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CNI Index Announcement

CNI HK Bank Index and 2 Other
Indices Will Be Launched

To reflect the performance of banking-related companies, as well as
companies with outstanding growth and value styles respectively on
Hong Kong stock market, further enriching index-based investment
instruments, Shenzhen Securities Information Co.,Ltd. will launch CNI
HK Bank Index, CNI HK Connect Growth Index and CNI HK Connect
Value Index on March 26, 2026.

CNI HK Bank Index selects 50 stocks listed on Hong Kong Stock
Exchange with the largest market capitalization as constituents that
belong to banks, bank-affiliated financial groups, or core subsidiaries of
banking groups, after removing those with poor liquidity, low stock price,
insufficient asset quality or inadequate capital adequacy.

CNI HK Connect Growth Index selects 50 stocks listed on Hong Kong
Stock Exchange and eligible for Southbound Trading under Stock
Connect with the highest scores as constituents, with scores calculated
based on expected net profit growth rate, expected earning changes,
average total market cap and expected PEG, after selecting stocks which
satisfy the requirements on liquidity, industry, growth rate of revenue and

ratio of R&D.
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CNI HK Connect Value Index selects 50 stocks listed on Hong Kong
Stock Exchange and eligible for Southbound Trading under Stock
Connect with the highest value scores as constituents, with value scores
calculated based on reciprocal of PE, shareholder yield, and free cash
flow yield, after removing those with poor liquidity, negative net profit,
weak or volatile profitability, insufficient long-term price momentum, or
low free cash flow levels.

For index methodology, lists of constituents and further information,

please visit CNI Index website (www.cnindex.com.cn).
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