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

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.

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.
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10 Reasons to ConsideR  
adding manageD futuReS 
to youR PoRtfolio

3

0%

Barc
lay B

TOP50 In
dex

HFRI F
und W

eighte
d In

dex

HFRI E
quity

 H
edge In

dex

S&P 500 In
dex

DJ U
BS C

om
m

odity
 In

dex

M
SCI W

orld
 In

dex

S&P G
SCI T

R

-10%

-20%

-30%

-40%

-50%

-60%

-70%

-80%

2.5

2

1.5

1

0.5

0
0 1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20

19
8

0

19
8

1

19
8

2

19
8

3

19
8

4

19
8

5

19
8

6

19
87

19
8

8

19
89

19
9

0

19
9

1

19
9

2

19
93

19
9

4

19
9

5

19
9

6

19
97

19
9

8

19
9

9

20
0

0

20
0

1

20
0

2

20
0

3

20
0

4

20
0

5

20
0

6

20
0

7

20
0

8

20
0

9

20
10

0%

+1,000%

+2,000%

+3,000%

+4,000%

+5,000%

+6,000%

+7,000%

Managed Futures1

$600,680

U.S. Stocks2

$215,843

International Stocks3

$74,376
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