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This communication is published by Alpha Financial Technologies, LLC (“AFT”). Copyright © 2010. Illegal or unauthorized use of this communication or any of
the content included in this communication is strictly prohibited. This communication 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. No portion of these materials may be reproduced without the prior written consent of AFT.

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 any security; (b) any errors or omissions in the statistical information;
(c) the results to be obtained by any person or entity from the use of the security 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 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.

Total Return or "TR" includes interest on a theoretical US Treasury Bill position used to fully collateralize the futures positions of the Product(s). Price Return or
“PR” does not include interest on a theoretical US Treasury Bill position used to fully collateralize the futures positions of the Product(s).

“MSDUWI Index” or MSCI World Index, is a free float-adjusted market capitalization weighted index that is designed to measure the equity market performance of
developed markets. As of May 27, 2010, the MSCI World Index consisted of the following 24 developed market country indices: Australia, Austria, Belgium,
Canada, Denmark, Finland, France, Germany, Greece, Hong Kong, Ireland, Israel, Italy, Japan, Netherlands, New Zealand, Norway, Portugal, Singapore, Spain,
Sweden, Switzerland, the United Kingdom, and the United States. Data source: Bloomberg (ticker MSDUWI). “S&P GSCI” is the Standard & Poor’s Goldman
Sachs Commodity Index. Currently, the S&P GSCI® includes long-only positions in 24 nearby commodity futures contracts. The S&P GSCI® has a significantly
greater weighting towards energy-related components that is likely to result in increased volatility as compared to a commodity futures portfolio focusing less on
energy-related components. Data source: Bloomberg (TR ticker SPGSCITR).

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.
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Source: U.S. Budget historical tables at whitehouse.gov/omg
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Past performance is not necessarily indicative of future results. See “Notice” on Slide 2.
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CBO's Economic Projections for Calendar Years 2009 to 2020

Estimated Forecast Projected Annual Average
2009 2010 2011 2012-2014 2015-2020
Year to year (Percentage change)
Real GDP -2.5 2.2 1.9 4.4 2.4
Consumer Price Index -0.2 2.4 1.3 1.2 1.9
Calendar Year Average (Percent)
Unemployment Rate 9.3 10.1 9.5 6.5 5.0
CBO Projected Estimates
Years Period Nominal GDP (Ave) Deflator (Ave) Real GDP (Ave) CPI
11 2010-2020 4.80% 1.63% 3.17% 1.67%
Actual Compounded
18 1982-1999 6.28% 2.96% 3.32% 3.29%
28 1982-2009 5.57% 2.77% 2.80% 3.01%
10 2000-2009 4.30% 2.42% 1.88% 2.53%
25 1985-2009 5.29% 2.53% 2.76% 2.92%

Past performance is not necessarily indicative of future results. See “Notice” on Slide 2.
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US Deficits as a % of GDP
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There have been 30 episodes of hyperinflation of national economies in the 20t century, with 20
occurring after 1980. Peter Bernholz analyzes the 12 largest episodes of hyperinflation and finds that
all were caused by financing huge public budget deficits through money creation.

The conclusion of his work: the tipping point for hyperinflation occurs when the
government’s deficit exceeds 40% of its expenditures.

*Source: Monetary Regimes and Inflation: History, Economic and Political Relationships by Peter Bernholz

Past performance is not necessarily indicative of future results. See “Notice” on Slide 2.
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MSCI World Index

=—MSDUWI Index . . .
Mid '09 to present: difficult environment

for trend-followers as markets exhibit a
lack of sustained, directional trends

’08 to early '09: easy for trend-
followers, MSCI World down 56%

2009 Bounce: 71% rally from March
== ‘09 lows, of which first 45%
Source: Bloomberg happened in the first 2 months
Date Range: Jan 2008 — Sep 15 2010
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Past performance is not necessarily indicative of future results. See “Notice” on Slide 2.
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S&P GSCI Commodity Index
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Date Range: Jan 2010 — Sep 15 2010
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Average Monthly Return 1970 to 2008 = 0.5%

Past performance is not necessarily indicative of future results. See “Notice” on Slide 2.
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MSCI World Index
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» Average Monthly Return 1990 to 2008 = 0.6% with 1 Std Deviation = 3.6%

* Below has 6 moves > 2 Std Deviations in 6 months in both directions

Past performance is not necessarily indicative of future results. See “Notice” on Slide 2.
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For Additional Information on AFT Products:

www.aftllc.com

T: (817) 329.7500
E: indexservices@aftllc.com

The statements in this communication are not to be relied upon by anyone as the basis for an investment decision. Investors cannot invest
directly in an index or other product developed by AFT. Investment products, including hedge funds, futures funds and other managed
futures products, are speculative and involve a substantial degree of risk. Moreover, performance may be volatile and investors could lose
all or substantially all of their investment. Such alternative investment products may be leveraged and often charge high fees which may
offset any trading profits. Some or all alternative investment programs may not be suitable for certain investors. Trend-following strategies
and indexes are structured based on, among other things, the general expectation that the commodity and/or financial prices will exhibit
tendencies to trend over the intermediate or long term (as applicable). The market features and correlations which a trend-following
managed futures strategy or index has been designed to capture may not be reflected in market price movements over certain periods —
particularly over short periods. Any factors which contribute to trendless markets or “whipsaw’ markets (in which price movements
reverse suddenly or repeatedly) are likely to be adverse to trend-following managed futures strategies and indexes. 9



