Welcome to Dow Jones Hedge Fund Indexes

Dow Jones Hedge Fund Strategy Benchmarks are intended to be style-pure hedge fund strategy indexes based on the performance of a managed account platform structured to meet the needs of institutional investors.

Daily Performance as of (estimated) download ¥
Strategy | |

Index Level 1Day Change [%) | MTDChange (%} | GTDChange (%) | YTD Change (%) | 1151.28 / -0.05% ¥
Convertible Arbitrage 123.85 L] 0.89 251 835 (1 d=y change)
Distressed Securities 162.28 0.01 0.83 -1.93 -7.39
Equity Long/Short 1328 0.18 18 &7 23 m
Equity Market Heutral 107.35 036 74 237 295 Hedge Fund Drawdowns: An
Event Driven 146.88 0.4z 023 185 182 UL O
Merger Arbitrage 145.2 005 0.27 0.2z 078
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Monthly Performance as of (final) download ¥
Strategy | 1 Month | 3 Months | 12 Months | 2007 | 2006 | 2005 | 2004 | 2003 | 2002 Cumulative | Annualized | Inception mw;‘lﬁn:ﬁ?:;uz?»
Convertible Arbitrage 0.02 -1.28 -5.78 263 1077 581 1.82 1181 1076 26.83 372 12-21-2001
Distressed Securities -1.83 -0.08 -11.35 015 1559 673 1548 2307 048 66.6 817 12-31-2001
Equity Long/Short 052 333 1028 1979 830 300 MNA  NA | NA 4082 974 10-28-2004
Equity Market Heutral 1.88 201 0.58 154 742 172 079 NA | NA 12.15 232 06-20-2003 :zs:'ﬁf_::‘f":g':ﬁ' o
Event Driven 276 181 142 567 1285 652 1038 17.82 938 4978 8.41 12312001 | Rolling Beta Analyzer *
Merger Arbitrage 089 1.08 5.49 1612 928 287 3687 782 107 4474 5385 12-31-2001 Exposure Drill Down »

Dow Jones Hedge Fund Indexes, Inc. (DIHFI), = subsidiary of Dow Jones & Company, Inc. (DIC), publishes daily and monthly index values for the Dow Jones Hadge Thursday, August 14, 200
Fund Strategy Benchmarks (DJHFSE). Due to the time reguired to price each DIHFSE component, daily index values for the DIHFSE are published with up to a one
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business-day lag. The daily index values are indicative only. After esch month end, the daily index valuss are reviewsd to produce = finalized menth-end index valus
that may differ from the published daily valuss. Revised daily indicstive index valuss vill be published on www.djind=xes.com. Index valuss vill be cslculated only on
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