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a2l Hang Seng China Enterprises (HSCEI)
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ﬁ’m‘vi'lLLathmm‘Imﬂn%ﬁmﬁﬁmwmtﬁaﬁa 16un Hang Seng Indexes Company
Limited guiiluus¥nanuas Hang Seng Bank Limited

< dufidsznausdlaiu 40 drausniisd market capitalization geae Taaasfinsnumunn'leas
1N& uazdiininuasiuusasan luitdusaaag 10

Top 10 constituents Industry weightings in HSCEI

Company name Industry Weight (%) B Weighting No. Of Constituents
Meituan Information Tech 8.77
BABA Information Tech 8.69
CCB Financials 8.28
Tencent Information Tech 7.74
ICBC Financials 4.79
PING AN Financials 4.46
China Mobile Telecommunications 4.41
Bank of China Financials 3.37
JD Information Tech 3.25
XIOMI Information Tech 2.92

.
=2
=

Weighting

No. Of Constituents

faya au Juvi 30 wiwneu 2565 viun : Hang Seng China Enterprises Index Factsheet
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HSCEI Price Index Performance

37% 329,

27% 7%
12%. 13% g, 12% 33‘

-490, -50%
2015-2016 2018 2019-2020 2021-2022

+3M from bottom
® +12M from bottom

Price drawdown
H +6M from bottom
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12-Month Blended Forward EPS Revisions

e» a» o SPX index

e e» o NKY index
SXXP index
HSCEIl index

MXKR Index

SHSZ300 Index
O a» a» o NIFTY Index
SET Index
1

—&MXWD Index

Source: Bloomberg as of 6 June 2022
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115%

Participation Rate (d3au331) 25%

nanauunugoaaviiiullle 3.75%

nanauunusgaitiulalle 0%

Rebate (namauLnuAnLaeLl) 0.25%

gasnisAIaNanauLnuaadasisue  Max (0, PR * wasauunuuava2il HSCEI)

1. euilanvas e Junaisan < aufiavasluiuieanasnu luldsuxnanauunuanniasusus
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185U U uAUY Winfiu 25% uaINANALUNUADIG2ATE
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avavluiuileanasnu > 15%
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AUNAFIU

*+ Wuaynu 1,000,000 un .
« MLiidn1swlaguuidasaavdnsuantaau HKD/THB

NANSANLNANALULNUSINADINAINY TUNSELATYY

Triggered

faafia1vay ol TuNINTa < fail f2iia1vay a1 IUWINTaU > faaiiavay f2iia1vde a1 Julaiuiiv > a2ilianedelu
drvdvluiuiilanasnu Wwiwidlanasnu ua < 15% Juiilanasnu > 15%

WanaLUNUINAIASTUSUG = 0% WRnAULNUINNIATLSUG = 25% X WanaULLNUaINNIATHSUG = 0%
(1150/1000-1)

= 0.0375 x 1,000,000 1w .

WANAUUNUSIU = WHUGU WNRNAUUNUIIULIUAU + NAanaU LN
= 37,500 un 2AnLel (0.25%)

= 1,000,000 un

WRMAULNUIINLT UG + 225U5UGT = 1,000,000+ 2,500 uwn
1,000,000 unn + 37,500un = 1,002,500 un
= 1,037,500 un

Trigger Anauiuwansan
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AUNAFIU

*+ Wuaynu 1,000,000 unn . 3
« dinsdaaundasaavdnsnantdauu HKD/THB svil

f2Afidg1989 a1 S U
> saiidvdeluiuitlanasnu ue < 15%

HKD/THB au Juansaua2iianaa

3.2 111 6a 1 davnvmaaans

HKD/THB e Juisusiudayan

aa i a - S~ o o i a . s
N3 A UL NUdYAIAULIaLIEUAUATILSUKEIU 4 170 sia 1 dasnvnarais

AsET AduLIvaauaasifiaieufua1IuneIu 4 17 fa 1 davnvmarans 4.8 1 sa 1 davndnaaris

ANSAUNANAUUNUADINDINU
o Ao P ' a
Tunsainidnisidaavuidavaasaitiuv
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nsuldaunilasaasdnsn
wanildau
3.2/4 = 0.80

nsuldaunilasaavduiiarede
(1,150/1,000) -1 = 0.15

waaauunu (25% x 0.15) x
0.80 x 1,000,000

= 30,000 un

a o &
NAMNALIUNUIIULIUGU + aantilg
+ 2a5usu6

= 1,030,000 un

nsuldaunilasaasdnsn
wanulaau
4.8/4 =1.20

msidasunlavsaavdaiianvde
(1,150/1,000) -1 = 0.15

waaauunu (25% x 0.15) x
1.20 x 1,000,000

= 45,000 un

a o &
NANALUNUIIULIUGU + aantiig
+ 22a9u5uU61

= 1,045,000 un
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a ! = & a
Wuanuarun 1: amuluanaismiuasidundin

ANuLdevansevil (Default risk)

P
ANULALN y -
2dKaaNAINANT/ UM

Dty

« AsaInuuvRIuludiulnilas

) Wusiuazgaiayani

ANSAINU « nadnuatIAULIUGUTUNRINUTE
Tiasududuu

Lidn1sdad1seuil

Fuisusuanu JuasuAtuua
f51815 dagru n31813 dagrunns
ANSAINU ainu (%)
(%)
Bond 1 25

fnantig Bond 2 25
1.19%

Bond 3 25

Bond 4

U
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n51815 dndru n51815 dndrunns
ANSAINU anu (%)

(%) Bond 4 finz1szuiil
Bond 1 25

Anuaantidalszunal
1.19%

Bond 2 25

PR Bond 3 25
- aantlananavaay
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WBuasnualui 2: asnulmasususdiiarededududl Hang Seng China Enterprises (HSCEI) i
AnwaenITNaUNInauwnuuy Shark fin

« wnnAaulsudlag: Tnasnu
Ti'leFunanauunu
mmLﬁnaﬁswmwfuazﬂ%nﬁmm‘%a WRNITNUAA ujﬂgjﬂjﬁuﬂ%’uﬁjdﬁuujnnjq
Ususunnnilnseau Barrier ANSAINU Barrier: finaonu'lailasy
Wanauunu Jutdalanianissu
HAADUUNUANIUNTWE 1989

o
ANULE LN

wanauunu (%)

o Sulauuile

anmsuldauwlasaaviiugivdeuinnia 15%

tnasnu'liananuAuSusu leHanauuNUAA LAl

L Suiisuasnu

Funsneidrvavéinaul
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a2l Hang Seng China Enterprises (HSCEI)

AsTNLEaYNanauLnuLiaviav 10 il

s
' (7468, F7546, L 7402, Pr 7499 .9 X
Settngs [ Comparative Returns
; ol ESIV © Mo. of Perod 119 Noath(s) Table
Securty {urrency Price Change Total Reture Differance

Period Return

faya a4 Juil 31 wawanau 2565 7N :Bloomberg
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=} Y a (% Q/ a a/ = P~ =1 =
AsasnunsaldusnsiiaarasAundnsaeiluaaianuindanudavgensainiiy
asfuaiau iarnuunna1vannnIsaInuKlaldusnIsHaasaritunatanui il

Asanulundnsaritunatanuidaudasgeuiadiaududaudesiidaiugieae 6
ANUUaNINIINAITAINU TUL a9 Tn 659 Fva1avinlisnaaaIHdasaL2itu
nAANUAINANETANNHUFRIULAAGIYRINS ARl aTud 986 (TunsainiElunasnu
suiisitladugdrede (underlying asset) uazAtnuatiaulanisaraxanauunuiag
avavAulaIaa1vdecvnaid)

HavNnuAsvinaNuinTadandazdua WaulananauunuuasaINLdasniAa2iasnau
andulaainu

WavnudauAtTdulunrsaadnucstitnintauaInlscnaugsAINauinAISAINY
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aias9Iudnsg (Disclaimer)

dayauazanuiunusingtlulansisadui iuwasanuiiuiiaseiu dl2daiu
fayayrusanissudscAunanauunuusadivle uazrdnvitduingulszavainaliipaula
INUIATUNT WAL ALNDIN ULV

Qs ] %4 A’ Qs Qs = 1 A A A - R 1 a Qs 1
siayauvaiuluansisaliuilldarvdvannnuasinunnizdadna'le uaillaviunaninudn
a o Qs Qs Qs Qs Q/ 1 d s =
U3EN165Usa9IANMNQNNDILATATLUAIUADIARNYAGINAT LilavannAaYAANILNS
P~ o 1 a/ 1 (% = ¥ o =
wlaauudaviauatiAnuarvaruavzayanladarvae

74 g [ = = Ar a o a o = A( s =l s
ianssatuiifludadnsaasusin (SCBAM) udidnsvrudanslunisvinuaanidauraya
(%4 agl’ | v 1 v o | s (3 d‘ c‘ o v o Qs
Twanagsaiud sariukanINg WINAIUN BdarunsTvinn1saulanvinlianscandey
o A P~ a v o
aaviansdsatuiiidaauldannauiaailasuauaa

%4 A’ I Qs 1 =1 Q/ 1 qu, n‘l
lanasAdullularIuAIsasIAdaUKSaTUSaYINNKUIENIUNIINTS TR 9 NNAU ANS
aadulaainule q azsaviingraanuszinssivuarsaunau vnnddaseduilscnsia q
g AUlangIsaliuinsasgauaIuINLANUVINADILSEN TN LN S

faUNUSILAELAANIGY uaraasumiTdadiaiu sunasinanngiadtmaanan

1152 uaa. lnawaiade wns. 02-777-7777 na 0 na 6 www.scbham.com
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