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ANNUALIZED ROLLING 1 YEAR RETURNS: 
FUND VS EUREKAHEDGE PEER GROUP

WHY CHOOSE US?

•	 ➢AlternativeSoft is a leader in 

Hedge Funds selection and 

portfolio construction

•	 Our software is easy to use

OTHER CLIENTS
•	 ➢Pension Funds

•	 ➢Sovereign Wealth Funds

•	 ➢Family Offices

•	 Endowments & Foundations

•	 ➢Banks Asset Management

•	 Advisors & Wealth Managers

•	 Fund of Funds & Multi-Managers

AWARD

Technology provider for  

risk management

Service Provider
Rankings    2015

AlternativeSoft
Analytical Investment Solutions

Create fully-customized and automated Month-end reports using our Excel API, 

allowing your Marketing, Sales & Investor Relations team members to:

•	 Utilize one of the best reporting solutions, tried and tested by the largest 

institutional investors.

•	 Visualize how your hedge fund is perceived by your investors.

•	 Replicate existing reports quickly and easily customize them.

•	 Alter benchmarks, time periods, rolling windows and performance metrics tailored 

to each of your Investor’s needs.

•	 Remove all manual Excel calculations.

•	 Report your hedge fund’s Asset Allocation, Performance, Risk and Exposures.

•	 Scan Hedge Fund universe with quantitative and qualitative criteria to identify 

your competitors, generate watch lists, and create exact Peer Groups linked to 

your customized filters.

•	 Benchmark your fund against its Peers’, using pre-defined Peer Groups from 

HFR, Eurekahedge & Morningstar (>200 peer groups; >100 unique strategy 

styles), or create new customized peer groups.

•	 See your fund through your investor’s eyes by:

•	 Analyse your fund vs Peer Group in depth using periodic rolling 

graphs and rolling window statistics.

•	 Ranking your fund under various statististics (2,600 available).

•	 Carrying out thorough correlation, Alpha, Risk analytics and 

Drawdown comparison against the selected Peer Group. 

•	 Generate batch Peer Group reports for your fund to share with your investment 

team.
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ROLLING 12 MONTHS ANNUALIZED ALPHA VS BENCHMARK 1

AVERAGE MONTHLY RETURN - CREDIT SUISSE HEDGE FUND INDEXAverage return during bear Benchmark 1
Average return during bull Benchmark 1

Negative
Positive

Fund ABC
-1.42%

3.40%

Credit Suisse Hedge Fund Index
-1.18%

1.38%
Average monthly return during negative Credit Suisse Hedge Fund Index

Average monthly return during positive Credit Suisse Hedge Fund Index
DRAWDOWNS

PERIODIC RETURNS

Fund ABC
Credit Suisse Hedge Fund Index

S&P500 Index

Return Last 1 month
0.24%

-0.85%
-1.75%

Return Last 3 months
6.06%

-0.12%
6.45%

Return Last 6 months
1.03%

-2.65%
-0.93%

Return Last 1 year
4.65%

-0.71%
-0.73%

Return Last 2 years
13.73%

3.40%
10.58%

Return Last 3 years
49.51%

13.46%
43.31%

10 BEST MONTHLY RETURNS

10 WORST MONTHLY RETURNS

MONTHLY RETURNS DISTRIBUTION

PRODUCT DETAILSStrategy

Equity Hedge

Start Date

1/31/1999

Country

USA

Redemption Frequency

Quarterly

Notice Period

30

Currency

USD

Management Fee

1.00%

Performance Fee

10.00%

Hurdle RateFund AUM (m)

1.00

Status

Open

Lockup Type

PORTFOLIO VS CREDIT SUISSE HEDGE FUND INDEX RETURNS

PORTFOLIO VS S&P500 INDEX RETURNS
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Fund ABC
Norm Distribution

y = 446.62x3 + 15.303x2 + 0.8845x + 0.0066
R² = 0.4921
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CREDIT SUISSE HEDGE FUND INDEX

y = -3.2407x3 + 0.2913x2 + 0.7194x + 0.0155
R² = 0.2395
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S&P500 INDEX
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FUND ABC | Equity Hedge Fund

December 2015: 0.24%

MANAGER COMMENTS

MONTHLY RETURNS
Jan

Feb
Mar

Apr
May

Jun
Jul

Aug
Sep

Oct
Nov

Dec
YTD

2015 -3.68% 7.36%
1.30% -2.96% 3.16% -1.22% 3.37% -4.15% -3.86% 5.03%

0.74%
0.24%

4.65%

2014 -5.22% 5.29%
1.59%

2.41%
0.79%

3.75% -5.37% 2.06% -3.63% 3.88%
1.18%

2.32%
8.67%

2013
4.42%

1.95%
1.70%

1.16%
3.44% -1.41% 4.38% -2.25% 6.21%

5.71%
0.82%

1.91% 31.46%

2012
4.40%

1.19%
2.11% -1.48% -7.93% -0.42% 0.56% -0.37% 2.02% -1.17% 2.61%

2.71%
3.73%

2011
4.62%

3.34%
2.40%

2.52% -0.26% 1.13% -0.91% -2.32% -7.06% 7.39%
0.97% -1.15% 10.39%

2010
0.35%

1.91%
7.16%

3.82% -6.29% -6.22% 4.06% -2.18% 12.54% 6.15%
4.16%

6.76% 35.20%

2009 -4.22% -5.82% 3.76% 13.26% 2.11% -2.68% 11.43% 12.96% 6.18% -4.72% 2.41%
4.15% 43.08%

2008 -2.18% -2.98% 1.02%
9.36%

4.09%
3.65%

3.93%
3.49% -7.79% -11.33% 1.06%

4.14%
4.69%

2007
5.61%

0.55%
4.98%

1.84%
4.90%

0.14% -0.90% -0.35% -2.36% 2.48% -5.93% -0.89% 9.87%

2006
2.37%

2.63%
0.85% -0.43% -2.05% -1.90% -6.38% 3.77%

5.90%
7.99%

0.82%
3.98% 18.07%

2005 -2.22% 7.83% -2.74% -7.70% 7.38%
2.43%

1.91%
0.18% -1.59% -1.11% 2.85% -0.30% 6.06%

2004
2.82%

3.76%
3.94%

2.37% -3.73% 3.23% -5.92% -6.58% 7.74% -1.11% 5.91%
2.58% 14.77%

2003 -0.66% -2.08% 1.38% -2.98% 10.01% 0.84%
2.53% -0.33% 2.92%

5.49%
0.37%

3.95% 22.87%

2002
1.00% -0.68% 0.86% -0.68% -0.41% -3.73% -0.18% 1.03% -0.79% 0.11%

0.91%
0.48% -2.16%

2001
7.65% -4.14% -1.56% 0.74%

7.04%
7.20%

4.30%
1.52% -2.34% 0.77%

1.33%
0.40% 24.49%

HISTORICAL CUMULATIVE RETURNS

STATISTICS Fund ABC
Credit Suisse 

Hedge Fund Index
S&P500 Index

Return Last Month

0.24% -0.85% -1.75%

Return Last 3 months

6.06% -0.12% 6.45%

Return Last 1 year

4.65% -0.71% -0.73%

Year-to-date Return

4.65% -0.71% -0.73%

Return during 2013

31.46% 9.73% 29.60%

Return during 2014

8.67% 4.13% 11.39%

Return during 2015

4.65% -0.71% -0.73%

Return

3028.78% 208.16% 66.28%

Annualized Return

22.45% 6.84% 3.04%

Annualized Volatility

21.27% 5.96% 15.02%

Skewness

4.57
-0.16

-0.52

Excess Kurtosis

41.94
4.70

0.94

Normal monthly VaR 99%

-12.42% -3.44% -9.74%

Modified monthly VaR 99%

-3.64% -5.51% -11.92%

Conditional monthly VaR 99%

-9.02% -5.82% -12.98%

Annual Sharpe Ratio (Rf)

1.04
1.10

0.18

Ann. Downside Deviation (vs Rf)

7.71% 3.50% 10.74%

Annual Sortino Ratio (vs Rf)

2.87
1.87

0.25

% positive returns

65%
68%

59%

% negative returns

35%
32%

41%

Max Monthly Loss

-11.33% -6.55% -16.94%

Max Drawdown

-22.38% -19.68% -52.56%

RISK / RETURN POSITIONING SINCE INCEPTION

Date Max Drawdown

Feb-09 Dec-08 Feb-09

Correlation to Benchmark 1

0.57
0.59

Bear Correlation to Benchmark 1

0.33
0.43

Fund ABC Credit Suisse Hedge Fund IndexS&P500 Index

Bull Correlation to Benchmark 1

0.54
0.34

Annualized Return 0.224512629 0.068444149 0.03036309

Beta to Benchmark 1

2.04
1.48

Annualized Volatility 0.212673517 0.059609688 0.150212155

Bear Beta to Benchmark 1

0.92
1.37

Bull Beta to Benchmark 1

2.92
0.98

Correlation to Benchmark 2

0.49
0.59

Bear Correlation to Benchmark 2

0.45
0.43

Bull Correlation to Benchmark 2

0.28
0.25

Beta to Benchmark 2

0.69
0.23

Bear Beta to Benchmark 2

0.57
0.23

Bull Beta to Benchmark 2

0.76
0.13

ROLLING 12 MONTHS ANNUALIZED RETURN

ROLLING 12 MONTHS ANNUALIZED VOLATILITY

ROLLING 12 MONTHS CORRELATION TO BENCHMARK 1

ROLLING 12 MONTHS BETA TO BENCHMARK 1

The principal investment objective of the Partnership is to provide investors with long-term growth of capital above that of broad market indices through a non-diversified value strategy. Fund ABC tends to be concentrated. It is a best idea approach in which we identify a select 

number of companies that meet our investment criteria of good businesses trading at discounts to our intrinsic value estimates. Risk is reduced by investing with a margin of safety and a willingness to hold cash when bargains are not available.
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AlternativeSoft
Analytical Investment Solutions


