
The AƩain Capital Semi‐Annual CTA Rankings are designed to provide a picture of which managed futures 

programs do a good job of not just providing returns, but also managing risk. The goal is to show which CTAs are 

“best” across all of the factors important to this type of investment. This includes all of the risk factors– not just 

returns. 

 

[DISCLAIMER: PAST PERFORMANCE IS NOT NECESSARILY INDICATIVE OF FUTURE RESULTS] 

DISCLAIMER: DerivaƟve transacƟons, including futures, are complex and carry the risk of substanƟal losses. They are intended for sophisƟcated investors 

only, and may not be suitable for everyone. The ability to withstand losses or adhere to a parƟcular trading program in spite of trading losses are material 

points which can adversely affect trading results.  

Top 15 CTAs - July 2011 

CTA Program Comp RoR Max DD Since Min Inv 000s 

P/E Investments FX Strategy ‐ Standard  11.23% -15.01% Oct-03 1000 

Emil van Essen Spread Trading‐Low Minimum  32.10% -36.21% Jan-07 500 

Futures Truth Company MS4  20.55% -9.18% Oct-07 500 

Welton Investment CorporaƟon Global DirecƟonal  11.19% -11.95% Jun-04 10000 

Covenant Capital Management Aggressive  25.43% -20.41% Feb-04 250 

Emil van Essen Spread/Index Program  16.01% -6.28% Feb-08 1000 

Mesirow Financial CommodiƟes Management, LLC Absolute Return Strategy  12.61% -1.56% Jun-05 5000 

Paskewitz Asset Management Contrarian 3X St. Index  18.16% -12.18% Dec-03 500 

Integrated Managed Futures Corp. Global Investment Program  16.03% -10.47% Feb-07 2000 

RoseƩa Capital Management, LLC  45.86% -39.67% Apr-00 50 

Clarke Capital Management, Inc. Jupiter  19.04% -44.78% May-05 3000 

Accela Capital Management Global Diversified  13.43% -18.26% Jul-04 1000 

Quantum Leap Capital Management Managed Accounts  23.32% -24.45% Aug-06 150 

Abraham Trading Company  19.15% -31.96% Jan-88 2000 

Strategic Ag Trading Grains  14.48% -20.27% Apr-02 100 
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