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THE CASE FOR MANAGED FUTURES

(OMPARING PORTFOLIOS WITH VARYING LEVELS OF DIVERSIFICATION (1990 - 2023)
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THE GREAT FINANCIAL CRISIS (09/2007 - 02/2009)

TRADITIONAL INVESTMENTS ALTERNATIVES
o During the Credit Crisi
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Source: Managed Futures = Barclay CTA Index, Hedge Funds = HFRI Fund Weighted Composite Index,
US Stocks = Vanguard Total Stock Market Index Fund, Int’l Stocks = MSCI World Index,
60/40 = Vanguard Balanced Index Fund, Commodities = GSCI, REITs = NAREIT Index
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Past performance is not necessarily indicative of future performance. Review potential risks in Disclosure Document available from Red Rock Capital. Indexes
have inherent limitations: they are uninvestable, do not incur management fees, transaction costs, or other expenses associated with an investment product.
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