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Statistical Analysis

MAN S&P RUS NAS DOW GOL
Returns
Annualized Return 12.37% 10.71% 13.88% 12.97% 10.19% 11.67%
Cumulative Return 79.14% 66.31% 91.53% 84.02% 62.44% 73.63%
Best Month 10.39% 8.80% 10.73% 13.47% 10.84% 21.85%
Worst Month -11.63% -10.87% -15.10% -10.82% -12.25% -17.85%
2007 6.68% 6.96% 6.45% 8.21% 8.76% 10.41%
2006 12.41% 15.79% 18.37% 10.40% 19.05% 8.96%
2005 5.07% 4.91% 4.55% 2.12% 1.72% 2.00%
2 Year 12.57% 14.45% 15.50% 13.39% 16.91% 15.09%
5 Year 12.37% 10.71% 13.88% 12.97% 10.19% 11.67%
Risk
Standard Deviation 12.44% 11.58% 16.47% 16.91% 12.31% 22.92%
Upside Deviation 9.83% 8.92% 13.00% 13.67% 9.65% 18.01%
Downside Deviation 8.02% 7.61% 10.48% 10.26% 7.78% 14.24%
Sharpe Ratio 0.78 0.69 0.68 0.61 0.61 0.39
Sortino Ratio 1.21 1.06 1.07 1.00 0.97 0.63
Zephyr Pain Index 2.36% 2.43% 4.57% 3.70% 2.50% 5.57%
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