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Correlation of monthly returns

(2004-2010)
MSCI World Index 0.01
S&P 500 0.01
MSCI Euro Zone 0.02
MSCI Emerging Markets 0.10
Bonds (g | 053 ]
Citigroup World Government Bond Index 0.15
Dow Jones Corporate Composite All Maturities | 0.02
Merrill Lynch High Yield Index -0.08
I E—
Hedge Fund index 0.04
Convertible arbirage -007
Dedicated short bias -004
Distressed -0.03
Emerging markefs 007
Equity market neutral 0.14
Eventdriven -0.03
Fixed income arbirage 013
Global macro 012
Longfshort equity 005
Managed futures -001
[Commodities (Average) | 002 |
Dow Jones - AIG Commodity Spot Index 004
Spot Gold 021
ICE Crude Oil Index -0.20

Source: Ecowin Reutars, Bloomberg, OAM
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