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ASSET MANAGEMENT
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Bangkok Capital Asset Management Company High Risk or Complex Fund Information as of 31 March 2025

BCAP Market Neutral Hedge Fund Not for Retail Investors (BCAP-MNH Ul)

Fund Type / Group Fund Risk Level

 Mixed Fund / Fund of Funds / Cross Investing Fund / Exposed to Foreign Investment Risk

« Group Fund : Miscellaneous Low| 14213 14/5]16/17)8 H'gh

Investment Policy and Strategy Significantly High Risk

 The Fund has a policy to focus on investing in investment units of offshore funds that are equity Investing in High Risk or Complex Fund, on average no
funds, fixed income funds, balanced funds, alternative investment funds and/or other types of fund less than 80% of NAV in fund’s accounting year

that are established or issued by securities issuers around the world including securities of REITs
and/or investment units of offshore infrastructure funds and/or ETF units and/or private equity units  About the Fund
as well as other securities or one or more methods of generating income as stipulated or approved by

Registration Date 19 September 2023
the Office of the SEC.

* In managing the Fund, the fund managers will mainly allocate investments to various securities in UTCETCN RS LTS

order to generate a return that have a low correlation with the direction of the market in the long Maturity None

term. The Fund may invest in high risk or complex offshore funds that invest in Derivatives as atool  Ljst of Fund Managers

for creating complex investment strategy and/or as leverage. MrTrirat Puttaraksa (19 September 2023)
» The Fund may invest in Derivatives for efficient portfolio management and for hedging purposes.

Moreover, it may invest in Structure Notes depending on the discretion of the fund managers not

more than 100% of the Fund’s NAV and/or enter into barrowing transactions and/or Repo for

investment purposes totally not more than 50% of the Fund’s NAV but the Fund may not short sell

and may not invest directly in private equities.

e The Fund’s may invest in the investment units of other funds under the management of the

Benchmarks

Management Company not more than 100% of the Fund’s NAV.
* The Fund’s investment strategy aims for its performance to track the performance of the Destination None

Fund in which the Destination Fund aims to generate a return that have a low correlation with the

direction of the market in the long term.
Performance of Fund and Benchmark over the Past 5 Calendar Years % p.a)

I BCAP-MNH Ul Il Benchmark Peer avg
6 5.59
4
2 1.02
0 Bl o 0 0
2023 2024

Note: The Fund has not been established for 1 calendar year, so information is not available. Notice

* Investment in a fund is not a cash deposit.

Cumulative Performance % p.a)
» The fund’s past performance does not guarantee

future performance.

BCAP-MNH Ul 1.69 1.69 4.00 5.00

Benchmark N/A N/A N/A N/A

Avg. for similar fund type N/A N/A N/A N/A

SD of BCAP-MNH Ul 352 3.52 2.49 3.09

SD of Benchmark

—

BCAP-MNH Ul 5.46 Anti-Corruption Progress Indicator:  Full Prospectus
Benchmark N/A N/A N/A N/A Certified by CAC E E
Avg. for similar fund type N/A N/A N/A N/A Investors may review details about Lo

SD of BCAP-MNH Ul N/A N/A N/A 2.81 liquidity management tools in the EI_

SD of Benchmark N/A N/A N/A N/A fund’s full prospectus. www.bcap.co.th



BCAP-MNH Ul

Subscription Investment Units Redemption Investment Units Statistics

Subscription Dates : Redemption Date : Maximum drawdown -1.68 %
On a monthly basis which the Subscription orders ~ On a monthly basis which the redemption orders Recovering Period 3 Month
must submitted in advance, the Management must submitted in advance, the Management FX Hedging 120.51%
Company will notify the Unitholders through its Company will notify the Unitholders through its Portfolio Turnover Ratio 033

website or other channels as deemed appropriate
- Selling Agent : 8.30 — 15.30 hrs.*

- Bangkok Bank Mobile Banking **

Minimum Initial Purchase Amount : 200,000 Baht
Minimum Subsequent Purchase Amounts : 20,000
Baht

website or other channels as deemed appropriate
- Selling Agent : 8.30 — 15.30 hrs.*

- Bangkok Bank Mobile Banking**

Minimum Redemption Amount : None

Minimum Outstanding Amount : None

Period of Acceptance of Redemption : Within T+7

business days normally money will be received
within T+5 business days (T= Order Date)
*Depend on each selling agent

** Subscriptions and redemption orders can be placed from 0.01 on the first day of the subscription and redemption period until

16.00 on the last day of the subscription and redemption period.

Foreign Country Exposure

0,
Fees charged to the Fund (% of NaV per year) o NAY
1. Cayman Islands 59.28
Fee Maximum Actual
2. Luxembourg 41.69
Management 1.605% 0.535%
Total Expense 3.745% 0.6313%

Note

- The fund has not yet completed a full accounting period, the section "Total Expenses' shows only the actual fees charged to the
fund (% per year), including the management fee, Trustee fee, and registrar fee. The rates shown do not yet include other
expenses (% per year). Other expenses (% per year) will be displayed in the accounting period report.”

- The aforementioned fees and expense are inclusive of VAT and any other similar taxes (if any)

- In case the Fund invests in the investment units of other funds under the management of the Management Company
(Destination Fund), the Management Company will not double charge the management fee in every step. For more information,

please refer to the prospectus.

Fees Charged to the Unitholders ( of sale value)

Top 5 Sectors

Fee Maximum Actual % NAV
Front-end 1.07% 0.535% -

Back-end 1.07% Currently not charged

Switching in Subscription Price will be used which already includes the Front-end Fee

Switching out Redemption Price will be used which already includes the Back-end Fee

Baht 50 per 1,000 investment units or fraction of 1,000 investment units
Transfer
or charged by the registrar
Note
- Management Company may charge the Front-end Fee and the Back-end Fee to each group of investors differently, For more
information, please refer to the prospectus.
- This fund has not yet opened the service for switching in and Switching out. The management company will notify the

unitholders at least 7 days in advance through the management company's website at www.bcap.co.th Or through any other

channels as appropriate. More information can be obtained from the fund information section of the prospectus.

Proportion of types of assets to be invested | TOP 5 Holding Assets Credit Rating (%)

% NAV % NAV =
1. Unit Trust 113.35 1. THE ALPHANATICS FUND (ALPHAUE KY) 59.28
2.Cash 29.30 2. PICTET TR SIRIUS-1 USD (PTRSIIU LX) 21.05
3. PICTET TR-LOTUS-HI USD (PTRLUHI LX) 19.80
4. HSBC GH FUND (HSGIUSR GU) 12.38
5. PICTET-SHRT TRM MMKT USD-I (PIPUSDI  0.85

LX)



BCAP-MNH Ul
Holdings in Other Funds Exceeding 20% of NAV (Local and/or Foreign Fund)

Fund name : THE ALPHANATICS FUND ISIN code : KYG022131828
Bloomberg code : ALPHAUE KY

Fund name : PICTET TR SIRIUS-I USD ISIN code : LU1799935975
Bloomberg code : PTRSIIU LX

Other information

Fees charged to the Fund

In case the Fund invests in the investment units of other funds under the management of the Management Company (Destination Fund), the Management
Company will not double charge the management fee of the Destination Fund. For example:

The Initial Fund NAV of Baht 1,000 million and charges the management fee at 1.00% of the Initial Funds’ NAV. It allocates investments to the Destination A Fund
in the amount of Baht 100 million which charges the management fee at the rate of 0.70% of the Destination A Fund’s NAV. Moreover, the Initial Fund also
allocates investments to Destination B Fund in the amount of Baht 100 million which charges the management fee at the rate of 1.80% of the Destination B
Fund’s NAV. The remaining money that the Initial Fund received from raising funds from investors, the Management Company will invest in other types of asset
within the scope of the investment policy.

The Management Company’s methods for calculating management fee based on the NAV of the Initial Fund are as follows:

1. On the part of investment in the Destination A Fund in the amount of Baht 100 million, the Management Company will charge the management fee at the rate
of 0.30% of the amount of Baht 100 million (0.30% is calculated from the difference between the management fee charged by the Initial Fund [1.00%] and the
management fee of the Destination A Fund [0.70%)]).

2. On the part of investments in the Destination B Fund in the amount of Baht 100 million, the Management Company will rebate the management fee at the rate
of 0.80% of the amount of Baht 100 million (0.80% is calculated from the difference between the management fee charged by the Initial Fund [1.00%] and the
management fee of the Destination B Fund [1.80%]).

3. For investments in other types of asset in the amount of Baht 800 million, the Management Company will charge to the Initial Fund at the rate of 1.00% of the
sum of Baht 800 million.

Fees Charged to the Unitholders

1. At the rate not more than the percentage of the value of the Investment Units and the Management Company may charge the Front-end Fee and the Back-end
Fee to each group of investors differently as follows:

1.1) The Management Company will waive the Front-end Fee and the Back-end Fee for provident funds and/or private funds and/or funds under the management
of the Management Company.

1.2) For customers who do not fall in the category of No. 1.1, the Management Company will charge the Front-end Fee and the Back-end Fee at the rate of 100%
of the actual Front-end Fee and the Back-end Fee.

2. If the Fund (Initial Fund) invests in the investment units of a fund under the same management (Destination Fund), it will not double charge the Front-end Fee
of the Destination Fund. For example, if the Initial Fund’s NAV is Baht 1,000 million and it allocates investments to the Destination Fund in the amount of Baht 100
million, the Management Company will charge the Front-end Fee/Back -end fee from the Baht 1,000 million at the rate specified by the Initial Fund only. The

Destination Fund will not double charge the Front-end Fee/Back-end fee from the Initial Fund.

GLOSSARY

Maximum Drawdown the fund’s largest percentage loss over the past 5 years (or since inception if the fund has been operating for less than 5 years) measured from
peak NAV/unit to lowest NAV/unit during a decline. The Maximum Drawdown helps provide some indication of the risk of potential loss when investing in the fund.
Recovering Period the time it takes to regain losses; this data provides information about how long it took to climb back from the largest loss to a former peak.

FX Hedging the percentage of foreign investments that are hedged against foreign exchange risk.

Portfolio Turnover Ratio illustrates how active the portfolio is traded during a particular period. This is calculated by dividing the value of total purchases in 1 year
or the value of total sales in 1 year, whichever is lower, by the fund’s average NAV over the same period being measured. A fund with a high Portfolio Turnover ratio
denotes that its portfolio managers actively trades the securities in the portfolio; this incurs considerable trading costs which should be taken into consideration in

comparison with the performance of fund to ascertain whether the active trading activity is well justified.

Bangkok Capital Asset Management Company Limited
Tel : 0-2618-1599 website : www.bcap.co.th
Address: 191 Silom Complex Building, 24th Floor, Room No. A-C Silom Road, Bangrak, Bangkok 10500

Disclaimer: The original language of this document is Thai. The Company provides the English translation for reference and convenience purposes only. In case of any discrepancies between this

translation and the original Thai language, the original Thai language shall prevail and supersede the English-translated version in all aspects.



Other Information

Schedule of Subscription (As of 11 December 2024)

Transaction date NAV Calculation Date Allotment Date

Pre-order Subscription*

17,20 - 21 January 2025

21 February 2025

25 February 2025

26 February 2025

14, 17 - 18 February 2025

21 March 2025

25 March 2025

26 March 2025

17 - 19 March 2025

24 April 2025

28 April 2025

29 April 2025

16 - 18 April 2025

22 May 2025

26 May 2025

27 May 2025

15 - 16,19 May 2025

20 June 2025

24 June 2025

25 June 2025

16 - 18 June 2025

22 July 2025

24 July 2025

25 July 2025

17 - 18,21 July 2025

22 August 2025

26 August 2025

27 August 2025

14 - 15,18 August 2025

22 September 2025

24 September 2025

25 September 2025

16 - 18 September 2025

22 October 2025

27 October 2025

28 October 2025

16 - 17,20 October 2025

21 November 2025

25 November 2025

26 November 2025

14,17 — 18 November 2025

22 December 2025

24 December 2025

25 December 2025

15 - 17 December 2025

22 January 2026

26 January 2026

27 January 2026

Schedule of Redemption (As of 11 December 2024)

Pre-order Redemption* Transaction date | NAV Calculation Date

Allotment Date

Payment Date

24 — 26 December 2024

21 February 2025

25 February 2025

26 February 2025

28 February 2025

23 - 24, 27 January 2025

21 March 2025

25 March 2025

26 March 2025

28 March 2025

24 - 26 February 2025

24 April 2025

28 April 2025

29 April 2025

2 May 2025

21,24 - 25 March 2025

22 May 2025

26 May 2025

27 May 2025

29 May 2025

21 - 23 April 2025

20 June 2025

24 June 2025

25 June 2025

27 June 2025

26 - 28 May 2025

22 July 2025

24 July 2025

25 July 2025

30 July 2025

25 - 27 June 2025

22 August 2025

26 August 2025

27 August 2025

29 August 2025

25,26,30 July 2025

22 September 2025

24 September 2025

25 September 2025

29 September 2025

26 - 28 August 2025

22 October 2025

27 October 2025

28 October 2025

30 October 2025

25 - 26,29 September 2025

21 November 2025

25 November 2025

26 November 2025

28 November 2025

22,2427 October 2025

22 December 2025

24 December 2025

25 December 2025

29 December 2025

20 - 21,24 November 2025

22 January 2026

26 January 2026

27 January 2026

29 January 2026

* Subscription and redemption order can order following :

- Selling Agent : 8.30 — 15.30 hrs.(Depend on each selling agent)

- Bangkok Bank Mobile Banking : from 0.01 on first day of Subscription and Redemption order until 16.00 on

last day of Subscription and Redemption order

Remark

- In case any Unitholder does not submit the subscription/redemption orders according to the dates

specified by the Management Company in the above subscription/redemption table, the Management

Company may reject such subscription/redemption orders. If the Unitholder wishes to submit the

subscription/redemption orders again, such orders must be submitted during the next period specified by

the Management Company or the Distribution Agent only, unless otherwise specified or approved by the

Management Company or the Distribution Agent.

- The Fund reserves the right to change the details of the requirements for the above subscription/redemption

orders subscription/redemption orders to be in line with the timing of subscription/redemption of the




Destination Fund and/or as deemed appropriate by the Management Company. The Management Company
will notify the Unitholders of the matter through its website.

In determining the abovementioned requirements for subscription/redemption orders, the Management
Company will not count the holidays of offshore fund management companies that have similar
characteristics to mutual fund management business and related offshore operators which will affect the
securities trade settlement including the case where the scheduled subscription/redemption period falls
on a holiday and/or a date that the Office of the SEC and/or any other related authority issued an order
to be a day with no trading of investment units which the Management Company will move the date for
submitting advance subscription/redemption orders and/or a business day of the Fund and/or a day for
calculation of NAV and/or a day for allocation of investment units and/or a day for receiving redemption

money as per the discretion of the fund managers.
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