FCN / ELI

PI purchase the ELI/FCN at ( 100% )

ELI have server observation periods. Investor can have the “fixed coupon™ at the end of each period.

The coupon is most likely higher than the certificated deposit.

\7

If the stock price 1s higher or equal to the knock out price on the observation date, knock out event will then occur

and principal will be paid to investor.

» If there is no knock out event and the stock price is lower than the strike price on maturity date, investor will have

the share of the worst performance stock.

» On the contrary, investor will have the principle and interest in cash.
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FCN / ELI

Case 1: All underlying prices are equal or high than the knock out price in any observation date — Knock Out Event

Observation Date

Underlying AHAT B ) 2019-11-04 2019-12-02
1) (00066.HK) (00288.HK)
HKD HKD
#15/07(00066.HK)
KO Barrier (100%) 37.12<139.44<746 .40 48.72>=46.40
RIS . it SR 00288 HI) HKD HID
_ 46 .40 7 56 =il . 6.05<6.43<7.56 7.94>7 56
Spot Price HE&E
Knock Out
g NO YES
Strike Price (80%) HKD HKD Eais
HiTE 37.12 6.05 Outcome HKD 32,875 +
Wrah HIsR 2270 HKD 3.000.000
Trade Date
=50 2019-09-18
3z
50 4872 s A
Issue Date P — 45 46.40 (00066.HK)
- = 39.44 :
#1TH 40 == Strike price
3712 — .
o e 2010-11-04 35 Knock out price
ervation Date S—
- 2019-12-02 9/18/2019 11/4/2019 12/2/2019 Spot
2020-01-02 8 7.94 .
7.56 EiMERE
Nominal Amount 7 6.43 (00288 .HK)
HKD 3,000,000 . .
HE 6 6.05 === Strike price
=== Knock out price
Coupon p.a. (%) i 5 Spot
0% @ Spo
Ba®(FEE) 9/18/2019 11/4/2019 12/2/2019
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FCN / ELI

Case 2: All underlying prices are equal or high than the strike price but lower than the knock out price on maturity date — Cash settlement

Underlying AEAF BMEEE Observation Date 2020-01-02
et 2019-11-04 2019-12-02 CBE)
=Ty (00066.HK) (00288.HK)
_ _ HKD HKD HKD
Sk Bamer (1002 HKD HKD ARAR00066.HK) 57 1939 44<46 40 34.80<37.12 37.12<241.76<<46.40
EaLiEE
oot pr Hﬁ%ft 4640 7.56
pot Price = i HKD HKD HKD
= HEPR(00288.HK) 6.05<6.43<7.56 5.67<6.05 6.05<7.27<7.56
Strike Price (80%) HKD HKD
T 3712 6.05 Qutcome HKD 32,875 +
TR it HKD 32,875 HKD 32,875 Mot bl
Trade Date
5 2019-09-18
= 50 .
46.40 BENT
Issue Date 45 39.44 (00066.HK)
- 2019-10-02 40 41.76 S
s 15 3112 — Strike price
2019-11-04 30 34.80 Knock out price
Observation Date —
- 2019.19.02 9/18/2019 11/4/2019 121212019 11212020 Spot
2020-01-02 8 :
7.56 797 B
Nominal Amount 7 6.43 <7 (00288.HK)
HKD 3,000,000 .
EE 6 6.05 Strike price
5.67 == Khnock out price
L 13.15% ° - ot
15% 9/18/2019 11/4/2019 121212019 11212020 po
KRS (4 3=)
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FCN / ELI

Case 3-1: Any underlying price is lower than the strike on maturity date — Physical settlement

Underlying

=

KQ Barrier (100%)

i 3
(00066.HK)

R
(00288.HK)

EER(EF)

- HKD HKD
I
AR 46.40 756
Spot Price B E&1E
Strike Price (80%) HKD HKD
#iTE 37.12 6.05
Trade Date
‘ 2019-09-18
Z&5H
Issue Date

_ 2019-10-02
#4178

2019-11-04

Observation Date
——— 2019-12-02

i 2020-01-02
Nominal Amount

HKD 3,000,000
=&
Coupon p.a. (%)
. 1315%

Observation Date 2020-01-02
s 2019-11-04 2019-12-02 mE
. HKD HKD HKD
ABBIAFI00066HK) 57 1030 44<46 40  3712<44.27<46 .40 34.80<37.12
. HKD HKD HKD
RMEIFR00288HK) g 526437 56 7.94>7 56 6.05<7.27<7 56
— HKD 32,875 +
i HKD 32,875 HKD 32,875 3,000,000/37.12=80,8185%
o #5427 5](00066.HK)
9| 4640 BHAR]
45 0.44 (00066.HK)
40 44.27 o
35 37 12 _— Strike price
20 i == Khnock out price
9/18/2019 11/4/2019 12/2/2019 1212020 == Spot
8 7,24 .
7.56 M E
7 4 727 (00288.HK)
6 6.05 === Strike price
5 === Kbnock out price
9/18/2019 11/4/2019 121212019 1/2/2020 == Spot
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FCN / ELI

Case 3-2: Any underlying price is lower than the strike on maturity date — Physical settlement

Underlying

L)

KO Barrier (100%)

AR R]
(00066.HK)

=M
(00288.HK)

ErlHiEE HKD KD
Al
= 46 40 756
Spot Price RE{E
Strike Price (80%) HKD HKD
HITE 37.12 6.05
Trade Date
. 2019-09-18
*5H
Issue Date
_ 2019-10-02
#497H
2019-11-04
Observation Date
I 2019-12-02
) 2020-01-02

Nominal Amount
miE

HKD 3,000,000

Coupon p.a. (%)
BESE(FF)

13.15%

Observation Date 2020-01-02
@=A 2019-11-04 2019-12-02 (FEH)
HKD
HKD HKD
A F1(00066. HK) 32.48<<37.12
37.12<39.44-246 40 37.12<144.27 <4640 (32.48-46 40)/46 40=-30%
HKD
HKD HKD
EMEIFEE(00288.HK) 5.67<<6.05
B6.05<I6.43<7.56 5.29<6.05 (5.67-7 56)/7 56=-25%
HKD 32,875 +
Oﬁ%me HKD 32,875 HKD 32,875 3,000,000/37.12=80,818%
481 51(00066.HK)
50 T
46 .40 BEAE
45 30.44 (00066.HK)
40 4427 &b <— I5E
35 3712 2 48 Strike price
30 Knock out price
9/18/2019 11/4/2019 12/2/2019 1/2/2020 Spot
8 .
756 i P
7 - (00288.HK)
— T
6 6.05
.29 — 5.67 Strike price
5 .
9/18/2019 11/4/2018 12/2/2019 1/2/2020 o= Knock out price

Spot
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¥ & P (Disclaimer)

Important Notice:

The information herein is for general reference and your private use only. KGI Asia Limited and its
affiliates make no representation, warranty or guarantee as to the accuracy, timeliness and/or
completeness of such information. This document should not be distributed and/or circulated to any
third party without KGI Asia Limited’ s prior written consent. This document does not and should not
be construed to constitute any promotion of or any offer or invitation or solicitation of any offer
to buy or sell any securities. You are advised to exercise caution in relation to the contents of
this document. If you are in any doubt about any of such contents, you should obtain independent
professional advice. The funds/investment products mentioned herein have not been authorized by the
Hong Kong Securities and Futures Commission (SFC) (except those specifically referred to as funds
and/or investment products which have been authorized by the SFC). The SFC takes no responsibility
for the soundness of any authorized funds or investment products and authorization of such funds or
investment products by the SFC does not imply that investment in them i1s recommended by the SFC.
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