CTA Ranking Report

g'-( a ut u m n gﬂld Options Writers

Jan-2010 Performance
For traders reporting as of as of Monday, February 15, 2010
OMember Login

Free CTA Infoe Y Fundse v Productse vManagerse vBloge Y News/Interviewse ¥ About Use ¥ Storee v

Report Type | Options Writers Ending | Jan 2010 Reload Report
J— Assets Sharpe Correlation to Standard
Rank Program o under Mgt Ratio Autumn Gold Deviation
(millions)  (Annualized) Index (Annualized)
Last 5 Years
1 Financial Commodity Investments (FCI) - Option Selling Strategy 21.21% $12.70 0.88 0.23 22.00%
2 LJM Partners, Ltd - Moderately Aggressive Strategy 17.40% $63.76 0.74 0.43 22.06%
3 LJIM Partners, Ltd - Aggressive Strategy 12.23% $28.74 0.52 0.48 31.71%
4 Raithel Investments, Inc. - Target Volatility 7.62% $3.78 0.46 0.52 12.34%
5 Carter Road LLC - Options Overlay 2.85% $1.30 0.33 0.35 40.26%
6 Ansbacher Investment Management, Inc. - Market Neutral Put Skew Program -1.46% $13.00 -0.17 0.42 15.07%
7 Ace Investment Strategists - SIPC Institutional -4.43% $9.60 -0.01 0.48 31.30%
8 Ace Investment Strategists - SIPC Regular -8.58% $22.20 -0.11 0.50 33.15%
9 Ace Investment Strategists - DPC Regular -9.63% $34.20 0.04 0.35 41.65%

The Sharpe Ratio is Calculated using a 2.0% Risk Free Rate of Return

Last 3 Years

1 Financial Commodity Investments (FCI) - Credit Premium Program 22.28% $9.13 1.56 0.02 11.77%
2 LJM Partners, Ltd - Moderately Aggressive Strategy 9.54% $63.76 0.40 0.44 27.96%
3 Financial Commodity Investments (FCI) - Option Selling Strategy 5.44% $12.70 0.25 0.30 21.41%
4 Crescent Bay Capital Management, Inc. - Premium Stock Index Program -2.16% $1.02 -0.19 0.26 16.37%

5 LJM Partners, Ltd - Aggressive Strategy -2.62% $28.74 0.17 0.49 40.32%
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6 Raithel Investments, Inc. - Target Volatility -4.73% $3.78 -0.41 0.52 14.78%
7 Carter Road LLC - Options Overlay -8.07% $1.30 0.20 0.39 49.80%
8 Ansbacher Investment Management, Inc. - Market Neutral Put Skew Program -8.25% $13.00 -0.46 0.41 19.08%
9 Ace Investment Strategists - ASIPC Institutional -9.11% $1.10 -0.06 0.48 39.55%
10 Chicago Capital Mgt - Strategic Option Writing Strategy -10.40% $0.78 0.01 0.53 39.24%
The Sharpe Ratio is Calculated using a 2.0% Risk Free Rate of Return
Last Year
1 CKP Finance Associates AG - Aggressive Prg 376.64% $8.50 3.50 -0.51 47.36%
2 Ace Investment Strategists - DPC Regular 104.09% $34.20 3.40 -0.28 20.60%
3 Carter Road LLC - Options Overlay 99.36% $1.30 1.73 -0.26 42.55%
4 CKP Finance Associates AG - Master Prg 61.38% $1.00 2.55 -0.01 18.00%
5 White River Group - Diversified Option Writing 57.05% $4.56 7.63 -0.17 5.49%
6 Ace Investment Strategists - Stock Index Hybrid Approach 50.52% $16.10 3.55 -0.10 10.71%
7 LJIM Partners, Ltd - Aggressive Strategy 49.10% $28.74 2.39 -0.00 15.82%
8 Ace Investment Strategists - ASIPC Regular 47.82% $3.30 2.32 -0.12 15.89%
9 Chicago Capital Mgt - Strategic Option Writing Strategy 45.05% $0.78 5.08 0.18 6.71%
10 Ace Investment Strategists - ASIPC Institutional 44.62% $1.10 2.43 -0.10 14.22%

The Sharpe Ratio is Calculated using a 2.0% Risk Free Rate of Return

Past Performance is not indicative of future results. There is a risk of loss in futures trading.

For statistical definitions and additional data please visit www.autumngold.com.

THE RISK OF TRADING COMMODITY FUTURES, OPTIONS AND FOREIGN EXCHANGE ("FOREX") IS SUBSTANTIAL. THE HIGH DEGREE OF LEVERAGE ASSOCIATED WITH

COMMODITY FUTURES, OPTIONS AND FOREX CAN WORK AGAINST YOU AS WELL AS FOR YOU. THIS HIGH DEGREE OF LEVERAGE CAN RESULT IN SUBSTANTIAL LOSSES,

AS WELL AS GAINS. YOU SHOULD CAREFULLY CONSIDER WHETHER COMMODITY FUTURES, OPTIONS AND FOREX IS SUITABLE FOR YOU IN LIGHT OF YOUR FINANCIAL

CONDITION. IF YOU ARE UNSURE YOU SHOULD SEEK PROFESSIONAL ADVICE. PAST PERFORMANCE DOES NOT GUARANTEE FUTURE SUCCESS.
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