JP MORGAN 3Y RC ON PBR 10% - XS0348578062
last update 02 jan 2012

STRIKE LEVEL: PBR: 55,79

CURRENT LEVEL: PBR: 26,90
140 -

130 N

120 ~

110

100

90

PROTECTION LEVEL EUROPEAN 80%

80 fsssEEEEEEEEEEEEEEEESR EEEEEEEEEEEESEEEEEEESEEEEESEEEEEENEEE

70 v
60
50 I
40 +
30 T T T T T T T T T T T T T T T T T 1
T Q T o) o Q T o T Q o ol T Q T o) o Q T
2 o 5 Q c ] e o 5 Q c @ Q [} 5 Q c o @
) = o - N ) = ° - N ) = o - N 5
o S o T o S o S Q 7 o S — L = i - N —
e} o3 o 8 o & o N ~o % ) 3 o o o > o o -

==PBR




