BETEEEA, WANRELE. WA, FRREEER. EETAFRRAEMTERE R TI#E A
JB HERE R

K7 RE RPN HEE
AT A L]
FLAE#EE: 5, Allée Scheffer
L-2520 Luxembourg
R.C.S. de Luxembourg B-68.806

C [AEg] D

ARG, 202142H8H

LX)

W@ R BT 7RG PRI K TR G I ST (O TR G RER I E K OE fhE RIEED R
TR LU 888 BRARSA T E, 7 RIASE J T TR o S TR A AR Sk 4 K 12k o e P B SCPF I 37 2 A
EREESS

20194E12J118 H , BB 6 A Bk & S M s BC M sk o S P & iR 20194E 11 ] 27 H A8 A [ e i 755 38
R AR 9 AN R 9 R (LI (EV) 2019/2088 ( THREMF] | ) HKEUA ek, B £ REZEAHEZ, L
e ml REAEVEBCE o R FLGIRT W, I A T 6 <3 i IR 255 38 1P 150 B 3 11 L A R 40 9 e A ol 48 i3 R ZHER L
—Jrike

PRGNS, EEAFMNG [Elmiy2mE | WIRE, S rEReErs [EiEn ] e, A%
G KT R B TS B SR A T8 B R (0 SR, AR & AT R0 et i B 90 s LB LA

1. RBEERGIINEHEEER
A7 ) 2k e ) 3 e R AR AR B e AL 51 LATINGR,  RETE IR T

() 3 A B A 12 < X AN SR 5 2 2 L

THEWE R FIRTT, DU T3 GEBCE IR PR R N STtk 2 WS g R R T
bt TR B T ERACE RN ST RIS A [ AT R E ] .

(b) AR 3 55 R 265 8k 70 KA 1 3k S 1) fin 540 5

PUN 72 B BOOR T LOIngE,  DUSBRIESE %% B AR I 2 5] 28 8 1518 S ESGHRF B ) it E i

o FRUTMB RIS WO TGS (KESGEFBAZEE TSRS *
o FRUTMEBARVIIE —SKITERM TGS (KESGEFBAZEE TSRS *

o HTMEH ARV E —BOT A FEIFEE

o IRJTRE PRI G — BRBR ARG SR 4
o Uy P AR A G — SR BOM AR SR R
o Y RE PR AR G — nn R R IR A

TRIEEE. thE RREAFEE. WEAE. G R



o UM RIS — BTG NFREEE

o UM RV e — BTG RS

o HUTREPRIA G — T RIMBIERE

o U MEBERINE G —BOT R RIERE SRS

o HUUTRE B ARG — SR SC BT B I SR A

“JJRGI(EU) 2017/1131 (B B T35 R 22N AR e n] 58 i e o B R i G 8k 4

Ak, SAHB TS (R TR S - BB GRS, KTEHERYIES — R oBEhGikse
DL 37 E R A 4 — WOt s PR E R R e FR b)) Eig e HIEEE A R A 25, K1 ER
RELHEETIGIRE, WA RIE RS R EE B ST S N L B, DRI AN RF & 40 B T 25 448 5 () IR B
B HE RS SINENE R, 552 B http://www.amundi.com.hk. 557 AT R 4B B w B .
WOTMERE R A4 —WOT TS RTEE RV S —FEu BT 53 & LR 7 T B R 513 4 — B
TG iR [ SRR 3 e 4 M R H 0 FL 7% F 1S YRR A B e 01 1 225 JL e

A ERER], AT AT 2 e H AT AR IR AL S O M I CRIGRY I Fp Al S R BB A AL FAR AN 2

) o

(c) ARSI T A5 8 ek 5T O M A I B A N 9 94 5 o

REAAEEN S 1 (b) 8T 1075545 00 MAR R B B2 91 26 8 KB 9 R /0. B8 T AL G108 BRI AL T I,
LIS W53k sHs W] 355 408 52 P DR AR BN LB TR A, AR50 & 25 S B TR SR AT R A S R R A I AN RIS
Al A I A 368 0 R Bk o

2. AT TESREBORAEE RS

WBE I e 91 26 8 W I T 4 CnARIEANEE 1(b)ET TSI JRM B E M A ESG s MR H&H
HLMERE AN ESG AP . B A ESG ¥/ ULHUTEE L ESG FP i AN A KRN 9217 N ESG #F7
R B T 2 B

PRlk, B 20214 3 10 HiE, PUTFFHerE IErR 7 MERT, DU BEMBREMHE ESG i it
HA& B AE A FE Ot #0007 [E B R P 6 — WOt R R 7R 2 e 5 ) (19 ESG 712 (1 EAH H AR

o RUYRE PRI G — ni R BRI

o UM RV G — BTG NTFHREE S

o HUSHE BRI A G — B TG B &

o  HUTMEB ARSI G — 4 T RIMBEEIEE

o HUUTIE B AR HN A B — BT Rl R I A

o U ME B AR & — SR SR BT SRR R A

FEREE T o ML E (B SR, HEME) KESGRF/ R, ESGRILEZEMEHIREL. e g
618 = (HESGH A I BRARFES, #s— & R8I BLRE I3 984T N PTAEAT S0 T 2R BUMEAT LR A o 3B IE f H]
H7 RE P ESGRPA T B 5 7 I, S ARIEAN B T2k PR B % RS B R AR W R SR R R I B A
A2 .


http://www.amundi.com.hk/

3. Amundi Pioneer Asset Management, Inc.[{j & 5% 5

H20214E1 A H#E, 7 RE BE R PR — S IR BRI SRR . ART7 B 3 AR 0 ik < — B30 S [ e (B A e 22
S RT7RE PR R — R ITER G R IR A G M AT B PR B < — BR IR A A M O A < 4R A ) 44
[ Amundi Pioneer Asset Management, Inc.| %5 %5 [ Amundi Asset Management US, Inc.] .

BIRBEHNHE

AEAPTIR TS A I A G T RSN RE AR LBOR. ARG DA G LT e B
BORVUE EATATE K& . TSR, T2 e ) BATE [ BT U TR N B A AN ol .
TEIYIAR B S A o R AR T ORI RER S MRl . BRACE RN iR B BhAL, ARBE G KT e AR K/ B P
77 2 At S )

fit BT AFREABERE20 2B RS MR E), s HE, AR
WA R AR i < H 9 252020411 9 30 I F i BRI 01 P a6 PO 5 [l S AR e e 22k, 12202143 10 H
TATREIE CEBRRED AT, SEE PRT 2B sl BT 2 B i A AN I AR A el n] HLo
AR 7 2 < B ) — WA ) ) LAt 72 (BRI e A P M o B s P T et 72k 2, O RE B AR
Ik — SR U B M T 5 0 < SRy B B R B e — WOT B T AL G BR AN (AR AT oAb A 25030, AR 55
JATT G BUAT R W B — Pl ) SR U0 A e e, (BRSO A I m] el B . BEVE R, MRE
A GH B TR/ SRR SIBUE T &R, (2 BN IERAT. R R BOR R Rt 832
SEANBCE B ECE A T OBCE R /R B L/ s s B, HWREE A RS b e, BTN s
fEATEER], Ak B RIVERAT . o sHR B0 BRI B IRERTHI A ANBUE EA

T W B B SO A T8 5 A AE B ET, DU LR S )y . S50 1) 2 S 81 B SR T A AN S5 4 T e T e 50
EWRENNEE (B4 MEIESS A #IS—E901-908'%) i REL, B & & IR Al A LLTR
AuEEER: http://www.amundi.com.hk. 5573 & 480G R4S 5 B dr s B .

B N IR ATAT i — D kL, G50 (852) 2521 4231 Hiikk & AR By [ L 2 A PR A IS BR A 7

IEEL

HHEY

258 B AR AT A S R B A SRR, ISR B RZAT B P SR R B e, EAMURRZAT B S T B
SRR A% T A (8 0 BT B


http://www.amundi.com.hk/

RSB ERAE

FOTMEFE AR C THROTMERE ] ) BRI Ok A BERE MR BAEBOE A H ML SEZ —, Pk
B, RGP 2 g B R AL & AT RN B, T HRE. & LEREE ( TESG] )
R BRI R /1

FOTHEFERR Ry, BRECHE LB Ak, ASESGHING (RLFE w54 % AR ST Al S R AT RS
R AT ULSE e T A 5 5 11 S B B

IR Ty HE PERAA ] FFAE S IR e

FT M O E A G ESGRIAR 7. W7 M BEMESGRTAL B TEMT B 9517 AESGREL, 7RI FH A & B
FAT 38 T R 0 N 78 R RR 4 9 i R BB T BE 0 . R E AT R AT b B ESGRTAL, A AR S
BHAE P R SR #5288 4 A0 5 e S o

ST b R RO B A BT BN SR PR S VEHE R B, R A BRI E BUR AR (AR
HFEE AR B REAE SR BB PR B 2~ 71D IERAE S

FOTRE P CARSE [ R | J7 ik AR A S I N B ESGRY AR AR . RFA0E i S-S B 40HS, B /ERT A4
NEVEIERIRD o

ESGHF A 7 # J5 H1 5 [E BERIESG 7 Hr BB 4T, IR HIEIR SRR B KA R 2B AR GRERR TR
30 .

FOT M ESGRIA R ESGREALAT >, HA (HEFFD) £2G (RZEFD) WA -LMEH. £ F 7 M1
ESGRHEEET, AlkR4 BA| 357 B R GRL

BIAREBAT NN S, ESGRILZZE = (HESGE [ L HAT 31 T B R IEAT LU AR STl -

1. BRETRE: BT BRG] R AL I R B B A e PR E Y AR, 1%
) L 2 ) PR BRI R B R

2. tHEREIE: HEIAT NELCN WA AR EREEE T ST NSRRI T E A RS R — A
RER 25 5

3. IR SN IAT NEORA AR S B VA HE SR A SRR AT A3 R IR A e

Hy b PEESGAFAIT IR HI I 7 A0 FH 37 THARYE , SZAE R alE R R BT A FE A, M am H e
WEN AT, BCE SR EAT SEMARE, BRI AT SOEATINRE, Qa0 S AT N AR
A 52 BN LA%

SRIREL. A g EUE IR HAEGRIL, — B, AR RIS R R E R B, BREEARRREE L. RAE
YsAbE . BRECEAL. RIUARE. HEME . ETT LU KR B A AR R SRR



W7 ME FEESGRTA TN % JE 9547 NIE BB nT FrAE 8 R fVBE A2 2 (G VOR B rT RS R I R R 2R
ﬂ%%,M%EEE%@%>,@%ﬁu?%FM%Q.

- SR HE U RETR R I CHESUR BBV 1 A e

- i%%hﬁ(%% [, A= 2 e it R G T v B EATE B AR AE)

- K OKEEHE)

- BV (B, IR, AW R YeAmaE )

- HEAEEEF GGRESEMAEEE, (REEGIIEE, EEgyURETE. 55 TRRARER g R

GAREAE)
- A%(ﬁ@%ﬁﬁk@ﬁ’
- REFHRIEE CEERYE

MINESGH M 77 U AR (BIIERESGRY /1) M A& & & TR FmH T .

H 8 R 7 P B AT G BUR MRS N R E 2561, s 2 Mwww.amundi.com.hk. sE7ER, LAY
VR FIE R S MNEFE S SRR g RN,

1 T HEE T ETAIA ] 1538 72 R IR e

NI BI T3 AR BT LR 8 AT 0 M, BB SR A SRRl . BRI SO B B A AR A
BURAN, FZAE 8T i & RSB AR M B M A HIESGRT 0 A H 5 B AL B B G0 R, A ]
FRE R AN BE, M EEZER R . ESGIREM G2 LUAUT i HESGHF /1 L A A2 HE ) 24T A
ESGHF> 1 e & B AINHE - 2 8L

o WHEHRIEG-BOUEETLEE

o FUTMH RIS —SLITERE TS

o FUTHMEH RIS —BOTA A HIFAEE

o WUTREI R YIS — BRER RS A S
o WUTIEHRYE G — SRBIN S BCR A S
o WITEHARYIE G —mIMEIRREEE

o HUSHELRFIIE G — Bl N FR R

o HUTHMEHRIIIE — BTG RS

o HUTMEHLARIIIE T RS

o WUTHEBRYIE G — BT PIRATFEE
o WUTEHERYIE G — MBIV U EEREEE

ANFE G HIET 175 < H AT SEAR B R L S5 Ok 7 SR CRIGRY T4 3 R I AT A e BRI B 8

AR, W EHE) A SAEREEOR, Py KAl ORISR B2 8 s O AT 0 ) TR eI
S Sy LIRS ?EI%%AEFQMH,ﬁLL@%ﬁﬁ[ﬂ%&ﬁﬁﬁﬂﬁ * H AT B BUR S

B B A B AE (T SRAT N, 5 B BCA TR A AT R 5 R R AR
GIEST - Ed= i
ERE TR N IRER, WA ERE RS TR SRR RN EEANEE. T TRENK

BRI T R BoRAB SR R AL SRR . AR B TR MERIE TR GE TIRENEER, REKHERNE
B m AR AR A BOR



AT TR BCA RS T R R A T SR PR (BAEESGRY 1) L B35 1T RR 48 9 it 32 AT ) HL
AT ERES . Mg LA SEEIR BB A B, ST REERRE BT REA LI G BT
EMRBIATREG)IB R TR (MR M RBUB R T85) J / s (ii) 38 i oA A1 B B B Ry R A it F ESGAR:
e K/ AT e e fil 1 Bk g A R ES GAH R RGN 65 H AT S AR SR B R S e 2 e

TR AT G A TESGERMER ST N 2 i8530 R B MG a7 LU A, AT RE & B BT 2 &R BIAH
JA A A0 4 BT A B O LB A8 B P R R A R T ES GRRIZE AR 1ML

TGN UAHBIESGHEBR R — 3 77 AAE BRI EE, 18— B R0 — e B B S5 AT N e A 50 3R T
1 AT . A B F 5 [ EE A ESGH EEUR 1 — P & kL, 7] 2 Bwww.amundi.com.hk. FE7FEE, LA,
E NS YN TN R o e g = Rg R

HLE A ] AE MR SR I ESGRT /MR, IS SRR R AL R EARR S =5 8. 28 =7 IR BB R 0 58
HEEUANYERE, JNATRE AT, DR A A B T A M2 AR IR BT AR Y IERERT A



BEEEER, WAANREE. WA, ARREERR. EFENAEMNITERERR I H B
RERE.

%7? bE B RFHEE
A L]
it ﬁﬁ#%/ﬁ 5, Allée Scheffer
L-2520 Luxembourg
R.C.S. de Luxembourg B-68.806

(T&xEE])

A BLIEAL, BADER S TR MAR G ME TR I ST (AR A% T2 4 0 2 bl R
B AR RIS, BRARACE RN 53T FE A RN A5 e AN R 2 A AR < A < A U R SO
TR RO A R 22

1. B, e RERBER

7 HE P AL Ot A BRI A A SE FALRBOE R OS2 —, HRIBRIE S, AN il
B S RALE AR EAE, T HIRE. e EIR(ESG) RIS RBL R INE) /).

FOT MR RR Ay, BRACHEAV BT m4L, K ESG JE AN NI PSR Fr n] 3 B R B AR 1 H B 4 i ) 7
fitie

BRI ESG b, HUyHE PSS A 507 e B LB SRS PR 1 HARHRRR UK, HiBREL ESG BURAHIET
1 /ARSI P TR R e /A O N B o RS v e B R R AT

FOTREFL AR [ R | J7 il N ESG §Fr1Efr. MR RHESER A nliIat sy, BIERHh&
N EIEE)RE.

ESG #For f1 3 fE 5 RE B ESG o M B NIEAT, 75 & ARSI SFOE AR A M S AN TLAR AN

FTMERLN) ESG wHor2 7 A-LIHAUIN K ESG BN #. FHHE A (RESHD £ G (BRENTO A5,
111 B8 A R 44 B R TR AR 70 & G AL

HOTHEHE ESG #¥7r BERHE AT AN ESG RHL, HlInFT N HATSE MG REREL . A K& IR R B ATk
BEANE F 75 e 10 TRET A0S 2L RE

HRK TR ESG BUEMFEY AR F &R AT www.amundi.com.hk B8 . 57, HATHE R4
TSR LI EHEBERE T E.

ESG & HIZ

FROTREPE RGBT R (TR ERKERFTMA ESG IR, WLMEREMHE ESG 7
R e R I (WA HEE) (1 ESG P A HAR . WA G ESG wfo2 LR T I ESG ¥ /3R
FRIBERI AT N ESG 51> S BB It 8. Bbhh, BRAR TR RSB BER AT, P s 3
RPN G R A TE 7 B 31 ESG BURMHERR 4 BN AT A .

1


http://www.amundi.com.hk/

£ 2021 % 1 3 1 Hil2, TAFRERHREBEGKETUMERT, DIMABEMEREHS ESG fFo Rk HAE
LR ESG FY 0 (1 A H AR

o FUTMH RIS - BOTEN A e (WEEUARTHENREIZRE) ~
o FUTMEM RIS - SHTTBRM IS (WESUARTENREIZRE) ~
o WITMEBARI|IE - WOt GRS

o RUTMEFRI|IES — IRERATIEHA R IR IL G

o HUTREBRI|EE — SRS E

*IEAR (EOH R TTSEEEHG]) (EU) 2017/1131 2 N AR e ) 85 3 i B IS T 3 4
2. RRTEERIESE - SBI FM BIEBEESH AR AT EH T

FRA AR I8, BB LT (o A 0 R (G548 3 1 PR A7 BE B R 9105 4 — SBI FM ENFEM S oty [ 7%
S . T REE R SIS — SBIFM ENRI SR A5 5 B R A MRS 5 (5 2 B AR S ST 1 1
ST BUEBER (5 ERICACEIS HKIKEIAIES, W1 HasR 250, 2% 20k g k. 8
R R A2 A B FTBE S, BB AR RIS T R 220 Rl ( TRBER | ), #E F A
AT . AL A 1 SR A

T RRE LR 25 i SRR A B A P DR s S s SRT B B AR B3 <5 — SBI FM BN R S < O B L R e [ e A7 22
SRAEFTHE BLARFN I 4 — SBI FM B[S JREER I < (1 2 BT 35K 117 2 542 R BE 58 4 S -1 TR 28 (LA
17, PE2021FA AT HIEE, RSB A GBI AR RO B R 55 & — SBI FM EIE B A&
g3 .

THE PAF B B 2 R B
ST LRSS — SBI FM EIEE I S8 4 JEL AR R BE

FERTRE P AR P K5 — SBI FM B FZ S e O MLTRSE B B 4%, ik da e H i AR AL 5 H B E H .
e LbfaE H oy, WOTHER R YEGE — SBI FM EIEZ BRI G A 5 EORMAVE B, TR AN G Rt EAT A
B2

3. AEEERHE

MRABA S A ) % 7 B e i P B VB (R R R 5%t ) B 4R, AR AR R E AR o T8, Lk
AT B TR A E PR . NI ER 10 A AR WA TR B T R SRR ST RSN
BB A P REEK 2 B B A A RN A] B H AR PR I 5 it £ O VB S A i B B Y P S
BB NI AR B, JC R AR L ) SRER AT BB B YR IR A 1 <

Feilsd, EHRFHRAER, NOTRE GRS LT S A Aohn s B, 310 SR IO (B 5 Y 1Y
KB (FEANBREH &M 212 -



FEE FHE

B E PR B e — P B i SR 4 MSCI China 10/40 Index

o7 BE T R B I e BT 35 o B s R L S JP Morgan GBI-EM Global Diversified Index
7 RE PR P S M IR ER R B MSCI World Index

FOTME RS- RukE SR E S Bloomberg Barclays US Aggregate Index
T HE B RV B SRR S B T (B I R A & Russell 1000 Value Index

BT W B R S —CH S B A SE M SR A MSCI Europe Index

HO7HE B R B AL g —rh BB R A e IR AR E &, SR AT M B R B A P B I SR Ak 4 32 M A PR G
BB R ACARFIN LI (G247 N, (H RS B B AR B0 - P B Pl SR o B A M 1 AT N, Bl
B IG I H T AR

i 27 L BRI R AT RESMRAE LSRR SIME A T2 e O A AR AR, [ Al % 30 [ R IR SN —
SR ] e A P I PR Py, 0 S 2 AT S [ e A B

4. BRENRTEERSIEESSTRN TGRSR ERNTRE B RMBOR N 28)

ik, HOUTHEE R P E-SLu B I A 8E AR [ R AR B TR R i m, Rk EoR
BRI = { F 3¢ TCHRAT R SE IR A AR (Libor) ML A E R B . | it = {1 H 320 ERAT R 3E 474 A % (Libor)
AR 2021 E R ATIZ A AE I, 82021423 1 kR, W7 FE B AR 5 3k S5 o & W 17 5 8 6 14 H AR 205y
[P AL EAE B A AR Rl | o HILYERAE = {7 5& TSR AT [F] €U A5 A % (Libor) i A48 & i B
BOFIE ORESEITTAHRD  C [FEE] D, TOHEE R AR R BOR T k. H07 HE B R Y ek
ToB WG VR S PR B, AR5 IR J RO B RN RS R I . B YRV RAR B 1 ] (B A
5 ME B R P e -G e B W TG 3L GRS ORI ) o s A AR S 37 ik Y 1) PR ) ) R SRy B 28 2 27 3
E-RIURE TG MG @M. AL DU R O B B R P e n B T e R e
MA, T RS &S e R I T G IR R R RN RIS AT R SRR S v R AR IS

R I AT ORI A e — > At Y, LB 7 SR R SC MOl o M 2k ey 2R 36 e S R S 1 £ 2R
BB, A B N ERAT RIS B AT K A B SR AT AR S A 10 BB I H A < 58 o WA A B AR R R
9 VB Sy R L P S AR ) R <A ORI S A, R B R A B 1 5 T R T N EL RS,
FERERRE.

I T T ARORIAE £ 5 9

ErBH (EATH, BEM—22MT0 O)IFEREEINE S E—EAER JERTH ) (D-1)
v b —(ES W, RREUNET ., s B E A8 H(D-1) g 5L e sfe UL 20 J& H (D) 3k A 24
AR ERUILAE H (D) DELTA, HIfEE—RGEHRUAGE R AR HHE (BFEEHNAESH) BREL
360, AXUIT:

CEFR (D) = CEFR (D-1) + [CEFR (D-1) * (i }i%: 445 #F|#% (D) * DELTA (D) / 360)]

PiGE: FrivEdEsr s [CEFR] PAJSfH BiE .

—f&iM &, DELTA e 2R TR 1, REM—=2 3, PAFH A AT 0B R 2 1) H 8
SR B T T FH IS 4 ROR] Ze 2 sk B Factset 14055 FRBRIFSPFF@US.



f£ ER AR AT TDELTA] REAEIEH / 143 / 45 / Y25 80R 507 B RS &S n Bl
GG HRIN, SRR H /153 /B ) R ES G R — R4 H AR S A AR &
TELLEL . Jafd A7 RE BT 5 )8 LR 8, RISRS B B R 910 -5 T B8 W6 iy 40 2k < R A 1) 1503 WA P
A BB RGEM R E . B, BOCR e IR S, 07 M2 R 5 &S0 e B 5 5k I R R B Rk viE
Y13 BUAH T Py mT DL v i

LAREEE 360 HAF A RL B TR RE R LI oo i B B 2R e i iz i

WA AR RO IR LR A S RIIEAT, AT E R . 2 A U R 2 1996 £ 1 ] 2 H
(RIS A A ORI AR IS IO H 2 2 1 G & SO e B B o — B et 2 H

BT HEIEJETIE 2 R Ty b PER DI H = 670 B 15 1T B 25 B A C =1 T FE 0 #R AT [ FE D 15 7Y (Libor) #9 JF KT
AR 2 U M B R B S e B T A e I AR T R SR AT A R
(1) BABURy R PSRN L, Hr 2k viE A R AT R B AR A & u RIS G R & MRS, &(1)
A E B e S e T B AR B3 -5 yu B WS T 5 R K e A W Y15 V2 S i A2 5
L2 (2) LIy T BOgE 1 F) B VB R AT FRAT A L Ve, T RO B B R B SR T B T I 2 & T RO A I
I E (BRI .

(2) B AL HERF AU a2 g SR N 2 3 2 2 2016556 H 8 H 4H AR K HFI(EU) 2016/1011, 5% #i6A B HAE
SR T EA G & 40 FE e H DIET R G 3 &R

(3) HrALVEER AU RE P ARV SR Iu B IR GBS TE R B, R G A B R R S
BB AEHAEL B RS B A A E R RS B

=] FE iR 1T/ VR 1 R (Libor) A7

R ST HE PR BB -3 T B W T R G D IR SRR B K Tks JyoRIE B BRI B R R L, A
MR, B SRR AR B AR IR AN ) 5 VT 55, DRI ST FRI 25 300 R YR B R A P AN T

/2 2020 4F 11 H 13 H, ={H H &84T R SESFAEH Z (Libor) 8+ % 0.222%, T#THEYE R #F %5 0.09%.

FET ML TEAE G, W5 M B R S G- u B W 52k s 2 OB B M DL B CPnid )y s VE B, Rk
SEM], BR ESCHTRAL, HOUTME B AR &S0 n B 5 2 e R BUROR MR A 82

HFAAS 6 B SO AN E ik & TRAE S, Uy B B R S-S R B TGk e O BUE HARABCORHERT 0 T -

| F#E
HE LB P 5 T 7 U119 1 R A S
%o

RE

TRLIB A i, KB, TR FEE I LS 7071 1 256 70 5170 B 1 il 1AL

A E, THEEDLUET% BERE BTG LR (UITEEMRITHETZIE) « THREHIREMTT
L8 )i HREFF 290 H 2L LU T



TEEHFA EFIEA G 397 H A ZIINT el 5%, BRI BT 7557 RN 2 FE75 77, R AR T
NG RFE . THEAET LU 30% 19 B 7 HER T 21 I HIE 1 — [ 50, AT 77 & e 2 20— 1]
B 271 15 1 P BT 1 R A A T 78 720 (R Y B B T 5 AL

THEPH2020FELH B R Z 7] LU A 1910% B IRl B 15 175 22 19 5L/ 7

THE I B R RNCETIR LR, PIUES TR T id 77 R R T L RS, R ZEFH TR,
154 TR A GE AT EL A AL 22 A R . TR T A A R 7R LR 15 e 18 AR LU 1
1 11930% 231K -

FE

TE S ZEPEEH, W KET EIE E A FHFNFEITH (B2 [ =17 TR IT TR IR FIE
(Libor) /, F202143 A1 FA1E) ( [FE] ) HRERT. THp RBEERBIEAEZTFE
TRECRTINIIERR) . TR BB R PIE [ IR ) & R A ) 1 . BB N U B TR IR B A
By M T#EEHIRERE 50 H1/E B ] R IEA M fE, M, TS RERREHEHESGEF
SRR R B E L EHIESC 7

WL T ROFYFAE— ML AT, 7y e 2 A2 6 [ A 1 o A< 1 ROFY 7 56 [ A o 1

HHFERIET, 1EH R TT RIS T L EER T CLE B R T LT g B BB R 8 28 5 B a1 3 I 7 o
PEE BT 5 RO A8 11 Ry B PR I it B WA 2 B ST HIRE A, T g B 75 2 1 77 02
WA BEH B HER BN E . REEFH ERTH, HIEH—ZZH 1) (D) 972 G255 AR5
G, L — A (EZTH, (D-1)) 198 GBS R 2 AR F N L — 38, 22 9515
AEAF L — M 255 FI(D-1) 197 5 B HS R <5 17 RO 7 78 LA 2B (D) 1B 8 4 77 S5 A LURE 2/ (D)

HIDELTA, RIFE L — Kt 5 LUAKE 2% 19 2V EF H H B G I 2 RN RLERTH) b L 360, 2041 T -

CEFR (D) = CEFR (D-1) + [CEFR (D-1) * (B#%52# 3(#/% (D) * DELTA (D) / 360)]
Wiit: #EEBIIR 2 B AR F4 5k [CEFR ] LI (E/ .

—i 5, DELTA 2R —FEZ 7 1, BEH—& 3, LIFTRKZHETTHEHIE KA 28 H 2
T Ty BE PRI B H e AR A2 A H Factset #7/C% FRBRIFSPFFQUS .

LA AN [DELTA ) ZRIZELA /KT ) 1ZF ) HFEGE SR TR RIS, 2T RIS
M7 /1% LE ) HEYE S il ) — R IYEE R i R FE L#E . 8 (R 7 b 2 i) % jE
LIFHE, R 7Re BTG NOR IR T B R ER A e, BERAFER &, T2
SR HLTEIE [ 2 DR 1L LS ] LA

LABEEE 360 [ 1F 720871 5 M1 B A LU S 7027 Y B 1 22 119 11T 25 16 ) s

PG BB T RCFYF NI L 5 FEAE I L A RAET, A TR Ao 7% A I L7 A2
1996 4 1 /7 2 HHIBHR AR F . EEZEIRIL FTHTAE 25 TH G R 77 FE P B PR 77— SR 2 H o

ArETR
THEE AT LR EAHIIHE . TR TR RS LR FRE &

TR HIRTAE LR R A6 75 5 LU B e 15 E 1 50% 3R . ]



5. RITEERFIEE-FEBRMERRER SR ERBURNEE)

HRIRE SRy R B 28 51 J < — AR SR B £ 58 FB 52 0k < O 9 0 PO BUR A2 2570 DU B 78 1) 7 5% B i AR AR s i B
(K12 F) T SEAT B S o H 7 S TR RIGRE MBI B, SR5 B 2 2R 97 0 < — A S B £ SR SR 2k ol A P REAT
EHTR I BEABCR. Bk, 7€20214E1 1 HIE, AR &0 BCE BERR T LR

Eéﬁﬁ@lﬁtlﬁz*@m& 7 R B AR 5 Bk SR SR B £ S SE A e B ) BT SO SO, i e RO R
BORIEATEH. Hik, EEERRE, W7 R oA £ 5 B 52 4 et A A U B L S 1T
AT ¥ BOE R AR RO B A =] o AR, TRI LTRSS AE A A 5 210 A S R BOR T [ 2R 51 A%
B A SR B A e M BT IRE M S AR BT, RIS s HED), & d R4 A B e IR B AU b
H R B B < —RE S B A S I S22 < O B D BB SR B T 2R e T DL B .

& VIR, fEIIESENIR, A5 B R GBS I R et 1 (IR D DI A )
50%1H LA100% 5B ) 582 i E 301K yo Bl LA L HL AR HT R A B BRAE BRI A8 72 K70 3685 1) i 2 f KA 8
AN TP EAT ISR . — RCTRIISU B 2R 51 B - R BN A SR IR ER 2k ity 22 /0 DU B A HE 67 % i B

ISEET e
A A B B ST AN SE v ik 2% TSRS, SRy M B 2R ) Bk QR B £ S I 22 2 e 4R H AR AN’ F

=t
A T RIS A

RE

TRETE (RIELLIFE (1T 50% (H L 100% 250D £EE 7771 30 15k 702G UL H A A5ad i N2t i

% ////ﬁ“‘ BB TN T RATE A2 fﬂ/?f?’*ffﬁ?/%f */%fﬁﬂﬁ%ﬁ i3 fﬁ%ﬁ/ﬁ “57*5 vf////l/t‘%‘/ﬁ’z‘
Fp T2 LB EIFIEHT 67% B Z TR T Fh K&l 12 GRS

%%#E%—a—ﬁfﬂ T I FEBE B A I AT (1 71%@ /Hﬁffﬁf 15 7#7 r“ﬁ#? /7 FE @% ’5t’/f‘/‘f/§’£f//‘

HHITA A -

TR A LR Z10% 19 B 18 B A AAEUCI ZUCITS

TR A B FEE (AT 10% BB H— THEEFT A (CITERBOT iZEH) 4 I3 7 5 )
FELT R E (R T HL T T B VR i 57

HE

TES2MMSCI Europe Index ( [Z%/ ) ZHEMBETE, W RBEEBREZENFD (FHEREHEH
Z2HB)  TREFEREGHRIERYBITAN, (HFHEEZAEER, WiEHERWIEIINFEE BTN, T
H 2 BRI R B RS, (AR e BTG IR EE. WS, FESIIRERREH ST
ESGFF# mRFEENESC 7

ArETR
THE ATEH T TR LR PR B, (F AR G B R NF GRS IS (R ) K5 E
B TR MBS (EITET R ERIRTE LR 1977

TRELHIRTA LR SR 6 LU B 7 19 50% 25/ /



6. FTEERFIES-HMERBERESERBORN S8

20211 T HE, 57 RE PR 515k - i S SR A e I BRCA BOROKE 7 DMERT . DA T L& i A R &
A& AN B 1 BAR BOA S T AT«

HUA A BT S _ESCA ISR PR 25 I ), T2 A BCE HARMBOROR W R«

=7
LUZERIRE AR AGHIE. AfgE, 722K (FEHIREHE N2 7)) K7 E#H MSCIAC Asia ex
Japan 75401197
HRE

TR T ERE M (HEBID B

ABE, THEEDLI6TY% & 1 AT T Z ST i ail (ANETEH K EE TP 72 717
RS F . BRSSPI T 2V 958 T T B R S T A 4 I T i T T

I LIEN B B 15 555 IR B Y BB BRI . 7512 22 A LR B H910% BB A

EHIARRBIG (Fiaial ) o i8R AR RE B IR

HEFT LBEFNT TR, TR T B EIN A B RN I RZIE S PR IETR . (B
BRI L ARNE, 6 A R Z10% 1975 & i A UCITS/UCI

HiE

TES2MMSCI AC Asia ex Japan Index ( [R¥ /) ZBMEFE, WJRRZFEERIEENFZD (FEH
BEHEHZ ) . FESFERERIEHBITA, AFESFLEERE, WHERERIIETINTEER
BITN . FRS B IR PIEIEEEN B, (AR B BT LRI, FREEFHREEE
PRI B L. ST 1 B 1 P22 3 B IR ] 1R Al 6 1 2 B i A T S ) S

ATETA
TR A E T LR FRIM RGO B & 591 -
TREHIRTAE LR R A6 557 LU B 19 E 11950 % A9 1R

7. BAREBRZHH B E)

BIRE N B 28 LN 10 B 0 J 3 P BT AT 5 J R SE M E5K BRIy LR AT 11 < R ) ey R
A — BN 2 e 1) 53— SR Ay SRS B B AR S e AL AR e AN SR AT IR R (RN S
H .

ASHe G BURE UGS A A [F) 7 S ] e A AR R R I A S G AT HBCRET L B A HE . B, A7
e O e Et R A ME M RE e 2 Ry, HoAl 7S e n] BE R B AR SRR, DRl At B Y R ] AN TR 11 1
e < 22 T A SR D AR 2 P A AT T R A P I T IR Bt R Ry b Ay TR IR IR IR B, ER
CURE R Rt R A A B [ A ] 10 258 < EL AR AT IR e

BRlt, 7820214E1 HA1HE, @ R A BN s ) A — 250 (A BERC)NH 72k, &R TS0
Zig



Al Pl 74, MELURB. CALMTIE 4R 4t
B#H H7 ME B AR A — BWOTE T &
C#ll FT B R - Fou BTG
HIA BEIRSES), HUTHMEE RIS — BOTR M I M A B R P& — SOuE TGk A ot

AT GBI [0 SOPF R 26 F % AL 303 AR U B B el T I T4 3
5, HUR T I 5 2R B3 o I AR R G T AR, 8077 B 58 28 0 o R R B o 707 B 3
PRI GRS

BEAh, IR ENR , IR AR AR A T R e B R & ) — ML T AR e By, SRS
B B TR My, SRR P AR A T S e ey, 6 MV IR A R e S/ BRI

AR, T ME B AR BB AR T N AR R S 1 AR R R AR AN

8. WINRFTERERIIES - X uREMEESE TROEHNRREER

VR Ry AR 7 B A W) A BE BRI T I A R M4 AR Se R, 1E20214E 1 1 HkE, U5 IE B R Ak -3 n i
WS T Ak T B U 1) o e B ORI SR R AT B . AR, BUAER N R i B e, RO e
YA — LT 1155 G (10 52 50 B B0 SR IRV B B A8 AN JORF AR e AN

FEE i Yl iR EERE T EREEEE
(BEBMEER) (BEFEFER)
W7 HE P R AN — 12 3¢ (C) 0.10% 0.12%
EuEETGES 12 2£5¢ AD (D) 0.10% 0.12%

PRI R, IR B B P R AT A B B A AT IR {6 T I B BRI B ) — EVERE A R e UL B
9. FAEGRITEHE ARSI EE-R AR THE S RRITEE

7€ 2019 4F 6 A 1 Hilg, 7ML ARIE G- RS H &1 B s T BCR H S N R Pos
A P

TE#EE i gnE SRl ZHETHIERITEEM | FIMERTHRER

(B EFHEER) (B EFHEER)
W7 R R YR — R R B T A 4 A2 %7 (C) 0.50% 0.30%
A2 27T AD (D) 0.50% 0.30%

10. {1 BAH5 BR VB e [EIB A B A 7 2

R, E I IR AR A B AR AR AT [ T A e A THRO R EIR O R
TR EARE) R, B EHER EER BT AV S5 A A 2% . H R E IR A R AR,

1

' BESRIFSOHEE AR AR - FFRYREH ANEEASATRGLRE  BAREREN WEANERE
BB RESEABREEREARINREE -

o



AR B R ME SR I R A L, W UE SR R IR AR . E AR, iR R IR A, R
S E S, 3 S0 E http://www.amundi.com.hk/retail 7] 5% . HAEHE N R ETER AR EB B RERA §HF X,

BIRBEHNHE

BRAEEN AT RUE S, AR T IR AT B 5% 7Bk 1B Bk A B TR e R HARMBOR . &G L

LRI G e %1k e WO RE R BB B O3 R (T BRI 8o B BSOS 8EI TR S AL, %1 2k B AU B 465 A
KT B %1 2k i 1) 2 2 PR A LA S 381 BT it 2 AR S80I AT O . TR S SR Bl A a0 B R O RE R AR 2
G REKIRTE . BRASE R PTIR S IR BN SN, A 5 TR BUTE K/ 808 By S0 A AE o A 22
.

AR R v A R A R B (R 5, A I R0 P SR AT [ 257 5 < (0 R B O 2R e PR AL M
AR SRS I R o R 3 % A e I A SR A A 11 e P RS2 ks R AR i e 1) B RIS

A A AN R P REA 1% T2 AT ), A REREACIE K0 H IR 2 2021451 1 H A& RE[R] K 7155 2Z 1l
2 W TRAT S 75 T AT 9 10 B [ A R R o 12 R ] ) T D 3 R P T 1 P A7 el 4 20 AR e 1 A B 8
B A2 A A I S AR AR AR B G S CHERZ S5 B O SR ZEAT - BAT R T 35 B S5k At 0 el e A7 280051 5T WA
Mﬁigﬁ),,%%ﬁ@@%ﬁ%%%(%ﬁEﬁ%ﬂﬁAﬁﬁﬁ%%W%ﬁéﬁﬂ 1 B SCER AR P
WEEE, BTN AHER 2021453 1 H A& N 25K Z Hir 148 B SRy AU ] el 5 e R ket A AR
AR o] g el ) o Ryt AR, %Eﬁﬁmkﬁﬂxiﬂﬁﬂ@%L“@%%%%?%A%h%oﬁ&
B SEARIRAMDRE AN e (B T A )/ SRR R B T B, BN AERAT . B R B R OB AR
B 5 FE ANBCE BT RE 1] R WSO e) / it e/ BRS2 5 B, WD R AR AL 5 2k anA AT
IRE, S aliak ) T IOSRAT . sl . MR BOR G S EREABUE B

s R SO AR R T LMERT . DUSOBR iR S TREEA S . S50 ) 2 ¥ 945 SCOF A AR S B O RE 20 2

AN E (b A w418 88 K M5 —H1 901-908 %) Wt &R HoBiiI&Ei
FEAE IR A A A LRI E . http://www.amundi.com.hk. FEEE, AEHE NG RAS S ES L .

WEREUEATAIE — 2D &k, 3530TE (852) 2521 4231 B4k & A N B0 5 [ FH S A S M A A IR A F) .

s

HHE
AR, 20204E11H30H

2 8 B o R T NS WA R TEE E A SRR, IR BT H I T SE R B R B R, BEAURZGTEE S AR,
R RZ T A A 0 AT S R B


http://www.amundi.com.hk/retail
http://www.amundi.com.hk/

B i RS R

SBIFM El R4

(RATBEBRIESEZ THES)
BTN RTEEEEEEEHARAA
2020 £ 9 H
- FMERYAB LN EEEH,
o AHERHYERNT B
- B EBEBESEHBRERE .
B pHE 5
BHEAA: Amundi Luxembourg S.A.
BORAER: KRG R EMAIR AT (F, W)
FER: CACEIS Bank, Luxembourg Branch
X G RE TR fH CEARERIRAT BT 3208 TAE T
AR RS R A2 &0 - BIH 2.34%
A2 3Tt - BEFRIRE 2.34%
FEARLH: N
R EBUER: IRB Sy B BRI, S AT EA
R A EMIRE
N 7 B 3R AR Y1 mT A RE IS TROE AR B S BN S /B A S AT IR, B
R ABSIN FP SCAST B S50 17 [0 R A 4R AR 4 PR B8 AR RN/ A A o 4 3 B0
B &S, DABCAREE & AR ST I S AT 2 RN 3G, T AT A i 4
B E AT E A SO AT IR . B AR IR M S BCE B A & A S A I 2 P R IR K
A K G I AR VB R
MBUEEASH: 6 H30H
BRKHEHR: B RE Hi%: BE

HCHPER S H 3R L 2019 4E 7 A 1 HAE 2019 48 12 H 31 FMIRIMIBASE, LA RCHCARBE IR () -15) V8 28 VLA A SR AR AR 17 4 LB o A7 I
PR,

AE G REEEM?

ARG RRTEBAY|IE G TS, TEE RIS DB S AR BN, HE SR & R E
4rRh3E 2 B & (Commission de Surveillance du Secteur Financier) .

B AR R B SRS

PUERIRIIEAIE R A B R, AR (FENRRE M & 2120 BUSERGA 10/40 MSCI India $5
EAERESIT

A2 /D DL 67 % B # I FLAR A BN T B S ms s B RE I 2 = (R BBE SR B2 A 5245

ERTATR / REMTAETR

TR AT A TR R AR AR DL T R A TN 50% A5FR




SBI FM B4
(RTBERINESZ TES)

AEGHREFEEFE?

BRY LA, F2HRNE, TREABERERR.

1. FErp BB AR SR RE R, BB A AN R B K AR b, AR I < el ZH R 32 T e ) 4 h R
Ko

2. FrEATSERE: RSN F ARSI H,  ACTE R P R i BT 35 0 T RE A S BT IS . A
LTS5 AT N2 587700 SRR 8 TN 3R SR B, L B BT S B AR B 2 BB, QB R B . LR E AR
WG/ RENEA IR SR ERBE . 25 KAl R DA R ELR A sk 85 2 B 2 g, DL K B L T 45
RIARETE AR 2 BB, A3 il AR A3 K EAMEANEGE Bt & AR E -

3. BRSO R H A A SR T AR S BT SR, A — LA A I B A SRR R S e R R
TR -

4. TSR A S B 2 FAE AT RE b A R 5 2 SR TR o AR G R PT DUARR FE B, i ELAE SR
KiE Tk BN IS0 FUE AT RE S 52 ERRIRR

5. WEIEFE: A E T RE ARSI ST L B A
S RBIATRER i 2 KIS E K A2 2

6. EAERATAE TR BB AR S R0 AT S R eR T E TR, SUE R eMATE TRARR
RSN, WIS ANER R, WEEER. BT AR AN, AR EIE N SRt
TE T HEATHMOR LR, ARG ESZERIRK.

7. NI T Z BB IR F AR S B S, AT BT R A /N A F RS B B TS . BEE R
H/NRS 8 W) 2 (B A AT RER vy, ELJIN AT RE Eh A 2 ] £ P BIORRE 7 10 R B v S Hh e RN TR A R 2 IR A By B
by FTUAREE T /N 4 ) 2 B SR AR AR M R P v

8. PEEA ST S A AR B BB : LIRS B BRI T 55 RO R 38 AR A7) < ] W R 2 DA G SN B A S
FHCE o BeAh, 5 T 32 28 51 5k < ] A7 TR E DRSO HR SCAHIBE R T () B 7S /0 A 28 e ) B ASRE N SAT A 2
SRR o B RSO, DAEOA K < AR SO BRI mT 20 IRUSCN I 0, EAT S A 0 < BT 5 R B A S A e
Bo LB ASOATBCE AN & 2RI SR MU & 40 SR A 2 58 BT ] 5 B A s 5 E A B A 2t o ARAT
PEARIE G I B A S i 2 BT B EAE AL A A SO S (RS DI S ) B P LA ik < g 5 7 YL
B ERER D o SOy R 38 28 A7)0 5 ) B AODE A (1) B A BT DA < (K A A SRR IR S ESR, {HZRAE
e B FOEHE . A RIRSBOR S, 2B B D6 H SR

DRl ] B BRI (B S Bl . P BRI, A

AEEIBERESCRB T ? e e g
AR A T 1 SR T B
B B R I A

mA2ET-RE mE#E A

Sz
70% o ARG SRR IR AR W A T
60% IERUEPET=A 8- 2 P 958 pt- RN
"E.

50%

40%

30%

20%

10%

0%

-10%

-20%

45.4%

38.8%
35.7%

24.8%

2010 2011 2012 2013 2014 2015 -016 2019
-0.2% -1.1%

2017 lO 18

3
-6.2% -5.6% -7.2%

-10.8%

L )

I
2017 €7 7 3 HilE, ZEeiiei B MEORIIEI, &0t 2017 487 H 3 HHTERA M
. HAERBI AR .

< BREKHE TA2 Roc-Rf] B4

A S A A BT HE A RN
A% F A S0 o i 5 T R AR AR
VI

o LIRBUBBUR AR AN SRR EA S

B JERAF Y (K T AR o SRR T
KICRHEL, E R AR I
BEA, EACIEARS W R
S R B L (]

« WENRABURA B ESRE,

R 4R 1 A S W A SR
BRI

s AKX 4z B [10/40 MSCI

India $5%#¢] .

« B AL H I 2006 F
« BRI AL H I 2013 4R




SBIFM EIE# 4
(RATBREBRINEESEZ TESR)

FEEH BRMRE?
RIS AL AR OAERT LR T A REI I A 4

BEAFEESY Rk & A K& ?

PR T BRZE AT i

S AT Sy B BB AT B

&H &8

R E LA TRIERAE) 4.50%
[ b g=¢ ANZ A EHRERT) 1.00%
i BE
HEFESITHER

PUN WS BOREA T G R 0B, BN O30 [l TR 1 DA 2> -
BERER ((hESRETIH

EHE 1.85% (fxim)

TER AARAEAT L N

RE&E AN FH

T E 0.30% (&)

HAhEH

T AT Gy ST At B . AT SR A AR AR E TR B R R A S B .
HAbhE R

o A AL B N4 b CBIBHER]D B2 AT B A B B IR S & I IR (L o IR IS5 5T
PR FIISCZ 1 B A R 8 ST R B2 oR, — MR AL AN BE S Pl 1 e I & A v (R — A H & R ED T
P& AL, A EHR A AR AR R, 5 B RO R 40 B T 1R AE S A R ]

o AEEER B EHEIHE AR E, WH4s5http://www.amundi.com.hk/retail* A i 4 B B3 B #

o RILE TN T ARG #H IR TR AT 2 i@ R BRI o] 1a) 57 ME 3 E A H IRA R RE, 1A
BRI ISR AT A JA L N A B 5E . http://www.amundi.com.hk*.

o it K T A BB R B R CRDGE () AT 43 IR ION B (i) AR S AT B AR SBE RE D T [ B 7 B 8 R L A U
AIRAFZRE, IR T4 http://www.amundi.com.hk*.

* LR N R LSRR B A .

HERS
B AT R, M SR L

8 B AL ) R A A RIEAL AT AT, YRR B e B R AME HUE AT RA



http://www.amundi.com.hk/retail*

