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225 +18.5 +6.1 [42.1
+19.9 +18.9 /-33.8
+69.4 +69.4 /-51.1
SENSEX +80.0 +77.6 [-52.5
+80.0 +79.3 /412
FTSE100 +21.8 +20.1 /-31.3
DAX +23.9 +19.3 /-40.4
RTS +129.5%( +131.3%/-72.4%)
+30.2 +31.3

1
2001
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12 24
2008

8745 - 11055  (+26.4%)
11.08 - 17.27 +55.9%

926.00 L 142900  (+54.3%)
2009 12 22

3070 - 6845 +123.0%
1208 - 2407 +99.3%
70 - 104 +50.7.0%

2009 12 22

396 ~ 400 +1.0%
605 - 520  (-14.1%)
953 - 1001 (+5.0%)

2009 12 22

39.0 - 725  (+85.7%)
(WTI 2009 12 22
CRB 200
260~280

+30%
+40%



CFTC

CRB RICI

2009 11 Credit Suisse/Tremont

m CTA +4.94% (-1.65%)

m  Distressed( ) +2.08% +17.99%

[ +1.92% (+17.48%)

[ +0.96% (+23.17%)

[ -2.99% (-21.69%)

[ | +3.52% (+13.17%)

11 +2.11%( +17.53%) 9
O Thames River Distressed Focus Fund ( ) +1.01%(+20.18%)
O Thames River Warrior Fund FoFs +0.73% +14.41%

O Nevsky Fund( )  +1.55%(+29.57%)

O Man AHL Diversified plc( ) +2.1%(-11.5%)
O Man AP2XL( ) +1.6%(-11.3%)

O Tulip Trend Fund ) +5.64%(-14.76%)
O Winton Futures Fund +5.12%(-2.23%)

11 ¢ )



O Winton Futures Fund

11

O Man ADP

TOPIX

10%

11 +5.12%/ -2.23%
7
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1%
Winton
10 +2.1%/ -11.5%
S&P500 100

S%



Winton ADP

9% Winton  +20.99%
ADP  +33.2% Winton Diversified Program
ADP 12
Winton ADP
Thames River Distressed/Warrior/Warrior S Class
Thames River Capital S Class

1.Thames River Distressed Focus Fund

2.Thames River Warrior Fund

3.Thames River Warrior Fund
S Class
A. S Class 2010 1 2
B.
C.
D. 2010 1

Reserve



S Class

http://www.thamesriver.co.uk/trasl/side pocket_perf.php

Man AHL Gold(AUD)L td

: Man AHL Gold(AUD) Limited
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