PRESS RELEASE SYSTEMA“C "

MANAGEMENT, LLC

Systematic Alpha Management Nominated for 2009 HFMWeek
U.S. Performance Awards

Systematic Alpha Futures Fund Class A named a finalist for Managed Futures (CTA) and Systematic
Alpha Futures Fund LTD Class B named a finalist for Managed Futures Newcomer over $100m.

New York — October 20, 2009 — Systematic Alpha Management LLC, an alternative asset manager focused on
market neutral, absolute return oriented quantitative trading strategies, announced today that Systematic Alpha
Futures Fund Class A has been named a finalist for Managed Futures (CTA) and Systematic Alpha Futures Fund LTD
Class B has been named a finalist for Managed Futures Newcomer over $100m, by the HFMWeek US Awards 2009.
HFMWeek, one of the leading news sources for the international hedge fund community, will reveal the winners
on Thursday October 22 at the Jumeirah Essex House at 160 Central Park South in New York City.

The HFMWeek U.S. Performance Awards were designed to celebrate hedge funds and funds of hedge funds that
post industry leading figures. Only funds with their management/advisory company or team based in the U.S. or
Canada are eligible, and the judging panel is comprised of representatives from HFMWeek, leading institutional
and private investors, and industry experts. Judging decisions are based on performance, combined with
qualitative and structural criteria. Evaluation is primarily based on the analysis of Redington Partners.

“We are honored that both Systematic Alpha Futures Fund Class A and Systematic Alpha Futures Fund LTD Class B
have been nominated for these prestigious awards by HFMWeek,” stated Peter Kambolin, CEO of Systematic Alpha
Management, LLC. “We look forward to joining our peers for a wonderful evening to toast the industry’s best.”

About Systematic Alpha Management

Systematic Alpha Management, LLC (SAM) is an alternative asset manager with a particular expertise in the
development of market neutral, absolute return oriented quantitative trading strategies. The New York based firm
manages assets for institutions, family offices, private banks and high net worth investors in the Americas, Europe
and Asia. SAM is registered as a Commodity Pool Operator (CPO) and as a Commodity Trading Advisor (CTA) with
the Commodity Futures Trading Commission and is a member of the National Futures Association (NFA ID
#0391475). To learn more, please visit www.systematicalpha.com.

About HFMWeek

HFMWeek and hfmweek.com are produced exclusively for the international hedge fund community. Hedge Fund
Manager was launched in September 2002, and is now published weekly. It is read by over 12,000 alternative fund
managers, predominantly CFO’s, investors and managing partners, and their key advisors across the globe. To
learn more, please visit www.hfmweek.com.
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