SMART Analytics Advisor
Asset Allocation
12-Month Moving Windows- Computed Quarterly
July 1997 - June 2007
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Single Computation

Manager vs Benchmark




SMART Analytics Advisor

Manager Risk/Return
Single Computation
(July 1997 - June 2007)
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SMART Analytics Advisor

HFR Equity Mearket Neuiral Index
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SMART Analytics Advisor

Manager vs Benchmark: Sharpe Ratio
(July 1997 - June 2007)
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SMART Analytics Advisor

Annualized Excess Return / Standard Deviation of Excess Return
12-Month Moving Windows, Computed Quarterly

(July 1997 - June 2007)
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Standard Deviation of Excess Return
vs. HFRI Fund Weighted Composite Index
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SMART Analytics Advisor

Manager vs Benchmark: Information Ratio
(July 1997 - June 2007)
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SMART Analytics Advisor

Manager vs Benchmark: Alpha
(July 1997 - June 2007)
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Treynor Rat

(July 1997 - June 2007)

Manager vs Benchmark
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