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1 Expected. In the event that we make any change to the expected Trade Date or Settlement Date, the Initial Valuation Period, the Final Valuation 
Period, the Initial Valuation Date, the Final Valuation Date and/or the Maturity Date may be changed to ensure that the stated term of the Securities 
remains the same. The Initial Valuation Date and the Final Valuation Date may be postponed if that day is not a Scheduled tTading Day with respect the 
Underlying Index or if a Market Disruption Event occurs with respect to the Underlying Index on that day as described under “Additional Terms of the 
Notes—Observation Periods” in the accompanying Equity Index Underlying Supplement. In addition, the Maturity Date will be postponed if that day is not 
a business day or if the Final Valuation Date is postponed as described under “Additional Terms of the Notes—Valuation Dates” in the accompanying 
Equity Index Underlying Supplement. 

2 Payment at maturity and any repayment of principal is provided by HSBC USA Inc., and therefore, is dependent on the ability of HSBC USA Inc. to satisfy 
its obligations when they come due.
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