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FTSE China A50

FTSE China A Stock Connect CNH

FTSE China A Stock Connect CNH Large Cap
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Volatility %**

m 6M YTD 12M 3YR 5YR 3YR 5YR

FTSE China A50 186 192 258 168 -1 184 -0.4 34 170 158 197

1YR 3YR 5YR

FTSE China A Stock Connect CNH 174 146 170 102 -114 258 -4.0 47 185 143 189

FTSE China A Stock Connect CNH

166 147 180 107 -128 214 45 40 179 143 190
Large Cap

* Compound annual returns measured over 3 and 5 years respectively
**Volatility — 1YR based on 12 months daily data. 3YR based on weekly data (Wednesday to Wednesday). 5YR based on monthly data
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Index % (CNH)
FTSE China A50
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FTSE China A Stock Connect
CNH

FTSE China A Stock Connect

CNH Large Cap 32.2 -0.4 -19.0 -10.0

Data as at: 30 September 2024
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Source: FTSE Russell as at 30 September 2024. Past performance is no guarantee of future results.
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Returns shown before the index launch date reflect hypothetical historical performance. Please see disclaimer for important legal information.



FTSE China A50 Index (Japanese)

Data as at: 30 September 2024
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1YR 3YR 5YR 10YR 1YR 3YR 5YR 10YR

FTSE China A50 1.1 0.3 0.2 0.4 124 -30.0 416 -416
FTSE China A Stock Connect CNH 0.6 0.7 0.2 - -14.9 -34.3 -37.6

FTSE China A Stock Connect CNH Large

C 0.6 -0.7 0.2 - -14.1 -35.3 -40.8
ap

Return/Risk Ratio — based on compound annual returns and volatility in Performance and Volatility table
Drawdown - based on daily data

kA 5 851

Kweichow Moutai (A) (SC SH) Beverages 614,833 12.91
Contemporary Amperex Technology (A) (SC S2) Electronic and Electrical Equipment 310,261 6.51
China Merchants Bank (A) (SC SH) Banks 217,239 456
China Yangtze Power (A) (SC SH) Electricity 205,876 432
Wuliangye Yibin (A) (SC SZ) Beverages 176,624 3.7
Totals 1,524,833 32.01

ICB A —/\—+ 7 & —HRK

ICB Code ICB Supersector Net MCap (CNHm) Wgt %

1010 Technology 67,216 141
1510 Telecommunications 1 88,074 1.85
2010 Health Care 2 192,883 4.05
3010 Banks 12 1,021,976 2145
3020 Financial Services 2 182,644 3.83
3030 Insurance 3 269,196 5.65
4010 Automobiles and Parts 2 179,633 3.77
4020 Consumer Products and Services 3 198,158 4.16
4510 Food Beverage and Tobacco 7 1,116,722 2344
5010 Construction and Materials 1 72,019 1.51
5020 Industrial Goods and Services 6 593,136 1245
5510 Basic Resources 1 104,576 2.20
5520 Chemicals 1 80,282 1.69
6010 Energy 4 309,091 6.49
6510 Utilities 4 288,484 6.06
Totals 50 4,764,090 100.00

AvTy 7 A%t

Number of constituents 50
Net MCap (CNHm) 4,764,090
Dividend Yield % 2.85

Constituent Sizes (Net MCap CNHm)

Average 95,282
Largest 614,833
Smallest 9,213
Median 73,395
Weight of Largest Constituent (%) 1291
Top 10 Holdings (% Index MCap) 46.47
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Source: FTSE Russell as at 30 September 2024. Past performance is no guarantee of future results.
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Returns shown before the index launch date reflect hypothetical historical performance. Please see disclaimer for important legal information.



FTSE China A50 Index (Japanese)

Data as at: 30 September 2024
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Data definitions available from
info@ftserussell.com

To learn more, visit Iseg.com/ftse-russell;
email info@ftserussell.com; or

call your regional Client Services Team office:
EMEA

+44 (0) 20 7866 1810

North America
+1 877 503 6437

Asia-Pacific

Hong Kong +852 2164 3333
Tokyo +81 3 6441 1430
Sydney +61 (0) 2 7228 5659

Source: FTSE Russell as at 30 September 2024. Past performance is no guarantee of future results.
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