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wanisalduviudiaavgaukavuavasi Citi-QuantCube Regime Navigator VT8 Index (CIMARNS2)
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AoagvAISsANUduURAacdUIINUUaY Citi-QuantCube Regime Navigator VT8 Linked Note
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100,000 adaansaKsgd

Aseln 1 dstisvavikaacaauinu 50% Tugovinat 5 U

wa  SuiBuvdaaanily  3uAsUNdQaDNITE ruousutuvoa sasioonils  aonide (USD) @andUIINUIINBYWUS
1 26 0.8. 69 28 0.9. 70 367 1.00% 1,019.44 [Tud]
2 28 0.8. 70 26 0.9. 71 364 1.00% 1,011.11 [Tud]
3 26 0.8. 71 26 0.8.72 365 1.00% 1,013.89 [Tud]
4 26 0.8.72 26 0.8.73 365 1.00% 1,013.89 [Ud]
5 26 0.8.73 26 0.8.74 365 1.00% 1,013.89 100,000 x 240% x 50% = 120,000
@acdUIINUSOUINAISAYNU 5% + (2.4 x 50%) = 5% + 120% = 125%
@anoUINUSIU (ADURNNG eu Adne 15%) 5,072.22 + 120,000 = 125,072.22 USD
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udQ  3uIsuvdaoenIdy  SUASUNDAQDAITE gususdufuvoa sasiaonils  aanily (USD) @anBUINUINBUYWUS

1 26 0.9. 69 28 0.8. 70 367 1.00% 1,019.44 [Ug]

2 28 0.9.70 26 0.89. 71 364 1.00% 1,011 UU'D]

3 26 0.8. 71 26 0.8. 72 365 1.00% 1,013.89 [Tud]

4 26 0.8. 72 26 0.8.73 365 1.00% 1,013.89 [Ug]

5 26 0.8.73 26 0.8.74 365 1.00% 1,013.89 100,000 x 240% x 0% = 0O

@aadUIINUSOUINAISAYNU 5% + (2.4 x 0%) = 5% + 0% = 5%

@anaUINUSU (AOURKNANG eu Rone 15%) 5,072.22 = 5,072.22 USD
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waafeurinesue 3 TuRtsdvdsdnidsunisdarinlag “Citi

“Citi Is a registered trademark and service mark of Citigroup Inc. or its affiliates and is used and registered throughout the worlo. The Citi-
QuantCube Regime Navigator VT8 Index is not sponsoreo, endorseo, sold or promoted by Citigroup, and Citigroup makes no representation
regaroing the advisability of investing in such index. Citigroup gives no express or implied warranties, including, but not limited to, any warranties of
merchantability or fitness for a particular puroose or use. In no event shall Citigroup be liable for any direct, indirect, special or consequential
odamages in connection with any use of the Citigroup oata and information.



