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CESC’s Mission
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Link the China financial markets with the world
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Further the internationalization of China’s capital markets
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Cross-border business
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Existing Indices & Products

B fa— #4120
Core Index—CES 120

B DrEE— {FHE300
Core Index — CESC SHSC300



45120 CES 120
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Balanced distribution of share classes, more representative for

Chinese companies

PR GENSA
Share Class Distribution of CES 120
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*BIRE T 20164E4 8 158, ki@ E &

*Data as of 15 Apr 2016, the calculation is according to free float market capitalization
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AR IR Ry K53 ¥ E, BEmRRPEBLERE
Balanced distribution of share classes, more representative for
Chinese companies

A E T 5 P R R T AL Y Sk El 4 F
Constituents include the largest Chinese companies of unique
industries in Hong Kong and mainland China
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ri4120 CES 120

H [E #% 3 China Mobile (941)

41204744 CES 120—Industry Distribution & [ 845 China Telecom (728)

¢ [E B China Unicom (762)
TR RESY el s

IT Leading Private Enterprise

J 3, Tencent (700)
W G Rt
nETE | 125%
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H & 7 41 CSCEC (601668) A Shares Unique Military Industry

H 4 B, FAVIC AVIONICS (600372)

A &% % Dagin Railway (601006)
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ARSI Ry K53 ¥ E, BE2mRR P EBLERE
Balanced distribution of share classes, more representative for
Chinese companies

A E AR T 2 A B R T AL Y Sk R E A F]
Constituents include the largest Chinese companies of unique
Industries in Hong Kong and mainland China

KRN T AR, EEAIRRILE IR E
The volatility was smaller and the performance was more stable
than A shares
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BafR/NTAR, AR EIRE
The volatility was smaller and the performance was more stable than A
shares

TE=4E
Past 3 Years
FEA R R VB M o
Annualized Volatility Risk-adjusted Rate of Return

1
?Efllzzg 23.04% 0.26
{FER300

0
Csl 300 29.55% 0.33

EHBFAS50
FTSE A50

29.92% 0.24

*BAEEE 2016.04.15, G R B == b bR RIFE R E=R
*Data as of 15 Apr 2016, Risk-adjusted Rate of Return=Annualized Return/Annualized Volatility
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The first index focuses on stock connect scheme, with high market capitalization &
turnover coverage, which is a representative benchmark.

P S PR IR E
SHSC Eligible Stocks
Market Cap PRAL R i 5
Turnover Coverage
Coverage

P YA HEE300 . i
CES SHSC 300 e I

JFTE300 . .
CSI1300 47% 57%

TEAFREL 0 0
HS| 28% 5%

B8 2016/1/29
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Providing a diversified and international investment channel, including the well-

known international companies which are rare in the mainland China market, and
the main business income of the constituents is from around the world

HIE TR

Revenue Source

Dt q=]
No. of Cons

Bt E
Weight

R 215 %agind
Top 3 Cons

TR HK

] Macau

E[E/4E3E USA

PRARFIND Australia
#[E UK

AN Asia
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13.9%

1.2%

1.0%

0.8%
0.4%

6.3%

SRS AIA
FHHEAZ G T HKEX
£-Fi CKH

FRIPTE 5 Galaxy Ent
47) 1 [E Sands China
TREZEY SIM
A2\l Techtronic Ind
Eii 75 B AAC Tech

77 UNEFR WH Group

HhE R CLP

AT R EE ] CKI

1L EE HSBC

Kby A=A Swire Pacific A
EREPLQTM) Shangri-la Asia
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BEEZSE, GO, BT ARKE, sZE LA BIF
. Invest the stocks with high trading volume, dividend & low PE ratio, enjoying the
stock connect benefit

UEAR) P HBAH T4 B M REM - PR e P OREALE T 69 BRI - B
I B AT D =T W I BB AT Pkl e
700 $673. 4
$5,027.8
5000 &

600

4000

500
oA $400. 26
S 400 1

o\®
=S A
LRSS s

3000

300 |

2000

1000 $900.70

- $259.0
0 g

$103.0

1 2

*JRVETERTEEE: 2013/11/1732014/11/17
B E%EE: 2014/11/17F2015/6/12

B B RESHA S T B SRESHLAR AR

Dividend Yield is higher than A Shares PE is lower than A Shares
3K Index % 5.2& Div yield (%) P83 Index &3 PE
"R 518300 CES SHSC 300 3.06 HpEIFYE§300 CES SHSC 300 11.11
EiiEfE % SH Composite Index  2.03 EiF#E% SH Composite Index ~ 18.02
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4B 7R #8300 0 L
CES SHSC300

B AR R B R EEAR, S BURBTRS:, RN SRAARMER R
The correlation with A Shares and HK Shares is relatively low. Diversify the
investment risk, while the return is relatively satisfying.

--

14 34 54 xR
1 Year 3 Years 5 Years Correlation
e 48 g7 v 38 300
CESC SHSC300 13.4% 14.7% -0.3% /
ES%%%C -6.0% -3.5% -11.2% 0.87
TR0 46.8% 32.9% 2.4% 0.85

BRI Wind , 2011484 H 1H - 20164£4H 15H
*Data Source: 1 Apr 2011—15 Apr 2016
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Future Indices, Products & Business

iR 57
CES G10 & Futures

JFHEE3007 2%
CESC SHSC300 Upgrade
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First sector index

. BEREE_ BT 10 R SR H R kR R B

Track the performance of the 10 largest gaming stocks in HK

Macau (7) Hong Kong (1) Malnland China (1) Cambodla Q)

FRITIR R TR ah R, 2% W E R EH 1EFEIR SRR
e i P ] China Star Entertainment China LotSynergy Nagacorp
Galaxy Entertainment,
Macau Legend, MGM
China, etc.
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First sector index

BEREE_ BT 10 R SR H R kR R B

Track the performance of the 10 largest gaming stocks in HK

[RBREHE L RERAT LR 2 BRI

Reflecting the overall performance of the gaming industry listed in HK

EIRME——DNEHIH R

The world’s only gaming index with futures
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{F SR 300 7%
CES SHSC300 Upgrade

' HELHE

Stock connect

‘ Ly

Change name

‘ L Jigiv =2

Change constituents

OC
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Data Service
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Data Service

‘ SEA TR (5 B H—K)

Real-time (at 5-sec intervals)

ISR ECER S
CSIC Index Press

B 5 IR
HKEx OMD

BEEE (FEFF TN
EOD (Authorization)

PiEfEE FTP
CSIC FTP

HAEAZ 5 Ak 55 5
CESC official website
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WWwWWw.Cesc.com

ChinaExchanges
FAEIESR AR 5 IR A FRAF]
China Exchanges Services Company Limited (CESC)

BT REEES )\ RS B —H1918906-9082
Suites 906-908, 9/F, Two Exchange Square, 8 Connaught Place, Central, Hong Kong

cescinfo@cesc.com

(852) 2803 8200

%% % BB 4 (BD Officer): #ERX#E Miko Huang
B iE (Tel): (852) 2803 8230
HRFE (Email): mikofthuang@cesc.com
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Thank you!

FEBHEZFRBAMAA China Exchanges Services Company Limited

EAPREMES/\R Suites 906-908, 9/F, Two Exchange Square,  t +8522803 8200  www.cesc.com'
% 5% — 1o 906-908Z 8 Connaught Place, Central, Hong Kong f +852 2868 3770




