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XYY =2 L7c~ny Y77 FDF
v 7" (HHFT : Bloombergfth)

K- 20114

. Tiger Global: 45 procent - 6,0 mrd dollar

. Renaissanc e Institutional Equities: 33,1 procent - 7,0 mrd dollar
. Pure Alpha II: 23,5 procent - 53 mrd dollar

Discus Managed Futures Program: 20,9 procent - 2,5 mrd dollar
Providence MBS: 20,6 procent - 1,3 mrd dollar

. Oculus: 19,0 prozent - 7,0 mrd dollar

. All Weather: 17,8 procent - 4,4 mrd dollar

. Dymon Asia Macro: 17,8 procent - 1,6 mrd dollar

. Citadel: 17,7 procent - 11,0 mrd dollar

10. Coatue Management: 16,9 procent - 4,7 mrd dollar

X - 20124

© 0N DO WN

. Metacapital Mortgage Opportunities: 37.8% (2011 return: 23.6%
. Pine River Fixed Income: 32.9% (2011 return: 4.8%

. CQS Directional Opportunities: 28.9% (2011 return: -10.4%

. Pine River Liquid Mortgage: 28.0% (2011 return: 7.2%

Omega Overseas Partners A: 24.4% (2011 return: -1.4%

Odey European: 24.1% (2011 return: -20.3%

. Marathon Securitized Credit: 24.0% (2011 return: -4.2%

. Palomino: 24.0% (2011 return: -3.5%

. BTG Pactual GEMM: 23.1% (2011 return: 3.4%

10. Third Point Ultra: 22.1% (2011 return: -2.3%

© 0N DO AW N

X - 20134

. Glenview Capital Opportunityl: +84.2% (2012 Return: +54.3%

. Matrix Capital Management : +56.0% (2012 Return: +20%

. Paulson Recovery : +45% (2012 Return: +4.9%

Lansdowne Developed Markets SIF : +39.7% (2012 Return: +30%
. The Children’s Investment : +39.7% (2012 Return: +30%

. Owl Creek Overseas : +38.1% (2012 Return: +11.1%

. Glenview Capital Partners : +37.4% (2012 Return: +24.2%

. Trian Partners : +34.9% (2012 Return: +0.9%

. Palomino : +31.5% (2012 Return: +29.3%

10. Pelham Long/Short : +30.3% (2012 Return: +18.4%

© O NG AW N —

X - 20144

. Pershing Square International : +32.8% (2013 +9.3%

. Quantedge Global : +32.3% (2013 Return: +9.2%

STS Partners : +23.9% (2013 Return: +25.6%

. Hildene Opportunities : +23.6% (2013 Return: +35.3%
AHL Diversified : +21.1% (2013 Return: -3.1%

. MBS Agency : +20.6% (2013 Return: -9.1%

. Citadel Tactical Trading : +19.7% (2013 Return: +12.0%
. Stratus : +17.7% (2013 Return: +2.5%

. Citadel Global Equities : +17.3% (2013 Return: +12.2%
10. Dymon Asia Macro : +17.0% (2013 Return: +5.2%

© 0N DO A WN

- 20154

1. Perceptive Life Sciences : 51.8% Perceptive Advisors

2. Melvin Capital : 47.0% Melvin Capital Management

3. Segantii Asia-Pacific Equity Multi-Strategy : 29.6% Segantii
Capital Management

4.  Sylebra Capital Partners Master : 27.0% Sylebra Capital
Management

5. Teton Capital Partners : 23.5% Ancient Art

6. Element Capital : 22.7% Element Capital Management

7. Golden China : 21.9% Greenwoods Asset Management

8. Blackstone Senfina : 21.0% Blackstone Senfina Advisors

8. Tybourne Equity : 21.0% Tybourne Capital Management (HK)
10. Quantitative Global Trading : 20.8% Quantitative Investmen
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MT4 EA A= 7 4 U AR OWT, T
HBHEADEN E EbIc—FlERLIZVwER-RS,

B2 R—b 74U AMAIER L, BRI
(TotalProfit) ZfE& FF 2 RICHE 3 RAER
(DrawDown = DD) ®-¥5 >~ & (Return / DD

ratio) Ik >T, ZOHEKEZHEL TWw 5,

Return / DD ratio = Total Profit $ / DD $

Return / DD ratio 25T 4UZEIZ E, /v
HETRZWIEZBONE I E2EKT 5,

EAR—F 73 UL ZHIET 5,

+EA No.l
FL—F%
Total Profit = $8285.38

DD = $3653.17
Return / DD ratio =

= 1141

2.268

TOTAL PROFIT #OF TRADES SHARPERATIO  PROFITFACTOR  RETURN/DDRATIO WINNING %

$ 8285.38 1141 0.05 113 227 46.54%
PROFITINPIPS  10523.22P1ps  DRAWDOWN %DRAWDOWN  DALYAVGPROFIT MONTHLYAVG AVERAGE TRADE
YEARLY AVG PROFIT  $ 835.5 $3653.17 2253 % $227 ”Rc”s o $115.93

2 50001
=
S 4000
&

Total Profit
DD
Return / DD ratio =

TOTAL PROFIT

generated by StrategyQuant EA Analyzer
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-EA No.2
FL—F% =726

= $4037.16
= $1631.45

2.475

#OF TRADES SHARPERATIO  PROFITFACTOR  RETURN/DDRATIO WINNING %
$ 4037.16 726 0.06 116 247 52.89 %
PROFITINPIPS  4196.09Pps  DRAWDOWN %ORAWDOWN DALYAVGPROFIT MONTHLYAVG AVERAGE TRADE
YEARLY AVG PROFIT  § 407.11 $1631.45 148 % $1.11 EROFIT $75.78
$33.93
generate by StategyQuant £A Analyzer
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EANo.l &£ EANo.2 itk D KR—1+7 1) A5
ERCRN

+-EA No.l, No.2
FL—F# =1867

Total Profit = $12322.54
DD = $3804.29

Return / DD ratio = 3.239

TOTAL PROFIT #OF TRADES SHARPERATIO  PROFITFACTOR  RETURN/DDRATIO WINNING %

$ 12322 54 1867 0.05 1.14 3.24 49.01 %
PROFITINPIPS  15i1932pps  DRAWDOWN %DRAWDOWN  DAILYAVGPROFIT MONTHLYAVG ~  AVERAGE TRADE
YEARLY AVG PROFIT  § 1242.61 $3804.29 135% $3.38 “ROF; s $100.32

Equity (5)

generated by StrategyQuant EA Analyzer
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), N7 x—<rRAET S,
iz, XDEANo.3 %A%,
EA No.3
FL—F% =96
Total Profit = $2350.54
DD = $644.69
Return / DD ratio = 3.646
TOTAL PROFIT #OF TRADES SHARPERATIO  PROFITFACTOR  RETURN/DDRATIO WINNING %
$ 2350 54 96 017 1.66 3.65 41.67 %
O INPPS  zssiipps | DRAWDOWN WORAWDOWN  DALYAVGPROFIT NONTHLYAVG  AVERAGE TRADE
YEARLY AVG PROFIT  $ 243.16 $644.69 6.42% $0.67 OFIT $99.18
$20.26
generated by StrategyQuant EA Analyzer
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EA No.l, No.2, No.3
FL—F# =1963

Total Profit = $14673.08
DD = $3802.4

Return / DD ratio = 3.859

TOTAL PROFIT SHARPE RATIO PROFITFACTOR  RETURN/DDRATIO WINNING %

$ 14673.08 [ 1;6; 0.05 1.16 3.86 48.65%

PROFITINPIPS  17970.41PIP5 ~ DRAWDOWN % DRAWDOWN
479.64

DALY AVG PROFIT _ MONTHLY AVG
YEARLY AVG PROFIT $ 1479, ERGHT

$3802.4 9.39% $4.02

Equity ($)

AVERAGE TRADE
$100.26

N7 x—=vAFEs 2| ET 3,

W4 1Z20154EMI213,8% — 2 DEAZ Y Y — 2 F
ETH D,
ZOETICEEZR—b 74V AHEAOKERZ DT
IZRY,

EA No.l1 ~ No.l3
FL—F# =10344
Total Profit = $85136.42

DD = $7027.19

Return / DD ratio = 12.115

TOTAL PROFIT # OF TRADES SHARPE RATIO RETURN /DD RATIO  WINNING

$ 85136.42 10344 0.06 ) 1.21 1212 47.;5%

PROFITINPIPS  99678.13 PIPS

DRAWDOWN %DRAWDOWN  DAILYAVGPROFIT  MONTHLY AVG
YEARLY AVG PROFIT  $ 8585.19 AT

$7027.19 32% $23.32 PROFT
$715.43

generated by StrateqyQuant EA Analyzer
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