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Premia China Treasury and Policy Bank Bond Long Duration ETF
WHY LONG DURATION

Sweet spot with better risk-adjusted return CHINA GOVT ETE?
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I Methodology of ICE 10+ Year China Government & Policy Bank Index
(Rules for Inclusion)

Capacity Screen Final Index Portfolio

Sovereign Credit Long Duration Amount Outstanding Liquidity & Representation
CNY-denominated sovereign At least 10 years remaining ® Sovereigns: CNY 10 bn+ * Market-cap weighted
debt issued by the Chinese term to final maturity e Policy banks: CNY 5 bn+ * Monthly rebalancing

government or policy banks
only
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Why Premia China Treasury and Policy Bank Bond Long Duration ETF?

¢ Sovereign Debts backed by Chinese government: 100% investing in Chinese treasury and policy bank bonds with A1 China sovereign rating

e Convenient Access to Long Duration Chinese Government Securities: Unique exposure for investors with long duration asset-liability
management or diversification needs

e Attractive yield and lower volatility: Superior risk adjusted returns given attractive yield of 2.8%* and much lower 360-day volatility compared
to major sovereign bonds

¢ Cost Efficient and operational Efficiency: Listed on HKEx with intraday liquidity and minimal operational hassle. Ongoing expenses of only
0.28% p.a.

e USD hedged unit class: Available in both RMB unhedged and USD hedged unit classes

LT L N All data as of 31 January 2024
FUND KEY FACTS

FUND ASSET ALLOCATION Manager Premia Partners Company Limited

BOCHK Asset Management Limited

Investment Advisor (wholly owned by BOC Hong Kong (Holdings) Limited)

*data as of 31 January 2024

PRC TREASURY POLICY BANKS Trustee HSBC Institutional Trust Services (Asia) Limited
Fund Size RMB 715 million
Benchmark ICE 10+ Year China Government & Policy Bank Index
FUND MATURITY BREAKDOWN Management Fee  Estimated 0.28% per annum
Base Currency RMB

’ Listing Date 14 April 2021

W 10-20Y 38.5%
FUND CHARACTERISTICS
Il 20-30Y 49.2% )
22 . 6 Average Quality Al

Years to Maturity [ 30-40Y 0.0% Effective Duration 17.4429
[ 40-50Y 11.5% Yield To Maturity (%) 2.7532
Number Of Issues 32
INDEX PERFORMANCE
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TICE China Treasury and Policy Bank Bond Long Duration Index; 2BIoomberg Barclays China Treasury + Policy Bank Index; 3FTSE China Government Bond Index; 4ICE US Treasury 20+ Year Index.
*Base Date: 31/12/2014; return in CNY Source: Bloomberg (31/12/2014 to 31/01/2024, indexed 31/12/2014 value at 100 )

IMPORTANT NOTICE The ETF tracks the performance of its underlying index which does not incorporate Environment, Social and Governance factors in its key investment focus. The current disclosures are made in
accordance with SFC guidelines following the Manager's climate-related risk assessments. Applicability and extent of disclosures shall be assessed on periodical basis.

Disclaimer This document is prepared and issued by Premia Partners Company Limited. Premia ETF Series are funds authorized by Hong Kong Securities and Futures Commission (“SFC"). SFC authorisation is not a
recommendation or endorsement of Premia ETF Series and it does not guarantee the commercial merits of the scheme and its performance. This document has not been reviewed by the SFC and does not constitute an offer,
recommendation or solicitation to buy or sell any security or enter into any other transaction in any jurisdiction. For potential investors in jurisdictions other than in Hong Kong, please seek professional advice on the eligibility
of subscription of the funds. Unless otherwise specified, all information is as of 31 January 2024. Sources: Bloomberg and Premia Partners. The above data is for information only. Past performance does not guarantee
future results. Investment involves risk, including possible loss of principal. Investment in emerging market countries may involve heightened risks such as increased volatility and lower trading volume, and may be subject to
a greater risk of loss than investment in a developed country. Investors should not invest in this product based on this document alone. Before deciding to invest, investors should read the Prospectus and Key Fact Statements
for details, including the risk factors. Investors may not get back the amount they invest. Individual stock prices/performance do not represent the return of the Fund. Investment return and principal value of an investment will
fluctuate so that an investor's shares, when sold or redeemed, may be worth more or less than the original cost.

Index Disclaimer: ICE Data Indices, LLC, is used with permission. “ICE SM/®" is a service/trade mark of ICE Data Indices, LLC or its affiliates and has been licensed, along with ICE 10+ Year China Government & Policy Bank
Index (“Index”) for use by Premia Partners Company Limited (“Company”) in connection with Premia China Treasury and Policy Bank Bond Long Duration ETF (“Product”). Neither the Company, Premia ETF Series (the “Trust")
nor the Product, as applicable, is sponsored, endorsed, sold or promoted by ICE Data Indices, LLC, its affiliates or its Third Party Suppliers (“ICE Data and its Suppliers”). ICE Data and its Suppliers make no representations or
warranties regarding the advisability of investing in securities generally, in the Product particularly, the Trust or the ability of the Index to track general market performance. Past performance of an Index is not an indicator of
or a guarantee of future results.

ICE DATA AND ITS SUPPLIERS DISCLAIM ANY AND ALL WARRANTIES AND REPRESENTATIONS, EXPRESS AND/OR IMPLIED, INCLUDING ANY WARRANTIES OF MERCHANTABILITY OR FITNESS FOR A PARTICULAR PURPOSE OR
USE, INCLUDING THE INDICES, INDEX DATA AND ANY INFORMATION INCLUDED IN, RELATED TO, OR DERIVED THEREFROM ("INDEX DATA"). ICE DATA AND ITS SUPPLIERS SHALL NOT BE SUBJECT TO ANY DAMAGES OR
LIABILITY WITH RESPECT TO THE ADEQUACY, ACCURACY, TIMELINESS OR COMPLETENESS OF THE INDICES AND THE INDEX DATA, WHICH ARE PROVIDED ON AN “AS IS" BASIS AND YOUR USE IS AT YOUR OWN RISK.



