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Design - Apply Smart Beta investment strategy Features - Overweight on economically large firms
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- Distribute weights based on the economic scale - Capture the growth of the Chinese bedrock economy

' Basic Information® (as of Sept. 30, 2019)

BASIC INFORMATION

CSI Caixin Rayliant Bedrock Economy Index CSCR Bedrock Economy 930927.CSI 210
Max 300 China A Share Market RMB H20927.CSI Maximum 1970.93 859.08
2016/12/23 Annually 2019/6/17 2020/6/15 Mean 90.42 27.33
2005/6/30 1000 10987.44 11008.76 Cap Weighted 338.17 127.38

' Index Performance, Risk and Return Characteristics? (As of Sept. 30, 2019)
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INDEX PERFORMANCE - TOTAL RETURN FUNDAMENTALS
Holding Period Return Annulized Return 12 Mo
Since Inception YTD Div Yid P/E P/B P/CF P/S
CSI 300 TRI 22.93% 29.56% 0.48% 0.85% 13.48% 246%  11.90 1.45 7.00 1.16
CSCR Bedrock Economy TRI 7.87% 16.51% 0.19% -2.81% 5.64% 3.01% 9.93 1.22 6.19 1.06

INDEX RISK AND RETURN CHARACTERISTICS

1Yr
Turnover Volatility Sharpe Ratio Max DD
CSI300 TRI 9.82% 22.12% 0.54 -12.41%
CSCR Bedrock Economy TRI 37.99% 19.21% 0.22 -9.33%

1 Data Source: Caixin Data
2 Data Source: Caixin Data
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WSector Weights34 (as of Sept. 30, 2019)

SECTOR WEIGHTS
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SECTOR DISTRIBUTION
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B Information Technology

TOP 10 CONSTITUENTS

81

Stock Name Stock Code Sector Total (B) Float (B) Weights
Ping An Insurance (Group) 601318.SH Financials 1,591 859 9.68%
China Merchants Bank 600036.SH Financials 876 431 2.82%
Agricultural Bank of China 601288.SH Financials 1,211 123 1.81%
ICBC 601398.SH Financials 1,971 119 1.74%
Industrial Bank 601166.SH Financials 364 262 1.49%
Bank of Communications 601328.SH Financials 405 131 1.22%
China State Construction Engineering 601668.SH Industrials 228 95 1.19%
Shanghai Pudong Development Bank 600000.SH Financials 348 182 1.14%
Bank of China 601988.SH Financials 1,054 73 0.95%
Ping An Bank 000001.SZ Financials 303 153 0.88%
Total 8,350 2,430 22.92%
ySector and Stock Contributions> (Sept. 2019)
TOP 10 CONTRIBUTED STOCKS (2019.9) SECTOR CONTRIBUTIONS
000001.5Z Ping An Bank 088 872 Health Care 15,35 [
600000.SH Shanghai Pudong Development Bank 114 594
601318.SH Ping An Insurance (Group) 9.68 5.86 Consumer Staples 871 -
601398.SH ICBC 1.74 4.84
600545.SH Xinjiang Urban Construction(Group) 0.29 478 Materials 791 1l
600894.SH Guangzhou Guangri Stock 0.38 477
600036.SH China Merchants Bank 282 420  Consumer Discretionary 602 [l
601958.SH Jinduicheng Molybdenum 0.30 3.95
601567.SH Ningbo Sanxing Medical Electric 034 3.91 Utilities -130 |
600699.SH Ningbo Joyson Electronic Corp. 0.27 3.91
Industrials -1.02 |
BOTTOM 10 CONTRIBUTED STOCKS (2019.9)
601601.SH China Pacific Insurance (Group) 0.77 -7.13
000975.5Z Yintai Resources 0.16 -4.89 Energy I 256
600104.SH SAIC Motor 0.77 -4.63
601628.SH China Life Insurance 0.70 -3.85 Communication Services I 284
600612.SH Lao Feng Xiang 0.31 -3.31
000028.5Z China National Accord Medicines 0.30 -3.11 Real Estate - 887
002399.57 Shenzhen Hepalink Pharmaceutical 0.23 _2.95
600511.SH China National Medicines 0.34 -2.87 Financials I
000625.5Z Chongqging Changan Automobile 0.31 -2.75 . . . . . . )
600062.SH China Resources Double-Crane Pharmaceutical  0.26 -2.73 -30 -20 -10 0 10 20 30 40 50 60
3 Based on GICS (Global Industry Classification Standard) Industry Classification
4, 5 Data Source: Caixin Data
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About Us
Caixin Rayliant Smart Beta Co., Ltd is a joint venture between Caixin Group and Rayliant Global Advisors.

Connect with us on Wechat:

Contact Info
Weijia Ruan
Tel: +86 13564580486

Email: weijiaruan@caixin.com

Disclaimer

CAIXIN RAYLIANT (BEUING) SMART BETA CO,, LTD will make its commercially reasonable endeavors to ensure the accuracy and reliability of the Index data provided, but
does not guarantee its accuracy and reliability and accepts no liability (whether in tort or contract or otherwise) for any loss or damage suffered by any person arising from
any inaccuracies or omissions or for any reliance placed on such Index data. The Index and Information contained hereof is provided without warranties of any kind, either
expressed or implied, including accuracy, completeness, timeliness, fitness for a particular purpose, security and non-infringement. CAIXIN RAYLIANT (BEIJING) SMART BETA
CO., LTD accepts no liability (whether in tort or contract or otherwise) for any loss or damage suffered by any person arising from any inaccuracies or omissions or for any

reliance placed on the Index or information
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