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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 55 2.0 55 56 -241 5.7 -8.8 1.1 154 163 186

1YR 3YR 5YR

FTSE China A Stock Connect CNH 21 -3.8 21 -109 -20.2 - 1.3 - 145 146

FTSE China A Stock Connect CNH

29 35 29 -108 -232 - -84 - 143 147
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)
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| ana] o] o] _aor| _aotel vl o] aom| ez _anme
64.7 3.7 5.0 354 -19.1 422 26.1 9.1 -14.9 8.9

31.0 26 -18.7 -8.6

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: 29 March 2024
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Source: FTSE Russell as at 29 March 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: 29 March 2024
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1YR 3YR 5YR 10YR 1YR 3YR 5YR 10YR

FTSE China A50 0.3 -0.5 0.1 0.4 -18.0 -36.0 416 -416
FTSE China A Stock Connect CNH 0.7 -0.5 - - -22.8 -34.3

FTSE China A Stock Connect CNH Large

C -0.7 -0.6 - - -22.1 -36.6
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 598,970 15.00
Contemporary Amperex Technology (A) (SC S2) Electronic and Electrical Equipment 234,080 5.86
China Merchants Bank (A) (SC SH) Banks 185,991 466
China Yangtze Power (A) (SC SH) Electricity 170,798 428
Wuliangye Yibin (A) (SC SZ) Beverages 166,842 418
Totals 1,356,681 33.97
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ICB Code ICB Supersector Net MCap (CNHm) Wgt %

1010 Technology 15,422 0.39
1510 Telecommunications 1 79,608 1.99
2010 Health Care 2 177,659 4.45
3010 Banks 12 851,030 21.31
3020 Financial Services 3 154,078 3.86
3030 Insurance 3 183,390 459
4010 Automobiles and Parts 2 120,722 3.02
4020 Consumer Products and Services 3 147,085 3.68
4040 Retailers 1 46,699 117
4510 Food Beverage and Tobacco 8 1,112,141 27.85
5010 Construction and Materials 1 61,526 1.54
5020 Industrial Goods and Services 4 378,794 9.49
5510 Basic Resources 1 96,969 243
5520 Chemicals 1 72,792 1.82
6010 Energy 5 316,552 7.93
6510 Utilities 2 179,069 448
Totals 50 3,993,535 100.00
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Number of constituents 50
Net MCap (CNHm) 3,993,535
Dividend Yield % 3.05

Constituent Sizes (Net MCap CNHm)

Average 79,871
Largest 598,970
Smallest 8,271
Median 59,748
Weight of Largest Constituent (%) 15
Top 10 Holdings (% Index MCap) 47.74
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Source: FTSE Russell as at 29 March 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)
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Data as at: 29 Ma

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 29 March 2024. Past performance is no guarantee of future results.
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