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Portfolio Performance Rankings  ADVISERS
KBL SOP Investing Fund RFR: 3.79%
Report: selected options Date Range Jan-99 To Sep-03 Total Mos: 56 MAR: 5.00%
Criteria Ann. Geo Avg Last 6 Mths Last 12 Mths Ann. St. Dev Correl w/ S&P Ann. Sharpe % mthly Gains :
Weight 12.50% 12.50% 12.50% 12.50% 12.50% 12.50% 12.50% 12.50%
TRC Topaz 25.01% 4 1425% 7 13.91% 18 574% 9 0.00 9 3.70 2 8571% 1 1
LibertyView Credit 28.53% 1 9.87% 14 19.14% 13 7.41% 17 0.15 15 3.34 3 87.88% 3 2
Feingold Okeefe 18.80% 13 7.41% 20 16.23% 15 271% 2 0.33 26 5.53 1 100.00% 3
LC Capital 19.00% 12 1977% 3 53.23% 1 8.47% 21 0.05 10 1.80 1M1 81.25% 20 4
Kinetics 19.97% 9 2387% 2 3586% 3 9.94% 27 507 7 163 15 78.38% 1 12 5
Cerberus 11.94% 26 12.45% 10 27.04% 6 3.73% 5 0.31 24 2.18 7 8596% 8 6
Square One 12.72% 22 537% 24 8.22% 22 3.35% 3 0.21 18 2.67 5  92.98% 2 7
Julius Baer Diversified Fixed Incc ~ 17.06% 14 8.34% 18 20.39% 12 8.08% 20 0.20 16 1.64 14 80.95% 1 7 8
Levco Alternative 10.60% 21 261% 32 6.78% 26 224% 1 0.29 21 3.04 4 9474% 4 9
North Sound Legacy 22.44% 8  9.32% 15 14.78% 17 9.46% 24 0.05 1 1.97 10 76.92% 16 10
The Capital Fund 24.70% 5  478% 26 8.51% 21 9.88% 26 -Gy 5 212 8 7111% 9 1
Marathon Master Fund 15.28% 17 8.26% 19 21.15% 1 5.55% 7 0.51 35 2.07 9 7368% 6 1
Arx Global HY 16.82% 16 11.04% 13 24.45% 8 8.02% 19 0.39 28 1.63 16 85.00% 21 13
Greenlight 24.23% 6  15.03% 6  30.08% 5  11.73% 29 0.35 27 174 12 73.68% 25 14
AQR GAA Fund 16.90% 15 4.28% 30 8.12% 23 7.88% 18 £.55 1 1.66 13 74.00% 13 15
Walker Smith 19.27% 1 4.14% 31 6.87% 25 6.58% 12 0.43 31 2.35 6  8070% 11 16
Canyon Value Realization 13.90% 19  856% 16 24.46% 7 6.33% 11 0.52 37 1.60 17 80.70% 22 17
Moore Fixed Income 12.37% 23 837% 17 16.05% 16 5.73% 8 0.25 20 1.50 19 73.68% 17 18
Scoggin 15.02% 18 17.00% 5  23.63% 9 7.21% 16 0.45 33 1.56 18 73.68% 24 19

Special K Capital
Contra Fund

Epic

Polar UK
WF Asia
Drake
Narragansett 19.83% 10 12.96% 9 -18.02% 36 25.59% 36 33 27
Obsidian 22.51% 7 4.28% 29 11.62% 20 34.10% 37 29 28
Brevan Howard 9.92% 28 4.84% 25 4.84% 29 9.43% 23 14 29
Atlas 13.65% 20 5.68% 22 6.07% 27 20.47% 34 34 30
Vizor 4.46% 32 4. 8% 35 3.70% 32 8.52% 22 15 31
Holowesko 2.22% 34 12.44% 11 5.68% 28 6.65% 13 28 32
Kallista Vol Arb 1.17% 35 -8.75% 36 -4 Q0% 35 7.07% 15 19 33
Elkhorn 7.76% 31 5.99% 21 4.31% 30 12.02% 30 26 34
Dobbins 3.11% 33 0.50% 33 ~2.18% 34 6.05% 10 27 35
Harch 135 37 0.15% 34 0.15% 33 9.79% 25 35 36
Lancer 36 -30.22% 37 -457% 37 23.69% 35 0.24 19 34 59.65% 36 37
Page 1



IVILNIAIINOD

$12¥0000000S

10-04330-Igb Doc 331-70 Filed 06/24/25 Entered 06/24/25 22:30:48 Exhibit 68

Pg 3 of 5
(PARTNERS

Portfolio Returns " ADVISERS
KBL SOP Investing Fund RFR: 3.79%
Report: selected options Date Range Jan-99 To Sep-03 Total Mos: 56 MAR: 5.00%
Fund Name Invest date Oct-02 Nov-02 Dec-02 Jan-03 Feb-03 Mar-03 Apr-03 May-03 Jun-03 Jul-03 Aug-03 Sep-03 YTD
AQR GAA Fund 0.20% £3.46% 1.64% 0.81% 227% -£.80% 0.57% 2.46% 1.02%  -4.22% 1.51% 3.03% 6.65%
Arx Global HY 1.75% 3.04% 1.80% 1.90% 1.80% 1.22% 1.74% 3.07% 2.30% 0.93% 0.97% 1.58% 16.60%
Atlas -1.30% 0.04% 0.01% 0.08% 0.30% 1.26% 0.55% 1.49% 1.48% 1.62% L.01% 0.42% 7.41%
Brevan Howard 0.31% 3.94% 277%  -1.79% 2 B5% 2.55% 4.84%
Canyon Value Realization 1.07% 4.14% 1.93% 3.29% 1.09% 2.33% 3.22% 1.71% 1.34% 0.01% 0.21% 1.82% 16.00%
Cerberus 1.15% 3.25% 252% 1.31% 0.72% 3.41% 3.34% 2.41% 2.46% 1.14% 1.60% 0.92% 18.66%
Contra Fund 0.51% -1.00% 0.59% 0.93% -1.34% 2.06% 1.88% 1.09%  -088% -G.29% 0.34% 3.84%
Dobbins D51% 0.01% -4.10% -G.42% £343% 0.50% 6.55%
Drake 2.36% 2.19% 2.37% 5.99% 0.23% 857% 3.40% 126%  -7.50% A% 1.14% 13.28%
Elkhorn 1.18% 6.25% -4EE% BTE% S -094% 3.07% 2.81% 1.58% 0.04% -0.35% -1.25% 4. 11%
Epic 3.47% 6.41% 4.05% 3.34% 2.10% £ 34% 3.56% 3.26% 2.29% 1.16% 3.72% 3.13% 24.47%
Feingold Okeefe 1.20% 2.48% 1.28% 0.71% 0.66% 1.62% 353% 0.47% 1.53% 0.26% 0.71% 0.73% 10.65%
Greenlight 0.90% 2.20% 2.10% 2.20% 1.16% 3.89% 261% 5.91% 164%  -2.50% 0.19% 6.61% 23.55%
Harch 0.15% 0.15%
Holowesko D.56% 0.95% 0.12% -288% -200% 4 EE% 2.78% 3.48% 1.98% 1.48% 2.08% 0.07% 5.46%
Julius Baer Diversified Fixed Income 3.09% 2.00% 1.08% 1.55% 1.24% 3.36% 3.41% 0.31% 1 0.01% 3.28% 13.27%
Kallista Vol Arb 3.01% 0.25% 416% O4E% 0.63% 1.62% 585 5. 54%

Kinetics 54% 0.44% 8.05% J 9.71% 6.97% 0.47% 4.84% 3.23% 29.78%
Lancer 0.90% 1.18% AR25% DA% ~8.13% ~7.85% -2.45% 11.25%  -25.00% ~5.00% -5.00% 2TE%
LC Capital 0.68% 4.92% 4.65% 8.61% 4.18% 2.28% 2.30% 3.88% 2.19% 1.73% 3.62% 38.61%
Levco Alternative 0.18% 1.11% 0.87% 0.74% 0.59% 0.50% 0.29% 1.05% 0.45% 0.24% 4.50%
LibertyView Credit -(.80% 1.71% 2.04% 2.34% 1.69% 1.31% 2.56% 1.21% 2.94% 1.28% 1.19% 15.84%
Marathon Master Fund 3.07% 2.46% 1.55% 2.05% 0.90% 1.34% 2.90% 3.01% 1.45% AT% EaXuy 0.94% 12.97%
Moore Fixed Income 0.56% 1.04% 2.52% 2.66% 1.23% 0.03% 2.19% 3.84% 0.94% -1.84% 0.79% 2.06% 12.66%
Narragansett 33,145 (1.68% 1.30% 3.02% 2.10% 2.55% 3.95% D.08% 1.78% 1.60% 1.93% 3.16% 21.85%
North Sound Legacy 1.96% 6.25% 0.40% -3.06% 0.10% -3 52% -1 55% 3.78% 4.73% 2.29% 0.77% ~3.77% 5.83%
Obsidian 1.35% 2.51% 0.05% 2.71% 1.28% A0 % 2.34% 0.07% 0.74% ~1.50% 4.39% -1.80% 7.38%
Polar UK 1.06% 3.57% DA% ~2.57% 3.8 % 1.82% 217% 4.05% SO0 3.83% 3.11% (3.87% 7.90%
Scoggin ~1 7% 3.28% -0.22% 2.16% 0.36% 1.76% 5.80% 3.56% 2.72% 0.76% 1.87% 1.27% 22.05%
Special K Capital 2.50% 1.85% 2.64% 2.20% 2.05% A% 4.24% 4.89% 1.93% -7 B7% 3.69% 4.53% 10.45%
Square One 0.77% 0.04% 0.02% ~0.47% 0.10% 2.45% G.01% 0.93% 1.32% 1.69% 0.20% 1.13% 7.33%
The Capital Fund ~1.76% -105% 4.79% 1.97% 0.95% ~1.25% 1.11% 5.26% -2.33% 0.05% ~0.815% 1.57% 6.51%
TRC Topaz 0.30% 1.38% 1.23% 2.30% 2.93% 4.83% 0.85% 13.91%
Vizor 4.84% 0.90% 2.48% BT % “2.82% 3.08% 3. 25% -2.81% -0.80% B.73% <1.08%
Walker Smith 0.58% 1.37% 0.11% 0.93% ~1.28% 0.87% 0.84% 1.89% 0.16% 0.80% 1.20% -3.80% 4.70%
WF Asia ~1AEY% 2.92% -2.85% (.31% S AG% 1.20% 4.00% 5.84% 6.33% 6.36% 4.42% 4.71% 33.54%
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KBL SOP Investing Fund RFR:
Report: Selected Options Data Range Jan-99 To Sep-03 Total Mos: 56 MAR:
Fund Name 1 2 3 4 3 8 7 8 E} 10 11 12 13 14 15 16 17 18 19 20 21 22 23 24 25 26 27 28 29 30 31 32 33 34 3B 36 37 38 39 40
1 AQR GAA Fund 1.0 50
2 Arx Global HY 622102
3 Atlas .0 %
4 Brevan Howard 06 ©09 °04 510 ¢
§ Canyon Value Realization 04%0052¢2%05 ¢10%
6 Cerberus 630 05%52%03%06%10%
7 Contra Fund 05°% 1% 02%07 Q3% 0481073
8 Dobbins 0290077007 017°0402%007%107
9 Drake 0221022¢22 05 062 042032022102
10 Elkhorn 6527007 6070420227037 012702270127 107%
11 Epic 031807151901 5080600180803 1002010
12 Feingold Okeefe 02201201200 °03203201%203%205205201"1072
13 Greenlight 64%02%01%08%06%04%01%05705%03%06%02%10%
14 Harch 6.3 % G4 # G0 W # Q4 M Q5% G5 # 026900 % 06059 00703710
15 Holowesko 02%2032002%201 ©03%05%00%04%201%207205'803%205%2037%210

2107 022022662 02205203200"®02%042%002%012107%

16 Julius Baer Diversified Fixed Inc 0.3

17 Kallista Vol Arb 03041041904 50310050038 a7 9011902107 ®on " P19 571964191010

18 KBL SOP Investing 639059 63%07%05%04%01%04%06%04%707%03%03°%03°%06°04%08%10%

19 Kinetics 03301 51902%01%02%04%00%05%55%703%02%702905%02%02%0:%04%109

20 Lancer 72901 $03%01%01%04701%04201'001202%903%02%202%01'706%01710°%

21 LC Capital 044012002402 6049 045355 049%02%002 05803205403 % 01 %2 419034800 % 054 104

22 Levco Alternative 6530062 04702721 03™01™03%08'°00%2047°02704% 03 05901%01%7027047107

23 LibertyView Credit 032002 51%04 °01%01%¢0%02%02202701%04202%01303%2032 04702 06%01%00%03%1.0%

24 Marathon Master Fund 02004702507 f06505606%02906%032705003%0202503%06%503706%02%0401°50204°510¢

25 Moore Fixed Income 4 002 # 0 W07 # 03 %01 %01 %0307 %01 05%00%03%02%01%03 0.2 %02 %00 % 04%10%

26 Narragansett 01985201562 °019219 0030350526127 02%01201521%01%01 041 029702%¥ 065039109

27 North Sound Legacy 05 %01%03%03%08%00%01%02%0:%01%701%00%01%04%02% 03%01%01%00%01301%10%

28 Obsidian 02%005% 009 4% 0659645649 017049052700%02% 615628059019 03%00%01% 0602501801904 02900 0034909

29 Polar UK 02201201204 °002042002012%02203%201'%01200%05205201202"Y02%201203%0:2012412022022002%052002107%

30 Scoggin 62%03205%03 05 04%00°% 047052032707 %03206%03%05%200265™°06%°03%703%01%02702%04°502%02%060%0080321.0%

31 Special K Capital 719024 54490549054%024902%024907%°03%04%°03%034°04%03%04%02%908%02%05019%04%01%05404%02%503%01%01%05%910%

32 Square One ARV NIH00HOIF 01 HOLHO0IH 00041 T G Mo F 0RO FOLHOSH04F 1B 01T 00 HO02M O MO M0 F oM a0 T 02" 01 % 020 10 %

33 The Capital Fund 0402202405 ° 02°% 610270170180y 2 7024024004 01% 61490349 bYsl 45029104

34 TRC Topaz 701 7065 701 704 7037 o4 T2 TRt Tot Tos T3 7 03 Ta5 703710 7

35 Vizor Moz 1002100z 1003 10050 01400307 °02"03"006" 041004103003 007 0053 7100
36 Walker Smith 04%0032001%02 501%°00%62%02%022052706'¥03202%01%06%200208"Y02%00%03%01%%04%02%0201°% 04203%05%03°%01%02 7010109
37 WF Asia 04%002%02%03%05%04%451%903%08%904205%00°%03%04%07%00%05%05%21%704%01°%02%01%06°%03% 0.3°%0603%04%02%05%085%04%10¢

912¥0000000S

Page 3



10-04330-lgb Doc 331-70 Filed 06/24/25 Entered 06/24/25 22:30:48 Exhibit 68
Pg 5 of 5

 PARTNERS

Portfolio Risk-Reward Profiles
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KBL SOP Investing Fund RFR: 3.79%
Report: Selected Options Data Range Jan-99 To Sep-03 Total Mos: 56 MAR: 5.00%
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