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PANEL A: NET ASSETS ($ Billions)

2013 2014 2015 2016
Non- Non- Non- Non-
Strategy Public Public Total Public Public Total Public Public Total Public Public Total
Equity 680 737 1417 739 778 1,517 803 775 1,578 769 710 1,479
Multi-strategy 421 275 696 411 314 724 430 345 775 463 328 791
Other 570 47 617 654 57 711 705 56 760 779 64 842
Macro 126 477 603 131 466 596 165 454 619 172 457 630
Event Driven 171 210 381 208 228 436 179 209 389 205 169 374
Credit 106 254 360 123 287 410 126 405 531 147 411 558
Relative Value 92 129 221 123 133 256 122 122 244 129 121 250
Managed Futures 18 214 232 22 206 228 25 251 276 35 254 289

Total 2,184 2343 4,527 2409 2469 4878 2,555 2,617 5,172 | 2,699 2,514 5213

PANEL B: GROSS ASSETS ($ Billions)

2013 2014 2015 2016
Non- Non- Non- Non-
Strategy Public Public Total Public Public Total Public Public Total Public Public Total
Equity 1,050 1,126 2,176 1,103 1,212 2,315 1,203 1,238 2440 1,094 1,146 2,240
Multi-strategy 812 510 1,322 787 588 1,376 824 659 1,483 930 693 1,623
Other 734 80 814 854 70 924 884 67 951 1,020 83 1,104
Macro 292 874 1,166 337 841 1,178 354 783 1,137 477 739 1,216
Event Driven 215 300 515 268 331 599 229 303 532 262 252 514
Credit 149 464 613 167 492 659 188 676 864 220 696 917
Relative Value 173 228 401 261 238 500 287 250 537 341 253 5%
Managed Futures 20 258 278 26 252 278 30 311 341 42 298 340

Total 3445 3,841 7286 3,804 4,025 7,829 3999 4287 8,285 |4,388 4,160 8.548]

Table 1 reports total net and gross assets for publicly reporting and non-publicly reporting funds in aggregate and by strategy. Strategy
categories are determined by Form PF.
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Full Year 2020 3-Year Annualized 5-Year Annualized 10-Year Annualized Since 1990
HFRI FWC 1161 3% 550 9.00 6.10 7.19 418 6.10 9.47 682
58P 500w/ dividends 1839 7.48 1417 1878 15.20 25 1386 353 0.2 14.68

.1
[Barclays Govt/Crdt Agg Bond 9.29 135 6.22 427 5.20 391 438 362 6.80 463
3-Month LIBOR 0.61 0.05 177 026 147 0.24 0.89 0.23 314 0.68

VAMI
o
A
o
8

8
== HFRI Fund Weighted Composite Index 500 w/ divi ys Capital redit Bond Index = 3-Month LIBOR USD
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