2016 Preqin Alternative Assets Performance Monitor

League Tables:

Top Performing Hedge Funds

Fig. 8.18: Net Returns of Top Performing Hedge Funds, July 2015 - June 2016

12-Month Net

Rank Fund Manager Core Strategies )
1 Rosseau LP Fund Rosseau Asset Management Event Driven Strategies 72.76
2 Sprott Hedge Fund - Class A Sprott Asset Management Equity Strategies 60.04
3 gﬁ:g:;:z?ge Al = Elzes i CRElIES Sprott Asset Management Equity Strategies 58.39
4 ﬁ];\)lreogoB;lsJII/Bear RSP Fund - Class A - Qualified Sprott Asset Management Equity Strategies 56.89
5 7-13 Capital Strategy 7-13 Capital Macro Strategies 55.03
6 Martin Fund LP Martin Fund Management Macro Strategies 47.05
7 Sparta Ciclico FIM Sparta Administradora de Recursos Macro Strategies 44.90
8 Vertice Velocity Fund Vertice Capital Partners Relative Value Strategies 42.88
9 Cyan C3G Fund Cyan Investment Management Equity Strategies 41.42
10 AAM Absolute Return Fund - Class B (NOK) Oslo Asset Management Equity Strategies 38.40
1" Primevestfund - Class A Primevest Capital Corp Event Driven Strategies 33.91
12 Accendo Capital Accendo Capital Event Driven Strategies 33.90
13 | Teraz Fund Spartan Fund Management Equity Strategies 32.98
14 Attunga Power & Enviro Fund Attunga Capital Niche Strategies 32.73
15 Laureola Investment Fund - GBP Class Laureola Advisors Niche Strategies 30.73
16 Origo Quest | - Class A Origo Capital Equity Strategies 30.16
17 Credence Oriental QDIl Program Splendor Capital Management Relative Value Strategies 30.02
18 CSS Alpha Fund - Class A GBP Charles Street Securities Europe Credit Strategies 29.95
19 Carmot Tail Risk Plus (Cayman) Carmot Capital Equity Strategies 29.46

20 Fides Absoluto Fides Asset Management Equity Strategies 28.85

Fig. 8.19: Net Returns of Top Performing Hedge Funds, July 2013 - June 2016

Source: Preqin Hedge Fund Online

Three-Year Annualized

Rank Fund Manager Core Strategies Return, June 2016 (%)
1 Avant Capital Eagle Fund - Class B Avant Capital Management (HK) Ié%l%irg:ttui?lzﬁi 60.58
2 | venBio Select Fund LLC venBio Long/Short Equity, 53.99

Sector-Focused
3 Polar Star IDS Qualified Investor Hedge Fund Polar Star Management Comzz%zitgizwe 36.91
4 Polar Star Fund Limited Polar Star Management Relative Value Arbitrage 32.05
5 LHC Capital Australia High Conviction Fund LHC Capital Long/Short Equity 27.57
6 Doshi Gama Fund Doshi Capital Management Macro Strategies 27.24
7 Macromoney Global Investments Macromoney Investments Macro Strategies 27.19
8 Lazarus Israel Opportunities Fund Lazarus Management Company Multi-Strategy 25.48
9 Quantedge Global Fund - Class B Quantedge Capital Macro Strategies 25.35
10 Prism Partners Delta Partners Long/Short Equity 24.96
11 Laureola Investment Fund - USD Class Laureola Advisors Insurance-Linked Strategies 24.74
12 :-'\(’:hSeEnJaRn Healthcare Equity Long Short Fund - Rhenm'\aﬂr;fag:;tqr;rts Asset Long/Short Equity 24.60
13 Mendon Capital RMB Capital Management Long/Short Equity 24.10
14 Peregrine High Growth Fund Peregrine Capital Long/Short Equity 23.98
15 Ezzgg; (_Dréigasso’g\)portunities Al (N0 Springs Capital Long/Short Equity 23.86
16 Alchemy India Long-Term Fund Ltd Alchemy Investment Management Long/Short Equity 23.85
17 Voloridge Trading Fund Voloridge Investment Management Long/Short Equity 23.70
18 Accendo Capital Accendo Capital Event Driven Strategies 23.47
19 Fiera Capital Long/Short Equity Fiera Capital Corporation Long/Short Equity 22.85
20 Taiga Fund - Class A - NOK Taiga Fund Management Long/Short Equity 22.67
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Source: Preqin Hedge Fund Online




8. Hedge Funds

Fig. 8.58: Net Returns of Top Performing Macro Strategies Funds in the Last 12 Months (As at June 2016)*

12-Month Net

Rank Fund Manager Core Strategies Return (%)
1 7-13 Capital Strategy 7-13 Capital Macro 55.03
2 | Martin Fund LP Martin Fund Management C°m"|‘:‘zj‘:3iree§/é"f:aged 47.05
3 Sparta Ciclico FIM Sparta Administradora de Recursos Macro 44.90
4 SPX Raptor Feeder SPX Capital Macro 27.90
5 Zcirgzriio,?al Cnsm i e R sk = e Forum Asset Management Macro 27.74
6 Macromoney Global Investments Macromoney Investments Macro 22.88
7 Columna Commodities Fund - USD yAs Investment Management Commodities 22.84
8 Doshi Gama Fund Doshi Capital Management Macro 22.69
9 IPM Systematic Currency Fund - A Shares IPM Informed Portfolio Management | Foreign Exchange, Macro 22.20
10 | SPX Nimitz Feeder SPX Capital Macro 20.00

Source: Preqin Hedge Fund Online

Fig. 8.59: Macro Strategies Funds to Watch (As at June 2016)**

12-Month Net

Fund Manager Core Strategies Return (%)
7-13 Capital Strategy 7-13 Capital Macro 55.03

) . Commodities, Managed
Martin Fund LP Martin Fund Management Futures/CTA 47.05
Macromoney Global Investments Macromoney Investments Macro 22.88

Source: Preqin Hedge Fund Online
*Please note, all performance information includes preliminary data for June 2016 based upon returns reported to Preqin in early July 2016. Although stated trends and
comparisons are not expected to alter significantly, final benchmark values are subject to change.

**Managers established in 2012 or after with funds incepted on or after 1 January 2013 with at least a year’s track record. Please see Chapter 1 for methodology
(pages 8-9).

These league tables are extracted from the 2016 Preqin Alternative Assets Performance Monitor, the ultimate
guide to alternatives performance. The report covers the entire industry, featuring detailed statistics, league tables,
charts and expert analysis. All of the information in the report is taken from Preqin’s award-winning online databases,
with this year’s edition analyzing performance data for over 22,900 funds. More information: www.preqgin.com/pm

Preqin is the alternative assets industry’s leading source of data and intelligence. Preqin’s products and services
are utilized by more than 40,000 professionals located in over 90 countries for activities including investor relations,
fundraising, marketing, and market research.

re In Although every reasonable effort has been made to ensure the accuracy of this publication Preqin Ltd. does not accept
@ p q any responsibility for any errors or omissions within The 2016 Preqin Alternative Assets Performance Monitor or for
altemative assefs. intelligent data. ANY €XpeNse or other loss alleged to have arisen in any way with a reader’s use of this publication.

Downloaded om-\WW\W. O om.b P agadre S 0.10.0n.08/08/20






