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Stock Exchanges — Results

AMSTERDAM, DECEMBER 7, 2023: S&P DJI Netherlands B.V., a wholly owned subsidiary of S&P
Dow Jones Indices LLC., (“S&P Dow Jones Indices” or “S&P DJI”) is the benchmark administrator for
the HSBC Pan Arab MultiFactor Index Series. The HSBC Pan Arab MultiFactor Index Series is owned
by HSBC Bank Plc (“HSBC”).

S&P DJI has conducted a consultation with market participants on a potential change to the current list
of eligible stock exchanges for all sub-indices in the HSBC Pan Arab MultiFactor Index Series. The
change will exclude Egypt from the list of the eligible countries where the primary stock exchange is
used for stock selection of each sub-index as detailed in the table below.

\ Methodology

Change \ Previous List Updated List

Eligible Saudi Arabia Saudi Arabia

Countries Qatar Qatar
United Arab Emirates United Arab Emirates
Bahrain Bahrain
Egypt -
Kuwait Kuwait
Oman Oman

IMPLEMENTATION TIMING

S&P DJI will implement the change in conjunction with each sub-index’s rebalancing date as detailed in
the below table.

Index Name Rebalancing Date
HSBC Pan Arab MultiFactor Gross Price Return Index (USD) - Sub Index 3 December 2023
HSBC Pan Arab MultiFactor Gross Price Return Index (USD) - Sub Index 1 January 2024
HSBC Pan Arab MultiFactor Gross Price Return Index (USD) - Sub Index 2 February 2024

For more information about S&P Dow Jones Indices, please visit www.spglobal.com/spdiji.



https://www.spglobal.com/spdji/en/documents/indexnews/announcements/20231122-1467658/1467658_hsbc-pan-arab-multi-factor-series-consult-11-22-2023.pdf
https://www.spglobal.com/spdji

APPENDIX
The table below lists the indices impacted by this change.

Index Name
HSBC Pan Arab MultiFactor Price Return Index (USD)

HSBC Pan Arab MultiFactor Price Return Index (USD) - Sub Index 1

HSBC Pan Arab MultiFactor Price Return Index (USD) - Sub Index 2

HSBC Pan Arab MultiFactor Price Return Index (USD) - Sub Index 3

HSBC Pan Arab MultiFactor Net Total Return Index (USD)

HSBC Pan Arab MultiFactor Net Total Return Index (USD) - Sub Index 1

HSBC Pan Arab MultiFactor Net Total Return Index (USD) - Sub Index 2

HSBC Pan Arab MultiFactor Net Total Return Index (USD) - Sub Index 3

HSBC Pan Arab MultiFactor Gross Price Return Index (USD)

HSBC Pan Arab MultiFactor Gross Price Return Index (USD) - Sub Index 1

HSBC Pan Arab MultiFactor Gross Price Return Index (USD) - Sub Index 2

HSBC Pan Arab MultiFactor Gross Price Return Index (USD) - Sub Index 3

HSBC Pan Arab MultiFactor Gross Net Total Return Index (USD)

HSBC Pan Arab MultiFactor Gross Net Total Return Index (USD) - Sub Index 1

HSBC Pan Arab MultiFactor Gross Net Total Return Index (USD) - Sub Index 2

HSBC Pan Arab MultiFactor Gross Net Total Return Index (USD) - Sub Index 3
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ABOUT S&P DOW JONES INDICES

S&P Dow Jones Indices is the largest global resource for essential index-based concepts, data and
research, and home to iconic financial market indicators, such as the S&P 500e and the Dow Jones
Industrial Averagee. More assets are invested in products based on our indices than products based on
indices from any other provider in the world. Since Charles Dow invented the first index in 1884, S&P
DJI has been innovating and developing indices across the spectrum of asset classes helping to define
the way investors measure and trade the markets.

S&P Dow Jones Indices is a division of S&P Global (NYSE: SPGI), which provides essential
intelligence for individuals, companies and governments to make decisions with confidence. For more
information, visit www.spglobal.com/spdiji.
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