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TRI - Total Return Index
Volatility is based on daily returns.
Source: CESC, CSI, as at 29 March 2013

*The index universe includes all the A shares listed on SSE and SZSE and all the Mainland companies listed on HKEx 
Source: CESC, CSI, as at 29 March 2013

TRI - Total Return Index
Source: CESC, CSI, as at 29 March 2013

Historical Performance

Source: CESC, as at 29 March 2013

Year

Index Turnover

Annual Index Turnover

Index Fundamentals
Dividend Yield (%) 2.90

PE Ratio 10.58

Index Free Float Market Value (CNY Billion) 6,679.03

Largest Constituent Market Value (CNY Billion) 487.70

Smallest Constituent Market Value (CNY Billion) 3.47

Average Constituent Market Value (CNY Billion) 55.66

Weight of Largest Constituent (%) 7.30

Market Value Coverage (%)* 52.63

Market Turnover Coverage (%)* 27.73

Index Details
Launch Date: 10 December 2012

Base Date: 31 December 2004

Base Index: 2,000

Review: Semi-annually

Dissemination: 
Real time at 5-second intervals

Constituents: 120

Currency: CNY (real-time) & 
HKD (available end of day)

Total Return Index: CNY & HKD 
(both available end of day)

Information Vendor Codes

Bloomberg: CES120

ETNet: CEC

Infocast: CE120

Thomson Reuters: .HKCES120

AFE Solutions: 837501

Mainland
Gildata: CES120

Great Wisdom : CES120

Hithink Flush: CES120

Wind: CES120

Index Dissemination
CESC Website: www.cesc.om

CSI Website: www.csindex.com.cn

HKEx Website: www.hkex.com.hk

Contact Us
Email: cescinfo@cesc.com

Hong Kong

2004 2005 2006 2007 2008 2009 2010 2011 2012

- 4.33% 22.25% 21.74% 16.04% 8.32% 8.74% 12.36% 5.45%

2013

3.17%
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Cross-border index designed to serve as an indicator of equity market development in Hong Kong, Shanghai and Shenzhen, as closer correlation in the performance of 
Mainland company stocks listed at Hong Kong Exchanges & Clearing Limited (HKEx), Shanghai Stock Exchange (SSE) and Shenzhen Stock Exchange (SZSE) is anticipated

Comprised of stocks of 120 large-cap companies – 80 from among all A-share companies and 40 from the Mainland companies listed in Hong Kong – selected for their 
liquidity and index tradability

Free �oat-adjusted constituents re�ect tradable shares’ performance

Semi-annual rebalancing captures market movement while minimising unnecessary churn
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