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Macro Shop LHG Capital Closes Its Newly-
Structured Flagship Fund at €450 Million

LHG Capital Management is one of the
largest hedge funds dedicated exclusively
to global macro investment strategies in
the Asia-Pacific region.

LHG CAPITAL

M A N A GEMENT

CENTRAL, HONG KONG SAR, October

31,2022 /EINPresswire.com/ -- Macro

hedge fund LHG Capital Management

(“LHG") announced the closing of its newly-structured closed-ended flagship fund, LHG Premium
Investments Fund (the “Fund”), at €450 million (US$445 million), 50% higher than the original
€300 million target.

Fund assets are now locked-up with LHG until October 2025.

Background

Earlier this year, in a highly unusual move for the hedge fund industry, LHG's management team
decided to restructure the Fund into a private equity-style closed-ended fund with a three-year
lockup period as the firm tries to build a longer-term, more stable capital base.

About the Fund

The Fund employs LHG's flagship Diversified Global Macro investment strategy, which aims to
capture diversified sources of alpha across global equities, bonds, currency and commodity
markets. The investment style is described by the firm as “a hybrid of discretionary macro and
systematic CTA, with a quantamental (quantitative + fundamental) research process”. The
investment universe is comprised primarily of futures contracts on global equity index,
commodity and fixed income markets, as well as the interbank foreign exchange market.

The Fund was initially launched as an open-ended structure in late 2017 by LHG's Founder and
Co-CIO, Laurence Yang, with only 2 outside investors and €15.5 million under management.

Currently, investors can only access the strategy via the firm’s Separately Managed Account
(SMA) program.


http://www.einpresswire.com
http://lhgcm.com/
http://www.lhgcm.com/our-leadership

In an interview with alternative investment news publisher Opalesque, when asked about the
strategy’s investment trajectory on a fundamental basis, Yang said, “as the strategy's AuM grows,
we are more inclined to take longer-term trades in less liquid markets (i.e. commodities). A three-
year lockup will give us more flexibility to enter into positions that will take longer to work out
and deliver alpha."

When asked about his views on global financial markets, Yang added, "we believe commodities
will continue to outperform and are more likely to hold long-term positions in this particular
asset class. For the same reason (the strategy AuM growth), for short-medium term trades, we
will be focusing more on the FX market due to its optimal liquidity."

Fund performance
The Fund reported a 12-month return of 20.59% as of September 30, 2022, with a maximum
peak-to-trough drawdown of -5.81%.

About LHG Capital Management

LHG Capital Management is one of the largest hedge funds dedicated exclusively to global macro
investment strategies in the Asia-Pacific region. The firm is headquartered in Hong Kong and
Zurich, with representative offices in Abu Dhabi, Beijing and Sydney.

LHG's macro strategies employ a top-down, quantamental (quantitative + fundamental)
research-driven process to invest in highly liquid financial instruments across asset classes,
currencies and geographies. Its multi-process investment approach combines the traditional
macro fundamental and relative value analysis with modern-day quantitative analysis powered
by supercomputers, machine learning and big data.

Sean Burton - Chief Commercial Officer
LHG Capital Management

+852 2127 0521

email us here

Visit us on social media:

LinkedIn

This press release can be viewed online at: https://www.einpresswire.com/article/598806220

EIN Presswire's priority is source transparency. We do not allow opaque clients, and our editors
try to be careful about weeding out false and misleading content. As a user, if you see something
we have missed, please do bring it to our attention. Your help is welcome. EIN Presswire,
Everyone's Internet News Presswire™, tries to define some of the boundaries that are reasonable
in today's world. Please see our Editorial Guidelines for more information.

© 1995-2022 Newsmatics Inc. All Right Reserved.


http://www.opalesque.com/693089/Global_macro_strategy_seeks_stable_capital_base_for308.html
http://www.einpresswire.com/contact_author/3737754
https://www.linkedin.com/company/lhg-capital-management/
https://www.einpresswire.com/article/598806220
https://www.einpresswire.com/editorial-guidelines

