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Winton Capital Management
1 Ltd: Diversified Trading
Program *CLSD*

10/1997

13.24% | 2.71% |-25.73% | 24,300.00

Transtrend B.V.: Diversified
2 Trend Program - Enhanced
Risk USD

0111895

13.65% | -1.36% | -15.15% | 6,304.00

Aspect Capital Limited:
3 Aspect Diversified Program
*"QEP*

121998

8.19% | -0.87% | -21.53% | 6,231.00

Cuartitative Investment
4 Management, LLC: Global
Program *QEP*

10/2003

10.38% | -7.11% | -11.74% | 2,353.00

Campbell & Compary, Inc.:
5 Financial Metal & Energy -
Large Fund

0411883

10.96% | 10.27% | 41.92% | 1.956.00

KOS Asset Management

Ltd.: IKOS Futures Fund | 0272910

2.82% | 6.23% |-19.37% | 1,300.00

Amplitude Capital AG:
7 Amplitude Dynamic Trading
Fund *QEP* *CLSD*

06/2005

862% | 0.33% |-20.06% 970.00

" Millburn Corporation:

Diversified Program QznerT

15.55% | -6.60% |-25.57% 970.00

Amplitude Capital AG:
9 Amplitude Sinfonie Fund
*QEP*

09/2009

2.11% | -7.42% |-12.38% 847.00

Altis Partners (Jersey)
10 Limited: Global Futures
Portfolio *QEP* (Composite)

08/2001

_‘-n-r"'j-m

11.65% | 5.85% |-34.96% 783.30
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AR 0.24 1
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