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The BOCI China International Index of BOCI Index Series is an REEFPEEREHNE—NIREIEY . ©aiE

equity index consists of the top 80 Chinese companies that are . — - "
listed in Hong Kong or the United States of America (i.e. ADRs). E&BmEE k5 (B ADR ) RIET 80 RPER

This index captures the large and mid-cap opportunity set of T, ZIgZIRISEBREKXEERIA/HETHEL

Chinese companies with strong economic exposure and/or origin = WS iZielye sy B2
from Mainland China. The Index is a free-float adjusted market RZiRENg. ERSRAHRERERENT

capitalization weighted index. Index review is carried out in (EIIYEE. IEHENESE 1R, 48B.78
January, April, July, and October every year. 1 10 B TSR0,

CUMULATIVE PERFORMNACE ZFRZEI (Nov 2016 — Nov 2019) (HKD {&7T)
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FUNDAMENTALS & RISK CHARACTERISTICS EAHE R K FSISE
Dividend Yield BREIIESE (%) P/E THEREE P/B THIHERE Annualized Volatility SRR (%)

2.3 13.9 15

204 18.3
NET RETURN (HKD) jR[EI¥R (i7T) (%)
Net Returns ;R[O]ER Annual Returns &R D13k
YTD 1 Month 3 Month 6 Month 1 Year 3 Year
. 2018 2017 2016
FYES 11H 31H 6 1NH 1% 3&F
14.0% 1.0% 6.8% 9.2% 7.2% 36.9% -17.0% 49.3% 4.1%

All data are as at 30-Nov-2019 unless otherwise stated. The Information prior to its Launch Date contains back-tested data, which is not actual but is hypothetical. While back-
tested results result reflects the application of index methodology, there are frequently material differences between back-tested performance results and future results
subsequently achieved by any investment strategy.
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SECTOR™ WEIGHTS Pk OLLE

Materials

JEARE
Industrials

Tl

Utilities
A
Consumer Staples

T 2

Health Care

BT fR A
Information Technology

EEHAR
Energy
Real Estate
i
Communication Services
@l %
Consumer Discretionary
A HH AR R 9

Financials
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0% 5%

TOP 10 CONSTITUENTS +XE 53 B%

15% 20%

GICS Sector™

GICS fTikaE®

25%

Index Wgt

Float Market Cap (Billion HKD)

BHEREDHE (HZ#E)

PLACE OF LISTING _EThitiXELE

Listing

LR

LbEE (%)

ALIBABA GROUP HOLDING-SP ADR Consumer Discretionary us
A S s 11.3% 2,404.8
fiy HL R B H H ARG TE Y K HE
TENCENT HOLDINGS LTD Communication Services HK
e b N 9.8% 1,902.2 N
Mg il g% 0 it
CHINA CONSTRUCTION BANK-H Financials HK
N J= = 6.4% 614.1 N
ERRAT S fil 0 ik
PING AN INSURANCE GROUP CO-H Financials HK
= 5.0% 475.6 N
o2 S fil ° ik
IND & COMM BK OF CHINA-H Financials HK
P o 4.6% 435.9 N
TRIRAT G ° s
MEITUAN DIANPING-CLASS B Consumer Discretionary 3.5% 3647 HK
F M FvF Ak HHAE v =7 ) HHs
CHINA MOB[LE LTD Commu‘n@ation Services 3.49 326.2 H!(
thE ) pERTNZ TS
BAIDU INC - SPON ADR Commu‘n@ation Services 2.8% 256.6 us
LS pERTNIZ B
BANK OF CHINA LTD-H Financials HK
e = 2.6% 241.6 N
rf R4 4 fil ° R
JD.COMINC—ADR Consumer Disc!’stionary 25% 222.4 us
AR AE AR 2 £
Total &3 - 51.9% 7244.1 -

(1) Based on GICS Sector Classification $&f& GICS {75338

All data are as at 30-Nov-2019 unless otherwise stated. The Information prior to its Launch Date contains back-tested data, which is not actual but is hypothetical. While back-
tested results result reflects the application of index methodology, there are frequently material differences between back-tested performance results and future results
subsequently achieved by any investment strategy.
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Launch Date I EHA 13 MAR 2019
Back-tested To IBEEHIZE 30 SEP 2015
Base Index Value E{H 1000
No. of Constituents FE{3AZEIE 80
Review }EERERINEHR Quarterly 5=
Weighting Free Float Adjusted Market Cap Weighted with 10% Capping
LEitEEx BHERBEREEEHMEINN, NELL 10% /5 LR
Currency &5 HKD/USD #75/257T
Vendor Codes J520{t 2 Price Return HKD BCICIP
Bloomberg BEEENEIEES - BT
EEETR Net Return HKD
SEHRIEH - 87T BCIciN
Price Return HKD BCICIP
IREEMNISIEE - BT :
Net Return HKD BCICIN
REHRISEN - BT :
Th Total Return HKD BCICIT
omson & g E— .
Reuters I})L\I\'@;E}Eé& ¥ fn
turn
SHRRERIE e see
: REEIEE - X5t BCICIPU
Net Return USD BCICINU
BERRISEL - 55T '
Total Return USD BCICITU Dbt
& | e— .
. | SR - ST S&P Dow Jones
Contact BX48 index.admin@bocigroup.com Indices
Website it http://www.bocigroup.com

DISCLAIMER £35S 7501

All information is provided for reference only. The information contained herein shall not be used for any unlawful or unauthorized purposes. Effort is
made to ensure that all information given in this publication is accurate, but no responsibility or liability can be accepted by BOCI Asset Management
Limited or its affiliates, nor their respective directors, officers, employees, partners or licensors for any errors or for any loss from use of this publication
or any of the information or data contained herein. BOCI Asset Management Limited does not guarantee the accuracy, completeness, timeliness or
availability of the information or data contained herein.

BOCI China International Index is the property of BOCI Asset Management Limited, which has contracted with S&P Opco, LLC (a subsidiary of S&P Dow
Jones Indices LLC) to calculate and maintain the Index. The Index is not sponsored by S&P Dow Jones Indices or its affiliates or its third party licensors
(collectively, “S&P Dow Jones Indices”). S&P Dow Jones Indices will not be liable for any errors or omissions in calculating the Index. “Calculated by S&P
Dow Jones Indices” and the related stylized mark(s) are service marks of S&P Dow Jones Indices and have been licensed for use by BOCI Asset
Management Limited. S&P® is a registered trademark of Standard & Poor's Financial Services LLC (“SPFS"), and Dow Jones® is a registered trademark of
Dow Jones Trademark Holdings LLC (“Dow Jones”).

BOCI Asset Management Limited, as the index owner, makes no express or implied representations or warranties as to (a) the advisability of purchasing
or assuming any risk in connection with any transaction or investment linked to the index, (b) the levels at which the index stands at any particular time
on any particular date, (c) the results to be obtained by any party from the use of the Index or any data included in it for the purposes of issuing any
financial instruments or carrying out any financial transaction linked to the index or (d) any other matter.
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