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G R O W T H

Moody’s: A1
S&P: A+  
Fitch:  A+

ZAR Minimum Return Multi Asset Digital Note 

Goldman Sachs Momentum Builder 
Multi-Asset ETF 5% Index 

23 Mar 2024 188% minimum return at 
maturity, plus equity 
digital 

• Investment term of 7 years

• 100% capital protection if held to term

• Minimum return plus if the Index is equal or 

greater then initial level a further 0.05% is 

payable (i.e. max return is 188.05%)

• Performance linked to momentum styled multi-

asset index (DM & EM equity, bonds, 

commodities and alternatives)

• Volatility target of the Index is 5%

TBC Up to 1.50%
inclusive of VAT

Moody’s: Aa3 
S&P: A+  
Fitch:  AA-

USD US Large Cap Classic Autocall

Amazon.com Inc
Moet Hennessy Louis Vuitton (LVMH)
Microsoft Corporation

24 Mar 2024 10.00% semi-annually, 
20.00% annually

• Max investment term of 6 years
• Performance linked to worst of the 3 stocks
• 1st autocall possible at 12 months, semi-

annually thereafter 
• Autocall trigger at 100% of the initial levels
• 60% capital at risk barrier (European style)

TBC Up to 1.50%
inclusive of VAT

Moody’s: A1 
S&P: A+  
Fitch:  A+

USD & 

GBP

Capital Protected Global Equity Autocall 

Europe: Euro Stoxx 50
Hong Kong: HSI Index
Japan: Nikkei 255

25 Mar 2024 USD: 4.325%
semi-annually, 8.65% 
annually

GBP: 3.825%
semi-annually, 7.65% 
annually

• Max investment term of 6 years
• 1st autocall possible at 36 months, semi-

annually thereafter
• Autocall trigger at 100% of the initial levels – all 

three need to be equal or above the trigger level
• 100% capital protection if held to term

USD
XS2724075846  

GBP
XS2724075929 

Up to 4.50%
inclusive of VAT

Moody’s A3, 
S&P A

USD & 

GBP

Semi-Annual Classic Autocall 

USA: S&P 500
Europe: Euro Stoxx 50
Suisse: SMI
Japan: Nikkei 225

25 Mar 2024 USD: 6.20%
semi-annually, 12.40% 
annually

GBP: 5.10%
semi-annually, 10.20% 
annually

• Max investment term of 6 years
• Performance linked to the worst of the 4 indices
• 1st autocall possible at 12 months, semi-

annually thereafter 
• Autocall trigger at 100% of the initial levels
• 60% capital at risk barrier (European style)

USD

XS2720243240 

GBP

XS2720243323  

Up to 5.50%
inclusive of VAT

Moody’s: Aa3 
S&P: A+  
Fitch:  AA-

ZAR Capital Protected Multi-Asset Accelerator

BNP Paribas Multi Asset Diversified 5 

Index (BNPIMCD5 Index)

19 April 2024 At least 850% (uncapped 
participation rate 

• Investment term of 5 years

• 100% capital protection if held to term

• Geared upside participation, uncapped

• Performance linked to momentum styled multi-

asset index (equity, bonds and commodities)

• Volatility target of the Index is 5%

TBC Up to 5.00%
inclusive of VAT
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Moody’s A3, 
S&P A

USD &

GBP

85-60 Dev Markets Income Autocall 

Suisse: SMI 
Europe: EURO Stoxx 50
Japan: Nikkei 225
USA: S&P 500

13 Mar 2024 USD: 4.00% semi-annually, 
8.00% annually

GBP: 3.35% semi-annually, 
6.70% annually

• Max investment term 6 years
• Performance linked to worst of the 4 indices
• 1st autocall possible at 12 months, semi-

annually thereafter
• Autocall trigger at 100% of the initial levels
• Income trigger at 85% of the initial levels
• 60% capital at risk barrier (European style)

USD

XS2696263990

GBP

XS2696264295 

Up to 5.50%
inclusive of VAT

Moody’s A1, 
S&P A
Fitch:  A

USD 50-50 Electric Vehicles Memory Income

Rivian Automotive Inc
NIO Inc
BYD Company Ltd

14 Mar 2024 USD: 5.20% paid quarterly, 
20.80% annually

• Max investment term 4 years
• Performance linked to worst of the 3 stocks
• 1st autocall possible at 12 months, quarterly 

thereafter
• Autocall trigger at 90% of the initial levels falling 

by 5% per quarter thereafter, up to a floor of 50% 
at maturity

• Income trigger at 50% of the initial levels
• 50% geared put strike capital at risk trigger – i.e.

if worst stock was down 60% then capital loss is 
only 20%

XS2746319297 Up to 5.50% 
inclusive of VAT

Moody’s: A1
S&P: A
Fitch:  A+

USD &

GBP

Triple Index Fixed Income Note

Europe: Euro Stoxx 50

USA: S&P 500
Japan: Nikkei 225

20 Mar 2024 USD: 6.75% p.a. paid 
quarterly 

GBP: 6.25% p.a. paid 
quarterly 

• Investment term 3 years
• Fixed coupon with no conditionality, payable 

quarterly
• 65% capital at risk barrier (European style)

USD
XS2662072045 

GBP
XS2662072128 

Up to 3.00% 
inclusive of VAT
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