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PROHIBITION OF SALES TO EEA AND UK RETAIL INVESTORS: The Securities are not intended to be 
offered, sold or otherwise made available to and should not be offered, sold or otherwise made available to any 
retail investor in the European Economic Area ("EEA") or the United Kingdom ("UK"). For these purposes, a 
retail investor means a person who is one (or more) of: (i) a retail client as defined in point (11) of Article 4(1) of 
Directive 2014/65/EU (as amended, "MiFID II"); (ii) a customer within the meaning of Directive (EU) 2016/97 
(as amended, the "Insurance Distribution Directive"), where that customer would not qualify as a professional 
client as defined in point (10) of Article 4(1) of MiFID II; or (iii) not a qualified investor as defined in Regulation 
(EU) 2017/1129 (as amended, the "Prospectus Regulation"). Consequently no key information document 
required by Regulation (EU) No 1286/2014 (as amended, the "PRIIPS Regulation") for offering or selling the 
Securities or otherwise making them available to retail investors in the EEA or in the UK has been prepared and 
therefore offering or selling the Securities or otherwise making them available to any retail investor in the EEA 
or in the UK may be unlawful under the PRIIPS Regulation. 

 

PRICING SUPPLEMENT 

 

BARCLAYS BANK PLC 

(Incorporated with limited liability in England and Wales) 

Legal Entity Identifier (LEI): G5GSEF7VJP5I7OUK5573 

EUR 150,000,000 Securities due January 2029 under the Global Structured Securities Programme (the 
Tranche 1 Securities) 

Issue Price: 100.00 per cent 

This document constitutes the pricing supplement of the Securities (the "Pricing Supplement") described herein 
and is prepared in connection with the Global Structured Securities Programme established by Barclays Bank 
PLC (the "Issuer"). These Final Terms complete and should be read in conjunction with GSSP Base Prospectus 
9 which constitutes a base prospectus drawn up as separate documents (including the Registration Document dated 
24 March 2020 as supplemented on 8 May 2020 and 5 August and the Securities Note relating to the GSSP Base 
Prospectus 9 dated 17 July 2020 as supplemented), save in respect of the Terms and Conditions of the Securities 
which are extracted from the 2019 GSSP Base Prospectus 9 dated 19 July 2019 (the "2019 GSSP Base Prospectus 
9") and which are incorporated by reference into the Base Prospectus. Full information on the Issuer and the offer 
of the Securities is only available on the basis of the combination of this Final Terms and the Base Prospectus, 
save in respect of the Terms and Conditions of the Securities which are extracted from the 2019 GSSP Base 
Prospectus 9. A summary of the individual issue of the Securities is annexed to this Final Terms.  

The Base Prospectus, any supplements to the Base Prospectus and the 2019 GSSP Base Prospectus 9 are available 
for viewing at: https://home.barclays/investor-relations/fixed-income-investors/prospectus-and-
documents/structured-securities-prospectuses/ and during normal business hours at the registered office of the 
Issuer and the specified office of the Issue and Paying Agent for the time being in London, and copies may be 
obtained from such office. Words and expressions defined in the 2019 GSSP Base Prospectus 9 and not defined 
in the Final Terms shall bear the same meanings when used herein. 

The Registration Document and the supplements thereto are available for viewing at: 
https://home.barclays/investor-relations/fixed-income-investors/prospectus-and-documents/structuredsecurities-
prospectuses/#registrationdocument and https://home.barclays/investor-relations/fixed-income-
investors/prospectus-and-documents/structuredsecurities- prospectuses/#registrationdocumentsupplement.  
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PART A – CONTRACTUAL TERMS 

Provisions relating to the Securities 

1. (a) Series: NX000255365 

 (b)  Tranche: 1 

2. Settlement Currency: Euro (“EUR”) 

3. Securities: Notes 

4. Notes: Applicable 

 (a) Aggregate Nominal Amount as at 
the Issue Date: 

 

 (i) Tranche: EUR 150,000,000 

 (ii) Series: EUR 150,000,000 

 (b) Specified Denomination: EUR 100 

 (c) Minimum Tradable Amount: EUR 100 

5. Certificates: Not Applicable 

6. Calculation Amount: EUR 100 

7. Issue Price:  100.00% of the Aggregate Nominal Amount 

The Issue Price includes a commission element payable by the 
Issuer to a third party, which will be no more than 0.80 per cent. 
of the Issue Price per annum, payable on each Annual Fee 
Payment Date as set out below. 

Annual Fee Payment 
Dates 

24 January 2022

23 January 2023
22 January 2024
22 January 2025
22 January 2026
22 January 2027
24 January 2028
22 January 2029

8. Issue Date: 1 September 2020 

9. Scheduled Settlement Date: 22 January 2029 

10. Type of Security: Equity Index Linked Securities 

11. Underlying Performance Type(Interest): Single Asset 

12. Underlying Performance Type(Autocall): Single Asset 

13. Underlying Performance Type(Settlement): Single Asset 

Provisions relating to interest (if any) payable 
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14. Interest Type:  

General Condition 9 (Interest) 

Digital (Bullish with Memory) 

 (a) Interest Payment Dates: Each of the dates set out in Table 1 below in the column entitled 
'Interest Payment Date', subject to adjustment in accordance 
with the Business Day Convention. 

 (b) Interest Valuation Dates: Each of the dates set out in Table 1 below in the column entitled 
'Interest Valuation Date'. 

 Table 1  

 Interest Valuation Date Interest Payment Date Interest Barrier Percentage 

10 January 2022 N/A N/A 

9 January 2023 N/A N/A 

8 January 2024 N/A N/A 

8 January 2025 N/A N/A 

8 January 2026 22 January 2026 75.00 per cent. 

8 January 2027 22 January 2027 75.00 per cent. 

10 January 2028 24 January 2028 75.00 per cent. 

8 January 2029 22 January 2029 65.00 per cent. 
 

 (c) Interest Barrier Percentage: Each of the Percentages set out in Table 1 above in the column 
entitled ‘Interest Barrier Percentage’. 

 (d) (i)  Fixed Interest Type Fixed Amount 

 (ii) Fixed Interest Rate: 5.40 per cent. 

 (e) Interest Valuation Price: The Valuation Price on the Interest Valuation Date as 
determined by the Determination Agent 

 (i) Averaging-out: Not Applicable 

 (ii) Min Lookback-out: Not Applicable 

 (iii) Max Lookback-out: Not Applicable 

Provisions relating to Automatic Settlement (Autocall) 

15. Automatic Settlement (Autocall): 
General Condition 10 (Automatic 
Settlement (Autocall))  

Applicable 

 (a) Autocall Observation Type: Discrete 

 (b) Autocall Barrier Percentage: 75.00 per cent. 

 (c) Autocall Settlement Percentage: 100.00 per cent. 

 (d) Autocall Valuation Dates: Each of the dates set out in Table 2 below in the column entitled 
'Autocall Valuation Date'. 
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 (e) Autocall Settlement Date: Each of the dates set out in Table 2 below in the column entitled 
'Autocall Settlement Date'. 

 (f) Autocall Valuation Price: The Valuation Price on divided by the Initial Price 

 (i) Averaging-out: Not Applicable 

 (ii) Min Lookback-out: Not Applicable 

 (iii) Max Lookback-out: Not Applicable 

 Table 2  

 Autocall Valuation Date Autocall Settlement Date 

8 January 2026 22 January 2026 

8 January 2027 22 January 2027 

10 January 2028 24 January 2028 
 

16. Optional Early Settlement Event: 
General Condition 11 (Optional Early 
Settlement Event) 

Not Applicable 

 

Provisions relating to Final Settlement  

17. (a) Final Settlement Type: General 
Condition 12 (Final Settlement) 

Capped 

 (b) Settlement Method: Cash 

 (c) Strike Price Percentage: 100.00 per cent. 

 (d) Knock-in Barrier Type: European 

 (e) Knock-in Barrier Percentage: 50.00 per cent. 

Provisions relating to Nominal Call Event 
Settlement 

 

18. Nominal Call Event Settlement:
General Condition 13 (Nominal Call 
Event Settlement) 

Not Applicable 

 (a) Nominal Call Threshold 
Percentage: 

Not Applicable 

Provisions relating to Instalment Notes 

19. Instalment Notes: 
General Condition 15 (Settlement by 
Instalments) 

Not Applicable 

Provisions relating to the Underlying Asset(s) 

20. Underlying Asset:   

 (a) Initial Valuation Date: 8 January 2021 

 (b) Index: S&P EuroUSA 50 ESG Select Equal Weight 50 Point 
Decrement Index (Series 3)(EUR) TR 
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 (i) Exchange: Multi-exchange Index 

 (ii) Related Exchange: All Exchanges 

 (iii) Underlying Asset Currency: EUR 

 (iv) Bloomberg Screen: SPT5D3ET <Index> 

 (v) Reuters Screen: .SPT5D3ET 

 (vi) Index Sponsor: S&P Dow Jones Indices 

 (vii) Weight: Not Applicable 

 (viii)  Pre-nominated Index: Not Applicable 

21. (a) Initial Price(Interest): The Valuation Price of the Underlying Asset on the Initial 
Valuation Date 

 (i) Averaging-in: Not Applicable  

 (ii) Min Lookback-in: Not Applicable 

 (iii) Max Lookback-in: Not Applicable 

 (b) Initial Price(Settlement): The Valuation Price of the Underlying Asset on the Initial 
Valuation Date 

 (i) Averaging-in: Not Applicable 

 (ii) Min Lookback-in: Not Applicable 

 (iii) Max Lookback-in: Not Applicable 

22. (a) Final Valuation Price: The Valuation Price of the Underlying Asset on the Final 
Valuation Date 

 (i) Averaging-in: Not Applicable 

 (ii) Min Lookback-in: Not Applicable 

 (iii) Max Lookback-in: Not Applicable 

 (b) Final Valuation Date 8 January 2021 

Provisions relating to disruption events 

23. Consequences of a Disrupted Day (in 
respect of an Averaging Date or 
Lookback Date): 
General Condition 18 (Consequences of 
Disrupted Days) 

 

 (a) Omission: Not Applicable 

 (b) Postponement: Not Applicable 

 (c) Modified Postponement: Not Applicable 

24. Consequences of a Disrupted Day (in 
respect of an Averaging Date or 
Lookback Date): 
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General Condition 25 (Adjustments to 
Valuation Dates and Reference Date) 

 (a) Omission: Not Applicable 

 (b) Postponement: Not Applicable 

25. Additional Disruption Events: General 
Condition 34 (Adjustment, early 
redemption or early cancellation 
following an Additional Disruption 
Event) 

 

 (a) Change in Law: Applicable as per General Condition 55.1 (Definitions) 

 (b) Currency Disruption Event: Applicable as per General Condition 55.1 (Definitions) 

 (c) Hedging Disruption: Applicable as per General Condition 55.1 (Definitions) 

 (d) Issuer Tax Event: Applicable as per General Condition 55.1 (Definitions) 

 (e) Extraordinary Market Disruption: Applicable as per General Condition 55.1 (Definitions) 

 (f) Increased Cost of Hedging: Not Applicable as per General Condition 55.1 (Definitions) 

 (g) Affected Jurisdiction Hedging 
Disruption: 

Not Applicable as per General Condition 55.1 (Definitions) 

 (h) Affected Jurisdiction Increased 
Cost of Hedging: 

Not Applicable as per General Condition 55.1 (Definitions) 

 (i) Increased Cost of Stock Borrow: Not Applicable as per General Condition 55.1 (Definitions) 

 (j) Loss of Stock Borrow: Not Applicable as per General Condition 55.1 (Definitions) 

 (k) Foreign Ownership Event: Not Applicable as per General Condition 55.1 (Definitions) 

 (l) Fund Disruption Event: Not Applicable as per General Condition 55.1 (Definitions) 

 (m) Fund Event: Not Applicable 

 (n) Potential Adjustment of Payment 
Events: 

Not Applicable 

26. Early Cash Settlement Amount: Market Value 

27. Early Settlement Notice Period 
Number: 

As specified in General Condition 55.1 (Definitions) 

28. Substitution of Shares: Not Applicable 

29. Entitlement Substitution: Not Applicable 

30. FX Disruption Event: Not Applicable 

31. Disruption Fallbacks: 
General Condition 17 
(Consequences of FX Disruption Events 
(FX)) 

Not Applicable 

 

32. Unwind Costs: Not Applicable 
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33. Settlement Expenses: Not Applicable 

34. Consequences of a Fund Event: General 
Condition 27 (Consequences of a Fund 
Event) 

Not Applicable 

35. Local Jurisdiction Taxes and Expenses: Not Applicable 

General provisions  

36. Form of Securities: Book-entry Securities in bearer form (au porteur) deposited 
with Euroclear France 

  TEFRA: Not Applicable 

  NGN Form: Not Applicable 

  Held under the NSS: Not Applicable 

  CGN Form: Applicable 

  CDIs: Not Applicable 

37. Trade Date: 15 June 2020 

38. 871(m) Securities: The Issuer has determined that the Securities (without regard to 
any other transaction) should not be subject to withholding tax 
under Section 871(m) of the US Internal Revenue Code and 
regulations promulgated thereunder. 

39. Prohibition of Sales to EEA and UK 
Retail Investors: 

Applicable – see the cover page of this Pricing Supplement 

40. Additional Business Centre(s): London 

41. Business Day Convention: Following 

42. Determination Agent: Barclays Bank PLC 

43. Registrar: Not Applicable 

44. CREST Agent: Not Applicable 

45. Transfer Agent: Not Applicable 

46. (a) Names and addresses of Manager: Barclays Bank PLC 

 (b) Date of underwriting agreement: Not Applicable 

 (c) Names and addresses of secondary 
trading intermediaries and main 
terms of commitment: 

Not Applicable 

47. Registration Agent: Not Applicable 

48. Masse Category: Full Masse 

The Representative shall be: 
MASSQUOTE S.A.S.U. 
RCS 529 065 880 Nanterre 
7bis rue de Neuilly 
F-92110 Clichy 
Mailing address : 
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33, rue Anna Jacquin 
92100 Boulogne Billancourt 
France  
 
Represented by its Chairman 
 
The Representative will be entitled to a remuneration of €450 
(VAT excluded) per year, payable on each Interest Payment 
Date with the first payment at the Issue date. 
 
The Representative will exercise its duty until its dissolution, 
resignation or termination of its duty by a general assembly 
of Noteholders or until it becomes unable to act. Its 
appointment shall automatically cease on the Redemption Date, 
or total redemption prior to the Redemption Date. 

49. Governing Law: French law 

50. Relevant Benchmark: S&P EuroUSA 50 ESG Select Equal Weight 50 Point 
Decrement Index (Series 3)(EUR) TR (the "Index") is 
provided by S&P Dow Jones Indices LLC. As at the date 
hereof, S&P Dow Jones Indices LLC appears in the register of 
administrators and benchmarks established and maintained by 
ESMA pursuant to article 36 of the Benchmarks Regulation. 
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PART B – OTHER INFORMATION 

1. LISTING AND ADMISSION TO TRADING 

 (a) Listing and Admission to 
Trading: 

Application is expected to be made by the Issuer (or on its 
behalf) for the Securities to be listed on the official list of the 
Luxembourg Stock Exchange and admitted to trading on the 
Euro MTF on or around the Issue Date.  

 (b) Estimate of total expenses related 
to admission to trading: 

EUR 3,000 

2. RATINGS  

 Ratings: The Securities have not been individually rated. 

3. REASONS FOR THE OFFER, ESTIMATED NET PROCEEDS AND TOTAL EXPENSES 

 (a) Reasons for the offer: General funding 

 (b) Use of proceeds Not Applicable 

4. YIELD  

 Not Applicable 

5. PAST AND FUTURE PERFORMANCE OF UNDERLYING ASSET, AND OTHER 
INFORMATION CONCERNING THE UNDERLYING ASSET 

 Bloomberg Screen: SPT5D3ET <Index>; Reuters Screen Page: .SPT5D3ET 

Index Disclaimer: See Schedule hereto 

6. OPERATIONAL INFORMATION  

 (a) ISIN: FR0013519725 

 (b) Common Code: 219367481 

 (c) Relevant Clearing System(s): Euroclear France 

The Securities are French Cleared Securities 

 (d) Delivery: Delivery free of payment 

 (e) Additional Paying Agent: BNP Paribas Securities Services 

 (f) Intended to be held in a manner 
which would allow Eurosystem 
eligibility: 

No. Whilst the designation is specified as “no”, at the date of 
this Pricing Supplement, should the Eurosystem eligibility 
criteria be amended in the future such that the Notes are 
capable of meeting them the Notes may then be deposited 
with one of the International Central Securities Depositaries 
(“ICSDs”) as common safekeeper. Note that this does not 
necessarily mean that the Notes will then be recognised as 
eligible collateral for Eurosystem monetary policy and intra 
day credit operations by the Eurosystem at any time during 
their life. Such recognition will depend upon the ECB being 
satisfied that Eurosystem eligibility criteria have been met. 
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SCHEDULE – INDEX DISCLAIMER 
 

The "S&P EuroUSA 50 ESG Select EW 50 Point Decrement Index (Series 3) (EUR) TR" (the "Index”) is a 
product of S&P Dow Jones Indices LLC or its affiliates (“SPDJI”), and has been licensed for use by Barclays. 
Standard & Poor’s® and S&P® are registered trademarks of Standard & Poor’s Financial Services LLC (“S&P”); 
Dow Jones® is a registered trademark of Dow Jones Trademark Holdings LLC (“Dow Jones”); and these 
trademarks have been licensed for use by SPDJI and sublicensed for certain purposes by Barclays. It is not possible 
to invest directly in an index. The Notes are not sponsored, endorsed, sold or promoted by SPDJI, Dow Jones, 
S&P, any of their respective affiliates (collectively, “S&P Dow Jones Indices”). S&P Dow Jones Indices do not 
make any representation or warranty, express or implied, to the owners of The Notes or any member of the public 
regarding the advisability of investing in securities generally or in The Notes particularly or the ability of the 
S&P EuroUSA 50 ESG Select EW 50 Point Decrement Index (Series 3) (EUR) TR to track general market 
performance. Past performance of an index is not an indication or guarantee of future results. S&P Dow Jones 
Indices’ only relationship to Barclays with respect to the S&P EuroUSA 50 ESG Select EW 50 Point 
Decrement Index (Series 3) (EUR) TR is the licensing of the Index and certain trademarks, service marks and/or 
trade names of S&P Dow Jones Indices and/or its licensors. The S&P EuroUSA 50 ESG Select EW 50 Point 
Decrement Index (Series 3) (EUR) TR is determined, composed and calculated by S&P Dow Jones Indices 
without regard to Barclays or The Notes.  S&P Dow Jones Indices have no obligation to take the needs of 
Barclays or the owners of The Notes into consideration in determining, composing or calculating the S&P 
EuroUSA 50 ESG Select EW 50 Point Decrement Index (Series 3) (EUR) TR. S&P Dow Jones Indices are 
not responsible for and have not participated in the determination of the prices, and amount of The Notes or the 
timing of the issuance or sale of The Notes or in the determination or calculation of the equation by which The 
Notes is to be converted into cash, surrendered or redeemed, as the case may be.  S&P Dow Jones Indices have 
no obligation or liability in connection with the administration, marketing or trading of The Notes. There is no 
assurance that investment products based on the S&P EuroUSA 50 ESG Select EW 50 Point Decrement Index 
(Series 3) (EUR) TR will accurately track index performance or provide positive investment returns.  S&P Dow 
Jones Indices LLC is not an investment or tax advisor.  A tax advisor should be consulted to evaluate the impact 
of any tax-exempt securities on portfolios and the tax consequences of making any particular investment decision. 
Inclusion of a security within an index is not a recommendation by S&P Dow Jones Indices to buy, sell, or hold 
such security, nor is it considered to be investment advice. 

 
NEITHER S&P DOW JONES INDICES NOR THIRD PARTY LICENSOR GUARANTEES THE ADEQUACY, 
ACCURACY, TIMELINESS AND/OR THE COMPLETENESS OF THE S&P EuroUSA 50 ESG Select EW 
50 Point Decrement Index (Series 3) (EUR) TR OR ANY DATA RELATED THERETO OR ANY 
COMMUNICATION, INCLUDING BUT NOT LIMITED TO, ORAL OR WRITTEN COMMUNICATION 
(INCLUDING ELECTRONIC COMMUNICATIONS) WITH RESPECT THERETO.  S&P DOW JONES 
INDICES SHALL NOT BE SUBJECT TO ANY DAMAGES OR LIABILITY FOR ANY ERRORS, 
OMISSIONS, OR DELAYS THEREIN.  S&P DOW JONES INDICES MAKES NO EXPRESS OR IMPLIED 
WARRANTIES, AND EXPRESSLY DISCLAIMS ALL WARRANTIES, OF MERCHANTABILITY OR 
FITNESS FOR A PARTICULAR PURPOSE OR USE OR AS TO RESULTS TO BE OBTAINED BY 
BARCLAYS, OWNERS OF THE NOTES, OR ANY OTHER PERSON OR ENTITY FROM THE USE OF 
THE S&P EuroUSA 50 ESG Select EW 50 Point Decrement Index (Series 3) (EUR) TR OR WITH RESPECT 
TO ANY DATA RELATED THERETO. WITHOUT LIMITING ANY OF THE FOREGOING, IN NO EVENT 
WHATSOEVER SHALL S&P DOW JONES INDICES BE LIABLE FOR ANY INDIRECT, SPECIAL, 
INCIDENTAL, PUNITIVE, OR CONSEQUENTIAL DAMAGES INCLUDING BUT NOT LIMITED TO, 
LOSS OF PROFITS, TRADING LOSSES, LOST TIME OR GOODWILL, EVEN IF THEY HAVE BEEN 
ADVISED OF THE POSSIBLITY OF SUCH DAMAGES, WHETHER IN CONTRACT, TORT, STRICT 
LIABILITY, OR OTHERWISE.  THERE ARE NO THIRD PARTY BENEFICIARIES OF ANY 
AGREEMENTS OR ARRANGEMENTS BETWEEN S&P DOW JONES INDICES AND BARCLAYS, 
OTHER THAN THE LICENSORS OF S&P DOW JONES INDICES. 
 
 


