EFG @ Financial Products

Autocallable certificate on Citigroup
18% p.a. Semi-Annual Conditional Coupon - European Barrier at 70% - 4 Years and 5 Months - USD

DETAILS

Issuer
Guarantor

Underlying

Bbg Ticker

Strike Level

Autocall and Coupon Level
Barrier Level

EFG Financial Products

EFG International
Rating: Fitch A

CITIGROUP INC

C US Equity

UsD 18.08

14.464 (80% of the Strike level)

10.1248 (70% of the Strike Level)

' /

REDEMPTION

On 26.03.2010 Client pays USD 1000 (Denomination)

On each Observation Date,

If the Underlying closes above its Autocall Level

Conversion Ratio 55.3097 The Productis early redeemed and the Investor will receive a Cash Setlementin
Initial Fixing Date 14.08.08 USD equal to: Denomination x (100% + 18%). The Product expires.
Payment Date 26.03.10
Valuation Date 14.08.14
Maturity 21.08.14 On 21.08.2014 If the product has not been early redeemed
Observation Dates 16.08.2010 14.02.2011 15.08.2011
14.02.2012 14.08.2012 14.02.2013
14.08.2013 14.02.2014 14.08.2014 Scenario 1: If the Underlying closes below the Barrier Trigger Level on the Valuation Date
P t Dat .08. .02. .08. q n n q .
SR B 23’ gi iz;g i; z; ;g;; §21 gi iz;; The Investor will receive a predefined round number (i.e. Conversion Ratio) of
o e o the Underlying per Denominatfion. Any potential fractional Conversion Ratio
21.08.2013 21.02.2014 21.08.2014 q q 8 f 5 0 A
. - entitements (Fraction of Underlyings), will be paid in cash, based on the Final
Details Physical Settlement . e
. . Fixing Level.
Details European Barrier
Semi-Annual Autocall Observations
ISIN CHO0111527336 Scenario 2: If the Underlying closes at or above the Coupon Level on the Valuation Date
Val n q N
atoren ]”5_2733 The Investor receives a Cash Seitlementin USD equal to: Denomination x (100% +
SIX Symbol not listed
18%).
Scenario 3: If the Underlying closes between the Barrier Level and the Coupon Trigger
Level on the Valuation Date
The Investor will receive a Cash Seflementin USD equal to: Denomination
CHARACTERISTICS
Underlying

Citigroup Inc. is a diversified financial services holding company that provides a broad range of financial services to consumer and corporate customers around the world. The
Company's services include investment banking, retail brokerage, corporate banking, and cash management products and services.

Opportunities. Risks

1. An Semestrial Conditional Coupon of 18%p.a. 1. Exposure to volatility changes
2. Protection against 30% drop in Underlying's price

3. Barrier is only observed on the Valuation Date

4. Lower volatility than direct equity exposure

5. Secondary market as liquid as a share

Best case scenario
On the first observ ation date, the Underlying tfraded abov e the coupon trigger lev el

Worst case scenario.
On each observation date, the Underlying never traded below the coupon trigger
level and at maturity, the underling closes below the barrier level

Redemption: Denomination + 1 Annual Coupon of 18%, product expires the

16.08.2010 (Total Return: 118%) Redemption: Shares of the Underlying (with Negative Performance)
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This publication serves onlyforinformation purposes and is not research; it constitutes neither a recommendation for the purchase of financial instruments nor an offer or an invitation for an offer. No responsibilityis taken for the correctness of this The financial in this
are derivative instruments. They do not qualify as units of a collective investment scheme pursuant to art. 7 et seqq. of the Swiss Federal Act on Collective Investment Schemes (CISA) and are therefore neither registered nor supervised by the Swiss Financial Market Supervisory Authority FINMA. Investors bear the
credit risk of the issuer/guarantor. Before investing in derivative instruments, Investors are highly recommended to ask their financial advisor for advice specifically focused on the Investor’s financial situation; the information i in this does not such advice. This publication does not

constitute a simplified prospectus pursuant to art. 5 CISA, or a listing prospectus pursuant to art. 652a or 1156 of the Swiss Code of Obligations. The relevant product documentation can be obtained directly at EFG Financial Products AG: Tel. +41(0)58 800 1111, Fax +41(0)58 800 1010, or via e-mail: termsheet@efgfp.com.
Selling restrictions apply for Europe, Hong Kong, Singapore, the USA,, US persons, and the United Kingdom (the issuance is subject to Swiss
law). The Underlyings” performance in the past does not for their future . The financial products’ value is subject to market fluctuation, what can lead to a partial o total loss of the invested capital. The purchase of the financial products triggers costs and fees. EFG Financial

Products AG and/or another related company may operate as market maker for the financial products, may trade as principal, and hedging Such activity may the market price, the price movement, or the liquidity of the financial products. © EFG Financial Products AG All rights
reserved.




