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investment return and the issuer’s payment obligations are contingent on, or highly sensitive to, changes in the
value of underlying assets, indices, interest rates or cash flows’.
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Sgo 7 FESE E-H 75 (Product Assessment)E A&kl QATh
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Produktdetails fiir DEOOOCY9C2B3

ISIN DE000CY9C2B3 Produkttyp Bonus-capped r \
WKN CY9C2B Basiswert  Zurich Insurance Group 7|25 8- Product Type
Laufzeit  20.12.2018 “: A’} o P,
Emittent Citigroup Barriere 235 7IERRL, 2L, B2 O,
Strike 3145 HAIHA, Cap BE
Weitere Produktinformationen Cap 3145 L )
Risikoklasse 3 ( . ) )
. 2l S2(Risk Class): 3
pol'eN (1~552, 5342 91%)
Risikodetails zum 18.12.2017 ( )
10Tage 250 Tage <Risk Dleta|ls on 18.12.2SﬁlY>
a = O|S
Value at Risk 86824 383827 VaRS{VaRE Fl2ieelE=
Kursrisiko 833.56 4,178.81 Solfsto] EA| raterisk,
Zinsrisiko 23.00 38.48 . interest rate risk, currency risk,
Wahrungsrisiko 240.07 1,063.43 dit risk volatility risk
Bonitatsrisiko -11.48 -42.60 creditrisk, volatility risk,
Volatilitatsrisiko 267.02 1,386.06 time value effect,
Zeitwerteffekt 4997 71891 diversiﬁcation eﬁect
Diversifikationseffekt 533.90 3,504.82 L )

Erlduterungen finden sie hier
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8) https://eusipa.org/wp-content/uploads/European_map_20160530_2016.pdf
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