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AE9TNLHENUAZATLTAN22BS ChinaAMC CSI 300 Index ETF (NB3yjuuan) *:
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AnaTTiENn1T3ANNT (Management Fee) 0.70%

AnassuiienuazAn lanasianan (Net Expense Ratio) 0.82%
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TRYANITRINUUASNANITANLEUMULBINGINU ChinaAMC CSI 300 Index ETF (N@IUUan)

A Cumulative Return'

L]
1-Month 6-Month 1-Year 3-Year 5-Year Since Inception
ChinaAMC CSI 300 Index ETF ! -0.56% +2.37% -4.35% -30.40% +3.80% +69.28%
2
CSI 300 Index (Total Return) -0.46% +2.86% -3.29% -28.23% +9.82% +91.28%
1
A Yearly Return
2019 2020 2021 2022 2023 2024YTD
ChinaAMC CSI 300 Index ETF ! +37.19% +28.16% -4.52% -20.58% -10.11% +4.30%
2
CSI 300 Index (Total Return) +39.19% +29.89% -3.52% -19.84% -9.14% +4.70%

1 Past performance information is not indicative of future performance. Investors may not get back the full amount invested. The computation basis of the performance is calculated on NAV-to-NAV, with dividend reinvested. With
effective from 8 November 2021, the investment strategy of the Fund was changed. The performance of the Fund prior to 8 November 2021 was achieved under circumstances that no lenger apply. Besides, Performance

analytics here refer to RMB counter unit.
2 Based on total return and is denominated in RMB.
* Please refer to the Fund's prospectus for further details (including fees)

* Total expense ratio is based on expenses for the year ended 31 December 2023, which include management fee, trust fee, etc. It does not represent tracking error.
% The latest NAV per Unit is available on the Manager's website at https://www._chinaamc_com hk/zh-hant/product/chinaamc-csi-300-index-etf-3188-hk-83188-hk/

& Calculated since 16 July 2012, the first offical NAV date of the fund
Source: China Asset Management (Hong Kong) Limited and Bloomberg unless specified otherwise.

A Portfolio Allocation

1.92%
1.09%

3 .46% 0.29%

351%

5.70%
6.51%

8.03%

3.54%

13.77%

11.88%

A Top 10 Holdings

14.61%

u Financials
= Industrials:
= Information Technology
= Consumer Staples
Swaps
Materials
Consumer Discretionary
= Health Care
u Lilities
u Energy
u Comnmunication Services
= Real Estate

Cash And Cash Equivalent

Security Name

Weight

CSIND300

RENMINBI Money Market Fund

Kweichow Moutai Co Ltd

Contemporary Amperex Technology Co Lid
Ping An Insurance Group Co of China Ltd
China Merchants Bank Co Ltd

Midea Group Co Ltd

Zijin Mining Group Co Ltd

Wuliangye Yibin Co Ltd

China Yangtze Power Co Lid

NHEILNG -

(1) 7ixn : Factsheet 294N@IUUAN W FUT 31 WHNIAN 2567

@) uaneuwnulusmnveanamurni lAidudduduiwmaneuuuluauan

- naenutlangeAs lun@aas CSI 300 -

8.54%
5.89%
3.21%
2.62%
2.32%
2.13%
1.59%
1.44%
1.43%
1.31%
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smefagaiuayunisinevdaiudeaumioanu (seling agent) twasinsAng
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AanaTaeuannIwdsssvind (wildsanfeidsniegsendneanfiunisufilawen
arannliiinisiiinnautiuaanainnisdaeielu SET visalunaindasranannineg
ANNLsZINA)
oo . o o
- fjufiagluszndng IPO Wanisaanziaviens
d‘y dJ d‘i/dj e‘ld o d‘y U v A dIQJ o ag;
- A91873UH A91ANITNTENU ANATIRATYeNTa ATl iseAnn NEaandasia
Fupungunelng waziausnenmatsinlusislszma vivefeandnfaauniu

npvnnefNeLsEinA (waldsuanressuAm s dadRnsdszimanld Fueuny a1

1
'

dsznaugsia swiarswadiaedulszmalng) vzeillunsnans Basel 1l A credit rating
g/ lusrAL investment grade uax Lﬂummmiwmﬂﬂmﬂuummw Heaulu SET vivalu
[ﬂmmmmwmmwamqﬂﬁvmﬂ m@m@faﬂmmﬂﬂmmmfaumﬂum?miﬂ ﬂimmﬂu
PIAN TR WMUASuE s tias NI Wisa NG 397 1 T LLmummu {innsvgni
m:umﬂmﬁm@hqﬁ@mﬂﬂammﬁ'ﬂi:mﬂﬂm:mwmﬁﬁﬁummmnuﬁwum uazlu
nadiflunmansiniuadudszuilinnng 307 fu Tuudsuiiamu fesdunzdeon
vireat/lusrLnves regulated market)

- ‘memummm@uwuﬁ (Derivative Warrants) 17‘1ld U issuer rating ﬂﬂlui:ﬁu investment
grade

- §7N377N Reverse repo / OTC derivatives 171'@:5 wm&ﬂ & credit rating ﬂﬂluivmu investment
grade

- g infra viTaniae proper‘ty17{'31mwzlﬂjHuﬁﬂy’aﬂ]ﬂﬂﬂ?ﬂ'ﬂﬂiuixﬂ’iw IPO 1iiBn1390
nedeudeanslunszanudemevdnminddwingamuinllaes SET sisereinanate
WENANNINEI L s inA (LL[EiiﬁJT'JNﬁQWi’JiIﬁﬁﬂd’]')ﬁ@ﬂﬁ‘tﬂfi’wﬁ’]Lﬁuﬂ’]i‘LLm‘ﬂm{ﬂﬁl‘m@l
TN afinneumisussnadnesnainnisaeanelu SET visalunanndeanemdnning
mwﬁumﬂ) uaz Lﬂwmmmqﬂfawuwiﬂmmm:rmmivmamimmuluﬂ@mﬂﬂimmq
wuﬁmﬂﬁqmmmwa WaednBn31n uhausingdl (diversified fund) ANNULLANAST
ANINUATIZNITNANT NLA.A. NIVUA
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- sk private equity aamzifiaudaanaviteatluszwing PO ieasmziflavudagnelu
mvmusn@mwmmvwmmuwaum”l.ﬂmmmmmmnmwmmﬂumﬂ%a 159104
pandasaudnnindsinlszina (usildsauieuag private equity iagszudng
mo’]Lﬂuﬂ’]i‘LLm“ﬂLv]@ﬁ@ﬁ@ﬁﬂﬁﬁﬂ’ﬁwﬁﬂﬂ@uﬂﬂqaﬁ/xiﬂdﬂqfﬂ’ﬂﬂ@ﬁﬂﬂﬁi‘fﬁy‘ﬂ‘ﬂ’miumﬂ’]m
wannsnsTusalszmalne udiﬂ‘l,ummm%yﬂmwﬁnﬁwﬁﬁmﬂi:mﬂ)

- ndael CIS MNUTTNAADIENIINNNTAAIAYUY 171'@1ﬁm:Lﬁﬂu%yfasmw‘%@@fﬂmwdw IPO
Wensaansfuudernalunsyanudesaudnninddusufacmuializesnann

wnninduviatlazinalng Were9na1ngoansuanningaalsrma (ustldsandeian
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v

Faunelunaiaudnninduiadszmalne mfa‘l,ummanamwaﬂmwwmm:mﬂ)

neawu o infra ¥ieiag property Ta9nedunANELIzNITAtEN1samuluianig Tanindnsadau
¥
‘L‘mm”iwﬁug’m adaisunine 1izaANsn2eEn waawAnsel (diversified fund) ANNLWANAY
NAINeUANENIINNT N.4.5. Muue uazaanzdoudeunavizent luseudng IPO Wans
= dy dy o o o o o Y ul/ A dy
apnzideauternalunszaudeseuanningdwiugawunialiaes SET visereenannge

PreuannIneselszina

nindauauuanmilaainiszydinesiu (SIP) sufuldinubesay 5

wnewe : A1wdunisaenuluning@unsil Tifdenmuaiieaany single entity limit 289§5uen aannsansvizasdayoyn ulousinadl
1. Rudnyizansan s Ui Rue e 19A LB UIBIN 91 LN

2. derivatives on organized exchange

ANSTIRIUNITRIYUNAIUIUAINNANTANTS (Group Limit)

o o a o a o dl 1 oA = o A k4 | 1o ras v
mmmu’lmiwf_laummui‘i:mnﬂumwwaq‘l,uﬂqm@mﬂmmnwmmimLﬂu@ tyﬂu laiifuseany 25
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» .
wanawme] : AuFunnsasunindaudail ldddenmuniiaaiu group limit

1. L?uthﬂﬁ@mﬁ@ﬁﬂﬁﬂmﬁﬁﬁushmﬁ’amiﬁﬁLﬁumwﬂmﬂ@mumm
2. derivatives on organized exchange

a o

Ang1dIUNTaUNAUIMAINLsINMEWERU (Product Limit)
v

nsasnulunindausall sanulifivienas 25

S

; a A :; o Y a v d‘ A ] v o a v al
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ffuRaIAUIfaaNsTeew LA NTaRY IR ITilaueanenIa1suinean i)

a A al A dld a A
- RusnirenmansnaumvinRuednntszazinainisdininu 12 inaw

- Total SIP

n13aen Ul Reverse Repo Tifvsenas 25

n13a3v)1lu Securities Lending Tifvsenas 25
4y e o d M d AN R soniuliiiufenas 15

Total SIP Baliun nIneduau (SIP) mugnsdaunsasmuiAuInAugaannIngaure ¥

v
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] ) T o = g £ R
AATIN (single entity limit) LLF“'IVLNT'JNQ\WIT]Q']?VIH ATIANTINUUNINNU ATIATNNATY YD
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'

eantinule Ann Wsensans Basel Il Nfpanidutsimannzideulu SET vialunain
&y o o & 1 A v IS a ¥ <3| GI/ 1
Hegnevdnningsinelszing wdedeaniniaitamedoyaiunisiall uazeyluszuuaes
= . . v o o (- = il .
regulated market Lazd credit rating ﬂ%‘luimumm’] investment grade yi7aldd credit

rating

Derivatives #a%l

. P

- nadiningsnasu derivatives NRdRGLszasAian1sanANIAe (hedging) TdifugarAudesnieg)
- madinvinganssu derivatives NfL tensanANILAE (non-hedging) net exposure MAnaNN19avulu derivatives Tag

#agluiifiubesay 100 va9 NAV

wneme : Avunisamuluiudmisenmainfisuviidulnienisaniiviuesnemuen liddeiivuanaaiu product limit
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ang1daun1sasuiimuImmnannisuladaluianisiamu (concentration limit)

ﬁummu’%ﬁmmimﬂwﬁq NNNAINUTIN i"JNﬂuﬂ’]“‘Eﬂﬁlﬂ'ﬁ‘@ﬂﬂ’]iﬂ@\‘]ﬂi“ﬂi’l"‘mﬂqi‘ﬁﬂLﬂﬁlﬂﬂufﬂ’ﬂdﬂ@’]u')uﬁu
184913 deandnsasas 25 m@qmuqumm@ﬂﬂmmmuum%mmwuu
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(bond issuance program) Inaseudusalazens
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Vanun Wndae yaA N BuusAsssiaanig
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LFANLNUATY

28 3.81. 66 — 31 W.A. 67

- glpazaNYyaAT 1w 4.6545 1.0479

- gilafaauaniii Tdiiu 4.6545 1.0479

- aiinanaRuiiung laiiiu 4.6545 g luiTmaune
o Aissruilannisdanig

- glnazaNyan Tdiiu 2.1400 0.8025

- ailafaauaniii Tdiiu 2.1400 0.8025

- aiinanaRuiiuua ladifin 2.1400 e litlnaunne
o snssuflangpuanatlszlam]

- lpazaNYaAT Tdifiw 0.1070 0.0321

- gilafaauaniii Tdifiu 0.1070 0.0321

- ainanaRuiiuna laiiin 0.1070 g luiTmaune
o dsssnflanmanadaumicaau

- gllnazaNyan Tdiiu 0.1605 0.1605

- ailafaauaniii 1w 0.1605 0.1605

- aiinanaRuiiuua laiifins 0.1605 e litlnaunne
o Ansssuidlunfiinensamu T3l T3l
o Assruianlunisaauiind PRTOICOTIEER 0.0528
o e ldanglunnsdn iz iu Tl T3l
o AlFaneiiitadiasTuniafjiFnmenesmu T3difins 1.0700 flaiGaniiv
o aldanalunslawmnuazilszanduiug laiifins 1.0700 feliBanifiy
o Apsnilaniu Tadifiu 2.2470 -
2. Asssullanuazanldanasaniitszananislalle
° m%mmmmumfammwﬂwmmwamq'ﬂumﬂ iz ldanasing AuTidne3e a3
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- FUARZANYAAT laiifin 4.6545 1.0479
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- dipanaRuiluua lalifiu 4.6545 gelsitlmauaans
Aldanelunisdaanananning ANTIANEaR ANTIANEaR

- naenutlangeAs lun@aas CSI 300 -

USENranNSWgvanN1sNovNU NSYAS 911a




U1 33

AP < v o A va ' (1) 2 : \
m’lmmﬂmszmmm'mgm%‘ﬂmﬂgn’aumﬂmwu (i"ﬂﬂ@t‘ﬂ’ﬂdﬂm@ﬂ"muQﬂ@\Mu)

o 8 a (3
LFEANLNUAFTY
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- aladvANyam Tdifiu 2.00 0.50
- afagasuaniiii Tdifiu 2.00 delalFanifiu
- afipanaRuilung Tdifiu 2.00 e luitlnaue g

O  AEFTNIUENNTTUTDAUNUILAINUY

- aladvANyam Tdifiu2.00 dalaiEanifiu
a v s 1a o 1l =3
- afiagasuaniiii Tdifiu 2.00 galaiEanifiu
- afipanauiung Tdifiu2.00 galuitnauays

] P o a4 ' ¥ (2)
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- afagasuaniiii Tdifiu 2.00 delaiFanifiu
- aipansRuilune Tadifin 2.00 ehlaiTlaauang

' - Ly = '
O  AIE95HLUANNITAU Lﬂaﬂuuuqslquu'aan
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O  ANBFTNRENMSIAUNUILAINY 137 10 w1 sig 1,000 Hag T31fiu 10 uw sia 1,000 wdag
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WNELUR

(1) AsssaflanvizeldanenGenifiuainnewusn wazsisefdstaviagtonoamuieiiu dudnsfissunFyardiiuvzaniigsiaenisiten®
aulauga

2) EndanisarldFaniursssudonnisdufoumbeamu lunsdiiidunsdudeussndeaiiamiasasmunia finesuineaiui
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ﬁ’lilﬂztailﬂﬂ’li@\ivqlu o 31 NENIAN 2567

YAAIATNTIAIARIA % NAV
wannindvidansnddaululszna 2,814,884.75 2.08
HuUNINEUIAIT
S&P
Rate A- 2,814,884.75 2.08
wannindvidansndfusatlseina 136,150,045.79 100.80
NUIEIAIN Y
annzideulunanananning 133,942,173.54 99.17
HulNsuIAIg
S&P
Rate A- 2,207,872.25 1.63
“zyty'\%yammiqwm (2,706,038.43) (2.01)
ﬁWrywﬁl'ﬁwaaﬁuﬁmmmeﬂ?ﬂlﬂu-ﬁmmwmeﬂﬁlﬂuﬁumﬁﬁmﬂi:mﬁ
TRIS
Rate A+ (2,006,564.27) (1.49)
Rate A (86,779.02) (0.06)
FITCH-LONG
Rate AA (334,655.77) (0.25)
Rate AA- (278,039.37) (0.21)
Bue (1,190,708.82) (0.87)
Qﬂuf: 1,256,712.81 0.93
il (2,278,423.58) (1.67)
AnlaneAgane (168,998.05) (0.13)
NAANSWERUGNE 135,068,183.29 100.00
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Teasidaansauly ”tu_,rgﬁ:aﬂuwmmﬁﬁ o 31 NOHNAN 2567

Ui 35

sziandnyeyn AR nnilszaen HAMALA % NAV  JUASUAIAUA flsrneny
s b (Notional Amount) (net gain/loss)
Vmaﬁﬁ'?ﬁw}iq Tunsuanuaey
ArynunWaiinge UNA.5.N796308 581 Yearuannuides 4,278,087.00 (0.0929) 20 #.81. 2567 (125,501.85)
ArynunWaiiagm UNA.5.N796308 581 Yaarunauides 5,102,148.89 (0.1129) 27 §.81. 2567 (152,537.52)
ArynunWaiiagm ya.5.08n3 e Yaarunauides 3,669,266.00 (0.0379) 18 N.A. 2567 (51,136.31)
Arynynwaiinge UNA.B.EFRUN AWM Yearuannuides 7,700,585.18 (0.0642) 18 N.A. 2567 (86,779.02)
Aryynaiinge UNR.FUIANT e lisT Yaaruannuies 9,676,784.70 (0.1414) 20 H.81. 2567 (190,922.82)
ArynunWaiiagm A, 5uA g el Yaarunauides 4,027,817.45 (0.0686) 20 §.81. 2567 (92,596.64)
ArynunWaiiagm UNA.5. 1913 s U Yaarunauides 22,734,204.00 (0.3519) 20 #.81. 2567 (475,362.78)
AryynWaiinge UNA. 5. MNT N FUTR Yaaiunnnades 4,399,573.20 0.0031 20 #.21. 2567 4,163.38
Arynynaiinge UNR.5.NN7 INesUTR Yaaruannuies 5,293,366.50 (0.0284) 27 .81 2567 (38,322.34)
Arynunnaiiagm UNA.5. 1913 s U Yaarunauides 35,893,440.00 (0.6641) 27 §.81. 2567 (896,936.70)
ArynunWaiiagm UNA.5. 1913 s U Yaarunauides 36,532,187.80 (0.4062) 11 n.A. 2567 (548,645.10)
Arynynnaiinge UNA. 5. MNT N FUTR Yaarupnnaides 3,971,588.00 (0.0381) 18 N.A. 2567 (51,460.73)

W 31 WO ENIAN 2567

a ¥ E= 1 a
ﬂ’l’il,ﬂﬂLNﬂ“H’ﬂEﬂﬂ’l’in'ﬂﬂu’Jﬂ’ﬁ\iVjuLﬂu 10u3

- ldfinnsfieudazaaiu 1 Tu 3 1esynnalayananis -

ffanduawmuaunsanmaasuieyadadiunistiontisasu Inensaldn www.krungsriasset.com
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ANRELNENITINDUALASIFITURIFANLUAADUAUANNUNLTRD D

® pRTUTTETNANLATSEaZEND

Moody's S&P TRIS Fitch ANRBLNE
LA A = = s e A
Aaa AAA AAA AAA ANUTaTeqeNgn uazilaau@easnfign
Aa1 AA+ AA+ AA+ @
oA = o e
Aa2 AA AA AA ANUNTETBAINN UATHAINIALIAINN =
2
Aa3 AA- AA- AA- 2
=
Al A+ A+ A+ =
Lo ;g 5
A2 A A A ANNUNTRNRE UaTHANNIEENEN 5
a
A3 A- A- A- 3
=
Baa1 BBB+ BBB+ BBB+ %
' Q.
Baa2 BBB BBB BBB AN IeReeg unsine 14 e
Baa3 BBB- BBB- BBB-
Ba1 BB+ BB+ BB+
Ba2 BB BB BB ANUTTaRINdNsEALLUNaN
Ba3 BB- BB- BB-
@
+ + +
B1 B B B 36
B2 B B B AN e fieay Tunusiaaan Sa
Do
B3 B- B- B- o=
an
Caa CCC+ ?‘g
Q
Caa2 cce c+ cce <
. 3o =
Caa3 cce- Hannudeslunisiadadiszuilganign o
®
cc c cc 8
Ca -
C C- C
SD RD RD agluanaziinindsenil Tnefeannsansuillaiaiunsn
C o dy A a % v °
D D D dnszaenidouasAuRusiulimunivun
&
® asnansuilszazdu
Moody’s S&P TRIS Fitch ANBRBLNE
P-1 A-1 T1 F1 feanmaansnidaniueiainisdinunisaaiauaznistuiuiunsalussAumunn &

' dld s Vas ¥ a o o d’lnllnl '
anmAaeANIN waztinawuazldiuanufnAsesannsinlad sz uinAndd
fuALAshnluszALEy

P-2 A2 T2 F2 feaannaarsuidaniugivinunisnaiauaznisRuiniaunsalussdus wasd
pnaNnsnlunsinssutissavdulussauiminela
A3 T3 F3 feanmaarsniidanuansnsnlunisiissuilsrasduluseiunaeniuld
B B fannuannsalunisinsenilszezdunaendngeuus gaanuansiivannulduiuen
T4 % ;
c c BE9geTaIANAINIT It seulARsamNAuana sy 1
D D D Wuseauieg luannsininanseuil lnsfpanamansuilldaunsomseaendouay

NNEIL1IB)

v

A a ¥ o
AuRuAulFnuiuA

(1) WATRIMNIELAN (+) WTR AL (-) WTRLAT 1 19 3 Fafingiil NBRUBNANLANFANNTIARIN NI WA LAIARN e TusEALLREATY

(2) AEINTINY (tha) azseylisaanduduimshnievanivdusunsanneludsamadmiudszmalne
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2 dl.
ABHRABDU °) ‘
QU

1. msfunadszlerunauunuiiiasainnisinamulduinisyunnadu (soft commission)
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