UCITS HEDGE FUND STATISTICS

UCITS HEDGE FUND STATISTICS AT A GLANCE

Funds by fewest negative months over 36 months

Funds by lowest annualised volatility since inception

Annualised Rkby  Ann Neg Mths Primary Currency Annualised Primary
Fund name Return (%) AnnRet Vol (%) in 36 Category  Fund name Class HQ Vol (%) Category
Dexia Index Arbitrage — Cl C EUR 3.82 217 1.04 5 EventDriven  Amundi Funds Arb Var Short Term — CI | EURAcc  EUR Lux 0.31 Multi-Strategy
Amundi Funds Dynarb Volatility — CI|EURAcc  3.66 221 089 5 Arbitrage  Dexia Double Alpha — CI CEUR EUR  France 0.83  Long/Short Equities
Rivoli Equity Fund — EUR 8.01 120 624 6 Long/ShortEquities ~ Amundi Funds Dynarb Volatility— Cl |EURAcc ~ EUR Lux 0.89 Arbitrage
Amundi Funds Arb Inflation — Cl | EUR Acc 1.85 286 121 6 Fixed Income  Parvest Abs Return Multi Assets 4 — Inst Share ~ EUR Lux 1.04 Multi-Strategy
Salus Alpha Real Estate 19.40 16 10.96 8 Long/Short Equities  Dexia Index Arbitrage — Cl C EUR EUR  France 1.04 Event Driven
Julius Baer BF Absolute Retum Plus—EURC 530 181 433 9 Fixed Income  Amundi Funds Arb Inflation — CI | EUR Acc EUR Lux 1.21 Fixed Income
Amundi Funds Vol Euro Equities — Cl | Acc 1237 45 839 9 Llong/Short Equites ~ SGAM Fund Abs Return Multi Alpha B EUR  France 1.21 Fixed Income
Exane Archimedes Fund A 9.59 83 5.18 9 Long/Short Equities  Julius Baer BF Abs Return Defender — EUR C EUR Lux 1.27 Fixed Income
Exane Templiers Fund A 9.36 92 328 9 Llong/ShortEquities  Dexia Emerging Debt Arb— CI CEUR EUR  France 1.40 Arbitrage
Amundi Funds Dynarb Forex A-P—Cl1USDAcc  6.38 154 284 9 Arbitrage  Dexia Getec — Class C EUR EUR  France 1.48 Arbitrage
Exane Ceres Fund A 766 127 317 10 Long/ShortEquities ~ SGAM Fund Abs Return Interest Rate B EUR  France 1.57 Fixed Income
Exane Micromegas Fund A 6.41 153 5.95 10 Long/Short Equities ~ SGAM Fund Abs Return Forex B EUR  France 1.67 Macro
Exane Vauban Fund | 4.62 197 5.65 10 Long/Short Equities  Helium Opportunites Part A EUR  France 1.68 Arbitrage
Blackrock UK Abs Alpha Fund — CI P 5.93 167 418 10 Dual Approach  Monument Bond Fund — Class A GBP UK 1.73 Fixed Income
SGAM Fund Abs Return Interest Rate B 157 294 157 10 Fixed Income  Swiss Alpha SICAV Strategy Europe Fund EUR Switz 1.75 Others
Dexia Double Alpha — Class C EUR 2.59 260 0.83 10 Long/Short Equities  Valorica Alpha Return Fund EUR Spain 1.77 Multi-Strategy
Man Convertibles Far East EUR 558 175 1445 11 Dual Approach  Dexia Long Short Double Alpha F— CI CEUR EUR  France 1.81  Long/Short Equities
Parvest Abs Return Euro Bond — Inst Share 2.90 254 500 1 Fixed Income  Waverton UK Absolute Fund — CI A GBP GBP UK 1.91 Bottom-Up
Salus Alpha Commodity Arbitrage 14.01 33 543 1 Arbitrage  Dexia Risk Arbitrage — Class C EUR EUR  Ireland 2.16 Arbitrage
BBVA & Partners European Abs Return 5.34 180 470 11 Long/Short Equities  Laffitte Equity Arbitrage Fund EUR France 217 Arbitrage
Dexia Emerging Debt Arb — CI CEUR 237 269 140 N Arbitrage  Dexia Long Short Risk Arb — Cl CEUR EUR  France 2.40 Event Driven
Amundi Funds Arb VaR 2 — Cl | EUR Acc 3.44 227 479 12 Arbitrage  Valorica Macro Return Fund EUR Spain 247 Macro
BBVA & Partners Ahorro Dinamico 325 237 313 12 Long/ShortEquities  Athena Ul EUR  Germany  2.50 Relative Value
Salus Alpha Directional Markets 23.42 " 1454 12 Macro  CF Eclectica Absolute Macro Fund — CIA GBP GBP UK 2,67 Macro
Dexia Bonds Global High Yield — Cl C EUR 300 248 923 13 Fixed Income  8a+ Gran Paradiso EUR Italy 2.73  Long/Short Equities
Amundi Funds DynarbiVaR 4 — Cl 1 EUR Acc 2.59 261 685 13 Arbitrage  Amundi Funds Dynarb Forex A-P—Cl1USDAcc ~ USD Lux 2.84 Arbitrage
Wegelin (Lux) Citi Active Currencies — Base 255 262 553 13 CTA/ManFutures  Finaltis Multistrategies EUR  France 2.99 Multi-Strategy
Rivoli Long Short Bond Fund 6.21 159 682 13 Fixed Income  Laffitte Risk Arbitrage Il Fund EUR  France 3.05 Event Driven
Man Convertibles Global EUR 243 267 1157 14 Dual Approach ~ BBVA & Partners Ahorro Dinamico EUR Spain 3.13  Long/Short Equities
Magna Africa Fund — Class A EUR 235 364 2814 14 Bottom-Up  Exane Ceres Fund A EUR  France 3.17  Long/Short Equities
Sector Average™ 273 460*  13.02 10.50 Sector Average™® 15.91

*The number in the ‘Rank’ column against the Sector Average, represents the number of constituent funds in that
index/average

Top funds by annualised performance since inception

Annualised Rkby  Ann Neg Mths Primary
Fund name Return (%) AnnRet Vol (%) in 36 Category
Strategic China Panda Fund — USD 37.24 1 1736 5 Bottom-Up
Silk Invest Africa Lions Fund 36.34 2 890 2 Dual Approach
Salus Alpha Directional Markets 35.45 3 466 12 Macro
Limestone Fund — East Europe Real Estate Eq ~ 34.85 4 552 6 Bottom-Up
Russian Prosperity Fund — EUR 33.88 5 894 15 Value
Silk Invest Arab Falcons Fund 33.04 6 688 3 Dual Approach
Salus Alpha Real Estate 29.16 7 5.67 8 Long/Short Equities
Vitruvius Emerging Markets Eq CI B USD 28.89 8 953 18 Top-Down
Melchior Selected Trust: Glob Active Fd—CID GBP 24.16 9 323 3 Dual Approach
Amundi Funds Select Europe — Cl | Acc 23.49 10 305 7 Relative Value
Amundi Funds Volatility World Eq — Cl 1 Acc 2342 " 18.29 10 Long/Short Equities
FCM European Opportunities Fund CTAEUR ~ 23.15 12 1829 6 Dual Approach
Salus Alpha Commodity Arbitrage 22.80 13 483 1N Arbitrage
BCM 21.15 14 294 7 Multi-Strategy
Magna Eastern European Fund — CI C EUR 19.64 15 455 16 Bottom-Up
Melchior Selected Trust: Glob Blncd Fd — CI D GBP 19.40 16 484 3 Dual Approach
Amundi Funds Volatility Euro Eq— Cl 1 Acc 18.81 17 454 9 Long/Short Equities
Magna Turkey Fund — CIA EUR 18.80 18 14.03 19 Bottom-Up
Tiburon Taipan Fund — CI A USD 18.46 19 6.17 15 Bottom-Up
BDT Invest Oriental Focus Fund — CIA USD 17.95 20 1.08 15 Bottom-Up
Magna Latin America— CIA EUR 17.84 21 11.89 15 Others
Amundi Funds Select Euro — Class | Acc 1772 22 279 8 Relative Value
Aquila Cap StatVal MN 12 Vol Fd—EUR (Inst) ~ 17.07 23 1.04 5 Multi-Strategy
Waverton Asia Pacific Fund — CI A USD 16.59 24 627 18 Bottom-Up
Target Asia Fund (Luxembourg) 15.88 25 3335 17 Bottom-Up
Long Term Investment Fd (SIA) Classic— EUR ~ 15.58 26 329 16 Bottom-Up
GAM Star Global Rates Acc USD 15.01 27 520 3 Macro
Smith & Williamson Enterprise Fd—CIAGBP  14.85 28 1.01 15 Long/Short Equities
JPM Income Opportunity — USD A Acc 14.74 29 3191 5 Fixed Income
Tiburon Taiko Fund — Class B USD 14.51 30 134 2 Bottom-Up
Sector Average™® 273 460*  13.02 10.50

DISCLAIMER — EUREKAHEDGE

Intellectual property and copyrights in the data provided, in whole or in part,
shall be held either by Eurekahedge or be subject to Eurekahedge’s control
or delegated authority to administer and provide. Any data forming part of
the contents here may not be disseminated, recompiled, resold, copied or
otherwise stored in any electronic system, fax, photocopy, server, hard-disk,
hard-copy paper format or website without receiving the express written
approval of Eurekahedge. Extracts may be made for the purposes of research
or comment, or form part of an article so long as the source is acknowledged.
Investment in the funds may be subject to marketing and investment
regulations relating to qualified and/or accredited investors. Users should

be aware of the restrictions relating to dissemination of data in whole or as
part of other marketing activities within your jurisdiction and comply with
applicable law.Your permitted use of the data shall be on the basis that you
shall not look to Eurekahedge for loss or liability relating to your use of the
data whether with reference to intellectual property, accuracy or any reason
whatsoever. The data is provided on the basis of a matter of record only and
are provided for information purposes only. The data does not, and should
not be construed to, constitute an offer to sell or a solicitation of an offer to
buy any of the shares, or other interest, in any fund or form the basis of any
contract or commitment whatsoever, nor should it be treated as financial,
professional or expert advice. Past performance is not indicative of future
performance. The data is based on information and data received from the
subjects of each and from other third-party sources and no guarantee of
completeness or accuracy can be made, nor is any representation or warranty
made in this regard. Eurekahedge will not be responsible for any liability
resulting from loss pertaining to the use of the data.

All tables" hedge fund performance statistics are for period ending May
31,2010 (data reported to June 29, 2010). All statistics at a glance are for
period ending May 31, 2010 (data reported to June 29, 2010). All 36-month
performance is annualised.* Please note the data in the Eurekahedge graphs
and for the tables thereafter are based on 92.07% of the NAV returns for May
31,2010, as at June 29, 2010.
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