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@um‘ummmL%ﬁ@ﬂfﬂuﬁuﬁuﬁmmmmnum’(lnvestment Grade) saNiuieAULsznUTaEaz 99.00 1893AA
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(Counterparty risk) A1nN1991141yty1AA2aUIWIA (Call Warrant) viradtyyraaaaaildis (Call Option) LWazAM

@eaanamauaniLag (Foreign exchange rate risk)
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ANMUTNENAYUDIRNUUIADRIDSLTUY (Call Warrant) w3aduanAaaaaildu (Call Option) Nanedeny

NAATMUILRIYUADINDINY iShares FTSE China A50 ETF

LYl Q

ANHMUSHARNDAULNY

ABIANTIET

o - «

o dryry1maafasuIuy (Call Warrant) Wiadtyryraaaaaildis (Call Option) az81984

AUy aAMUILAIYUIBINGINU iShares FTSE China A50 ETF Iagiaziansaunyamn

wiazauzednesuiaainielusraznailszunm 30 Ju newiudugatasenis

o dryry1maafasuIud (Call Warrant) Wiadtyryraaaaaildis (Call Option) az81984

UYAAIUUIEA UIBINBIYU iShares FTSE China A50 ETF Ingiseaisapuilag

Y a A ] a X 2 = N
@Qnuﬁl'ﬂ\iﬂ@\inuﬂrm’a\jwﬂ’]ﬂ']q@:Lﬂﬂ’ﬂuuu'ﬂzﬁJ 2 NIUAR

1) 1Nm Knock-out
NIUNYAAIMUIEAINULBINBIYY iShares FTSE China AS0 ETF {NTUEININ 20%

Y o

a Juladuniladamsunudususudynyi Tnedasuazladunaneuuny 0.25%

o o

(Rebate rate) 189RUAYIUNENU W fau?:umammgn;ﬁ

2) 'laivAim Knock-out

nadlfyaAtsamUIBINEY iShares FTSE China ASO ETF Liaidulalifiu 20%
WIaanaItatNdNvTaLinAuYaAIMUEAY UL8BINB9Y)U iShares FTSE China A50
ETF o 'Tul,?luﬁuﬁa&lmﬁm@mwmuqu@mﬁ TpgazaTUINanaLLnY N1ty
FreTIANLTTNNN 30 U rifauﬁfu?:uzgm‘llmqmi

o HATIANUGIAAAINNNIAIRLUATYEYIRB A8 TUIW (Call Warrant) wsadtyty1ne

ana1lfu (Call Option) AnA11EENT (premium) 2a9dtyoUN

ANANU

ARAANTAUTF (USD)

AEYATIFNT

tsvunnut U 6 whau waldtdeandt 11 5 meu wazlinie 11 7 ey Inesiuaindu

aangiiaunasmindduilunasusu

NISANLNARNDULNY

(Payoff at expiry)

1. 04 JUNATUNAUNINEB1989 (Meluszazinatlszunns 30 U ri@ufuéuqm
TAT9N13) MINYAAIMUILALYUTBINBIYU iShares FTSE China A50 ETF U164
anastiaaNINMTaNALYAAIMUIEA9YWTBINB9Y)U iShares FTSE China A50
ETF o SuBnsudryyn el Seulamunsdld 3. arldldsunaneuunuann
n1rasnuludeynnneasafiauil (Call Warrant) ﬂ‘aﬁmmmmmﬂ%u (Call
Option)

2. 0 JuNATUNAUNTNe 81989 (e luszazinandszunnd 30 Ju ﬁ@ufuiuqm
1AT9N13) MINYAAIMUILAYUTBINEINU iShares FTSE China A50 ETF U3wusn

WinaulafY 20% WalsuiuyaAuieaasyuaeeneeyu iShares FTSE China

' '
a Y o

A50 ETF tu SuBusudyon TnelddnSewlaniunsdin 3. agldfunanauuny

o

annsasuludnyanreasesisuwd (Call Warrant) wiadtyy1raaanildu (Call

oA

Option) Tuems1 15% x ANNTLLAeuLLasa8992ALTAT X YAAIRINIUIATBS
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Aty 1Aaa2a5LIud (Call Warrant) wsadtnyryraaaaaildu (Call Option) Taela

FINNATRITATAN LU AL

3. ﬁmimwammmummmg VQ_,IQ_,I’W LL[ﬁimmﬂ@m’mmmmwmﬂmnu iShares

@ K| o a

FTSE China A50 ETF t Juladunilinaenangdoyoysoniaduiansandunine

v T

819849 11NN 20% WeLuAUsuENFud N avlAFUNARaLLNUAINN TR
A (%

Tudtyrynpeaasiswd (Call Warrant) viradtyyrmaaaaildu (Call Option) & lu

8M37 0.25% (Rebate Rate) 1844AAIAINIUIALBIATYTY1ABAIDTUIWIT (Call

A o

Warrant) ¥isedturunaeaaaldi (Call Option) Tnglisunazasdnsuanidasu

v

Participation rate (PR) 15%
195 §m91dauTIn (Participation Rate) a1afn1ailasuuilasls naniaznanaiinng

= ol aa Y o ' ] =3 o !
wWaswulasiseduldnunaeitiaresfdnnisnesyu wieenglsfinau snsndauson

1o i o Ao
azlaimndngmadausinnniuunldlulasanng

Rebate Rate 0.25%

Knock-out level YAAMUILAIYULRINB99)U iShares FTSE China A50 ETF WANTBNINNLT 20% B 31

Tadunilanaaneigdnyynsanieiuiansnn@unineaneds iaiauiuduEu s
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17 17 T
o ) g
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A
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azaauuarlaiunaneuuny Wigamunaulumidetmudiuagideysdidnyneunisaueaniausm
Raulun1sangnanauuny LazNITAUIMINAADLILNUIBIRYIYIARNIDSUIUN (Call Warrant) Wiadtyan
Aaaaaldy (Call Option)

Haulanisansana LN

HaRaUWNUngRmuazlasuaIn

- Mauin < druaAaalIasusuy (Call
naod Waula o o
Knock out Warrant) #sadtyyinaaaaildu
(Call Option)
1 TadifimKnock out YAAMUIE AN UBEIN89Y)U iShares FTSE | TlAfunanauuwnugauivg

China A50 ETF o4 Juiansaun@uniwel
F1989 S YaAINUIEAIUTBINBINY
iShares FTSE China A50 ETF 1 duUL3asU

Aryaun
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2 lalifimKnock out

YAAINUIBAIYUBINBIY) Y iShares FTSE
China A50 ETF o4 Juiansaun@uniwel
&naBa i <20% ANYAATNUILAINY
ABINANNU iShares FTSE China A50 ETF W

Tuisnaudy N

lasunanauunuluemnsn15% x A1
.4 .
ngdaguLlage9ssaLsIIAn X
YAAIMINIUIATIAYYIARAIDT
wausf (Call Warrant) w3adnyynaa
aaaldu (Call Option) Tnalsisanmua

. 4
PRIRRNTILANLLARIY

3 \iAKnock-out

YAATMUILAIYUIBINBINU iShares FTSE
China A50 ETF g iulmf‘fwﬁmmmmg
&oyryr9auiaduiansunduningsnede >
20% 129 AATVUIL AN UTRINDIY U

iShares FTSE China A50 ETF 24 W13 N1

A FURebate 0.25% 1843 AATATHN
AUAIBIATYUIABAIBTUIUI (Call
Warrant) u‘?@z@apmm@@ﬂ% (Call
Option) o AuAsuanylasanig Taely

FINNATBITATIWANLU AL

Aryaun

aunFAgumafauulaesdnmuaniaauASuumiaiauiuneaansaniy (USD)

5 R P FRILANLLAtUANR UL Waauiu

FRIANUABUANRULY Hadauiy .. o

T ARAANTANTT 1 TuRAnTIW Aunine
ABAANFANSY o SuEusudtyn .o
#1984

T
T a <3

e oA
NTIUNATNRUUINLLINATNLND

33.00 U fia 1 ARAANTANST 32.50 U fia 1 ARAANTANST

WMeuiuneaafansy

T
T a

aa ! ' A
NITUNATNULINDBUATN

33.00 LW fia 1 ARAANTANST 33.50 U fie 1 ARAANTANST

WMeuiuneaafaniy

NNIANUIUNARALILNUTANATY QYA A8 TUIW (Call Warrant) vizadtyryraaaaaildu (Call Option)
NN3ANEANRUAINNTANY D UATLENYTATINTT
= (U + naseuuwnuAINNIIaIuluaasull waz/MTaRuln + nanauunuainnsasuludtyoyireanes

o

wsuyf (Call Warrant) vi3adtycynneaanildi (Call Option) *
Tnananauunuannsamuludtynaaainsisw (Call Warrant) visedtyryiasaaaildi (Call Option) wilsilu

1. nsaui ladiie Knock out (NTE0N 1 WAT NTEUN 2) **

HARBLLNY = YAAIAINIUIALRIATYEY1ARABTLIUN (Call Warrant) wsadtyyrraanaildi (Call Option) x [PR x
Max (0, iShares FTSE China A50 ETF Price)] e
- iShares FTSE China A50 ETF Price = (Final Price / Initial Price) -100%

- PR = Participation Rate
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- Final Price A yaAMUILAY)WIBINE9Y]Y iShares FTSE China A50 ETF W duiiansnsn@unineansdeaasdnyn
Panasusw (Call Warrant) viadtyny1aaaaaildu (Call Option)
- Initial Price A9 4AATMUILAIVULBINDINY iShares FTSE China A50 ETF tu duLdvindtyryrnaanas

A o

WU (Call Warrant) Wradtysy1aaaaaildis (Call Option)

2. N7EAA Knock out (NTE7N 3)

HARALIUNY = YAAIPNIWIATBIATYTYIABAIBFUIUN (Call Warrant) 138 ”mmwm@@@@ﬂ%’u (Call Option) x
Rebate Rate

vail "Lumrﬁﬁﬁmmmim"m l ﬁﬁlmwﬁmm:wuﬁifamaﬁ’]uqmm@mume’mmmmulu fuuNAaanas
wIuyl (Call Warrant) u’?‘@z@agma@@@ﬂ% (Call Option) miﬁ?mqmmmuLmuﬁ'ﬁm\m@uﬂuwmuﬁ@mnmﬁixq
udtyeyrasuswd (Call Warrant) M?@zﬁ”m;mm'a@fafaﬂ%u (Call Option) ﬁﬂfamumnu FarAsmdanssudeitenl

fanalundDevdaeamunaunelu 15 Ju dususdunnawnnenitiy - au

NHEILG)

* panauunuaInnsasuludiyn1aeadesiaud (Call Warrant) vidadtyry1peaeatldu (Call Option) u1a1nms
aanuludnyeyrneatasiusud (Call Warrant) u’?@zﬁ“ﬁymm@mﬂﬂ% (Call Option) Antluyar1sznnuiasay
1.007893AANINTRUGNEVRIN DN u,@x'aiwm@mauLmum%Lﬁmm'au?gumaimqmi SenamaULNLAINNNg
AUATENBTLYAAIMINEA9YUIBINEINY iShares FTSE China A50 ETF Tnerlisannaaassmeuanitlaau

= fandaziflunsiinldina Knock out Wilawi walilasainnaiin 1 11 A1 Final Price aAa<AIN31 Initial Price @4

Yo

WaunuAnngasnsauanuafasnuaslidlifunans uunuainnisasuludnyyinaate susud (Cal
Warrant) vizedtysyinaaaaildu (Call Option) 9l :1eazidenlsIngn1nsaet19uanInIsaneALEuaINNIg

£3
g =

adnU 0 UATLETYIATINTT NI 1 uAENIRIN 2 Auanell

3

ABENLE mmsdwﬁuﬁumnmsmvgu 1) a’uﬂiﬂ‘a’]ﬂqtﬂiﬂﬂﬂi

o

ANNF IWRWAUAIMNA 33,000,000 U @axsnutieaniiu 2 dou fall

AU 1l9zunnd 32,670,000 U1 (Feeaz 99.00) aenulunsaisniluay/mzedudinislulssimauasz/vse
snatszma Tna i unneialidouiindsinan ldanenFaniivainnasyuudn wulaidu 33,000,000 un (Fae

av 100.00)

AU 2 : szun 330,000 U (Faraz 1.00) asnuludynnaeasasisus (Call Warrant) W3adtyryae
a4 (Call Option) %m@@hmmmmmz@mﬂﬁfam'aﬂwuﬁ (Call Warrant) vizadtysunaaaaaildis (Call Option)

a7 USD 1,000,000 (33,000,000 1) (Fazaz 100)
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a b
NURAULLAS

A

adtyry1Aaaaaildu (Call Option)

(7

~

o ARTINANDLILNU 4
e e v e oem ANFIUNITAINU . NARDLIWNUN
Uszinnuannswe / nSweau ™ JuAsuaglasang , e
Tnelszam - 4 Aaazlasu
(dgzanow 11 6 Lhaw) ,
(FiaanglAsens)
' a g A4 a [
AUN 1: APANIUL LAZ/MTE Rurniislu
Y 99.00% 1l3201011.90% 100.56%
WAL/ gL TEInA
vinenldanelaailszanng 0.56%
RUABLAZHARDLUNUAINNIAIN W AR 1
o 100.00%
uaainAtldaereaneulnelssuin
o4 o AaatguanauLnUaIndynneaafiau
AU 2: dAryryAeaafiisud (Call Warrant) .. v
. 1.00% (Call Warrant) uzadyryrpnaaaaldu (Call

Option) HsNHAINANTITE

NNELUF)

(1) Anldaereenasyu (39NANEITNTENAANIT) ANNNTLL AL LML AIAINA NN AN Imﬂ”LnJLﬁumné”M‘i’w@;\wgm

nezyldlulasanis

2) newuealilifuRuiuiaznanauunuaunaanuield wngaannsansvtasuiaisinesyuayuly

o a U d’l A v
aunndnseRusunazaanidamule

¥ vy
Y o AR

(3) fnsuNanaLLnLefallasuLacls vistiaue

o

amulildfunanauununudnsnlsznianigly

ANNR LK

1
o a

Junaanzidan : 20 5.A. 2564 , SuNAugne1y AN © 20 1.8, 2565

giuan10EAaNA 1 AUTNINBIUAIYUAss Teanarn ligDeman

1. Fudvindryyrrearasuswsi (Call Warrant) videdtynyineaanildis (Call Option) Aa 20 A.A. 2564

2. Initial Price 994 iShares FTSE China A50 ETF tu duLi1vindtyqynaaaiasusuy (Call Warrant) vaadtynaa

aae1du (Call Option) A8 100

3. smrwanilasy o SudnindtyrunAealasusuy (Call Warrant) v3adtyryraaaaaidis (Call Option) Aa 33.00

UIN/ADARTANITT

o

4. SuRaTanAuninganeds doynuareatafisud (Call Warrant) visadtycunmeaaaildu (Call Option) Aa duf 12

bN.28. 2565

5. anauanilasi o Auian s duninganeds dyonealrasusui (Call Warrant) v3adtyyraaaanildis (Call

'
A '

Option) TunsalARuLmMudaAl Ae 32.50 Lan/meaanfaniyy vive lunsaliARuuingaudn Aa 33.50 U/

ARAANTANTT
6. NuuA LA Participation rate = 15%

7. nuuA 9 Rebate Rate = 0.25%
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fuumiiennli “Knock Out’ naNETe IANTITANIYAATMUILAIUARINANY iShares FTSE China A50 ETF

'
a

o

e

AUUNIFINDIIUNITUIRUNTWEB19D

VWNAUFALAUNIT 20.0% VDY Initial Price FalyarIuiaaaanuainndn 120 luduladunilinaanany

N3l | Knock Out |  saA vnsayuaes | yarimieanuaed | yasmiaamuaed | nslasuulases
NadNU iShares FTSE  [N@4Y)U iShares FTSE| nad9)u iShares FTSE H@ﬁfmuqmmumm
China A50 ETF a4 414 | China A50 ETF #1114 | China A50 ETF fu 4l | nesvju iShares
FurAudtyny geqnluszudneeng | Aansoundaiidnede | FTSE China A50
(Initial Price) afallallg (Final Price) ETF oW Juiasnin
o v a = o
prriiensaaie iy
Tuisuaudty N
Tdiiundn120
TadiAin (wWasulagluiny
1 100 o 90 -10%
Knock Out 20% UWLAIWLTHFIL
dryayn)
Tdiiungn120
. 15%
L3 (aeuuadliiu r 5
2 100 oo 115 (wWaeuulas15% vy
Knock Out 20% WLUATUIENAY 4.
WidUTNAWATY YD)
doyeyn)
Tiaeiansan
\Wasannyarvae
AU
NadNU iShares
FTSE China A50
o ETF 289iulndu
WiuN91120 y .
- y o nikeluszndnaang)
i (wWaguulasniundn . o
3 100 o 125 dryeynganunan
Knock Out 20% WLUATUIENA .
. 20% UBIYAAT
arynyn) ,
RSN
Nagy iShares
FTSE China A50
ETF o4 Juisusiu
PR
&ryoyn ednRaula
N194AA Knock Out
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Aratvaglnanauununannazlasuannisamulunsaznsil

NS WRAN1T0L Final Price 124 it ; daudiz FAINRUAULAY
“Knock Out” iShares FTSE HuAu NAAALLNUAIN NARNBULNY
China A50 ETF (un)* duanmaaias Winnmiansy
W AUNANTUN wsuW(Call Warrant) | anelasenis
AuNSweanada ek IAa (un)*
aaaldu (Call
Option) (Un)*
1 laiifim Knock out Final Price Wag 33,000,000 0 un 33,000,000 1
N1 Initial Price STat) AanlAan (vizeAmuu
o AU = USD 1,000,000 x | 0.00% sy
frynunpaanad ([15.00% x Max IA99N9)
wIuy (Call (0%, (90/100)-
Warrant) 78 100%)])
Aeyaume
. = USD 1,000,000 x
aaaldu (Call
(15.00% x 0%)
Option)
=0 U
2 131fim Knock out Final Pricegq 33,000,000 NIRULMUDNA (32.50 UM/USD)
N9 Initial Price U 731,250 U 33,731,250 U
o Adn
&ryoymaanad AuanulAan (vizamaLl
Wyt (Call =USD 1,000,000 x | 2.216% siean
Warrant)1ie ([15.00% x Max TAgan9) (61
dryeume (0%, (115/100)- ARV AU
aeaildu (Call 100%)]) iShares FTSE
Option)) = USD 1,000,000 x | China A50 ETF

(15.00% x 15%)
=22,500 x 32.50
=731,250 1

wasuwlas
WANTL 15% LAy
RUuNdamn

FNNANBENY)

NIMRULNBAUAT (

33.50 UN/USD)

753,750 UM

33,753,750 U
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AuanLlAan

= USD 1,000,000 x
([15.00% x Max
(0%, (115/100)-
100%)])

= USD 1,000,000 x
(15.00% x 15%)
=22,500 x 33.50

= 753,750 UM

(WTpAMIY
2.284% piaany
TA79n19) (8N
ARV AU
U84 iShares
FTSE China A50
ETF waeuulas
i 15% uas

RULIMEaUAT

FNFBENN)

3 L\iM Knock out

YAAMUIE AU
284

NadyL iShares
FTSE China A50
ETF tw duladu
Mfi\mmwms;
&y 99mneTu
WATUNAUNTWET
A48 gaiiungn
20% 84 initial
Price At Adla
FaNNaTuN Final

Price

33,000,000

uUn

NINRULNLGIAN (32.50 LNN/USD)

81,250 U

AuatLleann

= USD 1,000,000 x
Rebate Rate

= USD 1,000,000 x
(0.25%)

=2,500 x 32.50

= 81,250 U

33,081,250 LN

(viraAnly
0.246% Faang

1A39N19)

NIRRULINBAUAN (

33.50 UN/USD)

83,750 U

AuanulAan

= USD 1,000,000 x
Rebate Rate

= USD 1,000,000 x
(0.25%)

= 2,500 x 33.50

= 83,750 U

33,083,750 LN

(visammLlu
0.254% Faeng

1A39N19)

uNELUe AolatRusuLaznanauwnuiuiesioat1an1sAua e lsznauntseiunewintu Jldidunis

Sutlsyiudngaauazlffunanauumnununuansld
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ABENUNUNNTRIFUULUNITINARUAULAZHARALIUNY

HAAMLILAMNIBINEYY iShares FTSE China A50 ETF fu fuifusudtyan = 100

s=winangduan

~.8 PO A
 Aufinsandunindanda

HRAMVLILANLEDY
NENNU iShares FTSE
China A50 ETF ugaq

oaydtynnliidiundd

120

HAPNVLILAIYLIBINEWY iShares FTSE

China A50 ETF fu dufiansaunlidu 100

HRAVLILANYLIBNNEWY iShares FTSE
China A50 ETFu Jufiansasifiundt 100
wiliu 120 (mndhedne dafinfounrafindu

15%)

HAANYLILAYLIBINEMY iShares FTSE

China A50 ETF fs dufiansaunifiunin 120

HRAVLILANLTEY
NEYNU iShares FTSE
China A50 ETF lugae

uaaﬂuunuﬁa‘m'ﬁ'ﬁz
Geulumsiududuuasnanauunu aFunnmsamu
=< | TfuAuluduiazuaseuuny AuaRaULIY 0.00%
nsAN 1
> ydninanldarefidunfuan sieenglaseng
neMU 100.00%
; AnAReLLNY 2.216% Fig
i
SN 2 | a5 Auludunastarouuny oo
EHome englasanng (fdadl
v v ¥ = 3
vawinAlddrefiZanifiuan i 1Y S
: VisefiFuniiy wisuwlaafisdu 15%
N9V 100.00% +HARBUUNL = 2
. uarRuumudean anu
]ndtysun Call Warrant vie v
i HELHRY)
#tysu1 Call Option (=PR x fin
v 3
a -~ 04
msulfsunasvassduman nameuny 2.284% sie
Y v o
X YRMANUTWIATVIFYANY) e1glanne (Ml
Taglinunmuassaruanuion wisnulaafing 15%
oo o . warRuumeaua A
TN 3 | TpfuduSusunazianeuuny

eydyauniundd 120

'nwﬁauuﬁgﬁuﬁmmmwﬁua:.m%ﬁudwnﬁdu wayvitesinsemAbifinsfiadnadisy

7

wiwinadanefideniuan
NBINU 100.00%
+HaRsUWRgAIsERNdUN
Call Warrant v¥edtyayn Call
Option 0.25% leglisanua
wesshmuaniAny

#0tn9)

IAnaneUuNL 0.246% i
21glArNT? waTRuLm

uivAn masaetn)

ALARSUWNY 0.254% 5ia
2nglannig uazduum

2OUAN sNNFeLN)

TayafIATYLAEINLNAIYY iShares FTSE China A50 ETF fidtusynAaadasusuyi (Call Warrant) w5adyan
Aaaaaldu (Call Option) ldanede

e N83NU iShares FTSE A50 China Index Lunesyuafiennan

' £
o

PINLLR

vapn1slagBlackRock Asset Management

=

North Asia Limited aanzifiauteaslunainudnninedaany (Stock Exchange of Hong Kong) NiN19a991

Wi liinan1satiuanulndiAaeiudetl FTSE China AS0 Index a4tlsznaussiurasizEnlutlszmaauiug)

N

7gqn 50 LsEnNaanzilautawns lunaaudesldite dwiausenFaniud1du A-Shares (Bloomberg Ticker:

2823 HK)

P , = 5 o A a oy .
Nﬂwmmmummmﬂﬂmmagmmﬂmnumnmemu”lml www.ishares.com.hk
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http://www.ishares.com.hk/

°

Q : NANUTINAMNUAFATNITAIUIMKAAALUNY FUuuLTRINARRLWUSINNIRaulaAn e Tald

asals ?

o o

A s fluwemningluuuresnanaunueneyuninauaz iy (pay-off diagram) Al

Srsmrruwidnaonla (96)

r

)

Max Return (3)

Ly

= 15% * 20% = 3%
Rebate at 0.25% |-------rmmemrmermmsromssne gy

D% ; i X r
100 120 Qﬂﬁ"mu':tm*quumﬁuﬂ%*wi

¥ oo
BT

TnaAeBunuazmetedsng i “agUseazi@aanisasurainayy’

Q : NAWUFINTUNEANNULRMUANANNAIANIIRE ]S

o

A NEINUIINBIMHNTANAUGAUT AT AUTINaRa L LNUAIBINAINN19a LAy y1ABaa fuIuY (Call

a o '

A o o . aa \ Y ' .
Warrant) V?@@mmqﬂ@@ﬂ@ﬂmu (Call OptIOﬂ) NANITALUNNADLUN U WNANNUHAATNUIL IV UTBAINAINY iShares

al q

FTSE China A50 ETF lngiannnsnganiuaasdasainnisasulundnningsananals
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& el a o ¥ ¥ ' ° [ Aaq 1 vl
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Ruaanuge wazliinnsuisrdaneamiaayu

3

2. nawmusandlduiuRuyulasimeinla 2

2,000 &7U1W e Tuseud 19NISLAUB TN UNURIAINUATILIN ATNITDLAUDTIUUILAIYBANITUIBRUYY

w09lasansla liiiufenay 15 999 urnRuuaeslasanIg

=1 a [ a v a [ 2/
3. nmvgusquummmuvnquﬂumaLa'anﬁ'msuLauaavguanumzim Lmzgamum’imnuiu’izﬂmm

Winke ?
o awuisesnisuasamlenialunisiunanauunuaInnIIamuLaraINnniua @1 Tnaazauly

P
o

aaa o 1 dl A 1 o o tﬂl v A a
ATVANTUUNN umummmLﬂjﬁm@faqiwﬂumuwmmmmnﬂm (Investment grade) LaY/v7aNuen Lay/

A a ' A aal aa = o &
W7aRT1A19MN1TRUlWAsEmA waz/vTe lulsvim ANRKaRa LUNUNRA FnnanTTa W ludtyaynaes

= ' o o

WU (Warrant) NHN19318NAABLUNUANNBNILALYAAIMUILAYUIBINEINU iShares FTSE China A50

al q

ETF iailalanialunisuassmuanetunudauinls lnafidasszazinainisaauilszanns 11 6 thou

a

4. faazlandinansznuadeluedIANYAa RUAUIBILAINY ?
®  M3AdeNlTBITEALYRLAAMUNEAIYWIBINEIY)Y iShares FTSE China A50 ETF

ad a  ooda d oy oo y " v .
o nsinszAuressatdnede liduldmuReulannmuald nesuaz i dfunanauunuRNENA N ATy

1 2%

FaaaNvTuazAiTadtyn1aeatasuswd (Call Warrant) ) vdedtytyinaaanildi (Call Option)

~Naly

o neilifeanmamarsvzasnntiugiutudinannsndsriusunazaenidenuniuaszazian

o nsifnewmuliaisnauitaaalaunmamEnnawuiealusmanmanzantaznalusye s au
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81713 vizaMaeawuiaetuay o) sz Runauliiuuiandeannmarsmilliuinesu

~a s = = o = o . = A v vy o
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neale 29504 ANWANT 315U 1Y6M vnanadaauaatas Tlanaaumnninislssiuduasmurie

2 = v
ANATBINUAL

13

6. NaMUTINNNTALTEEELIANIYT ?
®  JunAugaseLtityd : Uszannw 1 T duandundrinauanznssunis n.a.m. fuaanziounsandne@uiiu

NAN UM

'
o

® JunAugasauniy@aiausn : Uszunns 1 0 duaindundriinauanznssunis n.a.n. Suasnsidounes

nineAudunas U

kg ¥ a
7. damuazlaazlsantuamu 2

o awuilanialdfunanauuuAINNISRNTBYeaAMINEA U (Capital Gain)

2 2
o [

=3 a4 a =] a 63
8. msawulunamusiniiasilFaudisuiusa@in (Benchmark) la ? wazmlsasnulunasusiniiitly

sTazIANNILA ?

o il ilasannawuldannsndananisafivulaingzdnauaneuwnuaainasmuiuegiuteulanig

. & . ¥ & Ao Sy & o o 7
mslr:mm@‘uLmummzﬁ“m;mﬁemmﬂmwm GINN@ﬂHth@l‘W’123L“]’]?J"Q\W]@i"N“ﬂum’Wﬁ?Uﬂ@\inuuimﬂL@‘W’]&

LY

9. AmnuazAAauULfgnudyyIFareaamin il laddnglszasAiNaanANNIERINGTaRIIANSTIS

AN Tdaunaa29uUILie (Structured Note %58 SN)

[ ' [
aa o

9.1 NAINUTINIIUUABASTIFIUNITAINU I UA I TR 2RWUUIUTBASIANSARA YY1 T a8
fa9utuela (Structured Note %38 SN) asnals

Y

° ﬂfamuﬁmiﬁwumﬁmmmummmuﬁﬁmqmmmtiﬂaﬂwé’wﬂaummjzﬁ”mryﬁ (Single entity limit)
amiudtynynTeanasssntihinseyinue nAutme ety o Taa1aadeuii (OTC Derivatives) Uay
Ao o & | @ o ) =
A31A NNty Te AUl (Structured Note) AMNAN919ATLISRINEAINIBINBIYUIINT
Wuldmunsznnenivue
a o g

TnasaazidaanisAuIgaANsamuEed |3Tedyn Teans s miuazasasnddo i e

PIYANAEEN AZANANTUNATHNRNN UFTNANININUANENTINANT N.8.5. UILNIANINLA
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9.2 NANTENUNWALANINTFAINMsANU LU TaeaNuiusans1g1siNdy I Taane

A2aMuel (Structured Note %38 SN) siadunurainamusaniiuatidls

®  YINIAMANNIND BN ANNEBHIUNNN FaTiAn1en e ullidullasnAranisaiauena
o v o Aﬂ!’ 1 £ A -ﬂld o 1 ¥
nlinasuaIanuainnisasuludnygeraatautiauzansatsn iy ny1aa il
(Structure Note %58 SN) aeinglafisnu n1spanuAIna1nazldiiufenas 100 20yaANTNeAY
- Ly oo . s o cy o dd o da : -
ANTURINEINY 719U UTENdnnsazAndiazvifadeninedesninansenusasinwazinig
iuulasuaniuznisasuludtynrdesnsasntih liiumenisnilagnismuaudnsdsulunig

amuimNizaniunanisaiine iiadss@nsninlunisasuatnaaninan

10. 38n151UNSATUINU Global exposure limit WAzANNAFIUN LT LUNITATUINY
A8n1711N19AUU Global Exposure limit : VaR approach
a4 .
anNAz g lunsAwa :
1. s¥AUANNLTIRNU (confidence level) $a81az 99.00
2. 928219a1N1308ATR4 (holding period) 20 F1%in1s
3. fayatiaunasi’ldlunis (observation period) TiFndn 250 Furinnng

o o

dszinnaes Var Nudimannisldlunisuimsuazasunuaiides Absolute Var THifit 20% 289 NAV Hint

4 9

35n9iAyaA1ANLAENAIUAANA | Historical Simulation

11. YAAGINTTNAMNUUNAYIIRIRY Y TR 9miALTENAnn1sszananisld (expected gross
leverage)

Tliiusanay 100 1edyaAnNTAUgNE I8N0
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i) Usziannsneau ARIIEIU (% 2RI NAV)
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i) Usziannsneau ARIIEIU (% 2RI NAV)
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