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GRAB
Not privileged to dlsplay 26 hedge funds, click for more information

{Search name or tic Actmns v View -
Bloomberg Peer Group for PRUGLME KY Equity

TRERBEHIRHER

ESEFHISSOHRHER

GRAB
Not privileged to display 34 hedge funds, click for more information

Fund Screening
117 funds

Fund Screening
179 funds 2

¢{Search name or tick Export - Actions ~ \iew +

Bloomberg Peer Group for PRUGLME KY Equity

Ticker

11) PRUGLMB KY
12) ALP100A CN

13) MACGIAU VI

14) BERNDGF US
15 PHAGAIA KY
16) GULFSTR KY
17) PIPERLP US
18 PAHPAPA KY
19) PACSOFA US
1) SHEPENG S5
1) SIBCUII KY

17) OVISMSF KY
13) SAGAMI1S KY
) ARMACRD KY
15) ADARMAA KY
16) ODRAVEN US
17) SLGOPPA MV
1) ROWDIVE US
19) RVCCLSB KY
30 RVCUSCE KY
1) RVCCLSA KY
37) RVCUSCA KY
1% BHMASTR. KY
W) K1 SK T KY

Name
PRULEV GLOBAL MACRO-B

AIP GLOBAL MACRO FUND LP-A

MACROMONEY GL INV LTD-A USD
BERNETT DIVERSIFIED GLOBAL
PHARD GAIA FUND LTD
GULFSTREAM FUND

S5AM LIQUID FUND LP

PHARD AFRICA FUND LTD

PACS OPPORTUNITY FUND LP
SHEPHERD ENERGY FUND
SIBILLA CUMANA II CLASS
OVIS MASTER FUND LP

SALMON GLOBAL-A USD MAY 13

ARETE MACRO FUND-CLASS A
ADAR MACRO FUND LTD-A

ODIN RAVEN FUND LP

5LG OPPORTUNITIES FUND-A
ROW DIVERSIFIED FUND LP

RV CAPITAL ASIA OPPORTUN-E U
RV CAPITAL ASIA OP US FUND-B
RV CAPITAL ASIA OPPORTUN-A U
RV CAPITAL ASIA OP US FUND-A

BREVAN HOWARD MASTER. FUND
KIS RATES MASTER FIINM | B

Fund Type

Hedge Fund
Hedge Fund
Hedge Fund
Hedge Fund
Hedge Fund
Hedge Fund
Hedge Fund
Hedge Fund
Hedge Fund
Hedge Fund
Hedge Fund
Hedge Fund
Hedge Fund
Hedge Fund
Hedge Fund
Hedge Fund
Hedge Fund
Hedge Fund
Hedge Fund
Hedge Fund
Hedge Fund
Hedge Fund

Hedge Fund
Hadne Fund

Fund Objective

Macro Diversified
Macro Diversified
Macro Diversified
Macro Diversified
Macro Diversified
Macro Diversified
Macro Diversified
Macro Diversified
Macro Diversified
Macro Diversified
Macro Diversified
Macro Diversified
Macro Diversified
Macro Diversified
Macro Diversified
Macro Diversified
Macro Diversified
Macro Diversified
Macro Diversified
Macro Diversified
Macro Diversified
Macro Diversified
Macro Diversified
Marrn Mvercifiad

Tot Ret 5Y Annj
45.578
44.026
13.525
12.809
12.792
11155
10.530

8.517
7.969
7.955
7.937
7.678
7.186
7.085
6.779
6.421
5.001
5.079
4.745
4.642
4470
4.359
4.180

T AN

Australia &1 2 9777 6600 Brezil 5511 239% S000 Europe 44 20 7330 7500 Germend 49 £9 9204 1210 Hong kKong §52 2977 G000

Japan &1 3 3201 5400

Fingapore 63 6212 1000

U5, 1 212 318 2000

Copyright 2013 Bloombera Finance L.F.

'Il

Ticker
11) PHAGAIA KY
17) CARNMAC 55
13) CARNAAL 55
14) ADARMAA KY
15 WTGOFND KY
16) ASPCTAU ID
17) ARMACROD KY
18 ROWDIVE US
19) WBGOPFI US
2 PAHPAPA KY
21) KTF15AU KY
27) PEAKPAR US
73 PRUGLMB KY
4) KOHCORA ID
25) KINMACC KY
26) KOHTHRA ID
27) BEAVERC KY
28 ECGLPAR US
25 COPHCAB VI
3 PFLEXQP US
1) RUARPSZ LX
37 SPINGLO VI
33 PRIQUQP US
. W) DRTNIIAL 1S

Name

PHARD GAIA FUND LTD

CARLSSON NOREN MACRO
CARLSSON NORENAKTIV ALLOKERI
ADAR MACRO FUND LTD-A
PRIMARY-WHITE TIGER GE OPP
ASPECT CORE TREND FUND-A USD
ARETE MACRO FUND-CLASS A
ROW DIVERSIFIED FUND LP
WILLIAM BLAIR GLOBAL OPP-I
PHARD AFRICA FUND LTD

KEY TRENDS 15 FUND-A USD
PEAK PARTNERS LP

PRULEV GLOBAL MACRO-B

36 SOUTH-KOHINOOR CORE FD-A
KINEA GLBL MACRO OFFSHORE-C
36 SOUTH-KOHINOOR S THREE-A
BEAVER CREEK GLOBAL FUND-C
ECLIPSE GLOBAL PARTHERS LP
CONDOR CAP PHOENIX CAP FD-B
PRICE FLEX QP FUND LP

RUFFER PROT ST-RUFF IN-Z GEP
SPINNAKER GLOBAL OPPORTUN-K
PRICE FLEX QUALIFIED QP FUND

DRTCE FI EY (LAl TETEN ELING | D

Fund Type
Hedge Fund
Hedge Fund
Hedge Fund
Hedge Fund
Hedge Fund
Hedge Fund
Hedge Fund
Hedge Fund
Hedge Fund
Hedge Fund
Hedge Fund
Hedge Fund
Hedge Fund
Hedge Fund
Hedge Fund
Hedge Fund
Hedge Fund
Hedge Fund
Hedge Fund
Hedge Fund
Hedge Fund
Hedge Fund

Hedge Fund
Hadns Fund

Fund Objective

Macro Diversified
Macro Diversified
Macro Diversified
Macro Diversified
Macro Diversified
Macro Diversified
Macro Diversified
Macro Diversified
Macro Diversified
Macro Diversified
Macro Diversified
Macro Diversified
Macro Diversified
Macro Diversified
Macro Diversified
Macro Diversified
Macro Diversified
Macro Diversified
Macro Diversified
Macro Diversified
Macro Diversified
Macro Diversified
Macro Diversified

Marrn Myarcifiad

Tot Assat (M)] &

4 454,000
296.000
996.000
026.530
436.659
321.000
315.000
290.000
286,221
281.000
269,738
168.400
168.026
162.070
154.070
131.308
123.295
103.043
04,595
93.000
79.667
76.400

65.000
57 0N i

Auztralia 1 2 9777 S600 Brazil S911 239% 9000 Europe 44 20 7330 7500 Germend 49 69 9204 1210 Hong Kong &52 2977 6000

Japan &1 3 3201 §900

Singapore 65 6212 1000

U5, 1212 318 2000

Copyright 2013 Bloombery Finance L.F.
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Fundamentals

XUBS AT
Risk Premium

kiR [HTIAENZZ] MIEARS (ID: macrotrading)
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ZG01 . ENhES, —EERFIMBR ot rres)
BREEEMES: "@XIE@12%KEEIE" ; "@Alpha@12%KoiZE" ;

"EXIE@12%iENER"

"@iAlpha@ 18 % ENZR"

"@AIpha@12%iKENZ" HBIVER

“$iAIpha@18%iREN=e" FsRikik

Jan Feb Apr Feb Mar Apr May Jun Aug Sep Oct Nov  Dec YTD Jan Feb  Mar Apr May  Jun Jul Sep Oct Nov  Dec YTD
2018 0.61 .49 0.98 2018 114 | 109 | 070 028 125 197 86 480 999 2018 521 174 | 82 | .10 0.29 192 -1.68 2 5.45 1.07 7.16 455
—— 2017 0.78 139 | 132 155 036 022 021 0.20 173 028 0.40 081 2017 108 115 210 198 235 054 -038 0.27 258 035 053 0.81
2016 2016 080 601 184 207 014 302 020 1.02 0.47 22 1.81 262 236
217
2015 2l 2015 2015
2015 2014 2014
2014 2.1 2013 2013
2013 ST 2012 2012
2011 2011
2012 2.28
2010 2010
2011 L 2009 2009
2010 2008 2008
2009 0,85 2007 2007
2008 o7 2006 2006
2005 2005
2007
2004 040 030 | 286 @ 3.42 1.95 056 | -035 196 2.08 3.42 534 | 045 1378 2004 D45 043 424
-0.95
2005 2 2003 267 | 228 | -126 226 485 | 037 | 070 19 250 297 114 169 | 217 2003 3.18 184
2005 1.1 2002 277 g2 1.44 05 1418 2002 693 31 697
2004 508 2001 3.04 795 057 613 2001 099 376 528 40 524 618 077 51 -4.40 26 | 065 218 687
2003 410 405 e 2000 474 607 | 245 3.48 2000 163 59 524 17 886 099 030 624 746 335 6.41 7.88
1999 647 | A% | a2 | o4 143 1999 067 402 039 1.92 0.41 124 | A0 1.01 207 | 22 | 051
2002 -1.68 248 Al
1998 3.10 1998
1,69 503 22
2001 69 5.02 2.20 1957 185 1997
2000 258 261 2,83 1996 619 199
1999 A 457 1995 328 1995
1993 034 238 12 il 123
1993 266 1993
1997 -1.90 Ad7 4.
1992 10.58 1992
1996 n/a n/a n/a n/a 1991 nia nla n/a na nfa nia nfa nfa nfa n/a nfa 519 9 1991 nia a nia na n/a nfa n/a nia n/a a nfa 7.62
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BRI EEE

RENNY “BlH=FEFEH * BT B & ZF2, 3: =W Sdlﬂl%ﬁ PZHRFIQRK x: xe
TEBIFE 2, ES ‘ﬁﬂzﬁ’ﬁfé—f&

PREMEEES, QREFSLMLRERTIL
PSR RIEE: THEERS 18IS QFEIEHSEVEE: 125FER B 10{2UNES

BES BRI ARS, BT RGIEENENER, X9EE BABEIRUMNEFHRAR RS (BRISERIE100~20012H)
NS, BKEATEL, MEEE. ERtRUR SRR, R EBREFHIBHIREAT

Class B Shares Performance Statistics (flash estimate as of 28 Feb 2019) %) Jan Feh Mar Apr May Tun Jul Bug Sep Oict Moy Dec ¥TD
2019 Jan Feb Mar Apr May Jun Jul Aug Sep Oct MNow Dec YTD
Class B Shares (USS)* 18.60% 7.5% 27.5% 2006 66 135 121 357
S&P 500 Index* 7.87%  297% 11.08% i £
2018 L 2007 25 0.8 6.3 0.7 55 &8 | 3 =155 270 112 -03 7l 18.9
Class B Shares [US5)* 0.63%  -15.93% -0.79% 0.69% 15.35% -0.66% -L1e%  eF2% -7.93% -15.96%  6.9E% 5.05% -1.80%
5&P 500 Index* 5.62% -3.89% -2.65% 0.27% 2.16% 0.48% 3.60% 3.03% 0.43% -6.54% 1.79% -518% -6.24% 2008 20 14.4 57 .2 0.6 5.4 5.9 -6.6 -16.6 226 8.2 10.8 6
2017
Class B Shares [US5)* 9.52% 12.12%  -0.29% 7.03% 8.12% -15.13% 6.86% 3.66%  5.11%  16.64% A.02% -1.03%  5L.78% 9 57 4.0 45 0.6 0.5 04 159 15.1 134 o 155 =R AG.T
5&P 500 Index* 1.79% 3.72% -0.04% 0.91% 1.16% 0.48% 1.93% 0.05% 1.53% 222% 2.81% 0.98% 19.42% LOOKING AHEAD
2016 010 - ‘ , g3 732 64 824
Class B Shares (USS)* 3.44% 2.38% 7.86% _3.90% 5.43% 21.04% 6.13%  -1.22% 0.97% 13.53%  _1.83% 0.02% 3.18% As always, we cannot predict future market events. We do not know in advance whether the next few

years will be above or below average for the Fund. We do, however, know that we will surely encounter

* 5 07% 0.91% 505, AT 5 oo 3 GEa 012 0.17% 1 54 3.47% 1.87 A% =i
S&P 500 Index 5075 041 5.B0% 0.27% 153% 0.05% 3.56% 0.12% 0123 154% 3425 L2 9.54% 2011 occasional bad patches of returns. Our investment philosophy and experience tell us that when such 140 23 8.7 32.9
2015 episodes occur, the best thing to do is simply to stay the course.
Class B Shares [USS)* A4749%  7.89%  T.60%  0.75% 4.23% -12.58%  4.01%  -15.74% 3.18%  20.33%  7.72%  -16.83% 31.39% 2012 1 -1.6 55 35 39.5
S&P 500 Index*® 3.10% 5.49% 1.74% 0.85% 1.05% -3 10% 1.97% _6.76% 7 5A% 308 0.05% 1759 0.73% Nevertheless fvestors can reasonably expect to see the following developments in the coming years:
2014 = 2013 oy portfolio will continue to diversify, with new markets being traded, as well as new 104 21 -158 5.2
Class B Shares [USS)* 6.87% B.46% -2.10% 4.52% 14.76% 2.52% 7.31%  10.35%  -B.79% 16.42% 15.11% 17.97% 108.26% rategies/risk premiums implemented on existing markets. The risk-return characteristic of the
S&P 500 Index® 356%  431%  069%  0.63% 2.109% 151%  -151% 3.77% -155%  232%  245%  042%  11.39% Fund will correspondingly improve. 49 32 -52. 294
2013
Class B Shares (USS)*  3.18%  12.78%  6.33%  25.18%  -13.03%  -27.26%  15.06% -0.74% 2L.08% 1177%  4.10% -7.75%  A45.46% * Alarge majority of the Fund's capital base will become formally lenger-term. This will make the 41 33 92 - -18.3
. - . - . N N R S possibility of significant and disruptive redemptions occurring within a short window more
S5&P 500 Index* 5.04% 111% 3.60% 1.81% 2.08% -1.50% 4.95% -3.13% 257% 4.45% 2.80% 2.36% 29.60% remote
) 5.7 -93 16 26.8
2012
Class B Shares [Us$)* -6.06% 5, 04% 7.91% 2.66% 11.88% 6.79% 7.31% ~2.24% 13.99% 7.30% 57.58% ¢ The size of our team will expand moderately, allowing us to increase our research output, and
SE&P 500 Index* 3.13% -0.75% 6.27% 3.96% 1.26% 1.98% 2 429 -1 2E% 0.28% 0.71% 4.43%, perform the ever more complex middle/back-office functions to the highest standards. 51 32 4.3 38.4

a0 =120 20 14 0.2 4.0 0.8 0.8 13 167 -4.0 63 -29.2

132 28 16.4
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Australia 5P 200 MNetherfand AEX Australia 3-Year AED RS  MXEN IRS Aluminum Crude Cil AUDCCS
Canada 5&F &0 S.A_ FTSEfISE Top 40 Austrafia 10-Year AUD IRS MYR RS Copper Gasoline c,pmg AUD |-| U F PLN CAD CCS
China FTSE ASD Simgapore MSCI Canada 10-Year BRELIRS MNOKIRS Gold Heating Ol Coffes BREL DR RUB. CHFCCS
Euro STOXX S0 Spain IBEX 35 France QAT CADIRS NZDIRE Iron Ore MNatural Gas Corn CAD s SAR DK OC5
France CAC 40 Sweden OMX Germany Schatz CHF IRS  PLN IRS Lead Cotton CHF  INR SEK EUR CCS
Germany DAX Switzerfand Sl ‘Germany BOBL CIKIRS SARIRS Mickel Feeder Cattle Palm Oil CNH IPY 56D GBPCCS
HK Hang Seng Taiwan Takex Germmany BUND DEEIRS  SEKIRS Palladium  LeanHogs Sovbean CNY ¥RW THE IPYCCS
HE H-5hares Thai Set 50 Germany BLXL EURIRS S5GD IRS Platinum Live Cattle Soybean Meal CZK MAN TRY NOKCCS
India Nifty 5 UK FTSE 100 ftaly 3-Year GBP IR THB IRS Rubbear Soybean Oil DEE MYR TWD NZDCCS
faly MIB US Russetl 2000 Iraly 10-Year HKD IRS TWD RS Sitver Sugar EUR  NOK USD SEKgCs  EstimatedRetum o
Japan Nikkei 225 LS MidCap 400 Japan 10-Year ILSIRE  USDIRS Tinc Wheat GEF  NZD ZAR  SGDCCS Rorollevelany
Eorea Kospi 200 U5 S&P 500 Korea 3-Year JPYIRS  ZARIRS -
Madaysaa FTSE KLCI Korea 10-Year KRW IRS ttract
MG Fewooovded e AL
MSC! EM Stocod 50 Dividend U5 2-Year Note : M / ¢ ,»L- SN
US 5-Year Note {'.a'tas.trnphe.BDnd Australia Hong Kong 22 T pEw
US 10-Year Note Coliateralized Remsurance Canada Japan * 0/ : Attractive
US Ultra T-Note ]ndusu*.r-]_.clss Warranty France UK w = =
US Treasury Bond deem_r . Sy s
US Uitra T-Bond B :;E'adiue I ! I I I HENENI 18 I |

Estimated Volatility

ABCDEFGHI JKLMNOPORSTUVWRY Z

s

FTSE EPRA/NAREIT COHEM

Instruments A-Z are hypothetical; for illustrative purposes only.

iTraxx Europe

5P1 200 EURGEP Australiz
US MBS/ABS/CMBS COH_LATAM.CORP iTraxx Europe Crossover FFSE lm STONY 50 ME il EURLSD Canada
COENAIG o Mirses. g Hang Seng SEP 500 Gold GEPUSD Eurozone
COXNAHY iTrascx Sowk CEEMEA H-Shares Taiex Matural Gas USDIFY France
CMEX.NA iTraxx SovX Western Europe Kospi 200 Soybean Germany
iTram Asia ex-lapan MICDHLNA Masdaq German BUND UE
iTranx Australia Mikkei2?5  US 10-Year Note us
iTrawn CEEMEA Securitized Credit
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Today 2019-03-11
Cal-Spd Opps PreClose Open Last P::(Sitlc-)s 95%/5% 90%/10% 85%/15% 75%/25%( 95%/5% 90%/10% 85%/15% 75%/25% 95%/5% 90%/10% 85%/15% 75%/25%| 95%/5% 90%/10% 85%/15% 75%/25% Max/Min ' 95%/5% 90%/10% 85%/15% 75%/25%
IFO3.CFE-1F02.CFE (12.00) (8.80) (12.00) 0.00

IHO3.CFE - IHO2.CFE (5.60) (5.20) (5.60) 0.00 Long

IC03.CFE-1C02.CFE (35.40) (4320) | (3540) | 000 Short E- Short | (6.60) | (48.16) (52.20) (60.20) (77.20)
TF02.CFE-TFO1.CFE 0.44 0.00 0.44 0.00 Short Short Short 2.18 0.42 033
T02.CFE-TO1.CFE (0.24) (0.44) (0.24) 0.00 Long

SCO2.INE-SCO1.INE 2.00 2.70 1.10 (090

CUQ2.SHF-CU01.SHF (440) (440) (350) 90 Long Long Long Long Long Long Long Long Long Long Long (200.00)
ALO2.SHF-ALO1.SHF (120) (95) (110) 10 Long Long Long Long Long Long Long Long Long Long Long (620.00) (80.00)  (20.00)
ZN02.SHF-ZNO01.SHF (350) (395) (400) (50) Long Long Long Long Long Long Long Long Long Long Long Long Long (740.00) ' (278.25) (166.50) (100.00) (35.00)
PB02.SHF-PB0O1.SHF (120) (135) (110) 10 Long (75.00)
NI02.SHF-NIO1.SHF (1,040) (820) (880) 160 Long Long Long Long Long Long Long Long Long Long Long Long Long Long Long (2030.00) ' (680.00) (440.00) (290.00) (100.00)
SNO2.SHF-SNO1.SHF (1.690) 146,550 | (1.710) (20) Long Long Long Long Long Long Long ](17190.00) (1380.00) (590.00)
AU12M.SHF- AUO6M.SHF 295 2.85 2.85 (0.10) Short Long Long Long Long 2.70
AUQBM.SHF-AU12M.SHF

AG12M.SHF-AGO06M.SHF 51 50 53 2 Long Long Long Long Long 54.25
AG12M.SHF-AGO6M.SHF

101M.DCE-109M.DCE (26.5) (29.0) (28.0) (1.5) Long Long Long Long Long Long (27.50)
105M.DCE-101M.DCE

109M.DCE - 105M.DCE (38.5) (38.0) (41.0) (25) Long Long Long Long Long Long Long Long (91.50) (40.13)  (28.00)
RBO1M.SHF-RB10OM.SHF (169) (166) (175) (6) Long Long Long Long (623.00) (161.60) (127.00) (79.00)
RBO5M.SHF-RBO1M.SHF

RB10M.SHF-RBO5M.SHF 257) (258) (271) (14) Long Long Long Long Long Long Long Long Long Long Long Long Long Long (364.00) | (239.00) (195.00) (161.50) (66.00)
HCO1M.SHF-HC10M.SHF 146) (142) (156) (10) Long Long Long Long Long (410.00) (140.25) (104.00)
HCO5M.SHF-HCO1M.SHF

HC10M.SHF-HCO5M.SHF (246) (250) (264) (18) Long Long Long Long Long Long Long Long Long Long Long Long Long Long Long (437.00) ' (233.55) (198.00) (178.95) (151.25)
JO1M.DCE-J09M.DCE (46) (42) (51) (5) Long (41.00)
JO5M.DCE-J01M.DCE

JO9M.DCE-JO5M.DCE (60) (60) (57) 3 Short

JM01M.DCE-JMO09M.DCE (39) (41 (41) (2) Long Long Long Long Long Long Long Long Long Long Long Long (92.50) (38.40) (33.00) (19.00)
JMO5M.DCE-JMO01M.DCE

JMO9M.DCE -JMO5M.DCE 93 94 95 2 Short Short Short Short 168.50 86.50 79.35 62.00 39.00
ZC01M.CZC-ZC0o9M.CZC (1) 1 (2) (0) Long Long Long Long Long (51.40) 0.64 5.00
ZCO05M.CZC-ZC01M.CZC

ZCO9M.CZC-ZCO5M.CZC an 16) (20 (3) Long Long (13.00)
FGO1M.CZC-FGO9IM.CZC (35) (33) (38 3) | pEwn

FGO5M.CZC-FGO1M.CZC

FGO9M.CZC-FGO5M.CZC 8) 9) (8) 0

SFO1M.CZC-SFO9M.CZC (30) 8) (30) 0

SFO5M.CZC-SFO1IM.CZC

SFO9M.CZC-SFO5M.CZC (78) (48) (78) 0

SMO1M.CZC-SM09M.CZC (202) (142) (202) 0

SMO05M.CZC-SMO01M.CZC

SMO9M.CZC-SMOSM.CZC (398) (348) (398) 0 Long Long Long Long Long Long Long Long Long Long Long Long (752.00) (369.20) (334.00) (308.00)
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A ZF
W REIR—RREA
26, MRFERES
BYSERE 0 B4 - BRORESE, 5% - SRNEERAER, BEXMNIEASERESSNESEE)

fioy=] RiEE  BRME REHNE SKXEE FUEER SRR EEels) RiEE  REME REHNE SKXEB FUEER FhRmE
iFR300§E4 573176 1,627.76 -71.60% -75.78% 48.16% iPIR300§84 587720 284268 -51.63% -65.96% 43.09%
iR 3.95 247 -1.48 hi2eE 3.44 372 0.28
RS 4.21 2.81 -1.40 RS E 3.93 4.02 0.09
{104 4.40 3.06 -1.35 {106 437 434 -0.04
iPR3008A8E 1.00 1.00  0.00% PR3008A5Y 1.00 1.00  0.00%
HIES08A8E 1.00 1.00  0.00% 201 1.00 1.00  0.00%
HRIES00HBEY 1.00 1.00  0.00% FHRIES00HBEY 1.00 1.00  0.00%
SRR RIAEY 1.00 1.00 0.00% SEFHARIRARLY 1.00 1.00 0.00%
10EHAEIRHALY 1.00 1.00  0.00% 10FHAERRASS 1.00 1.00  0.00%
®wa 1.00 1.00  0.00% oK) 1.00 1.00  0.00%
125 1.00 1.00  0.00% B 1.00 1.00  0.00%
HELBIR 1.00 1.00 0.00% PELBIR 1.00 1.00 0.00%
R 1.00 1.00  0.00% R 1.00 1.00  0.00%
35 1.00 1.00  0.00% 34 1.00 1.00  0.00%
Al 1.00 1.00  0.00% pald 1.00 1.00  0.00%
b 1.00 1.00  0.00% g 1.00 1.00  0.00%
2223 1.00 1.00  0.00% 2273 1.00 1.00  0.00%
SERE 1.00 1.00  0.00% i 1.00 1.00  0.00%
e 1.08 050  -5412% -5843%  30.83% BEL 1.00 122 2270% 3546%  16.94%
BRI 1.00 1.00  0.00% R 1.00 1.00  0.00%
PVC 1.00 1.00  0.00% PVC 1.00 1.00  0.00%
R 1.00 1.00  0.00% 3l 1.00 1.00  0.00%
PTA 2008-1-14 2008-11-4  0.70 055  -21.52% -23.89% 23.29% PTA 2007-10-16  2008-6-17  0.80 086  807% 1221% 1531%
188 0.79 049  -37.60% -41.22% 32.23% 1R 0.76 087  15.00% 23.04%  25.87%
BSE—EEREh R AR | £ 1.08 084  -2214% -2456% 15.36% |HBISO%MIEIRKIET |Fk 1.06 104 -179%  -2.64%  14.66%
EXEh 1.00 1.00  0.00% ES Sh) 1.00 1.00  0.00%
=4 1.58 127 -19.72% -21.92%  35.97% =4 1.39 1.87  33.83% 5409% 28.35%
= 1.00 1.00  0.00% B 1.00 1.00  0.00%
5 1.70 132 -2219% -24.62%  34.74% 5 1.49 192 2875% 4549%  26.46%
= 210 129 -3833% -41.99% 39.83% =M 1.67 233 39.82% 6444%  31.56%
£ 1.33 083  -37.40% -41.00% 39.00% e 1.06 154 4592% 75.19%  30.61%
AR 1.20 056  -53.64% -57.94% 37.47% HRAEE 1.00 127 2655% 44.83%  28.03%
B 0.76 052  -31.20% -3438% 25.11% B 0.83 067  -18.98% -26.83% 21.59%
187 0.67 046  -3200% -35.24% 17.49% 1878 0.70 060  -13.20% -18.95%  12.24%
bk 1.00 1.00  0.00% wE 1.00 1.00  0.00%
B 077 067  -13.33% -14.88% 15.43% Eie 0.83 075  -10.28% -14.87% 16.46%
R 1.00 1.00  0.00% i 1.00 1.00  0.00%
) 0.99 072 -27.46% -31.47% 31.28% e 1.00 089  -10.82% -23.00% 23.28%
Bif 1.00 1.00  0.00% BR 1.00 1.00  0.00%
ol 1.83 098  -46.19% -50.25%  30.87% ol 1.92 182 -5.14% -7.53%  25.89%
i 0.83 058  -29.88% -32.96% 22.28% A 0.90 082  -889% -1290% 15.85%
=2 0.70 033 -53.05% -57.33% 34.82% 22 0.92 054  -41.06% -54.37% 33.42%
2 1.00 1.00  0.00% 2 1.00 1.00  0.00%
& 1.00 1.00  0.00% ® 1.00 1.00  0.00%
B 1.00 1.00  0.00% B 1.00 1.00  0.00%
RE 500588 1,426.63 676.53 -5258% -60.27% 46.66% TRE500EE 1,515.96 75244 -5037% -51.83% 38.20%
EfrE 2.42 0.96 -1.46 EfRE 317 1.00 217
ot 2008-5-19  2009-3-9 L' 190 419 ot 2007-12-10 2008-11-20 3., 194 60 j:l\}limjéx
Sf#105F 3.83 2.89 -0.94 f#105 415 3.10 -1.05
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=055

FRHBFRRY | 2019 RitEnssy 2019 TR 2019£ESRABUTEE RIBEEL 201 9E SRS LTINS %
AEIR 24 30% 2.00 1.0%

—f% 36 40% 2.50 1.5%

Hif 48 50% 3.00 2.0%

Ul 60 60% 3.50 2.5%

B 72 70% 4.00 3.0%
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PRI Z)
ATHIESZ 20 SR

SIEHE RT3 5

RIE LSRR, PME2019FEXMET=E625/ EIRER, WxKIEYI-10.80%~135.00%

20195 [RTWMEWRZZ] EiRESMHT

IR 30% 40% 50% 60% 70% — S N
FEEKEEEL | 200 250 3.00 350 4.00 {200 250 3.00 350 400 |200 250 3.00 350 400 (200 250 3.00 350 4.00 |200 250 3.00 350 400 201935 mﬂTmﬁExﬂﬁE] %ME;EWEM$¥ﬁ1+

-1.20% 0.48% 1.60% 240% 3.00% | 240% 3.84% 4.80% 549% 6.00% | 600% 7.20% 800% 857% 9.00% | 9.60% 10.56% 11.20% 11.66% 12.00% | 13.20% 13.92% 14.40% 14.74% 15.00% Tt SRR E 31.02%

-1.80% 0.72% 240% 3.60% 450% | 3.60% 576% 7.20% 8.23% 9.00% | 9.00% 10.80% 12.00% 12.86% 13.50% | 14.40% 15.84% 16.80% 17.49% 18.00% | 19.80% 20.88% 21.60% 22.11% 22.50% T ES RPN E] 24.00%
SE24/NERS 240% 096% 3.20% 480% 6.00% | 480% 7.68% 9.60% 10.97% 12.00% | 12.00% 14.40% 16.00% 17.14% 18.00% | 19.20% 21.12% 22.40% 23.31% 24.00% | 26.40% 27.84% 28.80% 29.49% 30.00% EFIR 96.00%

3.00% 120% 4.00% 6.00% 7.50% | 600% 9.60% 12.00% 13.71% 15.00% | 15.00% 18.00% 20.00% 21.43% 22.50% | 24.00% 26.40% 28.00% 29.14% 30.00% |33.00% 34.80% 36.00% 36.86% 37.50% =iEimR 4.00%

-360% 1.44% 4.80% 7.20% 9.00% | 7.20% 11.52% 14.40% 16.46% 18.00% |18.00% 21.60% 24.00% 25.71% 27.00% |28.80% 31.68% 33.60% 34.97% 36.00% |39.60% 41.76% 43.20% 44.23% 45.00% BT 5 37 68%

-1.80% 072% 240% 3.60% 450% | 3.60% 576% 7.20% 823% 9.00% | 9.00% | 10.80% 12.00% 12.86% | 13.50% | 14.40% | 15.84% 16.80% 17.49% | 18.00% | 19.80% 20.88% 21.60% 22.11% 22.50% :

-270% 1.08% 3.60% 540% 6.75% | 540% 8.64% 10.80% 12.34% 13.50% | 13.50% | 16.20% 18.00% 19.29% | 20.25% | 21.60% | 23.76% 25.20% 26.23% | 27.00% | 29.70% 31.32% 32.40% 33.17% 33.75% SHIRIE S %R 1.60%
SEI6NRER 360% 1.44% 4.80% 7.20% 9.00% | 7.20% 11.52% 14.40% 16.46% 18.00% | 18.00% | 21.60% 24.00% 25.71% | 27.00% | 28.80% | 31.68% 33.60% 34.97% | 36.00% | 39.60% 41.76% 43.20% 44.23% 45.00% BEFI#BIT 1095182 77.44%

-450% 1.80% 600% 9.00% 11.25% | 9.00% 14.40% 18.00% 20.57% 22.50% | 22.50% | 27.00% 30.00% 32.14% | 33.75% | 36.00% | 39.60% 42.00% 43.71% | 45.00% | 49.50% 52.20% 54.00% 55.29% 56.25% SHRABIT 1 0% 1R F 0.16%

5.40% 2.16% 7.20% 10.80% 13.50% | 10.80% 17.28% 21.60% 24.69% 27.00% | 27.00% | 32.40% 36.00% 38.57% | 40.50% | 43.20% | 47.52% 50.40% 52.46% | 54.00% | 59.40% 62.64% 64.80% 66.34% 67.50% BB 20%E= 57 44%

-240% 096% 3.20% 4.80% 6.00% | 480% 7.68% 9.60% 10.97% 12.00% | 12.00% | 14.40% 16.00% 17.14% | 18.00% | 19.20% | 21.12% 22.40% 23.31% | 24.00% | 26.40% 27.84% 28.80% 29.49% 30.00% — e

-3.60% 144% A480% 7.20% 9.00% | 7.20% 11.52% 14.40% 16.46% 18.00% | 18.00% | 21.60% 24.00% 25.71% | 27.00% | 28.80% | 31.68% 33.60% 34.97% | 36.00% | 39.60% 41.76% 43.20% 44.23% 4500% SRS 20%H%E 0.00%
DEFEASNERR -480% 192% 640% 9.60% 12.00% | 9.60% 15.36% 19.20% 21.94% 24.00% | 24.00% | 28.80% 32.00% 34.29% | 36.00% | 38.40% | 42.24% 44.80% 46.63% | 48.00% | 52.80% 55.68% 57.60% 58.97% 60.00%

-6.00% 2.40% 8.00% 12.00% 15.00% |12.00% 19.20% 24.00% 27.43% 30.00% | 30.00% | 36.00% 40.00% 42.86% | 45.00% | 48.00% | 52.80% 56.00% 58.29% | 60.00% | 66.00% 69.60% 72.00% 73.71% 75.00%

720% 2.88% 9.60% 14.40% 18.00% | 14.40% 23.04% 28.80% 32.91% 36.00% | 36.00% | 43.20% 48.00% 51.43% | 54.00% | 57.60% | 63.36% 67.20% 69.94% | 72.00% | 79.20% 83.52% 86.40% 88.46% 90.00%

-3.00% 1.20% 4.00% 6.00% 7.50% | 6.00% 9.60% 12.00% 13.71% 15.00% | 15.00% 18.00% 20.00% 21.43% 22.50% | 24.00% 26.40% 28.00% 29.14% 30.00% |33.00% 34.80% 36.00% 36.86% 37.50%
-450% 1.80% 6.00% 9.00% 11.25% | 9.00% 14.40% 18.00% 20.57% 22.50% |22.50% 27.00% 30.00% 32.14% 33.75% | 36.00% 39.60% 42.00% 43.71% 45.00% |49.50% 52.20% 54.00% 55.29% 56.25%
2EF60MNKREE -6.00% 240% 8.00% 12.00% 15.00% | 12.00% 19.20% 24.00% 27.43% 30.00% |30.00% 36.00% 40.00% 42.86% 45.00% |48.00% 52.80% 56.00% 58.29% 60.00% | 66.00% 69.60% 72.00% 73.71% 75.00%
-7.50% 3.00% 10.00% 15.00% 18.75% | 15.00% 24.00% 30.00% 34.29% 37.50% |37.50% 45.00% 50.00% 53.57% 56.25% | 60.00% 66.00% 70.00% 72.86% 75.00% |82.50% 87.00% 90.00% 92.14% 93.75%
-9.00% 3.60% 12.00% 18.00% 22.50% | 18.00% 28.80% 36.00% 41.14% 45.00% |45.00% 54.00% 60.00% 64.29% 67.50% |72.00% 79.20% 84.00% 87.43% 90.00% | 99.00% 104.40% 108.00% 110.57% 112.50%
-3.60% 1.44% 4.80% 7.20% 9.00% | 7.20% 11.52% 14.40% 16.46% 18.00% | 18.00% 21.60% 24.00% 25.71% 27.00% |28.80% 31.68% 33.60% 34.97% 36.00% |39.60% 41.76% 43.20% 44.23% 45.00%
-540% 2.16% 7.20% 10.80% 13.50% | 10.80% 17.28% 21.60% 24.69% 27.00% |27.00% 32.40% 36.00% 38.57% 40.50% |43.20% 47.52% 50.40% 52.46% 54.00% |59.40% 62.64% 64.80% 66.34% 67.50%
DET2NREE -7.20% 2.88% 9.60% 14.40% 18.00% | 1440% 23.04% 28.80% 32.91% 36.00% |36.00% 43.20% 48.00% 51.43% 54.00% |57.60% 63.36% 67.20% 69.94% 72.00% |79.20% 83.52% 86.40% 88.46% 90.00%
-9.00% 3.60% 12.00% 18.00% 22.50% | 18.00% 28.80% 36.00% 41.14% 45.00% |45.00% 54.00% 60.00% 64.29% 67.50% |72.00% 79.20% 84.00% 87.43% 90.00% | 99.00% 104.40% 108.00% 110.57% 112.50%
- 432% 1440% 21.60% 27.00% [21.60% 34.56% 43.20% 49.37% 54.00% | 54.00% 64.80% 72.00% 77.14% 81.00% |86.40% 95.04% 100.80% 104.91% 108.00%|118.80% 125.28% 129.60% 132.69%
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LALE3REETRAY [201809-4] AUD.SGDZRHES
- BRIIHE
-E%% . AUD.SGDINE
180.00 2018.11.16fH R IE 221 1.0100
160.00 1.0050
140.00 1.0000
120.00 0.9950
100.00 116.35900
80.00 0.9850
60.00 0.9800
40.00 0.9750
20.00 2018.10.08f Rz LF#R1 0.9700
2018.12. 262K IIR2, TE2BET
0.00 0.9650
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BT ENER (PaddingtonMacro Strategies) - 2018510 3518

REFT far:s| ETE AiffitiE | RN | elitE efnE SRS PEFH WOEERE  |MEMO (E8)| WEMDED  NEMOvVaR |FERO (&0) | HEmEaEn EEEEVaR LETBEPNL LHAERS
Strategy No. Security L/S Entry Px | LegPx [ PosPx Direction| Multiple Lots Combs Exp/Unit ($/¥) | Daily Exp Vol Daily VaR(5%) | Exp (3/¥) Daily AUM Vol%  Daily VaR(5%) PNL (5/¥) PNL%(AUM )
201810-1 INE8 Z(5) | 56350 | 56350 | 56350 = (5) 7000 1 05 563,500 2.02% “3.37% 281,750 0.57% 0.95% 09,000 10.10% BT MRS oI, W3S
HEFT fagE] IFROET kEGE2 (EBROES IHEUE HRUE2 | EEISHEE  EER2EREE  ESEEE | IR - SHSE HR2 - THSHE| SR IEE1 - SFR IR - TR IR - &S EMAETR #it A =484 =
Strategy No. Security TP1 TP2 TP3 s 5L2 TP1 P2 TP3 SL1 Rtn/Risk Ratio ™1 TP2 su1 Risk Direction Memo %mg*nﬁ Hg#“j';m{,\ﬂgﬁﬁ Hg = % ;
201810-1 INEE;‘E 484.8 426.4 337.0 600.0 700.0 13,117 35,967 73,717 (9.125) 43,250) 1.70 39,350 58817 (18,250) =R ﬂiﬂﬁ. ARM
IZIRIRE SR IR ESEEIT:
FRAR Macro, Str iiHE
B ( BIhS) 1,000,000 SRREER : Macro-BH ; Arb-BF ; Str-Bil ; Tec-HRE ; VolBah®E ; Val : fiM8 ; Bet : #8iER; Comb : BAH EEE,JH]: EBJ)\
RS TIE 0.80% FENTEIRT | BT TRANTHCE ( Local Fx) ﬂfr[&)’ﬂl:‘i}ua'éﬂf}\ﬁ'ﬁi ﬁ(um‘—i@hﬁﬁiimﬁzm N EZE}]'_K
LRI TIE 12.65% i, i L& Hh T IRA%E FRBEY : UK ERENEEELMA " / -
SHEBEVaRFERTIE 1.50% w%ﬁﬁwrﬁbfn. (MO&EFTS ) |, BORIMTIRINEES ( 15\&‘?&!“&% 100):?.&} g SARTY ) | BARSBRITRARE ( EhREFRE 1 . Va R ( ES)
SE{LVaRFE 23.712% HR TRIGIRE R S BREN0.80%F1VaR5% 1. 50% M LRAM SR ERR O UNRR S BRY | ZP MRS S SRR M ES
AR (B ¥) 1,000,000 THRETE : MERE | BERRET =R  BEREET ( EEERET)
fesi el 0.80% FENTEES . "RiLR" WESIREFIVaRET TRATRAES | “IERihg" FEENER]) | HaFVar SR R ORI T S
LB 12.65% FERLR. CRETDEERREMO SC VSRS | SRR ISR | H2ZRIHE | FFEHRER S TR IR TR T M T Egm J—H: %
SRV a R TR 1.50% W G = FETnIB G BeR AT/ LRR RS IR
S LVaRRE 23.72% ¢ 7&&?1%

(BRIA0.80% LFR, FAFAILAECIET)

® “ﬂjﬂgigﬂ%%” %m@ * VaR (ES) ﬁﬁ%

W THEMERS (PaddingtonMacro Strategies) - 2018512 B85 (BRA1.50% L8, BPTLLESE)
RIS {oa:5) £/= A eflifits ehosE SHEER PEFH RN |RERO (&W) | DEMOEDN 0 9EBOVeR [BEEO (&) | FEERRNS SHEEEVaR LEIMEPNL LMERERS
Strategy No. Security L/s Entry Px Pos Px  Direction| Multiple Lots Combs Exp/Unit {3/ ¥) | Daily Exp Vol Daily VaR(5%) | Exp (3/¥) Daily AUM Vol%  Daily VaR(5%) PNL ($/¥) PNL%{AUM ) P . .
" =X .
201812-1 FRI01 =135) = 05406  E(S) 100 : 2 175,260 3,448 7,644 350,520 0.69% 1:53% EhD 0.50% R ZIBHITK:
1901 £(L) 1,298 20 10,240 1.02% = —
ERET 1588 EBEE GEREE BROE3 | IRE HEGE: | ER1SEEE \FEGEIALD | L@ - SWSE 1HR2 - TS| Rt | (kR -STER  tE2 - 39E | MR- 39S | SaKEsR &1 ® JJ:Jm‘ JJ:EI:JJ_LE
Strategy No. Security TP1 TP2 3 SL1 SL2 TP1 TP3 SL1 5.2 Rtn/Risk Ratio TP1 TP2 sL1 Risk Direction Memo LIQ J—LB tb
Ex1001 o i e 5 AL
201812-1 238,510 251,510 255145 | 166,920 170,368 42,167 93,000 146,257 8,240 (13,232 11.05 126,500 143,833 (16,680) AR \ N o
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I () 1,000,000 FHEER  Macro-FEI ; Arb-E5) ; Str-£2if) ; Tec AT ; Vol-BEhSE ; Val : {1 | Bet : 1HER ; Comb : HAE . %XERLB@E@
fech oyl ) 0.80% SEEITIRIED | MQ}J}MEIEM,WFE*‘ ( Local Fx ) SHiCEhIEEREEEART mumfﬁ:mzﬁmﬁmw:ﬂ
BRI 12.65% HEEITEIRS |, B RBER &R, "JEm RURN “REMC" UE FRRETE E P2 MT IR 2
SEREVaRFE TN 1.50% WHMEE TS ( MOSETS ) | BT fjlﬁ%%!&fﬁ&ﬂv—'ﬁﬁﬁ 1005%7 ) ; HAEEEHAART (BOSARTY ) | 1&1:‘1‘1“15 Lﬁm%ﬂﬁiﬁ&ﬂﬁﬁﬁﬁ 100HE AR )
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