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@ Investment objective

The Fund aims to provide long-term capital growth.

i) Investment strategy

In normal market conditions, the Fund will invest at least 90% of its assets in shares (or securities
similar to shares) of companies in the developed markets of the European Economic and
Monetary Union (EMU). The Fund may also invest in real estate investment trusts, depository
receipts, derivatives, cash, money market instruments and funds. The Fund'’s investment process
identifies stocks from a universe of investable shares from the MSCI EMU Index, and ranks them
from the least attractive to most attractive based upon certain factors, such as value, quality,
momentum, low risk and size. The Investment Manager will then quantitatively select the shares
to create a portfolio which maximises the exposure to the highest ranked stocks whilst

minimising the Fund's risk. The Fund may invest up to 10% in other funds, including HSBC funds.

It may also invest up to 10% in total return swaps. See the Prospectus for a full description of the
investment objectives and derivative usage.

ﬂ Main risks

e The value of investments and any income from them can go down as well as up and you may
not get back the amount originally invested.

e The value of investible securities can change over time due to a wide variety of factors,
including but not limited to: political and economic news, government policy, changes in
demographics, cultures and populations, natural or human-caused disasters etc.

® Derivatives may be used by the Fund, and these can behave unexpectedly. The pricing and
volatility of many derivatives may diverge from strictly reflecting the pricing or volatility of
their underlying reference(s), instrument or asset.

Share class details

Key metrics

NAV per share EUR 10.15
Fund facts

UCITS V compliant Yes
Dividend treatment Accumulating
Dealing frequency Daily
Valuation time 23:00 Ireland
Share class base currency EUR
Domicile Ireland
Inception date 26 April 2021

EUR 212,088,953

HSBC Index and
Systematic Equity Portfolio
Management Team

Fund size

Managers

Fees and expenses

Minimum initial EUR 10,000,000

investment!

Ongoing charge figure? 0.250%
Codes

ISIN IEOOBNOT3862
Bloomberg ticker HSMEEXE ID
SEDOL BNOT386

'Please note that initial minimum subscription
may vary across different distributors

Ongoing Charges Figure, is based on expenses
over a year. The figure includes annual
management charge but not the transaction
costs. Such figures may vary from time to time.

Past performance does not predict future returns. The figures are calculated in the share class base currency, dividend reinvested, net

of fees.

This is a marketing communication. Please refer to the prospectus and to the KIID before making any final investment decisions.
Performance figures will only be published once the share class has achieved a twelve months track record.

Source: HSBC Asset Management, data as at 31 March 2022
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Performance (%) YTD 1 month 3 months 6 months 1 year 3 years ann 5 years ann Since inception
XC - - - - - - - -

Reference Benchmark - -- - - - - - -

31/03/21- 31/03/20- 31/03/19- 31/03/18- 31/03/17-

Rolling performance (%) 31/03/22 31/03/21 31/03/20 31/03/19 31/03/18
XC -- -- -- - -
Reference Benchmark - -- -- -- --
Reference Reference

Equity characteristics Fund Benchmark  3-Year Risk Measures XC Benchmark
No. of holdings ex cash 103 233 Volatility - -
Average market cap (EUR Mil) 64,977 73,039 Information ratio - -
Beta -- --

Sector allocation (%)

Consumer Discretionary 17.79

15.83

: 16.61
Industrials 1551

. 16.54
Financials 15,33

Information Technology 13.70

Energy 6.42

Consumer Staples

Health Care 8.01

Communication Services

4.61

1.75
45

Real Estate

Cash & Others 008 50

= [ynd wm Reference Benchmark

Past performance does not predict future returns. The figures are calculated in the share class base currency, dividend reinvested, net
of fees.

Performance figures will only be published once the share class has achieved a twelve months track record.

Source: HSBC Asset Management, data as at 31 March 2022
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Geographical allocation (%)
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Sector

32.85

Weight (%)

ASML Holding NV

LVMH Moet Hennessy Louis Vuitt

Allianz SE

Schneider Electric Se

TotalEnergies SE
SAP SE

Assicurazioni Generali SpA

Stmicroelectronics Nv
Cie de Saint-Gobain

Wolters Kluwer NV

Information Technology
Consumer Discretionary
Financials

Industrials

Energy

Information Technology
Financials

Information Technology
Industrials

Industrials

Source: HSBC Asset Management, data as at 31 March 2022
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Risk disclosures

® Investment Leverage occurs when the economic exposure is greater than the amount
invested, such as when derivatives are used. A Fund that employs leverage may experience
greater gains and/or losses due to the amplification effect from a movement in the price of
the reference source.

e Further information on the potential risks can be found in the Key Investor Information
Document (KID) and/or the Prospectus or Offering Memorandum.

Index disclaimer

Source: MSCI. The MSCI information may only be used for your internal use, may not be
reproduced or redisseminated in any form and may not be used as a basis for or a component
of any financial instruments or products or indices. None of the MSCI information is intended
to constitute investment advice or a recommendation to make (or refrain from making) any
kind of investment decision and may not be relied on as such. Historical data and analysis
should not be taken as an indication or guarantee of any future performance analysis, forecast
or prediction. The MSCI information is provided on an “as is” basis and the user of this
information assumes the entire risk of any use made of this information. MSCI, each of its
affiliates and each other person involved in or related to compiling, computing or creating any
MSCI information (collectively, the “MSCI Parties”) expressly disclaims all warranties (including,
without limitation, any warranties of originality, accuracy, completeness, timeliness, non-
infringement, merchantability and fitness for a particular purpose) with respect to this
information. Without limiting any of the foregoing, in no event shall any MSCI Party have any
liability for any direct, indirect, special, incidental, punitive, consequential (including, without
limitation, lost profits) or any other damages. (www.msci.com)

Benchmark disclosure

The Investment Advisor will use its discretion to invest in securities not included in the
reference benchmark based on active investment management strategies and specific
investment opportunities. It is foreseen that the reference benchmark will not be used as a
universe from which to select securities. The deviation of the Fund'’s performance relative to
the benchmark is monitored, but not constrained, to a defined range.

Important information

The material contained herein is for marketing purposes and is for your information only. This
document is not contractually binding nor are we required to provide this to you by any
legislative provision. It does not constitute legal, tax or investment advice or a recommendation
to any reader of this material to buy or sell investments. You must not, therefore, rely on the
content of this document when making any investment decisions.

This material is not intended for distribution to or use by any person or entity in any jurisdiction
or country where such distribution or use would be contrary to law or regulation. This material
is not and should not be construed as an offer to sell or the solicitation of an offer to purchase
or subscribe to any investment.

Any views expressed were held at the time of preparation and are subject to change without
notice. While any forecast, projection or target where provided is indicative only and not
guaranteed in any way. HSBC Global Asset Management (UK) Limited accepts no liability for
any failure to meet such forecast, projection or target.

To help improve our service and in the interests of security we may record and/or monitor your
communication with us. HSBC Global Asset Management (UK) Limited provides information to
Institutions, Professional Advisers and their clients on the investment products and services of
the HSBC Group.

Approved for issue in the UK by HSBC Global Asset Management (UK) Limited, who are
authorised and regulated by the Financial Conduct Authority.
www.assetmanagement.hsbc.co.uk

Copyright © HSBC Global Asset Management (UK) Limited 2022. All rights reserved.

Further Information can be found in the prospectus and in our Key Investor Information
Documents published in our Fund Centre at www.assetmanagement.hsbc.co.uk

Source: HSBC Asset Management, data as at 31 March 2022

Follow us on:

m HSBC Asset Management

For more information please contact us
at E-mail:
Wholesale.clientservices@hsbc.com.
www.assetmanagement.hsbc.com/uk
To help improve our service and in the
interests of security we may record and/
or monitor your communication with us.
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