ed US Equity Index 6
eet

An Artificially Intelligent Equity Index
with IBM Watson™

The Al Powered US Equity Index 6 ("AIPEXE") is a risk controlled, excess
return index. AIPEXE is comprised of approximately 250 U.5. publicly
traded companies, selected monthly based on a process that utilizes
artificial intelligence techniques to dynamically select the underlying

constituents.

Winner Best New The HSBC Al Powered US Equity Indexes won the

Index 2021 Best New Index award from 5Pi. This award

r A recognises the best non-traditional index provider
SPi I'. e of the year, based on methodology, innovation,

|_m‘m H a1 and value to investors.

Comparative Performance:
Simulated & Historical
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Index Returns:
Simulated & Historical

Index returns as of 9/30/2024

YTD 0.83%
1Y 5.08%
3y -5.98%
5Y 2.61%
1oy 29.11%
Annualized Volatility 5.85%
Bloomberg Ticker AIPEXG

Key Features

Information Advantage

AIPEXE is the first and only index
to use IBM Watson's unique
insights to continuously learn
and analyze millions of pieces of
traditional and non-traditional
data each day.

Equity Selection

Applying what it has learned,
AIPEXE objectively evaluates and
scores each of the 1,000 largest
U.S. publicly traded companies
in order to find those whose
stock prices are poised for
growth and rebalances its
partfolio monthily.

Risk Control

In an attempt to provide steady
returns at a reduced risk for the
investor, AIPEXE targets a daily
valatility of 6%.




AIPEX6 3-Step Investment Process
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1. Score

Scores for the 1,000 largest U.5.
companies are calculated based

» Financial Health Score:
evaluates a company’s
fundamentals and key figures.

* Management Score:
a5Sesses a company's
rmanagement strength and
thought leadership.

* News & Information Score:
rmeasures a company’s market
sentiment, economic, and
geopolitical risks.

the portfolio.

Index Collaborators

2. Select

Approximately 250 companies with
the highest combined Financial

on: Health, Management, and News and
Information Scores are selected for

4X) Hsse

N > &2

3. Diversify

Companies are assigned portfolio
weights, with the largest weights
going to the companies with the

highest combined scores (subject
to diversification and market liquidity
lirmits).
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Risks Relating to the Index

Risk Factors:

* The sirategy tracked by and views implicit in ASPEXE and Al Powerad US Equity Base Index (the
" Bage Index ") are nol guaranised o

% ASPENE and the Base Index wers recently launched and hawve limited operatng history.

* APEXE may not approsximale the Target Volailiny.

# The volatlity-targeting Teature may cause APEXE to perform poorly dunng cerain markst
conditions.

* MIPEXE varies i1s exposure 1o the Base index.

# The performance ol AFPEXE will be reduced by the performance ol the reference rale and the
ermbedded lees.

* The Base Index selects and weights its underlying constiluents based on Al models; the
Slralegies and views implicil in such modais and in the Bage Indéx aré nol guaraniesd o
Succeed.

* The method by which the Base Index reweights the underying constituens and the reallscation
period may negalively affect the [evel af the Base Index.

# The Base Index it exposed 1o equity risk, ncluding from mid-capilalization companies.

* Changes in U5 Treasury rales and the penceived creditworthiness of the United States may
alfect the level of the Base Index.

# MIPEME and the Base Index are purely notional.

Pleass see the sk factors action af the nsdevant offering document for any HSBC-ssued
invesiment Enked to the Al Powserad US Equity Index & (the "index™) for a full descrgtion of the
risks relatirg to the Index.

I portant Detclaimer Information

This document is for infoermational purpeses only and intended 1o provide a general overvies of
the Index and does nol provide the berms of any specfic issuance of structured investments. The
material presented does nol consilute and should not be construed as a recommendation to
ener into a securilies or dervatives transaction.  Before imeesting in a specific structured
invesirment, inveslonrs should carelully reviee the relevant disclasure documents which explam n
detail the termes of the issuance &% well &% the risks, Lax reatment and othér relévant infarmation.

Investing in financial nstruments linked to the Index is nol equivalent 1o & dirsct investment in any
part ol the Index. This document contams rmarksl data from variows sources othes than us and owr
alfiliates, and, accordingly, we make no representstion or warranty & 1o the marker data'’s
accuraty of compléleness and we aré nol obligatled to wpdate any marksel data presented n this
document. All mformation & subject to change withoul notics. We or cur affilisted companies
may make a market or deal &% principal in the imvestmens mentioned in this document or in
optons, Tuleres or athér derivalives based therson.

HSBC USA Inc. has filed a regstration statement (ncluding a prospectus and prospectus
supplement] with the Securities and Exchange Commission lor any alfedng 1o which this fres
wiriling prospecius may relate. Belore you nvest, you should read the progpectus and prospectus
supplement in that registration staternent and other documents HSBC USA Inc. has fled with the
SEC lor more complel® infarmation aboul HSBC USA Inc. and any related offéring. You many get

thesa documents for free by visiting EDGAR on the SEC™ web e al wernsec gov. Alternatively,
HSBC Securities (USA) Inc. ar army dealer participating in the related offering will amange 10 send
you the progpecius and profpecius supplerment i you request them by caling 1od-free
1-B66-811-8048.

Solactive AG

Solactive Al is the administrator and caloulation agent of the Index. The financial instruments
that are based on the Index are not sponsared, endorsed, promoted or sold by Solsctive AG in any
wiay and Solactive A makes no éxpréss or implied représentalion, guarantés or Assurance with
regard to: (a) the advizability in imeesting in the financial mstruments; (bl the quality, saccuracy
andfor completeness of the Index; andior (c] the results obtained or 1o be obtained by any parson
or entity form the use ol the Index. Solactive AG doés nol guaranies the sccuracy andior the
completeness of the Indéx and shall not have ary Eabdlity for any ermons o emigsions with respect
thereio. Solsctive AG reservies the right to change the methods of caleulation or publication and
Solactive AG shall not be Bable Tor ary miscalculation af or any moorrect, delnyed or intermspled
publication with réspect to the Index. Solactive AG shall nal be lisble for any darmages, including,
without Emitation, any loss of profits or business, or ary special, incidental, punitive, indirect or
consequential damages sullersd or mewmed a8 4 resull of the usa [or inabiity 10 use] of the Index

Use of Simulated Retums

The Indéx was lsunched on Novernbér 19, 2013 and theretore has Bmiled historical pesformances.
The Base Index has ales recently launched and has similady Brited histoncal performance. As a
result, Emited sctual histerical performance information is available for you 1o consider in making
an independent imestigation of the Index, which may make it ditficull for you 1o évalsate the
historical parformancs of the Index and make an nlommed mestment deceion than would be the
case il the Index and the Base Index had a longer trading histary.

Hypothetical back-lested pedommance prior o the [dunch of the Index and the Base Index
provided in this docurnent refers 1o samulated nce data created by applying the Index
and the Base Indéx’s calculation methodologies 1o histosical prices of the mdeshing constituents
and the reference rate. Such simulated performance data has besn produced by the retroactive
appication of a back-tested methodology in hindsight, and may give more preference towards
undeérhying constiuents that have pecformed well in the past. Hypolbetical back-1ested nesults ane
neither an indicalor nor & guarantas of future résults.

The hypothetical back-lested performance af the Index prior 10 Nowernber 18, 2013 cannot Tully
reflect the actual results that would have socurred had the hdex sctually been caloulated during
that period, and should not be relied upon as an indication of the Index’s Tuture performance.

HSBC operates in vanous jurisdictions through its affili
Securities (LSA} Inc., member of NYSE, FINRA and SIFC.

. including, bul not limited ta, HSBC

D 2024 HSBC USA Inc. All rights résended.

All Sources: Solactive, EquBot, HSBC, Bloomiberg, from &GEVE004 1o 3E0Z024



