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Notice of Valuation of Residual Value of the Callable Bull/Bear Contracts (the “CBBCs”)
Issued by
The Hongkong and Shanghai Banking Corporation Limited

(Incorporated in Hong Kong with limited liability under the Companies Ordinance of Hong Kong)
Non-collateralised Structured Products
The Hongkong and Shanghai Banking Corporation Limited (the “Issuer”) gives notice that under the terms and conditions of the CBBCs (the “Conditions”), following the occurrence of the Mandatory Call Event (the “MCE”) in respect of the CBBCs described in the table below in the pre-opening session, the continuous trading session or the closing auction session (as the case may be) of the Stock Exchange at the time (the “MCE Time”) and on the date (the “MCE Date”) specified in the table below, the Residual Value in respect of the CBBCs has been determined as follows:
	Stock Code 
	Type 
	MCE Time 
	MCE Date 
	Underlying 
	Issue Size
(CBBCs)
	Number of CBBCs per Entitlement 
	Entitlement 
	Board Lot 
(CBBCs)
	Strike Price 
	Maximum / Minimum Trade Price 
	Residual Value per CBBC 
	Residual Value per Board Lot 

	61811
	BULL
	15:23:32
	19 Oct 2017
	Geely Automobile Holdings Limited
	40,000,000
	10
	1 Share
	10,000
	HK$24.08
	HK$24.15
	HK$0.007
	HK$70

	64944
	BULL
	14:47:07
	19 Oct 2017
	Hong Kong Exchanges and Clearing Limited
	50,000,000
	100
	1 Share
	10,000
	HK$218.38
	HK$216.00
	HK$0.00
	HK$0

	64358
	BULL
	15:23:16
	19 Oct 2017
	Hong Kong Exchanges and Clearing Limited
	50,000,000
	100
	1 Share
	10,000
	HK$216.38
	HK$216.00
	HK$0.00
	HK$0

	64489
	BULL
	15:15:22
	19 Oct 2017
	Geely Automobile Holdings Limited
	40,000,000
	10
	1 Share
	10,000
	HK$24.98
	HK$24.15
	HK$0.00
	HK$0

	61084
	BULL
	15:22:32
	19 Oct 2017
	China Construction Bank Corporation
	80,000,000
	10
	1 Share
	10,000
	HK$6.73
	HK$6.77
	HK$0.004
	HK$40

	61092
	BULL
	15:25:06
	19 Oct 2017
	Industrial and Commercial Bank of China Limited
	80,000,000
	10
	1 Share
	10,000
	HK$6.08
	HK$6.12
	HK$0.004
	HK$40

	65959
	BULL
	15:23:37
	19 Oct 2017
	Galaxy Entertainment Group Limited
	80,000,000
	100
	1 Share
	100,000
	HK$50.58
	HK$51.00
	HK$0.0042
	HK$420

	66636
	BULL
	15:26:22
	19 Oct 2017
	Sunny Optical Technology (Group) Co. Ltd.
	40,000,000
	100
	1 Share
	100,000
	HK$106.88
	HK$107.20
	HK$0.0032
	HK$320


For Bull CBBCs, the Residual Value per Board Lot is determined by the Issuer with reference to the following formula:

	Entitlement x (Minimum Trade Price - Strike Price) x one Board Lot 

	                            Number of CBBCs per Entitlement 


	For Bear CBBCs, the Residual Value per Board Lot is determined by the Issuer with reference to the following formula:

Entitlement x (Strike Price - Maximum Trade Price) x one Board Lot 

                            Number of CBBCs per Entitlement

	


Subject to Settlement Disruption Event, all eligible CBBCs holders will receive the Residual Value (if any) no later than 25 Oct 2017, being the third CCASS Settlement Day following the end of the MCE Valuation Period.

All capitalised terms not defined in this notice have the same meaning as defined in the Conditions. 

Hong Kong, 20 Oct 2017
PUBLIC
PUBLIC
PUBLIC

