Top CTA Rankings

Altegris Investments Inc.

Run Detailed Rankings of the CTA Programs We Track

Below are detailed rankindgs pulled fram the 350+ managed futures programs tracked by our affiliate International Traders Research Inc. You can
change the program type, timeframe and ranking criteria as desired.
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Program Snapshot AROR ¥TD won
1 @ DiTomasso Group Inc: Equilibrium Program *FRM M SEEEY 415829 -2319%
2 @ LM Partners Ltd. Meutral S&P Option Premium Wiiting Program _.______M-'-"‘"' 43.81% 21.535%  -19.458%
3 @  AIS Futures Management LLC: MALP Sx-G¥ *GEP* W 39.69%  594.258%  -37.56%
4 &  Solaris Capital Management, LLC: Solaris Market Meutral Portfolio *QEP* ....w—‘“_"ﬂj ITE1% 4900%  -12.86%
5 @ PRed Oak Commodity Advizors, Inc.: Fundamental Trading Program v_,_,\_,_,ﬂ“’” 28 T% 2938%  -3319%
6 @  AISFutures Management LLC: MAAP 2¥-4% *2EP* ﬂf 2736% S3E% -25114%
7 @ Michael J. Frizchmeyer, CTA: loves Commodities Limited *CLSD* Jm»-_-__.f'"u 24 21% -3V ES9W -52.82%
8 @ Acenvestment Strategizts, LLC Stock Index Premium Collection Pragram ﬂ 22 BE% -0.349% -28.31%
9 @ SaxonInvestmert Corporation: Agoressive Diversified Program W 21.858% 3802% -3087%
10 & Covenart Capital Management, LLC: Original Trading Program __”,Af’"w 21.54% 083% -16.25%
11 @  Rathel Investments, Inc. Target “olatility Program *GEP* _'_#___,F--'”M’ 20.72% 084%  -11.39%
12 @  Strategic Investments LLC: Commodity Program I«-—v’“*’ 1994%  2779% -14.31%
13 @  Altis Partners (Jersey) Limited: Global Futures Portfolio *2EP* M 19.59% 1977%  -2466%
14 @  Abraham Trading Company: Diversified Program JMW’“" 18.558% 19596% -27.18%
15 @ Winton Capital Management Lid: Diversified Trading Program *CLSD* “NM"” 1696% 1624% -11.73%
16 @ Range'Wize, Inc. Range Wise Program *CLSD* *0EP* u,-/'"“‘—“-’w 1613%  1362% -21.54%
17 (@ Zenith Resources, Inc . Index Cptions Program ﬂ_ﬂ_,—;"’—-ﬁ 1559%  1047%  -3.74%
18 &  BeFree Investments, Inc.; Stocks Plus Program _{_,_Ha-w-’_'ﬂ 15.56% 963% -4.42%
19 (0 Tactical Investment Management Corp.: Institutional Futures Program M 1827% 9B4%  -30.75%
20 i  Eckharct Trading Company: Higher Leveraged Program r____,_,_u_ur‘/ 14 62% 3881% -12.758%
21 @ Muave Investment Corp. Combined Futures Portfolio 2 ‘___,__,—f’“w 14.59%  -003% -13893%
22 G witter & Lester, Inc. Stock Indesx Futures Program __#_F,,d—r’—ﬂ 14.04%  11.26%  -9.35%
23 @ Superfund Group: Superfund Cayman M"h‘ 1403% -4.44%  -31.84%
24 0 Caopital Fund Mansgement 5.4 Discus Program *@EP* *CLSD* N__/——“"/ 13893% 2192% -15893%
25 @ Anshacher Investment Managemernt, Inc ; General Sccounts Progrsm ﬁ 13 E67T% S45% -22E%

PAST RESULTS ARE MOT MECESSARILY INDICATIVE OF FUTURE RESULTS.
Inzeption: Oate of Program Inception; AROQR: Aonualized Rate of Retum; YTO: Year to Oate Performance; WIOD: Whorst Orawdown; AUM: A=cets Under Management
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