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The four charts below provade a sumimary of the Notes, mchiding Note chamctenstics and nsk considerations as well as an ilustrative diagram and table reflecting
hyvpothetical relums at maturty. These chars should be reviewed together with the declosure regardmg the Moles conlamed m thes pnemg supplement as well
as in the accompanymg Equity Index Underving Supplement, prospectus and prospectus supplement.

The following charts dlusirate the hypothetical tofal retum at natunty on the Motes, The “total retum™ as used in this pricmg supplement & the number,
expressed as a percentage, that resulis from companng the Payment al Maturty per S1L000 Prncipal Amouni of Notes 1o SL000. The hypothetical total reiwms set
forth helow reflect the Initial Level of 2764.29, the knock=-Out Buffer Amouwnt of 20, the Maxinem Retum of 17, and the Contingent Minmum Retum of 4%,
The hypothetical total retums sei forth below are lor ilhesimtive purposes only and may not be the aciual tolal reiums applicable 1o a purchaser of the Notes. The
numbers appearmg m the following tabk and exsmples have been rounded for case of anatvsis,

Mole Characlasmslics
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£ pirtingent Mindrwm Hetur: 4%

Baxarvm Restum: %

Mo loring: Final "Valustion Dale

Maganm Jain 1%

Maxmum potentind loss: 100°%

Balurity: dpproximately 85 weeks
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Summary Selecied Risk Considerations (zee page £)

Wa urga you io resd “Seeced Risk Cormiderafions’ harsin snd "Rk Faciors”

baginning on page 5-1 of the Egquily Inden Undedying Supplermert and page

53 ¢ the pospecius supplement nvestng in the Noles i tol equivalkail 1o

Inwesfing directy in the Selerence Asast You should undersiand the rsks of

mwesing in the Notes and should reach en mvesiment decison oy afer

SOt COrmdarahan, Mt woRi advisors, of fee Surtabelity of the Nobea in bght of

wour pericudar finencinl droenstonces andd T infomaton et fodth i s

pricing  suppiemant U accompanying Eguly dex  Underiying

SuppissTant, prosoeciue i prospechiee

* Your invesiment in the Noles may result in 2 loss.

* Tha amount payabis on the heotes & rol Enked 1o the kevel of the Retarsnce
Apaef at any time other than the Final Valuation Daote:

= Yo maximurn gain on the Mobes is bmiled jo the Magmem Retum,

= Tha Mobes are subject to the cradit dsk of HSBC LUSA inc

= Sudtabiity of the Notes for investiment.

= Caram buit-in conte aew likely 1o ac0veroeiy a¥ect the value of the botes prior
b mndurity.

= o nbarest or dividend paymants or voting nights

= The Mofes fack Bquidity.

*  FObANE Confdts,

= Mop-ll 5 pecasites morkets dake

& The payments an the Hobtes wili nol be diuadad for changes i Bxchange
redes redative 0 the U S dollar even thaugh the mdex consdiuent siodos are
fracled in swros and e Motes are denominated 0 dofars.

= The Notes ara nof iInsured oo guaranised by aey govemmental agancy of the
Uinited Staten or any oiher jurisdicion.

« Many sconomic and marksd facions will impact the valus of the Noles.

[ ]

]

3745
s
3,040 72
e
1674 58
2847 22
279193

gt o Tl Reshurn o Mo

stttz FRpgue

B0.00% 17.00%
70.00% 17.00%
50 00% 17.00%
40.00% 17.00%
30.00% 17.00%
20 00% 17.00%
i 1t S il
0 00% 1000%
5.00% £.00%
4.00%
H00%
1.00%

2 AET G6E -0.00%
2.348.65 =15.00%
221143 -20.00% } ;
1,5935.00 ~30.00% -0 D%
1658 57 A0 00% 40000
1,382 15 -50.00% -50.00%*
1,905 72 ALY T B T
552 BB -80.00% A0 (0%
Fa -0 S ~FOCO0%
* o g raek-Cu Event DRcurs. wod Wil 159 1% of your Prinepdd Yo aacn 1% hat P

Forai Levet 5 less Pan e Inal Leved

=3

CONFIDENTIAL - PURSUANT TO FED. R. CRIM. P. &(e)
CONFIDENTIAL

DB-SDNY-0114083
SDNY_GM_00260247
EFTA01455346



