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Systematic Traders

Top 10 Options Strategies Traders-
Past 12 Months
From Sep-2008 to Aug-2009

Ranked by Compound 12-Mo.

Annual Return Comp
Ann.

Program Name or Manager Return

1. Harbor Assets 41.91%

2. Reynoso Asset Mgmt. (Options Arb.) 23.17%

3. Rhone Inv. (Aggress. Growth-prop) 19.67%

4. HB Capital Mgmt (Diversified) 14.90%

5. Arborvitae Capital (Options) 14.54%

6. GrowthPoint Invest. (Index Condor) 12.56%

7. Financial Comm Inv (CPP) 10.91%

8. Rhone Inv. (Enhanced Income-prop.) 9.28%

9. Kingsview Capital Ptnrs 6.79%

10.Washington (Singleton Fund) 6.49%

Ranked by Sharpe Ratio Sharpe
Ratio

Program Name or Manager

1. HB Capital Mgmt (Diversified) 2.33

2. Rhone Inv. (Aggress. Growth-prop) 2.21

3. GrowthPaint Invest. (Index Condor) 2.19

4. Harbor Assets 2.18

5. Eickelberg & Associates (Option) 2.07

6. Rhone Inv. (Enhanced Income-prop.) 2.02

7. Conservative Concept (Athena Inst) 1.40

8. Hyman Beck (Volatility) 1.22

9. Reynoso Asset Mgmt. (Options Arb.) 1.15

10.Financial Comm Inv (CPP) 0.64
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PAST RESULTS ARE NOT INDICATIVE OF FUTURE RESULTS
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