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Best performing funds open to
non-US investors - 36 months

FUND SELLING AGENT
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Wessex Private Investment TrustWessex Fund MGT

GNI Spread Programme
JWH Worldwide Fund

Chesapeake Fund
Fenchurch Gamma Fund
Australian Futures Fund

GNI Fund MGT
Global Caoital MGT

KP Futures Mgt
Fenchurch Capital MGT
ANZ McCaughan

MCD Financial Arbitrage Fund MCD Financial Services
Gems Progressive Fund "D" Fundservice Intl
Overlook Performance Fund Dubin I Swieca
Wessex Capital Gtd. Fund Wessex Fund Mgt
Moneylogic Protected Cap Fund Moneylogic Protected Cap
General Commodity Syndicate Rudolf Wolff
SLH Guaranteed Futures Fund Lehman Bros Capital Mgt
MG-Special lssue ED&F Man lntl
Govett Managed Futures Fund John Govett I Co
Persistence Fund Douglas Makepeace
MG-Aug 95 (Master Mint! EDSF Man lntl
Govett Dollar Geared Currency John Govett
Fund
Kenmar Performance Partners Kenmar MGT Ltd
BVI

Best performing funds overall -
36 months

FUND SELLING AGENT %RETURN

Hasenbichler Commodities AG Hasenbichler Trading
Services 295.23

GNf Spread Programme GNI Fund Mgt 132.02
JWH Worldwide Fund Global Capital Mgt 81.38
Wessex Private lnvestment Trst Wessex Fund MGT 81.00
Chesapeake Fund KP Futures Mgt 72J6
Peavey Futures Fund lll Heinold Asset Mgt Inc 71.38
Fenchurch Gamma Fund Fenchurch Capital Mgt 70,11
SCf Leveraged Allocation Fund I LPSCI Associates 68.21
Australian Futures Fund ANZ Mccaughan Ltd 67.75
IDS Managed Futures LP CIS Investments/lDs 63.35

Futures

Worst performing funds overall -
last 12 months

FUND SELLING AGENT %RETURN

Thomson Commodity Partners McCormick Capital Mgt -14.96

Dominion Stock Index Fund Virginia Futures Mgt -15.34
Collins Futures Fund ll Collins Financial Services -15.50

lnc
Govett MIS Gilt Bear Fund John Govett I Co -16.05

McCormick Fund lll McCormick Capital Mgt -16.38
Landmark Fund I Heinold Asset Mgt -18.64

GovettDol larGearedCurrency JohnGovett  -19.90
Fund
Govett MIS European Eear Fund John Govett -27.41
Gaia Hedge ll Gaiacorp '43.54

Bain Investment Fund Euro Dutch Trust Co -43.69
(Bahamas)

EUROPEAN

COMPANY NAME

Chescor Ltd
GNI Ltd - Directional
AD Gestion Sarl
Courtmaster 6 Co (NFPI
Robert Hanna (ECU
FTSE100 Optionsl
Anglo Dutch (Currencyl
GNI Ltd - Spread
Sabre Fund MGT
(Diversifiedl
Courtmaster I Co
(Metalsl
Polar (Chang Crowell
MGT Corp)

TRADERS _ 1YEAR

CMPD MAX
TOT.RET DRAWDN

92/10 92/10
93/09 93/09

56.58 2.37
44.57 7.57
40.58 4.00
35.46 6.12
32.55 15.02

32.50 13.92
30.62 6.84
29.35 1.40

24.37 9.39

SHARPE ASSETS
RATIO MANAGED
92/10 93/09
93/09 93/09

2.45 71.78
1.51 16.27
2.47 13.00
1.23 0.30
r.03 0.60

0.90 0.10
1.77 46.92
2 .O4  119 .35

0.98 1.00

0.91 32.006.48
EUROPEAN TRADERS - 5YEAR

CO NAME COMPOUND MAX SHARPE ASSETS
TOT.RET DRAWDN RATIO MANAGED

88/10 88/10 88/10 93/09
93/09 93/09 93/09 93/09

cNf Ltd - Spread 483.00 27.31 0.92 46.92
Gill Capital MGT 235.47 16.66 0.83 1'90
(Diversifiedl
Panholzer Advisory 138.74 30.05 0.46 4.14
Corp
R Grace & Co 119.03 15.61 0.64 12.13
David Hunter 107.49 19.58 0.63 31.75
Dominion Futures 78.91 58.82 0.32 51.52
Court Master & Co 71.61 13.65 0.42 0.60
(Basicl
Sabre Fund Mgt 54.37 16.98 0.30 1 19.35
(Diversl
Anglo Dutch {Currencyl 52.06 45.90 0.22 0.10
AHL Ag 1 1.68 23.45 -0.17 278.00

MAR rankings are run on the 1)th day
of the following month

FUTURES AND OPTIONS WORLD

EUROPEAN TRADER - 3YEAR

COMPANY NAME CMPD MAX SHARPE ASSETS
TOT.RET DRAWDN RATIO MANAGED

90i 10 90/10 90/10 93/09
93/09 93/09 93/09 93i09

Silver Knight
lnvestment
Chescor
Origo Valuta Styring
Capital Futures MGT SA
Polar (Chang Crowell
Mstl
Riva Finance SA 63.53 5.12 1.37 4.73
Gi l l  Capi ta l  MGT 62.08 13.16 1.01 1.90
(Diversl
John Royden {ECU 56.46 20.45 0.49 0.58
Currency Optil
GNf Ltd - Spread 52.69 20.46 0.51 46.92
Gandon Fund MGT 44.75 8.44 0.69 65.90
{Currency}

309.72 23.06 0.77 45.30

165.92 13.39 1.51 71.78
160.28 6.03 1 .88 6.24
101 .95 18.36 0.90 61 .86
100.95 1 5.68 0.85 32.00
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