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Disclaimer

Hong Kong Exchanges and Clearing Limited and The Stock Exchange of Hong Kong Limited take no responsibility for the contents of this announcement, make no 
representation as to its accuracy or completeness and expressly disclaim any liability whatsoever for any loss howsoever arisen from or in reliance upon the whole or any 
part of the contents of this announcement.

Notice of Valuation of Residual Value

A.  General information

Issuer The Hongkong and Shanghai Banking Corporation Limited

Guarantor (where applicable)

Underlying type Local index

Date of mandatory call event 6 February 2026

Date of residual value payment No later than 11 February 2026

Status New announcement

B.  CBBC information

Stock code Type MCE time Underlying Divisor
Index currency 

amount
HKD

Board lot Strike Level
Maximum/Minimum 

index level
Residual value per 

CBBC
HKD

Residual value per 
board lot

HKD

69451 Bull 09:32:58 Hang Seng Index 10,000 1 10,000 26,200 26,295.03 0.0096 96

57294 Bull 09:32:42 Hang Seng Index 10,000 1 10,000 26,228 26,295.03 0.0068 68

55976 Bull 09:32:22 Hang Seng Index 10,000 1 10,000 26,250 26,295.03 0.0046 46

57767 Bull 09:20:58 Hang Seng Index 10,000 1 10,000 26,734 26,295.03 0 0

57772 Bull 09:20:58 Hang Seng Index 10,000 1 10,000 26,600 26,295.03 0 0

57774 Bull 09:20:58 Hang Seng Index 10,000 1 10,000 26,450 26,295.03 0 0

55409 Bull 09:20:58 Hang Seng Index 10,000 1 10,000 26,268 26,295.03 0.0028 28

59928 Bull 09:20:58 Hang Seng Index 10,000 1 10,000 26,288 26,295.03 0.0008 8
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Stock code Type MCE time Underlying Divisor
Index currency 

amount
HKD

Board lot Strike Level
Maximum/Minimum 

index level
Residual value per 

CBBC
HKD

Residual value per 
board lot

HKD

60830 Bull 09:20:58 Hang Seng Index 10,000 1 10,000 26,300 26,295.03 0 0

C.  Calculation formula

The residual value per board lot is determined by the Issuer by reference to the following formula:

In the case of a series of index Bull CBBCs:

( Minimum Index Level - Strike Level ) x one Board Lot x Index Currency Amount
Divisor

In the case of a series of index Bear CBBCs:

( Strike Level - Maximum Index Level ) x one Board Lot x Index Currency Amount
Divisor

D.  Additional information

1. If the residual value is a negative amount, it shall be deemed to be zero. If the residual value is equal to or less than the exercise expenses (if any), you will lose all of your investment. 

 

2. Subject to the occurrence of a settlement disruption event, all eligible CBBCs holders will receive the residual value (net of any exercise expenses) (if any) no later than 11 Feb 2026, which 

is the third CCASS settlement day following the end of the MCE valuation period. 

 

3. Capitalised terms not defined in this notice shall have the meanings given to them in the relevant listing documents relating to the CBBCs.

Date: 6 February 2026


