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Please note that the word "fund" in the BarclayHedge awards refers to our CTA separate account managed programs, FCI-Credit 

Premium Program (CPP) and/or FCI-Option Selling Strategy (OSS). 

To qualify for inclusion in the CTA Index, an advisor must have four years of prior performance history. Additional programs 

introduced by qualified advisors are not added to the Index until after their second year. These restrictions, which offset the high 

turnover rates of trading advisors as well as their artificially high short-term performance records, help to ensure the accuracy and 

reliability of the Barclay CTA Index; but not all CTAs report to BarclayHedge.  The Barclay CTA Index is a leading industry 

benchmark of representative performance of commodity trading advisors. There are currently 560+ programs included in the 

calculation of the Barclay CTA Index for the year 2011, which is unweighted and rebalanced at the beginning of each year. 

Managers report their returns each month to BarclayHedge.  Returns that go into the computation of the Barclay CTA index may 

not be audited.  Barclay Hedge excludes performance it knows to be proprietary, never combining proprietary trading with client 

trading. 

 

TRADING FUTURES AND OPTIONS INVOLVE A SUBSTANTIAL RISK OF LOSS. 

PAST PERFORMANCE IS NOT NECESSARILY INDICATIVE OF FUTURE RESULTS. 


