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2009 3 Monthly Report

-42.1
-33.8
-51.1

SENSEX -2.3 -52.5

FTSE100
DAX

+13.0 -41.2
-10.9 -31.3
-13.2 -40.4

RTS +16.7%( -72.4%)
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2009 2 Credit Suisse/Tremont

m CTA -0.16% (+18.33%)
m  Distressed( ) -1.20% -20.48%
[ -1.34% (-19.76%)
[ -0.09% (-23.63%)

n +3.22% (+14.87%)
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+0.21% (-10.04%)

-0.88%
+0.2% 2
1
2
Thames River Distressed Focus Fund ( ) +0.42%(+2.51%)
Thames River Warrior Fund FoFs +0.72% +1.62%
Nevsky Fund( ) -0.76%(-1.75%)
Man AHL Diversified plc( ) +0.2%(-2.1%)
Man AP2XL( ) -1.3%(-4.7%)
Tulip Trend Fund ) +1.57%(+1.12%)
Winton Futures fund -0.22%(+0.79%)
( ) 2009 2 27
Winton Futures Fund
Winton Futures Fund
USD/EUR/GBP/CHF
USD100,000
Monthly Dealing
3% 1%

KPMG
Winton Capital Management

The Northern Trust Company

ADP David Harding 1997
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Superfund 1QS
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