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Graph and performance analysis numbers are from“The Barclay Insitutional Report”

A CE's S t o ck Ind e x P r emium C olle c tion (SIPC) st r a t egy w r i t es c all and put options on the S&P 500 ind e x futu r e s . T he st r a t egy balan c es 
option p osition s ,  whe r e p r i c e changes and  v ol a tili t y a r e c onsta n tly changin g ,  and  e xploits the time de c a y as p e c t of option p r emium s . 
T he r e a r e t w el v e c y cles p er y ea r ,  ending on options  e xpi r a tion each mo n th . P r ofitable ou tc omes c an o ccur whether the S&P is u p ,  d o wn , 
or side w a y s as long as its p r i c e st a y s within a p r ede t e r mined r ang e . I t w o r ks b est when the ma r k et is somewh a t ,  but not  e x c essi v ely 
v ol a til e . P lease b e advised th a t the  r isk of loss in option w r iting p r o g r ams is unlimi t e d ,  this i n v estme n t is not suitable  f or all i n v es t or s . 

SIPC: 
Jan F eb M ar A pr M a y J un J ul A ug S ep O c t N o v D ec Y ear S&P 500:  

              2008      (14.25)    5.71       4.14        5.85         7.87        2.67        0.82        1.81        (54.27)   (30.00)  (4. 86)       11.96      (61.27)           (38.50) 
2009 (1.48)  1.80       (5.34)    10.83 5.83   5.61        (2.53) 2.65 1.64 (0.58) 3.91  6.19  31.20              23.45 

2004 0.89 4.82 3.39 1.98 2.93 3.29 2.27 2.70 4.07 (1.57) 1.32 2.46 32.40                 9.00  
2005 2.47 (1.99) 0.23 0.73 2.45 2.14 0.58 1.46 2.19 0.02 0.61 1.66 13.19                 3.00 
2006 0.39 1.11 2.82 0.30 (2.00) 1.13 (1.65) 4.89 1.48 1.91       (0.96) 1.76        11.55               13.60  
2007      5.01        (12.35)  (10.42)   (2.84)              8.35       1.53         (5.78)    (9.34)                9.63        4.80        2.86 12.01      (0.34)                3.55  

A ssets Under  M anageme n t                  $15.9M
T otal R etu r n Sin c e In c eption ( O c t 01)    323.88%
C om p ounded A vg A nnual R OR           17.95%
A v e r age M o n thly R OR                  1.91%
S ha r p R a tio (3- Y ear)                  (0.51)

W inning M o n ths                       81
L osing M o n ths                       24 
W orst mo n thly d r a w d o wn :            (54.27%)  
L ongest R e c o v e r y P e r i o d    

B est 12  M o n ths         +168.07%  
W orst 12  M o n ths            (61.27%)  
B est 24  M o n ths         +423.60%  
W orst 24  M o n ths            (64.91%)  

M anageme n t F ee                      2%  
In c e n ti v e F ee                    25%  
M inimum A c c ou n t Si z e                             $75K  

ACE Investment Strategists  
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           S T OCK INDEX PREMIUM COLLECTION (SIPC)  

PERFORMANCE ANA L YSIS 

ACCOUN T  INFORM A TION 

NE T  RETURNS 

P AS T  PERFORMANCE IS NO T  INDIC A TIVE OF FUTURE RESU L TS.  ONE MUS T  BE  A W ARE TH A T  THE POSSIBILIT Y  OF UNLIMITED LOSS EXISTS IN WRITING OPTIONS. A 
COMPLETE DISCUSSION OF FEES AND CHARGES ARE REPO R TED IN THE C T A ’ s DISCLOSURE DOCUMEN T . SPECIFICAL L Y , ONE SHOULD RECOGNIZE TH A T  AN INTRODUCING 
BROKER M A Y  CHARGE  A  FRON T -END S T A R T  U P  FEE OF U P T O 6% OF THE INITIA L  CONTRIBUTION.  PLEASE NOTE TH A T  THIS CHARGE  IS NO T  REFLECTED IN THE 
PERFORMANCE OF THE COMMODIT Y  TRADING ADVISOR AND COULD H A VE A  SIGNIFICAN T  IM P AC T  ON THE CUS T OMERS ABILIT Y T O ACHIEVE SIMILAR RETURNS. 

A CE I n v estme n t S t r a t egist s ,  L L C is a t r ading advisor th a t studies financial ma r k ets with the goal of 
 d e v eloping sound and timely st r a t egic i n v estme n t app r oaches t o add  b et t er-than- a v e r age g r o wth 
t o i n v estme n t p o r t f olio s .  Our mission is  t o deli v er c onsis t e n t i n v estme n t r etu r n s , c ompa r ed with the  
 major s t o ck indi c e s , b y c r e a ting st r a t egies th a t a r e uniquely designed and impleme n t ed t o succeed 
 in all ma r k et e n vi r onme n t s ,  whether t r ending or  c onsolid a tin g . At present, we prefer ten  strategies 
  that best meet our criteria for an effective balance of growth and risk. 

                   n/a  

2010 2.29 1.06        2.91      (2.18)      (21.08)    5.77                                                                                                           (13.13)            (7.57)




