
Absa Structured and Risk Solutions

Autocall Notes

Comet ID Currency Underlying Term
Coupon 

Rate

Risk 

Barrier

Risk 

Barrier 
Autocall Barrier Coupon  Barrier 

Adviser Fee (VAT 

Inclusive)

1383515 GBP FTSE 100 5 yrs 7.82% 60% European 100% 100% 2.60%

1383516 GBP EUROSTOXX 50 5 yrs 7.12% 60% European 100% 100% 2.60%

1383563 GBP S&P500 5 yrs N/A 60% European 100% 100% 2.60%

1383558 USD FTSE 100 5 yrs 8.86% 60% European 100% 100% 2.60%

1383559 USD EUROSTOXX 50 5 yrs 9.61% 60% European 100% 100% 2.60%

1383564 USD S&P500 5 yrs N/A 60% European 100% 100% 2.60%

1383812 EUR FTSE 100 5 yrs 6.99% 60% European 100% 100% 2.60%

1383813 EUR EUROSTOXX 50 5 yrs 7.55% 60% European 100% 100% 2.60%

1383814 EUR S&P500 5 yrs N/A 60% European 100% 100% 2.60%

1384274 ZAR FTSE 100 5 yrs 16.16% 60% European 100% 100% 1.71%

1384276 ZAR EUROSTOXX 50 5 yrs 18.83% 60% European 100% 100% 1.71%

1384282 ZAR S&P 500 5 yrs N/A 60% European 100% 100% 1.71%

Step Down Autocall Notes

Comet ID Currency Underlying Term
Coupon 

Rate

Risk 

Barrier

Risk 

Barrier 
Autocall Barrier Coupon  Barrier 

Adviser Fee (VAT 

Inclusive)

1383525 GBP FTSE 100 5 yrs 6.90% 60% European (100/97.5/95/92.5/90) (100/97.5/95/92.5/90) 2.60%

1383526 GBP EUROSTOXX 50 5 yrs 6.31% 60% European (100/97.5/95/92.5/90) (100/97.5/95/92.5/90) 2.60%

1383527 GBP S&P500 5 yrs N/A 60% European (100/97.5/95/92.5/90) (100/97.5/95/92.5/90) 2.60%

1383570 USD FTSE 100 5 yrs 7.84% 60% European (100/97.5/95/92.5/90) (100/97.5/95/92.5/90) 2.60%

1383572 USD EUROSTOXX 50 5 yrs 8.40% 60% European (100/97.5/95/92.5/90) (100/97.5/95/92.5/90) 2.60%

1383573 USD S&P500 5 yrs N/A 60% European (100/97.5/95/92.5/90) (100/97.5/95/92.5/90) 2.60%

1383818 EUR FTSE 100 5 yrs 6.13% 60% European (100/97.5/95/92.5/90) (100/97.5/95/92.5/90) 2.60%

1383819 EUR EUROSTOXX 50 5 yrs 6.57% 60% European (100/97.5/95/92.5/90) (100/97.5/95/92.5/90) 2.60%

1383820 EUR S&P500 5 yrs N/A 60% European (100/97.5/95/92.5/90) (100/97.5/95/92.5/90) 2.60%

1384305 ZAR FTSE 100 5 yrs 14.71% 60% European (100/97.5/95/92.5/90) (100/97.5/95/92.5/90) 1.71%

1384309 ZAR EUROSTOXX 50 5 yrs 16.79% 60% European (100/97.5/95/92.5/90) (100/97.5/95/92.5/90) 1.71%

1384312 ZAR S&P 500 5 yrs N/A 60% European (100/97.5/95/92.5/90) (100/97.5/95/92.5/90) 1.71%

Please note this information should not be considered as advice and you should consult your Financial Adviser 

before investing.

Please find below indicative pricing on a number of trades as at 09 November 2016. The exact rates would be confirmed at time of investment. 

Please contact us if you would like to discuss any of these Investment opportunities further.

The Investment aims to pay a conditional coupon as well as offer an early redemption of capital linked to the performance of the underlying Index. If the

Index is equal or greater than the Autocall/Coupon Barrier on any of the annual anniversary dates, investors receive the Coupon Rate rate multiplied by the

number of years invested plus 100% of their capital back (and the Investment ends at that point). The Investment may also allow investors to defer the

potential early redemption feature by a selected number of periods. If the Investment has not redeemed early investors receive 100% of their capital back

on maturity unless the Index has fallen below the Risk Barrier at maturity. In this instance, capital to be repaid would be reduced by the percentage amount

by which the Final Index Level is lower than the Initial Index Level.

The Investment aims to pay a conditional coupon as well as offer an early redemption of capital linked to the performance of the underlying Index. If the

Index is equal or greater than the Autocall/Coupon Barrier which steps down on each annual anniversary date, investors will receive the Coupon Rate

multiplied by the number of years invested plus 100% of capital back (and the Investment ends at that point). If the Investment has not redeemed early

investors receive 100% of their capital back on maturity unless the Index has fallen below the Risk Barrier at maturity. In this instance, capital to be repaid

would be reduced by the percentage amount by which the Final Index Level is lower than the Initial Index Level.
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Phoenix Autocall Notes - with memory

Comet ID Currency Underlying Term
Coupon 

Rate

Risk 

Barrier

Risk 

Barrier 
Autocall Barrier Coupon  Barrier 

Adviser Fee (VAT 

Inclusive)

1578114 GBP FTSE 100 5 yrs 5.49% 60% European 100% 80% 2.60%

1578106 GBP EUROSTOXX 50 5 yrs 4.75% 60% European 100% 80% 2.60%

1578099 GBP S&P500 5 yrs N/A 60% European 100% 80% 2.60%

1578092 USD FTSE 100 5 yrs 6.26% 60% European 100% 80% 2.60%

1578085 USD EUROSTOXX 50 5 yrs 6.23% 60% European 100% 80% 2.60%

1578097 USD S&P500 5 yrs N/A 60% European 100% 80% 2.60%

1578065 EUR FTSE 100 5 yrs 4.83% 60% European 100% 80% 2.60%

1578075 EUR EUROSTOXX 50 5 yrs 4.77% 60% European 100% 80% 2.60%

1578052 EUR S&P500 5 yrs N/A 60% European 100% 80% 2.60%

1578030 ZAR FTSE 100 5 yrs 12.16% 60% European 100% 80% 1.71%

1578025 ZAR EUROSTOXX 50 5 yrs 12.86% 60% European 100% 80% 1.71%

1578034 ZAR S&P 500 5 yrs N/A 60% European 100% 80% 1.71%

Disclaimer

ABSA Bank Ltd (“Absa”), acting through its corporate and investment banking division, offers premier investment banking products and services to its 

clients. This email is for discussion purposes only and shall not constitute any offer to sell or any solicitation to purchase any financial product nor is it 

intended to give rise to any legal relationship between Absa Bank Limited or any of its affiliates and you or any other person, nor is it a recommendation to 

buy any financial product or enter into any transaction. This email and any other information supplied in connection with these Structured Note products is 

not: (i) “advice” as defined and/ or contemplated in the Financial Advisory and Intermediary Services Act, 37 of 2002, (“FAIS Act”) or (ii) any other financial, 

investment, trading, tax, legal, accounting, retirement, actuarial or other professional advice or service whatsoever (“advice”) or (iii) provide the basis of any 

credit, financial or other evaluation. Accordingly, the information contained herein merely contains a description of certain facts as at the date hereof and 

should not be considered as a recommendation by Absa or any other professional advisers. 

This email does not disclose all the risks and other significant issues related to purchase of the Structured Note products. Prior to entering into any 

transaction of the type discussed herein, investors shall seek their own legal, tax and accounting advice to determine the advisability of entering into 

transactions and their eligibility for the Structured Notes. You must also satisfy yourself that you are capable of assuming, and assume, the risks of any 

such transaction. Neither Absa nor any affiliate nor any officer or director of any of them accepts any liability or loss arising from any use of this email. 

If you are not the intended recipient of this email, please delete it and any attachments and notify the sender that it was received in error. By messaging 

with Absa you consent to the foregoing. This email is an advertisement of our financial products and service offerings. If you do not wish to receive any 

further electronic mails regarding our financial product offerings, you have the right to decline to receive further commercial emails from our group. To do 

so, please email structuredproducts@absacapital.com and we will promptly remove your name from our emailing lists.

Absa Bank Limited is an authorised financial services and registered credit provider (Reg No NCRCP7), incorporated in the Republic of South Africa, with 

Company Registration Number 1986/004794/06. Registered Office: 7th Floor, Barclays Towers West, 15 Troye Street, Johannesburg, 2001 (all rights 

reserved). This email is confidential, and no part of it may be reproduced, distributed or transmitted without the prior written permission of ABSA.

© Absa Bank Limited (All rights reserved) 2015

The Investment aims to pay a conditional coupon with a memory feature as well as offer an early redemption of capital linked to the performance of the

underlying Index. If the Index is equal or greater than the Autocall on each annual anniversary date, investors will receive the Coupon Rate multiplied by the

number of years invested plus 100% of capital back (and the Investment ends at that point). In the event no autocall has occured throughout the investment

term, the investor is still able to receive a coupon plus any previously missed coupons if the underlying index level is equal to or greater than 80% and

below 100% of the Initial Index Level. If the Investment has not redeemed early investors receive 100% of their capital back on maturity unless the Index

has fallen below the Risk Barrier at maturity. In this instance, capital to be repaid would be reduced by the percentage amount by which the Final Index

Level is lower than the Initial Index Level.


