Agent hased upon the level dsplayed on Bloomberg Pro fessional® service page “SX5E <INDEXNST or any
successor page on the Bloomberg Professional™ service or any successor service, as applicable,

Calculation Ageni: HSBC USA Inc. or one of itz affihates

CUSIISDN: HOAINFPIUSAM3INEPLS

Fonmof Motes: Book-Entry

[ssting: The Notes will not be Isted on any US. securities exchange or quotation s ystem

Iivestiment in the Notes Involves certain risks, You should vefer to “Selected Risk Consbdevations™ beginndng on pge 4 of this document and “Risk Fectors™
beginning on mge 5-1 of the Fquity Inde x Undedyving Sopplement and pge 5-3 of the pros pectus s applemsent.

Neither the U8, Secunties and Exchange Comnmssion (the “SEC jnor any stale secunlies conmss on has approved or disapproved of the Notes or determuned
that this prcmg supplment, or the accompanymg Equity Index Underdymg Supplement, prospectus supplement and prospectus, s truthful or complete. Any
representiteon to the contrary i i crammal offense,

HSBC Securties (USA) Ine. or another of our allilates or agents may use this prcng supplement m market-nokmg trinsactions m any Notes aller their mitinl sale.
Unless we or our agent informs you otherwise in the confirmation of sale, this pricing supplement is being used in a market-making transaction. HSBC
Securities (USA) Inc., an affilite of ours, will purchase the MNotes from us for distribution to the placement agent. See “Supplemental Plan of Distribution
(Conflicis of Interest)” on the lasi page of the pricing supplement.

LP. Morgan Secamties L1C and centain of its regstered broker-dealer affibates are purchasing the Motes for resale.

Price 1o Pubhc Fees and Commmssions Procecds 1o Bsuer
Per Note 51,0040 b1 g9
Tatal 55, B000, 000 63,8000 55,736,200
The Motes:
Adre Mot FINKC Insured Are Mot Bank Guaranteed My Lise Value
JP A organ
Placement Agent
May 24, 2013
CONFIDENTIAL - PURSUANT TO FED. R. CRIM. P. &(e) DB-SDNY-0114024
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