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Other -10.82 -100.00 9.94
Commodity Based ETF Leveraged 15.67 -15.71 -16.59
Equity 42.81 -6.51 -2.80
Cash and Equiv. 52.34 -0.08 -0.06

Total 100.00 -9.50 -9.50

Top Performers Avg Wgt Return Contrib

Benchmark Return -3.70
Active Return -5.81

Portfolio Return -9.50

Performance Summary

Asset Class

Cash and Equiv. 52.34 -0.08 -0.06
Equity 42.81 -6.51 -2.80
Commodity Based ETF Leveraged 15.67 -15.71 -16.59
Other -10.82 -100.00 9.94

Total 100.00 -9.50 -9.50

Bottom Performers Avg Wgt Return Contrib

Commodity Based ETF Leveraged 15.67 -15.71 -16.59
Equity 42.81 -6.51 -2.80
Cash and Equiv. 52.34 -0.08 -0.06
Other -10.82 -100.00 9.94

Total 100.00 -9.50 -9.50

Top Contributors Avg Wgt Return Contrib

Other -10.82 -100.00 9.94
Cash and Equiv. 52.34 -0.08 -0.06
Equity 42.81 -6.51 -2.80
Commodity Based ETF Leveraged 15.67 -15.71 -16.59

Total 100.00 -9.50 -9.50

Bottom Contributors Avg Wgt Return Contrib

Security

Sony Corporation 3.03 14.59 0.36
Valhi, Inc. (short) -0.61 20.70 -0.50

KeyCorp 1.74 29.37 0.40
MAKO Surgical Corporation (short) -1.71 21.72 -0.46

DBC 20FEB10 25 P (short) -2.93 175.81 -6.01

Total -0.47 -6.21 -6.21

Top Performers Avg Wgt Return Contrib

Tele Norte Leste Participacoes S.A. 3.91 -16.81 -0.66
ICx Technologies, Inc. (short) -0.28 -17.23 0.35

K-Sea Transportation Partners LP 1.54 -28.89 -0.53
Zion Oil & Gas, Inc (short) -0.43 -19.75 0.39

DBC 16JAN10 29 P (short) -7.89 -100.00 15.95

Total -3.15 15.50 15.50

Bottom Performers Avg Wgt Return Contrib

Sony Corporation 3.03 14.59 0.36

KeyCorp 1.74 29.37 0.40
Zion Oil & Gas, Inc (short) -0.43 -19.75 0.39

DBC 16JAN10 29 P (short) -7.89 -100.00 15.95

Top Contributors Avg Wgt Return Contrib

K-Sea Transportation Partners LP 1.54 -28.89 -0.53

DBC 20FEB10 25 P (short) -2.93 175.81 -6.01
Tele Norte Leste Participacoes S.A. 3.91 -16.81 -0.66

POWERSHARES DB COMMODITY INDEX 15.67 -15.71 -16.59

Bottom Contributors Avg Wgt Return Contrib

Corning Incorporated 3.56 -6.37 -0.23
Tele Norte Leste Participacoes S.A. 3.91 -16.81 -0.66

Cash Account 52.34 -0.08 -0.06
POWERSHARES DB COMMODITY INDEX 15.67 -15.71 -16.59

Banco Latinoamericano de Exportaciones, S.A. 3.30 1.87 0.04
Total 78.79 -17.49 -17.49

Largest Weights

Security Avg Wgt Return Contrib
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ICx Technologies, Inc. (short) -0.28 -17.23 0.35
Total -3.82 17.45 17.45

Top Contributors Avg Wgt Return Contrib

Valhi, Inc. (short) -0.61 20.70 -0.50
Total 17.58 -24.29 -24.29

Bottom Contributors Avg Wgt Return Contrib


	

