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Fund of Hedge Funds Integrated Solution

The next generation service model



Citi® Fund of Hedge Funds

Integrated Solution

Meeting your needs across the entire investment lifecycle

If you invest in hedge funds, you see it all around you. Your firm's operational and

administrative capabilities are being challenged by new pressures: heightened

requlatory scrutiny, a shifting competitive environment, and investor demand for

greater transparency. If your legacy service solution is falling short, it's little

wonder. What's required is a new model—one that more intelligently integrates

your front- and back-office activities.

Citi® Fund of Hedge Funds
Integrated Solution delivers
this new model.

By improving visibility into
fund processes and investments,
our straight-through solution
can enhance your fund and firm
performance by providing:

+ A dynamic, cross-functional

information and portfolio
management platform

+ Integrated services dedicated to

the fund of hedge funds business

+ Specialized capital markets

and liquidity solutions

+ Modularity and customization

to fit specific client needs




Fund Middle Office

Administration

and Custody Manager and Risk

Management

A suite of bundled capabilities designed
specifically for funds of hedge funds.

Citi® Fund of Hedge Funds Integrated Solution addresses
the entire fund of hedge funds investment cycle in a
unified, comprehensive platform. That makes your
investment process more efficient, and your decision

process more informed.




Administration and Custody

To reduce your administrative Comprehensive fund administration
burdens, Administration and capabilities include:

Custody features:
+ Accounting - Support for a wide

+ Fully automated global breadth of product structures and
order management, custody instruments across alternative
and cash management and traditional fund business lines

+ Workflow flexibility and + Custody - A dedicated fund of
transparency hedge funds solution custom

+ A single, consistent global designed for the challenges of
operating model executing and maintaining hedge

+ Dedicated client service fund investments

+ Transfer Agency - Robust control
structure, rigorous service and
guality control and expert staff

The Struck NAV
Difference report is
a drift analysis
report between
valuation changes
occurring after
striking the NAV.
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Middle Office and Risk Management

Technology Solutions

The Middle Office
client portal offers
a dashboard view
of your workflow.

This state-of-the-art, global
operating platform was developed
specifically for funds of hedge
funds. It offers full visibility

into your portfolio, enabling
investors to view and evaluate
data in innovative ways.

By seamlessly integrating your
back- and middle-office processes
and information, Middle Office
and Risk Management enhances
fund efficiency, accuracy and

risk mitigation.

The platform offers:

+ Full trade order management
and compliance reporting

+ Insight to track underlying fund
performance and investment
liguidity

+ Dynamic NAV and on-demand
inter-period NAV reporting

+ Multicurrency functionality with
capabilities to calculate FX
exposures for both investors
and investments

+ Compatibility with Citi FX
solutions to offer end-to-end
processing of FX orders




Hedge Fund Research and Analytics Tools

Optimized intelligence for informed decisions

The system can
take data feeds
from Pertrac and
PackHedge, as well
as other market
data providers.

Hedge Fund Research and
Analytics is a unigue set of
intelligence tools that empowers
informed decision-making.

It aggregates portfolio, in-house
and third party data to optimize
portfolio management tasks,
adding value to your capabilities
through its ability to:

» Track current and
potential investments
» Generate fund profiles

Track and report on operational
and investment due diligence
Perform historical

investment analysis

Integrate with market

data sources

Conduct benchmark and

peer group analyses

Generate statistics

analysis of returns
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Markets and Banking Solutions
Access to world-class resources and structuring expertise

Combining superior technical Markets and Banking
skills with global scope and scale, Solutions include:
we offer comprehensive financial
solutions customized to the
unique requirements of funds of
hedge funds.

+ Liquidity facilities to bridge
subscription and redemption
funding gaps

« FX margining alternatives

You can gain access to Citi's + Structured investments
extensive experience, knowledge and repackagings

base and structuring expertise + Portfolio hedging solutions
in order to best fulfill your + Multi-asset class trading
individual requirements. and hedging capabilities

Markets and banking solutions
may be provided by our
broker/dealer affiliates

More efficient, more informed,
more effective.

Responding to the needs of funds of hedge funds with intelligence,
our platform offers:

* A unique, cross-functional information and portfolio
management platform

e Expert support, systems and tools dedicated to fund of hedge
fund investors

* Industry leading hedging, structuring and financing expertise

Perhaps most significantly, the Fund of Hedge Funds Integrated
Solution comes to you from Citi, with the global experience, scale
and technology necessary to meet your needs.




Your next step

The Fund of Hedge Funds Integrated Solution is a next-generation service

model designed to enhance the performance of your funds and your firm.

Our commitment to the hedge fund industry is demonstrated through our

solutions, each of which is designed from a hedge fund manager’s point

of view and can be customized to meet your individual needs.

For more information about the
Fund of Hedge Funds Integrated
Solution, please contact one of
our representatives.

Michael Coyne - North America
312-876-3355
michael.coyne@citi.com

Andrew Collins - EMEA
44 (20) 7508-2704
andrew.j.collins@citi.com

Robert Humann - Asia
+852 2868-7714
robert.humann®@citi.com

Global Transaction Services
www.transactionservices.citi.com

© 2011 Citibank, N.A. All rights reserved. Citi and Arc Design is a registered service mark
of Citigroup Inc.

888519 GTS25687 12/1

For more information on Markets
and Banking Solutions, you may
also contact:

Rahul Rajesh - North America
212-816-3862
rahul.rajesh@citi.com

Vishal Mishra - North America
212-723-6495
vishal.mishra@citi.com

www.transactionservices.citi.com



