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Credit Suisse/ Tremont Hedge Fund Indices

Ann. Sharpe
Strategy Return Ann. Vol  Ratio
Equity Market
Neutral 8.3% 3.9% 1.19
Event Driven 10.0% 6.1% 1.05
Multi- Strategy 83% 55% 0.86
Global Macro 124% 10.3% 0.85
Broad Index 9.2% 7.8% 0.72
Long/ Short Equity 10.2% 10.0% 0.66
Convertible Arbitrage 7.7% 7.2% 0.56
Emerging Markets 74% 156% 0.24
Managed Futures 6.3% 11.8% 0.23
Fixed Income Arbitrage  4.7% 6.1% 0.19
Dedicated Short -24% 16.9% -0.35

* All CS/Tremont Index data used in this analysis excludes the impact of Kingate, Fairfield Sentry and Rye Select in
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