
Revolution Capital Management Mosaic Program

 The Mosaic program is an ensemble of 100% systematic, quantitative, short-term futures trading models that evaluate and  
 modify market positions on a daily basis.  

November 1, 2008

Year Jan Feb Mar Apr May Jun Jul Aug Sep Oct Nov Dec YTD
2008 -2.27 -2.83 10.43 3.41 12.67 1.87 -0.58 12.47 7.10 10.40 64.57
2007 5.96 5.52 8.87 13.52 6.68 13.16 6.98 13.13 3.04 -4.57 -8.32 -0.69 80.76
2006 -10.59 3.66 -0.59 -7.86

 Revolution Capital Management, LLC (RCM) is a commodity trading advisor (CTA) and commodity pool operator (CPO) which
 has been registered with the National Futures Association since December 2004.  The NFA-registered principals of RCM have
 a combined 16 years experience in the managed futures industry.  RCM develops and manages quantitatively-based trading 
 programs that trade in global futures markets.

Sharpe ratio (October 08): 2.17 AUM (November 08): $152M
Positions are taken only on regulated exchanges Performance is 100% systematically driven
Virtually no credit risk Risk is actively managed
No asset-based management fee

Program goes long and short with no bias
Low correlation with equities and other asset classes

Copyright @ 2008 DUNN Capital Management, Inc.

Futures Trading is Speculative and Involves Substantial Risk.  Past Performance is Not Necessarily Indicative of Future Results.

Phone: 772-286-4777 ♦ Fax: 772-286-5366 ♦ E-mail: sales@dunncapital.com

Performance Table

Sector Allocations

Mosaic is exclusively marketed and distributed by DUNN Capital Management, Inc.
DUNN Building ♦ 309 SE Osceola Street ♦ Suite 350 ♦ Stuart, FL 34994

Manager Profile

Program Characteristics

25% incentive fee on net new trading profits

Mosaic
October 2006 through October 2008
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Mosaic
S&P 500 (Total Return)

1,000

3,000

Includes Notional and Proprietary Funds All Net of Expenses and Pro Forma Incentive Fees of 25% 

Correlation Coefficient
0.00

Compounded Annual 

Mosaic:
S&P 500: -12.6%

62.3%

2,741 

756 

Annualized Sharpe Ratio
Mosaic:

S&P 500: -0.90
2.17

Unit Value
Log Scale

26%

13%
11%

9%

5%

16% 20%

AGRICULTURALS 26% STOCK INDICES 20% NON-US INT RATES 16%
BOT CORN DOW JONES BOBL
BOT SOYBEANS NASDAQ GERMAN BUND
BOT WHEAT S & P 500 SCHATZ
COCOA EURO STOXX EURIBOR
COFFEE GERMAN DAX LONG GILT
COTTON CAC 40 SHRT STERLING
FEEDER CATTLE FT-SE 100 TSE JGB
KC WHEAT ALL ORDINARY 10YR AUS BOND
MIN WHEAT SIMEX NIKKEI 3YR AUS BOND
LIVE CATTLE TOPPIX
LEAN HOGS HANG SENG US INTEREST RATES 9%
SOYBEAN MEAL EURODOLLARS
SOYBEAN OIL 2 YEAR T-NOTES
WORLD SUGAR 5 YEAR T-NOTES

CURRENCIES 13% T-NOTES
ENERGIES 11% AUSTRALIAN DOLLAR T-BONDS
BRENT CRUDE B-POUNDS
CRUDE OIL C-DOLLAR
GAS OIL THE EURO METALS 5%
HEATING OIL J-YEN COPPER
NATURAL GAS MEXICAN PESO NY GOLD
UNLEADED GAS S-FRANCS NY SILVER


