LULAUNINSINT AN UIRES SCBUSDABSAP

famdnsunauuazianudnlanaaiunesw wlaungnisawu ansusvideReulananauuny uazadidenaasnesuilalnawiditel Asia
Pacific Equity Absolute Return USD (SCBUSDABSAP) Liluagn9muandn
1. ulgunan15a9nUEIUNAENEN19LETMNSNBINUKLL market neutral strategy Tagjandsnanauunuiiluuanlunnaniazaain

(absolute return)

na9%u SCBUSDABSAP Hulsunaiuasyulunisgainuaesnesyusansiadszimaiieanasuiaes (Feeder Fund) lAun BlackRock

=

Systematic Asia Pacific Equity Absolute Return Fund (N@4¥uyan) afianiaeasnu (share class) DD U.S. Dollar Tnaadelusaudiinydlidasndifas

4

o=

AT 80 1RIYAAMINTAUANIVR NIV

o

nayuuangenisnazairananauunuiiduuan liundamuiiunisiuinsesluauiazianauunuaINN1saulunnan1aznaIang na

gns market neutral strategy TnaiAilatlandnnIsasuAUEILIndaN 43AN uAeIINALIA (ESG) Haunisasulu@uninglagnss (long exposure)

LaZN3YINgINIIH synthetic long uaz synthetic short Ingazawuliifesninfesas 70 ves@unindianunlunaisuuaznanninedmineaadasiuns

v v
a o o o A =

= = o o P a = aa = =2 = o o o &
mmu ("i]\‘]i‘@llﬂ\‘il?]i"]'&"l?ﬂiéwuﬁ) ABNUT V]V]’QﬂW\Tﬂ?@ﬂﬂﬂﬂﬂﬂuiuﬂmuﬂ’]ﬂm Wi uUEWN Tegnnea ﬂ@LF]?L@?.ILL@xQ_J‘]Jqu MU ﬂ?zm%mﬂﬂm?’m’]?@@W%ﬁ

waNNNeuuandAe total return swaps AT @IULazIaNMINeTINeadasiunasuduunindddmaulaunenisamuaaneyuman

uanani nesuuanataiinantuzn1sasuluAunindglifiyargandn NAV 289na9uuan (leverage) inunnsasuludtynaesie

U

L) a o =

anenth deanarinlifyaAmindAugnizeanaauuaniaaniunaugs Tag expected level of leverage 18nasunanazliiiniasas 600 1893ar"

q a

INTRAUANBVRINBIUUAN UazinIzAILANANIALIAINNTaRludty N Taauaaentinsaeds Absolute VaR Taifiu 20% 289 NAV

] 9 o a a [ o o
2. ANMNLAENAIATUNLNEAITBINUNITAINUY AU

v
=<

o - y v e oay . = o 4 a o v a e e

2.1 Derivatives Specific Risk: n13ldm31a190uuganai lineanunandaanuideegaln fesanianu@samamuasAniugdoy i

NAINUNANYINGINITNTEUNE ANIAENAINNIIRATRATITE AMNIAENAINAMNEUEIN ANIAENAINNNIINGINITHUANARIA NITIAANTNARS ITBIAT)
ansaniug waznisasuulagaraesnsanseyiusuasAuninddnaan lidullluianameediu Wudu

. ~ o - o Y ° P o Vo < = a -
2.2 Model Risk: 1aus3q3nnLsrasdnisasu nesunanazlduunanaasiidunssudnizesdnnisayu Tesandeanisinssiidaliunn
e . - . . o v d . doam . % Vg .
aeelafin nanisafiveureinaurananauansAnaniansalldls Wesanntadenldiinszilununanaes melihminusasilade uuahinlu

annasuulacly wazifymlunisaiuazldnuuuuanaes Tnanasuuanliiinissudsyiudinislduuuanassdanainazasnalinis dndula

= a a dl v d. o ¥ dl VYo dl d] 1 v % v a a
@Qﬂuﬂﬂi‘%@‘i’lﬁﬂ’?‘w Luﬂ\'i@Wﬂﬂ’ﬂN@VﬂmuLLUU@’]@ﬂ\mW@Lﬂu“ﬂﬂﬂ@“ﬂiﬂﬁ‘uQJ’WWﬂLqIﬂﬂ@%@’m‘ﬁﬂ@q'ﬂﬂgﬂﬁlﬂdLL@xﬂiUﬂ')u demalilsz@nsninaas

U

v
S v

o ay o o v a KX A 3 dl 1 LS d’ v 1 1 o
HUURNNBANHIBAINNA UANAITNU ?J@H@U’]\‘i?\hutﬂuﬂ]m;l‘@slu@ﬂ[?l“NSJLL‘L&'JIHJJV]@&DLNZWSJ’WQW]ﬂﬂ’]imr]’]i‘Lﬂ@’ﬂu»L‘MTﬂﬂ\'iEl@’]msluﬂu’]ﬂﬁlllﬂ’ﬂﬂ’]\TLLN‘LJ,F;I’]

2.3 Emerging Markets / Frontier Markets Risk: ﬂ'ﬂqnuwﬁﬂ'ﬂwmnulumaﬁmﬁ alud (Emerging markets) LasAaNAg 1898l (Frontier

'
= 1 1@

Markets) T9HANIAEgINIRAIATRRUILAY wiimatamartiazidnaninlunisifulaniausregiauasuanauunuanfuigandt udfda ol

U

1 v v '
I~ o &R

uinaunanIslisswazdianngendduiu uenannil issgiazesdssmemanilinianisAszndnedssinaatnanin suiaidesn indiulasaa¥ag

& Y a = s £ = N 3
WUITULASATUTESULNTTEL LL@fzﬂfymmLLqm@mm'a’ma;w,wwumnmﬂﬂ@ﬂuuﬂmmquummﬁ i

49

' '
a0 v = a a
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