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REASONS TO CONSIDER
ADDING MANAGED FUTURES

10 YOUR PORTFOLIO
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Diversify beyond the traditional asset classes.
Managed Futures are an alternative asset class that has achieved
strong performance in both up and down markets, exhibiting low

correlation to traditional asset classes, such as stocks, bonds, cash

and real estate.

Reduce overall portfolio volatility.
In general, as one asset class goes up, some other asset class goes
down. Managed Futures invest across a broad spectrum of asset

classes with the goal of achieving solid long-term returns.

Increase returns and reduce volatility.
Managed Futures, as well as commodities, when used in
conjunction with traditional asset classes, may reduce risk, while

at the same time potentially increasing returns.
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Returns evident in any kind of economic environment.
Managed Futures may generate returns in bull and bear markets,

boasting solid long-term track records despite economic

downturns.

Strong performance during stock market declines.
Managed Futures may do well in down markets because they
employ short-selling and options strategies that allow them to

profit in such markets.

Visit www.cmegroup.com/mf for tools and additional resources.



6 Successful pension plan sponsors use them. OPTIMUM PORTFOLIO MIX (01/1987 - 02/2008)*
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Trading in a regulated marketplace builds the credibility and
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CME Clearing institutes some of the most sophisticated Gov/Corp
risk management practices in the financial world. As such, 40% S&P 500,
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turbulence. In more than a century, CME Clearing has S&P/GSCI
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10 Overall industry growth has been exceptional. DLlAIG
. Commodity Market Indexes:

In the last 30 years, assets under management for the Managed - S&P-GSCI (Total/Excess/Spot) Return Index is a trademark of Standard and Poor's.

Futures industry have grown 800 fold (80,000 percent). il by e ko i
Visit www.cmegroup.com/mf for tools and additional resources
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Futures trading is not suitable for all investors, and involves the risk of loss. Futures are a leveraged investment, and because only a percentage
of a contract’s value is required to trade, it is possible to lose more than the amount of money deposited for a futures position. Therefore, traders
should only use funds that they can afford to lose without affecting their lifestyles. And only a portion of those funds should be devoted to any one
trade because they cannot expect to profit on every trade. All references to options refer to options on futures.

CME Group is a trademark of CME Group Inc. The Globe logo, CME, Chicago Mercantile Exchange, E-mini and Globex are trademarks of
Chicago Mercantile Exchange Inc. CBOT and Chicago Board of Trade are trademarks of the Board of Trade of the City of Chicago. NYMEX, New
York Mercantile Exchange and ClearPort are trademarks of New York Mercantile Exchange Inc. COMEX is a trademark of Commodity Exchange
Inc. All rights reserved.

The information herein is taken from sources believed to be reliable. However, it is intended for purposes of information and education only and is
not guaranteed by CME Group Inc. or any of its subsidiaries as to accuracy, completeness, nor any trading result and does not constitute trading

advice or constitute a solicitation of the purchase or sale of any futures or options. The Rulebook of the applicable exchange should be consulted

as the authoritative source on all current contract specifcations.

All matters pertaining to rules and specifcations herein are made subject to and are superseded by official CME, CBOT and CME Group rules.
Current rules should be consulted in all cases concerning contract specifications.
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