
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 Std 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%)

Mths In Max 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 fe

Contact : Your Name Here 555 123 4567 or email yourname@xyz.com

Statistical Analysis Growth Of Initial $1,000

Net Performance Summary
Monthly & Yearly Returns

Monthly Returns Distribution Of Returns
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86 Profitability Street, NewYork, USA.. 
Ph: 555 123 4576, 
Email: yourname@xyz.com

Trader A: Managing Director - Head of Trading. A graduate of Psychology, TA was formerly Managing Director of Bank of ABC in 
New York, responsible for their North American activities in Foreign Exchange, Precious Metals and Financial Futures. He has been 
managing FX and Futures risk for over 30 Years.
Trader B: Director - Head of Research. A graduate in Economics and Statistics, TB was formerly senior Foreign Exchange and 

Futures Analyst at XYZ Bank in New York. TB has advised institutional clients on Foreign Exchange and Futures risk for 15 years.


