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1.3.

2.11.
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SFDR 8 9

SFDR 8 ESG
90%

REITs

ESG ESG

ESG

ESG

ESG
ESG

https://www.assetmanagement.hsbc.co.uk/en/intermediary/about-us/responsible-investing/policies

A
B

A 30% A

A B 50% 10%

10% UCITS UCls

89
20220309/R/B2698-01A-005/M29



10% REITs
29% 25%
1.6.
Plus
1 A B E | X Z
0 . . . . . .
(%) 1.50 0.75 2.00 0.75 0.70 0.00
(%) 0.35 0.35 0.35 0.25 0.20° 0.252
1 F J SP w
(%) 0.375 0.60 0.45% 0.00
(%) 0.25° 0.25 0.20° 0.00

2.11.

90

1.3.
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E
SFDR 8 ESG
90%
REITs
70%
MSCI AC Asia ex Japan
MSCI AC Asia ex Japan Small Cap 25%
ESG ESG

ESG
)l

)l

ESG

ESG
ESG

https://www.assetmanagement.hsbc.co.uk/en/intermediary/about-us/responsible-investing/policies

A

A 30% A

A B 50% 10%

10% UCITS UCls
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15% REITs

29% 2506
1.6.

1 A B E | X z
(%) 150 0.75 200 0.75 070  0.00

(%) 035 035 035 025 0202 025
* F J SP W
(%) 0375 060 0452 0.0

(%) 0252 025 020°  0.00

1.3.

2.11.

5,000,000
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90%
SFDR 8 ESG

100
SMID MSCI EMU SMID
ESG ESG

ESG

ESG

ESG
ESG

https://www.assetmanagement.hsbc.co.uk/en/intermediary/about-us/responsible-investing/policies

29% 25%

SMID

1.6.
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! A B E | X Z

(%) 1.50 0.75 2.00 0.75 0.70 0.00
(%) 0.35 0.35 0.35 0.25 0.202 0.25°
! F J P S33 SP W
(%) 0.375 0.325 0.452 0.00
(%) 0.252 0.20? 0.20? 0.00
1. 1.3.
2.
2.11.
S33 30,000,000

X 5,000,000
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SFDR 8 ESG

90%

REITs

ESG ESG

ESG

ESG

ESG
ESG

https://www.assetmanagement.hsbc.co.uk/en/intermediary/about-us/responsible-investing/policies

10% REITs
10% UCITS UCls

29% 25%
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1.6.

Plus

1 A B E | X Z
(%) 1.50 0.75 2.00 0.75 0.60 0.00
(%) 0.35 0.35 0.35 0.25 0.20° 0.25°

1 F J SP W

(%) 0.375 0.45° 0.00

(%) 0.25° 0.20° 0.00

1.3.

2.11.
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SFDR 8
ESG

90%
REITs

ESG ESG

ESG

ESG

ESG
ESG

https://www.assetmanagement.hsbc.co.uk/en/intermediary/about-us/responsible-investing/policies

10% REITs
10% UCITS UCls

29% 25%
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1.6.

Plus
1 A B E | Z X
0 . . . . . .
(%) 1.50 0.75 2.00 0.75 0.60° 0.60
(%) 0.35 0.35 0.35 0.25 0.20° 0.20°
* F J P SP w
0 . . . .
(%) 0.375 1.00 0.45 0.00
(%) 0.25° 0.35 0.20° 0.00
1.3.

2.11.
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90%
REITs

ESG

ESG

ESG
ESG

SFDR 8 ESG

ESG

ESG

https://www.assetmanagement.hsbc.co.uk/en/intermediary/about-us/responsible-investing/policies

B
A
A

30%

A
A
A B

A
15%
10%

10%

A

30% A
40% 10%

REITs
UCITS UCls
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100

29% 25%
1.6,
1 A B E | X z
(%) 150 075 200 075 070  0.00
(%) 040 040 040 030 0207  0.302
1 F J p3 s1 W
(%) 0375 060 100 055  0.00
(%) 0202 030 040 030  0.00
1.3,
. P 2010 1 22
2.11.
11 12 25
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SFDR 8 ESG MSCI

ESG ESG
ESG
70%

REIT

10%

REIT

30%

https://www.assetmanagement.hsbc.co.uk/en/intermediary/about-us/responsible-investing/policies

ESG ESG ESG
ESG
A
B
A
A A A
A
10%
A 10% A
A
A B 20% 10%
A A
10% REITs
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10% UCITS UCls
29% 25%

! A B E | X Z
(%) 1.50 0.75 2.00 0.75 0.60 0.00
(%) 0.35 0.35 0.35 0.25 0.20° 0.25°

L F J? P W

(%) 0.375 0.45 0.00

(%) 0.25° 0.20 0.00

1.3.
HSBC Global Asset Management (India) Pvt Limited
2.11.

5,000,000
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SFDR 6

E
E
ex Japan
90%
B
A A
A
50%
A 30%
A
A
10% A
10% UCITS
10% REITs
29%

MSCI AC Asia Pacific

REITs
A
A
A
50%
A
UCls
25%

MSCI AC Asia Pacific ex Japan
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1.6.

1 A B E | X z
(%) 150 075 200 075 070  0.00
(%) 035 035 035 025 0207 0252
1 F J s9 sP W
(%) 0375 060 035 0457  0.00
(%) 0252 025 030 0202 0.0
13.

2.11.

5,000,000
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90%

A
B
A
A A A
A
40%
A 30% A
A A
B 50% 10%
A A
10% UCITS UClIs
29% 25%
25%
MSCI Brazil 25% MSCI China 25% MSCI
Russia 25% MSCI India
E
1.6.
E
E
1 A B E | X Z
(%) 1.50 0.75 2.00 0.75 0.70 0.00
(%) 0.35 0.35 0.35 0.25 0.20° 0.25°
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L F J P W

(%) 0375  0.60 0.00

(%) 0257  0.25 0.00

1.3.

2.11.

5,000,000
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90%

REITs
MSCI All
Country World
A
B
A
A A A
A
10%
A 10% A
A
A B 20% 10%
A A
10%
10%
10% REITs
10% UCITS UCls
29% 25%

MSCI AC World
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1.6.

Plus

1 A B E | X Z
(%) 0.80 0.40 1.10 0.40 0.35 0.00
(%) 0.35 0.35 0.35 0.25 0.20° 0.25°

1 F J P SP w

(%) 0.20 0.35° 0.00

(%) 0.25° 0.20° 0.00

1.3.

2.11.

5,000,000
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90%

REITs
A
B /
A
A A A
A
10% /
A 10% A
A /
A B 20% 10%
A A
10% UCITS UCls
29% 25%
FTSE EPRA
Nareit Developed USD
E
1.6.
E
Plus
E
! A B E I X z
(%)? 1.50 0.75 2.00 0.75 0.60 0.00
(%) 0.40 0.40 0.40 025 0.20° 0.20°

! F J P S24 S35 W
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(%) 0.375 040 040 0.0

(%) 0.25° 0.30 0.25 0.00

1. 1.3.

2. A B X Z 3.5%

2.11.
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SFDR 6

90%
REITs
10%
10% REITs
10% UCITS UClIs
29% 2506
10/40
1.6.
1 A B E | X z
(%) 175 0875 225 0875 070  0.00
(%) 040 040 040 030 0202 0.30?
1 F J S3 sP W

(%) 0.437 055 0457 0.0
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(%) 0.302 030 0202  0.00

1.3.

2.11.

5,000,000
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90%

REITs
30%
10% REITs
10% UCITS UCls
29% 25%
S&P/IFCI
1.6.
. A B E | X z
(%) 1.50 0.75 2.00 0.75 0.70 0.00
(%) 0.40 0.40 0.40 030  0.20° 0.30°
. F J SP W
(%) 0.375 0.60  0.45° 0.00
(%) 0.30? 040  0.20 0.00

113

20220309/R/B2698-01A-005/M29



1.3.

2.11.

5,000,000
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90%

10% UCITS UCls
29% 25%
10/40
1.6.
1 A B E | X z
(%) 1.75  0.875 225 0.875 0.70 0.00
(%) 0.40 0.40 0.40 030 0.20°  0.30?
1 F J S7 W
(%) 0.437 0.45 0.00
(%) 0.30? 0.30 0.00

2.11.
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2,500,000
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90%

REITs
10% UCITS UClIs
10% REITs
29% 2506
10/40
1.6.
1 A B E | X z
(%) 150 075 200 075 070  0.00
(%) 035 035 035 025 0202 025
1 F J W
(%) 0375 060 0.0
(%) 0252 025  0.00
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2.11.

2,500,000
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3.3

1.4.
E
T
2022/4/29
T
2005 7 21
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1978
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2014

11 14
[2014] 81
2014 11 17

10%

120

81

81
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2016 3 2016 5 1

[2016] 36
A
2016 11 5 [2016]
127
A
A
A A A
2014 11 14
[2014] 79 79
79 (i) 2014 11 17
(i)
2014 11 17
10%
79
[2016] 36 70
A A

10

2009
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[2016] 36 2

2016 5 1 6
5
[2016] 36
- 2017 11 8
[2016] 36 6
[2016] 36
[2016] 70

RMB
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CNH CNY

40%

5%
(3)
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180 380
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60

www.hkex.com.hk/eng/market/sec_tradinfra/chinaconnect/chinaconnect.htm

UCITS
CSSF

www.hkex.com.hk/eng/csm/chinaConnect.asp?LangCode=en
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l (

2022/4/29 )

2017 7

1

1

3.3.

2016 2

1

1
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2014
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w
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s =2 -a -

100%

)
50%
30%
20%
(

2022/4/29
10%
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1.4.

Federal
Mortgage Association Federal Home Loan Mortgage Corporation
RMBS
CMBS CLO
CDO
5
SPV
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E CoCos

1 (
2022/4/29 )

CoCos

I Core Tierl CommonEquity Tierl CT1/CET1
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CoCos

CoCos
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REIT

UCITS

REITs

REITs

REIT

FPI
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REITs

REITs
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CGT
10

36 10%
36 30%

nT

20
2017 7 1 2020 6 30
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( 2022/4/29
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Haram Halal
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1)

e. UCITS

UCITS
UCls

b) ¢

UCIs

UCls

UCls

UCIs

CSSF

UCITS

CSSF

2009/65/EC

UClIs

139

UCITS

UCITS
10%

12

(N(@)

CSSF
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()

. a) ()

(i)

5%

b)

d)

a) b) ¢

CSSF
78/660/EEC
10%
10%
20%
1.(1)f)
10%
5%
40%
a)
20%
10% 35%
a)(i) 10%
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(1)

10,000,000

a)(i)

25%
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f)

b)

V. a)

b)

a) b) ¢ d

b)

40%

20%

30%

5%

10%

c) d)

35%

83/349/EEC

10%

10%

20

141

80%

100%

I
20%

35%
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NV Via) b) ¢

V1. a) 3.2. 1 (1)e) UCITS
UCls UCITS UCls UCITS
UCls VII
10%
b) Il UCITS
UCls
c)
10%
UCITS UCls
UCITS UCls
HSBC ETFs PLC
HSBC ETFs PLC
UCITS UCls
UCITS UCls
3.00%
UCITS UCls
d) UCITS UCI 25%
e) 3.2. 10% UCITS
UCls UCITS UCls
| (1)e) UCITS UCls
UCITS UCls 20%
UCITS UCI
UCls 30%
VII.
1915
a) 10%
3.2. 10% UCITS UCls
UCITS UCls 20%
b)
c) 10%

UCITS UCls
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d)

VIII.

IX. a)

b)

i

=

b)

1(1)e) g) h)
(i)

143

2010

Vil

10%

IV Via) b) ¢

a)
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a) b)
3.2.
1.
2.
1
1
1
ucCITS
SFTR
2015 11 25
648/2012 2015/2365  SFTR

SFTR 3.2
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1 1.a)

€)
1 ll1a) e)
a. ;
b
ESMA 2014 8 1 ETF UCITS (ESMA/2014/937EN)
ESMA ETF UCITS CSSF 08/356
CSSF 14/592
ESMA ETF UCITS CSSF 14/592
CSSF

25%
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3.2.

SFTR  (iii)CSSF

14/592

14

10%

08/356
(VESMA  ETF

ISDA

146

UCls

15%

75%)

(1)2008
Grand-Ducal

UCITS

2

8

2002 12 20
11 (ii)

(V)CSSF

CSA
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= =4 —a A

A3

20%

CSSF

2017/1131

30%

HSBC Bank plc
147

2017 6 14
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102% ETF
105%
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2010 UCITS
7
3.2.
A B 10%
A B

3.1 6 8

9 8 9 6
30%
50%
ii. 144A
144A
1
1 2007 3 UCITS CESR 17
144A (2)
10%
ii. CFTC
CFTC
CFTC 4.13(a)(3) CFTC

i 1933 1933
2 CFTC 4.13(a)(3)(ii)(A) (B)
3. 4.13(a)(3)

a. 1933 D 501(a)
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b.

c. 1940 1940 3c-5
knowledgeable employee

d. CFTC  4.7(2)(2)(viii)(A)

2009 6 4 2008 12 3

www.assetmanagement.hsbc.com/about-us/responsible-investing/policies
UCITS

150
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Markit iBoxx Markit iBoxx USD Asia
Bond

(MSCI AC
Asia ex Japan)
(MSCI AC Asia ex Japan Small Cap)
MSCI AC Asia Pacific ex Japan
10/40
MSCI Brazil 10/40
25% 25% MSCI Brazil 25%

25% MSCI China 25%
25% MSCI Russia 25%
25% MSCI India

SMID MSCI EMU SMID

MSCI EMU

MSCI Europe

Bloomberg Global Aggregate

JP JP Morgan EMBI
Global Diversified

MSCI Emerging Markets
Net

MSCI AC World

MSCI AC World
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MSCI All Country
World

( 2022/4/29 ICE BB-B

ICE BofA Global High Yield BB-B Constrained USD
Hedged !

Bloomberg Global Aggregate Corporates Diversified
Hedged USD

FTSE EPRA Nareit Developed USD

BB-B 2%

(Bloomberg Global Short Duration High Yield BB-B 2%
Constrained USD Hedged)

S&P/IFCI S & P/ IFCI India
Gross
10/40 MSCI Russia 10/40
10/40 MSCI Thailand 10/40

Bloomberg US Aggregate

2023 6
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16, boulevard d'Avranches, L-1160 Luxembourg, Grand Duchy of Luxembourg

E Anthony Jeffs

« )
HSBC Global Asset Management Limited

8 Canada Square, London E14, United Kingdom
E Dr. Michael Boehm

HSBC Asset Management Germany
Hansaallee 3, 40549 Dusseldorf, Germany

E Jean de Courreges

Luxembourg, Grand Duchy of Luxembourg
E Eimear Cowhey

Dublin, Ireland
E John Li

The Directors' Office S.A.
19, rue de Bitbourg, L-1273 Luxembourg, Grand Duchy of Luxembourg

E Matteo Pardi

HSBC Global Asset Management (France)

Immeuble Coeur Défense - Tour A, 110 Esplanade du Général de Gaulle - La
Défense 4,

75419 Paris Cedex 08, France

HSBC Investment Funds (Luxembourg) S.A.
16, boulevard d'Avranches, L-1160 Luxembourg, Grand Duchy of Luxembourg

E Edmund Stokes

« )
HSBC Global Asset Management Limited

8 Canada Square, London E14, United Kingdom

E Timothy Carvely
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18, rue Henri Hemes, L-8134 Bridel, Grand Duchy of Luxembourg
Cecilia Lazzari

HSBC Investment Funds (Luxembourg) S.A.
16, boulevard d'Avranches, L-1160 Luxembourg, Grand Duchy of Luxembourg

Richard Long

Head of Global Fund Operations

HSBC Investment Funds (Luxembourg) S.A.

16, boulevard d'Avranches, L-1160 Luxembourg, Grand Duchy of Luxembourg

Tim Palmer

HSBC Global Asset Management Limited
8 Canada Square, London E14, United Kingdom

Susanne Van Dootingh

Overrijse, Belgium

HSBC Global Asset Management (France)
Immeuble Coeur Défense - Tour A, 110 Esplanade du Général de Gaulle - La Défense 4,
75419 Paris Cedex 08, France

HSBC Global Asset Management (Hong Kong) Limited
22

HSBC Global Asset Management (UK) Limited

8, Canada Square, London E14 5HQ, United Kingdom

HSBC Global Asset Management (USA) Inc.
452 Fifth Avenue, 7th Floor, New York, NY 10018, USA

HSBC Portfoy Yonetimi A.S.
Esentepe Mahallesi, Bliylikdere Caddesi, N0:128, 34394 Sisli, Istanbul, Turkey

HSBC Global Asset Management (México) S.A. de C.V.
Paseo de la Reforma no. 347, P. 15, Col. Cuauhtémoc, C.P. 06500, México, D.F., México

HSBC Global Asset Management (Switzerland) AG
Gartenstrasse 26 CH — 8002 Zirich.

HSBC Investment Funds (Luxembourg) S.A.
16, boulevard d'Avranches, L-1160 Luxembourg, Grand Duchy of Luxembourg

HSBC Investment Funds (Hong Kong) Limited
1 22
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HSBC Global Asset Management (Singapore) Limited
10 Marina Boulevard, Marina Bay Financial Centre, Tower 2 Level 48-01, Singapore 018983

HSBC Global Asset Management (France)
Immeuble Coeur Défense - Tour A, 110 Esplanade du Général de Gaulle - La Défense 4,
75419 Paris Cedex 08, France

HSBC Trinkaus & Burkhardt AG

Konigsallee 21/23, D-40212, Dusseldorf, Germany
HSBC Global Asset Management (UK) Limited

8 Canada Square, London E14 5HQ, United Kingdom

HSBC Global Asset Management (Malta) Ltd
Operations Centre, 80 Mill Street, Qormi, QRM 3101, Malta

HSBC Global Asset Management (Bermuda) Limited
6 Front Street, 2nd Floor, Hamilton HM 11, Bermuda

HSBC Securities (USA) Inc.
452 Fifth Avenue, New York, 10018, United States

HSBC Saudi Arabia
7267 Olaya-AlMurooj, Riyadh 12283-225, Kingdom of Saudi Arabia

HSBC Bank Australia
Level 36, Tower 1, International Towers Sydney, 100 Barangaroo Avenue, Sydney NSW 2000,
Australia

HSBC Global Asset Management (Japan) K.K.
HSBC Building 11-1, Nihonbashi 3 -Chome, Chuo-Ku, Tokyo, 103-0027, Japan

HSBC Continental Europe, Luxembourg
16, boulevard d'Avranches, L-1160 Luxembourg, Grand Duchy of Luxembourg

HSBC Continental Europe, Luxembourg
16, boulevard d'Avranches, L-1160 Luxembourg, Grand Duchy of Luxembourg

HSBC Continental Europe, Luxembourg
16, boulevard d'Avranches, L-1160 Luxembourg, Grand Duchy of Luxembourg

HSBC Continental Europe, Luxembourg
16, boulevard d'Avranches, L-1160 Luxembourg, Grand Duchy of Luxembourg

HSBC Continental Europe, Luxembourg
16, boulevard d'Avranches, L-1160 Luxembourg, Grand Duchy of Luxembourg
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HSBC Continental Europe — Poland Branch
Krakow Business Park 200, Ul. Krakowska 280, 32-080 Zabierzow, Poland

HSBC Private Bank (Suisse) S.A.
Quai des Bergues 9-17, Case postale 2888, CH-1211 Geneva 1, Switzerland

PricewaterhouseCoopers, Société coopérative
2, rue Gerhard Mercator, B.P. 1443, L-1014 Luxembourg, Grand Duchy of Luxembourg

Elvinger Hoss Prussen société anonyme
2, Place Winston Churchill, L-1340 Luxembourg, Grand Duchy of Luxembourg
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