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The HSBC MULTI FACTOR WORLDWIDE EQUITY UCITS
ETF is an open ended UCITS V compliant exchange-traded
fund incorporated in Ireland

Fund objective

The investment objective of the Fund is to achieve capital
growth over the long term. The Fund invests mainly in equities
of companies incorporated anywhere in the world including
emerging markets. The Fund is an actively managed UCITS
ETF. Specifically, in ordinary market conditions the Fund
invests a minimum of 90% of net assets in equities (i.e., shares)
or equity equivalent securities of companies incorporated
anywhere in the world including emerging markets.

The Investment Manager identifies stocks from a universe of
investable equities and uses a proprietary systematic
investment process to create a portfolio which focus on risk
premia offered by exposure to factors such as value,
momentum, quality, size and low risk. The model may use
factors such as, for example:

® Value: Value strategies seek to distinguish between
undervalued and overvalued stocks.

® Quality: Quality strategies seek to distinguish between
companies with high profitability, low leverage and high
quality of earning, which are considered as quality
companies, versus those companies with lower profitability,
higher leverage and lower earnings quality.

® Momentum: Momentum strategies seek to distinguish
between stocks and/or industries with higher recent
performance and lower recent performance, with recent
performance being within the previous 12 months.

® Low Risk: Low Risk strategies seeks to distinguish between
more volatile and less volatile stocks.

® Size: Size strategies seek to distinguish between large and
small companies by market capitalisation of each company
as well as total assets and sales.

Key facts

® Actively managed

® Listed on London Stock Exchange
® Currency listing in GBP and USD
°

Fund registered in several European countries: UK, France,
Germany, Italy, Netherlands, Spain, Sweden. Switzerland

Risk of investing in the fund

Market risk: 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.

Currency exchange risk: Where overseas investments are
held the rate of currency exchange may also cause the value of
such investments to fluctuate.

Emerging market risk: Investments in emerging markets are
by their nature higher risk and potentially more volatile than
those inherent in some established markets.

Derivative risk: A small movement in the value of the
underlying asset can cause a large movement in the value of
the derivative.

You should read and note the risk warnings in the prospectus,
the relevant Key Investor Information Document (KIID) and the
details in the Supplementary Information Document (SID).

Fund details

For UK retail clients

UCITS V compliant

Fund domicile

UK reporting fund status (UKRF)
ISA eligible

SIPP eligible

Issuer

Fund manager

Depositary

Fund administrator

Benchmark

Number of holdings

Published daily on etf.hsbc.com website

Investment strategy method
Base currency

Fund inception date

Listing date

Fiscal year end

Ongoing charge figure (OCF)*
Entry/Exit/Performance fees
Net asset value (NAV) per share
Shares outstanding

Assets under management
Dividend treatment

Dividend frequency

Dividend currency

Dividend per share

Dividend yield**

Dividend ex date

Yes

Ireland

Yes

Yes

Yes

HSBC ETFs Pic

HSBC Global Asset Management
(UK) Ltd

HSBC Institutional Trust
Services (Ireland) DAC
HSBC Securities Services
(Ireland) DAC

MSCI All-Country World Index***
302

Active systematic
UsD

04/07/2014
08/07/2014

31 December

0.25%

No

$15.93
19,838,343
$316,018,955
Distribution
Quarterly
USD

$0.0678
2.65%
16/01/2020

*The ongoing charges figure is based on expenses over a year. The

figure excludes transaction costs
**Gross trailing 12 month yield.

**Until 25 October 2017 the Benchmark was HSBC Worldwide Index

ISIN

SEDOL GBP
SEDOL USD
Ticker GBP

Ticker USD

Index Information

Index name

Index currency

Benchmark type

Index rebalancing frequency
TRindex Bloomberg ticker

TRindex Reuters RIC

IEOOBKZGB098
BKZGB10
BKZGB09
HWWA LN

HWWD LN

MSCI All-Country World Index
USD

Total Return (Net)

Quarterly
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Source: HSBC Global Asset Management (UK) Limited.

All data as at 31/03/2020.
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A Until 25th October 2017 the name of the Fund was HSBC Worldwide Equity UCITS ETF

Investment Strategy revised on 25th October 2017 from market cap based investing to a multi factor model




Sector allocation of the Fund Geographical Allocation of the Fund

u Information Technology (21.20%) m United States (54.74%)
Health Care (14.95%) 0,
= Financials (12.45%) Japan (6.56%)

= Consumer Discretionary (12.06%) = China (5.32%)
= Industrials (11.44%) = Switzerland (3.98%)
= Communication Services (10.45%) = United Kingdom (3.85%)
B Consumer Staples (6.64%)
Utiities (2.74%) France (2.61%)
= Energy (2.25%) = Taiwan (2.34%)
Real Estate (2.02%) Canada (2.18%)
= Materials (1.99%) Korea (2.18%)
Cash & Others (1.83%) Others (16.23%)

Those financial derivative instruments (such as futures or warrants) used to

gain market access are reflected in the country and sector breakdowns as Others: Australia (1.64%), Germany (1.61%), Denmark (1.47%), Netherlands (1.41%),

the underlying equities to which economic exposure is obtained. Russia (1.26%), India (1.07%), Hong Kong (0.74%), Singapore (0.65%), Italy (0.49%),
Spain (0.42%), Brazil (0.40%), Israel (0.39%), Thailand (0.38%), Norway (0.35%), New
. Zealand (0.31%), Turkey (0.30%), Austria (0.26%), Greece (0.26%), Malaysia (0.16%),
Top 10 hOIdmgS of the Fund Mexico (0.15%), Indonesia (0.14%), Belgium (0.11%), Colombia (0.10%), South Africa
(0.10%), Ireland (0.08%), Poland (0.06%), Chile (0.06%), Portugal (0.03%), Finland
Microsoft Corp 3.37% Intel Corp 1.11% (0.02%), Cash & Others (1.83%)
Samsung Eectronics Co
Apple Inc 2.80% 9 1.03%
Ltd Source: HSBC Global Asset Management (UK) Limited.
Amazon.com Inc 2.03% Facebook Inc 0.99% All data as at 31/03/2020
Alphabet Inc 2.02% AT&T Inc 0.98%
Roche Holding AG 1.15% PepsiCo Inc 0.93%
Yearly fund performance (%)
31/03/15- 31/03/16- 31/03/17- 31/03/18- 31/03/19-
31/03/16 31/03/17 31/03/18 31/03/19 31/03/20
HSBC MULTI FACTOR WORLDWIDE EQUITY UCITS ETF! -4.60 14.66 14.81 0.38 -14.02
Benchmark® -4.65 15.22 15.17 2.68 -11.26
Fund and Index performance (%)
Since
1 3 1 3 years 5years inception
month months year ann. ann. ann.
HSBC MULTI FACTOR WORLDWIDE EQUITY UCITS ETF! -14.09 -22.24 -14.02 -0.31 1.62 1.52
Benchmark? -13.50 -21.37 -11.26 1.62 2.89 2.58

1Until 25th October 2017 the name of the fund was HSBC Worldwide Equity Index UCITS ETF
2Until 25 October 2017 the Benchmark was HSBC Worldwide Index
Source: HSBC Global Asset Management (UK) Limited. All data as at 31/03/2020.

Past performance is not an indicator of future returns.
Performance is shown using the net asset value of the fund, calculated from the closing price of the underlying securities.

Performance is shown after fees including re-invested dividends in the base currency of the fund and does not take into account any currency
exposure that may exist against the trading currency of the fund, where this is different.

Further information on HSBC ETFs Tel: +4 E-mail: etf s@hsbc.com Website: www _etf hsbc.com

Fund information: The HSBC ETFs are sub-funds of HSBC ETFs plc (“the Company”), an investment company with variable capital and segregated liability between sub-
funds, incorporated in Ireland as a public limited company, and is authorised by the Central Bank of Ireland. The company is constituted as an umbrella fund, with
segregated liability between sub-funds. Shares purchased on the secondary market cannot usually be sold directly back to HSBC ETFs plc. Investors must buy and
sell shares on the secondary market with the assistance of an intermediary (e.g. a stockbroker) and may incur fees for doing so. In addition, investors may pay
more than the current Net Asset Value per share when buying shares and may receive less than the current Net Asset Value per Share when selling them.

For investors in the UK: UK based investors in HSBC ETFs plc are advised that they may not be afforded some of the protections conveyed by the Financial Services and
Markets Act (2000), ("the Act"). The Company is recognised in the United Kingdom by the Financial Conduct Authority under section 264 of the Act. If you have any doubts
as to the suitability of this type of investment for your needs you should consult a financial adviser.

Restrictions: The shares in HSBC ETFs plc have not been and will not be offered for sale or sold in the United States of America, its territories or possessions and all
areas subject to its jurisdiction, or to United States Persons. Affiliated companies of HSBC Global Asset Management (UK) Limited may make markets in HSBC ETFs plc.

Index risk: The index will be exposed to a number of risks and potential investors should be aware that the value of investments based on the index can go down as well as
up and they may not get back the amount originally invested.

Tax: The information in this presentation is based on HSBC's interpretation of current legislation and HM Revenue & Customs practice. While we believe that this
interpretation is correct, we cannot guarantee it. Legislation and tax practice may change in the future. Tax treatment is based upon individual client circumstances.

Index disclaimer: MSCI Index — 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).

All applications are made on the basis of the current HSBC ETFs plc, Prospectus, relevant Key Investor Information Document (KIID), Supplementary Information Document
(SID) and Fund Supplement, and most recent annual and semi-annual reports, 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. Investors and potential investors should read and note the risk warnings in the prospectus,
relevant KIID and Fund supplement (where available) and additionally, in the case of retail clients, the information contained in the supporting SID.

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.

This document is approved for issue in the United Kingdom by HSBC Global Asset Management (UK) Limited, who are authorised and regulated by the Financial Conduct
Authority. www.assetmanagement.hsbc.com/uk

Copyright © HSBC Global Asset Management (UK) Limited 2020. All rights reserved.

To help improve our service and in the interests of security we may record and/or monitor your communication with us.

Further information can be found in the prospectus.




