Bridge Pr—
BE Aternatives Institutional Trend Index

The Bridge Alternatives Institutional Trend Index provides a benchmark for diversified investment strategies that do not

May 2.05% charge incentive fees. This index tracks a growing segment of the alternatives industry and was constructed in direct

response to institutional investor demand. Constituents are the five largest managers (ranked by strategy assets under
management) who are open for investment and willing to provide daily data. Performance is reported net of fees on a

Inclusion criteria:
- Must trade a diversified portfolio of futures and/or foreign exchange
- Must offer a management fee only share class
- Must be open to new investment
- Must report daily estimated performance

Largest five (5) managers by strategy assets under management (USD) who meet the style
Reconstituted and rebalanced on an annual basis.

FOR MORE INFORMATION
Bridge Alternatives / 773.446.5679 / indices@bridgealternatives.com

2021 8.84% daily basis. The index is equally weighted and will be rebalanced and reconstituted on an annual basis.
Daily Performance Against Benchmarks Summary Statistics (Dally Data)
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Monthly Performance
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INDEX DETAILS
CURRENT CONSTITUENTS
- AlphaSimplex Group, LLC (Managed Futures Strategy)
- Aspect Capital (Core Trend Fund)
- Crabel Capital Managment, LLC (Advanced Trend) *
- Graham Capital Management (Tactical Trend)
- GSA Capital Partners LLP (Trend Fund)
* New Constituent for 2021
METHODOLOGY

The information in this transmittal is confidential and is intended only for the recipient(s) listed above. If you are neither the intended recipient(s) nor a person responsible for the delivery of this transmittal to the
intended recipient(s), you are hereby notified that any unauthorized distribution or copying of this transmittal is prohibited. This is not an offer to sell or seek offers to buy any product or enter into any transaction. The
index performance is produced on a best efforts basis.




