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CES Belt and Road Index

Description

The index aims to identify and reflect the price performance of companies

which demonstrate substantial participation in the Belt and Road initiative.

Index Universe

e Stocks eligible for Stock Connect, which includes both “Northbound
Trading” and “Southbound Trading”.

e Non ST/ ST* stocks in SSE or SZSE.

e Enterprises engaged in business operation in Belt and Road countries.

Selection Criteria

e Select stocks from 9 first-level industries and 16 second-level industries
defined by the CNI Industry Classification.

e According to the evaluation method of the influence of the Belt and
Road enterprises, comprehensively investigate enterprise nature,
corporate influence, profitability, and foreign trade capacity, and select
stocks with a total score of no less than 50.

e Rank the stocks by daily average trading value in descending order and

remove bottom 10% stocks.

e Rank remaining stocks by daily average total market cap in descending

order and select top 50 stocks as index constituents.

e For AH companies, select stocks on primary listing exchanges as

constituents.

No. of stocks

50

Calculation Methodology

e Free float-adjusted market cap weighted
e Weight of individual constituent no more than 10%

Review Frequency

Semi-annually

End of Day Index (Currency) | CNY
Base Value 1,000
Base Date 30 June 2015

Dissemination

Once a day, after the close of trading

Contact Us

Suites 4702-04, 47/F, Two Exchange Square, 8 Connaught Place, Central, Hong Kong
@ (852) 2803 8200 (852) 2868 3770 DA< cescinfo@cesc.com E www.cesc.com
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Disclaimer: All information contained herein (the “Information”) is provided for reference only. China Exchanges Services Company Limited (“CESC”)
endeavors to ensure the accuracy and reliability of the information but makes no warranty or representation as to its accuracy, completeness,
reliability or suitability for any particular purpose. CESC accepts no liability (whether in tort or contract or otherwise) whatsoever to any person for
any loss or damage arising from any inaccuracy or omission in the Information and/or from any decision, action or non-action based or in reliance
upon the Information. None of the Information is intended to constitute investment advice and/or a recommendation to make (or refrain from
making) any kind of investment decision. Any person intending to use the Information and/or any part thereof should seek independent professional
advice. Distribution, redistribution, reproduction, modification, transmission, use, reuse and/or storage of the Information in whole or in part, in any
form or by any means are strictly prohibited without the prior written permission of CESC. The Information is provided without warranties of any
kind, either expressed or implied, including (but not limited to) warranties of merchantability, merchantable quality, title, fitness for a particular
purpose, security and non-infringement.
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