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. ¥o Uaﬂ.ﬁu%?‘iﬁ%’ﬂm‘iﬂﬂiﬂuﬂﬁ’ﬂ: Hang Seng Investment Management Limited
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-12.55% I I
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“17.37% 1581%
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“23.26%)4 169
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ANNAUHINYDINBINY 1221 1342 1873 2729 2978 2624 2376  23.60
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Swhmsde:  naiuiims Suhmsunedu: goiuims Maximum Drawdown 59.26%
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 .
s X 4 S A FX Hedging 95.35%
yamvudmlumsdevignsumsn: 1 um yamvudlumsnedu: 1 um
£ J = \J
LYl & 2 . “ ! BN AIUHPUDSUMIAINY 0.40 1
yamduilumsdeviensadali: 1 vm HOANUHADVUA: 1M
¥ a1 a A oo Sharpe ratio -
STEZNAIMISURUMNLAY: T+2 A2 IUNINI
1igsnnIumsems  Alpha 1.98%
=)
AU Beta 1.01

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

i

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

YonSudau % NAV
A = Ta =3 a
(0 Fefet B qqqﬂvlmnu DN Alibaba Group Holding - SW 8.20
msaams 2.57 1.00 China Construction Bank 8.00
e
e 3.21 1.12 Tencent Holdings 725
A o a = ' A A s a Aqy Y o ?
nnewe: - v3ndamseniinsandsunlasmsssndsaiisanivesuieldaeandesiunagns Meituan - W 6.48
niemltelumsusmssams
China Mobile 6.13
o 1 £
Arsasaiion e i fete MIVAAIINMIAMNUIUNGUYATIHNIFTHVYDINBINUHED
msve 1.07 0.50 NGUYATIHNTIN (Sector) % NAV
ms¥udenu 1.07 aniulaiisamiy Information Technology 35.14
msdunlfeuniiigasnudn 1.07 0.50 Financials 25.69
msduildeuriisaanuesn 1.07 an i laiSamiy Consumer Discretionary 13.47
mslourinoe 10 11N M@ 1,000 ¥ e 10 VN f@ 1,000 ¥ e Energy 8.94
wnewe: - V3mdamseniinsanasumlasmsssufisniiGaniveiuile]Haeandasiunagns Telecommunications 6.13
w?aﬂ:ﬂ%’a'mhn&]inﬁmﬁ%’ﬂnﬁ s L . ' duq 10.04
- mlFnelumsdeviananning ilodve/davie/dundswizaasny lifuiesaz 0.75 vosyam , -
Y v o k3 v A 4
viheadnu (Fu934 0.08%) vneie: Yoyanesnurandudoya o Tuil 29 nannius 2567
o 1 v da A v da A YY)
daaaulsznnningaunasnu NINGAUNAIMNU 5 DUAVUTD
Usznnninedan % NAV Yonsndau % NAV
niIgagny 98.54 W1IWaNU HANG SENG CHINA 98.54
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A
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SCBCEH

m3aanuluneanusIMBURUNT 20% VoI NAV

ﬂffanmi@u: Hang Seng China Enterprises ETF ISIN code: HK2828013055

Bloomberg code: 2828 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
402 ; Y
Nog : 4178 0115 1 Tnewdivd thsa w1 i 18 auusymmn
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- dsziAnneanusIN: NOINUTINATINTNW/NBINUSINTAIARS (Feeder Fund)/Noanusanfiniuasnu
nuufinandasmalszme -
* NGNNAINUIIN: Greater China Equity 6 : @B

ampuluaninsyudundn Taamdelusouliieandt 80% voa NAV

wlenenaznagninisany

« wWiuaauluniieasnuvesne s INealszmAIieIne N MReI (Feeder Fund) 161n Hang Seng Y3anvINHIIN

. . o 9 a v
China lZ'ntergrllses Inde: ETF (n'm:qr’tm?ln) nmnuwanamu‘luyﬂ:1m17;14:1mu'ﬁynasnwaﬂammu SuamziDeunaayu 19 31 2556
nesnuneurnAsINTisazmlFnentvnavesneanulilndifemeaumiunanouMuINMs Y _
amu‘luﬁ"qﬁ Hang Seng China Enterprises Index (H-Share Index) cl‘lfi’NmﬁQ’ﬂ IUTUAU Class 10 3gau 2562
) Uaﬂ.ﬁu%?‘iﬁ%’ﬂm‘iﬂﬂiﬂuﬂﬁ’ﬂ: Hang Seng Investment Management Limited wevigmsaeiduiiuna 38
- neauewaluFyaFeneaIawih (Derivatives) torfinszanEammsuImsmsanuy Ve

; ; 21gnaINH Tifruaerglasams

(Efficient portfolio management) traz/m3emsv3snnungss Inateaiunudasnindaswanden

vosndnningnionindduluanaiiumalszmadinosudoegisuivagadiuum s vaclavaznile  BREUIEHLETERHY
w da

lairfoundn 90% vesyammSnddunasmulumalszima

4 - " oay 4 o 1 meddnval st Bealva 9 1YY 2566
- nagnslumsuImsneanusIn: neanuInesansldnadsznoumamaenlimunesyunan dau
o v o ado a a_ v ¢ o a
neanunanjsnTdldnadszneumsndenlnamudy it Ia (Passive Management) Hauun Andaanaty 2 WYARIMEY 2564
o U ﬂly Y o
wamsauiUOUBazAYHT Iadounas 5 Uifiu (% asll) o ado
AU IA
. SCBCEHE it i Peer avg v A . . [YNE ) )
A¥H Hang Seng China Enterprise 100% ﬂiumﬂﬂunumiﬂamu .
30% amndeednswandenlurieszeznaiimiamane uINUUeIY
2191% 9 30% Faodnamaneuunuuanailuumludandin 95% naz5u
o .36% o y § a 19
20% dwdaswan/asy mesnnamaneunmuduanaifuum ludas
\J
10% 9.85% o0 aIu 5%
o A
Anou
0% [
'
37 - msasnulunesnusnlulymaehnidu '
=6.30% o Aa Al a @
-10% ¢ - mamsariiuanvluefnvesnaanusu Nldiludedivududanams
-12.55% °o_ a
0% cssrd ST — autinaulueinna
N -19.82% -20.20% v 1 4 a
249%, MIVITINABMUIIIA
-30% 27.20%
1@5umsSusesain cAcC
2562 2563 2564 2565 2566

i a o a J 1y A a =< & 5 1aa
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wamsauiunudourawuuilnvye

f281119]

YID 3iheu 6ou 13 33 s w03 .,

AN
SCBCEHE -1.69 377 -1098 -13.81 -2085 NA NA  -1114
fiyia 201 -392 -1159 -1652 2358 NA NA  -13.79

' 4 ' o 2 - - - - -
Aundelunguideiu 191 -542  -1223 2212 2247 NA NA  NA

mmﬁumummnamu 1221 1342 1873 27.29  29.78 N/A N/A 26.73
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A
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masdunlAsumbeaamieon 1.07 0.11
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Uszanmingan % NAV FonSneau % NAV
nBany 98.54 142803 HANG SENG CHINA 98.54
Aushn 50 [ENTERPRISES INDEX ETF
A
39 -0.39
asIEmseYHS -1.04

SCBCEHE

Joyaisadn

Maximum Drawdown -58.04%
Recovering Peroid N/A
FX Hedging 95.35%
dasaIunUTIUM A 0.40 1M
Sharpe ratio =
Alpha 2.78%
Beta 1.01

Tracking Error -

NINGaUNAINU 5 auﬂumnmaanmﬂuhaﬂ

(4

o

)

D -
o

Fonswdau % NAV

Alibaba Group Holding - SW 8.20
China Construction Bank 8.00
Tencent Holdings 7.25
Meituan - W 6.48
China Mobile 6.13
NGHQAAINNIIN (Sector) % NAV

Information Technology 35.14
Financials 25.69
Consumer Discretionary 13.47
Energy 8.94
Telecommunications 6.13
éu 9 10.04
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m3aanuluneanusIMBURUNT 20% VoI NAV

ﬂffanmi@u: Hang Seng China Enterprises ETF ISIN code: HK2828013055

Bloomberg code: 2828 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
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