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. Introduction PSPPSR

Asset Class Equity
This document provides information about the sustainability characteristics of the Investment Region Global
Fund and provides sustainability-related metrics for the Fund. Its content is based on
the Financial Conduct Authority’s (FCA) Sustainability Disclosure Requirements (SDR) Fund Base Currency GBP
and it complies with the FCA's Environmental, Social and Governance (ESG) Fund Size
sourcebook. 5512

: (GBPm)

This document uses data as at 31 March 2026, unless otherwise stated. It will be FTSE Developed ESG

updated at least annually. This version covers the period from 1 January 2025 to 31
March 2026. We selected this period so that we can align the publication of this

report with other annual regulatory reporting that we publish for this fund. This :
version therefore includes a short period of time from 1 - 14 January 2025 which was Links:
before the Fund became classed as a “non-labelled product with sustainability :
characteristics” under SDR and started using an SDR defined term in its name from :
14 January 2025. i 2. SDR entity report

3. TCFD product report

Reference Benchmark  Low Carbon Select
Index

1. SDR Consumer facing disclosure

o The Fund aims to track the performance of the FTSE Developed ESG Low Carbon Select Index
Investment objective \ . .
(the 'Index') before the deduction of charges.

The Fund will invest directly in shares of all of the companies that make up the Index and in the
same or very similar proportions in which they are included in the Index. However, there may be
circumstances when it is not possible or practical for the Fund to invest in shares of all the
companies of the Index. The Fund’s performance is measured against the Index, because the
Fund intends to track the performance of the Index. By investing in the companies that make up
the Index the Fund promotes the following sustainability.

Investment strategy

/"‘ At the point of the annual rebalance of the Index in q At the point of the annual rebalance of the Index in
‘ September, the Fund aims to achieve an overall reduction Z September, the Fund aims to achieve an overall
in carbon emissions intensity and fossil fuel reserves being — improvement in the average FTSE Russell ESG rating
50% less than average carbon emissions and fossil fuel being 20% higher than the average of the assets
reserves of the assets represented by the FTSE Developed represented by the Parent Index.

Index (the ‘Parent Index’);

These reductions and improvements are targeted once a year, meaning throughout the year the levels achieved may vary. The Index is net
of tax that applies to UK funds. The Index is comprised of the shares (equities) of large and medium sized companies from developed
markets. The Index removes companies involved in certain activities and uses a process known as “tilting”. This involves increasing or
decreasing the proportion of the remaining companies until the overall aims of the Index are met. Further information about the Index and
the criteria can be found in the Prospectus.

Does this Fund have a sustainability label?

@ This Fund does not have a UK sustainable investment label since the Index it tracks has not been designed to meet the FCA's
specific label requirements. Sustainable investment labels help investors find products that have a specific sustainability goal.
The use of sustainability labels is voluntary and requires funds to meet specific requirements set out by the FCA.

Although the Fund does not have a sustainability label, it does have some sustainability characteristics.


https://www.assetmanagement.hsbc.co.uk/api/v1/download/document/gb00bn71rz01/gb/en/sdr%20consumer%20facing%20disclosure
https://www.assetmanagement.hsbc.co.uk/api/v1/download/document/gb00bn71rz01/gb/en/sdr%20consumer%20facing%20disclosure
https://www.assetmanagement.hsbc.co.uk/en/individual-investor/about-us/responsible-investing/sustainability-disclosures
https://www.assetmanagement.hsbc.co.uk/en/individual-investor/about-us/responsible-investing/-/media/Files/attachments/uk/common/sdr-report-2025
https://www.assetmanagement.hsbc.co.uk/api/v1/download/document/gb00bn71rz01/gb/en/tcfd%20report
https://www.assetmanagement.hsbc.co.uk/api/v1/download/document/gb00bn71rz01/gb/en/tcfd%20report
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Sustainability Metrics

Weighted Average Cal‘bon Intensity (‘WACI’) -+ vrreee e e

Carbon intensity Carbon intensity measures the quantity of carbon emissions per
(Scope 1+2 tCO,e/USDmn, S&P Trucost) million dollars of an issuer of a financial investment. It is a measure
of environmental efficiency of an issuer, measuring issuer carbon
Coverage % emissions, relative to issuer economic output.
@,ﬂ Weighted Average Carbon Intensity is the sum of all issuer carbon
Fund m 96 intensity, weighted by the allocation to that issuer. A lower figure
represents a more favourable outcome.
Parent Index m 95
The Index aims to achieve a 50% reduction in comparison to the
Parent Index at the point of annual rebalance in September.
Reduction*  51% f
Data Source: S&P Trucost

FOSS“ Fuel ReSGrVGS Intensity . ..........................................................................................
Fossil Fuel Reserves Intensity Fossil Fuel Reserves Intensity describes the quantities of
(Tonnes CO,e/USD million Market Cap) greenhouse gas emissions that could be generated if the proven
and probable fossil fuel reserves owned by companies were
Coverage** % realised and burned.
A lower figure represents a more favourable outcome.
o red XN 1 . . o .
The Index aims to achieve a 50% reduction in comparison to the
0 . Parent Index 873.4 3 Parent Index at the point of annual rebalance in September.
0 Data source: S&P Trucost

Reduction*  50% t

FTSE Russe" ESG Ratlng @+ vvrrrrre e e

FTSE Russell ESG Rating FTSE Russell ESG ratings are a measure of the overall quality of a
company’s management of issues associated with three ESG
pillars, being environmental, social, and governance, whereby each

Coverage % pillar has several themes against which companies are assessed.

Themes range from climate change to health and safety and tax

transparency. Several underlying indicators are used to determine

the overall FTSE Russell ESG rating. A higher FTSE Russell ESG

95 Rating indicates more favourable management of ESG issues, in
the view of FTSE Russell.

Parent Index

The Index aims to achieve a 20% improvement in comparison to
the Parent Index at the point of annual rebalance in September.

Data Source: FTSE Russell

Improvement*  17% f

*The levels of reduction or improvement will vary throughout the year and may be larger or smaller than the aims set at the annual rebalance.
** Fossil Fuel Reserves Intensity data is sector specific, focusing on the Industrial Metals and Mining, Precious Metals and Mining, and Oil Gas & Coal sectors. Other sectors do not have this

type of data and will therefore be uncovered by definition. 2

Source: HSBC Asset Management (Fund Services UK) Limited, data as at 31 March 2026
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Glossary

Weighted Average
Carbon Intensity
Commonly referred to
as WACI

Fossil Fuel Reserves
Intensity

FTSE Russell ESG
Rating

Coverage
Percentage

Carbon dioxide
equivalent
“CO,e"

Unit is tonnes of carbon dioxide equivalent per million of USD (tCO,e/USD m)

In line with the Index methodology, we report Scope 1 and 2 greenhouse
gas emissions only. However, TCFD reporting for this fund additionally
reports Scope 3 greenhouse gas emissions in line with regulatory
requirements.

For corporate issuers, the “economic output” is million USD of revenue.

“Weight of the investment” is the market value of the investment divided by
the value of the portfolio.

Scope 2 emissions are location-based, which means their calculation
method reflects the average emissions intensity of grids on which energy
consumption occurs (using mostly grid-average emission factor data).
Source: Scope2_ExecSum_Final.pdf (ghgprotocol.org).

The reported figure is adjusted for eligible data coverage based on share of
holdings and data availability. This allows for better comparability to other
funds.

Unit is tonnes of carbon dioxide equivalent per million of USD in market
capitalisation (tCO,e/USD m).

Fossil Fuel Reserves Intensity data is sector specific, focusing on the
Industrial Metals and Mining, Precious Metals and Mining, and Oil Gas &
Coal sectors. Other sectors do not have this type of data and will therefore
be uncovered by definition.

Units in decimal number ranging from 0-5 with the higher score being
better.

This indicates the proportion of the fund/benchmark for which data can be
sourced.

Some assets, like cash and derivatives are not applicable and are not part of
the calculation.

Total amount of greenhouse gas emission types converted into carbon
dioxide resulting in the total unit of emissions.

Source: HSBC Asset Management (Fund Services UK) Limited, data as at 31 March 2026

How we calculate?

Sum of the carbon emissions
divided by economic output,
multiplied by the weight of the
investment. The result is divided
by the total coverage percentage.

How we calculate?

Sum of the reserve emissions
divided by market cap, multiplied
by the weight of the investment

How we calculate?

Sum of the FTSE ESG scores
multiplied by the weight of the
investment. The result is divided
by the total coverage percentage.


https://ghgprotocol.org/sites/default/files/Scope2_ExecSum_Final.pdf
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Risk disclosures

*

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.

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

The Fund may invest in Emerging Markets, these markets are less established,
and often more volatile, than developed markets and involve higher risks,
particularly market, liquidity and currency risks.

Where overseas investments are held the rate of currency exchange may cause
the value of such investments to go down as well as up.

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

To the extent that the Fund seeks to replicate index performance by holding
individual securities, there is no guarantee that its composition or performance
will exactly match that of the target index at any given time (“tracking error”).

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.

Liquidity is a measure of how easily the Fund'’s holdings can be quickly converted
to cash. The value of the Fund’s holdings may be significantly impacted by
liquidity risk during adverse market conditions.

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.



mailto:Wholesale.clientservices@hsbc.com
http://www.assetmanagement.hsbc.com/uk
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Important information

The material contained in this SDR Product report is for information only. This document is not contractually binding. 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.

This fund is a sub-fund of HSBC Index Tracker Investment Funds, an Open Ended Investment Company that is authorised in the UK by the
Financial Conduct Authority. The Authorised Corporate Director is HSBC Asset Management (Fund Services UK) Limited and the Investment
Manager is HSBC Global Asset Management (UK) Limited. All applications are made on the basis of the HSBC Index Tracker Investment
Funds prospectus, Key Investor Information Document (KIID), Supplementary Information Document (SID) and most recent annual and semi
annual report, which can be obtained upon request free of charge from HSBC Global Asset Management (UK) Limited, 8, Canada Square,
Canary Wharf, London, E14 5HQ, UK, or the local distributors. Investors and potential investors should read and note the risk warnings in the
prospectus and relevant KIID and additionally, in the case of retail clients, the information contained in the supporting SID.

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 Asset Management (Fund Services UK) Limited accepts no liability for
any failure to meet such forecast, projection or target.

The value of investments and any income from them can go down as well as up and investors may not get back the amount originally
invested. Where overseas investments are held the rate of currency exchange may also cause the value of such investments to fluctuate.
Investments in emerging markets are by their nature higher risk and potentially more volatile than those inherent in some established markets.
Stock market investments should be viewed as a medium to long term investment and should be held for at least five years. Any performance
information shown refers to the past and should not be seen as an indication of future returns.

To help improve our service and in the interests of security we may record and/or monitor your communication with us. HSBC Asset
Management (Fund Services 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 Asset Management (Fund Services UK) Limited, who are authorised and regulated by the Financial
Conduct Authority.

HSBC Asset Management is the brand name for the asset management business of HSBC Group, which includes the investment activities
provided through our local regulated entity, HSBC Asset Management (Fund Services UK) Limited.

www.assetmanagement.hsbc.co.uk

Copyright © HSBC Asset Management (Fund Services UK) Limited 2026. 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 (Fund Services UK) Limited, data as at 31 March 2026


http://www.assetmanagement.hsbc.co.uk/
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Notice and Disclaimer for Reporting Licenses

Certain information contained herein (the “Information”) is sourced from/copyright of MSCI Inc., MSCI ESG Research LLC, or their affiliates
("MSCI"), or information providers (together the “MSCI Parties”) and may have been used to calculate scores, signals, or other indicators. The
Information is for internal use only and may not be reproduced or disseminated in whole or part without prior written permission. The
Information may not be used for, nor does it constitute, an offer to buy or sell, or a promotion or recommendation of, any security, financial
instrument or product, trading strategy, or index, nor should it be taken as an indication or guarantee of any future performance. Some funds
may be based on or linked to MSCI indexes, and MSCI may be compensated based on the fund’s assets under management or other
measures. MSCI has established an information barrier between index research and certain Information. None of the Information in and of
itself can be used to determine which securities to buy or sell or when to buy or sell them. The Information is provided “as is” and the user
assumes the entire risk of any use it may make or permit to be made of the Information. No MSCI Party warrants or guarantees the originality,
accuracy and/or completeness of the Information and each expressly disclaims all express or implied warranties. No MSCI Party shall have
any liability for any errors or omissions in connection with any Information herein, or any liability for any direct, indirect, special, punitive,
consequential or any other damages (including lost profits) even if notified of the possibility of such damages.

This disclosure was developed using information from MSCI ESG Research LLC or its affiliates or information providers. Although HSBC Asset
Management (Fund Services UK) Limited's information providers, including without limitation, MSCI ESG Research LLC and its affiliates (the
“ESG Parties”), obtain information (the “information”) from sources they consider reliable, none of the ESG Parties warrants or guarantees the
originality, accuracy and /or completeness, of any data herein and expressly disclaim all express or implied warranties, including those of
merchantability and fitness for a particular purpose. The 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 of, or a component of, any financial instruments or products or indices. Further,
none of the information can in and of itself be used to determine which securities to buy or sell or when to buy or sell them. None of the ESG
Parties shall have any liability for any errors or omissions in connection with any date herein, or any liability for any direct, indirect, special,
punitive, consequential or any other damages (including lost profits) even if notified of the possibility of such damages.

Standard & Poor’s and S&P are registered trademarks of Standard & Poor’s Financial Services LLC (“S&P”) and Dow Jones is a registered
trademark of Dow Jones Trademark Holdings LLC (“Dow Jones”) and have been licensed for use by S&P Dow Jones Indices LLC and
sublicensed for certain purposes by HSBC Asset Management Limited. This is a product of S&P Dow Jones Indices LLC, and has been
licensed for use by HSBC Asset Management Limited. This fund is not sponsored, endorsed, sold or promoted by S&P Dow Jones Indices
LLC, Dow Jones, S&P, their respective affiliates and neither S&P Dow Jones Indices LLC, Dow Jones, S&P, their respective affiliates make any
representation regarding the advisability of investing in such product(s).

FTSE International Limited ("FTSE") © FTSE 2026. "FTSE®" is a trade mark of the London Stock Exchange Group companies and is used by
FTSE International Limited under licence. All rights in the FTSE indices and / or FTSE ratings vest in FTSE and/or its licensors. Neither FTSE
nor its licensors accept any liability for any errors or omissions in the FTSE indices and / or FTSE ratings or underlying data. No further
distribution of FTSE Data is permitted without FTSE's express written consent.

www.assetmanagement.hsbc.co.uk

Copyright © HSBC Asset Management (Fund Services UK) Limited 2026. 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 (Fund Services UK) Limited, data as at 31 March 2026


http://www.assetmanagement.hsbc.co.uk/
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