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Croesus
Citibank Capital Protected Index Note USD

Issuer Citibank
Maturity 6 Years
Currency USD
Denomination USD 1,000

Underlyings
NIKKEI 225 Index 
Euro Stoxx 50 Index
FTSE 100 Index 

ISIN XS1837231890
Strike Date 29-06-2018

INveStMeNt DeSCrIptIoN

  Capital Growth – The investor gets 100% exposure to the performance of the least performing underlying, 
exposure to the downside is floored at 5%.

  2.5% per annum Fixed Coupon – The investor will receive a Fixed Coupon of 2.5% per annum regardless of the 
performance of the underlying indices.

   95% Capital Guaranteed – Capital is 95% guaranteed regardless of the performance of the underlying indices 
at maturity.

 
There are 2 potential outcomes when the product reaches its scheduled Final Valuation Date: 
i) If the least performing Index is greater than 100% of its Strike Level, the Note returns 100% plus the performance 
of the least performing index, as well as the annual 2.5% Coupon. 
ii) If the least performing Index closes lower than 100% of its initial strike level, the note returns 100% of capital less 
the performance of the least performing index, protected at 95%. Plus the 2.5% coupon.

PTO

proDUCt terMS

This factsheet is for information only and use by professional investors and financial advisors only, and should not be considered a financial 
promotion. this information alone should not be relied on for making investment or purchasing decisions. this document should be read 
together with the Issuer’s relevant offering documents.

HIGHLIGHtS

  95% Capital Protected
  Fixed Coupons of 2.5% p.a.
  Capital Growth linked to the 

performance of 3 equity 
indices

  Unlimited upside potential + 
15% in coupons paid over the 
life of the investment

  Minimum redemption value 
of 95% + 15% in coupons paid 
over the life of the investment

 Maturity of 6 years

 95% Capital Protection
 2.5% per annum Fixed coupon
 Exposure to 3 large indices with unlimited upside potential

Key FeatUreS

WHo CaN INveSt IN 
tHeSe NoteS?

  Life Insurance Companies
  Corporate and Institutional 

Investors

Coupon type Fixed
Coupon 2.5% per annum
Capital protection 95%

exposure least perfor-
ming index Unlimited upside

Strike Level 100% of the initial fixing

Final observation Date 01-07-2024

rISKS

   Up to 5% of capital at risk if the least performing index is below its strike price at the final valuation date.
 The investor bears the credit risk of the issuer.
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72 MoNtHS (6 yearS)
Is the least performing Index above 100% 

of its Strike Level
redemption value = 100% + performance 
of least performing index + 2.5% Coupon

yeS

12 MoNtHS

redemption value = 100% - performance 
of least performing index, floored at 95% 

+ 2.5% Coupon

INveStMeNt roUte Map

No

No observation needed 2.5% Coupon paid

2.5% coupon is paid each year until Maturity

Final Level of the least performing Index as a 
 percentage of Strike Level Note redemption value

170% 170% + 2.5% COUPOn = 172.5%
150% 150% + 2.5% COUPOn = 152.5%
120% 120% + 2.5% COUPOn = 122.5%
100% 100% + 2.5% COUPOn = 102.5%
90% 95% + 2.5% COUPOn = 97.5%
80% 95% + 2.5% COUPOn = 97.5%

IMportaNt INForMatIoN
Capital at risk. For professional investors only. not for sale to UK investors.
This sales brochure is confidential and issued for information purposes 
only. It is directed exclusively at Professional Customers and Eligible 
Counterparties as defined by the Markets in Financial Investments 
Directive. It does not constitute an offer or invitation to enter into any type 
of financial transaction in securities.
Whist the information set out in this sales brochure is reflective of the 
terms, no warranty is made that the information contained is accurate or 
complete and so should not be relied upon as such.
This investment product is a complex structured financial instrument 
and involves a high degree of risk. It is intended only for investors who 
understand and are capable of assuming all risks involved. Before entering 
into any transaction, an investor should determine if this product suits 
his or her particular circumstances and should independently assess 
(with his or her professional advisers) the specific risks (maximum loss, 
currency risks, etc.) and the legal, regulatory, credit, tax and accounting 
consequences. The Issuer makes no representation as to the suitability or 
appropriateness of this investment product for any particular investor or 
as to the future performance of this investment product.

All of the details set out in this sales brochure pertaining to the securities 
comprise a mere summary, and are not a complete description of the 
securities. Investors should read the formal terms and conditions of the 
Securities and any offering circular or other disclosure document prepared 
by or on behalf of the Issuer in respect of the Securities including, if 
applicable, a prospectus (the “Securities Documentation”). For avoidance 
of doubt, in the event of any conflict between information set out in this 
sales brochure and information set out in the Securities Documentation, 
the terms of the Securities Documentation shall prevail. The Securities 
Documentation is available from Kyte Broking Ltd upon request.
This sales brochure has not been prepared or reviewed by the Issuer of 
the underlying securities or any of their respective affiliates and neither 
the Issuer nor any of their respective affiliates or any of their respective 
directors, officers or agents accept any responsibility or liability for the 
contents of this sales brochure. 
For the avoidance of doubt, investors are the clients of Kyte Broking Ltd. 
no Investor or other customer of Kyte Broking Ltd shall become a direct or 
indirect customer of the Issuer or any of its affiliates by subscribing for or 
purchasing Securities.

reDeMptIoN vaLUe SCeNarIoS


