HKEX

Ref. No.: MKS/EQD/ZZ/ZO
T 88X B

HEA
bare.  03/09/2020

BEERERGMMBERLT
(BBRSREBFERATZENBAT)

HONG KONG FUTURES EXCHANGE LIMITED

(A wholly-owned subsidiary of Hong Kong Exchangesand Clearing Limited)

JBE CIRCULAR

FIa: B MSCl 8 2E 8 E R MR AL A REH MSCl EEEHIESK

R e sz £
- HKATS ( #4#48% 2211-6360 ZEE: hkatssupport@hkex.com.hk )
— DCASS ( #448:2979-7222 ZEFB: clearingpsd @hkex.com.hk )
EEEEEN
- EEE (8 2211-6320 EH: dickfung@hkex.com.hk )
- BE/A ( EFE:2211-6137 EH: floralo@hkex.com.hk )

£ 1K 2020 F 6 A 23 HEMEAR "L MSCI B R Bl 5 e BHI B KA 2585, IR
= (2249 : MKS/EQD/17/20 ) KR 2020 £ 8 H 20 H& MR " &ERX S Fhat &L MSCI
BETEMBBE RS ERKMARECRER ., WHER  FEEEREBHERTSERNE &
BHRERZAARAT ( "HIZZA, ) FTEl: (i) BEIMSC &% (%7t) REEIE K MSCl &8
FRWE (=7 ) REMENHETREMERADAR S ; & (i) #HM M RREH MSC
EEHEEAX

e MSCI &% 25/50 ( 77: ) EHHE

o MSCl &5 25/50 8= (=) "EHE

e MSCIHFNNKER ( %ﬁ?]l]i)s‘irc) BEHE

e MSCIHX(HT) fs8HE

o MSCHTZFEHWE (Hit) IHEBHE

TWHER 2020 F9H 28 H (28— ) £ -

LErAE HKATS BEMH RS WRS - BROERMEBABEETESEN T ES:
https://www.hkex.com.hk/global/exchange/privacy - Dollcv?sc lang=zh-HK

EBRXZREHERERAT

BETNRELSEIESR LR EG2HsE info@hkex.com.hk
Hong Kong Exchanges and Clearing Limited (t) #4852 2522 1122 (f) +852 2295 3106
8/F, Two Exchange Square, 8 Connaught Place, Central, Hong Kong hkexgroup.com | hkex.com.hk


mailto:hkatssupport@hkex.com.hk
mailto:clearingpsd@hkex.com.hk
mailto:dickfung@hkex.com.hk
mailto:floralo@hkex.com.hk
https://www.hkex.com.hk/-/media/HKEX-Market/Services/Circulars-and-Notices/Participant-and-Members-Circulars/HKFE/2020/MKS_EQD_17_20_c.pdf
https://www.hkex.com.hk/News/News-Release/2020/200820news?sc_lang=zh-HK
https://www.hkex.com.hk/global/exchange/privacy-policy?sc_lang=zh-HK

HKEX

EE8XEFM

1. B MSCI&E (=) HRHEER MSCl 8EF8IE (=) FUPEMNEMIE (BHE

EEiE )

HAZRFAAGRS 2020 £ 9 B 28 HEFEE X MSCI 872 ( =7t ) I8 B & MSCl &% @I
70 ) BB ERRTHRE MIERADRIRZ SRR

B
i

REFRE B Al BE
RAhAIRSEER | AEHA LFF8IE30ELF8FA5 7
FFIRBEZRM4E 307 EFF8RAS RETF4K309
Z5 B 5 RS ( HRER SR ) ( HERZ S )
TS5 152 ERE3RIE TS5 15 R ER3FIE
(WM ERSRKE) (WMmERSRE)
MSCI & (%7t ) IREHRE : MSCI &% (=7t ) Ie8iiE
FFIREREMIEB4AS FF8RAS NETNF LKA
RERZHNRS | (OBERSEE ) (RS EE )
s
MSCI & F& == ( =TT ) REHAE . | MSCI 2 3#la (=7t ) IREHRE
EFIRERTMF4E309 LEF 845 P ETFF4K300
(HERZRKE) (HERSRKE)

AR SHRNZ FERFIEES BN — -

2. HAREM MSCHEREIESA ( AEEEHIBHE )
HIAERER 2020 F9 A28 H ( "HABREZH, ) HEUTNEH ( "&&54, )
e MSCI&#25/50 (%7t ) I88H S ;
o MSCI &% 25/50 F#R W= (=T ) BHEE ;
o MSCIFNKER (FMKET) EEHE
e MSCHX(Hm) B8R ; &
° MSCI HAE481 %= ( Hoo ) 188e



HKEX 3

EE8XEFM

FEREZRSAONFASHOMA - FLREME_ -
B MSCI 25/50 Ie BT & 7704 - RERMNH= -
HERAET RN S —RBS A -

BRSNS RH

AT HE

ARAEMSSEEHREZSAINRSNEEFHER - UTRERSANZHRERIRR 5 BHHA
—EEEHET

. REREER R HKATS EFRGRMET - BERERS ; K

ii. BZEANER B ERERESHERRSEEE ( "RPF, ) UREERRFESHHRER -

ERBRSHB—EZEEHREHE RPF EXENBNEHESHEERIRNBERZHRSHREE
ERBRSHB—EZEFEHEA RPF EXMENMHRE EERERSHE BN EREE
AE) - EERZFAENB AT BAFEETHERAMES RPF EXPESHERMSREAVEERY

MENERNBENSE - FILIRESBEE - MAREA L RPF 1828 - MZBE T PC-SPAN 225
EEE -
Hth X 5L HE

. FRRRENZAFRISEFES 25 5K&E4 - B MSCI &7 25/50 F#laE ( =7t ) 1H8HlE
K MSCI BARFEBIWE (Hio ) H8HE

ii. BREHENZAFRISEFESR 50 ®REK - Bl MSClI & 25/50 ( =7t ) B8HE - MSA
HIKEB (KT ) HFEHEKR MSCIBA (Hio ) B8HE

ii. RFRGAAHFNEREHRER+3% @ BHRHBERSHERANTERZRE (FI5HEH
)



HKEX 4

EE8gXBEF

iv. SEEXIERSHISEEERMWL3%  BANBERSHRRENHERIHE 5B BT
) ;

v. OKRENEEIESILURBRERGIABARBEBRSEE ;

vi. BERGIFEBARKMEBERISZEE - BRRFIKEHEARERE-—SANRERSER+/-5%&
B BEE—ESHRANEHRRSHEIERERSER  AI—AZalNEBHEEERT WA
TELZEBE - R EMPNEHNRAD - BRERA—ERANSZE ; &

vii. TE HKATS EF RS £F LHNEBEEEHRREH LIRS 1,000 58 - REMSEHAEERIZASEREE
ZNEREREMR BRELIR - BRARSG R LBE

BERESANGEERZINZH

FEHEABARAT ( "HEABEQT, ) ZEESHEEFTEREMU MY - EBERRWER

a5

. FIEGEEETEANEESHEEFREECEELN  ERETIHEEE R EREENRIER
THBBEMRIETIRE |

i. FIEEEHTENEELRAEFEZFOTERZH  ERETIHEEERTREENRRUER
THARMBETRE ;| &

iii. SIEEENIMRKBSAONEESREREFMINKEEELH R EAUHEEE L THEE
AR WER 1T R B A AV FT IR BE IR -

I:I

I:I

BZERNEELATHREE R UAIIRBIRESONER  GE2HEEJLISZHEEEN
12020 6 A 1 HERWAS(CD/CDCO/HKCC/115/2020) - #ESEEFER LHMIRTRFE
FRORRMRERJETRERN - FEEMSHERBEHEZAAESEE  BEALEERES O

B -

MEXSREIEERDEELE - 165 HKATS BFRB A4 LR S HNLBET LB FIRREBR S P -


https://www.hkex.com.hk/-/media/HKEX-Market/Services/Circulars-and-Notices/Participant-and-Members-Circulars/HKCC/2020/cc_HKCC_115_Chi_2020.pdf

HKEX 5

EE8XEFM

EEonEEEERH
FTEEREBELZHUT:
L RIXFHIREHESANGSE  PEEEQSRERZMNKEEREESEENRE
HERYLUREEREFK -
ii. REEBFESOBMNZSKOH5EREPRIMEPHESE RASINAEA G - SEETIRES
HREABEERBUNRERERSETRESEY - BESHN ZIZSEKR PC-SPAN £
HRERR WENBBRSTEN -

E

BZEBREENANZISEZEREAE TN AETHERZITEM -

RHER
HEBRENENHERMESNEELENTR - ERaINEMHREREMERNERERREERS

FR#8UL ( http://www.hkex.com.hk ) A -

RZ2ERERMEEREE

1. MSCI &i& 25/50 & MSCI #illiRE SN ERRZERARR
FREIRPRRZ % MSClI &7 25/50 ( =7t ) 158UHIE - MSCI &2 25/50 @ﬁ'uﬁz (%=7t) 15
HHE - MSCI IR ER ( FN%oT ) FHEHE - MSCl#k BEFAWE (5=7T) B8
BR MSCI #niEE#alE (3= ) RBHIERE 2020 9 H 28 H ( Tfirt ) EEBREE
BHRSERARR °

‘HMERES R PRMERSIESIE 2.7 &
fEEEHAN
ST ELLRRESITIER


http://www.hkex.com.hk/

HKEX

EE8XEFM
AHANERNRZEHEHE HEANERNRZERERE
BIEH 202098 28 HE 2021 %3 BN 202138 26 H
=1 H26 H ( HERZR&K) (WHEXSRE )
FTERPINRSEH PEREFRPHN [REBERHEERFR
RSEH RSEH
MSCI & 25/50 oJERR 1.00 =7t 030 %7
(=7T) FEHE
MSCI 57 25/50 oER R 0.60 =7 0.30 =T
FRE (=)
L
YNGR IEA=]== oER%R 1.40 #roNEoT 0.42 #INETT
(HTINK T ) IRE
HE
MSCI #r g BEF oJER%R 0.60 =7t 0.30 =T
s (=T) &
HHE (RBEG
#)°
MSCI i DN FABUL oJER%R 0.60 =7t 0.30 =7
= (=70 ) 1R8I
5 (RAEN)’

RHEEREERSEE
EERASABEARIREA MSC 23R BERHETIREERD TS - HEAESRMHX -
S EFHEE/NE (EmilyHuang@hkex.com.hk ) KiR/)NE
( TracyYTZhang@hkex.com.hk ) BXEREZ & -

2. i@
=

N D> HHII]l

3. EXRHMEREEDEEREBHEHSABREIINSEREM (REAR MSCI 258955

BERHERBERZH)

28R 2020 F 8 H 11 HEMBAR " MSCI i K mii5 15 BV & A 250 B BEr 27t

B RS (2Z4RSE  MKS/EQD/21/20) - E@HEd MSCI 87 25/50 ( =7t ) mEHE

O 3 ST B B R 2020 4 9 H 25 HULTi45C S EL TIN5
T GBI AR 2020 4£ 9 F 25 HUriiA BRI S


mailto:EmilyHuang@HKEX.COM.HK
mailto:TracyYTZhang@hkex.com.hk
https://www.hkex.com.hk/-/media/HKEX-Market/Services/Circulars-and-Notices/Participant-and-Members-Circulars/HKFE/2020/MKS_EQD_21_20_c.pdf

HKEX 7

EE8XEFM

MSCI & 25/50 F# Wz ( 3£t ) IREHERE - MSCI BB (#ikT ) E8HE

MSCI #iIN3K B B# 4 HSZ (=70 ) BEHEIER MSCI Nk #48sE (=7 ) 188 - B4
REAREMARRMBRERMEENBERXSEH MSC 2B EEINEEREm  MEE
BECDR2020F 9 H 28 B (#iE ) £ 2021 F2 H 16 HEEERHIME RIEEPETFEE
FHENHEE RS ELE - FHBEBFSEMM4S -

HRBRZHEENER - BIEE 2020 F9H 28 H (E8— )X 2021 F3 526 H (£84h)
HEXZRKEERA  ERaINEESEER RS - SHBRBNESERLH -

HEANERNRZE AR R HEANERNRSERRERE
2 BIEH2020F9H 28 H (#E) £ Bl 2021 F3H 26 H
2021 £3 B 26 B (HER SR (WHERSEER) &
B2 )
MSCI &7 25/50 (3= oER %R 0.07 =7
7o) IRERE
MSCI & 25/50 F# oJER % 0.07 =7t
Wz (=7t ) REEE
MSCI Nk B (7 oJER % 0.10 #rNT
KT ) IREHRE
MSCIHZ (Hio) 15 oJER R 8.00 Hit
HHE
MSCI BAF AUz oJER % 8.00 Hit
(B7t) I"HHE

HihEH :

HERERMHEL



SHERFBNETIREHBNESEREEZSANEL KGNS - SHEERERS - G858 - KEE)
%47 - B35 OAPI 2 IR EMEEZHIIOMEZ SN EENLE - B - SEENE T EERIEMRL
FAS - EFENOMEBHBIHEEE MO PIRHEES -

\\)tb

RIREETIERN - S2REMUREZEMMEOTEEREIE /S HTHBRERMERERSH - &
&L HEREBIR R MRS HE B

BRER BIERZZ R ER &L H
TR ERREHIE (ABLEERE) 20209 R 16 H (E# =)
HicstBREHE (ALERE) 2020 9 16 H(E8# D)

EHhEHEEMEHEMERNREHANSEN ML THEREHE R/ BT BREENSH
Z - FHEELEHPIPERARREUEREE R -

MR
BrEmBREMELE
pEEZLE:


https://www.hkex.com.hk/chi/org/sform/RegForm_c.aspx?GroupCode=DERITRADIN&EvtCode=RETURNFORMS
https://www.hkex.com.hk/chi/org/sform/RegForm_c.aspx?GroupCode=DERITRADIN&EvtCode=RETURNFORMJ

HKEX 9

EE8XEFM

B —
AR R S5 EREHE

VITHTAIRSHERNZHFERAR MSCl 8% (357t ) 18R - MSCl 838 (357t ) 17
HAE - MSCI &7 25/50 ( =7t ) fe8H#IE K MSCI &7 25/50 F# W= (=7 ) iREUHE

RS iS5 i
FHAIRER | LT8R 3002 L |o ERRER - REEKAEE
F8R4l o OJENNHUEEER

o MREBAFFERIOUHRFEHEREENTE
FMAIDE | LF8R4L nEL |o BEImEBRRASHRE

(5354 F8HF43 0 o ASEUNFHEUHEER - MM OREAE
o RAEMGER JHFEHERAEBNRTE

MO | LF 843 NEL | AEZWA - BoEEUHERHE R RER

FEER F 845 o HRUEALEEE

o ZtEERTAER  BEERITEER - BRAEBEILERFEUMRT
BrRETHRE

o MEFIHRAMER - REEEE G BRFRHEMERERIRER

o  WIRBERTHFAMERE - Rt HHHRERBEUFEEAREHE
ESRER

o UNRREFIHFMER MRHBLINEAERENEARELE - K

BEECEIFR B RS Wi CA A B BRI (RENRPREERIRE RN
o FHAEEHMRICH M D EANA O E ik Mkk 55 88




HKEJ(

10

X & Ffi
B 4 —
SHMA
#H 1 2
BRRHE MSCI &7 25/50 ( =7t ) IREHIE MSCI &7 25/50 F#lWa= (=m ) IREHME
THEAEE MSCI &7 25/50 15# MSCI &7 25/50 FRBI=ZIEH
HKATS 4% TWP TWN
RSB ESV ESV
HEREEES e e
[S3EEAE=FAPS 50 =7 10 %=
RIEEEKIE 0.10 0.01
(15 813h)
CrE BA - PTAKZENNEZHA
AR SRR FFBI30NELFEIFAS D
RBHFER EF8WBASNETNFA4F 30D (HEARSKER) ;

M5B ISDEER3KE ( WHERSRER )

RERXZHNR SRR

EF8IBASDENF LI A4S D

EFF8IBASDEFF 430D

RERXZH

ZANRREEH ZAI—EEBEEH - 52
HREEARRY  SREBRXZHBREMZH
WE—EREEE KRS ENEXRH

FEEMR - EZHRBELAREY &%
REHRBERZANI—E&EEEXH

REGESEIERN N —EFEBEEH

ERERSHEX TR EARERNT

HREERE=EE2PANESWHES - &

RUEE . (1) EEERSMFHERZRERG E=E/N&gu% 5 HULRIRS RRELNM
RAINERE 25 N - BfF 1 2ENEEE - 2 | B8 BS S5 U TREEREINWRE
(ii) Whisgds  BE=E/NEAA Sl E | /hEAr
AIFRS 2 &EANMENEA - &R 5 BUTE
FEE BRI E/ NI
RS ES 0.6 7T
wEE 10E7T 0.6 £7T
BEayEs 0.07 £7¢ 0.07 £t
ABRFREX REF—EEKAH 500 FFREEH REFM—EEKAH 500 BFREEH
FFEMREE FIEaRNBHhREESHKFLER 13,000 5RBIR | FIEERNBHREESHKIFEERT 29,000 RAR

N EMSCREERSAAMIFRBNHEREEASS  RREEENTE

REEHBEBURBSANRSERIRE - B 054 BTHNSESE  RPSHAREENERRE -

HESIEH

BEig R MSCI AR RAIFFREITIS R IR BUREE

L By
g me

HEMBELIEETE 6 BRAA -




HKEJC :

X 7 Hh
#HE 3 4 5
. MSCI ¥ EE (FME | MSCI B (Bt ) BEHE | MSC AAFMKE (B ) &
7 ) IR HBE
TARIER MSCI 3 I05% £ EIE B MSCl B AR MSCl B A UGS TR
HKATS i MSG MJP MJJ
ZHEH ST B A7
ABIERE T B A7
SERESHORE | 100 FMET 2,500 A7 1,000 B7%
BEEERE 0.05 0.20 0.01
(B
SRt A FBRZENESR
BEHARSEE | ABm
ZHBE FFOREETF 48304 (EERSHE) ;

TFLSR 15 PEERIKE (WHERSKER)

EERGHNRS | LFIREEMF4R307 | EFIREETF2K 25D | EFIBEENF4E 30D

524

RERXZH ZRANERREERZAI—EE | %AF_REHANV—EE | F=EZEHH - FZAREFEA
BEEH - BEZHAMIKA | BEEH - ERHAK/EERLRR | B REXSHRBREMEZ
REY  REXSARKRR/EN | B SEXZHARKRENZ | AW —EHFEE%H

ZHNA—ERBEEBRNM | B —EREEEKH RN

WKEEH 2%H

EEEH REGEEIBEN N —REFEEXED

REGEE MSCI FKEREHZRE | HRAERERERSANES | HERERE=EEHANES
RIEE 7L EREXSA WhHER  BEE=E/NEus | WHER EF=/)8u® 5
WE—EHMEEED & | STV ELAIRSEREANH | S LIRS EEEERMIEN
RHEPHNESERDKETENE | @/NEA - FS 5 LUTFRIE - BERSUTHREESR
B BHE=E/NUS 5% B2 & ETRMIE/NEI BRI E/ AL
M RIS ZRZIIMEN
A &=5 5 UTRIBER
ERIZATRI W B/ )N BT

REE 1.40 #rhnsoc 65 A7t 65 A7t

wHEE 1.40 #inikoT 65 A7t 65 H7t

° RERIEREE MSCI 8 MSCI #iiE B ERE BN HERZENE—BH MEEEANSERNRNERXSBIHE - TnzREaR_E
MR SRS AEFERRD - MEERERXZHNE—EMIMKERED  ZRENFIMERSAWHRRBEARS - IZRENE
BEAWHESHARSTERAIRE -



HKEJ(

12

X 3 Fh
#H 3 4 5
P MSCI #iIN$E S e ( HiiE MSCl B ( B ) f8#IE | MSC B#AFRME (BxT) 5
7T ) EHME EE
FEl=1t o 0.1 HhETT 8 AT 8 AT
RERFAGHE | REAT—ESHBHH 500 RET—EE B % 500 REF—EE KB % 500 5&
R EERAEEH BEREEH EREEHN
BRI FIAESHBNERRSHNTE | MEAHBENEEASHIE | MASHBNEEAS KN SE:
£t 25,000 35720 £t 110,000 2550 110,000 3&5 0

N EMSC REERSAAMIEFRBNTSHEEASEY - REEEENEERRE MSClI AMhHNRAIFRRHZHEEMAEIRETE -

CREEHELEESANRBEBINER - & 054 BTNEESE  RPRAMAREENERBRE -

EHERZR

HERBELIEETE 6 BRAAN  FE



HKEX ;

EE8XEFM

M=

EEETERE

MSCI 25/50 fe Gt B A%

1

3

MSCI 25/50 Ie IS EREREBREERIIRE AT (RIC) GREEMEZE - RICE—EMTR

FEPEBFEARFRMEHIWIE R IRTZ2

(i) AZR2B%NEEEEBERE-BTARE

(i)  MERZEZSWULWABERTANEERNASEBREZESHEER 50%

MSCI 25/50 15 8UE ERFIFVBREZER AR IR - BERABIHEINE MSCI RERE( "8

B/ ) -

MSCI 25/50 HE &R L M AIER:

(i) E—RTAREEADTZR 25%

(i) A 5%ULERRBERITANEERNASEBBZEESREER 50%

AE MSCI 25/50 e B B R 7 BIREMIR EA RRHIEH MR ERFEGEKEDRER - R
BECBRESEM T MSCI 25/50 1582REIR - 282571 MSCI 25/50 58 B 582

M EEEZERERE -

MSCI 25/50 f58@E3@ 2 B - 5 B ~ 8 Bl 11 B EMZEE R ER 1 REEREEM S 25/50 4

E

SEER ( REMBERA) -

MSCI 25/50 S BETE773% (384 )

MSCI 25/50 e BIEt B AT ( E4 )



https://www.msci.com/eqb/methodology/meth_docs/MSCI_25_50_Indexes_Methodology_Feb2019.pdf
https://www.msci.com/documents/10199/9dec8d26-da89-47bf-bd78-e7738866f734

HKEX ’

EE8gXBEF

Barra BIELEMT (&4

]:IH'

)

MSCI & 25/50 {5 &

1. MSCI &% 25/50 1585 2016 £ 7 B 20 Bl - EEGESEMSPARERHBNERIR - 7N
BIERT (ZEBARUCE) RBAEEREENRENRT (RIC) FrEMMRRELRERS - 82
2020 6 H30H - ZEBHBE 8B EMNK - WEREZBEHRBETERN85% -

2. R2010F 7HE2020F 6 B - MSCI & 25/50 1s B2 MR BIRE TAIEX ( 98.59
% ) MIMSClI 22158 (99.82% ) =SEAERE - m MSCI & 25/50 F /W= E AR MSCl &

RN RIS ( 99.89% ) SEHEE -

RERIR (FHRBERR 100)

300
250
200
150
100

50
2010 2011 2012 2013 2014 2015 2016 2017 2018 2019 2020

MSCI &3 (&15) 58 —— MSCl SEFRTE (=) 58
—— MSCI &7#25/50 (&%) 58k —— MSCI &3E25/50/F TR (=T0) Fa8


https://www.msci.com/documents/10199/242721/Barra_Aegis_Portfolio_Mgr_and_Optimizer.pdf/37f3416e-ac3a-4e34-a7f3-09c90d51332e

HKEX ”

EE8XEFM

R 419
RFRZHEEIEERF

SIRHASIFTARAISE 815A (5 ) 1f - KFERSHNAITERULARTEHE - EF] BN ERSEERSE
LN IR AL ¢

. REBEREENZEHINESURE REMARE - EABHEELENEISERSLEN ;

I
. RSPERALEER (RESRHBERN (WEFE ) REREENEREEEE ) Z
BHEREERELEA - ERSONAFRESNEBRERGIS 3% -
HEXBERSH

HHAR PR AISE819BIRAVIE BRZRA! - IFERSNERSHRREEEEERE3%

7
EEBRIRBUTEINEE

1. SEHERSHITZE S5 D IEARNEERRE

2. %ﬂﬁﬁ%1§§&%$ﬂ’ﬁ'ﬁﬁﬂ’]ﬂ“1¢Em:TEE/]EF'ﬁZ%Z

3. REGEE,;

4. (REBERES) HABMASHNZEEBR ZBRNEE -

BEAULRE  SRSMARANETIDREREES -



H KEJ( :
X 5 Fh
ft 4 A
BEilHESMERNAHS
=t} THEAFE & wZERE i B T
) L MSCI &% 25/50 ( &% )
MSCI& & 25/50 ( =750 ) I8 8HE e MXTW25P  Index .MITW00002 P TW
B
MSCI & & 25/50 /348 UT
MSCI&# 25/50 /348U %% 70 ) BB E L MLCXBICR Index |.MITW00002NUS
(%£7) B8
MSCIHZA ( Hit) 6 8H#8 MSCIHA ( Hit) f5 ¥ MXJP Index .MSCcuP
- 9 _ MSCI B A% #&2Uiz ( B
MSCIHAZE# W= ( Hio ) I8 8HE M7JP Index .MIJPOOOOONJP
70 ) IE¥
B MSCIFTINE BE (0K
MSCIFTINE B ( FNkT ) IE8HE SIMSCI Index .MISGO0O00FPSG

70 ) IBE




HKEJ(

X 7 Fi

BEsE

BERHERE

17

B 447

1 BE—ERBEERME F(INEERHELS —EFNSANHBERSKRENMERZKEE
fitmi@=E - MSClI &2 25/50 ( 3=5t ) I8 8HAE & MSCI &% 25/50 FR = (=7t ) Ie8HiR
RIEHERMASE—ERBERMEE -

HE | &8 HERSREE | KMmERSRE
1 MSCl 8% (%7t ) BEHE 1 1
2 MSCI & F R (=7t ) I58RE 1 1
3 MSCI & 25/50 ( £t ) lB8HE 1 1
4 MSCI &i& 25/50 B4z (=T ) IF8HE 1 1
5 MSCl HAE 4 E (7T ) I58UE 1 1
6 MSCI ENEZE B (=7t ) IREHIE 1 1
7 MSCl T EIBHFARWE (=70 ) 158HE 1 1
8 MSCI ENfEB4BUNE (35T ) 188U E 1 1
9 MSCI BN E @B (=7 ) B8R 1 1
10 MSCI Z=EIF 4RSS (7T ) B8RS 1

11 MSCI SR Pann F A8 & ( £ ) FEHE 1

12 MSCI #rE ST F RN (£ ) IBEHE 1 1
13 MSCI #iinREB = (=T ) B8RS 1 1
14 MSCI #imF4RUE (7T ) B8R 1

15 MSCI & F R I= (E7T ) R8s 1

16 MSCI SEREFHRINE (£ ) IF8HE 1

17 MSCI ElfE ( =5t ) 158 E 1 1
18 MSCI ¥ M5 $ 4RI (£t ) B8HE 1 1
19 MSCI #r8imi5 ( %7t ) HEH#iE 1

20 MSCI ENE ( %70 ) 158IE 1 1
21 MSCl Pl BH ( %70 ) I58H#iE 1 1
22 MSCI Z=H ( =7t ) IE8IRE 1

23 MSCI FE2RME: ( 7t ) I8 E 1

24 MSCI 325 (%7t ) 188 E 1

25 MSCI #img ( %70 ) IERHE 1

26 MSCI FINE B ( FKT ) IF8EE 1 1




HKEJC

X 7 Fi

18

27 MSCIHZE ( Hio ) fR8IHE 1
28 MSClI HEE Wz ( B ) HREHE 1
et 28 16
2. ETEWERRME  ERRESENUTAOP A —ERE NS BROTES -
MSCI &8 25/50 (77 ) ISEIIE RSB MAE ERERRIEE -
a# HER SRR
1 MSCI &7 ( =7t ) Ie8UHIR 7
2 MSCl & (=7 ) {5HHE - 58 4
3 MSClI & 25/50 ( %7t ) 58S 7
4 MSCI ENEE B (=7t ) REHE 2
5 MSCI hRIBHRFBIE (£7T ) REUE 2
6 MSCI BT IZ M ERINE (=T ) IFEHE 2
7 MSCI #IE B ( FNEoT ) FEHE 3
st 27
3. FRBREEIBNEEANLMHIERS T BNZIHEE.
F—EREERME F_ERESRME
ETEIH HEmMELHE 2021 F£6 H30 B (6 ARES SR AHEE )

REMEEEARGMSHEENERES

=E o REEEBEENEERE o AHEXRIEER 710%MRIBERUHEEEEN
(i) HERZ S HER 70%8 S/, & BERE,
(i) W B R S IF R 50% I 5 5 o GIFERBEHNRE BESETBENBEREDHE
o HEIERENRE BESEEHNRHES E
BohrEE
=R
RSEH MESREEEINININENRIEEZSEY MEBERRHEEIMITINENRZEEZSENE 0.3
HO03ET (HEMEBSHNS 03 ETEEN | EZx (FEMEESHAR 0.3 E0SENEHME
HihEMERE) (ERMSHREKE) %) (ERHSHEREKFE)
IRE1EE) B—RE4  BRAES—RAEXSREE 25000 —REHN - ERAB—EXSEERBNE 25000

B TE S FIRE
st ‘/JE/E%

FREKM 1ERA TE

RN 1ERATE




HKEX ;

EE8XEFM

4 REERHEENRERREESERNESRENER - EABERHENIEESHRETHER
T RBEERHEFHANRSENNE-RRXFEZANEE  THE AR MTEENRRA
RERTER - ERANESREBZEENERRETSHEEL - KIFAREENE LERE
SREEER

BEXRZERE

5. BRSHELERMARENBEERSERE -
6. BEXRSEMIAREHRRRENEBEZENER - SEISERNSERSZE - BERSER
ZWRILL MRS ELE ( fBBERSEE) !

BERSEDE | MSCI 2 5 Eri5 a2 HA S KA RSELELEA% |BARSELRS[OE
BRIBABRARGE &
1 70,0005 54 50% A& LR
50,000 58 &4 50% 81 190,000
3 30,000 58 &4 50% &#£110,000
4 15,000 3R &K 50% &1 50,000
5 8,000 5R&4Y 50% &L 20,000

7. RFERSE (ER HKATS HAFREHEFIZBHRS ) BARSTABERSEG 2P - &R
HERSEEEMERRXBTHES BNRIEEK  RHFREENIKILEBERSEER -

8. EfthEt2AHen:

FTEIHA HEmMELE2021F6H30H
SERZHRE RGMEBREYRG RS EENEBER

BERBHEREETEEXREEHSASNETHNINSEREm (RBAR MSCl 25RVRESE
RHUBREERSH)
9. NEFFEREANRSFE - FiE MSCl 2IIKRBERKTENBERZH YR ELERNE




HKEX ;

E 8

10.

11.

X 7 Fi

REBEPEERBEEAEN 50%RX5EREME - BEEHR 1: 1 X58L06% MSCl & (=
70 ) IREHIE - MSClI a8 38l (=) B8HEIE - MSCl &% 25/50 (=7t) HEH
MSCI & 25/50 /3 #8Wm ( =7t ) I8BEIE - MSCI#IK B/ ( #iilkoT ) fREEIE - MSC
K BEFERWE (£7T ) REHIE K MSCl FIIBFRWE (=7t ) BREHMENERAERS
S8 - SAESMEEEERS 100,000 &7t -

RSGENROBZHEFIZAGEE  MEERHMENBERXSBHAED MSCl 8% (=7t ) BEEHE
MSCl &%z (=7t ) BEHEIE - MSCl &7 25/50 ( =7t ) 58S - MSCI & 25/50
FAWE (3=7T) IREHIE - MSCI IR Frinson)ie B E - MSCI K BEFBWE (3=
70 ) IRBHEIE & MSCIFNBGF AW (5570 ) /EHENERED RET 100 SREHBEEEL
ESZHEL LHSBEEINES ({IRAFRIE) -

HYBRRREE  ERBERTENBEXRIBEERRBEAMEBRE (NBERHARZRE/NEE
EREHEREEPHEEEHENTESAR EMAEMTEEREERBERSHNAES
NEZFEEE ) ESBERBMENEETHEFRFEHENRSERRS  CESEBENEE
EEHERELTBTEERHENRGERYL 1: 1 IRSSHEPHR - FEBESERKD
R -



HKEX

21

T B X5 Fh

M+
HitvEBEE
1 #EE MSCRARFRSABIRNSE R - BRF#EASH MSCBEESE4 5 107

11 SROMIGE (B4 ) ( RIBEEIURE)

REIRZFAERBHEZEZH MSCI R FEaRETER (BIREETR ) AERERHEEE AT
WARBEEREST - FRRAEEER SN -

ERZIHR - BAFRINEER - N EIHMOKRTFESHINRERE - BERBRUINE
E (BE) #fzZ=  THIRNARAVFESHARZRBENRESREE

HIREZER MSCI 57 25/50 ( =7o ) IREBHR - B MSCI &7 25/50 ( =7t ) iR B RRIAS

SEaBEEEM MSCl 8 215HE AR - AIRAAPREEEUEFEEENEERE -


https://www.msci.com/documents/1296102/1360895/msci-LFO-Q2-cfs-en-booklet.pdf/09e1dd9d-9e69-92b3-5782-5ad05cec4608

HKEX

EE8XEFM

MSCI 2 EZHA

MSCI SR H AR EIHAE 549 3FE MSCl Inc. ( "MSCl . ) ~ BB EASI N A2

58 REAFEARE] MSCI ZEMER BARTEBIA L fRE - 780l EHE_JZT’EE MSCI ~ EEA
SN A E M 2R 5% K EFRE] MSCl ZDM R B A8 B89 A8 R MSCI S MERE 2R
BEHESORTEUALINEEMSHNEAENGEEIFLEN - MSCl - HEB AT REE
Hih28s8 & RIF e #RE] MSCI 22k H 58RI A TI9A4R58 MSCI SR E A IE8EVE
DEBERNIREIM - ERM R/ TEY - MSCl -~ EEBASI X ST EM S Ee )5 R EIFsl
#msl MSCI M BR H SR BRI A LA E AR RS RS R0 IRE - W EARMERRER - #/% MSC

EOMBRBERIBEHE S - MSClI DR B R8I E PR OBIEE Gt ETRENEEES
@5 H rysk AiE — A EEDRE - ARG LAURSCRIBIR T - MSCI -~ HEt B A S REE
Hih 288 R BIFeAREl MSCl ZMBREABREWAL - HETEE - 554K - BEH -
EYMHERMERNES (BEABER ) BIARE  AECESHYERATTHESMES
HBA RN TS 3 m MSCl SR A A TRR LRV EI SRR EIEEMS | BULHFEE - R
&~ BREFZ - MSCl ~ EBEB AT N Bt 2808 K RIFeimE MSCl S2MBREZ
EENALTEEE - HMEETE MSCl iR B s B R R L2 B MSCI amiBR H 52

R SHIMERITA - MSCl iR H AR BUR E SR Z S #I SRR E - MSCI ~ Eli
B AN EMS RS RRIF RS MSClI SiBR A EERA LB AR BIMESE
EEFET MSCl SMRREARHMESANERE - EENEE - THIAEENESHE
gt EET MSC MR B A IRBHE SR RBENELTAT -

\\kt

\

j)u
I

22



