
Year Jan Feb Mar Apr May Jun Jul Aug Sep Oct Nov Dec Year
2007 (0.31%) 0.77% (8.28%) 1.25% 6.58% 9.35% 11.07% 15.36% 1.05% 2.10% (1.05%) 2.00% 52.15%
2006 12.78% 3.43% (0.06%) 8.07% 7.52% (4.49%) (5.14%) (0.99%) 2.18% 1.25% 6.41% 2.26% 36.80%
2005 (4.64%) (2.26%) (6.81%) 11.42% 17.02% 13.83% (0.41%) (4.66%) 5.31% (4.47%) (2.11%) 9.56% 32.06%
2004 2.03% (7.05%) 10.61% (8.19%) 7.69% (0.90%) 3.05% 7.58% (12.44%) 0.48% 0.49% 18.40% 19.28%
2003 13.82% (7.88%) 1.00% 0.45% 1.14% (2.09%) 6.32% 7.77% 2.84% 7.84% 1.27% 13.36% 53.67%
2002        11.81% 0.56% 6.18% 3.54% (3.19%) 19.67%

 
Fund S&P 500 CSFB

Tremont
Annualised Rate of Return: 49.65% 9.20% 11.27%
Cumulative Return: 787.88% 61.07% 78.30%
Cumulative VAMI: 8,879$       1,611$       1,783$       
Rolling 12 Mth Return: 52.15% 3.53% 13.41%
Average Monthly Return: 3.69% 0.79% 0.90%
Annualised Standard Deviation: 27.00% 10.93% 3.75%
Sharpe Ratio (5%): 1.6536       0.3842 1.6709
Largest Monthly Gain: 33.01% 8.64% 3.25%
Largest Monthly Loss: (12.02%) (11.00%) (2.15%)
Maximum Drawdown: (12.94%) (11.00%) (1.05%)
Months In Maximum Drawdown: 2 1 1
Months to Recover: 5 3 2
Positive Months: 67.69% 67.69% 80.00%

This presentation is furnished on a confidential basis only for use by the recipient and only for discussion purposes and is subject to completion and ammendment. The presentation is not advice or a recommendation to enter into any transaction. The presentation is not an offer
to buy or sell, nor a solicitation of an offer to buy or sell, any security or other financial instrument. The presentation is based upon information obtained from sources that FXWW considers to be reliable, however, FXWW makes no representation as to, and accepts no
responsibility or liability for, the accuracy or completeness of the information. All fund performance herein are net of management and performance fees.

Professional Traders Ltd.
Background Details

Statistical Analysis Growth Of Initial $1,000

Contact: Your Name Here 44 123 456 789 or your_name@xyz.com

Investment Approach

Performance Summary

Monthly Returns Distribution Of Returns

(15.00%)
(10.00%)
(5.00%)
0.00%
5.00%

10.00%
15.00%
20.00%
25.00%
30.00%
35.00%
40.00%

Months

R
et

ur
ns

$500
$1,000
$1,500
$2,000
$2,500
$3,000
$3,500
$4,000
$4,500
$5,000
$5,500
$6,000
$6,500
$7,000
$7,500
$8,000
$8,500
$9,000

Fund S&P 500 CSFB Tremont

0
2
4
6
8

10
12
14
16

< 
-1

0

-8
 to

 -1
0

-6
 to

 -8

-4
 to

 -6

-2
 to

 -4

0 
to

 -2

0 
to

 2

2 
to

 4

4 
to

 6

6 
to

 8

8 
to

 1
0

> 
10

Return Range

M
on

th
ly

 P
er

io
ds

Suite 3, 32 Park Lane, London, England.
Ph:44-123-456-789
Email: Yourname@xyz.com

Trader Bob – holds a degree with majors in Statistic’s, Computer Science and Psychology from the Cambridge University. He has been involved in the Foreign Exchange market 
since 1986 and has worked at major institutions such as Bank of ABC, XYZ Bank and National UK Bank, learning all facets of foreign exchange and holding positions up to chief 
dealer status. Trader Bob has been building models since the late 80’s and in 2000 decided to devote himself to full-time trading from his own systematic trading model. In 2002 
he received his first allocation of institutional funds.
Trader Bob is also a registered member of XYZ Professional Association.

Trader Bob is of the belief that markets are always in one of two states. They are either consolidating around some point or they are on the move.  In foreign exchange the state of 
the market is determined by the perception of individual economies and any global event, which may affect them. When the perception is stable the markets tend to be stable and 
consolidation occurs. When the perception changes the market will move with it.  
The analysis of historical data across currencies and across time frames shows that maximum profits come from being on the trends. Analysis also shows that trends are always 
signalled by a change in volatility.  False signals do exist within broad periods of consolidation.  However, historical and real time results show that it is better to take the false 
signals and always be on the highly profitable trends. 

Trader Bob uses an automated trading system to pinpoint and trade these trends. A trading model that follows directional movement is used, with signals being provided by a 
volatility indicator that triggers the position and follows the movement. 


