Des criplion of the Hoteremee Asset
Cemeral

Thiz pricing supplement (s not an offer fa sell and if 15 not an offér to buy inlerasis in the Reference Assef or any of the securities comprising the Reference
Asset, All disclosures contained in this pricing supplemeni regarding the Reference Assel, tncluding iis make-up, perfarmance, method af calewlation and
changes in ils components, where applicable, are derived from publicly availakle imformation. Netther HSBC nor any of (s affiliares has made any
independent imvestigation as to the information abowr the Reference Assel thal is contained in this pricing supplesent. You should make vour own
invastigation info the Reference Asset,

The FURO STOXX 50 Index

The SX5E & composed of 50 stocks fromthe Furozone (Austra, Belgnm Finland, France, Germany, Greece, Ireland, Raly, Lusembourg, the Netherands, Portugal
and Spam ) portion of the STONNX Furope 600 Supersector mdices, The STOXN Furope 800 Supersector mdices contan the 600 largest stocks traded on the major
eschanges of 18 Eumopean countnes and are organized mto the followng 19 Supers ectors: automobiales & parts; banks; basic resounces; chemeik: constricton
& matenak: mancial services; food & beverage: heallth care; mdusinal goods & services; msumnes; media; ol & gos; personal & howsehold goods; real estate:
reiail; technokogy: telecommunications; travel & lesure and utilities.

For more information about the SX5E, see “The FURD STOMXX 50% Index” on page S-40 of the accompany ing Equity Index Underlying Supplement.
His moiessl Perforngimce of the Refisrence Asset

The following graph sets forth the hstoncal perfomance of the Beference Assetl based on the daly historeal closing kvels from May 24, 2008 through May 24,
2013, The closing kevel for the Belerence Asset on May 24, 2013 was 2,764.29. We obtained the closing leveks below from the Bloomberg Professional® service,
We have not mdependently verified the accurmey or completeness of the mformation obtained fromthe Bloomberg Professional® service,

The histencal kvels of the Reference Assel should not be taken as an mdication of future perfonmnee. and no assuranee can be given as 1o the Official Closmg
Level at any time durnng the termof the Notes. We cannot give vou assurance that the pedformance of the Reference Asset will result in the retum of any of vour
initial mvestment.
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