
AAM ISIS FX PROGRAM 

Monthly Net Return %

Jan Feb Mar Apr May Jun Jul Aug Sept Oct Nov Dec YTD%

2004 -5.88 0.00 2.25 0.32 3.84 -3.34 -0.22 2.08 0.02 1.83 1.88 1.86 4.64

2005 1.78 1.57 0.22 -0.90 -3.23 -2.24 -1.73 0.01 1.89 2.91 2.25 2.60 5.13

2006 0.63 0.93 4.55 3.48 0.50 2.57 -1.75 2.75 1.02 1.45 -1.46 0.19 14.86

2007 1.90 0.22 0.16 -1.68 2.15 -0.09 0.69 1.56 0.26 2.54 1.83 0.69 10.23

2008 -1.94 1.85 1.86 0.58 1.15 0.54 1.90 -1.49 1.44 0.81 0.04 1.61 8.35

2009 2.68 0.05 1.33 0.30 1.73 1.60 1.42 0.45 2.21 1.96 0.47 1.95 16.15

2010 -0.07 0.04 2.22 1.20 3.30 1.11 0.57 -0.95 2.64 1.85 1.78 1.07 14.76

2011 0.58 -2.00 -0.57 -0.59 0.92 -0.57 0.57 -0.38 0.36 -0.45 0.61 -0.24 -1.76

2012 -0.37 -0.04 -0.49 -0.90

Statistics Accumulated Performance VAMI

3 Month -0.90%

12 Month -1.13%

Inception 101.18%

Best Month 4.55%

Worst Month -5.88%

Positive Months 74/99

Av Monthly Rtn 0.72%

Av Annual Rtn 8.84%

3.44%

Sharpe Ratio* 1.22%

Sortino Ratio* 1.99%

*RFR Jan/04 - Mar/12 2.01%

General Information Monthly Returns %

Components 

Instruments 

Style

Downside Deviation

Performance Reported Net of Fee's.  

G12 

Spot FX

Systematic 

Short Term

4.00%

6.00%

900

1100

1300

1500

1700

1900

2100

2300

Ja
n

-0
4

M
a

y
-…

S
e

p
-0

4

Ja
n

-0
5

M
a

y
-…

S
e

p
-0

5

Ja
n

-0
6

M
a

y
-…

S
e

p
-0

6

Ja
n

-0
7

M
a

y
-…

S
e

p
-0

7

Ja
n

-0
8

M
a

y
-…

S
e

p
-0

8

Ja
n

-0
9

M
a

y
-…

S
e

p
-0

9

Ja
n

-1
0

M
a

y
-…

S
e

p
-1

0

Ja
n

-1
1

M
a

y
-…

S
e

p
-1

1

Ja
n

-1
2

Isis FX

Newedge CTA Index

Parker Global Currency 

Manager Index 

Investment

Min Investment

Management Fee

Performance Fee

Clearing Brokers

Redemption 

Drawdown Report Time Series Contact Anello AM

Arithmetic Maximum DD -8.10% Length Best Worst Average 15th Floor 

Maximum DD -7.88% 1 4.55% -5.88% 0.72% 30 St Mary Axe

Length 4 Mnth 6 15.27% -7.66% 4.92% London

Recovery 5 Mnth 12 25.77% -2.69% 10.59% EC3A 8EP

Start Mar-05 18 29.97% 1.33% 16.86% Tel: + 44 (0) 203 479 8999

End Jul-05 24 36.52% 9.54% 24.29% Fax: + 44 (0) 207 785 9261

www.anelloam.com

Disclaimer 

Mean Reversion

Managed Account

This financial promotion has been authorised by Anello Asset Management LLP, who are authorised and regulated by the Financial Services

Authority. For the purposes of the FSA, this communication is identified as a 'Marketing Communication' and has not been prepared in

accordance with the legal requirements designed to promote the independence of independent research. As such, Anello Asset Management

LLP, their associate companies and/or their clients, partners, employees and contributors may own or have a position in the instruments

mentioned herein and may add to or dispose of any such instruments. The information in this financial promotion is intended for use by only

the addressee and must not be relied upon by any other person for any purpose whatsoever. No representation is being made that any

account will, or is likely to achieve, profit or losses similar to those being shown and past performance is not a reliable indicator of future

results. The results stated have been obtained from or are based upon sources believed to be reliable. However no representation or

warranty, express or implied, is made nor responsibility of any kind accepted either as to the accuracy, completeness or correctness of the

information stated herein, or that material facts have not been omitted. 

Daily 

Anello Asset Management LLP are Authorised and Regulated by the Financial Services Authority, NFA Members & Registered with the CFTC as a 

Commodity Trading Advisor (CTA)

150K USD
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