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ISIN Issuer Crncy Last Cpn Maturity QTY Jan Feb Mar Apr May Jun Jul Aug Sep Oct Nov Dec TOTAL

USD Bonds 6,267,000

-$          0$             -$          -$          -$          -$          -$          0$             -$          -$          -$          -$          0$                 

US912810UG12 US TREASURY N/B USD 4.625 02/15/2055 1,050,000 -$          24,281$    -$          -$          -$          -$          -$          24,281$    -$          -$          -$          -$          48,563$        

US912810UF39 US TREASURY N/B USD 4.625 11/15/2044 957,000 -$          -$          -$          -$          22,131$    -$          -$          -$          -$          -$          22,131$    -$          44,261$        

US91282CLW90 US TREASURY N/B USD 4.250 11/15/2034 505,000 -$          -$          -$          -$          10,731$    -$          -$          -$          -$          -$          10,731$    -$          21,463$        

US91282CJJ18 US TREASURY N/B USD 4.500 11/15/2033 320,000 -$          -$          -$          -$          7,200$      -$          -$          -$          -$          -$          7,200$      -$          14,400$        

-$          0$             -$          -$          -$          -$          -$          0$             -$          -$          -$          -$          0$                 

US912810QH41 US TREASURY N/B USD 4.375 05/15/2040 615,000 -$          -$          -$          -$          13,453$    -$          -$          -$          -$          -$          13,453$    -$          26,906$        

US912810UG12 US TREASURY N/B USD 4.625 02/15/2055 300,000 -$          6,938$      -$          -$          -$          -$          -$          6,938$      -$          -$          -$          -$          13,875$        

US912810UB25 US TREASURY N/B USD 4.625 05/15/2044 354,000 -$          -$          -$          -$          8,186$      -$          -$          -$          -$          -$          8,186$      -$          16,373$        

US91282CPB18 US TREASURY N/B USD 3.500 09/30/2027 220,000 -$          -$          3,850$      -$          -$          -$          -$          -$          3,850$      -$          -$          -$          7,700$          

US91282CPA35 US TREASURY N/B USD 3.625 09/30/2030 220,000 -$          -$          3,988$      -$          -$          -$          -$          -$          3,988$      -$          -$          -$          7,975$          

US91282CHT18 US TREASURY N/B USD 3.875 08/15/2033 626,000 -$          12,129$    -$          -$          -$          -$          -$          12,129$    -$          -$          -$          -$          24,258$        

-$          0$             -$          -$          -$          -$          -$          0$             -$          -$          -$          -$          0$                 

US912810UG12 US TREASURY N/B USD 4.625 02/15/2055 300,000 -$          6,938$      -$          -$          -$          -$          -$          6,938$      -$          -$          -$          -$          13,875$        

US912810UF39 US TREASURY N/B USD 4.625 11/15/2044 700,000 -$          -$          -$          -$          16,188$    -$          -$          -$          -$          -$          16,188$    -$          32,375$        

US91282CPB18 US TREASURY N/B USD 3.500 09/30/2027 50,000 -$          -$          875$         -$          -$          -$          -$          -$          875$         -$          -$          -$          1,750$          

US91282CPA35 US TREASURY N/B USD 3.625 09/30/2030 50,000 -$          -$          906$         -$          -$          -$          -$          -$          906$         -$          -$          -$          1,813$          

1 6,267,000  $           -    $   50,285  $     9,619  $           -    $   77,889  $           -    $           -    $   50,285  $     9,619  $           -    $   77,889  $           -    $     275,585 
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This report has been prepared for informational purposes only and is not intended as an offer, or a solicitation of an offer, for the purchase or sale of any financial instrument; or as an official statement or confirmation of any 
transaction. All information contained herein has been obtained from sources believed to be reliable, however, there is no guaranty made to its accuracy. Financial instruments contained herein are subject to availability, 
change in price, market conditions, interest rate and credit risk. Call features may exist which could affect yield. Bonds are subject to market fluctuations and may be worth more or less if sold prior to maturity. If you pay a 
premium for Bonds, they may be worth less upon redemption. Income may be subject to state and local taxes and to the Alternative Minimum Tax; however, for in-state residents, income may be exempt from state and/or 
local taxes. Capital gains, if any, may be subject to taxes. This information does not constitute tax advice. All investors should consult their own tax advisor or attorney with regard to their personal tax situation. YTM is the 
yield to maturity. YTC is the yield to call. YTW is yield to worst. Yields are as of above date. All instruments are subject to availability, change in price and market conditions.Securities are provided by Registered 
Representatives of HSBC Securities (USA) Inc., member NYSE/FINRA/SIPC, a registered Futures Commission Merchant, a wholly-owned subsidiary of HSBC Markets (USA) Inc. and an indirectly wholly-owned subsidiary 

of HSBC Holdings plc. Securities products are: Not a deposit or other obligation of the bank or any of its affiliates; Not FDIC insured or insured by any federal government 
agency of the United States; Not guaranteed by the bank or any of its affiliates; and are subject to investment risk, including possible loss of principal invested.   HSBC 

Securities (USA) Inc. or any other member of the HSBC Group may from time to time underwrite, perform or seek to perform investment banking services for issuers or make a market or otherwise buy or sell as principal 
securities or other instruments, or together with the issuers directors, officers and employees may have either a long or short position in securities, commodities, currencies or other instruments or futures or options 
contracts convertible into securities or other instruments. All decisions regarding the tax implications of your investment(s) should be made in connection with your independent tax adv isor. This is not a statement and 
should not be viewed as one. This report has been prepared as per client request. This report is no guarantee of coupon payments nor creditworthiness of the issuer.

*    The cash flows for capitalizing and amortizing (sinkable) bonds will only take into account the current capitalizing/ amortizing factor, current nominal amount and current interest rate .The cash flow will not adjust for 
previous or future interest payments,  principal payments or nominal amount increase
**   For floating rate notes the cash flow will use the current index rate to calculate the interest rate that will be paid in a period of 12 months. 
*** For Non-USD securities future cash flows will be estimated based on the current exchange rate of the currency in question 
****For equity linked structured notes (ACYN) interest will be paid unless the note is called prior to maturity.  Principal repayment at maturity  is not guaranteed as it depends on the levels of the underlying securities
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