
Program 
%** 

Max 
DD* Strategy Type 

Hoffman Asset Management, INC. Managed Account  4.08% -19.38% Trendfollowing 

Bouchard Capital, LLC Short Term Multi Commodity  3.96% -13.79% Short Term 

Crescent Bay BVP  2.30% -32.69% Option 

Clarke Capital Management, Inc. Global Basic  2.26% -46.49% Trendfollowing 

Clarke Capital Management, Inc. Worldwide  1.76% -30.83% Trendfollowing 

White River Group Diversified Option Writing  1.53% -15.08% Option 

Bluenose Capital Management LLC - BNC EI 1.47% -9.98% Option 

P/E Investments FX Strategy - Standard  1.06% -15.01% Currency 

Cervino Diversified 2x  0.68% -17.32% Option 

Clarke Capital Management, Inc. Global Magnum  0.63% -41.50% Trendfollowing 

James River Capital Corp. - Navigator 0.48% -18.60% Trendfollowing 

Auctos Capital Management  0.46% -12.25% Multi-Strategy 

Tanyard Creek Capital  0.44% -14.17% Agriculture 

Cervino Diversified Options  0.28% -8.34% Option 

Bluenose Capital Management LLC - BNC BI 0.18% -5.77% Option 

Mesirow Absolute Return  0.16% -1.56% Discretionary 

Attain Portfolio Advisors - Strategic Diversification Program  -0.03% -24.39% Multi-Strategy 

Reynoso Capital Management - Small Accounts  -0.07% -16.05% Option 

NDX Abedengo  -0.16% -10.28% Agriculture 

NDX Shadrach  -0.16% -19.38% Agriculture 

Global AG  -0.21% -17.57% Agriculture 

Cervino Gold  -0.28% -6.69% Gold 

Emil Van Essen, LLC Commodity Only (Low Min)  -0.38% -36.21% Spread Trading 

Rosetta -0.57% -39.67% Agriculture 

Integrated Managed Futures Corp. IMFC Global Concentrated  -0.84% -10.31% Multi-Strategy 

Bel Air Capital Asset Management  -1.00% -24.05% Multi-Strategy 

Futures Truth MS4  -1.04% -9.18% Multi-Strategy 

Covenant Capital Management Aggressive  -1.05% -20.41% Trendfollowing 

Emil Van Essen, LLC Combined (Low Min)  -1.08% -36.21% Spread Trading 

Quantum Leap Capital  -1.18% -24.44% Short Term 

Paskewitz  -1.50% -18.21% Stock Index 

2100 Xenon Fixed Income Program:  -1.61% -7.46% Fixed Income 

HB Capital -2.22% -13.79% Option 

AFB LLC FortyEighter Gold Options  -2.23% -44.10% Gold 

GT Capital  -2.92% -11.79% Discretionary 

2100 Xenon Managed Futures (2x) Program:  -3.02% -18.40% Multi-Strategy 

Futures Truth SAM 101  -3.04% -12.62% Multi-Strategy 

Robinson-Langley Capital Management, LLC Managed Account  -3.43% -23.68% Trendfollowing 
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FCI OSS  -4.48% -52.73% Option 

FCI CPP -5.16% -18.73% Option 

Dominion Capital Management  -8.39% -15.22% Short Term 

 

*Max DD= A drawdown is the “pain” experienced by an investor in a specific investment. As an example, 

an investor starting out with a $100,000 account who sees it fall down to $80,000 before it runs back up 

to $110,000 saw a $20,000 loss ($100K – $80K), which would equal a -20% ($20K/$100K) drawdown. The 

so called Maximum Drawdown (Max DD) is the worst such peak to valley down period for an 

investment. 

**Disclaimer: Past performance is not necessarily indicative of future results.These performance 

numbers are calculated using the liquidating value of a single client at Attain trading the listed program, 

and are believed to be representative of all similar clients invested in the program.A 20% incentive fee 

and 2% annual management fee are deducted from all profitable months, regardless of whether the 

program is at a new equity high.These numbers may vary from the actual performance numbers 

presented by the CTA upon completing their accounting for the month gone by, and should not be 

considered apart from the performance numbers listed in the disclosure document for the program 

listed. 

DISCLAIMER 

Forex trading, commodity trading, managed futures, and other alternative investments are complex and 

carry a risk of substantial losses. As such, they are not suitable for all investors. 

The entries on this blog are intended to further subscribers understanding, education, and – at times- 

enjoyment of the world of alternative investments through managed futures, trading systems, and 

managed forex, and is not intended as investment advice, or an offer or solicitation for the purchase or 

sale of any financial instrument. Unless distinctly noted otherwise, the data and graphs included herein 

are intended to be mere examples and exhibits of the topic discussed, are for educational and 

illustrative purposes only, and do not represent trading in actual accounts. Opinions expressed are that 

of the author. 

The mention of specific asset class performance (i.e. +3.2%, -4.6%) is based on the noted source index 

(i.e. Newedge CTA Index, S&P 500 Index, etc.), and investors should take care to understand that any 

index performance is for the constituents of that index only, and does not represent the entire universe 

of possible investments within that asset class. And further, that there can be limitations and biases to 

indices such as survivorship and self reporting biases, and instant history. 

The mention of general asset class performance (i.e. managed futures did well, stocks were down, 

bonds were up) is based on Attain’s direct experience in those asset classes, estimates of performance 

of dozens of CTAs followed by Attain, and averaging of various indices designed to track said asset 

classes. 
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It should be noted that past market performance is not indicative of future market movement.No 

market data or other information is warranted by Attain Capital Management as to completeness or 

accuracy, express or implied, and is subject to change without notice. 

Managed Futures Disclaimer: 

Past Performance is Not Necessarily Indicative of Future Results. The regulations of the CFTC require 

that prospective clients of a managed futures program (CTA) receive a disclosure document when they 

are solicited to enter into an agreement whereby the CTA will direct or guide the client’s commodity 

interest trading and that certain risk factors be highlighted. The disclosure document contains a 

complete description of the principal risk factors and each fee to be charged to your account by the CTA. 

 


