
REFERENCE DATA

Issuer Helveteq AG

SSPA Designation Barrier Reverse 

Convertible (1230)

Valor 132429361

ISIN CH1324293617

Issue Date  7 February 2024

Initial Fixing 2 February 2024

Final Fixing 2 May 2024

Repayment Date 9 May 2024

Coupon  44.00% p.a.

Barrier  60%

Observation American

Settlement  Cash

Base Currency USD

Nominal Value 1’000.00

Issue Size 3’000’000.00

SERVICE PROVIDERS

Custodian  Bank Frick

Administrator Bank Frick

Paying Agent Bank Frick 

Auditor  Grant Thornton

Security Agent  Adexas

Calculation Agent Helveteq

The carbon impact of the crypto under-

lyings is compensated in accordance with 

our exclusive cooperation with the 

University of Zurich.

SUBSCRIPTION

Contact your house bank.

Subscription Period 

26 January – 2 February 2024

CONTACT

Helveteq AG

Churerstrasse 25

8808 Pfäffikon SZ

Switzerland

+41 (0)41 554 50 99

info@helveteq.com

www.helveteq.com

Product Description

This product pays a guaranteed coupon of 11% 

(44% p.a.).

As long as no barrier event has occurred during 

the lifetime of the product, the investor will receive 

the notional (100%).

If a barrier event has occurred and all underlyings 

trade above their strike levels at maturity, the 

investor will receive the notional (100%).

If a barrier event has occurred, the investor will 

realize the performance of the underlying with the 

lowest performance, as determined and 

calculated by the Calculation Agent.

The guaranteed coupon will be paid in any case, 

no matter if a barrier event has occurred or not.

Underlying Universe

Take control. Invest responsibly.

44.00% p.a. Multi Barrier Reverse Convertible 

on Bitcoin, Ether, Solana

Advertising

Barrier Cap

Strike

Bitcoin (BTC) is the most well-known 

cryptocurrency and was introduced in 2009 to act 

as money and a form of payment outside the 

control of any one person, group, or entity, thus 

removing the need for third-party involvement in 

financial transactions. 

Ether (ETH) is the native cryptocurrency of the 

Ethereum Blockchain, a decentralized global 

software platform powered by blockchain 

technology. It supports smart contracts, which 

form the basis of decentralized applications.

Solana (SOL) was founded in 2017 and is an 

open-source project currently run by Solana 

Foundation based in Geneva, built to host 

decentralized, scalable applications

DISCLAIMER

These materials are not an offer of or an invitation by or on behalf of Helveteq AG (the Company) or any other person to subscribe for or to purchase any products of the Company. These materials are for background purposes 

only and do not purport to be full or complete. No reliance may be placed for any purpose on the information contained in these materials or its accuracy or completeness. The information in these materials is subject to change. 

The products of the Company do not qualify as units of a collective investment scheme according to the relevant provisions of the Swiss Federal Act on Collective Investment Schemes (CISA), as amended, and are not 

licensed thereunder. Therefore, neither the products nor the Company are governed by the CISA nor supervised or approved by the Swiss Financial Market Supervisory Authority FINMA (FINMA). Accordingly, Investors do not 

have the benefit of the specific investor protection provided under the CISA. Charts and graphs are provided for illustrative purposes. Past performance is not an indication or guarantee of future results. The charts and graphs 

may reflect hypothetical historical performance. All information presented prior to the issue date is back-tested. Back-tested performance is not actual performance but is hypothetical. 

NOTHING IN THIS ELECTRONIC TRANSMISSION CONSTITUTES AN OFFER OF SECURITIES FOR SALE IN ANY JURISDICTION WHERE IT IS UNLAWFUL TO DO SO. 

The products may not be offered or sold in the United States of America or to U.S. persons at any time (as defined in Regulation S under the U.S. Securities Act of 1933, the CEA or the U.S. Internal Revenue Code). The 

products have not been and will not be registered under the U.S. Securities Act of 1933, as amended, or the securities laws of any state in the United States and may be subject to United States tax requirements. The products 

have also not been approved by the Commodity Futures Trading Commission nor are the products intended for any U.S. Person as such term is defined for any purpose under the United States Commodity Exchange Act of 

1936, as amended. A. In purchasing any Product, the investors represent and warrant that they are neither located in the United States of America nor U.S. persons and that they are not purchasing for the account or benefit of 

any such person. The products may not be offered, sold, transferred or delivered without compliance with all applicable securities laws and regulations.

© Helveteq AG, Churerstrasse 25, 8808 Pfäffikon, Switzerland. 2024. All rights reserved. 
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