
Building Hedge Fund 
Exposure through Fund of 
Funds and Multi-Strategies 

Alternatives 
Strategies 
Conference

    



On average, hedge funds have outperformed fixed income and equity allocations 



Potential Benefits of Investing in Hedge Funds 

Hedge fund strategies may enhance the Efficient Frontier 
January 1, 2000 – December 2011 

*Source: Rock Maple Funds 

The chart illustrates how adding 
hedge funds would have 
enhanced returns over the last 
decade.  In this illustration, equity 
allocations are replaced with 
hedge fund strategies in 5% 
increments, with bond holdings 
remaining constant. 



The Beta of Hedge Funds to the Equity Market is significantly lower than 1 
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