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 Issuer Underlying asset(s) 
Coupon  

per annum 

Coupon 

barrier 

Coupon  

observations 

Autocall  

barrier 

Autocall  

observations 

Protection  

barrier 
Term ISIN 

Closing 

date 

Link to  

factsheet 

GROWTH  

BBVA (A3/A-/A)  
Classic Autocallable Note 16 

S&P 500 Index 
Nikkei 225 Index 
Euro Stoxx 50 Index 

USD: 11.0% 
GBP: 9.0% 

- - 100% 
Semi-Annual 
from end of 

year 1 
65% 

6 Years 
(max) 

USD - XS2696253926   
GBP - XS2696254064  

15 March 
2024 

Link to  
Factsheet 

INCOME 

BBVA (A3/A-/A) 
Prime Income Note 12 

Euro Stoxx 50 Index 
S&P 500 Index 
Nikkei 225 Index 

USD: 7.5% 
GBP: 6.2% 

85% Semi-Annual 100% 
Semi-Annual 
from end of 

year 1 
65% 

6 Years 
(max) 

USD - XS2696273874 
 GBP - XS2696273957 

22 March 
2024 

Link to  
Factsheet 

BNP Paribas (Aa3/AA-/A+)  
Blue Chip Tech Income Note 

Alphabet Inc 

Amazon.com Inc  

Meta Platforms Inc  

Microsoft Corp 

USD: 10.4% 

GBP: 10.0% 
60% Quarterly 100% 

Quarterly from 
end of year 1 

60% 
5 Years 
(max) 

USD—XS2440505068 
GBP—XS2440505811 

28 March 
2024 

Link to  
Factsheet 

Important information: This information is for financial advisers only and should not be presented to, or relied upon by, private investors. This should be read in conjunction with the relevant Brochures/Factsheets and  where   
appropriate, Key Information Documents (KIDs), which contain detailed information about each Note and their risks and potential benefits. Information contained in this document does not constitute tax, legal or investment advice. 
 
Approved and issued by Causeway Securities Limited. Causeway Securities Limited is authorised and regulated by the Financial Conduct Authority, (FCA FRN 749440), in the UK, and authorised financial services provider in terms  
of the Financial Advisory and Intermediary Services Act (Act No. 37 of 2002) in South Africa. Causeway Securities Limited is registered in England and  Wales with company number 10102661. Registered address 2nd Floor  
1-2 Broadgate Circle, London, England, EC2M 2QS.  

CAPITAL PROTECTED 

BNP Paribas (Aa3/AA-/A+)  
S&P 500 100% Capital 
Protected Note 4 

S&P 500 Index 

USD: 150% participation x quarterly arithmetic averaged performance of  
S&P 500 Index 

GBP: 120% participation x quarterly arithmetic averaged performance of  
S&P 500 Index 

100%  
Capital 

Protected 
6 Years 

USD - XS2329274612 
GBP - XS2333418197  

28 March 
2024 

Link to  
Factsheet 

Morgan Stanley (A1/A+/A-)  
95% Capital Protected 
Autocall Note 4 

S&P 500 Index 
Nikkei 225 Index 
Euro Stoxx 50 Index 

USD: 8.0% 

GBP: 7.4% 
- - 100% 

Semi -Annual 
from end of 

year 3 

95%  
Capital 

Protected 

6 Years 

(max) 

USD - XS2754893100 

GBP - XS2754893365 
 5 April  
2024 

Link to  

Factsheet 

https://causewaysecurities.my.salesforce.com/sfc/p/3z000002Mv2R/a/N2000000SH4L/BZJppqiFyux0bgv1tgrqgW.EOB5ZeSe6vLbV21Ar40o
https://causewaysecurities.my.salesforce.com/sfc/p/3z000002Mv2R/a/N2000000SH4L/BZJppqiFyux0bgv1tgrqgW.EOB5ZeSe6vLbV21Ar40o
https://causewaysecurities.my.salesforce.com/sfc/p/3z000002Mv2R/a/N2000000Uf7N/GvSA8lJ2TtXs9tGeJGNPhnEx8hvjxIQsRH6FFIE0wWM
https://causewaysecurities.my.salesforce.com/sfc/p/3z000002Mv2R/a/N2000000Uf7N/GvSA8lJ2TtXs9tGeJGNPhnEx8hvjxIQsRH6FFIE0wWM
https://causewaysecurities.my.salesforce.com/sfc/p/3z000002Mv2R/a/N2000000YxNR/y_LR03pJixtJV4V1HUUycbtXgqG3oeOUSSMeejt_bVk
https://causewaysecurities.my.salesforce.com/sfc/p/3z000002Mv2R/a/N2000000YxNR/y_LR03pJixtJV4V1HUUycbtXgqG3oeOUSSMeejt_bVk
https://causewaysecurities.my.salesforce.com/sfc/p/3z000002Mv2R/a/N2000000UTar/j81Gb4o7E.dnW2.g4S5Y4_HItAUIGPwUJ7dAnPgKwYE
https://causewaysecurities.my.salesforce.com/sfc/p/3z000002Mv2R/a/N2000000UTar/j81Gb4o7E.dnW2.g4S5Y4_HItAUIGPwUJ7dAnPgKwYE
https://causewaysecurities.my.salesforce.com/sfc/p/3z000002Mv2R/a/N2000000Wz6n/_YMg0fzDzaPfjiWLrXhxxLbWU6X.4C5Xn2DgDvOZUfo
https://causewaysecurities.my.salesforce.com/sfc/p/3z000002Mv2R/a/N2000000Wz6n/_YMg0fzDzaPfjiWLrXhxxLbWU6X.4C5Xn2DgDvOZUfo

