Many times, the best and easiest way to convey an important point is with graphs. A picture is worth a thousand
words!

We believe the following graphs represent some of the strongest evidence available today in support of
the key tenet espoused in Modern Portfolio Theory, that diversification in different asset classes incor-
porated in an investment portfolio can reduce risk, and increase returns. And as Dr. Lintner concluded,
managed futures are an ideal asset class to use in portfolio diversification. In viewing the charts, you be
the judge!

GROWTH OF THE MANAGED FUTURES INDUSTRY
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Source: Barclay Hedge Alternative Investment Database.
Time period 1980 through 3rd Quarter 2008.

Managed futures are one of the fastest growing investments today. As one can see from the chart, it took 20
years for managed futures to reach $37.90 billion under management. In the next eight years alone, managed
futures experienced an increase in assets 600% higher than that experienced in the prior twenty year period.

We believe the dramatic rise in managed futures is due to investors becoming better informed about its values,
benefits and risks... and enabling investors to be better informed about professionally managed futures is the
purpose of this brochure.



