
CTA Ranking Reports 
For CTAs with Assets over $100 million 

December 2007 Performance 
For traders reporting as of as of Wednesday, January 23, 2008 

Past Performance is not indicative of future results. There is a risk of loss in futures trading. 
 

For statistical definitions and additional data please visit www.autumngold.com.  

THE RISK OF TRADING COMMODITY FUTURES, OPTIONS AND FOREIGN EXCHANGE ("FOREX") IS SUBSTANTIAL. THE HIGH DEGREE OF LEVERAGE ASSOCIATED 
WITH COMMODITY FUTURES, OPTIONS AND FOREX CAN WORK AGAINST YOU AS WELL AS FOR YOU. THIS HIGH DEGREE OF LEVERAGE CAN RESULT IN 
SUBSTANTIAL LOSSES, AS WELL AS GAINS. YOU SHOULD CAREFULLY CONSIDER WHETHER COMMODITY FUTURES, OPTIONS AND FOREX IS SUITABLE FOR YOU IN 
LIGHT OF YOUR FINANCIAL CONDITION. IF YOU ARE UNSURE YOU SHOULD SEEK PROFESSIONAL ADVICE. PAST PERFORMANCE DOES NOT GUARANTEE FUTURE 
SUCCESS.  

 
 

Rank Program
Cumulative 

Return

Assets 
under Mgt
(millions)

Sharpe 
Ratio

Correlation 
to S&P 500 
Price Index

Standard 
Deviation

Last 5 Years
1 LJM Partners Ltd - Delta Neutral Option Writing 514.23% $141.95 0.74 -0.04 3.71%
2 AIS Capital Management LLC - MAAP (2X - 4X) Program 289.54% $147.76 0.28 0.02 7.84%
3 Quantitative Investment Mgt LLC - Quantitative Global Program 165.42% $2739.17 0.37 0.17 3.48%
4 Altis Partners (Jersey) Limited - Global Futures Program 144.57% $943.00 0.21 0.33 6.11%
5 Winton Capital Management Ltd - Diversified Programme 138.77% $5000.00 0.24 0.36 4.84%
6 Abraham Trading Company - Diversified Program 134.47% $203.89 0.18 0.13 7.11%
7 RangeWise, Inc. - RangeWise 117.55% $171.17 0.18 0.12 5.89%
8 Capital Fund Management - Discus Managed Futures Program 103.21% $1741.31 0.30 0.22 2.72%
9 Eckhardt Trading Company - Higher Leveraged Program 97.24% $185.90 0.21 0.13 3.74%

10 Ansbacher Investment Mgt, Inc. - General Program 87.21% $127.00 0.52 0.11 1.26%

The Sharpe Ratio is Calculated using a 5.0% Risk Free Rate of Return * Assets are as of December 31, 2007 

Last 3 Years
1 LJM Partners Ltd - Delta Neutral Option Writing 137.65% $141.95 0.56 -0.11 3.78%
2 AIS Capital Management LLC - MAAP (2X - 4X) Program 131.62% $147.76 0.27 0.14 8.52%
3 Altis Partners (Jersey) Limited - Global Futures Program 97.61% $943.00 0.29 0.45 5.77%
4 Capital Fund Management - Discus Managed Futures Program 78.06% $1741.31 0.47 0.15 2.64%
5 Quantitative Investment Mgt LLC - Quantitative Global Program 61.52% $2739.17 0.38 -0.26 2.56%
6 Eckhardt Trading Company - Higher Leveraged Program 55.34% $185.90 0.23 0.14 3.87%
7 Winton Capital Management Ltd - Diversified Programme 52.50% $5000.00 0.21 0.48 4.12%
8 EMC Capital Management, Inc. - EMC Classic Program 51.33% $171.19 0.17 0.51 5.08%
9 Eckhardt Trading Company - Standard Program 50.34% $363.30 0.23 0.14 3.38%

10 Transtrend B.V. - Transtrend DTP - Enhanced Risk (USD) 45.33% $2338.00 0.20 0.65 3.58%

The Sharpe Ratio is Calculated using a 5.0% Risk Free Rate of Return * Assets are as of December 31, 2007 

Last Year
1 AIS Capital Management LLC - MAAP (2X - 4X) Program 75.56% $147.76 0.61 0.11 7.69%
2 Eckhardt Trading Company - Higher Leveraged Program 39.34% $185.90 0.58 0.19 4.30%
3 Eckhardt Trading Company - Standard Program 35.59% $363.30 0.57 0.17 3.92%
4 Eckhardt Trading Company - Global Financial Program 29.89% $106.20 0.65 0.21 2.81%
5 Quantitative Investment Mgt LLC - Quantitative Global Program 28.40% $2739.17 0.64 -0.16 2.72%
6 Transtrend B.V. - Transtrend DTP - Enhanced Risk (USD) 22.38% $2338.00 0.31 0.66 4.51%
7 Rivoli Fund Management - Rivoli International Fund 22.04% $103.74 0.33 0.67 4.06%
8 Capital Fund Management - Discus Managed Futures Program 21.89% $1741.31 0.51 0.11 2.51%
9 Transtrend B.V. - Transtrend DTP - Enhanced Risk (EUR) 21.40% $829.00 0.28 0.67 4.67%

10 LJM Partners Ltd - Delta Neutral Option Writing 21.35% $141.95 0.24 -0.13 5.79%

The Sharpe Ratio is Calculated using a 5.0% Risk Free Rate of Return * Assets are as of December 31, 2007 


