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As used herein, references to the “Issuer,” “HSBC,” “we,” “us” and “our” are to HSBC USA Inc. References to the “prospectus supplement” mean 
the prospectus supplement dated February 21, 2024, references to “accompanying prospectus” mean the HSBC USA Inc. prospectus, dated 
February 21, 2024 and references to the “equity index underlying supplement” mean the equity index underlying supplement dated February 21, 
2024.
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Monthly Coupon. The 
Notes are Callable by 
HSBC at its Election 

commencing on 
August 21, 2025 
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The SX5E  is derived from the EURO STOXX index and represents the performance of the 50 largest companies among the 20 supersectors in 
terms of free-float market capitalization in the Eurozone. The SX5E has a fixed number of components and is part of the STOXX blue-chip index 
family. The SX5E captures about 60% of the free-float market cap of the EURO STOXX Total Market Index (TMI)
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