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Alpha waﬂammumumummnamusamumﬂsa‘umﬂunmmum@ (benchmark) Taef1 Alpha wm Mena neauswannsnadwnaneuumu ldginddyiisia Fufluwann
ﬂiwﬁmﬂ1wmmwaﬂmsnamuﬁau“l,umsﬂmaaﬂmawmm mawuiuwaﬂwsweﬂﬂaﬂwmm LA

Beta 2AULAY mﬁwnnmﬂaauuﬂawmammamammumawanmwa“luwammiawu TaonFouidouiusasimsiasunlawenaia Beta foonit 1 uanad nanninglu
wawmmwuunmﬂaauuﬂawmamﬂwamammuuaEmemmJaauuﬂawmammamammumaqnawanmwamamam Beta 11001 1 uaaei1 ndnnindlunesamsamu
umsrﬂaﬂuuﬂawmwmwamammumﬂrmnmﬂaﬂuuﬂawmammammmummﬂawaﬂmwwawmﬂ ,

Tracking Error ammammmumaaﬂmwuiaanﬁvﬁmmw“lunmaaugmumswm Iﬂfmm Tracking Error #1 nnedaneanusmiiszantamlumsadwanouunulilng
iAeanUAY Y IR NeIUIIMATA Tracking Error g4 92 uammamammuiﬂﬂmaﬂwmmﬂ%ummmnmu

Yield to Maturity ammammmumﬂmmmuiumnﬁﬁwuiﬂﬂnaﬂumumwuﬂmﬂ mmmmmﬂﬂaﬂmfmm”lmu“luaummmaﬂmﬂmwﬁmm siiuduiiay ZRsufminniaan
duyadilagiu Tﬂﬂ“hnﬂammamammummﬂmwumumwmawu MUIVNAURABAIIHINVEA Yield to Maturity ¥0IAT10N5HHIABSAITNOINUIIWTMIQINU HaZITo
910 Yield to Maturity uwuaﬂmmmugﬂmﬂaimummﬂ mmmmu1"lﬂ1mﬂﬁﬂumﬂuammaﬂammuﬁwwmﬂawummﬁmﬁwuwuuIﬂmﬂnammmwmwmuﬂiumwuﬂ
o1gazlanyme miawuwiﬂammnu“lﬂ
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a ¢
HHIUIDY

FHANONIT0ON
SCBCHA-SSF

UszIanneanusIN / Ngune U IN

4 ¢
- UsZ1aMNeaN 13 IN: NBINHIINATIAINW/NBINUTIMNOM 003 (SSF)/NoINUIINTANes (Feeder
Fund)/noanusiniiniuasnuuuuiiniundesmalszma
* NGNNBINUIIN: Greater China Equity

d

ulgneuaznagNsMIaInNy

a aQ

< wWiuaauluniieaanuvesne I INelszmaAieIneaAed (Feeder Fund) 181n ChinaAMC
CSI 300 Index ETF (No91)utian) anadutiedu (RMB) nesyunanasuluduiiduaiulsznovves
av i Cs1 300 wielimamsduiiunuvesnesuneuFnmsssuHanmazmltaelndifssiurnanauumy
Vo CSI 300 A3Na1I

. "lsﬁ’) um.ﬁu"‘;ms%’mm‘an&nuwé’ﬂ: China Asset Management (Hong Kong) Limited .

- neanuazasHluFyaFeniealsnin (Derivatives) ivetlosiunamndasnndasman/aauvesndn
nindnSenindarluanaiiumalszmaninesudesgifuivanaduum o varlavazniia lives
131 90% vesyarmndduiasmulumalszme ,

- nagnslumsuimsneanusan: neanuInesanalfinalszneumsnaenlnimunesnundn aau
neanundnanidlinalsznoumsindenlamudv it ia (Passive Management)

5 Wnu (% sedl)

U dd"w Y
TATHBINYOU

it ia

- SCBCHA-SSF

Peer avg

10%

0%

-6.41% _7 030/,

-10%

-12.55% -12.88%12.90%
-20%
-20.20%
-22.93%23.27%

-27.20%

-30%

2562 2563 2564 2565 2566

=~y = o R TV = = A A jaa
Hnayn: “lmJ‘nnm“quﬂﬂmmnu Namimmmmﬂmmmmumumwﬂxmﬂunamuﬂumauﬂﬂgnu

wamssHuNudoura v nvna

a
S

YD 3heu emeu 15" 33' s 103 jqiml
I
SCBCHA-SSF -6.07 -11.28 2137 2310 NA NA NA -18.15
il va -6.39  -10.64 -20.63 -2385 NA NA NA  -18.60
ﬁ]mgﬂeluﬂémaHﬁHZ 41029 -1275 2618 3393 NA NA NA NA
ﬂ’J’INﬁuN]NMBQﬂﬂQﬂH 491 7.15 13.23 17.01 N/A N/A N/A 19.90
AuEUYe Iy 3a 516 706 976 1413 NA NA NA 1733
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nlaenlusszeznaidnawaneunmuve st Saied 1w
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o A
AUADU

\ a
- msasnulunesnusnlulymsehnidu
o a a A Y A A o=
- wamsauinnuluednvesnesnusn Nlmidudduiudawans
autinaulueinna

Y 1 A\ 4 a
NMIVITINADAIHNIIN

1d5umsFusesnin CAC

o oA o
HNUIAVVIURVUIAN

v = A Ao =
AAINHANNITOANHUATDINDVINITANNAE]

9 a

P v yva o oa X o
muamWﬂam"lﬂﬂﬂmaawauauumu
www.scham.com



SCBCHA-SSF

MIBoHHIBAINY MIVNeAUHUIBAIY Joyaisadn

Swhmsde:  naiuiims Suhmsunedu: goiuims Maximum Drawdown 41.43%
NAIMMNs: taiims 93 14.30 w. SCB AIMNs: ilaiims 83 14.30 w. SCB Recovering Peroid N/A
EASY APP 84 14.30 . EASY APP 84 14.30 .
Y g £ 2 Y g a 1o FX Hedging 95.75%
yamUudmlumsdevignswsn: 1,000 1IN yamvuilumsneau: hidimua
£ J = \J
LYl & 2 . “ ! ‘e BN AIUHPUDSUMIAINY 0.02 1M
yamduilumsdoviensadali: 1,000 v HOANUHADVUA: Taifviua
¥ a1 a A oo Sharpe ratio -
STEZNAIMISURUMNLAY: T+2 A2 IUNINI
1igsnnIumsems  Alpha 0.89%
=)
AU Beta 0.83

a a 4‘ v a 1
(veanuansldsumlasszeznamsSuidumane
A A o= s X A g T a WY o ay ra
AuaTatIosWurseasnIndala wadd Ty
5 JuiimsiTuon I emsveny)

Tracking Error -

nindduiamu 5 SudunsnveINeINUHED

o a X 19 a A o w 4
winee: foeriaasuannsaiisziumdenbeamuruinsnsanvessinmsnavndsd $iiva FonSneau % NAV
@WIww) 1azu3En msa rend 1na nSedlRusmsiasnsanaula Saihlumamannamivazitenly
fusEmdamsmvuald

' 8 Aa s 1A Kweichow Moutai Co Ltd 5.58
ANEITNHENNIYNNVIINNBINUIIN (% VIE)‘IJSIIEN NAYV 374 VAT)
2.42

Ping An Insurance Group Co of China Ltd

CSIN0300 9.52

Ms3sUTiEN gaga iy HITREN
Contemporary Amperex Technology Co Ltd 2.22
MIIAMS 2.57 1.00
Vo China Merchants Bank Co Ltd 2.11
e 3.21 1.10
U A U
P = S ) = = < - Aaw v o : m3vaassmsanulumalszmavesnesnuran
wneme: - UsEndamsenniinsannlasulasmisssuiisniiSanfues uieldaeandosiunagns 4 &
nseml¥nelumsusmsdnms lszmst %% NAV

\J IS d’ =) < YA ' \J éq” a
MBIINUSUNGLNNUIN 01U (% VBIYAMBOVIY 5IN VAT) M 100.00
v = 1a &  a Y [
GOURFRAIE gegaiu VBN MIVAT33MIAMNUIUNGHYATIMNTTNVDINBINUNAD

4 T =3
msune 321 aniulaisanify PR3 (Sector) s NAY
msSudenu 321 gy luiSaniiy
. ) Financials 21.30
) ) | Vv Y T I3
mmuaﬂijau‘ﬁmumnmm 321 anriulaisanify Industrials 13.97
msqulaeurvilaamuesn 21 aaiuluiSeniiy
@ 3 Information Technology 13.97
msleune 10 119 A0 1,000 vive 10 1N f@ 1,000 ¥ 8 Consumer Staples 1194
Av o a = v 2 Aa s a Aqy ) ¢
wneme: - Usindamsenniinsann/feunlasmisssuiianiiSanfuei unelAaeandesiunagns Swaps 0.5

wiemliniglumsusmsdams .
1qur & v v d A LA g o [ ' Ta oy ' gu
- mlnwlumsdenigndnning ledare/divne/dundeuvgasnu hibudouaz 0.75 vesyam i
WHIeanu (U939 0.08%)
PR oY 1Al q Yo ' Yy o A A qug A
- v3imdamsddliildaldhnemslennizaasuld fsil meldivldmaniewlymsamulunesnu
52UieM500N

dagnnlszanmindauiamu nindauiamu 5 Suiuusn

29.82

vnene: YoyanesnundnDudoya o Tud 31 unsiau 2567

Uszammindan % NAV FonSneau % NAV
nHIBany 100.45  ti438aINH CHINAAMC CSI 300 100.45
[uehn 152 ADXETF
A
o q -0.17
AsIEmsOYWHS -1.81




SCBCHA-SSF

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
uammmawaﬂwiwﬂnuwasqmamammimwanmwammnawunﬂuiamwa gan 1 ﬂwwimfmam NAV mamawunmﬂaﬂ‘luiam 282102 URBIN NOINUIT WAL
Portfolio Turnover g4 uwmmﬁcmsuwwanmwsmaﬂﬂswmmmmiﬂawuua miwmuwumwamﬂwanmwwm wqmwﬂﬁmnﬂﬁﬂumfmnuwamsmmumumammwu
saiterlse mummﬂuﬂwmmwammwanmwmman

Sharpe Ratio 8013187152 wmwamammummwmmﬂamunmﬂismmtmnummmmmﬂmﬁawu 1AsMUINNIANAANTENINBATINAAD ULNUUBINBINUITINAUBATING
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
u,mumumwmmmwimmumwmammmﬂu )

Alpha waﬂammumumummnamusamumﬂsa‘umﬂunmmum@ (benchmark) Taef1 Alpha wm Mena neauswannsnadwnaneuumu ldginddyiisia Fufluwann
ﬂiwﬁmﬂ1wmmwaﬂmsnamuﬁau“l,umsﬂmaaﬂmawmm mawuiuwaﬂwsweﬂﬂaﬂwmm LA

Beta 2AULAY mﬁwnnmﬂaauuﬂawmammamammumawanmwa“luwammiawu TaonFouidouiusasimsiasunlawenaia Beta foonit 1 uanad nanninglu
wawmmwuunmﬂaauuﬂawmamﬂwamammuuaEmemmJaauuﬂawmammamammumaqnawanmwamamam Beta 11001 1 uaaei1 ndnnindlunesamsamu
umsrﬂaﬂuuﬂawmwmwamammumﬂrmnmﬂaﬂuuﬂawmammammmummﬂawaﬂmwwawmﬂ ,

Tracking Error ammammmumaaﬂmwuiaanﬁvﬁmmw“lunmaaugmumswm Iﬂfmm Tracking Error #1 nnedaneanusmiiszantamlumsadwanouunulilng
iAeanUAY Y IR NeIUIIMATA Tracking Error g4 92 uammamammuiﬂﬂmaﬂwmmﬂ%ummmnmu

Yield to Maturity ammammmumﬂmmmuiumnﬁﬁwuiﬂﬂnaﬂumumwuﬂmﬂ mmmmmﬂﬂaﬂmfmm”lmu“luaummmaﬂmﬂmwﬁmm siiuduiiay ZRsufminniaan
duyadilagiu Tﬂﬂ“hnﬂammamammummﬂmwumumwmawu MUIVNAURABAIIHINVEA Yield to Maturity ¥0IAT10N5HHIABSAITNOINUIIWTMIQINU HaZITo
910 Yield to Maturity uwuaﬂmmmugﬂmﬂaimummﬂ mmmmu1"lﬂ1mﬂﬁﬂumﬂuammaﬂammuﬁwwmﬂawummﬁmﬁwuwuuIﬂmﬂnammmwmwmuﬂiumwuﬂ
o1gazlanyme miawuwiﬂammnu“lﬂ

vSimuanninddamsnesnu Inewdivd $1in
o d
TN : 0-2949-1500 %30 0-2777-7777  website: www.scbam.com
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Nog : 4178 0115 1 Tnewdivd thsa w1 i 18 auusymmn

HYIIDAINT IYADATINT NFANWCT 10900




uao. Inawnruse

SCB

ustmmdamSnddanisnean nevndive S1ia
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+ U3zINNBINUIIN: NOIUIINATAINWNBINUTITAIADS (Feeder Fundy/noanusanfiivasnu
nuuiinanndeesmalsema

* NGNNBINUIIN: Greater China Equity

d

ulgneuaznagNsMIaInNy

a aQ

< wWiuaauluniieaanuvesne I INelszmaAieIneaAed (Feeder Fund) 181n ChinaAMC
CSI 300 Index ETF (No91)utian) anadutiedu (RMB) nesyunanasuluduiiduaiulsznovves
av i Cs1 300 wielimamsduiiunuvesnesuneuFnmsssuHanmazmltaelndifssiurnanauumy
Vo CSI 300 A3Na1I

. "lsﬁ’) um.ﬁu"‘;ms%’mm‘an&nuwé’ﬂ: China Asset Management (Hong Kong) Limited .

- neanuazasHluFyaFeniealsnin (Derivatives) ivetlosiunamndasnndasman/aauvesndn
nindnSenindarluanaiiumalszmaninesudesgifuivanaduum o varlavazniia lives
131 90% vesyarmndduiasmulumalszme ,

- nagnslumsuimsneanusan: neanuInesanalfinalszneumsnaenlnimunesnundn aau
neanundnanidlinalsznoumsindenlamudv it ia (Passive Management)

yariiy Indounds 5 Y (% asll)
- SCBCHAA Fuiti i Peer avg
10%
0% [
3.61%-3.44%
-10%
-12.55% -12.88%12.90%
-20%
20.20%
-22.93%23.27%
-30% 27.20%
2562 2563 2564 2565 2566

=~y = o R TV = = A A jaa
Hnayn: “lmJ‘nnm“quﬂﬂmmnu Namimmmmﬂmmmmumumwﬂxmﬂunamuﬂumauﬂﬂgnu

wamssHuNudoura v nvna

a
S

YD 3heu emeu 15" 33' s 103 jqiml
I
SCBCHAA -6.07 -11.28 2137 -23.10 NA NA NA -18.21
il va -6.39  -10.64 -20.63 -2385 NA NA NA  -1841
ﬁ]mgﬂeluﬂémaHﬁHZ 41029 -1275 2618 3393 NA NA NA NA
ﬂ’J’INﬁuN]NMBQﬂﬂQﬂH 4.90 7.15 13.23 17.01 N/A N/A N/A 19.16
AuEUYe Iy 3a 516 706 976 1413 NA NA NA 1678
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SCBCHAA

MIBoHHIBAINY MIVNeAUHUIBAIY Joyaisadn

Suimsde:  naYuihims

taiims 93 14.30 w. SCB
EASY APP 94 14.30 u.

NAIMMNs:

yamduilumswoneniwsn: 1 um

A % 2.«
yamdudmlumssovieasadaly: 1 vm

i

Suimsaedu: Nouihms

ilaiims 83 14.30 w. SCB
EASY APP 94 14.30 1.

AIMNs:

yamduilumsvignu: 1um

HOANUTDDUHAI: 11

33ENMMISURUMVIEAN: T+2 Ao2 Tuihms
Ha9InNIUMNEMs
VgAY

a a 4‘ v a 1
(veanuansldsumlasszeznamsSuidumane
A A o= s X A g T a WY o ay ra
AuaTatIosWurseasnIndala wadd Ty
5 JuiimsiTuon I emsveny)

J IS a A < A=
AT ITNHSNNTSNNVIINNBINUITIN (% flollueg NAV 533 VAT)

\J = Ta =3 a
MBITIE gaga iy U939
MIVAMS 2.57 1.00
1w
Mg 321 1.10

A o a = ' A A s a Aqy Y o ¢
HNYe: - 1J‘E‘H‘Vl‘ﬂﬂﬂ15f’)]‘i]W‘iﬂ‘iﬂﬂlﬂﬁfﬂ!!!‘IJQQﬂ]ﬁiiﬂluﬂﬂﬂ!‘iﬂﬂ!ﬂUﬂinW?ﬂ‘}"iﬁﬂﬂﬂaf’Nﬂ‘Uﬂﬁq‘"ﬁ

) \J F Al a v
nsemlynalumsusmsdams

\J = d’ =) < YA '
MBI TNUSNNSNNVINHDDHUIE (%

mmyadﬁama 591 VAT)

MssstieN gaga by HTREN
Mg 321 0.50
ms¥udenu 3.21 aniulaiisamiy
msdunlduumheasud 3.21 0.50
madunfasumioaamueen 321 an i laiSamiy

msleune

10 11N M@ 1,000 ¥ e 10 UM @@ 1,000 ¥4

HEme): - uiEndamsernfinnsan/agu
nsemldaglunysusmsdams

4 A A o ¢
YasmsssuiioniiSanfuel uiielKaeandesiunagns

19y A P - - ) o 1 1a v '
- mldnelumsdeviaranning !Nﬂﬁ@‘“ﬂ/ﬁﬂm1ﬂ/ﬁﬂ!ﬂﬁﬂuﬁu?ﬂQQY.I‘H "lmnmaﬂaz 0.75 Ya33yam

WHIgaInu (U939 0.08%)

dadlsziannindduiasmu niwdauiiaany s Suduusn

Usznnninedan % NAV Yonsndau % NAV
WHIgaInu 100.45 ¥¥H3IgaInu CHINAAMC CSI 300 100.45
Rurhn 152 DXETF
A
au -0.17
asInseyRUs -1.81

Maximum Drawdown -39.29%
Recovering Peroid N/A
FX Hedging 95.75%
o \J = \J
AT IUNHUNIBUNTAINY 0.02 tm
Sharpe ratio =
Alpha 0.89%
Beta 0.83

Tracking Error -

nindduiamu 5 SudunsnveINeINUHED

A oodn
FONINEIAY

% NAV
CSIN0300 9.52
Kweichow Moutai Co Ltd 5.58
Ping An Insurance Group Co of China Ltd 242
Contemporary Amperex Technology Co Ltd 2.22
China Merchants Bank Co Ltd 2.11

msdnassmsasulumalszmavesnaanunan

Uszina % NAV

U 100.00
NGUQAAINNIIH (Sector) % NAV

Financials 21.30
Industrials 13.97
Information Technology 13.97
Consumer Staples 11.94
Swaps 9.52
éu 9 29.82
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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
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
uammmawaﬂwiwﬂnuwasqmamammimwanmwammnawunﬂuiamwa gan 1 ﬂwwimfmam NAV mamawunmﬂaﬂ‘luiam 282102 URBIN NOINUIT WAL
Portfolio Turnover g4 uwmmﬁcmsuwwanmwsmaﬂﬂswmmmmiﬂawuua miwmuwumwamﬂwanmwwm wqmwﬂﬁmnﬂﬁﬂumfmnuwamsmmumumammwu
saiterlse mummﬂuﬂwmmwammwanmwmman

Sharpe Ratio 8013187152 wmwamammummwmmﬂamunmﬂismmtmnummmmmﬂmﬁawu 1AsMUINNIANAANTENINBATINAAD ULNUUBINBINUITINAUBATING
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
u,mumumwmmmwimmumwmammmﬂu )
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wawmmwuunmﬂaauuﬂawmamﬂwamammuuaEmemmJaauuﬂawmammamammumaqnawanmwamamam Beta 11001 1 uaaei1 ndnnindlunesamsamu
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LGHEIDAL L)
Maximum Drawdown -46.95%
Recovering Peroid N/A
FX Hedging 95.75%
dasaIunUTIUM A 0.02 1M
Sharpe ratio =
Alpha 1.04%
Beta 0.83

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

Bloomberg code: 83188 HK
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Maximum Drawdown nlofidudnavianuggavenoaumluszozi s Tdonnda (mamumﬂﬂmaamuﬂmmq‘luﬂsn 57)) TaoSannszi NAV dowiaeii qagega 11
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Recovering Period 5% gzt mmﬂumamlwwamummms ZOZAAWANITVIANUGITAIUDITE mmmwunaummunummulmswmnmmuwiflﬂ
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ﬂiwﬁmﬂ1wmmwaﬂmsnamuﬁau“l,umsﬂmaaﬂmawmm mawuiuwaﬂwsweﬂﬂaﬂwmm LA
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