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AlphaCycle Klein Large Value Index
Performance Evaluation

Return vs. Peer Group
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Name Total # of % in Top % in 2nd % in 3rd % in Btm % Above % Above
Calculations Quartile Quartile Quartile Quartile Bmark 1 Bmark 2
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Morningstar Category

Trailing Returns as of 12/31/2009
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Return/Risk Analysis 3/1/2002 to 12/31/2009

Cumulative Return
Standard Deviation
Sharpe Ratio
Sortino Ratio
Calmar Ratio

Best Month
Worst Month
Best Quarter
Worst Quarter

% of Up Month

% of Down Month
Avg Monthly Gain
Avg Monthly Loss
Gain Std Dev
Loss Std Dev

Longest Up Streak (Mo)
Run Up %

Start Date

End Date

Longest Down Streak (Mo)
Run Down %

Start Date

End Date

Max Drawdown (Mo)
Max Drawdown (%)
Peak Date

Valley Date

Inv

37.43
15.93
0.1
0.15
0.73

8.48
-17.63

62.77
37.23
3.12
-4.17
8.06
10.77

8
14.87
6/2006
1/2007

5
-13.65
11/2007
3/2008

21
51.27
6/2007
2/2009

Bmark 1

27.14
16.57
0.04
0.06
0.49

10.72
-17.31
18.24
-22.18
62.77
37.23
3.09
-4.35
8.49
11.28

8 _

16.93
6/2006
1/2007

5 _
-14.02
11/2007
3/2008

21
55.56
6/2007
2/2009

Bmark 2

Relative Performance 3/1/2002 to 12/31/2009
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