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scc 15 Yudnndlne ida THE SIAM CEMENT PCL. faqroaia 1 auufudnd Ine nia | 0-2586-3333, 0-2587-2199, www.scg.com
& &
(WMBU) D WAINTD NNN. 0-2586-4444 0-2587-2201
a o e E o a a
SCGP VFHN 10T UWANIIg 9109 SCG PACKAGING PCL. FIEEEnE @i 1 aufudnnng | 025862894 0-2586-3007 www.scgpackaging.com
(WMFY) WYHUNYD UALIED AN,
STA V3Hm esaTaue Insoudans SRI TRANG AGRO- 01MTUALIATOIAN | 10 %08 10 DUUINYTINYY | 0-7434-4663 0-7434-4676, 0- www.sritranggroup.com
1 (au) INDUSTRY PCL. Muarialng sune 7434-4677, 0-
walug davan 7423-7423
- 5
STEC 135 &Tu-Tne Budidies SINO-THAI ENGINEERING | U3ms5uman 21135 1u-Tne n1nes $u | 0-2260-1321-2 0-2260-1339, 0- www stecon.co.th
nouAABUAATAYU T1a AND CONSTRUCTION PCL. | Aoada 29-30, 32/59-60 DULB IAN 2258-3436
(UHI1BU) qﬂpﬁw 21 LUNADDINY
witle e dann Ay,
STGT V3 Aiaselnanld @szme SRI TRANG GLOVES voulddrudaaz | avdi 110 ouumgauiy | 0-2207-4500 0-2108-2241-44 | http:/www sritranggloves.com/
Tne) 1 mnau) (THAILAND) PCL. nysu Muanzag Sunoria v
LRGN
TASCO v3im i TRueaan d1ia TIPCO ASPHALT PCL. Jaqread 118/1 DUUNTETIN 6 1 | 0-2273-6000 0-2273-6030 http://www.tipcoasphalt.com
() wan In wanwanTn nnw.




TISCO v3m A ld lluudeanial TISCO FINANCIAL GROUP | $11A13 48/49 1msialAnnes | 0-2633-6888 0-2633-6880 http://www.tisco.co.th
A WHITY) PCL. 1 21 ouamsmile
HTAN VALNTN NN,
TOA 31m i Tee wiur @szma TOA PAINT (THAILAND) faqroaia 3172 43 3 OUUUNUI-ATIA | 0-2335-5555 0-2312-8919 hitp:/www.toagroup.com/
Tne) $ria (urn) PCL. MUAUINENTI BUADUN
1059 aynssms
TOP 151 Ineeesd $1ia (uww) | THAIOIL PCL. WaNmIaz 555/1 quéiouindt nan | 0-2797-2999,0- | 0-2797-2970 www.thaioilgroup.com
as1gyInn imined e1m131e 1 11 ount | 2299-0000
I0ATIAR 1999 INT
WAINT ANY.
TQM V3 fifudu aelosau TQM CORPORATION PCL. | szriusunag 123 auuanadaudr uvde | 0-2119-8888 0-2119-9000 www.tgmeorp.co.th
A WHITN) 1sziidin 514177 laaand 1 nnw.
TRUE 131 ng Aofoisdu $iia TRUE CORPORATION PCL. | maluTad 01MINGNNINDS, 18 auu | 0-2859-1111 0-2859-9134 http://www.truecorp.co.th
[ETIRE D) asaumnmEzmMs | Syanmn v
foes nnu.
TTB smsnms lnesuma 1 | TMBTHANACHART BANK | 51115 3000 ouUWMaTebU 1Y | 0-2299-1111,0- | 0-2299-2758 https:/www.ttbbank.com/
[EIRED) PCL. FDUNA 1WATATNT NN, 2617-9111
TU 3N "lwﬂgnf‘wu nfU $1rim THATUNION GROUP PCL. | 0T 13uasin309dy | 01mston 155 n1inos 2-298-0024, 0- 0-2298-0553 www.thaiunion.com
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SET50 & SET100 INDEX CONSTITUENTS
For calculating the index during Jul 1 - Dec 31, 2021

(Published on Jun 16, 2021)

No.

1

10

11

12

13

14

15

16

17

18

19

20

21

22

23

24

25

26

27

28

29

30

Symbol

ADVANC

AOT

BBL

BDMS

BEM

BGRIM

BH

BJC

BTS

CBG

Ccom7

CPALL

CPF

CPN

CRC

DELTA

DTAC

EA

EGCO

GLOBAL

GPSC

GULF

HMPRO

INTUCH

IRPC

IVL

KBANK

KCE

KTB

KTC

SET50 Company

ADVANCED INFO SERVICE PCL

AIRPORTS OF THAILAND PCL

BANGKOK BANK PCL

BANGKOK DUSIT MEDICAL SERVICES PCL

BANGKOK EXPRESSWAY AND METRO PCL

B.GRIMM POWER PCL

BUMRUNGRAD HOSPITAL PCL

BERLI JUCKER PCL

BTS GROUP HOLDINGS PCL

CARABAO GROUP PCL

COM7 PCL

CP ALL PCL

CHAROEN POKPHAND FOODS PCL

CENTRAL PATTANA PCL

CENTRAL RETAIL CORPORATION PCL

DELTA ELECTRONICS (THAILAND) PCL

TOTAL ACCESS COMMUNICATION PCL

ENERGY ABSOLUTE PCL

ELECTRICITY GENERATING PCL

SIAM GLOBAL HOUSE PCL

GLOBAL POWER SYNERGY PCL

GULF ENERGY DEVELOPMENT PCL

HOME PRODUCT CENTER PCL

INTOUCH HOLDINGS PCL

IRPC PCL

INDORAMA VENTURES PCL

KASIKORNBANK PCL

KCE ELECTRONICS PCL

KRUNG THAI BANK PCL

KRUNGTHAI CARD PCL

Sector

Information & Communication Technology

Transportation & Logistics

Banking

Health Care Services

Transportation & Logistics

Energy & Utilities

Health Care Services

Commerce

Transportation & Logistics

Food and Beverage

Commerce

Commerce

Food and Beverage

Property Development

Commerce

Electronic Components

Information & Communication Technology

Energy & Utilities

Energy & Utilities

Commerce

Energy & Utilities

Energy & Utilities

Commerce

Information & Communication Technology

Energy & Utilities

Petrochemicals & Chemicals

Banking

Electronic Components

Banking

Finance and Securities

No. Symbol SET50 Company

31 LH LAND AND HOUSES PCL

32 MINT MINOR INTERNATIONAL PCL

33 MTC MUANGTHAI CAPITAL PCL

34 OR PTT OIL AND RETAIL BUSINESS PCL
35 OSP OSOTSPA PCL

36 PTT PTT PCL

37 PTTEP PTT EXPLORATION AND PRODUCTION PCL
38 PTTGC PTT GLOBAL CHEMICAL PCL

39 RATCH RATCH GROUP PCL

40 SAWAD  SRISAWAD CORPORATION PCL

41 SCB THE SIAM COMMERCIAL BANK PCL

42 scc THE SIAM CEMENT PCL

43 SCGP SCG PACKAGING PCL

44 STA SRI TRANG AGRO-INDUSTRY PCL

45 STGT SRI TRANG GLOVES (THAILAND) PCL
46 TISCO TISCO FINANCIAL GROUP PCL

47 TOP THAI OIL PCL

48 TRUE TRUE CORPORATION PCL

49 TTB TMBTHANACHART BANK PCL

50 TU THAI UNION GROUP PCL
Reserve list of SET50

1 AEONTS  AEON THANA SINSAP (THAILAND) PCL

2 BAM BANGKOK COMMERCIAL ASSET MANAGEMENT

PCL

3 BANPU BANPU PCL

4 DOHOME DOHOME PCL

5 VGI VGI PCL

SETS50 Inclusion: IRPC, KCE, STA & STGT

SET50 Exclusion: AWC, BAM, TOA & VGI

For more information visit:

www.set.or.th/set50
or contact us: IndexTeam@set.or.th +662 009 9573 - 4

Rank by alphabet

Sector

Property Development

Food and Beverage

Finance and Securities

Energy & Utilities

Food and Beverage

Energy & Utilities

Energy & Utilities

Petrochemicals & Chemicals

Energy & Utilities

Finance and Securities

Banking

Construction Materials

Packaging

Agribusiness

Personal Products & Pharmaceuticals

Banking

Energy & Utilities

Information & Communication Technology

Banking

Food and Beverage

Finance and Securities

Finance and Securities

Energy & Utilities

Commerce

Media & Publishing

For SET index weight information, please contact Sale team

Disclaimer: The Stock Exchange of Thailand (SET) issues this document for providing general information only. While thorough care has been taken in preparing and updating the data to ensure complete,
accurate, and reliable information, SET cannot guarantee the validity of the information found here. SET thus cannot be held responsible, obligated, or liable for any kind of inaccuracies, delays, interruptions
, errors, or omissions.



SET50 & SET100 INDEX CONSTITUENTS

For calculating the index during Jul 1 - Dec 31, 2021

(Published on Jun 16, 2021)

SET100 INDEX CONSTITUENTS

No. Symbol SET100 Company Sector No. Symbol SET100 Company Sector
1 AV ASIA AVIATION PCL Transportation & Logistics 54 KTC KRUNGTHAI CARD PCL Finance and Securities
2 ACE ABSOLUTE CLEAN ENERGY PCL Energy & Utilities 55 LH LAND AND HOUSES PCL Property Development
3 ADVANC ~ ADVANCED INFO SERVICE PCL & C 56 MAJOR MAJOR CINEPLEX GROUP PCL Media & Publishing
4 AEONTS  AEON THANA SINSAP (THAILAND) PCL Finance and Securities 57 MEGA MEGA LIFESCIENCES PCL Commerce
5 AMATA AMATA CORPORATION PCL Property Development 58 MINT MINOR INTERNATIONAL PCL Food and Beverage
6 AOT AIRPORTS OF THAILAND PCL Transportation & Logistics 59 MTC MUANGTHAI CAPITAL PCL Finance and Securities
7 AP AP (THAILAND) PCL Property Development 60 NRF NR INSTANT PRODUCE PCL Food and Beverage
8 BAM BANGKOK COMMERCIAL ASSET MANAGEMENT PCL Finance and Securities 61 OR PTT OIL AND RETAIL BUSINESS PCL Energy & Utilities
9 BANPU BANPU PCL Energy & Utilities 62 ORI ORIGIN PROPERTY PCL Property Development
10 BBL BANGKOK BANK PCL Banking 63 OSP OSOTSPA PCL Food and Beverage
11 BCH BANGKOK CHAIN HOSPITAL PCL Health Care Services 64 PLANB PLAN B MEDIA PCL Media & Publishing
12 BCP BANGCHAK CORPORATION PCL Energy & Utilities 65 PRM PRIMA MARINE PCL Transportation & Logistics
13 BCPG BCPG PCL Energy & Utilities 66 PSL PRECIOUS SHIPPING PCL Transportation & Logistics
14 BDMS BANGKOK DUSIT MEDICAL SERVICES PCL Health Care Services 67 PTG PTG ENERGY PCL Energy & Utilities
15 BEC BEC WORLD PCL Media & Publishing 68 PTL POLYPLEX (THAILAND) PCL Packaging
16 BEM BANGKOK EXPRESSWAY AND METRO PCL Transportation & Logistics 69 PTT PTT PCL Energy & Utilities
17 BGRIM B.GRIMM POWER PCL Energy & Utilities 70 PTTEP PTT EXPLORATION AND PRODUCTION PCL Energy & Utilities
18 BH BUMRUNGRAD HOSPITAL PCL Health Care Services 71 PTTGC PTT GLOBAL CHEMICAL PCL Petrochemicals & Chemicals
19 BIC BERLI JUCKER PCL Commerce 72 QH QUALITY HOUSES PCL Property Development
20 BTS BTS GROUP HOLDINGS PCL Transportation & Logistics 73 RATCH RATCH GROUP PCL Energy & Utilities
21 CBG CARABAO GROUP PCL Food and Beverage 74 RBF R&B FOOD SUPPLY PCL Food and Beverage
22 CENTEL CENTRAL PLAZA HOTEL PCL Tourism & Leisure 75 RS RS PCL Commerce
23 CHG CHULARAT HOSPITAL PCL Health Care Services 76 SAWAD SRISAWAD CORPORATION PCL Finance and Securities
24 CK CH. KARNCHANG PCL Construction Services 77 SCB THE SIAM COMMERCIAL BANK PCL Banking
25 CKP CK POWER PCL Energy & Utilities 78 scC THE SIAM CEMENT PCL Construction Materials
26 COM7 COM7 PCL Commerce 79 scep SCG PACKAGING PCL Packaging
27 CPALL CP ALL PCL Commerce 80 SINGER SINGER THAILAND PCL Commerce
28 CPF CHAROEN POKPHAND FOODS PCL Food and Beverage 81 SPALI SUPALAI PCL Property Development
29 CPN CENTRAL PATTANA PCL Property Development 82 SPRC STAR PETROLEUM REFINING PCL Energy & Utilities
30 CRC CENTRAL RETAIL CORPORATION PCL Commerce 83 STA SRI TRANG AGRO-INDUSTRY PCL Agribusiness
31 DELTA DELTA ELECTRONICS (THAILAND) PCL Electronic Components 84 STEC SINO-THAI ENGINEERING AND CONSTRUCTION PCL Construction Services
32 DOHOME ~ DOHOME PCL Commerce 85 STGT SRI TRANG GLOVES (THAILAND) PCL Personal Products & Pharmaceuticals
33 DTAC TOTAL ACCESS COMMUNICATION PCL &C 86 SUPER SUPER ENERGY CORPORATION PCL Energy & Utilities
34 EA ENERGY ABSOLUTE PCL Energy & Utilities 87 SYNEX SYNNEX (THAILAND) PCL & C ication T
35 EGCO ELECTRICITY GENERATING PCL Energy & Utilities 88 TASCO TIPCO ASPHALT PCL Construction Materials
36 ESSO ESSO (THAILAND) PCL Energy & Utilities 89 TCAP THANACHART CAPITAL PCL Banking
37 GLOBAL SIAM GLOBAL HOUSE PCL Commerce 90 THANI RATCHTHANI LEASING PCL Finance and Securities
38 GPSC GLOBAL POWER SYNERGY PCL Energy & Utilities 91 TISCO TISCO FINANCIAL GROUP PCL Banking
39 GULF GULF ENERGY DEVELOPMENT PCL. Energy & Utilities 92 TKN TAOKAENOI FOOD & MARKETING PCL Food and Beverage
40 GUNKUL  GUNKUL ENGINEERING PCL Energy & Utilities 93 TOP THAI OIL PCL Energy & Utilities
41 HANA HANA MICROELECTRONICS PCL Electronic Components 94 TQM TQM CORPORATION PCL Insurance
42 HMPRO HOME PRODUCT CENTER PCL Commerce 95 TRUE TRUE CORPORATION PCL & C Te
43 ICHI ICHITAN GROUP PCL Food and Beverage 9 TTB TMBTHANACHART BANK PCL Banking
44 INTUCH INTOUCH HOLDINGS PCL & C 97 TU THAI UNION GROUP PCL Food and Beverage
45 IRPC IRPC PCL Energy & Utilities 98 TVO THAI VEGETABLE OIL PCL Food and Beverage
46 IVL INDORAMA VENTURES PCL Petrochemicals & Chemicals 99 VGI VGI PCL Media & Publishing
47 IS JASMINE INTERNATIONAL PCL &C 100 WHA WHA CORPORATION PCL Property Development
49 IMT JMT NETWORK SERVICES PCL Finance and Securities. 1 ASIAN ASIAN SEA CORPORATION PCL Food and Beverage
50 KBANK KASIKORNBANK PCL Banking 2 ERW THE ERAWAN GROUP PCL Tourism & Leisure
51 KCE KCE ELECTRONICS PCL Electronic Components 3 NCAP NEXT CAPITAL PCL Finance and Securities
52 KKP KIATNAKIN PHATRA BANK PCL Banking 4 NOBLE NOBLE DEVELOPMENT PCL Property Development
53 KTB KRUNG THAI BANK PCL Banking 5 THCOM THAICOM PCL &C ication Te

Rank by alphabet

SET100 Inclusion: AAV, ICHI, NRF, PSL, PTL, SINGER, STGT, SYNEX & TKN SET100 Exclusion: AWC, BPP, EPG, GFPT, MBK, TOA, TPIPP, TTW & WHAUP

Disclaimer: The Stock Exchange of Thailand (SET) issues this document for providing general information only. While thorough care has been taken in preparing and updating the data to ensure complete, accurate, and
reliable information, SET cannot guarantee the validity of the information found here. SET thus cannot be held responsible, obligated, or liable for any kind of inaccuracies, delays, interruptions, errors, or omissions.
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Hang Seng Index

February 2022

The Hang Seng Index ("HSI"), the most widely quoted gauge of the Hong Kong stock market, includes the largest and most liquid stocks listed on the
Main Board of the Stock Exchange of Hong Kong.

HSI and its Total Retur

180
FEATURES
170
- The index includes the largest and most 160
liquid stocks listed in Hong Kong 150
» Stocks are freefloat-adjusted for
investability representation
» 8% capping is applied to avoid single
stock domination
- Four sector sub-indexes are also
available
Sub-indexes: Finance,
Utilities,
Properties,
Commerce &
IndUStry Data has been rebased at 100.00. All information for an index prior to its launch date is back-tested, back-tested performance
reflects hypothetical historical performance.
INDEX PERFORMANCE
% Change
Index Level
1-Mth 3-Mth 6-Mth 1-Yr 3-Yr 5-Yr
HSI 22,713.02 -4.58 -3.25 -12.23 -21.63 -20.68 -4.33 -2.93
HSI TRI 69,689.14 -458 -3.23 -11.83 -19.57 -13.14 +12.58 -2.92
INFORMATION
INDEX FUNDAMENTALS
Launch Date 24 Nov 1969 = ) . ) ”
Index Dividend Yield (%) PE Ratio (Times) Annual Volatility*(%)
Backdated To 31 Jul 1964
Base Date 31 Jul 1964 Hst 2.64 13.68 19.87
Base Index 100 *Annual Volatility was calculated based on daily return for the past 12-month period.
Review [ONEUCHIAMICORRELATION
Dissemination Every 2 sec| [[ll5% HSI HSCEI HSTECH
Currency HKD| Hsi 1.00 0.97 0.89
Total Return Index Availabl
otal Return Inde ailable | segy - 1.00 0.93
No. of Constituents 64
HSTECH - - 1.00
HSIDVP 0.60
VENDOR CODES INDEX STATISTICS
Total Market Value Market Value Market Turnover
Bloomberg HSI (HKD Mn) Coverage Ratio” (%) Coverage” (%)
Refinitiv HSI sy 22,551,759 58.61 60.26
CONTA CT US ~ The universe comprises securities listed on HKEX Main Board excluding Foreign Companies and Investment Companies. Only Hong Kong
. . . portion is counted for secondary listed Greater China companies.
Email info@hsi.com.hk
HSCEI: Hang Seng China Enterprises Index
All data as at 28 Feb 2022 HSTECH: Hang Seng TECH Index
Disclaimer

All information contained herein is provided for reference only. Hang Seng Indexes Company Limited ("HSIL") ensures the accuracy and reliability of the above information to the best of its endeavours.
However, HSIL makes no warranty or representation as to the accuracy, completeness or reliability of any of the information contained herein and accepts no liability (whether in tort or contract or otherwise)
whatsoever to any person for any damage or loss of any nature arising from or as a result of reliance on any of the contents of this document, or any errors or omissions in its contents and such contents may
change from time to time without notice. Prospective investors should also note that value of securities and investments can go down as well as up and past performance is not necessarily indicative of future

performance.
The information contained in this document is not intended to provide professional advice and should not be relied upon in that regard. Persons intending to use any information obtained from this document are

advised to obtain appropriate professional advice.
www.hsi.com.hk

© Hang Seng Indexes Company Limited 2022. All rights reserved. A wholly-owned subsidiary of Hang Seng Bank



ISIN CODE

Company Name

Industry Classification

Share Type

Weighting (%)

5 GB0005405286 HSBC HOLDINGS Financials HK Ordinary 9.19
1299 HK0000069689 AIA Financials HK Ordinary 8.04
700 KYG875721634 TENCENT Information Technology Other HK-listed Mainland Co. 7.62
9988 KYG017191142 BABA-SW Information Technology Other HK-listed Mainland Co. 6.45
3690 KYG596691041 MEITUAN-W Information Technology Other HK-listed Mainland Co. 6.01
939 CNE1000002H1 CCB Financials H Share 5.19
388 HK0388045442 HKEX Financials HK Ordinary 3.72
2318 CNE1000003X6 PING AN Financials H Share 3.13
1398 CNE1000003G1 ICBC Financials H Share 2.82
941 HK0941009539 CHINA MOBILE Telecommunications Red Chip 2.65
1810 KYG9830T1067 XIAOMI-W Information Technology Other HK-listed Mainland Co. 2.11
3968 CNE1000002M1 CM BANK Financials H Share 2.10
3988 CNE100000175 BANK OF CHINA Financials H Share 1.98
2269 KYG970081173 WUXI BIO Healthcare HK Ordinary 1.89
1211 CNE100000296 BYD COMPANY Consumer Discretionary H Share 1.63
669 HK0669013440 TECHTRONIC IND Consumer Discretionary HK Ordinary 1.57
883 HK0883013259 CNOOC Energy Red Chip 1.46
2331 KYG5496K1242 LI NING Consumer Discretionary Other HK-listed Mainland Co. 1.43
9618 KYG8208B1014 JD-SW Information Technology Other HK-listed Mainland Co. 141
2 HK0002007356 CLP HOLDINGS Utilities HK Ordinary 1.32
1 KYG217651051 CKH HOLDINGS Conglomerates HK Ordinary 1.20
2319 KYG210961051 MENGNIU DAIRY Consumer Staples Red Chip 1.15
2382 KYG8586D1097 SUNNY OPTICAL Industrials Other HK-listed Mainland Co. 1.09
3 HK0003000038 HK & CHINA GAS Utilities HK Ordinary 1.08
823 HK0823032773 LINK REIT Properties & Construction HK Ordinary 1.08
2020 KYG040111059 ANTA SPORTS Consumer Discretionary Other HK-listed Mainland Co. 1.05
1109 KYG2108Y1052 CHINA RES LAND Properties & Construction Red Chip 1.00
16 HK0016000132 SHK PPT Properties & Construction HK Ordinary 0.97
2313 KYG8087W1015 SHENZHOU INTL Consumer Discretionary Other HK-listed Mainland Co. 0.97
11 HK0011000095 HANG SENG BANK Financials HK Ordinary 0.90
2388 HK2388011192 BOC HONG KONG Financials HK Ordinary 0.85
291 HK0291001490 CHINA RES BEER Consumer Staples Red Chip 0.82
1113 KYG2177B1014 CK ASSET Properties & Construction HK Ordinary 0.81
2628 CNE1000002L3 CHINA LIFE Financials H Share 0.79
27 HK0027032686 GALAXY ENT Consumer Discretionary HK Ordinary 0.77
386 CNE1000002Q2 SINOPEC CORP Energy H Share 0.77
688 HK0688002218 CHINA OVERSEAS Properties & Construction Red Chip 0.75
2688 KYG3066L1014 ENN ENERGY Utilities Other HK-listed Mainland Co. 0.73
857 CNE1000003W8 PETROCHINA Energy H Share 0.72
175 KYG3777B1032 GEELY AUTO Consumer Discretionary Other HK-listed Mainland Co. 0.70
1093 HK1093012172 CSPC PHARMA Healthcare Other HK-listed Mainland Co. 0.68
6098 KYG2453A1085 CG SERVICES Properties & Construction Other HK-listed Mainland Co. 0.68
9999 KYG6427A1022 NTES-S Information Technology Other HK-listed Mainland Co. 0.64
960 KYG5635P1090 LONGFOR GROUP Properties & Construction Other HK-listed Mainland Co. 0.62
66 HK0066009694 MTR CORPORATION Consumer Discretionary HK Ordinary 0.61
6 HK0006000050 POWER ASSETS Utilities HK Ordinary 0.56
968 KYG9829N1025 XINYI SOLAR Industrials Other HK-listed Mainland Co. 0.56
267 HK0267001375 CITIC Conglomerates Red Chip 0.54
1997 KYG9593A1040 WHARF REIC Properties & Construction HK Ordinary 0.52
1928 KYG7800X1079 SANDS CHINA LTD Consumer Discretionary HK Ordinary 0.47
70% - 22
N 20
60% i 18 .
50% | S 16 ¢
-~ 14 2
12 2
10 8
8 &
=
4
2
— do

Weightings may not add up to the total due to rounding

www.hsi.com.hk

A wholly-owned subsidiary of Hang Seng Bank
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Hang Seng China Enterprises Index

February 2022

The Hang Seng China Enterprises Index ("HSCEI") serves as a benchmark that reflects the overall performance of Mainland securities listed in Hong
Kong.

HSCEI and its Total Reti

FEATURES

. The index comprises the largest and
most liquid Mainland securities listed in
Hong Kong

- High market value coverage over all
Mainland securities listed in Hong Kong

.« Stocks are freefloat-adjusted for
investibility representation

. 8% capping is applied to avoid single
stock domination

Feb-17
Aug-17
Feb-18
Aug-18
Feb-19
Aug-19
Feb-20
Aug-20
Feb-21

Data has been rebased at 100.00. All information for an index prior to its launch date is back-tested, back-tested performance
reflects hypothetical historical performance.

INDEX PERFORMANCE

Index Level
1-Mth 3-Mth 6-Mth

% Change

HSCEI 8,023.93 -390 -4.12 -12.63 -28.66 -29.41 -22.08 -2.58
HSCEI TRI 17,271.27 -3.90 -4.10 -12.33 -26.74 -21.74 -6.42 -2.57
INFORMATION
INDEX FUNDAMENTALS
Launch Date 8 Aug 1994
Index Dividend Yield (%) PE Ratio (Times) Annual Volatility*(%)
Backdated To 15 Jul 1993
Base Date 3 Jan2000| HSCEI 2.82 12.25 22.68
Base Index 2,000 *Annual Volatility was calculated based on daily return for the past 12-month period.
Review Quarterly | [Selx{x=Rgy(e)\
Dissemination Every 2 sec| [LEES HSCEI HSI HSTECH
Currency HKD HSCEI 1.00 0.97 0.93
Total Return Index Available HSI - 1.00 0.89
No. of Constituents 50 HSTECH _ _ 1.00
HSCEIDVP 0.68
INDEX STATISTICS
VENDOR CODES
BI b HSCEI Total Market Value Market Value Coh\//lz:z;te\(/)a\‘/l;fall Market Turnover
oomberg oA (9 A (O
o (GLOGLY)] Coverage Ratio” (%) ML Securities” (%) Coverage” (%)
Refinitiv .HSCE
HSCEI 17,803,057 46.27 67.10 50.99
CONTA CT US ~ The universe comprises securities listed on HKEX Main Board excluding Foreign Companies and Investment Companies. Only Hong Kong
) ) . portion is counted for secondary listed Greater China companies.
Email info@hsi.com.hk HSI: Hang Seng Index
All data as at 28 Feb 2022 HSTECH: Hang Seng TECH Index
Disclaimer

All information contained herein is provided for reference only. Hang Seng Indexes Company Limited ("HSIL") ensures the accuracy and reliability of the above information to the best of its endeavours.
However, HSIL makes no warranty or representation as to the accuracy, completeness or reliability of any of the information contained herein and accepts no liability (whether in tort or contract or otherwise)
whatsoever to any person for any damage or loss of any nature arising from or as a result of reliance on any of the contents of this document, or any errors or omissions in its contents and such contents may
change from time to time without notice. Prospective investors should also note that value of securities and investments can go down as well as up and past performance is not necessarily indicative of future
performance.

The information contained in this document is not intended to provide professional advice and should not be relied upon in that regard. Persons intending to use any information obtained from this document are
advised to obtain appropriate professional advice.

www.hsi.com.hk

© Hang Seng Indexes Company Limited 2022. All rights reserved. A wholly-owned subsidiary of Hang Seng Bank



CONSTITUENTS

Stock Code ISIN CODE Company Name Industry Classification Weighting (%)
939 CNE1000002H1 CCB Financials 8.50
700 KYG875721634 TENCENT Information Technology 7.68

9988 KYG017191142 BABA-SW Information Technology 6.86
3690 KYG596691041 MEITUAN-W Information Technology 6.06
2318 CNE1000003X6 PING AN Financials 5.13
1398 CNE1000003G1 ICBC Financials 4.62
941 HK0941009539 CHINA MOBILE Telecommunications 4.35
1810 KYG9830T1067 XIAOMI-W Information Technology 3.45
3968 CNE1000002M1 CM BANK Financials 3.44
1024 KYG532631028 KUAISHOU-W Information Technology 3.26
3988 CNE1000001Z5 BANK OF CHINA Financials 3.24
1211 CNE100000296 BYD COMPANY Consumer Discretionary 2.67
883 HK0883013259 CNOOC Energy 2.39
2331 KYG5496K1242 LI NING Consumer Discretionary 2.34
9618 KYG8208B1014 JD-SW Information Technology 2.32
2319 KYG210961051 MENGNIU DAIRY Consumer Staples 1.88
2382 KYG8586D1097 SUNNY OPTICAL Industrials 1.79
2020 KYG040111059 ANTA SPORTS Consumer Discretionary 1.72
1109 KYG2108Y1052 CHINA RES LAND Properties & Construction 1.64
2313 KYG8087W1015 SHENZHOU INTL Consumer Discretionary 1.59
291 HK0291001490 CHINA RES BEER Consumer Staples 1.35
9633 CNE100004272 NONGFU SPRING Consumer Staples 1.32
2628 CNE1000002L3 CHINA LIFE Financials 1.29
386 CNE1000002Q2 SINOPEC CORP Energy 1.25
688 HK0688002218 CHINA OVERSEAS Properties & Construction 1.23
1288 CNE100000Q43 ABC Financials 1.22
2688 KYG3066L1014 ENN ENERGY Utilities 1.20
981 KYGB8020E1199 SMIC Information Technology 1.18
175 KYG3777B1032 GEELY AUTO Consumer Discretionary 1.14
1093 HK1093012172 CSPC PHARMA Healthcare 1.11
6098 KYG2453A1085 CG SERVICES Properties & Construction 1.11
9999 KYG6427A1022 NTES-S Information Technology 1.05
960 KYG5635P1090 LONGFOR GROUP Properties & Construction 1.02
1658 CNE1000029W3 PSBC Financials 0.94
267 HK0267001375 CITIC Conglomerates 0.89
6618 KYG5074A1004 JD HEALTH Healthcare 0.87
2601 CNE1000009Q7 CPIC Financials 0.77
1177 KYG8167W1380 SINO BIOPHARM Healthcare 0.76
2618 KYG5074S1012 JD LOGISTICS Industrials 0.72
2007 KYG245241032 COUNTRY GARDEN Properties & Construction 0.64
3328 CNE100000205 BANKCOMM Financials 0.63
1801 KYG4818G1010 INNOVENT BIO Healthcare 0.62
6186 KYG2121Q1055 CHINA FEIHE Consumer Staples 0.56
384 BMG2109G1033 CHINA GAS HOLD Utilities 0.51
9888 KYG070341048 BIDU-SW Information Technology 0.40
241 BMG0171K1018 ALI HEALTH Healthcare 0.34
1918 KYG8569A1067 SUNAC Properties & Construction 0.30
3692 KYG549581067 HANSOH PHARMA Healthcare 0.27
6862 KYG4290A1013 HAIDILAO Consumer Discretionary 0.26
6666 KYG3224K1022 EVERG SERVICES Properties & Construction 0.14
Total 100.00
Industry We
No. Of Constituents 20
o 12}
a0% | & = 15 g
2
B
5
10 O
5
o
z
, 5
'~ E oz

Weightings may not add up to the total due to rounding

www.hsi.com.hk

A wholly-owned subsidiary of Hang Seng Bank
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ﬁé’aﬁﬁmm 151 W. 42nd Street, New York City, NY, 10036, United States
vineavInsinn +1 (212) 401 8700
Home Page https://www.nasdaq.com/
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NASDAQ-100

The NASDAQ-100 Index includes 100 of the largest domestic and international non-financial companies listed on The NASDAQ Stock
Market based on market capitalization. The Index reflects companies across major industry groups including computer hardware
and software, telecommunications, retail/wholesale trade and biotechnology. Index composition is reviewed on an annual basis in
December

More information about the Index can be found at https://indexes.nasdagomx.com/Index/Overview/NDX

1-YEAR PERFORMANCE QUICK FACTS
——Nasdag-100 Total Return Index (XNDX) [14.14%] Securities: 10y
30% Currency:
USD

25% —\ History:
/ \ 02/01/1985
20% YTD Return:
/\ / \ -8.91%
15%

/ \ / INDEX TICKERS
10% v

Price Return:
» — / NDX

o Total Return:

XNDX
0% ‘ ‘ ‘ ‘ ‘ ‘ ‘ ‘ ‘ ‘ ‘ Net Total Return:
3/21 4/21 5/21 6/21 7/21 8/21 9/21  10/21  11/21  12/21  1/22 2/22 3/22 XNDXNNR
TOP 10 SECURITIES BY WEIGHT INDUSTRY BREAKDOWN

TICKER SECURITY WEIGHT INDUSTRY WEIGHT SECURITIES
AAPL APPLE INC. 12.51% Technology 57.50% 42
MSFT MICROSOFT CORP 10.15% Telecommunications 5.08% 4
AMZN AMAZON.COM INC 7.28% Health Care 5.88% 13
TSLA TESLA INC. 4.89% Financials 0.00% 0
NVDA NVIDIA CORPORATION 4.21% Real Estate 0.00% 0
GOOG ALPHABET CL C CAP 3.87% Consumer Discretionary 21.37% 22
GOOGL ALPHABET CL A CMN 3.67% Consumer Staples 3.65% 6
FB META PLATFORMS INC. 3.38% Industrials 5.13% 10
AVGO BROADCOM INC. 1.88% Basic Materials 0.25% 1
COST COSTCO WHOLESALE 1.86% Energy 0.00% 0

All Information as of 03/31/2022. Utilities 1.13% 4



PERFORMANCE(TR Version)

ANNUAL
1Year
2 Year
3 Year
4 Year
5 Year
6 Year
7 Year
8 Year
9 Year
10 Year

ANNUALIZED VOLATILITY(TR Version)

ANNUAL
1Year
2 Year
3 Year
4 Year
5 Year
6 Year
7 Year
8 Year
9 Year

10 Year

14.14%
68.88%
7.03%
13.36%
22.38%
22.77%
4.74%
22.03%
29.40%
3.72%

20.96%
26.32%
31.05%
21.47%
15.31%
12.02%
19.77%
14.31%
12.85%
15.71%

PERFORMANCE(TR Version)

CALENDER YEAR
2022
2021
2020
2019
2018
2017
2016
2015
2014
2013

All Information as of 03/31/2022.

-8.91%
27.51%
48.88%
39.46%
0.04%
32.99%
7.27%
9.75%
19.40%
36.92%

CUMULATIVE
1 Year
2 Year
3 Year
4 Year
5 Year
6 Year
7 Year
8 Year
9 Year
10 Year

CUMULATIVE
1Year
2 Year
3 Year
4 Year
5 Year
6 Year
7 Year
8 Year
9 Year

10 Year

14.14%
92.76%
106.30%
133.86%
186.21%
251.39%
268.06%
349.14%
481.17%
502.77%

20.96%
23.80%
26.43%
25.28%
23.63%
22.11%
21.79%
21.00%
20.25%
19.85%

CUMULATIVE ANNUALIZED
1Year 14.14%
2 Year 38.84%
3 Year 27.30%
4 Year 23.66%
5 Year 23.41%
6 Year 23.30%
7 Year 20.46%
8 Year 20.66%
9 Year 21.60%
10 Year 19.68%
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Nasdag-100 Total Return Index (XNDX) [106.30%]

3-YEAR PERFORMANCE
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All Information as of 03/31/2022.



MONTHLY PERFORMANCE(TR Version)

Mar 2022 4.28% Nov 2018 -0.09% Jul 2015 4.42%
Feb 2022 -4.54% Oct 2018 -8.62% Jun 2015 -2.40%
Jan 2022 -8.49% Sep 2018 -0.29% May 2015 2.31%
Dec 2021 1.19% Aug 2018 6.00% Apr 2015 1.89%
Nov 2021 1.88% Jul 2018 2.76% Mar 2015 -2.33%
Oct 2021 7.94% Jun 2018 1.09% Feb 2015 7.24%
Sep 2021 -5.69% May 2018 5.68% Jan 2015 -2.03%
Aug 2021 4.25% Apr 2018 0.41% Dec 2014 -2.31%
Jul 2021 2.82% Mar 2018 -3.94% Nov 2014 4.54%
Jun 2021 6.40% Feb 2018 -1.22% Oct 2014 2.71%
May 2021 -1.17% Jan 2018 8.70% Sep 2014 -0.75%
Apr 2021 5.92% Dec 2017 0.52% Aug 2014 5.10%
Mar 2021 1.47% Nov 2017 2.06% Jul 2014 1.17%
Feb 2021 -0.04% Oct 2017 4.55% Jun 2014 3.09%
Jan 2021 0.32% Sep 2017 -0.12% May 2014 4.55%
Dec 2020 5.11% Aug 2017 2.03% Apr 2014 -0.34%
Nov 2020 11.10% Jul 2017 4.17% Mar 2014 -2.66%
Oct 2020 -3.16% Jun 2017 -2.40% Feb 2014 5.17%
Sep 2020 -5.67% May 2017 3.88% Jan 2014 -1.91%
Aug 2020 11.16% Apr 2017 2.76% Dec 2013 3.03%
Jul 2020 7.41% Mar 2017 2.05% Nov 2013 3.54%
Jun 2020 6.37% Feb 2017 4.37% Oct 2013 5.01%
May 2020 6.31% Jan 2017 5.25% Sep 2013 4.75%
Apr 2020 15.23% Dec 2016 1.15% Aug 2013 -0.29%
Mar 2020 -7.57% Nov 2016 0.43% Jul 2013 6.29%
Feb 2020 -5.78% Oct 2016 -1.49% Jun 2013 -2.33%
Jan 2020 3.01% Sep 2016 2.24% May 2013 3.50%
Dec 2019 3.99% Aug 2016 1.08% Apr 2013 2.49%
Nov 2019 4.10% Jul 2016 7.13% Mar 2013 2.99%
Oct 2019 4.37% Jun 2016 -2.30% Feb 2013 0.49%
Sep 2019 0.83% May 2016 4.45% Jan 2013 2.66%
Aug 2019 -1.86% Apr 2016 -3.12% Dec 2012 -0.53%
Jul 2019 2.36% Mar 2016 6.79% Nov 2012 1.43%
Jun 2019 7.69% Feb 2016 -1.60% Oct 2012 -5.35%
May 2019 -8.25% Jan 2016 -6.79% Sep 2012 1.03%
Apr 2019 5.50% Dec 2015 -1.48% Aug 2012 5.14%
Mar 2019 4.03% Nov 2015 0.56% Jul 2012 1.07%
Feb 2019 2.94% Oct 2015 11.24% Jun 2012 3.67%
Jan 2019 9.16% Sep 2015 -2.14% May 2012 -7.14%
Dec 2018 -8.83% Aug 2015 -6.66% Apr 2012 -1.10%

All Information as of 03/31/2022.



QUARTERLY PERFORMANCE(TR Version)

Q12022 -8.91%
Q4 2021 11.28%
Q3 2021 1.09%
Q2 2021 11.38%
Q12021 1.76%
Q4 2020 13.09%
Q3 2020 12.62%
Q2 2020 30.30%
Q12020 -10.29%
Q4 2019 12.99%
Q32019 1.29%
Q2 2019 4.25%
Q12019 16.89%
Q42018 -16.76%
Q3 2018 8.61%
Q2 2018 7.27%
Q12018 3.15%
Q42017 7.26%
Q3 2017 6.17%
Q2 2017 4.19%
Q12017 12.09%
Q4 2016 0.08%
Q3 2016 10.71%
Q2 2016 -1.14%
Q12016 -2.06%
Q4 2015 10.21%
Q3 2015 -4.63%
Q2 2015 1.74%
Q12015 2.63%
Q42014 4.90%
Q3 2014 5.53%
Q2 2014 7.42%
Q12014 0.42%
Q4 2013 12.03%
Q3 2013 11.01%
Q2 2013 3.61%
Q12013 6.25%
Q4 2012 -4.50%
Q3 2012 7.36%
Q2 2012 -4.79%

All Information as of 03/31/2022.



All Information as of 03/31/2022.

Sources: Nasdaq Global Indexes Research. Bloomberg. FactSet.

DISCLAIMER
Nasdaq® is a registered trademark of Nasdag, Inc. The information contained above is provided for informational and educational purposes only, and nothing contained herein should be construed

as investment advice, either on behalf of a particular security or an overall investment strategy. Neither Nasdag, Inc. nor any of its affiliates makes any recommendation to buy or sell any security
or any representation about the financial condition of any company. Statements regarding Nasdag-listed companies or Nasdaq proprietary indexes are not guarantees of future performance.
Actual results may differ materially from those expressed or implied. Past performance is not indicative of future results. Investors should undertake their own due diligence and carefully evaluate

companies before investing. ADVICE FROM A SECURITIES PROFESSIONAL IS STRONGLY ADVISED.

NASDAQ INDEX SERVICES TEAM
Toll Free Number | Calling in the U.S. +1 844 717 0708
International Callers | Non-us Callers +1 301 978 8311

IndexServices@nasdag.com

CORPORATE HEADQUARTERS | ONE LIBERTY PLAZA 165 BROADWAY NEW YORK, NY 10006
WORLDWIDE OFFICES ARMENIA ¢ AUSTRALIA ¢ BELGIUM ¢ CANADA ¢ CHINA ¢ DENMARK ¢ ESTONIA e FINLAND e FRANCE ¢ GERMANY ¢ HONG KONG
S.A.R. CHINA ¢ ICELAND e INDIA © ITALY ¢ JAPAN e LATVIA e LITHUANIA « NORWAY e NETHERLANDS e PHILIPPINES ¢ SINGAPORE e

SPAIN ¢ STOCKHOLM e UNITED ARAB EMIRATES ¢ UNITED KINGDOM

© 2022. Nasdagq, Inc. All Rights Reserved.
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Introduction

Index Objective and Highlights

Dow Jones Industrial Average. The index is a 30-stock, price-weighted index that measures the
performance of some of the largest U.S. companies. The index provides suitable sector representation
with the exception of the transportation industry group and utilities sector which are covered by the Dow
Jones Transportation Average and the Dow Jones Utility Average respectively.

Dow Jones Transportation Average. The index is a 20-stock, price-weighted index that measures the
performance of some of the largest U.S. companies within the transportation industry group.

Dow Jones Utility Average. The index is a 15-stock, price-weighted index that measures the
performance of some of the largest U.S. companies within the utilities sector.

Dow Jones Composite Average™. Theindex is a price-weighted measure of 65 U.S. companies that
includes all components of the Dow Jones Industrial Average ™, Dow Jones Transportation Average™,

and Dow Jones Utility Average ™.

Dow Jones High Yield Select 10 Index. The index measures the top ten companies in the Dow Jones
Industrial Average ™ selected based on indicated annual dividend yield. At each rebalancing, the
constituents are equal weighted.

Dow Jones Industrial Average Yield Weighted. The index includes all the securities from the Dow
Jones Industrial Average™ that pay dividends. At each rebalancing, the constituents are weighted by
their indicated annual dividend yield.

Dow Jones Industrial Average Equal Weight Index. The index includes all the securities from the Dow
Jones Industrial Average ™. At each rebalancing, the constituents are equal weighted.

Supporting Documents

This methodology is meantto be read in conjunction with supporting documents providing greater detail
with respect to the policies, procedures and calculations described herein. References throughout the
methodology direct the reader to the relevant supporting document for further information on a specific
topic. The list of the main supplemental documents for this methodology and the hyperlinks to those
documents is as follows:

| Supporting Document | URL |
S&P Dow Jones Indices’ Equity Indices Policies & . : .- .
Practices Methodology Equity Indices Policies & Practices
S&P Dow Jones Indices’ Index Mathematics .
Methodology Index Mathematics Methodology

S&P Dow Jones Indices’ Global Industry
Classification Standard (GICS) Methodology

GICS Methodology

This methodology was created by S&P Dow Jones Indices to achieve the objective of measuring the
underlying interest of each index governed by this methodology document. Any changes to or deviations
from this methodology are made in the sole judgment and discretion of the Averages Committee so that
the index continues to achieve its objective.

S&P Dow Jones Indices: Dow Jones Averages Methodology 3



Eligibility Criteria

Index Eligibility

The index universe for each index is described in the table below.

Index

e Dow Jones Industrial Average™

Index Universe
The index universe consists of securities in the S&P 500,
excluding stocks classified under Global Industry
Classification Standard (GICS) code 2030
(Transportation) and 55 (Utilities).

o Dow Jones Transportation Average™

The index universe consists of securities in the S&P Total
Market Index classified under GICS code 2030.

o Dow Jones Utility Average™

The index universe consists of securities in the S&P Total
Market Index classified under GICS code 55.

¢ Dow Jones Composite Average™

The index includes all constituents of the Dow Jones
Industrial Average™, Dow Jones Transportation
Average™ and Dow Jones Utility Average ™.

e Dow Jones High Yield Select 10 Index

e Dow Jones Industrial Average Yield
Weighted

e Dow Jones Industrial Average Equal
Weight Index

All constituent stocks of the Dow Jones Industrial
Average™ are eligible for the index.

S&P Dow Jones Indices: Dow Jones Averages Methodology



Index Construction & Maintenance

Approaches

There are two steps in the creation of each index. The firstis the selection of the index constituents; the
second is the weighting of the constituents within the index.

Dow Jones Industrial Average™, Dow Jones Transportation Average™, and Dow Jones Utility
Average™

While stock selection is not governed by quantitative rules, a stock typically is added only if the company
has an excellent reputation, demonstrates sustained growth and is of interest to a large number of
investors. Since the indexes are price weighted, the Index Committee evaluates stock price when
considering a company for inclusion. The Index Committee monitors whether the highest-priced stock in
the index has a price more than 10 times that of the lowest. Maintaining adequate sector representation
within the index is also a consideration in the selection process for the Dow Jones Industrial Average.
Companies should be incorporated and headquartered in the U.S., and a plurality of revenues should be
derived fromthe U.S.

Changes to the indices are made on an as-needed basis. There is no annual or semi-annual
reconstitution. Rather, changes in response to corporate actions and market developments can be made
at any time. Constituent changes are typically announced one to five days before they are scheduled to
be implemented.

At any given time, the constituents of the Dow Jones Industrial Average, Dow Jones Transportation
Average and Dow Jones Utility Average make up the Dow Jones Composite Average.

Dow Jones High Yield Select 10 Index

The index is rebalanced annually effective after the close of the last trading day in December. The
rebalancing reference date is five days prior to the last trading day in December.

The rebalancing process is as follows:

1. As of the rebalancing reference date, the 30 stocks of the Dow Jones Industrial Average™ are
ranked by indicated annual dividend yield in descending order. No special dividends are included.

2. The top ten companies on the list are selected as the constituent stocks. The final list of
constituents for the forthcoming year is announced three business days prior to the last trading
day of December.

3. The new constituents are equal weighted based on closing prices of the last trading day in
December

Between annual rebalances a company can be deleted from the index due to corporate events such as
mergers, acquisitions, takeovers or delistings. If an index constituent is determined to be in extreme
financial distress or is in bankruptcy proceedings, it may be removed to protect the integrity of the index.
The non-constituent stock from the Dow Jones Industrial Average™ with the highest indicated annual
dividend yield will be added to the index at a weight equaling the departing weight of the removed
company.

Between annual rebalances if a constituent stock is removed from the Dow Jones Industrial Average™
for reasons other than those listed above, it will remain in the index until the next annual rebalancing.
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Additionally, if a constituent company reduces or suspends its dividend, it will remain in the index until the
next annual rebalancing.

Dow Jones Industrial Average Yield Weighted

The index is rebalanced semi-annually effective after the close of the third Friday in March and
September. The rebalancing reference dates are the last trading day of February and August.

The rebalancing process is as follows:
1. The index includes all constituents of the Dow Jones Industrial Average™ that pay dividends.

2. The index is yield-weighted based on indicated annual dividend yield as of the rebalancing
reference date, defined as a stock’s indicated annual dividend (not including any special
dividends) divided by its price.

3. Index shares are assigned based on prices based on closing prices as of the second Friday of
March and September.

Between semi-annual rebalances if a constituent stock is removed from the Dow Jones Industrial
Average™, it will simultaneously be removed from the index. If a current constituent company eliminates
its dividend, it will be removed from the index after the close of trading on the subsequent third Friday of
March, June, September, or December.

No additions are made to the index between rebalancings, except in the case of a spin-off.

Dow Jones Industrial Average Equal Weight Index

The index is rebalanced quarterly after the market close on the third Friday of the March June,
September, and December.

The rebalancing process is as follows:
1. The index includes all constituents of the Dow Jones Industrial Average™.

2. At each quarterly rebalancing, companies are equal weighted using closing prices as of the
second Friday of the quarter ending month as the reference price.

Between quarterly rebalances if a constituent stock is removed from the Dow Jones Industrial Average™,
it will simultaneously be removed from the index. The replacement stock is added to the index at a weight
equaling the departing weight of the removed company.

Constituent Weightings

The table below describes each index’s weighting approach.

| Index Approach \

Dow Jones Industrial Average™ The indices are price weighted.

Dow Jones Transportation Average™

Dow Jones Utility Average™

Dow Jones Composite Average™

Dow Jones High Yield Select 10 The index is equal-dollar-weighted.

Index

o Dow Jones Industrial Average Equal
Weight Index

e Dow Jones Industrial Average Yield The index is yield-weighted.
Weighted
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Corporate Actions

For more information on Corporate Actions, please refer to the relevant Price Weighted Indices, Equal
Weighted Indices, and Modified Market Capitalization Weighted Indices sections of S&P Dow Jones
Indices’ Index Mathematics Methodology document.

Spin-offs. Any potential impacts on index constituents from a spin-off are evaluated by the Index

Committee on a case by case basis.

| Index
e DowJones Industrial Average™
Dow Jones Transportation Average™
Dow Jones Utility Average™
e DowJones Composite Average™

Approach
The price ofthe parentcompany is adjusted to
the Price ofthe Parent Company minus (the Price
of the Spun-off Company/Share Exchange Ratio).
The index divisor adjusts simultaneously.

e DowJones High Yield Select 10 Index

The spun-offcompany is added to theindex ata zero price
on the ex-date with no divisoradjustment.

The spin-offwill be dropped fromthe index after
the firstday of regular way trading with its weight
redistributed back to the parentcompany. The
index divisor does notadjust.

e DowJones Industrial Average Yield Weighted

The spun-offcompany is added to theindex ata zero price
on the ex-date with no divisoradjustment.

If the spin-offwill notbe permanently added it will
be dropped fromtheindex after the firstday of
regular way trading with its weightredistributed
proportionately to theindex. Theindex divisor
adjusts simultaneously.

e DowJones Industrial Average Equal Weight
Index

The spun-offcompany is added to theindex ata zero price
on the ex-date with no divisoradjustment.

If the spin-offwill notbe permanently added itwill be
droppedfromtheindex after the firstday of regular way
trading with its weight will be redistributed back to the
parentcompany. Theindex divisor does notadjust.

If the spin-offisreplacingadropped company in the
index, on the effective date ofthe replacement, the
weightofthe spin-offis redistributed to the parent
company. After that redistribution, the weightofthe
dropped company is redistributed to the spin-off. The
index divisor does notadjust.

If the spin-offis replacingthe parentcompany in
the index, on the effective date of the
replacement, the weightofthe parentis
redistributed to the spin-off. Theindex divisor
does notadjust.

For more information on Corporate Actions, please refer to S&P Dow Jones Indices’ Equity Indices

Policies & Practices Methodology.

Currency of Calculation and Additional Index Return Series

The indices are calculated in U.S. dollars. The Dow Jones Industrial Average™ is also calculated in
Japanese yen. In addition, the Dow Jones Industrial Average™ is available upon request in Canadian

dollars and euros.
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WM/Refinitiv foreign exchange rates are taken daily at 4:00 PM London Time and used in the end-of-day
calculation of the Dow Jones Industrial Average™ (JPY version). These mid-market fixings are calculated
by The WM Company based on Refinitiv data and appear on Refinitiv pages WMRA.

The Dow Jones Industrial Average™ Hedged JPY Leverage 2X Index represents a two-time leveraged
version of the Dow Jones Industrial Average™ JPY Hedged Index and uses 3-month JPY TIBOR for the
borrowing rate.

The Dow Jones Industrial Average™ Hedged JPY Inverse Index represents a one-time inverse version of
the Dow Jones Industrial Average™ JPY Hedged Index and uses 3-month JPY TIBOR for the lending
rate.

In addition to the indices detailed in this methodology, additional return series versions of the indices may
be available, including, but not limited to: currency, currency hedged, decrement, fair value, inverse,
leveraged, and risk control versions. For a list of available indices, please refer to the S&P DJI
Methodology & Requlatory Status Database.

For information on the calculation of different types of indices, please refer to S&P Dow Jones Indices’
Index Mathematics Methodology.

For the inputs necessary to calculate certain types of indices, including decrement, dynamic hedged, fair
value, and risk control indices, please refer to the Parameters documents available at
www.spglobal/spdji.com.

Multiple Share Classes

Each company is represented once by the Designated Listing. For more information regarding the
treatment of multiple share classes, please refer to Approach B within the Multiple Share Classes section
of the S&P Dow Jones Indices’ Equity Indices Policies & Practices Methodology.

Other Adjustments

In cases where there is no achievable market price for a stock being deleted, it may be removed at a zero
or minimal price at the Index Committee’s discretion, in recognition of the constraints faced by investors in
trading bankrupt or suspended stocks.

Index Calculations

The indices are calculated by means of the divisor methodology used in all S&P Dow Jones Indices’
equity indices.

For more information on the index calculation methodology, please refer to S&P Dow Jones Indices’
Index Mathematics Methodology.

Base Dates and History Availability

Index history availability, base dates, and base values are shown in the table below.

First Value
Date Base Date Base Value
Dow Jones Industrial Average™ 05/26/1896 05/26/1896 05/26/1896 40.94
Dow Jones Transportation Average™ 10/26/1896 10/26/1896 10/26/1896 51.72
Dow Jones Utility Average™ 01/02/1929 01/02/1929 01/02/1929 85.64
Dow Jones Composite Average™ 01/02/1934 01/02/1934 01/02/1934 39.57
) . 10/31/1988A
Dow Jones High Yield Select 10 Index 08/27/2007 12/29/20008 10/31/1988 23.47
. . ) 12/31/1991¢ | 12/31/1991¢
Dow Jones Industrial Average Yield Weighted | 12/08/2015 03/15/2013° | 03/15/2013° 1000
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| Launch First Value ‘
Index Date Date Base Date Base Value

Dow Jones Industrial Average Equal Weight 12/31/1991¢ | 12/31/1991¢

Index 021312017 | 63/15/2013° | 03/15/2013° 1000

Dow Jones Industrial Average™ Hedged JPY

Leveraged 2X Index 09/27/2013 09/27/2013 12/31/2007 1000

Dow Jones Industrial Average™ Hedged JPY

Inverse Index 09/27/2013 09/27/2013 12/31/2007 1000

Dow Jones Industrial Average™ JPY Hedged | /57,5013 | 09/27/2013 | 12/31/2007 1000

Index

A Price Return

® Total Return

¢ Price Return and Total Return
® Net Total Return
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Index Data

Calculation Return Types

S&P Dow Jones Indices calculates multiple return types which vary based on the treatment of regular
cash dividends. The classification of regular cash dividends is determined by S&P Dow Jones Indices.

e Price Return (PR) versions are calculated without adjustments for regular cash dividends.

e Gross Total Return (TR) versions reinvest regular cash dividends at the close on the ex-date
without consideration for withholding taxes.

o Net Total Return (NTR) versions, if available, reinvest regular cash dividends at the close on the
ex-date after the deduction of applicable withholding taxes.

In the event there are no regular cash dividends on the ex-date, the daily performance of all three indices
will be identical.

For a complete list of indices available, please refer to the daily index levels file (“.SDL”).

For more information on the classification of regular versus special cash dividends as well as the tax rates
used in the calculation of net return indices, please refer to S&P Dow Jones Indices’ Equity Indices
Policies & Practices Methodology.

For more information on the calculation and detail of return types, please refer to S&P Dow Jones Indices’
Index Mathematics Methodology.
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Index Governance

Index Committee

The Dow Jones Industrial Average, Dow Jones Transportation Average and Dow Jones Utility Average
are maintained by the Averages Committee. The Committee is composed of three representatives of S&P
Dow Jones Indices and two representatives of The Wall Street Journal.

The Dow Jones High Yield Select 10 Index, Dow Jones Industrial Average Yield Weighted, Dow Jones
Industrial Average Equal Weight Index as well as the Dow Jones Industrial Average Leveraged and
Inverse indices are maintained by the Americas Thematic and Strategy Index Committee. All committee
members are full-time professional members of S&P Dow Jones Indices’ staff.

Each Committee meets regularly. At each meeting, the Committees review pending corporate actions that
may affect index constituents, statistics comparing the composition of the indices to the market,
companies that are being considered as candidates for addition to an index, and any significant market
events. In addition, the Committees may revise index policy covering rules for selecting companies,
treatment of dividends, share counts or other matters.

S&P Dow Jones Indices considers information about changes to its indices and related matters to be
potentially market moving and material. Therefore, all Index Committee discussions are confidential.

S&P Dow Jones Indices’ Index Committees reserve the right to make exceptions when applying the
methodology if the need arises. In any scenario where the treatment differs from the general rules stated
in this document or supplemental documents, clients will receive sufficient notice, whenever possible.

In addition to the daily governance of indices and maintenance of index methodologies, at least once
within any 12-month period, the Index Committee reviews the methodology to ensure the indices continue
to achieve the stated objectives, and that the data and methodology remain effective. In certain instances,
S&P Dow Jones Indices may publish a consultation inviting comments from external parties.

For information on Quality Assurance and Internal Reviews of Methodology, please refer to S&P Dow
Jones Indices’ Equity Indices Policies & Practices Methodology.
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Index Policy

Announcements

All index constituents are evaluated daily for data needed to calculate index levels and returns. All events
affecting the daily index calculation are typically announced in advance via the Index Corporate Events
report (.SDE), delivered daily to all clients. Any unusual treatment of a corporate action or short notice of
an event may be communicated via emalil to clients.

Press releases are posted on our Web site, www.spglobal/spdji.com, and are released to major news
services.

For more information, please refer to the Announcements section of S&P Dow Jones Indices’ Equity
Indices Policies & Practices Methodology.

Pro-formaFiles

With the exception of the Dow Jones Averages, S&P Dow Jones Indices provides constituent pro-forma
files each time the indices rebalance. The proformafile is typically provided daily in advance of the
rebalancing date and contains all constituents and their corresponding weights and index shares effective
for the upcoming rebalancing. In cases index shares are assigned based on prices prior to the
rebalancing effective date, the actual weight of each stock at the rebalancing differs from these weights
due to market movements.

Please visit www.spglobal/spdji.com for a complete schedule of rebalancing timelines and pro-forma
delivery times.

Holiday Schedule
The indices are calculated when the U.S. equity markets are open.

A complete holiday schedule for the year is available at www.spalobal/spdji.com.

Unexpected Exchange Closures

For information on Unexpected Exchange Closures, please refer to S&P Dow Jones Indices’ Equity
Indices Policies & Practices Methodology.

Recalculation Policy

For information on the recalculation policy, please refer to S&P Dow Jones Indices’ Equity Indices
Policies & Practices Methodology.

Real-Time Calculation

Real-time, intra-day, index calculations are executed during U.S. trading hours for certain indices. Real-
time indices are not restated.

For information on Calculations and Pricing Disruptions, Expert Judgment and Data Hierarchy, please
refer to S&P Dow Jones Indices’ Equity Indices Policies & Practices Methodology.

Contact Information
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For questions regarding an index, please contact: index_services@spaglobal.com.
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Index Dissemination

Index levels are available through S&P Dow Jones Indices’ Web site at www.spglobal/spdji.com, major

quote vendors (see codes below), numerous investment-oriented Web sites, and various print and

electronic media.

Tickers

The table below lists headline indices covered by this document. All versions of the below indices that
may exist are also covered by this document. Please refer to the S&P DJI Methodology & Reqgulatory

Status Database for a complete list of indices covered by this document.

| Index (Currency) Return Type | Bloomberg \ RIC \

Dow Jones Industrial Average™ (USD) Price Return DJI .DJI

Total Return DJITR .DJITR
Dow Jones Transportation Average™ (USD) Price Return TRAN .DJIT

Total Return DJTTR .DJTTR
Dow Jones Utility Average™ (USD) Price Return UTIL .DJU

Total Return DJUTR .DJUTR
Dow Jones Composite Average™ (USD) Price Return COMP .DJA

Total Return DJCTR .DJCTR
Dow Jones High Yield Select 10 Index (USD) Price Return MUT .MUT

Total Return MUTR .MUTR
Dow Jones Industrial Average Yield Weighted (USD) Price Return DJIYW .DJIYW

Total Return DJIYWT --

Net Total Return DJIYWN --
Dow Jones Industrial Average Equal WeightIndex (USD) Price Return DJIEW .DJIEW

Total Return DJIEWTR .DIIEWTR

Net Total Return DJIEWNTR .DIIEWNTR
Dow Jones Industrial Average™ Hedged JPY Leveraged 2X | Price Return DJIA2LIP .DJIA2LIP
Index Total Return DJIA2LIT .DJIA2LIT
Dow Jones Industrial Average™ Hedged JPY Inverse Index Price Return DJIAIIP .DJIAIJP

Total Return DJIAIJT .DIIAJT
Dow Jones Industrial Average™ JPY Hedged Index Price Return DJIHJ .DJIHJ

Total Return DJIHJT .DJIHJIT

Index Data

Daily constituent and index level data are available via subscription.

For product information, please contact S&P Dow Jones Indices, www.spglobal/spdji.com/contact-us.

Web site

For further information, please refer to S&P Dow Jones Indices’ Web site at www.spglobal/spdji.com.

S&P Dow Jones Indices: Dow Jones Averages Methodology
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Appendix |

DJIA JPY Hedged Index (T-1 TTM)

Index Objective. Theindex measures the performance ofthe underlying index hedged against currency
fluctuations.

Underlying Index. Dow Jones Industrial Average (Index Code: DJI). Forinformation onthe underlying
index, please refertothe Dow Jones Averages Methodology available at www.spglobal/spdji.com.

Currency of Calculation. The index calculates in Japanese yen.

Exchange Rate. Index values are calculated using TTM (Telegraphic Transfer Midrate) foreign exchange
rates fromthe Bank of Tokyo Mitsubishi. Index values are published on the calculationdate using TTM rates
of T+1.

Holiday Schedule. Theindexiscalculated whenthe Japan equity markets are open. Acomplete holiday
schedule forthe yearisavailable at www.spglobal/spdji.com.

Rebalancing. Theindexrebalances monthly. The amount requiredto be hedgedisdetermined by TTM rate
onthelast business day (LBD) of Japan and the underlying index value on “LBD-1". In case there is no
underlying index value on LBD-1 due to US holidays, the mostrecent index value is used.

Hedging. Theindexdaily return series are computed by interpolating between the spot price and the forward
price.

For each hedge month m, there are d = 1,2,3... D business days.

md isday d for hedge monthm and mOisthelastbusiness day ofthehedge monthm — 1.

F_Imd =theinterpolated forwardrateasofday d of month m.

Sm =the spotrate in U.S. dollar per Japanese yen (USD/JPY).

Fm = the f orward rate in U.S. dollar per Japanese yen (USD/JPY).
HRypq = the hedge return (%).

SPI_E, = the underlying index level in Japanese yen.

SPI_EH;, = the hedged index level.

D—d
Fflm(i = Smd + (Tl) * (Fmd - Smd)
HR g = Zme _ Zme

Fmo F Imd

SPI_EH, = SPI_EH,, * (SS‘;’I—Z’:? HR,,4)
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Appendix I

Methodology Changes

| Change
Index Borrowing Rate:

Dow Jones Industrial
Average™ Hedged JPY
Leverage 2X Index

Effective Date
(After Close)
11/19/2021

Methodology

Previous
The index used 3-month
LIBOR as the borrowingrate.

Updated
The index uses 3-month JPY
TIBOR as the borrowing rate.

Index Lending Rate:

Dow Jones Industrial
Average™ Hedged JPY
Inverse Index

11/19/2021

The index used 3-month
LIBOR as the lendingrate.

The index uses 3-month JPY
TIBOR as thelending rate.
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Appendix Il

EU Required ESG Disclosures

| EXPLANATION OF HOW ENVIRONMENTAL, SOCIAL & GOVERNANCE (ESG) FACTORS ARE

REFLECTED IN THE KEY ELEMENTS OF THE BENCHMARK METHODOLOGY'*!

Name of the benchmark administrator.

S&P Dow Jones Indices LLC.

> Underlying asset class of the ESG
" | benchmark.?

N/A

Name of the S&P Dow Jones Indices
benchmark or family of benchmarks.

S&P DJI Equity Indices Benchmark Statement

Do any of the indices maintained by this

4. | methodology take into account ESG No
factors?

Appendix latest update: January 2021

Appendix first publication: January 2021

! The information containedin this Appendix is intended to meet the requirements of the European Union Commission Delegated

Regulation (EU) 2020/1817 supplementing Regulation (EU) 2016/1011 of the European Parliament and of the Council as regards

the minimum content of the explanation of how environmental, social and governance factors are reflected in the benchmark

methodology.

% The ‘underlying assets’ are defined in European Union Commission Delegated Regulation (EU) 2020/1816 supplementing
Regulation (EU) 2016/1011 of the European Parliament and of the Council as regards the explanation in the benchmark statement
of how environmental, social and governance factors are reflected in each benchmark provided and published.
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Disclaimer

© 2022 S&P Dow Jones Indices. All rights reserved. S&P, S&P 500, S&P 500 LOW VOLATILITY INDEX,
S&P 100, S&P COMPOSITE 1500, S&P 400, S&P MIDCAP 400, S&P 600, S&P SMALLCAP 600, S&P
GIVI, GLOBAL TITANS, DIVIDEND ARISTOCRATS, S&P TARGET DATE INDICES, S&P PRISM, S&P
STRIDE, GICS, SPIVA, SPDR and INDEXOLOGY are registered trademarks of S&P Global, Inc. (“S&P
Global”) or its affiliates. DOW JONES, DJ, DJIA, THE DOW and DOW JONES INDUSTRIAL AVERAGE
are registered trademarks of Dow Jones Trademark Holdings LLC (“Dow Jones”). These trademarks
together with others have been licensed to S&P Dow Jones Indices LLC. Redistribution or reproduction in
whole orin part are prohibited without written permission of S&P Dow Jones Indices LLC. This document
does not constitute an offer of services in jurisdictions where S&P Dow Jones Indices LLC, S&P Global,
Dow Jones or their respective affiliates (collectively “S&P Dow Jones Indices”) do not have the necessary
licenses. Except for certain customindex calculation services, all information provided by S&P Dow Jones
Indices is impersonal and not tailored to the needs of any person, entity or group of persons. S&P Dow
Jones Indices receives compensation in connection with licensing its indices to third parties and providing
custom calculation services. Past performance of an index is not an indication or guarantee of future
results.

It is not possible to invest directly in an index. Exposure to an asset class represented by an index may
be available through investable instruments based on that index. S&P Dow Jones Indices does not
sponsor, endorse, sell, promote or manage any investment fund or other investment vehicle that is
offered by third parties and that seeks to provide an investment return based on the performance of any
index. S&P Dow Jones Indices makes no assurance that investment products based on the index will
accurately track index performance or provide positive investment returns. S&P Dow Jones Indices LLC is
not an investment advisor, and S&P Dow Jones Indices makes no representation regarding the
advisability of investing in any such investment fund or other investment vehicle. A decision to invest in
any such investment fund or other investment vehicle should not be made in reliance on any of the
statements set forth in this document. Prospective investors are advised to make an investment in any
such fund or other vehicle only after carefully considering the risks associated with investing in such
funds, as detailed in an offering memorandum or similar document that is prepared by or on behalf of the
issuer of the investment fund or other investment product or vehicle. S&P Dow Jones Indices LLC is not a
tax advisor. A tax advisor should be consulted to evaluate the impact of any tax-exempt securities on
portfolios and the tax consequences of making any particular investment decision. Inclusion of a security
within an index is nota recommendation by S&P Dow Jones Indices to buy, sell, or hold such security,
nor is it considered to be investment advice. Closing prices for S&P Dow Jones Indices’ US benchmark
indices are calculated by S&P Dow Jones Indices based on the closing price of the individual constituents
of the index as set by their primary exchange. Closing prices are received by S&P Dow Jones Indices
from one of its third party vendors and verified by comparing them with prices from an alternative vendor.
The vendors receive the closing price from the primary exchanges. Real-time intraday prices are
calculated similarly without a second verification.

These materials have been prepared solely for informational purposes based upon information generally
available to the public and from sources believed to be reliable. No content contained in these materials
(including index data, ratings, credit-related analyses and data, research, valuations, model, software or
other application or output therefrom) or any part thereof (“Content”) may be modified, reverse-
engineered, reproduced or distributed in any form or by any means, or stored in a database or retrieval
system, without the prior written permission of S&P Dow Jones Indices. The Content shall not be used for
any unlawful or unauthorized purposes. S&P Dow Jones Indices and its third-party data providers and
licensors (collectively “S&P Dow Jones Indices Parties”) do not guarantee the accuracy, completeness,
timeliness or availability of the Content. S&P Dow Jones Indices Parties are not responsible for any errors
or omissions, regardless of the cause, for the results obtained from the use of the Content. THE
CONTENT IS PROVIDED ON AN “AS IS" BASIS. S&P DOW JONES INDICES PARTIES DISCLAIM
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ANY AND ALL EXPRESS OR IMPLIED WARRANTIES, INCLUDING, BUT NOT LIMITED TO, ANY
WARRANTIES OF MERCHANTABILITY OR FITNESS FOR A PARTICULAR PURPOSE OR USE,
FREEDOM FROM BUGS, SOFTWARE ERRORS OR DEFECTS, THAT THE CONTENT'S
FUNCTIONING WILL BE UNINTERRUPTED OR THAT THE CONTENT WILL OPERATE WITH ANY
SOFTWARE OR HARDWARE CONFIGURATION. In no event shall S&P Dow Jones Indices Parties be
liable to any party for any direct, indirect, incidental, exemplary, compensatory, punitive, special or
consequential damages, costs, expenses, legal fees, or losses (including, without limitation, lost income
or lost profits and opportunity costs) in connection with any use of the Content even if advised of the
possibility of such damages.

S&P Global keeps certain activities of its various divisions and business units separate from each other in
order to preserve the independence and objectivity of their respective activities. As a result, certain
divisions and business units of S&P Global may have information that is not available to other business
units. S&P Global has established policies and procedures to maintain the confidentiality of certain non-
public information received in connection with each analytical process.

In addition, S&P Dow Jones Indices provides a wide range of services to, or relating to, many
organizations, including issuers of securities, investment advisers, broker-dealers, investment banks,
other financial institutions and financial intermediaries, and accordingly may receive fees or other
economic benefits from those organizations, including organizations whose securities or services they
may recommend, rate, include in model portfolios, evaluate or otherwise address.

The Global Industry Classification Standard (GICS®) was developed by and is the exclusive property and
atrademark of S&P and MSCI. Neither MSCI, S&P nor any other party involved in making or compiling
any GICS classifications makes any express or implied warranties or representations with respect to such
standard or classification (or the results to be obtained by the use thereof), and all such parties hereby
expressly disclaim all warranties of originality, accuracy, completeness, merchantability or fitness for a
particular purpose with respect to any of such standard or classification. Without limiting any of the
foregoing, in no event shall MSCI, S&P, any of their affiliates or any third party involved in making or
compiling any GICS classifications have any liability for any direct, indirect, special, punitive,
consequential or any other damages (including lost profits) even if notified of the possibility of such
damages.
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