2008 Performance of Various Popular Indices
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2008 Performance Data Sources and Definitions:

1.

Indices 2008 Performance 2

Managed Futures Funds 1 +18.33%

Managed Futures CTA'’s 2 +14.11% 3.
NASDAQ Composite 3 - 40.54% 4.
S&P 500 Index 4 - 38.49% 5
Dow Jones Industrial Average ° - 33.84% .
Hedge Funds 6 -19.07%

Commodities 7 - 46.49% "
World Stocks 8 - 42.08% 8.
Real Estate ° -43.12% .

Credit Suisse/Tremont Managed Futures Index is an index comprised of 29 of the worlds largest
audited managed futures funds.

The Barclay CTA Index is a leading industry benchmark representing the performance of individual
commodity trading advisors. Be advised that Barclay’s performance results are based on data
received by CTAs who participate in contributing the information.

NASDAQ Composite Index is comprised of more than 4,000 domestic and international securities
listed on the NASDAQ.

S&P 500 Index is a basket of 500 large cap stocks that are considered to be widely held and whose
performance is thought to be representative of the stock market as a whole.

Dow Jones Industrial Average Index is comprised of 30 of the largest and most widely held public
companies in the United States.

Credit Suisse/Tremont Hedge Fund Index is the largest asset weighted hedge fund index
encompassing 496 hedge funds.

Goldman Sachs Commodity Index is a composite index of commodity sector returns representing
an unleveraged, long-only investment in commaodity futures that is broadly diversified across the
spectrum of commaodities.

The MSCI World Index measures the equity market performance of 23 major developed market
country indices.

Dow Jones Wilshire Real Estate Securities Index is a broad measure of the performance of publicly
traded real estate securities.

Past performance is not indicative of future results. Trading futures and options involves substantial risk of loss and is not suitable for all investors.



