
 

HSBC USA Inc. Trigger Autocallable Notes 

Underlying Index Call Return Rate Initial Level Downside Threshold* CUSIP ISIN 

The S&P 500® Index (“SPX”) 8.90% per annum 5,087.03 
 

3,815.27, which is 75.00% 
of its Initial Level*
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INVESTING IN THE NOTES INVOLVES SIGNIFICANT RISKS. YOU MAY LOSE SOME OR ALL OF YOUR PRINCIPAL AMOUNT, AS YOU 
MAY RECEIVE SHARES AT MATURITY THAT ARE WORTH LESS THAN YOUR PRINCIPAL AMOUNT OR THAT HAVE NO VALUE AT 
ALL. PAYMENTS ON THE NOTES, INCLUDING ANY REPAYMENT OF PRINCIPAL, ARE SUBJECT TO THE CREDITWORTHINESS OF 
HSBC. IF HSBC WERE TO DEFAULT ON ITS PAYMENT OBLIGATIONS, YOU MAY NOT RECEIVE ANY AMOUNTS OWED TO YOU 
UNDER THE NOTES AND YOU COULD LOSE YOUR ENTIRE INVESTMENT.
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Observation Date Call Settlement Date Call Return Rate Call Price (per $10.00 
Note) 
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