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m3aanuluneanusIMBURUNT 20% VoI NAV
ﬂffanmi@u: ChinaAMC CSI 300 ETF ISIN code: HKO0000110269
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anaseyTLs

-1.79

Maximum Drawdown -42.03%
Recovering Peroid N/A
FX Hedging 95.37%
o \J = )
AT IUNHUNIBUNTAINY 0.03 tm

Sharpe ratio =
Alpha 1.11%
Beta 0.84

Tracking Error -

nindduiamu 5 SudunsnveINeINUHED

Fonswdau % NAV

CSIN0300 9.29
RENMINBI Money Market Fund 6.49
Kweichow Moutai Co Ltd 5.42
Ping An Insurance Group Co of China Ltd 2.34
Contemporary Amperex Technology Co Ltd 2.19
Uszina % NAV

U 100.00
NGUQAAINNIIH (Sector) % NAV

Financials 20.49
Information Technology 14.56
Industrials 13.90
Consumer Staples 11.93
Swaps 9.29
éu 9 29.77
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SCBCHA-SSF

m3aanuluneanusIMBURUNT 20% VoI NAV
ﬂffanmi@u: ChinaAMC CSI 300 ETF ISIN code: HKO0000110269

Bloomberg code: 83188 HK
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Sharpe ratio =
Alpha 1.11%
Beta 0.84

Tracking Error -
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RENMINBI Money Market Fund 6.49
Kweichow Moutai Co Ltd 5.42
Ping An Insurance Group Co of China Ltd 2.34
Contemporary Amperex Technology Co Ltd 2.19
Uszina % NAV

U 100.00
NGUQAAINNIIH (Sector) % NAV

Financials 20.49
Information Technology 14.56
Industrials 13.90
Consumer Staples 11.93
Swaps 9.29

A
o 1 o da A o da A ) U 9 29.77
aﬂmuﬂﬁzmwmwaaummu NINYAUNAINY 5 dUAVLTN

Uszammingan % NAV FonSweau % NAV
nHIBany 99.75 WHIBANH CHINAAMC CSI 300 99.75
[uehin 227 JDXETF
A
919 -0.17
asIEmsOYHS -1.79

nnenia: Yoyansauramiludeya an udl 20 guanius 2567



SCBCHAA

m3aanuluneanusIMBURUNT 20% VoI NAV
ﬂffanmi@u: ChinaAMC CSI 300 ETF ISIN code: HKO0000110269

Bloomberg code: 83188 HK

Aesie

Maximum Drawdown nlofidudnavianuggavenoaumluszozi s Tdonnda (mamumﬂﬂmaamuﬂmmq‘luﬂsn 57)) TaoSannszi NAV dowiaeii qagega 11
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mammuwﬂﬂﬂmnmmmm (risk-free rate) Aﬂiﬂumwﬂummfmuummmu (standard deviation) ¥94N84Y U3 A1 Sharpe Ratio m‘waumamwwammmuwnmwuimma%
Suiu Ui saeR AN TS NNEINNI NN Tﬂaﬂawumwum Sharpe Ratio gan319¢ Lﬂuﬂawumwuﬂi mnﬁmw“lumsmmi%ﬂmmwummw doannldsunano
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Tracking Error ammammmumaaﬂmwuiaanﬁvﬁmmw“lunmaaugmumswm Iﬂfmm Tracking Error #1 nnedaneanusmiiszantamlumsadwanouunulilng
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Joyaisadn

Maximum Drawdown -47.48%
Recovering Peroid N/A
FX Hedging 95.37%
o \J = \J
AT IUNHUNIBUNTAINY 0.03 tm

Sharpe ratio =
Alpha 1.07%
Beta 0.84

Tracking Error -

nindduiamu 5 SudunsnveINeINUHED

Fonswdau % NAV
CSIN0300 9.29
RENMINBI Money Market Fund 6.49
Kweichow Moutai Co Ltd 5.42
Ping An Insurance Group Co of China Ltd 2.34
Contemporary Amperex Technology Co Ltd 2.19

msdnassmsasulumalszmavesnaanunan

szma % NAV

N 100.00

] o T e
AIGaTaEN qagaaiiiy AN M3dnasIMsaanlungueNmInNI TNV INBINUHAD
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e NUYATINNTTN (Sector) % NAV
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Y
sl Consumer Staples 11.93
\J = 4‘ =) < YA M J 5 -
MEIFNUINNSNMHVIINADBTIUIE (% VBINAMFBVIE 593 VAT)
o o Swaps 9.29
v a 1a & a A
M5 qagalainu HITOEN duq 29.77
Y T I3 '
g 321 anSuhiiduniiu nnenia: Yoyansauramiludeya an udl 20 guanius 2567
M35uden 321 0.11
msdunlfeuriidgasnudn 3.21 anduliisamiy
msduildeuriisasnuesn 321 0.11

msleuniie

10 111 M@ 1,000 ¥ e

10 UM A0 1,000 ¥4

Ao o a = ' A A s a A9y Y o ¢
nunane: - Ui‘ﬂ‘Vlfﬂﬂﬂ1§i’]1'i)‘1/‘l‘i]1im1!ﬂﬁﬂu!!ﬂaﬂﬂ1ﬁii&l!uﬂu‘ﬂ!iﬂﬂm‘]J"a]iQ!‘Wi‘ﬂ‘}’iﬁ@ﬂﬂ'ﬁ@ﬂﬂ‘ﬂﬂﬁqﬂﬁ

) 1 LAl a L
vremlnielunysuimsdams

19y A v v ¢ A oA o o (a 1 1a v '
- ﬂﬂﬁfmﬂumimﬂmﬂﬁnnm‘ma maawa/mmn/ﬁmﬂaﬂuﬁuw’m‘vgu "lmnmaﬂaz 0.75 Ya33am

WHIeaInu (U939 0.08%)

dadlsziannindduiamu niwdauiiaanu s Suduusn

Uszannminddu % NAV Yoninddu % NAV
WHIgaInu 99.75 tiH38a3NH CHINAAMC CSI 300 99.75
Ruehn 227 IDXETE
A
a9 -0.17
asInseYUS -1.79




SCBCHAE

m3aanuluneanusIMBURUNT 20% VoI NAV
ﬂffanmi@u: ChinaAMC CSI 300 ETF ISIN code: HKO0000110269

Bloomberg code: 83188 HK

Aesie

Maximum Drawdown nlofidudnavianuggavenoaumluszozi s Tdonnda (mamumﬂﬂmaamuﬂmmq‘luﬂsn 57)) TaoSannszi NAV dowiaeii qagega 11
ﬂunmﬂm1ﬁﬂ1umm NAV ﬂawmﬂﬂiumaﬂaa A1 Maximum Drawdown nJwuauawma“lwmmnqmmmﬂmmﬂﬂ vianunnmMsanulunesusm

Recovering Period 5% gzt mmﬂumamlwwamummms ZOZAAWANITVIANUGITAIUDITE mmmwunaummunummulmswmnmmuwiflﬂ

FX Hedging Lﬂaiwummmiamu”luﬁﬂauumaﬂi ma‘wuﬂm’]mnuﬂammmmﬂammamﬂaau

dasaIunUTEUM A (Portfolio Turnover) mmnmmmacnmnsmanmwsfluwamsumnamuﬁm“lummaﬂwmmmwm Tmmummﬂuaﬂmmﬂmmanwammm
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Suiu Ui saeR AN TS NNEINNI NN Tﬂaﬂawumwum Sharpe Ratio gan319¢ Lﬂuﬂawumwuﬂi mnﬁmw“lumsmmi%ﬂmmwummw doannldsunano
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Swhmsde:  naiuiims Suhmsunedu: goiuims Maximum Drawdown 21.93%
NAIMMNs: ilaiims 83 15.30 w. SCB AIMNs: laiims 83 15.30 w. SCB Recovering Peroid N/A
EASY APP 84 16.00 . EASY APP 84 16.00 .
Y e X v Y e a FX Hedging -
yamUudmlumsdevignswsn: 1,000 1IN yamUudilumsnedu: 1,000 1n
£ J = \J
LYl & 2 . “ ! BN AIUHPUDSUMIAINY 0.69 1M
yamduilumsdoviensadali: 1,000 v HOANUHADVUA: 1,000 LN
¥ a1 a A oo Sharpe ratio -
STEZNAIMISURUMNLAY: T+2 A2 IUNINI
1igsnnIumsems  Alpha -2.44%
=)
AU Beta 1.08

a a 4‘ v a 1
(veanuansldsumlasszeznamsSuidumane
A A o= s X A g T a WY o ay ra
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5 JuiimsiTuon I emsveny)
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a Y \J
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