
Top 25 Stock Index Traders* for the Quarter Ending December 2013 Ranked by YTD Return

Report Generated on February 12, 2014. Performance results submitted subsequent to this date are not reflected in this Report
Reports Include NFA Members Only

Rank Manager Last Monthly
Return YTD Return

Current
Drawdown

Worst
Drawdown

Assets Under Mgt
(Millions)

Minimum
Investment

1 Diamond Capital Mgt - Enhanced S&P (C) 2.22% 26.42% -10.81% $4.828 $150,000

2 Camkay Capital Mgt LLC - Stock Indices S-Term 2.49% 25.68% -8.34% $3.819 $100,000

3 Goldman Mgt, Inc. - Stock Index Futures QEPs Only 2.12% 25.17% -5.60% $50.000 $300,000

4 Princess Futures Corp. - Standard Program 2.81% 23.46% -9.46% $1.598 $25,000

5 Cauldron Investment Co - Stock Index Plus QEPs Only 0.85% 21.53% -0.39% -10.80% $14.791 $1,000,000

6 White River Group - Stock Index Option Writer 2.86% 16.49% -18.73% $16.577 $10,000

7 Diamond Peak Capital, LLC - Northstar (2x) QEPs Only 1.98% 16.44% -26.28% $7.200 $250,000

8 Ansbacher Invst Mgt - Market Neutral Put Skew 1.62% 16.27% -41.95% $15.000 $250,000

9 Global Sigma Group - Plus Program QEPs Only 2.05% 15.87% -1.55% $166.200 $500,000

10 Esulep LLC - Permo QEPs Only 1.32% 15.36% -12.74% $68.000 $250,000

11 Ritenour Investment Grp - RIG_ES (C) 6.51% 15.26% -10.66% $0.027 $25,000

12 Double Helix Capital Mgt - Double Helix 2.18% 15.18% -2.63% $8.963 $30,000

13 QuantScape Asset Mgt LLC - U.S. Equity Index 2.20% 11.72% -9.37% $0.927 $100,000

14 Pacific Capital Advisors Inc. - Agilis Program 3.16% 11.01% -4.86% $0.200 $100,000

15 Quantis Asset Management - PFM Systematic 2.80% 7.94% -5.20% -13.89% SFr.8.000 SFr.2,000,000

16 Pinstripe Trading LLC - Standard Trading Prg 3.57% 7.42% -12.39% $33.000 $125,000

17 ITB Capital Advisors - Premium I Program 2.92% 6.44% -20.71% $80.000 $200,000

18 ITB Capital Advisors - Premium II Program 2.81% 6.23% -25.27% $75.000 $200,000

19 Stern & Stern Securities - MAP 4.7 Exempt -0.04% 4.15% -2.43% -16.63% $1.400 $200,000

20 Turning Wheel Capital - Pure Alpha QEPs Only 1.37% 3.89% -2.50% -3.81% $18.400 $500,000

21 Strategic Synergy - Power One 1.14% 3.36% $0.015 $10,000

22 Aire Capital Mgt - General Program 0.70% 2.99% -1.57% $0.200 $50,000

23 GT Capital CTA - Dynamic Trading Prg 2.21% 1.63% -7.07% -11.79% $10.800 $150,000

24 Quantis Asset Mgt - Ulysses Futures QEPs Only 0.68% 0.98% -7.83% -8.76% $19.600 $1,000,000

25 Monterosso Invst Mgt - Short-Term MFP -0.05% 0.21% -8.89% -9.73% $8.886 $250,000

Notes: Manager and Program names have been shorted for formatting reasons. Rankings are based on the universe of CTAs included in the AutumnGold database 
and may not include all registered CTAs. Worst Drawdown: Represents the worst drawdown experience by a CTA. Curent Losing Streak: Represents the current 
loss of a CTA. QEPs Only: Indicates Program is only available to Qualfiied Eligible Participants. Criteria: 1) Traders reporting proprietary performance are not 
included, 2) Non-NFA Members are not included, 3) Forex Traders are not included, 4) Traders who calculate performance using a non-compounded annual rate of 
return, may have been eliminated from this list if Autumn Gold, in its sole discretion, determined that the differences in return were material.

RISK DISCLOSURE
PAST PERFORMANCE IS NOT NECESSARILY INDICATIVE OF FUTURE RESULTS.

THIS MATERIAL MENTIONS SERVICES WHICH RANK THE PERFORMANCE OF COMMODITY TRADING ADVISORS. PLEASE NOTE THAT 
THE RANKINGS APPLY ONLY TO THOSE CTAs WHO SUBMIT THEIR TRADING RESULTS. THE RANKINGS IN NO WAY PURPORT TO BE 
REPRESENTATIVE OF THE ENTIRE UNIVERSE OF COMMODITY TRADING ADVISORS. THE MATERIAL IN NO WAY IMPLIES THAT THESE 
RESULTS ARE OFFICIALLY SANCTIONED RESULTS OF THE COMMODITY INDUSTRY. TRADING FUTURES AND OPTIONS INVOLVES 
SUBSTANTIAL  RISK OF LOSS AND IS NOT SUITABLE FOR ALL INVESTORS. THERE IS UNLIMITED RISK OF LOSS IN SELLING OPTIONS. 
AN INVESTOR MUST READ AND UNDERSTAND THE COMMODITY TRADING ADVISORS CURRENT DISCLOSURE DOCUMENT BEFORE 
INVESTING. PAST PERFORMANCE IS NOT NECESSARILY INDICATIVE OF FUTURE RESULTS. A COMPLETE DISCUSSION OF FEES 
AND CHARGES ARE REPORTED IN THE CTA's DISCLOSURE DOCUMENT. SPECIFICALLY, ONE SHOULD RECOGNIZE THAT AN 
INTRODUCING BROKER MAY CHARGE A FRONT-END START UP FEE OF UP TO 6% OF THE INITIAL CONTRIBUTION. PLEASE NOTE 
THAT THIS CHARGE IS NOT  T REFLECTED IN THE PERFORMANCE OF THE COMMODITY TRADING ADVISOR AND COULD HAVE A 
SIGNIFICANT IMPACT ON THE CUSTOMERS ABILITY TO ACHIEVE SIMILAR RETURNS. THIS MATTER IS INTENDED AS A 
SOLICITATION.

PAST PERFORMANCE IS NOT NECESSARILY INDICATIVE OF FUTURE RESULTS.
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