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Financial & Metals Traders

Options Strategies Traders

Stock Index Traders

Systematic Traders

Program Name or Manager 

12-Mo. Comp Ann.

Return

1.  Pearlman (Comm. Growth & Hedge Fin) 191.35%

2.  Forex Managed Accounts LP 93.73%

3.  MIGFX Inc (Retail) 55.56%

4.  Metro Forex Inc (Tri Gl FX) 48.37%

5.  Thornhill Global Ltd 46.75%

6.  Velocity Trading Advisors 44.03%

7.  MIGFX Inc (Institutional) 29.99%

8.  Di Tomasso Group (Equilibrium) 27.37%

9.  Chelkowski, Marek D. (Forex) 27.20%

10.Granat Fund (B) 27.12%

Program Name or Manager Sharpe Ratio

1.  Metro Forex Inc (Tri Gl FX) 9.20

2.  MIGFX Inc (Retail) 3.78

3.  MIGFX Inc (Institutional) 3.73

4.  Seymour Pierce (Alpha) 3.39

5.  Pearlman (Comm. Growth & Hedge Fin) 3.28

Top 10 Discretionary CTAs- Past 12 Months

From Dec-2006 to Nov-2007

Ranked by Compound Annual Return

Ranked by Sharpe Ratio
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