
 

 
 

 
 

 

 
 

Program Name 

TOP CURRENCY TRADERS* 
RANKED BY TOTAL RETURN 

For period March 1, 2008 to Dec 31, 2013 

 
 
 
 
 
 

Start Date 

 
1 CenturionFx Ltd (6X) 1742.46 64.00 50.45 68.76 76.32 80.04 40.63 Jan-06 

2 JarrattDavis (Managed FX) 916.59 112.43* 48.88 39.82 29.20 37.02 29.86 Mar-08 

3 24FX Global Advisors 311.56 32.52 28.11 63.15 21.12 10.42 23.19 Jan-01 

4 A-Venture Capital 149.05 31.07 12.56 46.40 15.03 3.79 6.39 Oct-07 

5 Capricorn Currency Mgmt (FX Maestro) 100.11 24.94 19.51 15.70 20.50 5.82 -7.40 Jan-08 

6 Four Capital (FX) 85.71 11.21 19.01 -9.02 11.80 1.43 34.19 Jun-07 

7 ACT Currency Partner AG 63.02 11.65 -4.58 -0.75 23.46 14.94 9.32 Nov-03 

8 Tarpon Trading (FX) 55.63 10.16 7.45 11.16 7.70 9.83 0.88 Jan-08 

9 CenturionFx Ltd 52.50 9.11 7.67 10.36 6.41 6.78 3.68 Jan-06 

10 Cambridge Strategy (Emerging Mkts) 51.28 N/A 20.29 3.26 10.40 7.43 -0.30 Feb-08 

11 Capricorn Currency Mgmt (fxST Lev. 1) 37.38 11.92 12.97 6.86 -2.48 -0.72 3.38 Jan-99 

12 IKOS FX Fund USD 37.26 N/A 18.06 26.30 -0.97 -7.45 -9.36 Mar-08 

13 IPM Systematic Currency (C) 32.96 29.28 0.43 8.33 -6.25 -1.48 4.99 May-05 

14 P/E Investments (FX Aggressive) 31.59 27.50 20.56 9.60 -0.34 -10.95 -10.63 Oct-03 

15 Currency Insight (Currency Reserve) 31.33 12.72 7.62 10.89 4.20 2.23 -2.67 Jan-02 

16 Alder Cap'l (Alder Global 20) 27.15 3.69 12.08 8.32 -2.36 -3.83 17.41 Feb-01 

17 Excalibur (Global Macro Fund) 26.68 12.22 0.93 10.23 -3.17 8.66 -2.53 Jul-06 

18 Quaesta Capital AG (v-Pro) 25.64 14.14 4.64 1.56 2.25 2.77 0.11 Jul-07 

19 FDO Partners (Emerging Markets) 23.57 -0.39 4.12 9.27 -4.30 6.17 7.83 Feb-07 

20 Alder Cap'l (Alder Global 10) 21.64 5.05 7.45 4.37 0.14 -1.26 9.37 Oct-00 

21 P/E Investments (FX Standard) 20.66 18.12 13.23 6.23 0.25 -7.75 -7.12 Oct-03 

22 Cambridge Strategy (Asian Mrkts) 19.69 4.62 0.87 4.48 6.35 0.85 1.06 Feb-06 

23 Swing Capital (FX) 17.86 27.89 0.31 2.82 7.38 -14.15 -0.37 Sep-06 

24 Blue Fin Capital (Managed FX) 16.84 6.10 5.14 4.50 3.20 1.19 0.93 Jan-02 

25 Rhicon Currency Mgmt (Strategic) 16.03 14.13 -4.39 0.13 3.43 6.82 -1.09 Jan-04 

26 Premium Currency (Curr. Plus) 14.60 15.10 25.42 -6.09 1.85 -8.93 -8.02 Jan-04 

27 Rhicon Currency Mgmt (Sys. Curr.) 13.76 14.74 4.87 10.02 -13.12 -0.31 1.74 Jan-04 

28 DynexCorp  (Currency) 13.51 2.03 -2.35 1.20 4.31 -0.17 9.40 Apr-94 

29 Portfolio Concept (Advantage FX-Prop) 12.59 N/A 3.89 5.12 -3.18 -1.52 -1.36 Feb-08 

30 P/E Investments (FX Conservative) 12.38 10.00 6.66 3.49 0.40 -3.79 -3.38 Oct-03 

31 Mesirow Financial (Curr Alpha) 11.00 42.97 11.00 13.68 -18.24 -10.58 -15.97 Jan-00 

32 First Quadrant (TAA L/S USD) 10.89 6.15 1.06 -0.91 0.98 2.27 1.49 May-95 

33 Trigon (Foreign Exchange) 9.80 25.05 -10.02 8.37 -8.56 3.09 0.13 Aug-00 

34 Floyd Cap'l Mgmt (Currency) 6.89 10.50 -4.92 -2.05 2.62 -4.30 5.94 Nov-03 

35 Premium Currency (Currencies) 6.29 2.24 13.92 0.36 0.24 -3.41 -4.95 Jan-04 

36 KMJ Capital (Currency) 5.85 -1.03 -4.18 -2.70 1.18 14.32 -1.00 Aug-94 

37 Harmonic Capital (Gl. Currency) 2.74 2.22 4.12 8.58 -14.85 25.41 -17.65 May-03 

38 INSCH Capital Mgmt (Kintillo X3) 2.73 23.78 -28.09 -2.79 10.13 13.58 0.32 Jan-06 

39 FDO Partners (Gl. Quant. Currency) 2.38 -1.03 1.11 0.80 -1.63 1.11 1.88 Jul-01 

40 Ortus Capital Mgmt. (Currency Aggr) -0.16 -10.39 52.99 75.90 12.54 -30.43 -30.10 Mar-04 

Total ROR ROR ROR ROR ROR ROR 
Return 2008 2009 2010 2011 2012 2013 

 



 

 

 

TOP CURRENCY TRADERS* 
RANKED BY TOTAL RETURN 

For period March 1, 2008 to Dec 31, 2013 

Program Name 
Total ROR ROR ROR ROR ROR 

Return 2008 2009 2010 2011 2012 

-0.88 19.32 -13.92 3.98 -4.89 4.55 

-1.22 4.42 -2.51 3.70 -2.51 -1.14 

-5.66 -5.89 19.04 27.88 5.72 -17.32 

-8.14 1.86 7.16 8.88 -0.25 -8.82 

-10.30 6.14 -7.03 -5.08 -1.53 -1.29 

-10.40 12.64 -8.20 -2.49 -2.71 -1.94 

-21.57 2.19 -3.56 -11.19 -0.93 -1.47 

-30.27 -29.24 15.95 4.13 -16.62 0.68 

-49.78 21.48 -37.79 52.33 -1.47 -22.81 

ROR 

2013 

-5.80 

-1.35 

-17.31 

-10.51 

-0.66 

-5.15 

-9.96 

-11.04 

-31.60 

Start Date 

41 AG Bisset (Currency Alpha) 

42 C-View Limited (3X) 

43 Ortus Capital Mgmt. (Currency) 

44 BEAM (FX Prop) 

45 Fjord Capital Mgmt. (Sherpa FX) 

46 Smart Box Capital (FX) 

47 Cambridge Strategy (Extended Mkts) 

48 Parizek Capital (Currency) 

49 Friedberg Comm. Mgmt. (Curr.) 

Sep-02 

Jan-00 

Oct-03 

Oct-05 

Jun-05 

Jan-05 

Apr-04 

Apr-06 

Jan-86 

*Source: BarclayHedge (www.BarclayHedge.com). Total programs evaluated for this ranking: 51. Total Currency Programs in 

BarclayHedge Database: 110. Only CTAs that submit their performance (net of all fees) to BarclayHedge are included in this 

ranking. 

** 10 months Performance ending Dec 2008 

 
Past performance is not necessarily indicative of future results. 


