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PRICTNG SUPPLEMENT

Dated May 24, 2013

{To Prospectus dated March 22, 2012,
_xl Prospectus Supplement dated March 22, 2012,
and Equaty IndexUnderlving Supplement dated March 22, 2012)

HSBC LSA Inc.

£35S0, 00

Ceomtimgent Buffered Enhanced Notes (CBEN) Lanked to the EURO STOMX 50" Indexdue August 29, 20014 (the
“Motes"™)

General

# Tems used m this priemg supplenent are descnbed or defmed herem and m the scconpanvmg Fquity Index Underdymg Supplement, prospectus
supplement and prospecius. The Noies will have the tems descnbed herein and in the accompanying Equity IndexUnderlying Supplement, prospecius
supplement and prospectus. The Notes do not guarantee any retarn of principal, snd you may lose up to 100% of your initial investment. The Notes
will not bear interest.

¢ This pricing supplement relates to a smgle note offering. The purchaser of a Note will acquire a security linked to the Reference Asset deseribed below.

+  Although the offering relates to a Heference Asset, you should not construe that fact as a recommendation as to the ments of acquinng an mvestment
Inked to the Reference Asset or any component secunty inchided in the Reference Asset oras to the sugability of an mvestment in the Notes.

&  Seniorunsecured debt obligations of HSBC LISA Inc. matuning Angust 29, 2004,

o Mmimwim denominations of 10,000 and stegral pultiples of 51,000 @ excess thereof.

¢ Iihe temie of the Notes set forth below are meonsistent with those described m the accompanymg Equity Index Underlving Supplement, prospectus
supplement and prozpectus, the teme et forih below will supersede.

s Ay paymsent on the Notes s subject to the Bsoers eredit risk.

Ky Teras

lazwer: HSBC USA ne.

Reference Asset: The FURDSTONY 507 Index{"SN5E")

Fnock-Out Event: A knock-Cut Event will occur if the Fnal Level is less than the Initial Level by a percentage that exceeds the
knock-Out Buffer Amount,

knock-Out Bufler Amount: P

Comtingent Minimum Eetum: o

Principal Amouni: $1.004 per Note

Trade Date: May 24, 2013

Pricing ate: May 24, 2013

Ongmal Issue Date: May 30, 2013

Fimal Valuation Date August 26, 2004, subpect 1o adjustment as described i “Additional Teme of the Notes — Valuation Dates” in
the accompanying Eguity IndexUnderhving Supplement,

Maturity Date: August 29, 2014 The Maturity Date is subpeet to adpstment as descnbed under “Additional Tems of the Notes

Coupon Pavment Dates, Call Pavment Dates and Maturty Date”™ i the acconpanying Equity Index
Undertving Supplement.

M i Retuim: 17 I mo event will the retorn on vour Notes exceed the Macimim Retarn of 17% . This means the Paymeint
ol Meaturity for each 51,000 Principal Amwount of Notes will nol exceed 51,1710,

Pavineinl at Maturity: If a Kiock-tha Even has occirred, vou will receive a cash paviment on the Matumty Date that will reflect the
performmnce of the Reference Asset, subject to the Maxdmum Retum. Under these circumstances, your Payment
al Matumy per 51,000 Prncipal Anouni of Notes will equal
S1.000 + (51,000 = Reference Fetum), However, your pavment per 310K will notl exceed S1AT0, which & the
retum repres ented by the Maxmum Betum.

Ifa Knock-Chut Event has occwrred, you may lose some or all of vour investment. This means that iTthe

Reference Return is -100/%s , you will lose your entive inves iment.
If a Knock-Cht Event kas not ocoarred, vou will recenve a cash pavment on the Matumy Date that will reflect the
perdommnce of the Reference Asset, subject to the Contingeni Mmimnm Reium and the Maxamim Retum. I a
knock-{ht Event has not oeccurred, your Pavment at Maturty per SLO00 Poncipal Amount of Notes wall equal
S1000 plus the product of {a) $1000 muhipled by (bythe Masxamum Betum, subpect 1o a minimum retum of $1.040
{the retum represented by the Contingent Mmimum Betum) and a maamum retum of SL170 (the retum
represented by the Mammum Hetumn), For adddional clanfication, please see “What is the Total Hetum on the
Notes at Maturity Assummng a Bange of Pedomuomees for the Belerence Asset?” herem.

Reference Retum: The quotient, expressed as a percentage, caleulated as follows:
Final Level - Initial Level
Initial Level

Imitaal Level: 2.764.29, which was the Official Closing Level of the Reference Assetl on the Prcing Date,

Fmal Level: The Official Closing Level of the Relerence Asset on the Fmal Valoation Date, as determmed by the Caleulation
Agenl.

Official Closing Level: The Official Closing Level ofthe Reference Asset on any scheduled trading day as determmed by the Caleulation
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