
 
 
 

 
 
 

EFG International AG acts as Guarantor for the issuer’s obligations according to the relevant terms of the products. 1 
 
EFG Financial Products AG 
Brandschenkestrasse 90, P.O. Box 1686, CH-8027 Zurich 
Phone +41 58 800 1000, www.efgfp.com 

YIELD-ENHANCEMENT END OF SUBSCRIPTION PERIOD: 31.08.20101 

FULL SPEED AHEAD WITH THE AUTOMOBILE INDUSTRY: 
EARN 3 MONTH LIBOR + 8.25% 

 
 
DESCRIPTION  
The newly issued Floating Barrier Reverse Convertibles 
with 2 years maturity offer investors an opportunity to earn 
attractive coupon levels, while benefiting from low barriers. 
The coupon is split up in a variable as well as fixed 
component. The fixed coupon depends on the specific 
underlyings and is paid quarterly. The additional variable 
coupon is pegged to the corresponding 3-months LIBOR, 
and EURIBOR® respectively. Hence if the corresponding 
benchmark interest rate rises, the total coupon increases 
as well. Besides this variable coupon part, Floating Rate 
Barrier Reverse Convertibles do not differ from “regular” 
Worst-of Barrier Reverse Convertibles. In addition, all 
products include COSI, thereby reducing the issuer risk. 
 
OPPORTUNITIES  
• You participate in rising 3-month interest rates by 

receiving the guaranteed coupon plus the 3-month 
reference interest rate (LIBOR or EURIBOR®).  

• The Coupon Amount will be paid out in any case: An 
attractive yield opportunity in sideways-trending or 
moderately falling prices. 

• Contingent Capital Protection: As long as the Barrier 
Level is not touched or surpassed during the Barrier 
Observation Period the Investor will receive the 
Denomination. 

 

RISKS  
• During the lifetime of the Product fluctuations in the 

Product’s price can be higher than the corresponding 
fluctuations in the Underlying’s price. 

• If a Barrier Event has occurred and at least one 
underlying closes at or below its initial fixing level at 
maturity the investor will receive delivery of the 
underlying with the worst performance and can 
therefore lose all or part of his investment. 

• The Investor foregoes income such as dividend 
payments on the Underlying. 

 
BARRIER EVENT  
A Barrier Event shall be deemed to occur if at any time on 
any exchange business day during the Barrier Observation 
Period the level of at least one of the underlyings' bid 
prices has been quoted and/or traded at or below the 
respective barrier level, as reasonably determined by the 
calculation agent. 
 
BARRIER OBSERVATION PERIOD  
31.08.2010 – 31.08.2012 
 
 



 

LEGAL DISCLAIMER 
This publication serves only for information 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 responsibility is taken for the correctness of this information. The financial instruments mentioned in this document 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 contained in this document does not substitute 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 constitute a guarantee for their future performance. The financial products' value is subject to market fluctuation, what can lead to a partial or 
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 may conclude hedging transactions. Such activity may influence the market price, 
the price movement, or the liquidity of the financial products. Any - including only partial - reproduction of any article or picture is solely permitted based on an 
authorization from EFG Financial Products AG. No responsibility is assumed in case of unsolicited delivery. © EFG Financial Products AG. All rights reserved. 
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END OF SUBSCRIPTION PERIOD: 31.08.20101 

FLOATING RATE BARRIER REVERSE CONVERTIBLES WITH QUARTERLY COUPON PAYMENT  

Category Coupon p.a.2) Underlying Barrier Maturity Currency Swiss Security 
Number 

3-Month CHF LIBOR + 8.25% Renault, Porsche 49% 2 Years qCHF 11663438 

3-Month CHF LIBOR + 8.25% BHP Billiton, Xstrata 49% 2 Years qCHF 11663439 

3-Month CHF LIBOR + 7.00% ABB, Credit Suisse 49% 2 Years CHF 11663440 

Stocks / 
CHF 

3-Month CHF LIBOR + 6.25% Novartis, Roche 69% 2 Years CHF 11663441 

3-Month EURIBOR® + 7.25% Daimler, Dt. Bank 49% 2 Years EUR 11663442 Stocks / 
EUR 3-Month EURIBOR® + 7.00% Alstom, Vinci 49% 2 Years EUR 11663443 

Stocks / 
USD 3-Month USD LIBOR + 8.50% Apple, Nokia 49% 2 Years qUSD 11663444 

 
1) The subscription period may be closed early by the issuer, due to market developments. 
2) The coupon payment occurs on a quarterly basis. 
 
 

Would you like to know more about structured products? Please visit our 
website www.efgfp.com or call us on +41 58 800 1111. 


