Total Return Performance of FTSE MPF Indices (June 2024)

Cumulative - Total Return (HKD)

An LSEG Business

FTSE MPF Hong Kong Index

10v%
225 6.97 3.59 3.59 -4.95 -37.92 -25.06 6.28

FTSE MPF Domestic Hong Kong Index -4.45 237 -4.07 -4.07 7.96 2657 -19.58 8.92
FTSE MPF China Index 2.17 492 373 373 6.06 -22.86 8.56
FTSE MPF Greater China Index 115 7.84 9.06 9.06 513 3.86 44.61
FTSE MPF China A Index -4.48 3.26 -2.78 -2.78 -10.01 111 -
FTSE MPF China A Hedged Index -4.19 291 171 171 9.36 238 -
FTSE MPF All-World Index 197 2.67 1135 1135 19.05 69.05 13227
FTSE MPF All-World Hedged Index 213 291 11.95 11.95 19.64 72.07 14149
FTSE MPF All-World ex US Index -0.41 077 594 594 1166 35.41 55.43
FTSE MPF All-World ex US Hedged Index -0.07 137 7.61 7.61 1331 4195 78.67
FTSE MPF Developed Index 184 232 11.48 11.48 1955 7451 14220
FTSE MPF Developed Hedged Index 200 255 12,08 12,08 2013 77.70 15235
FTSE MPF Emerging Index 332 6.55 972 972 1363 2235 49.22
FTSE MPF Emerging Hedged Index 3.40 673 10.04 10.04 13.88 241 53.80
FTSE MPF Asia Pacific ex Japan & Hong Kong Index 527 577 10.28 10.28 2017 59.56 85.12
FTSE MPF Asia Pacific ex Japan & Hong Kong Hedged Index 530 5.97 11.59 11.59 2161 66.32 99.55
FTSE MPF Asia Pacific ex Japan Australia & New Zealand Index 4.01 6.96 10.05 10.05 13.06 2285 57.43
FTSE MPF Asia Pacific ex Japan Australia & New Zealand Hedged Index 402 7.07 10.25 10.25 13.19 23.09 57.74
FTSE MPF Asia Pacific ex Japan ex Hong Kong ex China Index 589 6.28 11.05 1105 2256 66.04 92.90
FTSE MPF Asia Pacific ex Japan ex Hong Kong ex China Hedged Index 5.92 6.49 12.46 12.46 2414 73.77 108.77
FTSE MPF Asia Pacific ex Japan ex Hong Kong ex China A Index 5.88 629 11.08 11.08 2253 65.88 92.45
FTSE MPF Asia Pacific ex Japan ex Hong Kong ex China A Hedged Index 5.90 6.51 12.50 12.50 2414 73.61 10829
FTSE MPF Asia Pacific ex Japan indl. HSBC Index 351 6.35 8.92 8.92 13.17 2474 54.22
FTSE MPF Asia Pacific ex Japan incl. HSBC Hedged Index 3.52 6.41 9.21 9.21 13.39 25.57 58.77
FTSE MPF Asia Pacific ex Japan Index 3.59 6.16 8.77 8.77 12.96 24.99 55.19
FTSE MPF Asia Pacific ex Japan Hedged Index 3.60 6.24 9.12 9.12 13.24 2611 60.18
FTSE MPF Europe Index -2.48 035 592 592 1169 43.74 57.68
FTSE MPF Europe Hedged Index -2.08 0.62 7.20 7.20 12.73 49.66 79.49
FTSE MPF Europe and Asia Pacific Index -0.21 128 6.88 6.88 1232 35.95 58.73
FTSE MPF Europe and Asia Pacific Hedged Index 0.12 1.86 8.57 8.57 13.98 43.46 7632
FTSE MPF Japan Index 117 4.75 577 577 12.47 38.10 76.11
FTSE MPF Japan Hedged Index 015 221 1155 1155 18.95 65.29 116.07
FTSE MPF North America Index 314 3.53 14.13 14.13 23.06 94.42 207.00
FTSE MPF North America Hedged Index 3.19 3.53 13.98 13.98 2289 93.32 203.19
FTSE MPF USA Index 336 377 1464 1464 23.65 96.57 218.47
FTSE MPF USA Hedged Index 3.40 375 14.43 14.43 23.40 95.14 21252
Annualised - Total Return (HKD)

Index Name 1Y %pa 3Y %pa 5Y %pa 10Y %pa
FTSE MPF Hong Kong Index -4.95 -14.69 561
FTSE MPF Domestic Hong Kong Index 7.96 -9.78 4.26 0.86
FTSE MPF China Index 6.06 -16.78 -5.06 0.83
FTSE MPF Greater China Index 513 -9.18 076 376
FTSE MPF China A Index -10.01 -13.65 022 -
FTSE MPF China A Hedged Index -9.36 -12.45 047 -
FTSE MPF All-World Index 19.05 595 1107 8.79
FTSE MPF All-World Hedged Index 1964 647 1147 9.22
FTSE MPF All-World ex US Index 1166 144 6.25 451
FTSE MPF All-World ex US Hedged Index 1331 3.04 7.26 598
FTSE MPF Developed Index 19.55 6.80 11.78 9.25
FTSE MPF Developed Hedged Index 2013 7.35 12.19 9.70
FTSE MPF Emerging Index 1363 241 412 4.08
FTSE MPF Emerging Hedged Index 13.88 225 430 440
FTSE MPF Asia Pacific ex Japan & Hong Kong Index 2017 338 9.80 6.35
FTSE MPF Asia Pacific ex Japan & Hong Kong Hedged Index 2161 498 1071 7.15
FTSE MPF Asia Pacific ex Japan Australia & New Zealand Index 13.06 -4.08 420 464
FTSE MPF Asia Pacific ex Japan Australia & New Zealand Hedged Index 13.19 4.02 424 466
FTSE MPF Asia Pacific ex Japan ex Hong Kong ex China Index 2256 481 10.67 679
FTSE MPF Asia Pacific ex Japan ex Hong Kong ex China Hedged Index 24.14 6.58 1169 7.64
FTSE MPF Asia Pacific ex Japan ex Hong Kong ex China A Index 2253 482 10.65 6.77
FTSE MPF Asia Pacific ex Japan ex Hong Kong ex China A Hedged Index 2414 6.59 11.66 7.61
FTSE MPF Asia Pacific ex Japan incl. HSBC Index 13.17 -2.54 452 4.43
FTSE MPF Asia Pacific ex Japan incl. HSBC Hedged Index 13.39 232 466 473
FTSE MPF Asia Paciic ex Japan Index 12.96 294 456 4.49
FTSE MPF Asia Pacific ex Japan Hedged Index 13.24 -2.67 475 482
FTSE MPF Europe Index 1169 414 7.53 4.66
FTSE MPF Europe Hedged Index 12.73 5.67 8.40 6.02
FTSE MPF Europe and Asia Paific Index 1232 138 6.33 473
FTSE MPF Europe and Asia Pacific Hedged Index 13.98 3.16 7.48 5.84
FTSE MPF Japan Index 1247 252 6.67 582
FTSE MPF Japan Hedged Index 18.95 8.12 10.57 8.01
FTSE MPF North America Index 23.06 8.65 14.22 11.87
FTSE MPF North America Hedged Index 2289 835 14.09 11.73
FTSE MPF USA Index 23.65 8.87 14.47 1228
FTSE MPF USA Hedged Index 2340 8.50 1431 12,07

Volatility - Total Return (HKD)

FTSE MPF Hong Kong Index
FTSE MPF Domestic Hong Kong Index

FTSE MPF China Index

FTSE MPF Greater China Index

FTSE MPF China A Index

FTSE MPF China A Hedged Index

FTSE MPF All-World Index

FTSE MPF All-World Hedged Index

FTSE MPF All-World ex US Index

FTSE MPF All-World ex US Hedged Index

FTSE MPF Developed Index

FTSE MPF Developed Hedged Index

FTSE MPF Emerging Index

FTSE MPF Emerging Hedged Index

FTSE MPF Asia Pacific ex Japan & Hong Kong Index

FTSE MPF Asia Pacific ex Japan & Hong Kong Hedged Index

FTSE MPF Asia Pacific ex Japan Australia & New Zealand Index

FTSE MPF Asia Pacific ex Japan Australia & New Zealand Hedged Index
FTSE MPF Asia Pacific ex Japan ex Hong Kong ex China Index

FTSE MPF Asia Pacific ex Japan ex Hong Kong ex China Hedged Index
FTSE MPF Asia Pacific ex Japan ex Hong Kong ex China A Index

FTSE MPF Asia Pacific ex Japan ex Hong Kong ex China A Hedged Index
FTSE MPF Asia Pacific ex Japan incl. HSBC Index

FTSE MPF Asia Pacific ex Japan incl. HSBC Hedged Index

FTSE MPF Asia Pacific ex Japan Index

FTSE MPF Asia Pacific ex Japan Hedged Index

FTSE MPF Europe Index

FTSE MPF Europe Hedged Index

FTSE MPF Europe and Asia Pacific Index

FTSE MPF Europe and Asia Pacific Hedged Index

FTSE MPF Japan Index

FTSE MPF Japan Hedged Index

FTSE MPF North America Index

FTSE MPF North America Hedged Index

FTSE MPF USA Index

FTSE MPF USA Hedged Index

* Based on annualised daily total returns.
** Based on annualised weekiy total returns.
*+* Based on annualised monthly total returns.

Source: FTSE Russel - total return data in HKD, as at 28 June, 2024

Past is future results.
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before the index launch date reflect hypothetical historical performance.
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Default Investment Strategy FE:%i% &%
FTSE MPF DIS REFERENCE PORTFOLIOS =EmsfE4 Bt ERWSEEE

Disclaimer:

The Reference Portfolio for each of the constituent funds under the Default Investment Strategy ("Reference Portfolio") is calculated by FTSE Russell using the data contained in the FTSE MPF All-World Index (the “FTSE Index") and the FTSE MPF World Government Bond Index (the “FTSE FI Index”). The FTSE Index is owned by FTSE and/or its
licensors. The FTSE FI Index is owned by FTSE Fl and/or its licensors. “FTSE®”, “Russell®” and “FTSE Russell®” are trademarks of the London Stock Exchange Group companies and are used by FTSE Russell under licence. Neither FTSE Russell nor its licensors or affiliates are connected to or sponsor, advise, solicit, recommend, endorse or
promote the Reference Portfolio or accept any liability whatsoever to any person arising out of (a) the use of, reliance on or any error or omission in the Reference Portfolio, FTSE Index or FTSE Fl Index (collectively, the “Index Materials™); or (b) the calculation or operation of, reliance on, or any use made of, the Index Materials. Neither FTSE Russell,

nor its licensors or affiliates make any claim, prediction, warranty or representation as to the results to be obtained from the use of the Index ials, or give any rep ions or warranties of merchantability or fitness for a particular purpose regarding the Index Materials or their accuracy, adequacy, completeness or availability.
Source: FTSE Russell Data as at: 28 June 2024
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Return [E#R

Reference Portfolio SE &S Last 1 Month (%) | Last 3 Months (%) YTD (%) Last 5 Years (% pa) | Last 10 Years (% pa) | Since Launch (% pa)
= == BE—EA (%) BE=EA (%) EEES(%) 3BE—LE(%) BE=LE (B4F) BEREGEE) BEESE) FTES (BE*)

FTSE MPF DIS Core Accumulation Fund RP #i0 Ri&E £ (FRMPFCAF) 1.40 1.23 5.80 10.90 1.40 5.47 - 5.73
FTSE MPF DIS Age 65 Plus Fund RP 655% % &% (FRMPFAPF) 0.92 0.00 0.90 4.19 -2.47 0.56 == 1.60

* Return less than one year is not annualised 2% —E49/a73 it FEEZE1E

Asset Allocation EESEC

Proportions by Asset Classes (%) 1% #& & 584 i Lb A (%)

. Global Equity Global Bond HK Cash Total
@
Reference Portfolio & &AEA IR PRI R #5T B

FTSE MPF World Government Bond Index
(HKD hedged total return)
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FTSE MPF All-World Index (HKD unhedged total MPFA Prescribed savings rate

B TGS

return) BF AR MRHEHN (RIS MMROR)

FTSE MPF DIS Core Accumulation Fund RP #:1> R & (FRMPFCAF) 60 37 3 100

FTSE MPF DIS Age 65 Plus Fund RP 655 % &% (FRMPFAPF) 20 77 3 100
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© 2024 London Stock Exchange Group plc and its applicable group undertakings (the “LSE Group”). The LSE Group includes (1) FTSE
International Limited (“FTSE”), (2) Frank Russell Company (“Russell”), (3) FTSE Global Debt Capital Markets Inc. and FTSE Global Debt
Capital Markets Limited (together, “FTSE Canada”), (4) MTSNext Limited (“MTSNext”), (5) Mergent, Inc. (“Mergent”), (6) FTSE Fixed
Income LLC (“FTSE FI”), (7) The Yield Book Inc (“YB”) and (8) Beyond Ratings S.A.S. (“BR”). All rights reserved.

FTSE Russell” is a trading name of FTSE, Russell, FTSE Canada, MTSNext, Mergent, FTSE Fl, YB and BR. ”FTSEQ”, ”Russell®”, “FTSE Russell®",
"MTS®”, “FTSE4Good®”, “ICB®”, ”Mergentm, “The Yield Book®”, “Beyond Ratingsm and all other trademarks and service marks used
herein (whether registered or unregistered) are trademarks and/or service marks owned or licensed by the applicable member of the
LSE Group or their respective licensors and are owned, or used under licence, by FTSE, Russell, MTSNext, FTSE Canada, Mergent, FTSE
FI, YB or BR. FTSE International Limited is authorised and regulated by the Financial Conduct Authority as a benchmark administrator.

All information is provided for information purposes only. All information and data contained in this publication is obtained by the LSE
Group, from sources believed by it to be accurate and reliable. Because of the possibility of human and mechanical error as well as
other factors, however, such information and data is provided "as is" without warranty of any kind. No member of the LSE Group nor
their respective directors, officers, employees, partners or licensors make any claim, prediction, warranty or representation
whatsoever, expressly or impliedly, either as to the accuracy, timeliness, completeness, merchantability of any information or of results
to be obtained from the use of FTSE Russell products, including but not limited to indexes, data and analytics, or the fitness or suitability
of the FTSE Russell products for any particular purpose to which they might be put. Any representation of historical data accessible
through FTSE Russell products is provided for information purposes only and is not a Neither FTSE Russell, nor its licensors o

No responsibility or liability can be accepted by any member of the LSE Group nor their respective directors, officers, employees,
partners or licensors for (a) any loss or damage in whole or in part caused by, resulting from, or relating to any error (negligent or
otherwise) or other circumstance involved in procuring, collecting, compiling, interpreting, analysing, editing, transcribing, transmitting,
communicating or delivering any such information or data or from use of this document or links to this document or (b) any direct,
indirect, special, consequential or incidental damages whatsoever, even if any member of the LSE Group is advised in advance of the
possibility of such damages, resulting from the use of, or inability to use, such information.

No member of the LSE Group nor their respective directors, officers, employees, partners or licensors provide investment advice and
nothing contained herein or accessible through FTSE Russell products, including statistical data and industry reports, should be taken as

constituting financial or investment advice or a financial promotion.
Past performance is no guarantee of future results. Charts and graphs are provided for illustrative purposes only. Index returns shown

may not represent the results of the actual trading of investable assets. Certain returns shown may reflect back-tested performance. All
performance presented prior to the index inception date is back-tested performance. Back-tested performance is not actual
performance, but is hypothetical. The back-test calculations are based on the same methodology that was in effect when the index was
officially launched. However, back-tested data may reflect the application of the index methodology with the benefit of hindsight, and
the historic calculations of an index may change from month to month based on revisions to the underlying economic data used in the

calculation of the index.
No part of this information may be reproduced, stored in a retrieval system or transmitted in any form or by any means, electronic,

mechanical, photocopying, recording or otherwise, without prior written permission of the applicable member of the LSE Group. Use
and distribution of the LSE Group data requires a licence from FTSE, Russell, FTSE Canada, MTSNext, Mergent, FTSE FI, YB, BR and/or
their respective licensors.

All information is provided for information purposes only. Every effort is made to ensure that all information given in this publication is
accurate, but no responsibility or liability can be accepted by the London Stock Exchange Group companies nor its licensors for any
errors or for anv loss from use of this publication.

Neither the London Stock Exchange Group companies nor any of their licensors make any claim, prediction, warranty or representation whatsoever,
expressly or impliedly, either as to the results to be obtained from the use of the FTSE indices or the fitness or suitability of the FTSE Material for any
particular purpose to which it might be put.

The London Stock Exchange Group companies do not provide investment advice and nothing in this document should be taken as constituting
financial or investment advice. The London Stock Exchange Group companies make no representation regarding the advisability of investing in any
asset. A decision to invest in any such asset should not be made in reliance on any information herein. Indexes cannot be invested in directly.
Inclusion of an asset in an index is not a recommendation to buy, sell or hold that asset. The general information contained in this publication should
not be acted upon without obtaining specific legal, tax, and investment advice from a licensed professional.

The Industry Classification Benchmark (“ICB”) is owned by FTSE. FTSE does not accept any liability to any person for any loss or damage
arising out of any error or omission in the ICB.



