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140 HSCEI and its Total Return Index ("TRI")
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HSCEI =—— HSCEI TRI

Data has been rebased at 100.00. All information for an index prior to its launch date is back-tested, back-tested performance
reflects hypothetical historical performance.

INDEX PERFORMANCE

Index Level

% Change

1-Mth 3-Mth 6-Mth 1-Yr 3-Yr
HSCEI 5677.88 +9.32 -3.07 -10.34 -13.73 -49.52 -50.05 -1.57
HSCEI TRI 13,143.43 +9.32 -2.95 -9.61 -1048 -4425 -4045 -1.57

1071: Fact sheet as of February 2024
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1. Agricultural Bank of China (ABC) Lﬂuﬁu’lm‘iﬁﬂmu’]ﬂtmﬂLfluifu@fu 3 TudszinA3u 5899105U1ANT Industrial and Commercial Bank of China
(ICBC) war5U1ANS China Construction Bank (CCB) Aedetulud a.a. 1951 uanifuvssnmaansidouluaaiandnnindgesns uay (Hoeld u 30
fugnou 2565 sunasilaunsndsmdszanm 48 Suduseaaianss swiasidasndulifudegnégsiedosa: 61 uazAudoyanaiouas 39
Fyuadufieviuzesunians ABC agfiviouas 78 lanfianunaznsan1andsdu (35%) uas Central Huijin Investment (Huijin) (40%) Faduvssnianis
asnuBizUasIufiagmuldnisauaszensznsansaderasizuIaiu dannmiunswioyluseduia w 30 fugpu 2565 surmsiidnssuduning
filsirolwiAns8ld (NPL ratio) peluseivitenas 140 uasfidanaudseonildudeduidoiilinalviinseld (NPL coverage ratio) agisauas 302.65
wamimLuumuwum‘liamommum

o Tull 2561 swimsiiiilagns 29,568 dunpaa1ianizs e lull 2562 surasiifilagnd 30474 &uneasfansy

o Tud 2563 suaafiflagnd 33,115 &uneaasanigs e Tull 2564 ﬁuwmimﬂiawﬁ 37,978 AumpaaTanigY

o Tu 9 \ilouusnzecd 2565 surnsdimlegnd 27,805 &uneaariansys

ﬁmmiﬁiﬂutﬁuvguﬁuﬁmnid U 30 AuwYU 2565 ﬁmmi@i’ﬁm@un@mu%uﬁ 1 dafunsndidee (Tier 1 ratio) wirdudesas 13.38 waz G159
Lﬁunamuﬁiaﬁuﬁwﬁﬁm (BIS ratio) iniuSauay 17.46

Suduaanindaiio Moody’s: A1 / P1 / Stable, S&P: A / A1 / Stable, FITCH: A / F1+ / Stable

Source: Credit Research (SCBAM) / Last updated: 8 February 2023

2. China Construction Bank (CCB) \Jusurasfiinaidususuaesluyssinaiusessnsuiais ICBC wihiiu nasedulul a.a. 1954 fidaulvseed

1]

Tuidipetinfie soraausgUazamuiu w30 ey 2565 swmadifunindaudszanu 4.8 Sudunoaafaniz: ﬁmmimmmuwﬂwaumaaﬂm
g3fedouaz 60 uarduidoynnadonss 40 Hsgunadudugieviuselng Su1adudieviu CCB s Central Huiin Investment (Huijin)Bouuudsniants
auwumausﬁmawwaﬂmﬂ‘lmmsmmmaansvmwnﬂiﬂawaaiﬁmmu Anwuferas 57 dpaunmmAunindin sunasdRuninddbidelinasels (NPL)
azf[usmum Tofisnssudunindflsineliiinsold (NPL ratio) o ufl 30 fusnpu 2565 ayfi¥ouaz 1.40 iauwﬂﬂumammiaomamamumaw
LinelAnnelal iovmauis Tmﬂuamwmumimmiaamaaumaw\luﬂdlw,nm'mlﬂ (NPL Coverage ratio) u fulfiouiusnsu 2565 ogjfi¥ouas 24395
nansiiuauidmlsedweiies

o Tudl 2561 suAafifilagnd 37,301 Suaeaasanigr o il 2562 suasiiilagns 38,532 &uaeaaisaniza
o Tud) 2563 supafiilagns 41,864 Suaeaasanizr o il 2564 sunasiiilagnd 47,709 &useaaSaniza
o Tu 9 \fiouusnzecd 2565 suransfimlaans 34,770 uspasfaniy

ﬁmmiﬁgwugﬁunuﬁLLﬁaLmi\a o 30 fupnpu 2565 suIAsiicssRuNBeYUILR 1 dedunindidee (Tier 1 ratio) Windu¥esas 14.60 uaz Msadunosyy
foRunsndiies (CAR) winiusauaz 18.67

fidusuaNundaiio Moody's : A1/ P1/ Stable, S&P : A / A1 / Stable, FITCH : A/ F1+ / Stable

Source: Credit Research (SCBAM) / Last updated: 8 February 2023
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3. Deutsche Bank AG fusuimswidzdfidouiasunsnslngdusdud 1 Tudsemaeasiu dedelul) a.a. 1870 (usurasduirluiwesuiliis
singwiiudeunse Tusnsdmsuyanaialy v35n SME $3u1a uazdnamuaniiu Tumsigsnssnfuwde uazideidudlusundosuiaiiudounse
siagsianimaanasfodouazdanisduning o 31 sunaw 2565 sunasiiAunIndsan 1.3 Sudwgls fiadereilan samisanavainnanslu
sedugiinie wazunaeselddnusnanyngiinievanzeslan fagiusuiasiisausmiomn 1,536 a1v1ilan ldud widsudin glsdna
ylsuazusen uszazfiuawinm swmsiiselindninanmeludszmawesni Yosar 49 uazUszmaduqluglsl Jouar 22 fqunmAudosylunud
fif w31 Furan 2564 surAsRFRIIELRUNS T LdaTHAAI81E (NPL ratio) agj‘iui:ﬁuﬁ%aﬁaz 25 uazifidnsausrsasviiaurofuidodls
naliinTelé (NPL coverage ratio) ay"ﬁ%aﬂa: 32

wamIsLiuuUsUiATustesiniilas

. Tull 2561 swiansfidlagnd 114 &ueeamiyls o Tull 2562 surAIzIAgNS 5265 Auneansyls
. Tull 2563 swiensfimlagns 624 &useamiyls o Tull 2564 swrmsfimlagns 2,510 fruseaaiyls
. Tull 2565 susfimlagns 5659 funoaaiyls

fgudunuiiudounss w 31 funan 2565 surAsA1ToduNaeuUTUR 1 dofunindides (Tier 1 ratio) wiriudesas 15.7 uaz fsaidunasyusie
Runswdidns (BIS ratio) wihfudoway 184

fuduauidaiio Moody's: A1 /P1 /Stable, S&P: A- /A2 / Stable, Fitch: BBB+ /F2 / Positive

Source: Credit Research (SCBAM) / Last updated: 10 February 2023

4. China Merchants Bank (CMB) \fusuiansifizunalnaidususy 8 Tutszmaiu dedetiudied w.a. 2530 ﬁd’wﬁnmu‘lmﬁﬁaagﬁﬁaaL’Euﬁ‘;u
ss1susglsssudu thgtusnasiusismemedeuluamandnniwdioludeslsuazansns o Yuil 30 fusneu 2566 surmsdduniwdsanissau
1.5 §udunsaa1sanist CMB Tssumsdadunilelusuasiiianuddyseanudsadessuuludssinaiy (Domestic Systemically Important Banks)
China Merchants Group tuffiasiulnajlusuasegiifenas 30 unguigiamia deegludszinadasns Tasfisguaduiugiedusimdninau
ALNTINNTQUALRLIANTNINERUBDINIATY (State-owned Assets Supervision and Administration Commission of the State Council — SASAC) #

a

aunmRunsndagluinueiia o Yudl 30 fguisu 2566 surAsRsAsEAUNINGTLine TR BlE (NPL ratio) agluszduiisn Jewaz 0.95 uaxd
sanaudseaidudedudoilineliiaseld (NPL coverage ratio) Tuseduiigs Souay 44517

nanssiusuiimlsnlasasen

o Tull 2562 swmsiifilagnd 13371 Sueeaarsanis o Tull 2563 swrsfimlagnd 14,990 Hrunsaa1ianigs

o Tull 2564 swmsfitlagns 18,968 fumeaarsanizs e Tul) 2565 swrsfimlagns 19,939 Hrunsaa1ianigs

o Tu 9 ipunsnzecd 2566 surraiidlagnd 15741 &uaeaansaniy

SUNANTNFMTUNUALNBIWD i Tu?l 30 AuBBU 2566 SUIANTNANTIEUNDINUTUN 1 FaRUNSWELRBY (Tier 1 ratio) Winiudasar 15.23 uaiense
Wunasusdafuniwdldes (BIS ratio) winfuiauay 17.38

ETur?fummmL%aﬁa Moody’s: A2 / P-1 / Stable, S&P : BBB+ / A-2 / Positive, FITCH: A-/ F1 / Stable
Source: Credit Research (SCBAM) / Last updated: 4 March 2024
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v v
o

5. China CITIC Bank Corp., Ltd. (CHINACITICB) fusuransfifizunalvaidususy 12 Tulszmasunadeduiiad w.e. 2530 ﬁﬁfﬂﬂfnmu‘lmgﬁaa;iﬁ
upstiniy snsusgUssemuiu Tegiumnaafuuismeans deulunaandnnswiichudeslfuazdeans u Juil 30 fugou 2566 surAsRAUNINS
smszann 1.2 §udussaafaniz CHINACITICB  lésunsdadunilslusurasiiianuddydaanudsadeszouluyszinaiu (Domestic
Systemically Important Banks) §§‘ma%‘uﬂuﬁﬁaﬁu‘lwm"luﬁmmiLﬁurnfﬁaﬂa: 60 WU CITIC Group Corporation CITIC Group Corporation (CITICG)
Wungusgiamissuelnaiddusiug sesszmadu feagiiuasiinds Taofsguadwidugfiou 100% sunsznsnmsads faunmaunindaglunous
i o Juil 30 Aquisu 2566 surAIAFATEWRUNINSTlideTARTELE (NPL ratio) afiszdutanas 1.39 Fvanasdaiiiosandonas 154 o Ful

2564 uazildnnaussemiaudefudeflinelwingeld (NPL coverage ratio) Tuszéiugeiifonas 180
nansiiuauifimlsinlasnasn

o Tull 2562 swisdiiilagns 7,012 Sueeaarfanigs e Tud 2563 suransiiilagnd 7,580 &uneassansy
o Tull 2564 swimsiiiilagns 8850 dumeaa1danigs e Tul 2565 suransfimlagnd 9011 &uneamsansy
o Tu 9 ipunsnzecd 2566 suransfiflagnd 7,156 &uneaansaniy

SUNANTNIMTUNUNLNEBIWD i Tu?l 30 AuBBU 2566 SUIANTNANTIEUNDINUTUN 1 FRRUNTWELRBY (Tier 1 ratio) Wiriudazar 10.59 uacisnse
Wunawusadunindidse (BIS ratio) wiiudauay 12.65

fudurnuindede Moody’s : Baa2/P-2/Stable, S&P: BBB+/A-2/Positive, FITCH : BBB+/F1/Stable
Source: Credit Research (SCBAM) / Last updated: 4 March 2024

6. Bank Rakyat Indonesia (Persero) Tbk. (BRI) : BRI usuiansiiiunigauazfisualvaidusudv 1 ludszinaduleilide Aakaiiall A 1895
Fefeodusnasitiudiigaludszimadulafifs funsndsmvessuins w 31 Funau 2560 fyaen 83,087 Aunsaariansgs Seilauralnaiiiu
susy 1 Tuszimadulaiife fgdoviundniiuiounde w 31 Sunan 2566 BRI mﬁmaauimwaﬂLﬂuwnawuwaﬂamaﬂav 53.19 Lﬂﬂﬁu’lﬂﬁW’]m‘Hﬁﬁﬁ
audsnalududonstes ulasliuuusd uazioaidss (high yield segment, microfinance, SME) o 31 Sumau 2566 surmalidasuiudess

son lalasluuus ouas 48, fudaitegulnauslne Jeuas 15, fuide SME 3ouar 21 ffunindanmedeafivoneuazeylussavifiadiosnm

o @ = & = 9 o aa

o 31 FunAN 2566 BRI A198nINamAuLEafadurN (Loan-to-Deposit Ratio) ifiseiuonay 84.22 mLLﬂmﬂﬁmumimwmamwmaamagafha
LNEINE
BRI T1euilsativsaiilasnlaunasn

o o

o Tuihw.a. 2562 BRI flsgnBegil 2,476 S unSugeeasiianiy o lullna. 2563 BRI flsqnBeyi 1,323 S umisyeeasiianiy

a9

a a a & o a a

o luflne. 2564 BRI fimlsgniegd 2,155 Snundvwnoasianiy o lullne. 2565 BRI fimlsgnbeyil 3,268 dumsanoasisansy

a9

o Tuilw.@. 2566 BRI unﬂiﬂmﬁafj“ 3,920 §usHARARISaNSY

BRI uﬂmmwmamumwﬁﬁﬁ eU 30 NMUBU 2566 Nﬂﬁ]i’]ﬂ?ﬂNNﬂﬂ\‘]V]ﬂﬂﬂV] 1 @BNNVI?WEJL&?N (Tier 1) E] fouay 26.12 way uamwmumuﬂawuma

=5

aumwmam Capltal Adequacy Ratio--CAR) atiifpay 27.27
fusuaaningede Moody’s : Baa2 /P2 / Stable, S&P : BBB / A2 / Stable, Fitch : BBB / F2 / Stable
Source: Credit Research (SCBAM) / Last updated: 9 February 2024
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7. Kasikornbank (China) Co., Ltd. (KBANKCN) KBANKCN fia#u 100% Tassurarandnslne 9790 @vzu) (KBANK) d9ldsunisdnsusuinsani
e ol Baa1/BBB/BBB 3uuav Stable Tae Moody’s, S&P ua Fitch KBANKCN Badasifiunisehadiunisnisdeuil 6 waadnieu 2017 Taurad
Fuilfiosduisu mumiﬂiaﬂmamwmmL"ﬁuwu a1211d9g waruTENaa sl wuud 91da Foduvsivndesves KBANK KBANKCN duiniu
mmwummmmmLmnﬁﬂqmﬁ‘[uﬂi:mﬂaumm KBANK 32%1v lﬂiUﬂUWN%UULWaﬂBUWGVlBLuﬂd%’l\‘]ﬂ’]uﬂ’ﬁL\‘iuLLavﬂﬁuﬁjﬂ’QN’ﬂﬂﬂﬁlﬁaﬂ Smite mersueIay
T#suanagemandunsdifasann KBANK Faiflusurasusd iniaaanunisaifisuianssndudosldsvtromiaidunsdifiasmediuniady  audu
g3feswensfiasauAguUazaINTa KBANKCN siflugsiandniomssuiiusinnuazidesiuide sawfsgsfafinsouagunisliuinissineg fifeadesiy
sumsmdddunanvany  TassaiuiuliRuideiinszanedlunaisgasmnssy 3uliRuifesas KBANKCN aspuaguvansgasnmnssy suldun
gasmnIsnuInMsUdseidiuarnad gasvnssudrdeuas@uan gaamnssalwuuug Hudu ﬂgmnu’lus:ﬁuﬁuﬁounia U 31 5UAN 2022
KBANKCN ﬁﬂiuﬁmﬂduuﬂmnuﬁuﬁ 1 siofunswiidns (Tier 1) uas ETm‘na"JuLﬁunamuﬁiaﬁuﬁwﬁ@'m (Capital Adequacy Ratio--CAR) Tus:ﬁugaﬁ
185% WAz 19.7% MURIAL

Teuilsatvsaiilasinlaunasn

o

o Tufl 2018 KBANKCN filsgnbagil 4616 dumivayaeaanians o lull 2019 KBANKCN diflsqnBogil 1,213 S uwmbuwneadiianiy

a9

a

o Tufl 2020 KBANKCN flsgmbagil 841 dumdsaeaaniansy o Tull 2021 KBANKCN flsgnBagil 1236 §umvyaeasiiansy

Pl

o Tull 2022 KBANKCN filsgnBegil 1,141 fundeyaoasiansy

a 13

KBANKCN Nﬂmx’]’lW“ﬂﬂdﬁu'ﬂi ﬂﬂ U 31 5UNAN 2022 Nam‘nmuﬁumaw\lma‘lwmmﬁﬂ\lmmaﬁuma (NPL ratio) ﬂﬂ‘iui ﬂ'iJﬂ’WliE)EJRt 0.27 wazd
#m3187U coverage ratio (LLR) 8 Hil 842%

suduaanigaiia Moody’s -, S&P: -, Fitch: -

Source: Credit Research (SCBAM) / Last updated: 9 February 2024
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asdpsiishAgasnaswudialnewidyd Double Structured Complex Return 1¥d

ﬁwmwﬁamu‘swﬂaﬂ

1. newuilindninarinisdrewansuunuuuududou nansuunuzssnasulildfuudsiunmandeulmzssiaduninddedeludneus

¥ ¥
o v

Wunss ustuagiudnsnsuwisuulasesiunsuddedsililunsdnnn sadeulsildfmuallumisfedmuwingu famualsdnm

£y

Weulamssrunansuunuzasnasuatvsaursuuazinlanounsindulaasmu mnnsddasinsuwasunlasesfuninddededildl uns
aalidulyaudouly gamuenalilésunansuunuainnsasmu

2. uaa Inswdziuassunasinewdedildssduenandssiiiaanmsfatassenilidusuuacaonidsvssgpennans (Credit Risk /
Default Risk) S9amidsedionann nanefs amnadesiitinannsiatadiseniliiuduuas mismenidsesgesnnas uasviagiusns §

a

¥
@ J = '

a1Ta fAusriu niegdywlun19igInssn (Counter Party) tlannaniennninans uaz/m3ndsusne §orta §avseiu niog

£Y) £y EY y e

Foyaylu
mahgansan dwamasuiueuuazgiuensduiidosas Jepaanwadseiiardaiduaunissyniudeasuimuaan senalvigaenulald

q

FuthsziSudiuuas/miaaeniuaaaiinimual’

3. nasnuiiulsunsnisasudednaliinsndaugninieadesivanudosisemalaseisluseuiiindlhitesnindosar 80 vasyas
nindRugnizaenaemnu muuism’mmmmu ‘[ua’aum‘smwuﬁmﬂsvmﬂﬁtﬂum’]miwﬁ WUHIN WREATIETNNNTEU nasuaLidin
fuderwarviniieloiuanudoendnsuanisudunseeUssma (Foreign Exchange Rate Risk) 919911474 Tasnavnuazau

Tué’tyiywamﬂmwu'mmﬁiyzy'mLﬂuﬁmmswwmmmagmm‘[mnsaumiamummmw agalsfinu Tuns "ﬁ@jﬁzyzyﬂmmmmLuum{lm

a

aad FaequenalildSunansuunuaniidiual’

o

4. Tunsdliifaeuldsunsdaassmioamu famusunsiouazfusendyniunuseaziBealasinsdanisnesusan ilésuey dhain

U

o

dlneuuariudloisinlassouiongnany aasasudegniuszniwuisnianisnssusinussfiomioasmuiidaiiulasseu dae
ngviansuazasnlaegguanauszlemizasnasusin

5. faaqulaiamnsmhmizeasuzsnasuidalnewidsd Double Structured Complex Return 1YJ Wnmnefasnussges llauludy

aonuitlally “gidusamuge” 16 uusifunislaumessen
nsfignineuauznssns naaldouddlidansuazdansnesuidalnemdisd Double Structured Complex Return 1YJ #w
efasuaetes Wotuil 15 furan 2567 AlFTunMIuaAvIIAULNIINMT N.8.A. ANZNIINNIMAUARIANY NIDENINNILAMENIINNNT

nag. susssivanunsuiuuazgndossesieyalunsisuensuasilflssiunamuas nanauunuonIneeusm

Frwdreiudude vas.lnewdad Idhwidsunauineseussissyluenssatuiiondunsemussiifssfuanudoege
nszduanudssidmidisnnsosmuld wasdmidildsumBusaiaiaisiussfuanadsssanssmusaissy S luenasaduiuds

0L 15 20 T Ppfuiuin “ﬁﬂwLé‘iﬂ‘lﬁ%’ummLLatﬁmwLﬁﬂiaﬁaganamuua:Lﬁaulmma'
av'mwamauLmumaonamumuﬁﬁjﬂﬂ’um%umimw%ﬁu%aﬁuﬁmﬂaoﬁqu‘lﬁaﬁmﬂaﬁh\amuﬁaulﬂuamoﬁLLﬁa imﬁaﬁﬂwﬁﬂﬁﬁuﬁagaﬂﬂ’oﬁa

1%
=1

Fyu milsfedmususgudoyadidy uarfodsznoun1snedu gy 1ena1s presentation Usznaunisedunersudadulaamu uazldfnm
Foyazoansavyulunasuidainewidlsd Double Structured Complex Return 1YJ ¥wpefasusistes Sedsngeglumiiedyud
Fwildsunsuludeuniiifuegefiugy

naaﬂuu umsmmunivanmﬁuwaan (Issuer concentration) Tuﬁu’mﬂmﬂ’]*nﬂﬁu (Sector concentration) wav/mialudseinalayszing

wua (Country concentratlon) naawuwmwwamLuumumwumumnmﬁnaa*nuwn'ivmzmﬁaowuwmﬂwmﬂ LS E]’]QNﬂ’J’]NLaEN
wwmwum'«mmﬁﬂLauaowummumn\lﬂ
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