A
N\

3 imE R
HAITONG Data as of 31-Jul-2017 / &i#E&Z=201757H31H

Haitong CSI300 Index ETF (The Sub-Fund of Haitong ETF Series) Stock Code: 82811(RMB) / 02811(HKD)

FIEFE300IEBIETF (mETF28 FTHWTFES) BRHKE: 82811(ARE) /02811(EH)
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IMPORTANT NOTES EE%I5 :
1

Haitong ETF Series — Haitong CSI300 Index ETF (the “Sub-Fund” )is a RMB physical A-share exchange traded fund issued outside PRC, aims to provide investment results that,
before fees and expenses, closely correspond to the performance of the CSI300 Index ( “the Underlying Index” ). There is no guarantee that the Sub-Fund will achieve its
investment objective and the repayment of principal. There is also no guarantee of dividend or distribution payments during the period you hold the units of the Sub-Fund. The
instruments invested by the Sub-Fund may fall in value and therefore your investment in the Sub-Fund may suffer losses. JS#BETF55U- /538 BR3005EHETF( " FHEE . )2—EED
ltgﬁ’l@*ﬁﬂ’])\E“‘é&ﬁ%/\ﬂﬁx%ﬁﬁﬁigﬁ REEFRRHEMERI00EH ( "EMERL ) RENKRELQR (RBEAKMAXA ) - FESUYAEREEIRABERRIKLOARE - B
CFRETAME PR TRE BN RERRRSHIELRE - FRLFMRENIRUAREE - 4l - B IR TRSNRE TGRSR -
The Sub-Fund invest directly in the A-share market through part of the RMB Qualified Foreign Institutional Investor ( "RQFII" ) quota obtained by the Manager’ s holding
company (i.e. Haitong International Holdings Limited) and Shanghai-Hong Kong Stock Connect. Investing primarily in securities related to the China market may be subject to
additional concentration risk and market risk including political, economic, legal, regulatory and liquidity risks. FE & B BESLIBHERAT) ( ED@LIW}”EEBE’\T ) BEZAR
BEREMBREESNENBERERE - BERRERARDS - MEBRENREPETHEMNES - WOERAZFRINEPRBRETSER - SFEEA - &K 58 JERRREN
R -
The policy and rules of RQFII and Shanghai-Hong Kong Stock Connect are subject to change and interpretation of the PRC authorities, any changes to the relevant rules may have
an adverse impact on investors' investment in the Sub-Fund. There is no guarantee that Haitong International Holdings Limited will continue to maintain its RQFII status or be able
to acquire additional RQFII quota, and Shanghai-Hong Kong Stock Connect is also subject to quota limitation. Thus, the Sub-Fund may not have sufficient quotas to meet all
subscription requests, which may result in a rejection of applications and a suspension of dealings of the Sub-Fund or may restrict the Sub-Fund’ s ability to make timely
investments in China A-Shares and as a result, the Sub-Fund may not able to effectively pursue its investment strategies. RQFIREEBHVEER RARAAR PEEBE SN B RERE
HIR - ARRANEAELNEHREASEFESWREENANTE - BF - HIARESBEEFZERARA S — B4R ERQFIFE S A EESNIRQFIZERE - MIEBEINZ B IRE -
MFEERVEFRZHNAENRN FEEMERMEPE LAFERNFESNPHEWEBREFES - AOERGFESRBRENRPEARNES - @ FEERYEBRERHIRAKE -
The Sub-Fund units trade on the SEHK in both RMB and HKD, investing in dual counter may bring additional risks for investment in the Sub-Fund and may make such investment
riskier than investing in single counter ETFs. If there is a suspension of the inter-counter transfer of units between the RMB counter and the HKD counter, unitholders will only be
able to trade their units in the relevant counter on the SEHK. FEE R T LUARERETES - S8, AFARENFESHRBINER - WIESZSRENARBIRERE
—RaRZMERESNERRS - WARBHEa B THEE 2 BMNERQEMSIREE - REMHEAGETRERM CNEMESERHEED -
The market price on the SEHK of units traded in RMB and of units traded in HKD may deviate significantly due to different factors such as market liquidity, supply and demand in
each counter and the exchange rate between RMB and HKD (in both onshore and offshore markets). As such investors may pay more or receive Iess when buying or selling units
traded in HKD on the SEHK than in respect of units traded in RMB and vice versa. B E BT S CHCREARBAERER (BRRIBINTEN) A BITHNEXREARRERER - A
%ﬁs = ﬁ%?ﬁﬁﬁtﬁﬁﬂ’]ﬁ%s%% FEBTAEEMMNMSHEBAEARE - At - BARBEEEWMRL - ixé%’ﬁﬂé%xﬁﬁa A EBTTEEE MR - TEE EXNREERAUEER
k)
Some brokers/intermediaries and CCASS participants may not be able to (i) buy units in one counter and to sell units in the other, (ii) carry out inter-counter transfers of units, or
(iii) trade both counters at the same time. This may inhibit or delay an investor dealing in both RMB traded and HKD traded units and the investor may only trade in one currency.
BOEL/ N ARPREFLXRSHBIRAE() E—EMEEABUBES—ERAESE - (i) ETEHRQEWMER - 5(i) AREMERSETRS - ENBARVEEREEETARSE
BEEURETEEEUNRS  MREENETN—ERBETEE -
RMB is currently not freely convertible and is subject to exchange controls and restrictions. There is no guarantee that RMB will not depreciate. If you convert Hong Kong Dollar or
any other currency into RMB so as to invest in the Sub-Fund and subsequently convert the RMB redemption proceeds back into Hong Kong Dollar or any other currency, you may
suffer a loss if RMB depreciates against Hong Kong Dollar or other currency. ARBREATERRBIRFISMERTIER - A\REBHEFERERR - =B TLUBSSEaEMER
RPAREAFRAFES -  —BEARBEE - BTEERBRAREROMRER BN EMESRREZIER -
Any restrictions or delay in repatriation of the invested capital, net profits and RMB will impact on the Sub-Fund’ s ability to meet redemption requests There is a risk that
investors receive settlement in RMB on a delayed basis or may not be able to receive redemption proceeds in RMB. (EfI#18 5 A% « FABRARBNER RN IEEFETES
EAREIZER ZHES - REETUREEH KRR SEEKE A REGHIR YA ARBNMEIER -
In the event of any default or bankruptcy of the custodian (directly or through its delegate) or the PRC brokers, the Sub-Fund may encounter delays in recovering its assets and
may be adversely affected in the execution of any transaction. f;EEA ( EEBBERZEN ) APELCEVAKE - AIFESHEBNEEERNZBIER - WoREHEARSMH
TEMARIEE -
The Sub-Fund may subject to tracking error risks due to factors such as fees and expenses of the Sub-Fund and the liquidity of the market etc. The units of the Sub-Fund are
traded on the SEHK. Their prices on the SEHK are based on secondary market trading factors and may deviate significantly from the net asset value of the Sub-Fund. AR FEEHK
Eﬁﬁ&f;]ﬁ - HERIMERR  FEESNDHRASTREAMEHNDR - FESEUNSEHIMEE  E2ABNU_ATENERRRET  JEERFESEUNEREEREESH
HEFE -
There are risks and uncertainties associated with the current PRC tax rules and practices in respect of capital gains realised by RQFII and Shanghai-Hong Kong Connect on their
PRC investments. The changes to the PRC tax rules and practices may have a retrospective effect and may adversely affect the Sub-Fund. Unitholders may be disadvantaged
depending on the final tax liabilities, the level of tax provision and when Unitholders subscribed and/or redeemed their Units. R EIIRTTAYTR 7543 AU RS B 49 5 BIBRQFIL KIEEBIE
PEREMBENERNGEHES RERRAEEY - PENRBRAURBOANEETEREHN - LIEHFESEEFFTE - BOANSRERBEE  RBBAEKFEREEURBAR
R/ S EIHE IR - BAIRAATREEERARMMAL -
Please note that the above listed investment risks are not exhaustive and |nvestors should read the Sub-Fund Prospectus and the Product Key Facts for further details, including
the product features and risk factors before making any investment decision. #53& - M ESIHARERERLIFFREE  REFEEFLHEORERAENHMRNEFESERERERE
HEEEEETAEZERSERERRER)

Investment Objective 2ZEBEE

The Manager seeks to provide investment results, before the deduction of fees and expenses, that closely correspond to the performance of the CSI 300 Index.
ESLESRREMBRER 300 EHERRVRERR (RINBKEARBY ) -

Fund Information E£&#}

Manager Hai Tong Asset Management (HK) Ltd Investment Strategy Full replication strategy
%o cdi BEEEEE(EE)ARAT B RN EEBERRE
RQFII Holder Haitong International Holdings Ltd SEHK Listing Date 7 March 2014
RQFIHAA BEERZERERAT HEMRF EHHEA 2014%3R7H
Trustee and Registrar HSBC Institutional Trust Services (Asia) Ltd NAV per unit RMB 13.69 / HKD 15.90
ZREAMBEE EL RIS RE (M) BRAT SENEETE AR#13.69 / #%15.90
Fund Size (millions) RMB 191.71 Bloomberg Ticker 82811 HK Equity (RMB) / 2811 HK Equity (HKD)
BEEEBES) AEK# 191.71 TR 82811 HK Equity (AK¥8) / 2811 HK Equity (&%)
Stock Code 82811 (RMB) /02811 (HKD) Last Distribution! / Ex-Date |~ RMB 0.10 / 28 Jul 2017
RIS 82811 (AEHE) / 02811 (BH) ERERB/ BER AR#0.10/ 201775288
Base Currency RMB . ;
i Ongoing charges figure 1.42%
R AR R 142%
Management Fee 0.60% p.a. )
SIBE £ 0.60% Rolling 1 year annual -2.1317%
- " tracking difference’ 51317%
;’;"e g e L 200 units (HKD Counter/RMB Counter) BE—FIRH R '
Ernaus 200fEE I (BTEE/ARBES )
ETE websit hait o hk ISIN Code HK0000179348 (RMB) /HK0000179355 (HKD)
Jeoane Wiy hallonge L .com. ISINfUHE HK0000179348 (AEK#) / HK0000179355 (;&%)

ETF£3) 481k www.haitongetf.com.hk



http://www.haitongetf.com.hk/
http://www.haitongetf.com.hk/
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Performance* E&£3&kIF4

Asset Allocation EE S i

——Sub-Fund (RMB Counter) (without dividend) 75 ( AR#iE)
Sub-Fund HID Coure (withaut didend) 752 (A1)
Underlying Index ({83581

160%
140%
120%
100%

80% / 1

60%

0%

20%

Py

0% =B
Maj/ld Juij1a Nov/14 Mar/15 Jul/1s Nov/15 Mar/16 Julf1e Nov/16 Mar/17 Julj17
20%

Source: Bloomberg ErA5: 1%

Cumulative Performance* 25t #2RIF*

Since Listing

1 Month 3 Months 6 Months Date’
1@ 318 618
B A B RUESS
RMB Counter
R 174% 8.69% 9.93% 71.98%
HKD Counter
. 249% 1185%  1233% 56.92%
Underlying Index
A 1.94% 8.67% 1033% 7238%
Source: Bloomberg EHRIAR: #1%
Calendar Year Performance* FE&RIR*
2017 YTD
6
2014 2015 2016 Pl
RMB Count
Aﬂ: :;:‘r 6246% 6.87% 1184%  12.36%
=
HKD Count
%:;Ef‘: er 59.32% 0.73% -1664%  17.29%
=]
lying 1
U"di;;é;'fﬂ"dex 62.97% 5.58% 1128%  12.92%
B

Source: Bloomberg BRAR: #1%

Participating Dealers 255

ABN AMRO Clearing Hong Kong Limited

China Merchants Securities (HK) Co., Limited A& 5(&F8)ERA
Credit Suisse Securities (Hong Kong) Limited

Goldman Sachs (Asia) Securities Limited /=2 (E2M):E 5 HBR AT
Haitong International Securities Company Limited ;838 B8 5 AR A S
The Hongkong and Shanghai Banking Corporation Limited &8 /8EZ
RITBRAS

KGI Securities (Hong Kong) Limited s & &5 (EF8)BRAE

Merrill Lynch Far East Limited MR ARAE

Nomura International (Hong Kong) Limited 2543 E[R(&8)BREA

UBS Securities Hong Kong Limited

SG Securities (HK) Limited

Market Makers (RMB Traded Units)
MEHER (ANRBEEBSESE)

Bluefin HK Limited

Commerz Securities Hong Kong Limited

Haitong International Securities Company Limited ;838 B8 5 AR A S
Optiver Trading Hong Kong Limited

UBS Securities Hong Kong Limited

Market Makers (HKD Traded Units)
TR (B rEEESEN)

Bluefin HK Limited

Commerz Securities Hong Kong Limited

Haitong International Securities Company Limited /83&
Optiver Trading Hong Kong Limited

UBS Securities Hong Kong Limited

BIERE 5 ARAE

Investment involves risk and past per is not i of future per

Utilities
g I cah, pepositand
2.57% N ;2% Others

I’ ’ ik~ KR A
\ 2.50%

Properties

Financials &
Insurance
SRR
34.22%

™T
ECiEs ey o2etd
953%

Consumer Staples &
Health Care

By I _
I eretonary s
THEEIRNLTR S 14.85%
10.85%

Asset Allocation (By Sector) Weight

RITE S MV ELL Al BELH
Financials and Insurance SRRIRE 34.22%
Industrials I 14.85%
Consumer Staples and Health Care R R BRI 10.86%
Consumer Discretionary HEEIFNE 10.85%
T™T B2 EE R 9.53%
Materials R 7.00%
Properties hE 5.30%
Utilities UNGE-E 2.57%
Energy AETR 2.32%
Cash, Deposit and Others HE -« ERRECM 2.50%

Due to rounding, the total may not be equal to 100% . B3 # (7 #0515 - #4857 /AL F 165 7100% -

Top 5 Holdings AXIREIER

Holding Weight

ETE| BELLH
Ping An Insurance Group Co of China Ltd PEITFR 517%
China Merchants Bank Co Ltd BERT 241%
Kweichow Moutai Co Ltd BMNFE 2.23%
Industrial Bank Co Ltd FZESRTT 2.02%
China Minsheng Banking Corp Ltd RARIT 1.85%

1 The Manager intends to distribute income to Unitholders at its discretion semi-annually (usually in July
and/or December each year) having regard to the Sub-Fund’ s net income after fees and costs. Distributions
on all Units (whether HKD traded Units or RMB traded Units) will be received in RMB only. Distributions will
not be paid out of the capital or effectively out of the capital of the Sub-Fund. A positive distribution does
not imply a positive return. BEAAEGE T EEFEZHFUA (HIFEBRALE ) BEELEEFIEEENFE
ASRKA (BEBGEIFR/HI2T) - lIAEEN ( Rl EETHUNREZGAIEN ) EFUNEBEML SR -
RN BRI FEZAIELNEH AR - [FR B IR R FELTH -

2 The ongoing charges figure is an annualised calculation based on the expenses charged to the Sub-Fund in
the latest annual financial statement as of 31 December 2016. This figure may vary from year to year. The
figure is expressed as a percentage of the Sub-Fund’ s average net asset value of a financial year. 5% 1#/#%
HEEERERSHEZN 2016 F 12 5 31 HAIE, EE I, STEYIH - BETFEBHT
28 - ZHFENFEEHKF R THEEFENEFNEET

3 This is the rolling 1 year tracking difference based on the data as of 31 Jul 2017. Investors should refer to the
Sub-Fund’ s website for up-to-date information on the actual annual tracking difference (if available). &2
BERAH#B2017F 7531 HEBEMFHAEZIERUGRE - REZHZSEFREMIEUBRRY ERFER
HRREEER (HF ) °

4 Performance of the Sub-Fund is calculated on NAV to NAV basis without dividends reinvested and
denominated in RMB. HK dollar-based investors are therefore exposed to fluctuations in the HK dollar/ RMB
exchange rate. Performance of CSI300 Index is calculated based on price return and is denominated in RMB.
FEERBUEEFEHEEF ﬁa 18 - FEEREFRE - REWZNNCEEE - AU - L//S‘Jvff tb’)ﬁxz;%‘ﬂ?}fsz
BE  FRZET/NREDRENREIEE - BF30075: RIE RSO PR R #E

5 Cumulative performance is calculated since the Sub-Fund’ s listing date (i.e. 7 March 2014). ?,ﬂ.?fﬁ?ﬂ?—
BEEMIH(FI2014E3/57 H)E51 5 -

6 Calendar year performance 2014 is calculated from the Sub-Fund’ s listing date (i.e. 7 March 2014) to 31
December 2014. 2014 F [E A FEZ M1 H(AI2014F3/57 H)E£2014F12/531 A5 -

7 Source: Unless otherwise specified, all fund information contained herein are provided by the Manager, as at
31Jul 2017, EWAGR: [R5 B - FrEEE AN BBEZAIEIEN - #E2017F7H31H -

CSI Disclaimer #:575 2% EE# AT

The CSI 300 Index ( ‘the Index" ) is complied and calculated by China Securities Index Co Ltd. All copyright in
the Index values and constituent list vest in CSL. CSIwill apply all necessary means to ensure the accuracy of
the Index. However, CSI does not its ir ty, comp or accuracy, nor shall it be liable
(whether in negligence or at/verW/se) to any person for any error in the Index or under any obligation advise
any person of any error therein. 58 ( TIEE, ) BPEISHEIRL G T PEITE )R RE - 158
BERMAGREEH B RERPEERTE - PEEHE @ — BRI RRISHAEREY - 2 - PBI5E
WRIREISHASHIEIRG -~ TR EEN - AHIEH I TERG LRI (R R RRABMRE) - THE
BRIEIA L FIE 85 fe T -

The product(s) may not be suitable for all investors and investor may suffer loss or benefit from investment return. Information herein may be provided by third

parties. Hai Tong Asset Management (HK) Limited uses its best endeavors to ensure the information and sources used are reliable and that the views and opinions provided herein are given in good faith. Please seek appropriate professional advice if
you are in doubt of any information contained herein. SFC authorization is not a recommendation or endorsement of a scheme nor does it guarantee the commercial merits of a scheme or its performance. It does not mean the scheme is suitable for
allinvestors nor is it an endorsement of its suitability for any particular investor or class of investors. Please refer to the offering document for further details including the risk factors.

RAMTER - BEREFARGRER - REZFRRARERMEBRIEN - MLERTRANESAERES - ATERBEASHE

BRZHE=SRE - BERESE(EE)ARATFRMMBARFZEN RATRAR

STSEY - ERTHAFERREAEARERS - ASREENTERR - EREFRVFESASNHZFESFLBNLR  TAZHZFESNBENEIRRFLRGRE - EIMERZFERESHARES - ARBTRTES

BEEMERREENEMERINRES - ASEHEXHUEEIMEMEY - SFEARER -

This document is issued by Hai Tong Asset Management (HK) meted and has not been reviewed by the Securities and Futures Commission.

PSR E AR AR (B ARAEITE, I LR EAgE
22/F. Li Po Chun Chambers 189 Des Voeux Road Central Hong Kong General Enquiry: (852) 3588 7699 Website: www.htisec.com
F IR EEE D 189 SERIIEAE 22 18 ARdELR 1 (852)35887699 4hl: www.htisec.com




