
One-month returns from 1/12/11 to 31/12/11 – ranked alphabetically 
MERGER ARBITRAGE
	 Dec	L ast 12 mo.	C AR	 Dec AUM 	 Start 
Fund name	 return	 return	 last 3 years	 ($m)  	 date 
AM Investments MA Ericott Offshr Ltd	 0.23	 4.42	 6.49	 50.00	 1/95
Diva Synergy Ltd C (USD)	 2.91	 -3.41	 10.94	 64.70	 5/08
 
One-month returns from 1/12/11 to 31/12/11 – ranked alphabetically 
MULTI-STRATEGY
	 Dec	L ast 12 mo.	C AR	 Dec AUM 	 Start 
Fund name	 return	 return	 last 3 years	 ($m)  	 date 
Black Diamond Ltd	 0.06	 -2.01	 8.51	 101.90	 1/96
Black Diamond Partners LP	 0.00	 -1.77	 8.35	 227.30	 10/93
Black Diamond Relative Value Ltd	 -0.49	 -4.11	 4.48	 810.00	 8/99
Black Diamond Relative Value Ptnrs LP	 -0.44	 -3.80	 4.79	 231.60	 2/98
CMT Global Fund Ltd	 -0.30	 2.47	 7.19	 55.60	 12/05
Double Black Diamond LP	 -0.30	 -2.16	 10.90	 1516.20	 12/97
Double Black Diamond Ltd	 -0.37	 -2.27	 11.14	 2977.90	 4/98
F&C Sapphire Master Ltd	 -0.27	 -4.62	 2.93	 128.70	 9/03
Hudson Bay Fund LP	 -0.02	 4.55	 15.62	 379.00	 1/06
North Pole Capital Investments	 1.36	 -4.41	 19.64	 142.50	 12/91
North Pole Offshore	 1.24	 -5.27	 20.07	 290.30	 1/02
Pine River Master Fund Ltd	 -0.08	 5.77	 32.01	 1068.60	 6/02
 
One-month returns from 1/12/11 to 31/12/11 – ranked alphabetically 
OPTION STRATEGY/VOLATILITY TRADING
	 Dec	L ast 12 mo.	C AR	 Dec AUM 	 Start 
Fund name	 return	 return	 last 3 years	 ($m)  	 date 
36 South Kohinoor Core A (EUR)	 3.22	 N.A	 N.A	 333.00	 3/11
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*Based on funds reporting net of all fees and lead funds

One-month returns from 1/12/11 to 31/12/11 – ranked alphabetically
cta funds
	D ec	L ast 12 mo.	CAR	D  ec AUM 	S tart 
Fund name	 return	 return	 last 3 years	 ($m)  	 date 
A.G. Bisset (Currency Alpha)	 2.72	 -4.89	 -5.22	 510.00	 9/02
Abbey Capital (ACL Alternative)	 1.16	 -8.71	 -0.34	 4066.90	 1/02
Abraham Trading Company	 0.50	 -5.01	 -0.88	 552.10	 1/88
Aisling Analytics (Merchant Comm.)	 5.60	 -29.86	 -1.99	 625.00	 6/04
Alder Cap’l (Alder Global 20)	 6.80	 -2.36	 5.83	 531.00	 2/01
Altis Partners (GFP Composite)	 1.86	 -27.73	 -9.65	 1407.90	 7/01
Amplitude Dynamic Trading Fund	 -4.47	 -7.01	 -1.31	 935.60	 6/05
Armajaro Commodities Fund Ltd	 -1.50	 -7.10	 7.35	 1600.00	 4/04
Aspect Capital (Div. Fund)	 2.27	 4.51	 2.28	 6008.00	 12/98
Axiom Invest. Advisors (FX Master)	 -0.23	 5.69	 3.59	 704.90	 10/05
Beach Horizon LLP	 -0.10	 -1.14	 0.81	 852.00	 5/05
Blackwater Cap’l Mgmt (Composite)	 0.91	 0.98	 8.27	 637.00	 7/05
Blenheim Capital Mgmt.	 0.74	 -22.40	 9.55	 5121.00	 1/87
Boronia Capital (Diversified)	 -2.25	 -8.74	 -2.13	 1543.00	 9/93
Brevan Howard Comm. Strategies Ltd	 -1.53	 -2.85	N .A	 487.00	 5/10
Bridgewater All Weather 12%	 2.52	 19.50	 17.24	 45990.00	 6/96
Bridgewater Pure Alpha Fund I	 0.11	 16.08	 14.56	 57080.00	 12/91
Brummer & Partners (Lynx)	 3.06	 -0.90	 2.42	 5596.70	 5/00
Cambridge Strategy (Extended Mkts)	 0.49	 -0.95	 -5.53	 550.00	 4/04
Campbell & Co. (FME Large)	 3.00	 -4.76	 -0.66	 1888.90	 4/83
Cantab Capital Ptnrs (Aristarchus)	 2.65	 12.83	 1.63	 1700.00	 3/08
Capital Fund Mgmt (Discus)	 -0.18	 21.56	 4.61	 2792.00	 1/89
Chesapeake Capital Corp. (Divers.)	 1.04	 -11.75	 -0.60	 799.40	 2/88
Conquest Macro	 -0.32	 -6.09	 -5.41	 719.00	 5/99
Conservative Concept (Athena Inst)	 1.12	 4.40	 -0.13	 898.10	 2/05
Conservative Concept PM (Athena UI)	 0.69	 3.87	 0.57	 469.60	 7/08

CTAS WITH A MINIMUM OF 
$426m REPORTING ASSETS 
BETWEEN 3/1 AND 31/1*
Compiled by HFMWeek  
from data provided by BarclayHedge

c t a 
f u n d s

	D ec	L ast 12 mo.	CAR	D  ec AUM 	S tart 
Fund name	 return	 return	 last 3 years	 ($m)  	 date 
Optima Fund Limited (A)	 -0.28	 -6.30	 1.45	 93.00	 1/89
Optima Fund LP	 -0.72	 -7.15	 1.98	 204.00	 12/88
Optima Partners Focus Fund (A)	 -0.71	 -5.26	 9.21	 65.00	 1/07
Optima Partners Focus Fund LLC (A)	 -0.62	 -5.60	 7.20	 105.00	 1/07
Optima Partners Global Fund LLC	 -0.92	 -6.10	 5.61	 127.00	 7/05
Optima Partners Global Fund Ltd	 -0.74	 -5.51	 4.37	 58.00	 10/05
Optimal Structural Opp (Irel USD)	 -0.19	 -6.54	 8.63	 174.80	 10/06
PAF Mosaic Euro HI (USD)	 -0.30	 -5.90	 4.80	 405.00	 7/07
PAF Mosaic Euro R EUR	 -0.39	 -6.21	 3.73	 419.70	 7/07
PAF World Equity Hedge I (USD)	 -1.27	 -11.35	N .A	 179.00	 4/09
PCAM Blue Chip Ltd	 0.59	 4.86	 14.27	 185.50	 10/07
Rock Maple Concentrated Alpha	 -0.14	 -4.34	 5.62	 92.50	 9/06
Rock Maple Equilibrium	 -0.89	 -5.30	 5.84	 339.50	 11/02
Rock Maple Partners - Series D	 -1.75	 -5.53	N .A	 83.50	 1/11
Rock Maple Partners LP	 -1.79	 -5.53	 8.84	 83.50	 9/07
Sentinel Fund LP	 -0.26	 0.00	 -1.34	 80.00	 1/05
Terrapin Fund of Funds LP	 0.03	 -3.20	 8.60	 165.00	 1/01

	D ec	L ast 12 mo.	CAR	D  ec AUM 	S tart 
Fund name	 return	 return	 last 3 years	 ($m)  	 date 
Crabel Div. Futures 4X	 -0.15	 2.38	 3.02	 535.50	 1/92
Crabel Multi-Product	 0.40	 -1.44	 2.46	 626.20	 3/98
Crabel Two Plus Product	 0.19	 -12.08	 -1.25	 446.00	 7/04
Dominice & Co (Cassiopeia USD)	 -0.60	 6.16	 10.94	 426.00	 8/04
Eagle Trading Systems (Global)	 -0.67	 9.10	 11.91	 489.00	 1/92
Eagle Trading Systems (Risk Alloc.)	 6.41	 8.25	 1.30	 435.00	 3/02
Eagle Trading Systems (Yield)	 0.81	 8.43	 1.91	 908.00	 8/00
Eckhardt Trading (Standard)	 0.03	 -15.63	 -0.94	 498.30	 8/91
Eclipse Capital Mgmt. (Gl. Monetary)	 1.64	 -12.65	 -5.38	 478.50	 8/90
Efficient Diversified Fund SPC (S)	 0.17	 -7.02	 -3.07	 2205.00	 7/04
Equinox (MutualHedge Frontier Legends)	0.05	 1.71	N .A	 505.70	 1/10
Estlander & Partners (Alpha Trend)	 -0.30	 -12.30	 0.25	 576.80	 10/91
FDO Partners (Gl. Quant. Currency)	 0.10	 -1.62	 0.08	 3035.00	 7/01
FRM Sigma Fund Ltd (A)	 2.36	 -7.04	 -0.51	 676.00	 11/05
FX Concepts (GCP)	 -0.28	 -19.41	 -9.36	 1632.00	 3/01
FX Concepts (Multi-Strategy)	 -0.10	 -14.38	 -7.62	 1907.00	 1/02
GLC Gl Macro Fund Ltd	 -1.34	 -10.29	 0.12	 619.10	 4/06
GMO Australia (Global Macro Trust)	 2.22	 11.46	 11.70	 1673.00	 4/02
Graham Capital Mgmt (K4D-15V)	 1.09	 -18.65	 -3.67	 3466.30	 1/99
Grant Park Futures Fund (B)	 -0.11	 -13.51	 -6.82	 461.10	 8/03
H3 Global Advisors (Gl Commodities)	 -1.49	 -14.58	 1.28	 468.90	 11/05
Harmonic Capital (Gl. Currency)	 -1.14	 -14.94	 -1.29	 867.00	 5/03
Hathersage (Long Term Currency)	 -3.44	 -4.20	 -3.97	 525.00	 8/91
Hyman Beck (Global)	 1.38	 -10.28	 0.27	 461.20	 4/91
IKOS Futures Fund (USD)	 0.79	 4.10	N .A	 1919.00	 2/10
ISAM Systematic (USD)	 1.18	 -2.73	 8.46	 604.00	 6/01
Kaiser Trading Group Pty	 0.33	 -5.85	 -1.94	 1160.00	 3/98
Krom River Commodity Fund	 -1.24	 -3.88	 0.01	 890.00	 7/06
Man Investments(Man AHL Div. plc)	 -2.01	 -6.81	 -3.86	 21000.00	 4/96
Mapleridge Cap’l (Diversified)	 0.28	 -8.39	 -5.02	 614.10	 1/99
Mesirow Financial (Absolute Return)	 -0.23	 -0.87	 0.97	 926.00	 6/05
Millburn Ridgefield Corp. (Divers.)	 0.65	 -6.28	 -0.76	 1010.50	 2/77
Millburn Ridgefield Corp. (MMM)	 1.02	 -4.17	 0.30	 663.60	 10/04
Niederhoffer, R .G. (Diversified)	 -7.07	 -16.74	 -13.38	 462.70	 9/93
NuWave Inv. Mgmt. (Combined 2X)	 -0.48	 6.82	 -0.88	 931.60	 6/01
Ortus Capital Mgmt. (Currency)	 1.23	 5.72	 17.18	 3141.00	 10/03
P/E Investments (FX Aggressive)	 4.12	 -0.33	 9.61	 2600.00	 10/03
Premium Currency (Currencies)	 -0.25	 0.23	 4.65	 797.30	 1/04
QFS Asset Mgmt (QFS Currency)	 1.28	 5.54	 14.55	 838.00	 2/93
Quality Capital Mgmt. (Global Div.)	 -0.90	 -20.95	 -6.81	 809.00	 12/95
Quantitative Invest. Mgmt (Global)	 -2.58	 4.03	 3.73	 3972.90	 10/03
QuantMetrics Cap. Mgmt (Premier)	 -0.27	 1.14	 0.43	 591.30	 4/04
Ramsey Quantitative Systems (GAAF)	 0.58	 -18.53	 2.39	 766.50	 12/08
Renaissance Inst’l Futures Fund	 -1.50	 1.84	 9.09	 3276.80	 10/07
Revolution Capital Mgmt (Mosaic Inst.)	 -1.82	 -6.89	N .A	 820.00	 9/09
Skandinaviska Enskilda (SEB Asset Sel)	 2.25	 1.58	 0.56	 2027.30	 10/06
Sunrise Cap’l Partners (Davco Fund)	 0.44	 2.04	 0.38	 700.10	 1/95
Tiberius (Commodity Alpha OP)	 -3.92	 -14.61	 9.19	 670.00	 10/05
Transtrend (DTP/Enhanced Risk - EUR)	 1.76	 -9.10	 -2.31	 826.00	 8/99
Transtrend (DTP/Enhanced Risk - JPY)	 1.69	 -8.72	 -2.34	 483.80	 8/04
Transtrend (DTP/Enhanced Risk - USD)	 1.58	 -8.64	 -2.34	 7230.00	 1/95
Transtrend (DTP/Standard Risk - EUR)	 1.11	 -6.56	 -2.24	 791.00	 2/99
Trigon Investment Adv. (Disc. Macro)	 0.68	 -9.24	 -0.86	 461.80	 8/07
Tudor Tensor Fund Ltd	 -0.08	 -10.28	 -2.49	 1096.90	 9/05
Two Sigma (Compass)	 2.85	 2.34	 15.76	 2224.00	 1/05
Welton Investment (Global Directional)	 0.50	 -14.46	 -1.38	 1004.00	 6/04
Willowbridge Associates (Argo)	 4.18	 11.28	 -3.82	 574.70	 8/88
Winton Capital Mgmt. (Diversified)	 1.66	 6.30	 5.08	 27700.00	 10/97

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 fund.

023_025_HFM252_Data.indd   25 07/02/2012   14:43


	023_HFM252_Data
	024_HFM252_Data
	025_HFM252_Data

