
 

 

IMPORTANT: Each of The Stock Exchange of Hong Kong Limited, Hong Kong Exchanges and 
Clearing Limited (“HKEx”)), Hong Kong Securities Clearing Company Limited and the Securities 
and Futures Commission (the “SFC”) takes no responsibility for the contents of this Announcement, 
makes no representation as to its accuracy or completeness and expressly disclaims any liability 
whatsoever for any loss howsoever arising from or in reliance upon the whole or any part of the 
contents of this Announcement. 

The Manager accepts full responsibility for the accuracy of the information contained in this 
Announcement as at the date of publication, and confirms, having made all reasonable enquiries, 
that to the best of its knowledge and belief, as at the date of publication, opinions expressed in this 
Announcement have been arrived at after due and careful consideration. 

SFC authorisation is not a recommendation or an 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 
all investors nor is it an endorsement of its suitability for any particular investor or class of investors. 

If you are in doubt about the contents of this Announcement, you should consult your stockbroker, 
bank manager, solicitor, accountant or other professional adviser. 
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Announcement 

 
Change to Index Methodology 

 
The Manager of the Sub-Funds, China Asset Management (Hong Kong) Limited (the “Manager”) 
wishes to inform investors about a change to the index methodologies of the CSI 300 ETF and 
A80 ETF which came into effect on 11 March 2015. 
 
The Shanghai Stock Exchange and the respective index provider of the CSI 300 Index (the 
underlying index of the CSI 300 ETF) and the CES China A80 Index (the underlying index of the 
A80 ETF) have announced a change to the free float methodology of the CSI 300 Index and the 
CES China A80 Index, which took effect on 11 March 2015 (the “Effective Date”).  From the 
Effective Date, the previous 10% threshold in Negotiable Market Cap Ratio is increased to 15%, 
and if the Negotiable Market Cap Ratio is between 0 and 15%, the inclusion factor would be 
rounded up to the nearest percentage point. The rest of the free float methodology remains 
unchanged.  The new category-weighted chart is as follows: 
 



 

   

 
 
 
 
 
 
 
 
 
 
The revised index methodology is available at (for the CSI 300 Index) 
http://www.csindex.com.cn/sseportal_en/csiportal/zs/jbxx/report.do?code=000300&&subdir=1 and 
(for the CES China A80 Index) 
http://www.csindex.com.cn/sseportal_en/csiportal/zs/jbxx/report.do?code=CESA80&&subdir=1 . 
 
The changes will be reflected in the updated prospectus of the Sub-Funds (by way of addenda).   
 
The addenda and amended KFS will be published on the websites (for the CSI 300 ETF) 
http://etf.chinaamc.com.hk/HKen/CSI300 and (for the A80 ETF) 
http://etf.chinaamc.com.hk/HKen/A80 (the contents of these websites have not been reviewed by 
the SFC).   Unless otherwise defined, all capitalised terms shall have the same meaning as that in 
the Prospectuses of the Sub-Funds.   
 
Investors who have any enquiries regarding the above may contact the Manager at 37th Floor, 
Bank of China Tower, 1 Garden Road, Central, Hong Kong or our enquiry hotline at (852) 3406 
8686 during office hours. 
 

China Asset Management (Hong Kong) Limited 華夏基金（香港）有限公司 

as Manager of the ChinaAMC CSI 300 Index ETF and the ChinaAMC CES China A80 Index 
ETF 

Date: 13 March 2015 
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