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DISCLAIMER

This document has been prepared for the purpose of providing general information only without taking account of any 
particular investor’s objectives, financial situation or needs, and does not amount to an investment recommendation. In 
all cases, the information in this document does not constitute a solicitation for investment. Any offer can only be made 
with the relevant offering documents, together with the relevant private placement memorandum, all of which must be 
read and understood in their entirety, and only in jurisdictions where such an offer is in compliance with relevant laws and 
regulatory requirements.

You should always bear in mind that the value of investments and any income from them may go up as well as down, and 
past performance should not be seen as an indication of future performance.



2024 Net Returns

CPS-Master Private Fund Time Period: 1/1/2024 – 31/12/2024

Time Period: 1/1/2024 – 31/12/2024

Time Period: 1/1/2024 – 31/12/2024

Time Period: 1/1/2024 – 31/12/2024

CP Global Alpha Fund

CP Multi-Strategy Fund

MTA-Linked Programme – Growth Notes

CPS-Master Private Fund
Net Return: 11.69%

CP Global Alpha Fund
Net Return: 11.72%

CP Multi-Strategy Fund
Net Return: 13.02%

MTA-linked Growth Notes
Net Return: 14.17%
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Long-term Monthly Net Returns

CPS-Master Private Fund Time Period: 1/1/2015 – 31/12/2024

Time Period: 1/1/2015 – 31/12/2024

Time Period: 1/1/2015 – 31/12/2024

Time Period: 1/7/2020 – 31/12/2024

CP Global Alpha Fund

CP Multi-Strategy Fund

MTA-Linked Programme – Growth Notes
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Annualised Performance Against Benchmarks  (% as of 31 Dec 2024)

CPS
Master

Global
Alpha

Multi-
Strategy

MTA
Growth

Global
Equities

S&P
500

Global
Bonds

Global
Hedge Funds

CP Growth Funds/Programme Benchmarks

Last 1 year 11.69 11.72 13.02 14.17 15.73 23.31 2.58 9.82

Last 3 years 11.39 11.52 12.33 12.58 3.68 7.26 -1.61 5.51

Last 5 years 12.51 12.58 13.23 11.90 8.28 12.72 -0.12 6.22

Risk Metrics  (% as of 31 Dec 2024)

Max.
Drawdown

Max.
Drawdown

Sharpe
Ratio

Sortino
Ratio

Sharpe
Ratio

Sortino
Ratio

Max.
Drawdown

Sharpe
Ratio

Sortino
Ratio

Max.
Drawdown

Sharpe
Ratio

Sortino
Ratio

CPS-Master Global Alpha Multi-Strategy MTA-Growth

Last 3 years -2.17 1.67 3.49

Since Inception -6.03 2.09 5.83

-2.24 1.59 3.11

-9.54 1.68 3.28

-2.50 1.35 2.43

-10.80 1.23 2.68

-4.59 1.22 2.20

-4.59 1.37 2.87

Long-term Cumulative Performance

CP Multi-Strategy FundCPS-Master Private Fund

MTA-Linked Programme - Growth Notes

256.25%
255.13%

296.71%

101.70%

75.52%

CP Global Alpha Fund

Global Equities
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CP Funds Average Yearly Batting Average  (percentage of winning trades) Since 2012 or Inception

CPS-Master Private Fund CP Global Alpha Fund CP Multi-Strategy Fund MTA-Linked Programme - Growth Notes

CP Funds Average Yearly Slugging Ratio (average profit/loss ratio) Since 2012 or Inception 

MTA Average = 73%

MSF Average = 62%

GAF Average = 71%

CPS Average = 78%

MTA Average = 1.39

MSF Average = 1.42

CPS Average = 1.91

GAF Average = 1.63

Batting Average – Percentage of winning trades (“BA”)
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Slugging Ratio – A
verage Profit / Loss ratio (“SR”)
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CPS-Master Private Fund
Data from 1/1/2012 to 31/12/2024

CPS

Underperforming
managers

Profit Line

The line represents the minimum 
right combination of BA and SR 
that generates profitable results

*Definition of top 5% performing managers is based on a study by Morgan Stanley, where nearly 1,900 U.S equity mutual funds 
for the 3 years ending Mar 31, 2020 were analysed using data sourced from Morningstar Direct.

GAF CP Global Alpha Fund
Data from 1/12/2013 to 31/12/2024

MSF CP Multi-Strategy Fund
Data from 1/9/2013 to 31/12/2024

MTA MTA-linked Programme - Growth Notes
Data from 1/7/2020 to 31/12/2024

CPS-Master Private Fund CP Global Alpha Fund CP Multi-Strategy Fund MTA-Linked Programme - Growth Notes

CPS

MSF
MTA

GAF

The combination of BA and SR of
the top 5% performing managers*
fall within this green region

From a practical
point of view,
extremely high
combinations of
BA and SR are
almost impossible
to achieve
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This document has been prepared for the purpose of providing general information only without taking account of any particular investor’s objectives, financial 
situation or needs, and does not amount to an investment recommendation. In all cases, the information in this document does not constitute a solicitation for 
investment. Any offer can only be made with the relevant offering documents, together with the relevant private placement memorandum, all of which must be 
read and understood in their entirety, and only in jurisdictions where such an offer is in compliance with relevant laws and regulatory requirements.

You should always bear in mind that the value of investments and any income from them may go up as well as down, and past performance should not be seen 
as an indication of future performance.
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