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Capital Management, Inc. D'Best Futures Fund, L.P.
Program Profile , , . - . .
AUM: 51 M* D'BEST Futures Fund, L.P. (D'BEST) is a Delaware limited partnership, which began
Minir.num Investment: $100K operations in June 1994. DUNN Capital Management, Inc. (DUNN) is D'BEST's general
Liquiditv: Monthl ' partner. D’BEST is a multi advisor pool which allocates its assets to seven systematic
q y: y trading programs, all of which trade global exchange-listed futures contracts. DUNN
Management fee: 0% actively manages the Fund, continually evaluating the allocation of assets to the approved
1 0% . . . .
Perfo?mance fee: 25% of NNTR** systems based on factors such as system correlations, capacities, historical returns and
' markets traded.
Average margin: 18%
Annual round turns per $M: 4,000
January 1, 2009
Summary Statistics* Ul el
Log Scale ! P.
Compound Annual Return 13.69% sihostn D'Best Futures Fund, L.P
Average Monthly Return: 1.7 % June 1994 through December 2008
Average Monthly StdDev: 11.32 % (175 months) 6,494
Annualized Sharpe Ratio: 0.43 BB Frres B
Drawdown Analysis***: 5,000 T
Drawdown: Loss of 25% or greater S&P 500 (Total Return)
Total Drawdowns: 7
Avg. drawdown percent: 36.0%
Avg. drawdown length: 14.6 months 2577
Avg. time to new high: 5.1 months '
Correlation Analysis*
S&P 500 Index: -0.196 Compound Annual Rate of Return
. . D'Best Futures Fund: 13.69%
Sector Risk Allocation S&P 500  6.71%
1.000 Correlation Coefficient
Stock !
Indices -0.196
17%
Includes Notional and Proprietary Funds All Net of Pro Forma Fees and Expenses
Non-US
: ntorest ; ; ; ; ; ; ; ; ; ; ; ; ; ;
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D'Best Futures Fund, L.P. Monthly Performance Table
Contact Information Year | Jan Feb | Mar | Apr | May | Jun Jul Aug | Sep | Oct | Nov | Dec | YTD
DUNN Capital Management, Inc. 2008 | 16.13 | 2424 | -3.13 | -577 | 7.36 | 3.80 | -952 | 473 | 474 | 26.40 | 14.04 | 7.31 |125.32
309 SE Osceola Street 2007 | 5.87 |-10.92| -6.40 | 559 | 11.28 | 7.36 | -16.50 | -15.78 | 15.11 | 1.88 | 2.50 | 1.85 | -4.13
Suite 350 2006 | -3.78 | -2.86 | 9.49 | 1520 | -4.86 | -5.21 | -8.73 | -2.79 | -0.90 | -1.11 | 7.28 | -0.03 | -0.86
Stuart, FL 34994 2005 | -5.49 | -5.27 | 0.03 |-1059| 12.26 | 6.13 | -3.26 | -1.59 | -452 | 3.10 | 7.22 | -6.33 | -10.20
Phone: (772) 286-4777 2004 | 050 | 17.11 | 3.13 |-16.91| -351 | -5.88 | -493 | 385 | -2.01 | 10.75 | 9.13 | 9.13 | 3.81
Fax: (772) 286-5366 2003 | 12.07 | 16.62 | -21.80| -1.25 | 10.98 | -14.00 | -5.30 | 8.49 | -5.64 | -2.82 | -4.13 | -0.50 | -13.43
E-mail: sales@dunncapital.com 2002 | -1.42 | -7.15 | -1.72 | -5.93 | 4.67 | 20.47 | 23.49 | 13.19 | 18.10 | -17.65 | -11.02 | 20.47 | 55.50
THIS MATERIAL IS NOT A SOLICITATION OF CLIENT 2001 -1.27 3.45 15.01 | -19.08 0.52 -6.22 -1.35 15.20 11.19 19.33 | -22.67 0.64 5.14
ACCOUNTS. IT IS FOR INFORMATIONAL 2000 | 3.71 -1.80 | -8.38 | -13.71| -1.14 | -2.71 | -4.07 7.91 -5.50 6.50 | 27.06 | 34.42 | 37.84
PURPOSES ONLY. FUTURES TRADING IS 1999 | -16.78| 16.01 | -355 | 520 | 521 | 498 | -6.93 | 413 | -5.09 | -18.63| 2.69 | -5.20 | -21.17
SPECULATIVE AND INVOLVES A HIGH DEGREE OF RISK. 1998 | 10.30 | -3.97 547 |-19.26 | 0.82 3.39 -1.30 | 25.46 | 15.25 | -7.36 | -8.47 5.93 | 20.54
PLEASE REVIEW THE FUND'S CURRENT 1997 | 11.43 | -033 | 2.41 |-1071| -7.31 | -6.41 | 26.72 | -20.94| 9.73 | 032 | 1.99 | 248 | 155
DISCLOSURE DOCUMENT FOR A COMPLETE 1996 | 15.68 | -27.28 | 19.08 | 7.91 -3.50 3.06 | -20.85| -3.17 3.37 | 20.61 | 24.99 | -0.25 | 28.09
DESCRIPTION OF DBEST FUTURES FUND 1995 | -8.93 | 20.02 | 2891 | 9.99 | -6.09 | 7.04 | -3.01 | 13.60 | -10.04 | 4.11 | 332 | 5.41 | 75.10
AND ITS ASSOCIATED RISKS. 1994 13.76 | -7.07 | -11.31| -7.85 | -8.75 0.77 -3.03 | -22.96

* All stats calculated through December 2008
** Net new trading profits
*+ Drawdown analysis is based on monthly return data. Past performance is not necessarily indicative of future results
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