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nsinuedadiunisamulu naeusulaseaiisnugu
dnaunisamu : ldmue
UTTLAVINUAUAN BRI TLAY :
- &~
- NBIUTIUTHONTRLITN
- NRWUTIMMIEawU (Fund of Funds)
UsTMNsaeuAnsEnuusilAbaY o :
- neauswniuleusdalviimsamulunemusinduneld vaa. Weatu

= & o da @ a ° &~ o MMy = !
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agalsionu neauillisulsziunanauunuy uazdamue1aldsunanauLILNanawNISRTINaRDULNUYBLNMTIY IR

Tunsalndnisamulunesmusuduniels uas. ey (Cross Investing Fund) lvinaausINAUNAURLINDMUTIY
Uaneng

Uiumwuawanwiwsmsamw&auau visamsmﬂanwa‘lﬂmsaumuawu
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1.2 Iuamml,l,amamﬁmwawu (share warrants)

13 IULLamawﬁiumwwumwuﬂauamﬁiﬂ (Transferable Subscription Right)
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2.7 IULLamawﬁiumaﬂivimjuw underlymg Duitustinsvienuy
2.8 pEMisuTNan v usuRafuRT @SN 2.1 - 2.7 Auiidineun.a.n Mruadiiudy

3. anansnantinayu (liswmsians Basel )
4. enn
U

5. ludftyuansdnSounus (DERIVATIVE WARRANTS)

¥

6. asansiddyayTereaimtiue (Structured Note)

v
o

= wn 1y 2
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5. ludAgyansdnsounussinaUszina (Derivative Warrants)
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¥
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ulgurgnsiuRuyulasanis : 4

TuseningssasaINISIEURVIBNLILAUATILIN UTENTANISIEUBVIENIIEaUIINNTIIIUINRENY : lTudwiuseuas
15.0 vea91uuRunulATIng

waras1lisaniag : 10.0000 um
MUIUNUIBANUITU : 100,000,000.0000 Mty
FIANVBINUIAMUNLEUDVIBATILIA 1 10.0000 UM

S1UaLLDUALNULAY :
1 ldl gj 1 = 1 Y a
FIANVBINUILAIUTAUDVIBATINTN : 10.0000 UM VINASTIULHBNNTVIBNUIBAI (61T))

MeazBaiaLiy

(1) smeivsznmLauamwmaawumﬂLLﬁﬂinammim'«aLauamwmaaqmmummuLﬂumsuaﬂmamﬂm Liiufosay
15 Ypsduniunuvadlasng il mﬂmwmmmmuamwmEJaq1/|umummumuwumaﬂmami usilaifuduuiingn
Sowaz 15 suaﬂmmumumsuaﬂimm'ﬁ (greenshoe) UsEndansveanuavsaiunmsUnnisiaueveniioasmu uayaiiu

N3N L‘U*auﬂaws‘waamﬂunawusfmﬂaum‘umwumauamvammmuamwmsaqmmqLLSﬂif?ﬂmalumam,mivmawma
AINUNTIVE WA

(2) U3¥ndAN98199Y gﬁ’w&ﬁumiqummumuwuimamﬂmaamﬂmummmu%aumﬂwaa‘vmaawuuamm%mmwLUumi

wilufisidulassng vl Uidndansasufialidulumuiditnaueaznssuns nas. ssmadivua

4. AMSUINTIANIINDINU
nsasuludugyr@eviedrmiin (Derivatives) : advu

InguszasAvasnsamuludyyrFoviealnt (Derivatives) :
- NElATInqUIzasANeanAI1uLEe (Non-Hedging)
fulsurenisawuly derivatives : wuulidudou

%1 5/20



nasnuilangs Ineavlaivenisiaestn nan

35mlun1sAules Global Exposure limit : Commitment approach
ansndaunisamuly derivatives gega (Maximum Global Exposure) lsitiufesas : 100.0
nsawuluasiansnidyydeuiealmiiuns (Structured Note) : advu

NAgNSNITUINITNBMU (Management Style) : sjanidlvinausznaunisindioulvigendndviiyin (active management)
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nsiasuLUagAn
= 1 Y
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1. MSLANAESUTeL/Algane
1.1 pnuiszybilulasanis
1.1.1 WiAudnsiseylu
lAsIN1S

1.1.2 iudnsiseulily

A15AHUNISVBIUSENINNS

Wawe?lifamunsiuaamii >3 SuhnsteumsiSeniuiintu

TAs3AIS T
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gnsmszylilulasanis Wasuwlas

1.1.2.2 N304AU < 5% ¥03 |\ Tameidenensiuarmin 260 ’mﬂaummaﬂmmwmu IGERN 7]
amwmzqﬁ‘lﬂmqmﬁ mum’mmwmaiu 15 Yutfuusfuiiudeuwlas

1.2 wansisluannlasanis USTmannIsdeweuiondlulasanis
2. MTaNAEIIULTeL/Algane

2.0 wiiszylilulasents | Bame?iaeunsumelu3 SuhnsiusfuiiineGonfuanas

2.2 upneinaldannisesylily  iusendanisanunsaveudlulasanis Taglitodndiinauiureunisudly
lA39n1s lassnisluisassiang

L flsufudnsvesseuszeznanfounds 1 Uuwsiuiiussninnissenifuaisssuien/aldaedanaiiiudy
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3 sflunsmuuszmsrnznssumsmiunaayuidendninast Seuly uazdsnnslunsvesidieheamu wazns

IUTLYUANOVUILA UVDINBIYUT I

9. 13silouinsanudesan nAsesYBINB LI
- insesilonsimunlvifasuidudfuaiszalidne
Arsssufeunmsveduilddulunmudsinaviosseznaniinivun (lquidity fee) :
nesuTIMNIY
dnsnAssanilew liquidity fee Liitiufosas (vasyadmueamu) : 2.00

S1UALLDUALNULAY :

lunsalgfiemhvamuiinisuneAumheamu viseduilasumhvamuesnluiuinisdevigla lnedyacnaus
Sovaz 5 vasyarnINGdugvsvenayu USEndnnisondndsTsIsunissnwan nages (Liquidity Fee) lalu
gnlaiiiuiosas 2 vesyarviuamu

USTnInnsazRansaSeniiu Liquidity Fee Iﬂﬂﬂﬁaﬂﬂqﬂi\lﬂﬁi%ﬁﬂimﬁLﬂuiUWWEJUISUWSLLa”LLU’JVI’N‘VlUi‘UVI
IANITANRUA IG]EJWQ’]SQJ’H]’]ﬂ{]f\]R]EJWNG] ‘V]LﬂEJ’J"UEN laun amwmawmmwaauwﬂawuawumaamwmmmm
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msmaimam%smuaaLLavmaammﬁmLLavmamiUivLmumﬂﬁwwmmaamemmiawﬂmL‘walwmmia
sudunsldmelunauasouls o va thun

Tunsdififnsldiedesie Liquidity Fee i Uigmdnnsanunsaiuniiu Liquidity Fee memumamsﬂiumam
‘m‘waauaﬂnﬁ@’Jsammimmmwavwaumwﬂumisumnwiwaaummﬂammm (swing pricing) (&1il) wionmsiiy
mﬁiiuLusums%aﬂmwuwawwavwaumwu’iumwamsmwaaummﬂawmw (anti-dilution levies — ADLs)
(&) wazannsolismiuieiestiolunsuimsaudssaninadesduls

a o = I . L. PN ! Y] i o o A vy A4 a &
USENeIRREANU Liquidity fee Auanatsiuluudayiuvinnisniinislieiasiiodl
Tupsdindnisldiesesilo Liquidity Fee § Guann Liquidity Fee i3antiuldazihndudinesu

inm@mimam’mawﬁmvﬂi‘uqumaammw Liquidity Fee ‘V]Lﬂ‘U‘ﬂSﬂ Imsﬂwmﬂéﬂ,mLﬂuamwadawmmﬂu
1A39N1T LLavma‘Ui‘umevmwammsmaﬂwmaaﬂmmaamﬂaauaaﬂ LLa‘”‘Vli’e)‘Ui‘Uaﬂi“‘EJ”L’Jaqfﬂiﬂaﬂi@ﬂ
mmaawum Seniiuasssuienil IWMWN%UiUW%WﬂﬁLWUﬂNﬂ’Ji TngusEninnsasilameniaivleduaausem
’«mﬂ1wuﬂaa%mummauaﬂaﬂms’swsam1u1/|ﬂwmmqawmwf\mmsmmm

UIEInNseanIuaS AN uATIwazduaaninuiLaz s okeuly Wazdnsn Liquidity Fee Manananumussyy
VANNTADATIMUILAI Way/YiSeNaAINSVIBAUMTam s oduAsuthuaueenla

‘inmmmimaamuawﬁmvmmamamawmaawwﬂmumuﬂﬂumiwmimLLavmamaﬂmmmq q fiedes
funsléedesile Liquidity Fee Tufuvhnstu

U3Emdnmsveanuavsiaviuasuulamwmeiiiiunsseninenisldiaiesile wu mssndnousseznandi
faun nsUsznalfiasesloduununas/mIauiudu Lﬁuﬁu T,m8’«3”ET&mLﬁulﬂmmﬁﬁwﬁmmﬂwmwmi
n.8.61. LLav/‘maammumw'«ammim1/|uLLav/‘mwmmmwmmaaummm WA/ MDD 1N/ ATUTOU/NOURY
LLav/mammsLLf’flﬂJLﬂasuLLUaﬂmiw’mmimLuumﬂ,m

oglsimunsliiedosdelilinguss vasdiflousammansEnunsauiioniatuiulfemisamuiidinsasuly
Y

nowussly wdeaiiedilullativng sy mﬁLﬁaainamULmﬂﬁﬂmwmmamﬂﬂ

N2NUIIU feeder fund wae fund of funds ienewuuatenedinisly liquidity fee USENIANTITAERAITANALTY
nshiaenadasiunaauualenie

S18aZLDUALNULAY

Tuﬂim‘wmwammsﬂsuammﬂmmemmmﬂawuﬂmww ‘Wi@ﬂiﬂ.lﬂENVIUUa’]EJV]’N%Jﬂ’]'iI‘ULﬂiENiJE]@QﬂaTJ
memmimaamuawam Wﬁ]’ﬁa‘lﬂ“ﬂLﬂi@ﬂllﬁﬂﬂﬁa@ﬂaaﬂﬂ‘Uﬂ’eNV]Lan”IEJV]'NbLﬂ TngUsIndnn1sazdl Mﬂ’ﬁ(ﬂﬂﬁﬂmﬁﬁ]ﬂ
mﬂmammmmiawﬂm (best effort) Iﬂamaqwummmﬂﬂmmamhﬁmmeuamaﬂmwmﬂawuﬂmswm"l,m
mmwmaa%mumaaﬂawuﬂmEJ‘vm

nsUsuyarmindaugniflegnsnduiniiasiisudunulunisdeuenindauvanasusau (swing pricing) :
nesusIMIlY
ansngegaliiiudosas : 2.00 vesyaAmMIEAIUY
ﬁ’mﬁﬂﬁﬁa : Full swing pricing , Partial swing pricing

S1UALLDUALNULAY :

VTIN5 NI swing factor lnefivanmislumsfinnsaniduluasnlovisnazuunmsivigndansimun
Tagiansaniadesineg Adeados laun muwuLLavﬂﬂﬂmamﬂms%mamamwaaumaaﬂawuim (transaction

costs) "U\TU?U‘VIT\]GWﬂ’1iEJ’F\]Wﬁ]’]imﬂsﬁﬂEJlla‘Ui‘“ll’]mﬂ’]iﬂWEJIG]GUEJLVIT\]T\]NVIZJEJEJLLa‘“Vii’e]ﬁiJiJﬁﬁ'WULLﬁ”‘ﬁi@ﬂ’ﬁﬂi‘“Lll‘uﬁﬂﬂ
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waﬂwswwﬂawuaqm muimsmwmmmimawmimﬂmamﬂ3~mmmimﬂmamaasmmaaLLavmaammmu
LagvdenisUssiunniedeiiioidesinfiasnsavildifieliansasiunsldnelunauasdouly suzuvuue]

Tunsaifiussndanisfiansanld partial swmg pricing 9% L‘LJumssLsnLawwaummwamsﬂ,waﬂmu%mam%ama
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