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Name of issuer HSBC UK Bank pic
Name of RCB programme HSBC UK Bank pic EUR2t gramme
HSBC UK
Name. job it Emal
Phone: +44 121 4505506
Mobile: +44 7769175611
Date 2500972026
StartDate 1110812026
End Date of 1010812026
Wb fnks - prospectus, Toan lovel data

Counterpartyi Fi s s DBRS
Rating trigger - Current rating Rating trigger Current rating
A NA Aza u A A
Issver HSBC UK Bank pic NA Fie/AA NA Pot(er) Aad(er] NA At/Ar A NA
Seller(s) HSBC UK Bank plc B85 Fis/AA Baad (cr) A AIA A A
HSBC Bark ple 888 Fie/AA Baad (or) Pri(or) Aadier) NA Ad/Ar A NA
‘Account bark HSBC UK Bank pic FiA Fie/AA X] Poi(cr) Aader) A AIAL A A
Stand by account bank NA NA NA NA NA NA A A A
Sericer(s) HSBC UK Bank plc B85 Fie /AR Baad (cr) Poilen) Aadler] A AIA A A
Stand by servicer(s) NA NA NA NA NA NA A A A
pool HSBC UK Bank pic FuA Fie /AR IA3 (or) Prilen) Aadler] A AIA A A
pool NA NA NA NA NA A A A A
£ 3604,143.985
A
L 461%.
LLP pay ratelmargin 317%.
£ N

Value as of End Date of
reporting period

alve as of Start Date of

g period

Targeted Value

report

] waterfal) £ 25309290 | € - e -
£ 20363455 | € e -
o £ 4945836 | ¢ — e -
v £ - e e -
£ 25300200 | & — e -
Senior . Monitor) £ 229918 | £ — e -
£ - e — e -
£ 2364987 | € e -
pany Loan £ - e — e -
nts £ 3648742 | € e -
£ - e — e -
nts ant £ — e e -
£ 19065643 | £ — e -
Members' profit £ - e e -
£ 25300200 | & — e -
£ 181,717,541 | € e -
e 181717541 | & — e -
Any o £ - e e -
£ e — e -
Available £ 181717541 | € — e -
£ - e — e -
Amounts £ — e e -
£ 181717541 | & — e -
£ 181,717,541 | € — e -
Led! e 25300200 | & 1071566 | £ -
o £ 181,717,541 | & 46202432 | € -

£ - e 7.306.827 | £ 3648742
Intercompany tloment £ — e - e -
Pre-Maturiy L £ e — e -
£ — e e -

£ 6257200866 | The lower of (2) Adusted True B: usted True Balance
© - oot yet appied
T 5 pied
3 5
£ —[Forsetoffrisk
© 120216 | For
z £ 3,109,
ol © 6222597914
Ab)
() 92.50%
h 98.50%
rom Moocys () 99.50%
% A
from DBRS (%] A
T 4501467014
) 281.44%
EUR|
Programme size
‘Govered bonds principal amourt autstanding (GBP, non-GBP seres
rate) £ 1631410000
‘Govered bonds principal amountoutstanding (GBP, non-GBP seres
3 1644773040
e 6767757678
) e 207,026 831
None
A .
Aggrogate balance o e -
pool (GBP) 3 .
CEEn .
e 5136347878
31484%
Numberof loans n cover pool e
e
TV (%)
TV (%)
Standard Variable Rate(s) (%)
Gonstant Pre-Payment Rale i mont)
Gonstant Pre-Payment Rate (%, quarter average
o nt moni)
i month)
. quartrl avorago)
o
Woody's Timely Probable - High
400%]

Mortgage collections

res £ 20,363,455
[ inipal) e 24,031,435 |
[ interes) [e N

[ inci [« 157686106 |

Number of total number .
£ 137892679
i by seler(s) 7 001%[ € 1,097,981 0.02%
of which are non-performing loans 3 001% e 693264 001%
4 001%] € 399718 001%
L pool 20576 4185%] & 3.113.379.008 46.00%
Weighted avera
Number iring e Current margin
45514 9257% 6.310997.310 9325% 353% 2125 353% 0.00% 353%
ting o Libor - 0.00%. - 0.00% 0.00% 000 0.00% 0.00% 0.00%
N 0.00% - 0.00% 0.00% 000 0.00% 0.00% 0.00%
Fixed for ife N 0.00%. B 0.00% 0.00% 000 0.00% 0.00% 0.00%
Tracker 2,157 439% 364,328,626 538% 414% 1628 0.39% 0.00% 4.14%
racker ting o Libor N 0.00%. - 0.00% 0.00% 000 0.00% 0.00% 0.00%
Tracker for ife 222 0.49% 14641547 0.22% 5.08% 000 1.35% 0.00% 5.08%
R, 1254 265%. 77,790,096 1.15% 6.24% 0.00 0.00% 0.00% 6.24%
Libor N 0.00% - 0.00% 0.00% 0.00 0.00% 0.00% 0.00%
Total 49167 100.00% 6767757878 100.00% 360% 3.32% 360%




Number Amount (GBS
Cur 6.756,466,237
01 9291641
12 month N -
23 .
36 month N -
6-12 months in arrears 0.00%] £ -
12+ months inarrears - 0.00%] £ -
Total 49,167 100.00% 6767757878

Number

[current indexed LTV Number nt

X 149 63.35% | £ 3,354.250.243 49.56%
50-55% 4769 970%| £ 786783489 1163%
5560 4707 957%] £ 675.23.277 12.93%
60-65% 3449 701%] £ 670,760,144 991%

70% 3045 619% € 622,555,229 9.20%
70-75% 1968 4.00%] £ 442,282,398 4%
7580 69 0 € 14,607,974 022%
0-85% 5 001 £ 383681 001%
5-90% 4 AN 713,500 001%
50-95% 0.00% [ € - 000%
95-100% 2 0.00%| £ 178943 0.00%
100-105°% 0.00% [ € - 000%
105-110% - 000%| € - 000%
110-125% 0.00% [ € - 000%
125%+ N 0.00%| € - 0.00%
Total 49,167 100.00%] £ 6.767.757,678 700.00%

900,000-1,000,000 19 0.04%. 17,542,413 026%
1000000 - 0.00% - 0.00%
Total 49167 100.00% 6767757878 100.00%

5824 11.85% ¢ 835 565,169 12.35%
? 4,093 8.32%| & 400513778 592%
Longon 7318 1488%] ¢ 1737822813 2568%
North 1568 319%| £ 132,417,996 1.96%
North West 5490 11A7%[ € 528,292,604 781%
N 0.00%| £ - 0.00%
utor Metro N 0.00%] £ B 0.00%
South East 9304 18.92%| £ 1526222473 2255%
South West 4858 588%| £ 576719249 852%
Scotland - 0.00%| £ - 0.00%
ales 2131 433%] & 178111012 263%
West Midands. 4258 866%| £ 438,695,643 6.48%
Yorkshire 4323 879%| £ 413397140 6.11%
Other - 0.00%| £ - 0.00%
Total 49,167 100.00%] £ 6.767.757678 10000%
Amount (GBP)
49121 9991%| € 6.757,896,193 99.85%
Partand-part - 0.00%| £ - 0.00%
Interest-on 45 0.09%| £ 9861685 0.15%
Offset - 0.00%| £ - 0.00%
Total 49,167 100.00%] £ 6.767.757678 100.00%
Seasoning
0-12 monihs 6453 13.12%] & 1010870595 14.94%
12-24 months 5569 £ 807423870 11.93%
24-36 montns. 3560 B 512,056,088 757%
36-48 monihs 7009 1a.44%] & 1071515571 15.83%
4860 montns. 5288 16.86%] € 1232336414 1821%
60-72 months. 4752 967%| £ 25,185 997%
72:84 montns. 3493 7.10%] & 423618496 626%
84-96 months. 3401 7.00%| £ 348,634,074 515%
96108 monihs 3476 7.07%] £ 371473686 5.49%
108120 months 2,166 EYIA 223,701,882 331%
120-150 months. 868 177%[ € 91555312 135%
150-180 months 2 0.00%| £ 146,705 0.00%
180+ months. N 0.00%] & - 0.00%
al 49,167 100.00% & 6767757878 10000%
interest payment type Number Amount (GBP)
Fixed 45514 57%| & 6310997310
SVR 1254 255%] & 77,790,096 1.15%
Tracker 239 488%| & 378.970472 560%
Other N 0.00%] £ - 0.00%
Total 49,167 100.00% 6767757878 10000%
Number Amount (GBP) s of folal amount
£ 6.767.757878 1
[Buy-toret B -
[Second home | 0.00%] & -
[Totl 4967 | 100.00%] & 767,757,876 |

6.767.757.678

6767,757.678 |

Number Amount (GBP) % of total amount
703 430 & 8263472 0.12%

30.60 months. 1,463 2.98%] & 45,463,645 067%
5660 11.53%] & 347,592,949 5.14%

120-180 months. 8,807 1791%[ € 891,315,122 13.17%
180240 months. 12,040 2449%] ¢ 1681747962 2485%
240-300 months 10913 2220%[ € 1,860 604,806 27.49%
300360 months. 6606 13.44%] & 1282,620.797 18.95%
360+ months 2,966 603%] & 650,149,126 961%
al 49,167 100.00% & 6767757678 10000%

Number

Amount (GBP)

Retired. 205 0.42%. 5943043 0.13%
Guarantor - 0.00% - 0.00%
Other 1576 321% 172978247 256%
Total 49,167 100.00% 6767757678 10000%




Covered Bonds Qutstanding. Associated Derivatives (please disclose for all bonds outstandi

Series 1 202651
Issue date 1410912022 11106/2025
[ PIFIChDERS) AaalArA| AaalAAA|
‘Aaal AaalAAA]
Denomination GBP| EUR
500,000,000 500,000,000 750,000,000
500,000,000 500,000,000 750,000,000
[ 1.000 1.000 1.188
Maturiy type (hard/soft-bulltipass-thro Soft Bulet Soft Bulet Soft Bullet
25/08/2028 251052030
L 25008/2028 25/08/2029 2510512031
1SN

London London London
Quartery Quarterly Annual
251h Feb. M N 251 Feb, Mz N 25th May each year
fixed, foating) +0.62%) 0.50%| 2625%)
+0.62%) 0.50%| 1m Euribor + 0.43%|
NA NiA HSBC UK Bank pic |
NiA; NiA [
NA; NA; 631.410.000
NA; NiA; 25/0512030
L NA; NiA; 2625%
‘Compounded Daily SONIA|

LLP pay ratefmargin NiA; NiA; +0674
NA; [ [

Proaramme triggers

al tiggers) ‘Summary of event ssequence of a trigger breach

‘Accoun! Bank rating rigger Lossof equredraingby | Shorrm:/P-1/F11- o Within 60 days, replace witha counterparty which has such required ratings, or guarantee the
the Accol Long-term: obigations of the Account Bark.
'Swap Colateral Account Bark rating Uigger Loss ofequredraingby | Shorrm:/P-1/F11- ) Repace or - ormove.
the Accol Long-term: -/-/ A/~ o he Account Bank Remedial Raltings.
‘Servicer rating trigger Loss of required raling by | Long-lerm: -/ Baad(cr) /888~ o
the Servicer I o arty as tequred y LLP and e LLP oty Tsoe Wi 0 sy
AlService by the As

Golcualon atefor & prodof s o,

Cash Manager rating tigger e o The Toenter
the Cash Mana I Iy Trustee
wittin 60 days.
Perfecton Loss of required raing by | Longrlerm: -/ Baa3(cr)/ BBB- o Transfer of legal e of LLP Morlgages (o the LLP wilhin 20 London business days.
the Servicer I
‘Swap Counterparty Trigger Loss of required raling by | Short-lerm: -/ F1 /- ) . wih the Rating
the Swap Provider Long-term: -/ A3(cr) A/ -
co-obigor.

Asset Coverage Test Set-Off Risk Protection Loss of required raling by _| Short-em: - o The setoff risk
the Sellr o 1A% 1A documentation
Reserve Fund Lossof eaurearaing by | Shorerm: -/ P-1(e) 11 o per the Programme.
the lssi documentation
Pre-Maturity Test (Hard Bulet Covered Bonds only) Loss of required aling by | at 6 monihs: o i
the lssuer if the Final Shortterm: -/ P-i(cr) /- /- necessary, the sale of Selected Mortgages.
Maturiy Date of any Series
of Hard Bulet Cover 2t 12 months:
nds occurs within Shortterm: - /- /F14/ -

(Moody's) or 12 (Fitch)
months

Event o De:
Assel Coverage Test The Aggregate Adusted Cover Amount s less than the o i
Stering equivalent of the aggrogate Principal Amount ssuance of
‘Outstanding of al Covered Bonds as calculated on the. after Issuer Eventof | I not cured, an &
Principal Amount Outstanding of all Covered Bonds a the . a Notice fo Pay wil be
next Calculation Dae. LP, L payments of Guaranteed

Priority of Payments. Whist an
bo

distrbuted to HSBC UK Bark pic as a Capial Distbution.

nterest Rate Shortial Test The amount of income that 1he LLP expocts 1 receive in e ) Sorvicer o notity e LLP P, Sellor 1o mak
e LLP PaymontPacod wgetacth obar funde svsatl L ovorware o
1o i ot 0 cone g wouk e HSBC other

ekanco and 0 e Covered Bor S
onv\dev(s}and o st exponsen g porly

Tssuer Event of Defaul ‘Any of the condilions, events or acs provided in Condiion ) ot cured. an Issuer Acceleralion Notice may be served, which means that each Series of
) ssvr EversofDeauk) of e rogran Conditors e Issver va
Lp, LP shallbo
of Priorty of
Payments.
‘Amortisation Test Following a Nolice 1o Pay (bul prior 1o the service of an LLP ) Constitutes an LLP Event of Defaull which if ot cured, means that a LLP Acceleration Nofice may
Acceleration Notice andor wind-up proceedings), the X
Amortaton Test Agegat Asset Aour s st e against the Issuer ( Event of Defaut)
Sirlag St f e scrugete Prical Anouek 1P,
g o e Comered b 2e oo on ho
Viold Shortal Test Following an Issuer Event of Defaull which romains. ) it ‘andior
outstanding, the morigages (once accounting for the Interest
Rate Swap) must give an annual el of lss than SONIA +
0.40%,
LLP Event of Defaut ‘Any of the condilions, events or acs provided in Condiion ) ot cured. an L may be served, T Covered
9(b) (LLP Events of Defaut) of the Programme Conditions d repayable
Issuer Event of LP, and th all
become enforceable.

Perfection ‘Any of the condilions, events or acs provided in Clause 7 )
(Pertctonof o Assirment of e Vergage s perfect legal ite.




Glossary

| Ref Descriptior
Reporting period and including, a calendar month t, and ncluding, the tenth day of the monh

Current Balance Amount (GBP) represents True Baance, which  Mortgage on . of the following

@ I princpal o

(b) Capitalised Expenses; and

(c) Capitalised Interest; and
True Balance {d) (to (b) and (c) above) lised d

{e)any , for the avoidance of doub, Accrued I d i is due or not due) and onditions

is secured or intended eoge,
payment of any of the date of d " any

LLP receive rate/margin Compounded Daily SONIA rate plus margin of 0.8736%.

G Vs the aloans Givided by the value of
Current norindexed LTV

a vis paid more than balance of 2 mortgage.

tindexed LTV aloans within a of loans n  on aregional basis on a quartery basis

Current indexed LTV in January, Aprl July and October of each year using the Halfax House Price Index published by Markit Group Limited.

Indexed LTV of 2 mortgage.

o period, divided by the total princpal of the he fast alculation Period.
HsBC UK m the portfolc

Monthiy Constant Pre-payment Rate (CPR) i o

n the event of an asst sle,the total ]

Iculated and period, v portioioat

period
Monthly Principal Payment Rate (PPR)

I the event o an asse sle, the total ] on

PR s clculated asthe total 4 respect of at
scheduled respect relevant

Quarterly Average CPR/PPR varer precedng P

I the event o an asse sle, the total ] on periods

Number of Months in Arrears means, as at the date of determination in respect of a Mortgage, the result of the calculation (A-B) / C, where:

(a) ‘A all in respect of der that gage that date ;
Arrears {b) 'B' equals the sum of all respect \" and ‘B’ being the "arrears balance"); and

o' all adh der that Mortgage.
Mortgage colections paid by HSBC UK Bank plc inrespect of mortgages repurchased from the porfolo
Seasoning of igination of the loan

Remaining Term

‘Remaining Term refers to the number of remaining months to maturity of each loan.

Weighted Average (WA)

All Weighted Average (WA) calculations are weighted by True Balance.

Supplementary notes

[ Ref
ager b , a5 detaled in
Counterparties, Ratings table atings for the ssuer, athough inked to cortain p P
Swap detals HSBC UK Bank pl entered into 2 ber ] ate
(ncluding pary s that which wil
Accounts, Ledgers table ‘Members'profit s paid once a yer, o the LLP payment date which th nto
Ledgersand a period end revenue and
For fulldesciptio of the ACT requirements please refer tothe Prospectus.
Metho Afa) s calculated s the lower of () the actual True Balance of the Mortgage and (i) v I tgages that are s than three months in arrears or ot n arears, M = 0.75; fo all Mortgages that
lessthan or equal to 75 per cent, M =0.40; and for al more than 75
nsset Coverage Test ("ACT")table per cent, M =0.25).
Method A(b) s calculated s th bythe ) 5 in arrears or not i arrears, N =
1,for all more.  have a True Balance tatio offessthan or equal t 75 per cent, N = 040 and for all M  have a True Balance
atio of more than 75 per cent, N =0.25).
TemB ot Test exclud ™ m
& ed Bond i collected from mortgages on the ast day of the reporting period, passed tothe LLP on the frst day of the following reporting perid),
Balance disclosed a5 Aggregate deposits attaching o the cover pool (GBP) is the amount required under tem X (set-offrisk)of the ACT.
Programme-Level Characteristics table aver Tedger, back tothe seller in month.

The Constant Default Rate is not applicable to revolving pools.

Moody's Timely Payment Indicator and Moody's Collateral Score (%) are sourced from “Moody's Investor Service'”

Fitch U i reported as Fitch ».
interest) is not reported as all ed .
Mortgage collections table
principal) d HSBC UK Bank p rifol the loan.
N Loan reported as

Loans sold into the cover pool are reported as of the reporting period end.

Product Rate Type and Reversionary Profiles table.

Standard Variable Rate (SVR) refers to HSBC Standard Variable rate applicable to residential mortgages.

M . therefore fixed | d at the fxed rate, racker are reported over BBR (3.75%) and variable over SVR (6.245%)

Regional distribution table

Regions are defined in line with Level 1 of the International Territorial Levels TL) codes of the United Kingdom.

Repayment type table

The analysis is as part-and-part

Employment status table

ted s the ltest 's record.

is reported. loyed, then second borrower :




