










Execution version 

UK – 628267102.3 6 

(v) the common stock of Netflix, 

Inc. (Bloomberg Code: NFLX 

US Equity; ISIN: 

US64110L1061) (the “Netflix 

Shares”) 

 (ii) Relative Performance Basket: Applicable 

 (iii) Share Currency: In respect of each Share, USD 

 (iv) ISIN of Share(s): See paragraph 29(i) above.  

 (v) Screen Page/Exchange Code: See paragraph 29(i) above. 

 (vi) Averaging: Averaging does not apply to the 

Notes.  

 (vii) Strike Date: 16 December 2019 

 (viii) Interest Valuation Time: Scheduled Closing Time 

 (ix) Interest Valuation Date(s): Each SPS Coupon Valuation Date  

 (x) Observation Date(s): Not Applicable 

 (xi) Observation Period: Not Applicable 

 (xii) Exchange Business Day: All Shares Basis 

 (xiii) Scheduled Trading Day: All Shares Basis 

 (xiv) Exchange(s): In respect of: 

 each of the Amazon Shares, 

the Alphabet Shares, the 

Apple Shares and the Netflix 

Shares,  NASDAQ; and 

 the AT&T Shares, New York 

Stock Exchange.  

 (xv) Related Exchange(s): All Exchanges 

 (xvi) Weighting: Not Applicable 

 (xvii) Valuation Time: Scheduled Closing Time 

 (xviii) Share Correction Period: As per the Conditions 

 (xix) Optional Additional Disruption Events: The following Optional Additional 

Disruption Events apply to the Notes: 

Increased Cost of Hedging 

Insolvency Filing 

 (xx) Trade Date: 30 October 2019  

 (xxi) Market Disruption: Specified Maximum Days of 

Disruption will be equal to eight in 

respect of each Share 

 (xxii) Tender Offer: Applicable 
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Element Title  

in the Final Terms, being an amount calculated by the Calculation Agent equal to 

the Final Payout Specified in the Final Terms.  

Vanilla Digital Notes: 

The Payout comprises: 

• a fixed percentage; and 

• if a Knock-in Event has occurred, the Bonus Coupon. 

Expressed as a formula: 

(A)  if a Knock-in Event has occurred: 

 Constant Percentage 1 + Bonus Coupon; or 

(B)  if no Knock-in Event has occurred: 

 Constant Percentage 2. 

Automatic Early Redemption 

If an Automatic Early Redemption Event specified in the applicable Final Terms 

occurs, the Notes will be redeemed early at the Automatic Early Redemption 

Amount on the Automatic Early Redemption Date. 

The Automatic Early Redemption Amount in respect of each nominal amount of 

Notes equal to the Calculation Amount is equal to the Automatic Early Redemption 

Payout specified in the Final Terms. 

Automatic Early Redemption Payout: 

SPS Automatic Early Redemption Payout 1: 

NA * (AER Redemption Percentage + AER Exit Rate) 

C.19 Final 

reference 

price of the 

Underlying 

Worst Value, means in respect of a specified valuation date, the lowest 

Underlying Reference Value for any Underlying Reference in the basket in 

respect of such specified valuation date. For the avoidance of doubt, reference 

to “Underlying Reference Value” in respect of the Worst Value shall mean 

“Underlying Reference Value” as defined in Payout Condition 1.6(b).  

C.20 Underlying 

Reference 

The Underlying Reference is a basket of shares comprising of: 

(i) the common stock of Amazon.com, Inc. (Bloomberg Code: AMZN US 

Equity; ISIN: US0231351067) (the “Amazon Shares”); 

(ii) the Class C capital stock of Alphabet Inc. (Bloomberg: GOOG US Equity; 

ISIN: US02079K1079) (the “Alphabet Shares”); 

(iii) the common stock of Apple Inc. (Bloomberg Code: AAPL US Equity; ISIN: 

US0378331005) (the “Apple Shares”);  

(iv) the common stock of AT&T Inc. (Bloomberg Code: T US Equity; ISIN: 

US00206R1023) (the “AT&T Shares”); and 

(v) the common stock of Netflix, Inc. (Bloomberg Code: NFLX US Equity; 

ISIN: US64110L1061) (the “Netflix Shares”) 

C.21 Listing: Application shall be made for Notes to be admitted to trading on the regulated 

market of the Euronext Dublin. 

 






