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The Climate Change Macro Investment Model as Defined by Lord Stern and
HSBC Quantitative Research Team
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The Climate Change Investment Opportunity Set as Defined
4 x Global Sectors & 19 Global Industrial Themes
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HSBC Global Climate Change Index

HSBC Global Climate Change Index
(at launch Sept 07)
x 300 Constituents

> $500m plus Mkt Cap inclusion
> 10% plus Rev from the 19 themes
> Total Mkt Cap $1,400bn

Identified Universe
990 Constituents > $10m+ Mkt Cap
Circa 10% > Revenue from the 19 themes

HSBC Index Database — Edinburgh Scotland

Established 1985 / 65,000 Constituents with $10m+ Mkt Cap
Contains — Open / High / Low / Close / Dividends / Corp Actions
/ Free Float / Index Attributions
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HSBC Global Climate Change Index - Constituent Growth

The HSBC Global Climate Change
Index has been designed to
capture the growing opportunity
set in this rapidly emerging sector.

We have been able to back test to
Jan 2004 before which we are not
able to evidence sufficient
granularity in companies reported
data from which the Index could
be accurately calculated.

Notwithstanding this, there is a
clearly growing number of
companies globally who are
deriving revenues from the
products and services targeted at
addressing the issues created by
Climate Change.

Our Index will continue to capture
this quantitative data set.
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Launch
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300 companies
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Disclaimer

Key Contacts

Kevin Bourne (London)
Equities

+44 (0)20 7991 5235
Joaquim de Lima (London)
Equities Quant

+44 (0)20 7991 6836
Vijay Sumon (London)
Equities Quant

+44 (0)20 7991 6839

Nick Robins (London)
Climate Change Centre of Excellence
+44 (0)20 7991 6778
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HSBC Bank plc. The sales and trading department of HSBC Bank plc is engaged in
selling and trading in securities to which this transmission relates or is relevant.
Accordingly, recipients of this transmission should not regard it as an objective or
independent explanation of the matters contained in it. This transmission has not
been prepared in accordance with regulatory requirements designed to promote the
independence of investment research. Any information contained in this
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