STATISTICS

INVESTABLE INDEXES

CSFB TREMONT INVESTABLE INDEXES NOVEMBER RETURNS

Credit Suisse/Tremont
Conv Arbitrage
Ded Short Bias
Emerg Mkts
Eq Market Neutral
Event Driven
Fixed Income Arb
Global Macro
Long/Short Equity
Managed Futures
Multi-Strategy

-2 0 2 4

Source: www.hedgeindex.com
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DOW JONES INVESTABLE INDEXES NOVEMBER RETURNS

Event driven ]

Equity market neutral

Merger arbitrage | 11/30/09 YTD
Equity long/short | B 11/30/09 MTD

-4 -3 -2 -1 0 1 2 3 4 5 6 7 8%

Source: Dow Jones.
Note: The calculation of the Convertible Arbitrage Strategy benchmarks was suspended
for November 2009.

FRONTIER CAPITAL MANAGEMENT MAP FUND vs INDEXES NOVEMBER RETURNS

Frontier MAP
Global Equities
Global Bonds
Emerging Equities
Emerging Bonds
Real Estate
Commodities
Hedge Funds
Managed Futures

o
[N]
w
ES

Source: Frontier Capital Management LLP. www.frontierCM.com

GREENWICH INVESTABLE INDEXES NOVEMBER RETURNS

Investable Hedge Fund Index
Market Neutral Group
Long/Short Equity
Directional Trading Group
Speciality Strategies Group

0 0.5 1 15

Source: Greenwich Alternative Investments

HFRX INDEXES NOVEMBER RETURNS

Global HFI
Convertible Arbitrage
Distressed Securities
Equity Hedge
Equity Market Neutral
Event Driven
Macro
Merger Arbitrage
Relative Value

1 0 1 2 3 4

%

Source: www.hfr.com

LYXOR ALTERNATIVE INDEXES DASHBOARD NOVEMBER RETURNS

Hedge Fund

L/S Equity Long Bias

L/S Equity Market Neutral

L/S Equity Short Bias

L/S Equity Statistical Arbitrage
L/S Equity Variable Bias
Convertible Bonds & Volatility Arbitrage
Distressed securities

Merger Arbitrage

Special Situations

L/S Credit Arbitrage

Fixed Income Arbitrage

CTA Long Term

CTA Short Term

Global Macro

8 6 4 -2 0 2 4%

Source: Lyxor AM
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