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TOP 10 TRADING ADVISOR PROGRAMS RANKED BY RETURN
ENDING DECEMBER 30, 2005
GAIN ASSETS PROGRAMS WITH GAIN ASSETS
ALL PROGRAMS (%) (M) ASSETS OVER $100M (%) (M)
LAST 5 YEARS
I.  Rosetta Capital Mgt LLC 1964.49 2.98 I.  Blenheim Capital Mgt LLC (Blenheim Fund LP) 297.77 580.20
2. Kawaller Fund 370.50 0.82 2. Quadriga Fund Mgt (Superfund GCT) 207.97 359.88
3. LM Partners Ltd (Neutral S&P Option Premium) 326.44 50.96 3. Denali Asset Mgt (Ascent) 204.89 371.77
4.  MIGFX Inc (Managed Growth) 315.17 4.00 4. AIS Futures Mgt LLC (3X-6X) 183.05 103.47
5. Blenheim Capital Mgt LLC (Blenheim Fund LP) 297.77 580.20 5. Abraham Trading Co 159.77 136.50
6. Treasury Mgt Services Inc (Triad) 280.98 19.96 6. Cornerstone Trading Co Inc (Intl Value) 148.75 339.00
7. Conservative Concept Inc (Index Options System) 250.99 64.20 7.  Mulvaney Capital Mgt Ltd (Global Markets Fund) 117.72 120.80
8.  Zenith Resources (Index Options) 219.61 21.84 8.  Winton Capital Mgt Ltd (Diversified) 116.95 3980.00
9. Covenant Capital Mgt (Original) 208.34 41.60 9. AlIS Futures Mgt LLC (2X-4X) 113.38 103.47
10.  Quadriga Fund Mgt (Superfund GCT) 207.97 359.88 10.  Beach Capital Mgt Ltd (Discretionary) 110.77 722.51
LAST 3 YEARS
1. Dighton World Wide Investments (Swiss Futures 2X) 490.84 38.00 . Matador Fund Ltd 229.77 240.28
2. Rosetta Capital Mgt LLC 478.20 2.98 2. AIS Futures Mgt LLC (3X-6X) 202.49 103.47
3. LM Partners Ltd (Neutral S&P Option Premium) 267.99 50.96 3.  Blenheim Capital Mgt LLC (Blenheim Fund LP) 171.65 580.20
4.  Haar Capital Mgt LLC (Discretionary Commodity Trading) 267.73 1.75 4.  AIS Futures Mgt LLC (2X-4X) 114.52 103.47
5. Matador Fund Ltd 229.77 240.28 5. Quantitative Investment Mgt (Global Program) 96.96 133.10
6. DiTomasso Group Inc (Equilibrium Trading) 227.12 4.88 6.  Abraham Trading Co 79.40 136.50
7.  Monarch Capital Mgt (FX Multi-Strategy) 223.87 6.80 7. Invesco Inc (Financial) 71.39 119.30
8. CKP Associates LLC (LOMAX) 213.59 2.08 8.  Winton Capital Mgt Ltd (Diversified) 71.13 3980.00
9. AlS Futures Mgt LLC (3X-6X) 202.49 103.47 9.  Mulvaney Capital Mgt Ltd (Global Markets Fund) 70.95 120.80
10.  Covenant Capital Mgt (Original) 173.23 41.60 10.  Ansbacher Investment Mgt Inc (Option Writing) 67.11 178.89
LAST YEAR
. Montague Financial LLC (Pascal) 116.28 1.33 I. Matador Fund Ltd 56.27 240.28
2. Treasury Mgt Services Inc (Triad) 74.89 19.96 2. AIS Futures Mgt LLC (3X-6X) 42.44 103.47
3.  Chicago Capital Mgt (Spread Arbitrage) 74.73 8.76 3. DigiLog Capital LLC (Major Market Fund) 39.27 155.00
4. Capital Fund Mgt (Discus Fund Ltd USD 2X (C)) 73.83 11.58 4. DigiLog Capital LLC (Full Portfolio) 38.86 168.00
5. Capital Fund Mgt (Discus Fund Ltd EUR 2X (E)) 69.97 13.71 5.  IKOS Partners (Financial (Euro)) 36.20 933.11
6. CKP Associates LLC (LOMAX) 57.44 2.08 6.  IKOS Partners (Financial Too) 33.52 933.11
7. Matador Fund Ltd 56.27 240.28 7. Capital Fund Mgt (Discus) 32.52 529.34
8.  Argus Capital Mgt LLC (S&P Stock Index Option Writing)  56.19 0.37 8.  Mulvaney Capital Mgt Ltd (Global Markets Fund) 32.34 120.80
9.  The Roy Funds (Systematic Equity Indices Mid-Cap) 47.91 0.37 9. AIS Futures Mgt LLC (2X-4X) 28.48 103.47
10.  DiTomasso Group Inc (Equilibrium Trading) 49.29 4.88 10.  Altis Partners Ltd (Global Futures) 28.16 143.00
LAST MONTH
. Algorithmic Trading Advisors LLC (Currency) 48.54 37.85 I. AIS Futures Mgt LLC (3X-6X) 18.16 103.47
2. Tradex Group LLC (Delos Flow) 25.76 0.13 2. Blenheim Capital Mgt LLC (Blenheim Fund LP) 13.60 580.20
3. AIS Futures Mgt LLC (3X-6X) 18.16 103.47 3. AIS Futures Mgt LLC (2X-4X) I1.64 103.47
4. Badger Capital Mgt (Index Options) 17.33 0.07 4. Meyer Capital Mgt 8.46 180.00
5. DiTomasso Group Inc (Equilibrium Trading) 16.11 4.88 5. Mulvaney Capital Mgt Ltd (Global Markets Fund) 8.35 120.80
6.  Blenheim Capital Mgt LLC (Blenheim Fund LP) 13.60 580.20 6.  OSV Currency Advisors Inc (Currency) 7.35 351.10
7. The Roy Funds (Systematic Equity Indices Mid-Cap) 12.98 0.37 7. Matador Fund Ltd 6.59 240.28
8.  James H Jones (Diversified Portfolio) 11.90 0.67 8.  VegaPlus Capital Partners LLC (Anglian Commodities) 6.01 505.90
9. Hawksbill Capital Mgt (Global Diversified) I1.67 33.90 9. Rivoli Fund Mgt (Intl Fund) 5.74 134.41
10.  AIS Futures Mgt LLC (2X-4X) I1.64 103.47 10.  Macquarie Global Active Currency Fund 4.03 363.99

Based on data received by January 11,2006.

Source of data: The Barclay Group, Fairfield, IA. All rights reserved.
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