
S&P Hedge Fund Index - Equal Weighted vs SkyRank Enhanced

Time Period: September 2002 - September 2004

SPHFI - Equal Weighted1 SPHFI - SkyRank Enhanced2 Change
Volatility 2.92% 2.57% -12.03%
Returns 7.82% 8.66% 10.86%

Sharpe Ratio (1%) 2.33 2.98 27.83%

1SPHFI - Equal Weighted
•  Data used on 30 of the 40 hedge funds in SPHFI
•  Volatility and Returns Annualized over Time Period

2SPHFI - SkyRank Enhanced
•  Data used on 30 of the 40 hedge funds in SPHFI
•  Each Month ----> Best 10 Funds Weighted 60%
                                  Middle 10 Funds Weighted 30%                    
                                  Worst 10 Funds Weighted 10%
•  Volatility and Returns Annualized over Time Period

The SkyRank System of Hedge Fund Ratings and its applications are patent-pending with the USPTO.
This Information is for demonstrative purposes only and cannot be reproduced without the written consent of Joseph H. Omansky.  
For further information, contact Joseph H. Omansky, www.skyranksystem.com, joe@skyfundllc.com, 908-331-3478.


