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4 September 2017 

 

 

Notice of Change to Weight Limit for Certain CESC Indices  

 

  
Following a review on the current index methodology, China Exchanges Services 

Company Limited (CESC) and its index services agent, China Securities Index Company 

Limited (CSIC) decided to adopt a capping rule to the indices under CES China Cross 

Border Index Series and CES Stock Connect 300 Index (CES 300). The maximum weight 

of the individual constituent in the relevant indices will be capped at 10% at each 

rebalancing date. Details are shown in the following table: 

 

Index Capping Level 

CES China Cross Border Index Series 

 CES China 120 Index (CES 120) 

 CES China A80 Index (CES A80) 

 CES China HK Mainland Index (CES HKMI) 

 CES China 280 Index (CES 280) 

10% 

CES Stock Connect Index Series 

 CES Stock Connect 300 Index (CES 300) 
10% 

 

The change in index weighting methodology will be implemented in the next regular index 

review. The relevant index methodology books are updated and now available at CESC 

and CSIC websites. 

 

 

For further information, please contact: 

 

China Exchanges Services Company Limited 

Email:  cescinfo@cesc.com  

Website:  www.cesc.com  

 

 

China Securities Index Company Limited 

Email:  csindex@sse.com.cn 

Website:  www.csindex.com.cn  
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