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1.10. dnerauy1ns9ns : namus‘mﬁl,auammawwé AN URINUFY
1.11. apraznsiduaang : w@uaunalulneg
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2.1, Sunudunuuadiasenis : 1,400,000,000.00 un
2.1.1. zhuml,‘auvguwao’imamstﬁ%uéu : 1,400,000,000.00 un

2.2. Wau'ly (F1uunuuadlansenis) :
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TUFEMINITLALIAIMSLIUA N ENUILRINUATIUTA LEENTANITANAEUATIAUUILRINUAUTIUIY
Wunuaaslasenslaluiu 210 aruun wiadatduiruiunuiaaanuluiu 21,000,000 viuae

2.3. yamfiasinanule : 10.0000 un

2.4, S1unwaaIny : 140,000,000 v

2.5. AzasniiaaInuiiduaziaaousa ; 10.0000 un
2.6. yamdusraasnsdedandousa : 500,000 10

2.7. yamtusrzasnisdedianfodalyl : lud1vuas

2.8. yamdusizasmsdemady ; dviua

2.9, S gaInudusizadnIsdernady ; Winua
2.10. yammaasnuadwmdalufayddusi ; Wivua

1
o

2.11. Snuninaadnuaandalutiofdusi : Wfvua

2.12. saauduaiinidy :

3. 56\qﬂsumﬁ'mmimomsﬁmmsnaomusm AURADINUSIU UsTtAnnaINUSIU UTauL

ASAINU FnraLTALAY n1sasnuluaivilszing nisasnuludaadauiaalrenun
|

Uszinanuazdasiaunisasnulundnninausaninaduiu wian1sunanualadsaudl

ATAINY :

3.1. eguszavAuadinsenis :

LﬁaszmuL’i‘:umuajnéﬁyﬁuamuqo ﬁéaommagqm’iama‘tunjss”ywamaln UNUNNATRINULAY
funsafuanudadle Tegazasnuluanaisuilnfiduduanuuiiiadiaag lududuNngiunsaanu
a (Investment grade) uaz/wialdunn LLau/masmmsmwmsl,au'(,umoﬂsul,mmtau/maiu
Usemanfinanauunuit sndvasnuludgandaziaalsnun iy dayanlasusun (Warrant)
WiadaTanmalunsugrovinanauunusuAnla Taafiumeszaznainisasnuilseuna 1 1

3.2. UsgannaInuauUuTELNENITAINY | WU
ANSRINUADIUTHUNEINITRON ULLIUHFN:
- andsudl : A vuedadiunsasnuluamasuilutaanin 96.50% uag NAV

- Au 9 : Amuadasunisasnuludgyardaniaalenun (Derivatives) Ly deyey1dasusun
(Warrant) lutiu 3.50% uag NAV

3.3. UsstannaInuUNIUATUANHUSTLAY :
3.4. Usziannasnuaunisaenuluavlsend : nasnuiiiuasnuuuufianudnen1olsang

Py

3.5. u‘iﬂmﬂmsgjﬁu (anfl) : uswmammsmanmJLoumamﬁsnssumimﬂimﬂuﬁmmwﬁaﬂuiu
wunaunulamundninan Wauly uagrdsnmsidrinnuanenssunis n.a.0. dsemadinu

3.6. Msaanuludaadanaalenun (Derivatives) : adnu

3.6.1 Yagiszavnuasnisasnuludygirdasiaalonin : Aflafinglseaoniiaannnuida
(Non-Hedging)

fulaunanisasnuly derivatives @ wuuduaiay

3.6.2 38n15Tun1seuu Global Exposure limit : VaR approach
sundgruAlalunnsAiuo ;

1. szduadudiasiu (confidence level) saaay 99

2. szagannisiiamsav (holding period) 20 juvinans
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3. gayanaundeilulunis (observation period) ‘lusna31 250 Yuvinans

seianaad VaR Aussnianislalunisudmisuaraiuanainuidas Absolute VaR

1Ay 20% a9 NAV

38nsiayanaNuLdavaunana : Variance Covariance Method (Parametric Approach)

3.7. msasnuluanasifidayandaziaalonuiuele (Structured Note) @ aonu

3.8. nagNsN1sLEMIsNaINY (Management Style) : finagnsnisasnuasaidian (buy-and-hold)
3.9. qufltin/ar989 (Benchmark) :

1l Luaamnnaamu"lummsmmwam‘smLuumu“l,mstwuammamammumaonamumuau
fudaulunisanananauunuraddygrdaznaalonun dodudnwazianiziaizasiasdu
smsunasnuiitamaniy

wniansuadnudnifiasddsuwlasdmdialunsufaudauanufiuddniansuiuaisuay
W deagaalansauulagunanisadnuniinue laaudsninnisasidatnguayauasasiv
waamummmmmamoix’maumaumumnﬂauumﬁ’m FaduaAmAudIdTe wagtnaNalu
mvsujaﬂumﬂaqmnmumumsaoﬂszmﬁ‘tyl,m"l,mmaaummamms AMalunaAgaINUaIINTe
‘l?jﬂsziwﬁmﬂmauaiumsﬁmau’taamuim

aen9'lsAnu ‘tun'smmsmaﬂuuﬂmmﬁmLwaimﬂu"l,ﬂmuﬂiwmﬁ wau“LmLaumamuumao
FUAUVTENTANITAINY Lay/nIa Useand AaANUAUAIRITANUAMLATINATT N.8.6. LREIAY
NIRTFIUNITTARNANITANAUNULDINDINUTIU LAY/ WD asldaundasdrdyalunisly
Lﬂsﬂuwlﬂu“lunsmmNaanﬁaﬁﬂﬁmamﬁmiﬂmmmmaLﬁmLwﬂﬁaua/ammonmmnma"l,ﬂ
‘imﬂummammsautmmsmauuuﬂaomnmﬂmwnamnﬂaomummmmmmumiﬂsummu

Sulueuasdininnig mﬂ“luna‘m@amu&‘m‘na‘lﬁﬂsuiwumnﬂauamsmmau’taamuim
3.10. SNHULAITNUNAADUULNUAAINAINY | NENAADULNULLUTULAAY

3.11. uasduaAeAuuTaunan1TaeNuLadn U RLAY

- NaY1NusIN buy-and-hold

- naIUNNAfiaNudasgIuatinuduaau

saavidaatRuGy

(1) nasnufiulananisasnuluasa1snil wag/wsauen LLau/usamiwmsmamswumLaua

°1nn‘lumaﬂsummLaw/ma‘luﬂsumﬁ s‘mmuaﬂmwwsamwaauaumamimmanNaimn”ﬁ%ﬁu
m“lummmanaumﬂ N.8.06. ‘Imuaumnmmmtﬂaaa’uaomswmmumawaowaanmwmsau‘(uaumu
mawmsaaamuim (Investment grade) syuAufedurlszanaluuanniisasay 96.50 2AIYAAT
mswnﬁuamswaonaamu (NAV) Tmlnaomu"l,muLouaamuﬂuiummﬁaﬂaw 97 2aILIURINY

L‘Sll LLsnmawnmImmmsumnn:nnna\mu

]
a a

Wil naanudensfianuidasarnaisfinaisendl (default risk) AdadiuarnnisAndrszuiiaacn

aanaasusalducin deatasenalvnaInulasuiduainudutanninsaua 97 uadIualIny
UL

(2) naamuammomuaomu“luLnusaﬂa” 3.50 maonammswuﬁuammaanamu (NAV) asnulu
fouaundfaanaalovin (Derivatives) 12y &ueuniasusun (Warrant) mum'smﬂwamammumaaa
Aunagnu CSOP FTSE China A50 ETF (2822 HK) m’mwau"lmmsa'mwamammu Wiaflatana
‘lununaamummsmtmamNamammummwumnmﬂﬂas;luuﬂawaanaamu CSOP FTSE China
A50 ETF (2822 HK)

Woil usumamms‘uaaaauam'ﬁmanJaﬂua“’mansﬁa‘mr;lmouu'n/laamumné’mmnamsum
(Warrant) uudqandamaalonuniszianiy 9 lalaaazarsdfuduninaaisdoiiu

Taafisnaazidaaddudona'ludd
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Ut 1 : Puasnuluasmasvil

naamuasamu‘tumwmsqﬁuaz/n%aLigur,hn LLaséu%aglswmsmomsﬁuﬁmuamﬂludjoﬂ'ssmﬂ
uaz/vialudssind Nuanannina wiandwaduau wiansuieannalaeisaunluiaca
nguang A.8.0. 1aaduduaNuuiaiazasnnasuiiniazasyaanadsay lududungiuise
aynu'le (Investment grade) dszanarluuaaninsaaay 96.50 vasyamninadugnauasnasnu
(NAV)

Tusunsasuluavdsanaiiduasami Budinuarasasmienisidu naguagiavin
foueyndaraalonun (Derivatives) ‘Imﬂu‘ismﬂ'svaamwaﬂaanummlﬁﬂo (Hedging) anndnas
uantldey (Forelgn Exchange Rate risk) #oauiu Taaazasnuludyandamaalsnunysaan
53133 FX Swap w%a Cross Currency Swap nnmﬁmm’mLﬂuﬁmmswwm'ﬁmwa 1) dasAumiu
W&e (Hedging) NAFaTuanil8auieiuy uay/visa 2) via swap daseanide Lwau,amﬂaﬂu
dasmanidauasanarsanvisenaiasuiiudasaanidaganaduuin uananiinasuaiaay
ml'\aavmu‘t,umswmsmumumam'lmﬂ'imams TaEaLl ANV AN EATIENTFINRIRIINUN
WalvanguasdyansanaaadduaiyTasinis uau

ufl 2 : Wuasnuludyandaznaalenu (Derivatives)

naINUaTLLIIuaINUlNAUTa LAY 3.50 waouammwuauawﬁﬁaonaomu (NAV) 1dasnulu
foyadiaznaalenin (Derivatives) 12y deyay1iasusun (Warrant) Afinsanananauunuaib
Aunavnu CSOP FTSE China A50 ETF (2822 HK) Atz lun1saiuranautdaulanisane
Nanauuwny dedauadariaaleninfinasnuadnuazaan Fusas Fuarda niamlszduiae
ﬁmmswwm?jgﬂmu wsaaimnumswu"Lmwsaquwnwsﬁmﬂymmmaaﬁmmsmjoﬂsyma "3a
ga1funsduavlseind Taaduasnuluduandazaalsvuinudiiu 2 &u il

fHul 1 ¥3uaenu
fIUT 2 HAMDUWNURIULAY

uanandl nasvuaraasnuludeyandaniaalonun (Derivatives) alfindssdngninninsms
n1saanu (Efficient portfolio management) u,a"/man'ﬁnsuﬁm'lmﬁﬂo Wil taluanunsa
aswwamammumnmsaamu”l,mwumu ua"/maammimwmaonaamu saummaaamumauh
ﬁomswmsmuﬁmmwﬁamﬂmavimu,vlo (Structured Note) 0 u,mnaamua%ummu‘lumwmmum
uaumum’mmLﬁaaamm'mmmmmmu“lm (Non-investment grade) uara&suiilulasuy
ATiadudualuuLiiada (Unrated) iuisanaisnuilulaaansfaulunaiandnniue
(Unlisted)

wdniansanudninandnnamulunsdnamulusnunsaasmuiiatnlananauunuiussm
ammswmsmwmunmmyaumﬂiu 1 Lmauunmaumumammmﬂmﬂunaomusau uaz/wialu
ATElRFIUATITAINITRINULIUINERY 12U anﬂmmmumsmmaowaanmswmma%ummsnm
an&Tlnunaunule AMLARALALLATHFAITAMUEUNIU mammmmmsm“luﬂnm

°lumsmmma‘mmumiaomumaanaomumumsamLmaﬂsummmaonaqmu usz:mammsma"l,uuu
?J'J\‘)i"f_l L'JE\]']GNWS'JNQ'JEI TG\EIQ‘"G\']‘INOO‘]J‘S 1ﬂﬁumaawaammﬂusﬁﬂm

1. 30 Juduuaiuiaanadaudunasnusiu
2. 30 JunauasuaalasenIsuianauldnnasnusIu

3. masuﬂunmmmao‘h.i"lumsamuwmwﬂﬁwuaanaamutuaomnimnmﬁamﬂﬂumaﬁmﬂaﬂu
nhaasuuwiafinislaugnanasnudtwuinAialiasanisasmu el aavlutAunn 10 Suvin
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. . WaNAULNU ﬂ§zu1mn1‘sn1i
o - Sudumnuundada dasruns nAas1Es | esuuasnu +
n51815NNAINUAIAN o - 5 .
2o STUTHMUAINDANGTY [ AINU A Fuan mail (THB) NaGALUVY oL
: 5 neiiiay Juasuang
Tas9ns
ghun 1
Wurhn 5. Doha Bank A o o o
(DOHA) - nans (FITCH International) 19.30% 1.00% 19.49%
nun vua.ng easdaisdu - BBB+ 0 0 0
e (TRIS) 15.00% 1.75% 15.26%
wWunn 5. Commercial A
— (0] (0] 0,
Bank of Qatar (CBQ) (FITCH International) 5.30% 0.50% 5.32%
ARNT
anasuiAfivaniseduy
Wudndaaiu 5. Qatar A o o o
Islamic Bank (QIB) - (FITCH International) 19.30% 0.65% 19.42%
ARNT
Wurn 5. Qatar National A+ o o o
Bank (QNB) - nnas (FITCH International) 19.30% 0.60% 19.41%
Wurn 8. Al Khaliji Bank A o o o
(ALK) - nens (FITCH International) 19.30% 0.60% 19.41%
594 (@WgaTaITnil) 97.50% 98.31%
waAltane (Taaszana)* -1.31%
WURINU+ KRN UL NY
Taaszanar anussazan 97.50% 97.00%
AMsavnulszuna 1 4
qui 2

fuandaunaarenuniiidl
Aunswegaivde Ly CSOP 0
FTSE China A50 ETF 2.50%
(2822 HK)

- W ndansavlraaiialunisudsunlasminaduiasmuviadasiunisasnulanafiauiunig
gfiunsamalagarunisanidunaraguaistiasnenalssTarunasgasnuidusgdey Taa'ly
vinTueudavuasniwadunasnuidasundasldasefitag 1Ay

- winludnsaaenuluduldauidivuely asadganzaaiainisildauudast gasu
o' llasunanauunuaudanniszunanis

- anasinasuiiasanasulamuiunaumsiengianudesaiuauuidadazayaan
031817 (Credit Risk) Wa? LmewwmmLﬁmmanmumnmsmawuﬂaamaammmsmvm

aa o

madaffifaddynaulaunalunsafiunuaasyaanasiasui (Event risk) ag
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- u'sa:m**uaaaauawﬁ“tumsﬂmmwuwaomunau'svu Vafanuale lunsdiifizaansitviuie

vm'aﬂaamutmnuwsamnmwmmumumuiﬂwn'\s

* m‘t?jmm?‘maamulfs'ﬂmnumaLﬂﬁﬂuuﬂaamummmmuau ’Immﬁu‘tuﬁmsﬂmﬁumnﬁsuu"ﬁ
‘luvmaﬁaﬂmmauamwummmu sfio‘luma's”u”nmmﬂ‘Iﬂsom‘s wBE¥nIan1sa1adsuLi unia
aaA1sITuLiEuN1TTANIST3aALAYR39 1A ‘Lunszﬁﬁa"’mmamammumnaomu"lmuviawn
m‘l?jmummwamwNamammu’imﬂLaaﬂmaﬁm“meo"l:mauLauamwmﬂaomu w3 ndanisua
m'mawﬂl,sumnnmﬁsmLuﬂumsqmmsmmmu TaaazluAuWAIUTATIANSITU LT ENA1TIANTST

'i”n“h‘luuuaﬁai'immauam wuwmmu

- - >
sraazidanuasdaandanraaleviun (Derivatives) Nnasnuasnu

Aunsweanvde (underlying) | nadnu CSOP FTSE China A50 ETF (2822 HK)

ANAdU gavnvnaaais (HKD)
Uszana 1 4 ualudini 11 oy wayludu 1 4 1 dau Wy
a14a51AS " oD
nnTuranzdauninaduidunasnuny
dns187Ius7U fHui 1 = 100%
(participation rate) Ui 2 = 30%
HANALUNUAAL2AL
0.25%
(Rebate Rate)
Knock out level 20%

navnu CSOP FTSE China AS0 ETF (2822 HK) tunainu
Ussian Exchange Traded Fund ( ETF) n4dav2ialunaia
nanniwnagavny (The Stock Exchange of Hong Kong
Limited “"SEHK") 1#avaaiatfiead nasnuusnisianisiag
. e a . . - | CSOP Asset Management Limited 1aafiulaunaasnulunui
BANANAYANAVAUNENY | | flygyuilsznavaasduil FTSE China ASO tlatunanas
271vay mLuumu’uaonaamunauunmﬁssuLuﬂmLa”m“me‘tnamm
Aunanauunuuasdudl FTSE China A50 d9natd

Nnauumaomummsﬂmemauanamu CSOP FTSE China
A50 ETF (2822 HK) Lwaﬁnmmaumwmmu“l,mm
WWW.csopasset.com

naomuaoauawﬁmymmumummmu‘tuﬁmm«ﬁamﬂmamn
L2 e%fmmnasusum"l,ﬂaomu‘luaumswﬂawaoauminmmm
"3a ﬁmmvﬁamﬂmaumﬂswmmaum‘lnamm AUARNT
maammmsnaamu AUATLALNAINY ‘Imﬂmuamwaﬂsy‘imju
mammamaauumaomu vfiowamammummﬂaﬂuuﬂaomnm

HAOANS LI ZYNANSENLNA Avua'ly lunsdidiinmnnisallaanisaiuilonanasnu
ANTAINU 21989
Fonalali:

1. naenua1vasinisidnnasnu

2. naanuavdnganisatwianazlseand NAV danadu 3
Juvinns
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3. mstﬂatluu,ﬂaongsvmﬂnusaaoaulmmaowamams
AtfiuvuaadInaINnuaIvay uranstddaunlavdulanaia
fonansEnuvdaatanaluiinanudavnananadnu NNGens
Lﬂaﬂuuﬂaanm%nuumaaaauimmaawansvmumamu“maa
m‘mgwywmmommanLﬂaﬂuanawumaaa“z’mmwﬁamu
RIINUIUY

4, ummmsm‘tm sn/n/n‘mwaanﬁmmvﬁ'amﬂmmumums
AMUHANDULNUDIEIAUTEAVUDINAIN U1 LUFINNTE
asAuanuidavarnaisildsunlaszadsnainainuaivaela
‘Imﬂwaaﬂé‘fmansfimnﬂmwuﬂmwmmwmﬂmamommam
‘lummn"l"uﬂmmum Lmamo"l,snmuwaanﬁmmwﬁamu
mmmﬂaﬂaimsnwans”mnmmawu

a. W&U1TaUT J519 asw‘tvm naunu fansay anldn ula
21855057UNIa AunFuaiiatasduanuidasaiusaiaiy
Wan'lawaztagnwuiidarvasdudyadauiaalonuiu
Ia

b. luannsaznavdalalaiunisiisududuainnisunagsnssu
Vafunswafiaonu

WaanmsAs

suNAIsndiaa g wiagatiua1sdulnaniasuiaisdeiidu
f2nuavsuIAITaILITINA wiaga1TuATLIUaUSTINA

P : ' o . . ; .
Waulzanisangnanauunuainnsasnuludaadaznaalsuun (Derivatives) (nauvin
A Taane)

NAINUALANNAUNAAALUNUTALTANATIAN 2 FUNLIAUNSNAGAAIENT LWATALAENANALLNY
tRevAsILAeLladuaig1asvnis

Wuasmuludaadaznaaloviin auf 1

1.

Auniwea19de Aa nagnu CSOP FTSE China A50 ETF (2822 HK) luanatdugadny
aaaals (HKD)

PR Aa dnsdiusiu (Participation Rate) zas&uninweaarsdsannnisaenuludayandauns
f9nul = 100%

PR X [(s¢funadfuningaidd ai SuRansandunsnaaiod - svdunasfuniuaanado
97% wa9TLAUUAIIUNSNEDNIEY o JUBNAUFY YN )/5eAUUAIRUNSWEDIIAY oL TU
BGuauduan]

Wuasnulusuiiasduainudasanndasuaniddsuisdiiuin msildauudlasuasdngm
tantlRaUIVTURINANTENUADLIURINY

Wuasnuludandamaalonin sui 2

1.

ﬁum’s“ngéwﬁa #a nasnu CSOP FTSE China A50 ETF (2822 HK) luanatdudasng
aaaans (HKD)

mmm]aﬂuuﬂawaaﬁumwumoao [(svﬁmaoﬁum‘s”wﬂéwﬁa ol JuRansandunswe
21949 / STRUADIAUNTWED1989 a TuBuaudaan) — 1] x mnsildauulasuasdns
uanlaau

mmsn]auuuﬂawaaammamﬂauu =
aaommaams a auwmsmwaumswnm a9
HF29NIAARATT Al mtsmuﬁmmw

é"mswLLamﬂaﬂumwummuam tl'iJﬂ'].Iﬂ']L\‘]u
/ 8as LLanLﬂaﬂumwummmamwnumwu




nasnuidananwsias Idunauandiinsu 1YA vuanasadmusiaaas

4. PR #a das1ausau (Participation Rate) zas&uninaaiedsannnisasnuludaandame
a1nun = 30%

5. Rebate Rate = 0.25%
6. Knock out level = 20%

JuBuaudeyan Aa Sufinasnuduasmuluduygndaziaaronin mafudsnanessduiungauay
naINUa1vaY wia'lufinnsAruiar NAV aadnaenuatvdeiu us¥ninnisuasdiudnalunisly
571 NAV 2a9nanuaivdsuadiuvinnisda’ly viaturinnrsdulafiussnianisaiuisaiisnan
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