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FTSE China 50

FTSE China (HK Listed)
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m 6M YTD 12M 3YR 5YR 3YR 5YR 1YR 3YR 5YR

FTSE China 50 92 102 102 02 371 275 143 -62 2565 286 260

Volatility %**

FTSE China (HK Listed) 8.6 7.0 7.0 -38 447 234 179 52 250 289 267

* 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

Data as at: 28 June 2024
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Source: FTSE Russell as at 28 June 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 50 Index (Japanese)

Data as at: 28 June 2024
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FTSE China 50 134 -11.2 . -11.4 14.3 .0 -19.4 -19.2

FTSE China (HK Listed) 8.2 -6.5 2.9 488 -14.7 18.3 254 -204 -20.7 -15.0
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m Return/Risk Ratio Drawdown (%)

1YR 3YR 5YR 10YR 1YR 3YR 5YR 10YR
FTSE China 50 -0.1 -0.5 -0.2 0.0 -28.5 537 -59.9 -59.9
FTSE China (HK Listed) -0.2 -0.6 -0.2 0.1 -29.5 575 -62.8 -62.8

Return/Risk Ratio — based on compound annual returns and volatility in Performance and Volatility table
Drawdown - based on daily data
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Tencent Holdings (P Chip) China Software and Computer Services 806,537 8.95
Alibaba Group Holding (P Chip) ~ China Retailers 796,576 8.84
Meituan Dianping (P Chip) China Software and Computer Services 738,908 8.20
China Construction Bank (H) China Banks 670,788 745
Lr}dé‘ﬁi‘::'(ar)‘d Commercial Bank  ping Banks 455,093 5.0
Totals 3,467,901 38.50
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ICB Code ICB Supersector Net MCap (HKDm) Wgt %

1010 Technology 1,997,998 22.18
1510 Telecommunications 1 331,434 3.68
2010 Health Care 2 89,880 1.00
3010 Banks 10 2,119,397 23.53
3020 Financial Services 3 52,298 0.58
3030 Insurance 5 621,706 6.90
3510 Real Estate 2 177,007 197
4010 Automobiles and Parts 3 467,501 5.19
4020 Consumer Products and Services 3 585,175 6.50
4040 Retailers 3 1,136,712 12.62
4050 Travel and Leisure 1 280,146 3.1
4510 Food Beverage and Tobacco 1 91,578 1.02
5010 Construction and Materials 1 24,686 0.27
5020 Industrial Goods and Services 3 147,294 1.64
5510 Basic Resources 2 173,723 1.93
6010 Energy 5 655,686 7.28
6510 Utilities 1 54,403 0.60
Totals 50 9,006,625 100.00
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Source: FTSE Russell as at 28 June 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 50 Index (Japanese) Data as at: 28 June 2024
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Attributes FTSE China 50

Number of constituents 50 258
Net MCap (HKDm) 9,006,625 11,793,041
Dividend Yield % 3.48 2.90

Constituent Sizes (Net MCap HKDm)

Average 180,133 45,709
Largest 806,537 2,336,163
Smallest 7,384 515
Median 92,019 11,218
Weight of Largest Constituent (%) 8.95 19.81
Top 10 Holdings (% Index MCap) 58.21 53.72

© 2024 London Stock Exchange Group plc # & F 2 ®#%4 4 2 7 )L —7 @3 (LT [LSE 7 v—7") ) . Sl - iZili #2450 £ 4. LSE 7 L —7" 12

. (1) FTSE International Limited (BA'F [FTSE| ) . (2) Frank Russell Company (LR [Russell] ) . (3) FTSE Global Debt Capital Markets Inc. & & U°
FTSE Global Debt Capital Markets Limited (UL . {)ff+ T [FTSE Canadal| ) . (4) FTSE Fixed Income Europe Limited (L4 [FTSE Fl Europe| ) . (5)
FTSE Fixed Income LLC (LLF [FTSEFI] ) . (6) The Yield Book Inc (LL'F [YB] ) . (7) Beyond Ratings S.A.S. (LL'F [BR]) ) #ifr&n 7.

FTSE Russell® i& . FTSE. Russell. FTSE Canada. FTSE FI. FTSE Fl Europe. YB & & f BR D54 T+ . [FTSE®| . [Russell®] . [FTSE
Russell®] . [FTSE4Good®] . [ICB®] . [The Yield Book®] . [Beyond Ratings®| . % D fiiAk¥: S SN 2RES S U —EAv—2 (BiRs
NTL2HELERDOLEL) ELSEZ/ V=T DZU AV N—ELEZTDF1 © \/*f"‘/ﬁmﬁ R AN L U — L Av— 2 T, FTSE.
Russell. FTSE Canada. FTSE Fl. FTSE Fl Europe. YB & /zid BR (2 & o T & L FFECHE IO THA SN T3 4 DT ¥ . FTSE International
Limited (& . <> F =— 2 & # & L T Financial Conduct Authority #» & #20] % ZF . #ifil# 2 Twv &+,

LT ORMHRE RO A2 HINE L TIREs A Tuv & 7. ABRCEHREN TL 3L TORHMMVU T —XiE, LSE 7V —7 BIEMH»DIEHTE 3

) ruwnaf;x»,)\men To L. NI AR 5 —. 2 OO EROAEMAD 2 729 irEivao & fl s ﬂ*u
ORI EITbAT . $RT [BIRAEO & & | SN T &T. LSEZ/ L—7 DAY A—4 fold T QW& %A, {ER. A—tF—. S/ ¥—

DuFh b, fifk% FTSE Russell Ok u YF IR FmRETF VT AV AETENINSG Sngw) OffirsHsNBHERCOLT,

BN & R BoR e Bbd . MM, W, STatE. Btk ‘iJL Tunza s ER TR REE. #W 6 417H 3. FTSE Russell WWUM‘J'AL‘@HH’J«U)LMU

Mg rg@atc bl Te, R BREMDY, L RAE. KW £1THO & ¢ A . FTSERussell Ofif &L T7 7 ¢ AT g4k 7 —

OFFR & WHHRIRHEOA £ A L TREESNTE Y. ROA T+ —v Y AERRT 2 LDTEHY k¢ A.

LSE 7»~7‘oxw<~;r;%wux"& BEL FEER. A— FA ey H—if, UTOHFCHL T YOHEE e HH+ACELA: (a)

MR E 27— R OFE, WL 3 > S v, IR T, 4 IESEN Lf‘,b LdRftcMb s 75— GARROBFREMD 2 V) . 20Ofh

DRI - ADY > OIS 2 v g RE T 2 RE UL EE (EH Fflbawv) BEV, (b) (L& ZLSEZ L— Data definitions available from

7D Ay 8= he B HEE QARG D L TR S Tk “h o TH) ENHRO M & 1 G A ED S E L B L BRI, I, )

R, IR & 72 & FHBEE Y info@ftserussell.com

LSE / L—7' DAY A—&f2ld T ORE, A, HEER. A—FF— LT e F—D0uFh b, #HET KL Z2REL TH L3 KRRV To learn more, visit |5eg_com/ft5e-russe||;

LB Bl E RGBT P 2B 118(7‘6%,!7)&7& éné/\ TEHN E¥ A, LSEZ W—7 D 4> A—, Z Q&L #E. fEER. A=}

FoERE T f uwrfi‘ W BRENDREORIE, H20UE»» REBBAFICE> T L BEMYV A2 &EaY 75947 YA LD Y 27 email mfo@ftserussell.com, or

FHELS¢ 3 CBILTE, L3R EITOE A, COE S LREADIREERET 211, AP Al s h kT s T d call your regional Client Services Team office:
Eth. 17 /‘ Ald BERET 2 LU TEEtA. (V7 v 7 ANOREOHAANNIG . UHEEEOTHPRA MR T 2L OTH <. &1,

FHEORE RO MZAEC NZAEE TCA 7 v 7 A AEMCRECRAT 2 enN T2 LERT 20T L H Y £ A. AERHBHEATHL S EMEA

i e W TR B RACH T 2 MM A E s e a SN B RETE DY £ A

+44 (0) 20 7866 1810

BEDA7 4 =< v AGHROGREFFAT 2 LOTEDH N &t A. Fr— bR F7EMUPHNO LD ZFCHRREATOET. RS TVLZA( VT

v 2 ADY R— I EETREL BHEC B 2FEBEOMIIOAERERL TOBEERY $tA. RSN TOLBFED ) R—2d Ny 2 FA PSR AT 5 .

—v Y AERMLTOREERH 0 ET. 4 v F v 7 AHHBEH U OLTD A7 4 RGNy 7FARNENI AT =Y ATT. Ny 27 A b North America
Shii7 1—**«\/7\11\’»@/\71—*«77\ Tld & < v ARG T W bDTT. Ay 77 AMOREE, 4 v 7y 7 A0HEAERCHBS L &

CHMTH b DERL Y FrYy—HETOTLET. LEL. Ry 272 MENLT—RE A Y7 v 2 ADAY Fuv—0AlC & 2H#MRO x +1 877 503 6437
Yy hERMLTOBEERD Y A V7 v 2 ADBEOFHE. 4> 7 v 7 AQFHCHFMA SN 2 ORFF — ZOUGETCHETOTHIC & > TENRT 3

Tl H ) &5 Asia-Pacific
KRB HRTRIC T 23085 £ A TOBBERD Y 5. SRS EHKORICIMT 5% BCHETOTE ). REMCERERTH S & Hong Kong +852 2164 3333
BHWT BRSO £ 5. SO & S REKRTRCHT 33 U A2 & REFEIEOS . SHHMOREC L 0. FIHOMRLKE Tokyo +81 3 6441 1430
KEEBDUREAD D ET. LSE/ V=T DAY R—BLUVZD 54 £r+—id. ¥RTH Z & : p Z (25)
KT 2LDTEHD &th. Sydney +61 (0) 2 7228 5659

u!/')\m<0)w}@%u’ﬂ://}éh LSE 7;»—7@5;%3-%\//P@.'ﬂm‘c;x BHEAMOH 4 L. BF. WG, 5. ik zofvurs 2B, FRIC
S Thy WM, R (BEY AT A& 3070 « £-BiEET 22 L2380 &7, LSE 7’w——7 D7 — R DAEH KO EAi 2 & FTSE. Russell.
FTSE Canada. FTSE Fl. FTSE Fl Europe, YB., BR KU/ IE ZNEND A LY —hbsD 51 £ AHLETT.

Source: FTSE Russell as at 28 June 2024. Past performance is no guarantee of future results. 30f3
Returns shown before the index launch date reflect hypothetical historical performance. Please see disclaimer for important legal information.



