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Index

RICI - Energy Sub-ndex (RICI-E)
Barclay Healthcare & Biotech Index
S. Korean KOSPI Index

Barclay Technology Index

Barclay Pacific Rim Equities Index
Barclay European Equiies Index
RICI - Metals Sub Index (RICIM)
Barclay Equity Long/Short Index
Barclay Emerging Mkts, Index
Barclay Global Macro Index
Canadian Gov't Bond Index (USE 1+YR)
Barclay Diversified Traders Index
Barclay Multi Strateqy Index
Rogers Intl Commaodity Index [RICI)
Barclay Hedge Fund Index

Barclay Event Driven Index

Barclay Merger Arbitrage Index
Barclay Equity Long Bias Index
Barclay BTOPS0 Index

UK Gilt Index (US$1 + yr)

Lehman Brothers LT. Treasury Index
Barclay Equity Short Bias Index
German Gov't Bond Index (Bund)
French Bond Index (US$1+yr)
Barclay Systematic Traders Index
Barclay CTA Index

Barclay Discretionany Traders Index
AMEX Composite Index

Barclay Distressed Sec. Index
JPMaorgan World Gow't Bond Index
Barclay Equity Mkt Neutral Index
Barclay Fin./Met. Traders Index
Reuters - CRB Commaodity Index
Barclay Fund of Funds Index
Barclay Convertible Arb. Index
Dow Jones - AIGCI Total Return Index
Hang Seng Stock Index

Current
YTD
Retum

-12.22
018
548
1.04
.88
-2.08
2.20
0.40
371
.88
-1.31
{061
4.03
4y
-1.05
.07
1.12
382
013
333
069
.31
0.03
{062
050
.28
092
485
360
-1.32
1.20
023
292
0.47
5.69
058
-10.95

Indices Past 127 Months

Viforst

Compound
Annual
Retum

14.31
13.86
11.26
10.88
10.37
5.90
9.86
9.65
933
9.24
9.20
865
549
847
819
813
8.02
7.98
7.90
773
738
7.3
7.08
595
B.53
634
B.30
B.07
6.08
59
583
580
520
512
4.90
486
462

Total
Retum

3122
28504
209.60
188.49
184.20
171.75
170,78
16513
158.40
154.90
154.02
140.63
136.92
136.51
130.25
128.73
126.35
124.97
123.74
12115
112.54
117
108.00
103.68
95.40
9188
Y

8661

8.4

8386
g3

78.08
71.09
69.74
66.07
65.30
61.42

Sharpe  Annualized

Ratio
0.31
0.50
026
047
062
0.7g
037
0.7a
038
1.02
0.rg
0.4g
1.03
026
0.64
062
119
037
0.45
052
0.4
023
0.40
038
0.36
0.4
07z
IRES
0.36
0.41
0.7a
037
014
0.3
023
0.09
005

STD

35.44
2116
3095
16.03
10.45
851

17.92
805
15.50
587
751

11.19
508
19.68
778
713
4.02
12.58
9.38
885
1047
17.83
953
964
912
748
4.25
17.88
775
643
340
£.33
13.83
613
7.08
17.55
2542

Draw
Down

7286
2768
5334
3796
19.84
13.18
5093
13.97
4223
B.42
563
11.98
19.28
5882
2387
19.68
A7
3374
123
10.48
1019
3318
2595
273
1013
773
3.29
49.24
36.67
843
B.07
1113
40.36
2318
3153
54.25
5913

Aug ‘98 thru Feb “09

36
a7
38
39
40
41
42
43
44
45
46
47
48
49
50
51
52
53
54
55
56
57
58
59
&0
&1
B2
B3
64
B5
&6
67
B8
it
70
71

Index

Do Jones - AIGC Total Return Index
Hang Seng Stock Index

Straits Times Industrial Index

GECI Total Return

Japanese Gov't Bond Index (USH+yr)
Barclay Currency Traders Incex
Treasury Bills, .S

Barclay Fixed Income Arb. Index
S&F 400 MidCap Index

Russell 2000 Value Index

Barclay Agricultural Traders Index
Australia Al Ordinaries

Canadian S&PTSX Index

S&F 800 Small Cap Index

Dowr Jones Utlifies Average

Russell 2000 Index

Russell 1000 Value Index

Russell 2000 Growth Index

Dow Jones Industrial Average

S&P 500 Total Return Index

Dow Jones Transportation Average
NY'SE Composite Index

MASDAQ Composite Index

Wilshire 5000 Total Market (Tot. Ret)
MSCIEAFE Index (U3D)
MSCHWorld Index (USD)

RICI - Agricultural Sub-Index (RICI-A)
FT-SE 100 Index

Frankfurt DAX (30 Stocks)

Russell 1000 Growth Index

CAC 40 Index

MSCI Far East Index (Local Currency)
Milan MIE Telematico Index

BEL 20 Index

Mikkei 225 Index

Amsterdam EQE Index

Cument Compound

Y1D
Retum

8.58
-10.95
8.48
-14.48
.37
0.09
0.04
1.03
-16.50
-26.19
019
£.90
862
-23.35
-12.61
221
-23.32
A7A7
-19.52
1847
-29.34
-19.80
-12.63
1775
-19.37
-18.40
-10.59
-13.62
-20.09
-11.97
-6
113
-17.02
-1
-14.5¢
-10.62

Annual
Retum

4.86
462
389
378
376
343
3.21

3.08
250
248
232
1.88
1.51

1.45
1.43
071
{076
2.04
214
2.25
2.39
2.4
285
-2.86
302
339
381
380
382
4.04
411
425
£.12
£.61
.03
442

Total
Retum

6530
61.42
43.88
4322
47.89
4302
39.76
3748
28.98
2871
2758
21.88
17.20
16.50
168.25
.32
.84
-19.60
20,47
21.40
2262
22.75
264
-26.50
2rrz
-30.65
3373
3437
-34.56
3542
-35.88
-36.87
48,78
51.52
5379
£0.59

Sharpe  Annualized

Ratio
0.09
0.05
0.02
0.02
0.05
0.04
0.00
002
003
003
010
010
.09
.08
010
018
024
018
.33
.33
025
.35
0.2
.35
.35
.30
043
048
£0.24
.36
.36
0.4
047
0E&2
DE0
0E&2

STD

17.55
2542
2483
25248
10.01
513
0.50
B.14
19.12
18.52
855
1313
173
2013
17.75
2153
16.14
26.32
16.18
16.35
22.32
15.88
2870
16.89
17.32
21748
16.01
14.77
2413
19.68
19.80
18.12
19.78
18.70
2025
2227

Yorst

Draw
Down

5425
5313
58.089
6764
19.52
6.60
0.00
2859
50.95
5546
19.93
51.37
4505
5318
51.97
54.08
5555
6259
43.29
50.95
54.03
8522
7504
52.31
5823
60,06
4759
4851
6828
£1.85
6047
57.24
B3.13
6388
B2.78
6812

Note: Past performance is not necessarily indicative of future results. Trading in futures contracts and options on futures and forward contracts is not suitable for all investors and involves substantial risks.

Sources: Barclay Trading Group and Beeland Management Co.
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