
HSBC USA Inc. Trigger Autocallable Contingent Yield Notes 

Underlying Indices (Least Performing of) Contingent Coupon Rate Initial Levels Downside Thresholds Coupon Barriers CUSIP ISIN 

The S&P 500® Index (“SPX”) 8.00% to 8.60% per annum • 70% of its Initial Level 70% of its Initial Level 403944556 US4039445568 

The Russell 2000® Index (“RTY”) (to be determined on the 
Trade Date) 

• 70% of its Initial Level 70% of its Initial Level 
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