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STATISTICAL INFORMATION

with 90 day T-Bills
Total Return (TR)

 "LIVE" COMMENCING 1/1/2004 USING RANDOM ROLL DATE THROUGH 11/14/2009 AND END OF MONTH ROLL DATE COMMENCING 11/15/2009 
"SIMULATED" PRIOR TO 1/1/2004 USING END OF MONTH ROLL DATE 

CTI® TR

JAN FEB MAR APR MAY JUN JUL AUG SEP OCT NOV DEC
Total Return        

YTD %

2000 3.23 2.71 -1.24 0.27 6.94 5.74 -1.97 -0.61 0.25 0.75 5.03 3.72 27.29
2001 -3.55 2.54 3.39 1.79 0.89 -2.88 -2.24 -0.50 2.27 1.64 -2.28 -1.39 -0.63
2002 -1.92 1.36 -2.14 0.99 -2.85 2.78 -0.92 4.10 2.08 -2.47 1.96 -5.59 -3.02
2003 4.34 2.62 -4.44 -3.23 -0.60 -2.03 -1.59 -1.21 -1.13 8.78 -0.17 4.99 5.662003 4.34 2.62 -4.44 -3.23 -0.60 -2.03 -1.59 -1.21 -1.13 8.78 -0.17 4.99 5.66
2004 3.37 6.93 4.88 -0.40 0.77 1.03 7.77 -3.91 12.42 1.99 -1.09 -3.21 33.62
2005 3.33 -5.03 5.27 -5.06 0.19 3.70 2.37 5.09 3.52 -4.39 4.64 -1.11 12.29
2006 2 99 3 09 4 86 6 28 0 04 3 52 3 95 0 98 4 07 0 48 2 72 0 05 9 272006 2.99 -3.09 4.86 6.28 -0.04 -3.52 3.95 -0.98 -4.07 0.48 2.72 -0.05 9.27
2007 2.16 1.87 -1.18 0.53 -2.38 2.28 -0.08 -1.86 0.48 4.82 -0.86 6.26 12.32
2008 1.72 8.51 -3.52 2.83 3.95 -1.86 -13.65 -4.81 10.98 18.64 2.34 -4.84 17.70

1 18 3 11 8 71 4 86 4 09 3 87 1 34 1 13 1 80 2 65 1 46 0 82 9 792009 1.18 3.11 -8.71 -4.86 4.09 -3.87 -1.34 1.13 1.80 -2.65 1.46 -0.82 -9.79
2010 -7.44 -4.05 5.47 -1.77 -2.72 0.10 -9.84 -0.39 6.89 7.16 -0.02 10.16 1.51

Source: Alpha Financial Technologies, LLC.
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ANY, OF CERTAIN MARKET FACTORS, SUCH AS LACK OF LIQUIDITY. SIMULATED TRADING PROGRAMS IN GENERAL ARE ALSO SUBJECT TO THE FACT
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STATISTICAL INFORMATION

Price Return (PR)
without 90 day T-Bills

 "LIVE" COMMENCING 1/1/2004 USING RANDOM ROLL DATE THROUGH 11/14/2009 AND END OF MONTH ROLL DATE COMMENCING 11/15/2009 
"SIMULATED" PRIOR TO 1/1/2004 USING END OF MONTH ROLL DATE 

CTI® PR

JAN FEB MAR APR MAY JUN JUL AUG SEP OCT NOV DEC
Total Return        

YTD %

2000 2.75 2.25 -1.74 -0.20 6.42 5.30 -2.49 -1.15 -0.27 0.18 4.51 3.24 19.96
2001 -4.11 2.14 3.00 1.41 0.55 -3.18 -2.57 -0.80 2.02 1.42 -2.46 -1.54 -4.35
2002 -2.07 1.22 -2.28 0.83 -3.00 2.65 -1.08 3.96 1.94 -2.61 1.84 -5.71 -4.64
2003 4 23 2 53 -4 54 -3 33 -0 70 -2 13 -1 66 -1 29 -1 29 8 77 -0 24 4 91 4 542003 4.23 2.53 -4.54 -3.33 -0.70 -2.13 -1.66 -1.29 -1.29 8.77 -0.24 4.91 4.54
2004 3.29 6.86 4.81 -0.48 0.70 0.94 7.67 -4.02 12.34 1.86 -1.24 -3.37 32.07
2005 3.14 -5.21 5.09 -5.31 -0.06 3.50 2.15 4.89 3.34 -4.74 4.47 -1.40 9.33

2 74 3 46 4 70 6 19 0 39 3 98 3 76 1 38 4 62 0 13 2 52 0 40 5 232006 2.74 -3.46 4.70 6.19 -0.39 -3.98 3.76 -1.38 -4.62 0.13 2.52 -0.40 5.23
2007 1.90 1.67 -1.61 0.10 -2.82 1.88 -0.51 -2.28 0.10 4.48 -1.16 5.99 7.61
2008 1.42 8.28 -3.79 2.72 3.84 -1.97 -13.80 -4.98 10.83 18.56 2.28 -4.91 15.64
2009 1.18 3.10 -8.72 -4.88 4.07 -3.89 -1.36 1.12 1.79 -2.67 1.46 -0.83 -9.92
2010 -7.44 -4.06 5.47 -1.78 -2.73 0.09 -9.85 -0.41 6.88 7.15 -0.03 10.15 1.15

Source: Alpha Financial Technologies, LLC.
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STATISTICAL INFORMATION

Total Return (TR)
with 90 day T-Bills

"SIMULATED" PRIOR TO 1/1/2004 USING END OF MONTH ROLL DATE 
 "LIVE" COMMENCING 1/1/2004 USING RANDOM ROLL DATE THROUGH 11/14/2009 AND END OF MONTH ROLL DATE COMMENCING 11/15/2009 

DTI® TR

JAN FEB MAR APR MAY JUN JUL AUG SEP OCT NOV DEC

Total Return        
YTD %

2000 1.85 2.08 -1.01 1.86 3.51 2.28 -1.46 1.20 0.58 1.73 3.02 1.40 18.30
2001 -1.56 1.57 2.44 0.13 1.02 -0.85 -0.62 0.28 1.09 0.74 -1.67 0.77 3.30
2002 -0.01 0.40 -1.59 0.37 -0.22 3.40 -0.15 2.71 1.56 -1.41 0.61 -2.38 3.17
2003 2 54 1 92 -2 25 -0 48 2 08 -1 46 -2 33 -1 30 -2 01 3 23 0 87 3 93 4 532003 2.54 1.92 -2.25 -0.48 2.08 -1.46 -2.33 -1.30 -2.01 3.23 0.87 3.93 4.53
2004 1.71 3.64 1.47 -2.12 0.43 -0.08 3.85 -2.29 5.63 1.77 0.42 -1.00 13.92
2005 0.86 -2.34 2.28 -3.26 1.39 2.68 1.00 2.13 2.37 -1.55 2.61 -0.62 7.55

0 35 1 46 2 62 3 21 0 52 1 96 2 03 0 36 1 36 0 46 1 02 0 05 5 742006 0.35 -1.46 2.62 3.21 0.52 -1.96 2.03 0.36 -1.36 0.46 1.02 -0.05 5.74
2007 1.52 -0.06 -0.14 1.07 -0.70 1.84 -0.43 -0.90 1.33 3.28 0.59 2.88 10.66
2008 1.77 5.30 -0.41 0.45 1.97 -0.90 -6.82 -3.60 3.06 10.41 0.80 -2.97 8.29
2009 -0.24 0.25 -4.32 -3.03 3.38 -1.71 -0.45 0.56 1.83 -1.19 1.76 -2.74 -6.02
2010 -4.01 -0.67 1.25 -0.69 -0.11 0.74 -4.12 0.38 1.91 3.57 -1.44 5.21 1.63

Source: Alpha Financial Technologies, LLC.
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CERTAIN INHERENT LIMITATIONS. UNLIKE AN ACTUAL PERFORMANCE RECORD, SUCH SIMULATED RESULTS DO NOT REPRESENT ACTUAL TRADING.
ALSO, SINCE THE TRADES HAVE NOT ACTUALLY BEEN EXECUTED, THE RESULTS MAY HAVE UNDER- OR OVER-COMPENSATED FOR THE IMPACT, IF
ANY, OF CERTAIN MARKET FACTORS, SUCH AS LACK OF LIQUIDITY. SIMULATED TRADING PROGRAMS IN GENERAL ARE ALSO SUBJECT TO THE FACT
THAT THEY ARE DESIGNED WITH THE BENEFIT OF HINDSIGHT. NO REPRESENTATION IS BEING MADE THAT ANY ACCOUNT WILL OR IS LIKELY TO
ACHIEVE PROFITS OR LOSSES SIMILAR TO THOSE SHOWN.
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Price Return (PR)
without 90 day T-Bills

 "LIVE" COMMENCING 1/1/2004 USING RANDOM ROLL DATE THROUGH 11/14/2009 AND END OF MONTH ROLL DATE COMMENCING 11/15/2009 
"SIMULATED" PRIOR TO 1/1/2004 USING END OF MONTH ROLL DATE 

 LIVE  COMMENCING 1/1/2004 USING RANDOM ROLL DATE THROUGH 11/14/2009 AND END OF MONTH ROLL DATE COMMENCING 11/15/2009 

DTI® PR

JAN FEB MAR APR MAY JUN JUL AUG SEP OCT NOV DEC

Total Return        
YTD %

2000 1.37 1.62 -1.51 1.39 2.98 1.84 -1.97 0.66 0.05 1.16 2.50 0.92 11.452000 1.37 1.62 -1.51 1.39 2.98 1.84 -1.97 0.66 0.05 1.16 2.50 0.92 11.45
2001 -2.12 1.17 2.04 -0.25 0.69 -1.15 -0.95 -0.02 0.83 0.52 -1.85 0.62 -0.55
2002 -0.16 0.26 -1.73 0.20 -0.37 3.28 -0.30 2.57 1.42 -1.55 0.49 -2.50 1.46
2003 2 44 1 83 2 35 0 58 1 99 1 56 2 41 1 38 2 18 3 21 0 79 3 86 3 422003 2.44 1.83 -2.35 -0.58 1.99 -1.56 -2.41 -1.38 -2.18 3.21 0.79 3.86 3.42
2004 1.63 3.57 1.39 -2.20 0.36 -0.17 3.75 -2.41 5.53 1.63 0.27 -1.15 12.56
2005 0.67 -2.52 2.09 -3.50 1.14 2.47 0.76 1.88 2.16 -1.87 2.38 -0.91 4.59
2006 0.01 -1.81 2.37 2.99 0.15 -2.40 1.72 -0.02 -1.81 0.08 0.70 -0.42 1.42
2007 1.20 -0.43 -0.54 0.63 -1.14 1.45 -0.86 -1.32 0.95 2.95 0.30 2.59 5.82
2008 1.49 5.05 -0.67 0.34 1.86 -1.01 -6.97 -3.76 2.90 10.33 0.74 -3.05 6.372008 1.49 5.05 0.67 0.34 1.86 1.01 6.97 3.76 2.90 10.33 0.74 3.05 6.37
2009 -0.26 0.25 -4.33 -3.05 3.37 -1.73 -0.47 0.54 1.81 -1.20 1.75 -2.75 -6.16
2010 -4.02 -0.67 1.24 -0.70 -0.12 0.73 -4.14 0.36 1.89 3.56 -1.45 5.20 1.48

 
Source: Alpha Financial Technologies, LLC.
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reflect the fees, replication costs (such as execution costs and slippage) and other expenses of a fund or vehicle utilizing these products or the effect of 
taxes thereon the compounded effect of which would materially reduce cumulative net returns
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contracts represented in the methodology. From November 15, 2009 forward the returns are calculated  (i) with the monthly roll date being the last trading 
day of the month (the “End of Month Roll Date”), with the positions being determined the prior trading day, based in each case on the daily settlement 
prices of the respective futures contracts represented in the methodology and (ii) using as a slightly different contract schedule for Copper and Gold
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 The DTI® was created and is compiled, maintained and owned by Alpha Financial Technologies, LLC (AFT). 
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prices of the respective futures contracts represented in the methodology, and (ii) using as a slightly different contract schedule for Copper and Gold. 
The statistical information prior to 2004 reflects the retroactive application of the DTI® to past market histories, not actual performance, and are 
calculated with the End of Month Roll Date and the positions being determined the prior trading day, based in each case on the daily settlement prices of 
the respective futures contracts represented in the methodology. Bloomberg® serves as the calculation agent for the DTI®. Official values for the DTI® can 
be obtained from the BLOOMBERG PROFESSIONAL® Service. 
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 Past performance, especially simulated performance, is not necessarily indicative of future results. 
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Compiled by Alpha Financial Technologies, LLC. 
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Total Return (TR)
with 90 day T-Bills

 "LIVE" COMMENCING 1/1/2004 USING RANDOM ROLL DATE THROUGH 11/14/2009 AND END OF MONTH ROLL DATE COMMENCING 11/15/2009 
"SIMULATED" PRIOR TO 1/1/2004 USING END OF MONTH ROLL DATE 

Total Return

FTI™ TR

JAN FEB MAR APR MAY JUN JUL AUG SEP OCT NOV DEC

Total Return        
YTD %

2000 0.47 1.45 -0.78 3.46 0.08 -1.19 -0.94 2.34 0.90 2.70 1.01 -0.93 8.77
2001 0.43 0.59 1.49 -1.52 1.16 1.18 0.39 0.77 0.35 0.17 -1.29 2.12 5.94
2002 1.19 -0.21 -1.25 -0.26 2.42 4.03 0.62 1.32 1.03 -0.35 -0.24 -0.38 8.08
2003 0.75 1.23 -0.06 1.23 3.76 -0.89 -3.07 -1.40 -2.90 -0.24 1.51 2.88 2.592003 0.75 1.23 -0.06 1.23 3.76 -0.89 -3.07 -1.40 -2.90 -0.24 1.51 2.88 2.59
2004 0.04 0.30 -1.95 -3.84 -0.01 -1.19 -0.03 -0.68 -0.98 1.36 1.93 1.16 -3.94
2005 -1.03 -0.65 -0.16 -1.43 2.59 1.55 0.06 -0.80 1.22 1.32 1.62 -0.35 3.92
2006 1 25 0 21 1 02 0 68 1 01 0 42 0 13 1 69 0 24 0 30 0 01 0 04 3 572006 -1.25 0.21 1.02 0.68 1.01 -0.42 0.13 1.69 0.24 0.30 -0.01 -0.04 3.57
2007 1.13 -1.25 0.60 1.58 0.96 1.42 -0.79 0.06 1.83 1.29 2.08 -0.49 8.70
2008 1.84 2.06 2.58 -1.80 -0.02 0.07 0.06 -2.28 -1.79 5.29 -0.16 -2.18 3.44

1 41 1 53 1 59 2 03 2 93 0 24 0 27 0 03 1 85 0 32 1 61 4 66 4 792009 -1.41 -1.53 -1.59 -2.03 2.93 0.24 0.27 -0.03 1.85 -0.32 1.61 -4.66 -4.79
2010 -0.59 1.44 -1.39 -0.01 2.50 1.15 -0.55 0.85 -1.21 1.33 -2.86 0.26 0.80

Source: Alpha Financial Technologies, LLC.
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assets since AFT maintains the index and compiles the performance shown, but AFT does not manage actual assets.  The performance shown does not 
reflect the fees, replication costs (such as execution costs and slippage) and other expenses of a fund or vehicle utilizing these products or the effect of 
taxes thereon the compounded effect of which would materially reduce cumulative net returns
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STATISTICAL INFORMATION

Price Return (PR)
without 90 day T-Bills

 "LIVE" COMMENCING 1/1/2004 USING RANDOM ROLL DATE THROUGH 11/14/2009 AND END OF MONTH ROLL DATE COMMENCING 11/15/2009 
"SIMULATED" PRIOR TO 1/1/2004 USING END OF MONTH ROLL DATE 

 LIVE  COMMENCING 1/1/2004 USING RANDOM ROLL DATE THROUGH 11/14/2009 AND END OF MONTH ROLL DATE COMMENCING 11/15/2009 

FTI™ PR

JAN FEB MAR APR MAY JUN JUL AUG SEP OCT NOV DEC

Total Return        
YTD %

2000 -0.01 0.99 -1.28 2.99 -0.45 -1.63 -1.46 1.79 0.37 2.14 0.49 -1.41 2.43
2001 -0.13 0.19 1.09 -1.90 0.82 0.88 0.07 0.47 0.10 -0.05 -1.46 1.97 2.01
2002 1.04 -0.34 -1.39 -0.43 2.27 3.90 0.47 1.18 0.89 -0.49 -0.36 -0.50 6.30
2003 0 64 1 14 -0 16 1 14 3 66 -0 99 -3 15 -1 48 -3 06 -0 26 1 44 2 80 1 492003 0.64 1.14 -0.16 1.14 3.66 -0.99 -3.15 -1.48 -3.06 -0.26 1.44 2.80 1.49
2004 -0.04 0.23 -2.04 -3.92 -0.09 -1.27 -0.13 -0.79 -1.09 1.23 1.78 1.02 -5.13
2005 -1.22 -0.82 -0.36 -1.67 2.35 1.33 -0.19 -1.10 0.98 1.04 1.36 -0.65 0.97
2006 1 65 0 11 0 70 0 35 0 63 0 82 0 29 1 35 0 15 0 11 0 42 0 44 0 972006 -1.65 -0.11 0.70 0.35 0.63 -0.82 -0.29 1.35 -0.15 -0.11 -0.42 -0.44 -0.97
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STATISTICAL INFORMATION

Total Return (TR)
with 90 day T-Bills

"SIMULATED" PRIOR TO 8/1/2010
 "LIVE" COMMENCING  8/1/2010

FXTI® TR

JAN FEB MAR APR MAY JUN JUL AUG SEP OCT NOV DEC

Total Return        
YTD %

2000 0.47 1.49 0.21 2.84 0.72 -0.32 0.43 2.48 1.52 2.82 0.26 -0.79 12.73
2001 0.98 0.76 5.27 -0.54 1.92 0.78 -0.20 1.03 0.20 -0.81 -0.12 3.08 12.88
2002 0.87 -0.21 0.65 0.38 2.81 4.15 -0.21 -0.53 1.17 0.59 0.91 2.92 14.23
2003 1 49 1 30 0 84 3 78 2 31 -0 07 -0 10 0 44 -1 07 1 09 2 85 2 37 16 222003 1.49 1.30 0.84 3.78 2.31 -0.07 -0.10 0.44 -1.07 1.09 2.85 2.37 16.22
2004 -0.44 0.60 -0.30 -1.37 -1.27 -0.13 -0.06 -0.30 -0.05 2.03 4.18 1.29 4.11
2005 -2.21 0.57 0.44 0.21 2.80 1.93 0.80 -0.96 0.78 0.22 2.18 -0.04 6.82

0 04 0 04 0 35 1 56 0 02 1 09 0 00 1 03 0 88 0 30 0 91 0 83 2 982006 0.04 -0.04 0.35 1.56 0.02 -1.09 0.00 1.03 0.88 0.30 -0.91 0.83 2.98
2007 0.58 0.11 0.96 1.92 0.85 1.37 -0.14 -0.56 3.46 2.48 -0.41 -0.01 11.05
2008 1.89 2.88 1.84 -0.68 0.43 0.05 -0.02 1.57 -0.28 10.06 3.48 -3.56 18.50
2009 -0.26 -0.39 -3.93 -2.75 3.40 -0.29 2.62 0.55 3.00 0.48 2.14 -2.34 1.93
2010 -0.95 0.31 -0.76 1.01 0.62 -1.14 -1.41 -0.66 -0.22 1.46 -2.65 0.45 -3.95

Source: Alpha Financial Technologies, LLC.
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STATISTICAL INFORMATION

Price Return (PR)
without 90 day T-Bills

"LIVE" COMMENCING 8/1/2010
"SIMULATED" PRIOR TO 8/1/2010 

LIVE  COMMENCING 8/1/2010

FXTI® PR

JAN FEB MAR APR MAY JUN JUL AUG SEP OCT NOV DEC

Total Return        
YTD %

2000 0.01 1.07 -0.24 2.38 0.20 -0.80 -0.08 1.99 1.08 2.27 -0.25 -1.29 6.932000 0.01 1.07 -0.24 2.38 0.20 -0.80 -0.08 1.99 1.08 2.27 -0.25 -1.29 6.93
2001 0.44 0.30 4.83 -0.91 1.56 0.44 -0.53 0.72 -0.08 -1.03 -0.32 2.88 8.46
2002 0.73 -0.35 0.51 0.23 2.66 4.03 -0.36 -0.67 1.03 0.46 0.79 2.79 12.37
2003 1 39 1 21 0 74 3 69 2 22 0 16 0 17 0 37 1 15 1 00 2 78 2 29 15 062003 1.39 1.21 0.74 3.69 2.22 -0.16 -0.17 0.37 -1.15 1.00 2.78 2.29 15.06
2004 -0.52 0.52 -0.39 -1.45 -1.34 -0.22 -0.17 -0.42 -0.16 1.89 4.03 1.16 2.87
2005 -2.41 0.39 0.24 -0.01 2.56 1.71 0.55 -1.25 0.52 -0.08 1.89 -0.33 3.75
2006 -0.33 -0.35 -0.01 1.20 -0.39 -1.48 -0.43 0.60 0.49 -0.13 -1.32 0.44 -1.73
2007 0.12 -0.28 0.55 1.49 0.43 0.98 -0.56 -0.98 3.11 2.13 -0.72 -0.33 6.01
2008 1.61 2.63 1.58 -0.79 0.32 -0.07 -0.17 1.43 -0.43 9.98 3.42 -3.63 16.442008 1.61 2.63 1.58 0.79 0.32 0.07 0.17 1.43 0.43 9.98 3.42 3.63 16.44
2009 -0.27 -0.40 -3.94 -2.77 3.38 -0.31 2.60 0.54 2.98 0.47 2.13 -2.35 1.78
2010 -0.95 0.30 -0.76 1.00 0.61 -1.16 -1.43 -0.68 -0.24 1.45 -2.66 0.43 -4.08

Source: Alpha Financial Technologies, LLC.
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The communication is published by Alpha Financial Technologies, LLC (“AFT”). Copyright © 2011. The content in this communication is the property of AFT and 
is protected by copyright and other intellectual property laws. All trade names, service marks and other product and service names in this communication and 
within the content are proprietary to AFT and are protected by trademark and copyright laws. Any of the trademarks, service marks or logos (collectively, the 
“Marks”) in this communication may be registered or unregistered marks of AFT. Nothing contained in this communication should be construed as granting any 
license or right to use any of the Marks in this communication without the express written permission of AFT. Illegal or unauthorized use of the Marks or any other 
content included in this communication is strictly prohibited.  This communication does not purport to provide complete details on the Diversified Trends 
Indicator™ (DTI®), Commodity Trends Indicator™ (CTI®), Financial Trends Indicator™ (FTI™) or FX Trends Index™ (FXTI®) or other financial product(s) (each, 
a “Product”) of AFT, is for information purposes only, and should not be construed as investment, legal or tax advice. Neither this communication nor any 
information contained herein constitutes an offer to sell (nor the solicitation of an offer to buy) any security. Any such offer may only be made by a prospectus or 
similar disclosure document prepared by the issuer of each such security, which contains important disclosures and risk factors. Investors in a product based on 
a Product, shall solely rely upon such disclosure document in making an investment decision. AFT does not provide any form of investment advice and receives 
no compensation from any client or clients in such regard. Rather, AFT solely receives a license fee from licensees of its Products. In particular, AFT does not 
direct client accounts or provide commodity trading advice based on or tailored to the commodity interests or cash markets or other circumstances of a particular 
client. No portion of these materials may be reproduced without the prior written consent of AFT.  

An investment in a product seeking to replicate the Product(s) is speculative, involves a substantial degree of risk, and should not constitute an investor’s entire 
portfolio. Investors could lose all or substantially all of their investment therein. Some or all alternative investment programs may not be suitable for certain 
investors. No assurances can be made that the Product(s) will achieve their investment objectives or that losses will be avoided. The longer-term an investment 
the greater the likelihood that the performance potential suggested may be realized. Over the short-term, on the other hand, there is a much greater possibility 
that the Product(s) may decline substantially causing significant losses. Among the risk associated with the Product(s) are the following: In contrast to traditional 
“all long” indexes, the Product(s) take both long and short positions and may not profit from the cyclical nature of the futures included therein. • The Product(s) is 
not a proxy for “all long” commodities indexes. • The Product(s) are vulnerable to “whipsaw” markets in which market movements may cause the bulk of their 
components to be either long or short and then a sudden reversal of prior price trends occurs, causing losses. • The complexity of the different factors which 
contribute to the results of the Product(s). • The Product(s) could decline in a wide range of different market scenarios, including ones in which other similar 
products (both all long and long/short) rise substantially. • The Product(s) are based on futures, not cash market prices; those prices may differ materially in 
general as well as for specific commodities. • Replication of the Product(s) involve execution costs and position slippage which can be substantial, and may be 
affected by, among other things, disruption caused by futures market closures and/or trading price or volume limitations imposed by one or more futures markets. 
• Furthermore, any factors which contribute to trendless markets (a lack of sustained directional trends in many markets) have been, and are likely to be, adverse 
to the Product(s). Generally speaking, “trendless” markets (and accompanying “whipsaws”) are more likely to occur during economic environments of very low, 
static or declining GDP despite very low interest rates, accompanied by low inflation.  The length of time for which such market conditions have persisted -- for 
most of 2009 and 2010 – is unique in the United States in the last 50 years. No representation is being made that a Product will or is likely to achieve 
performance consistent with or similar to that set forth in this communication. Similarly, no representation is being made that any product seeking to replicate the 
Product(s) will generate profits or losses similar to the historically performance of the Product(s). There are numerous factors related to the markets in general 
and to the implementation of any product seeking to replicate the Product(s) which cannot be, and have not been, accounted for in the preparation of the 
information on the Product(s) set forth in this communication, all of which can adversely affect actual performance results for any product seeking to replicate the 
Product(s).  

Replication of the FXTI™ may involve forward currency contracts which, unlike futures contracts, are traded off-exchange and therefore are subject to, among 
other things, counterparty risk, “bid-ask” spreads which may vary widely and the risk of periods of illiquidity. 

The mechanical character of the rules of the Product(s) and the fact that the Product(s) are based on publicly available prices unaffected by trade executions 
(and the resulting slippage between market prices and the prices at which positions are actually acquired) makes it possible to derive the statistical information.  
Unless otherwise indicated, the information and performance of the Product(s) do not reflect the costs, fees and other expenses of an investment seeking to 
replicate the Product(s) or the effect of taxes on investors therein. The compounded effect of such costs, expenses and taxes would materially reduce cumulative 
net returns. 

While reasonable efforts have been used to obtain information from reliable sources and in the calculation of the data herein, no representations or warranties 
are made as to the accuracy, reliability or completeness of any information contained herein. The statistical information is based on data compiled by AFT.  
Unless otherwise indicated, all other data was derived from information provided by S&P, Ibbotson Associates, Ryan Labs or Bloomberg, well-respected third-
party research companies. The information provided by such entities is subject to adjustment, which may require AFT to make adjustments to the data provided 
herein. In addition, rounding differences between the various computer programs utilized in computing the data herein may result in minor inaccuracies in the 
data presented. As such, all data and information provided herein is subject to change without notice. AFT makes no express or implied representation or 
warranties as to (a) the advisability of purchasing or assuming any risk in connection with any transaction related to the Product(s); (b) any errors or omissions in 
the statistical information; (c) the results to be obtained by the issuer of any security or any counterparty or any such issuer’s security holders or customers or 
any such counterparty’s customers or counterparties or any other person or entity from the use of the Product(s) or any data included in this communication; or 
(d) any other matter. AFT makes no express or implied representation or warranties of merchantability or fitness for a particular purpose with respect to the 
Product(s) or any data included in this communication. Without limiting the foregoing, in no event shall AFT have any liability (whether in negligence or otherwise) 
to any person for any direct, indirect, special, punitive, consequential or any other damages (including lost profits) even if notified of the possibility of such 
damages.  

The methodology for calculation of the Product(s) is transparent and is available from AFT at www.aftllc.com and upon request. In addition, Bloomberg® serves 
as the calculation agent for the DTI®, CTI® and FTI™.  Official values for these indexes can be obtained from the BLOOMBERG PROFESSIONAL® Service. 
Bloomberg Tickers: DTIPR; DTITR; CTIPR; CTITR; FTIPR; FTITR. Bloomberg Finance L.P. and its affiliates are not affiliated with AFT and do not approve, 
endorse, review or recommend AFT or its affiliates.  The values of the Product(s) are derived from sources deemed reliable, but Bloomberg Finance L.P., its 
affiliates and its and their respective suppliers do not guarantee the correctness or completeness of the Product(s), its values or other information furnished in 
connection with the Product(s).  Bloomberg Finance L.P. and its affiliates make no warranty, express or implied, as to results to be obtained by AFT, AFT’s 
customers, or any other person or entity from the use of the Product(s) or any data or values included therein or in connection therewith.  Bloomberg Finance 
L.P. and its affiliates make no express or implied warranties, and expressly disclaim all warranties of merchantability or fitness for a particular purpose with 
respect to the Product(s) or any data or values included therein or in connection therewith. Bloomberg Finance L.P., its affiliates and its and their respective 
partners, employees, subcontractors, agents, suppliers and vendors shall have no liability or responsibility, contingent or otherwise, for any injury or damages, 
whether caused by the negligence of Bloomberg Finance L.P., its affiliates or its or their respective partners, employees, subcontractors, agents, suppliers or 
vendors or otherwise, arising in connection with the Product(s) or any data or values included therein or in connection therewith and shall not be liable for any 
lost profits, losses, punitive, incidental or consequential damages.  Bloomberg Finance L.P., its affiliates and its and their respective partners, employees, 
subcontractors, agents, suppliers and vendors shall not be responsible for or have any liability for any injuries or damages caused by errors, inaccuracies, 
omissions or any other failure in, or delays or interruptions of, the Product(s) or any data or values included therein or in connection therewith, from whatever 
cause.  Bloomberg Finance L.P., its affiliates and its and their respective partners, employees, subcontractors, agents, suppliers and vendors are not responsible 
for the selection of or use of the Product(s) or any data or values included therein or in connection therewith, the accuracy and adequacy of the Product(s) or any 
data or values included therein or in connection therewith or information used by AFT and the resultant output thereof. 
 

 


