last update 03 set 2010

COMMERZBANK PHOENIX 1,35% ON UBS BP TOTAL - XS0373800670

STRIKE LEVELS: UBS: 22,80 BP:571,25 TOTAL: 52,47

i COUPON BARRIER: UBS: 15,96  BP: 399,88 TOTAL: 36,73

observation CURRENT LEVELS: UBS: 15,19 BP: 390,00 TOTAL: 38,20
dates CALLABLE FROM MONTH 5 ONWARDS

135 4

130

125

120 +

115 1

Call level 100%

o
I u ‘W
\‘CO»’J/:\ ctickelelf (oo spean L

70 Twwwwyww g aada pww

4
S

g 3
_——
7

T~
\k

T T T T T T T T T T T
N N N N N N N N N N N N N N N N N N N N N N N N N
£ £ ¥ £ ¥ £ ¥ £ £ £ K X & £ £ £ K &£ K £ £ K £ K =X
< < Q o o > Q o) = 3 Q 3 < < Q @ l¢) > Q o = 3 Q 3 <
> & 09 ¥ s 2 9 5 ¢ 3 ¢ 3 3 5 ¢ s 2 ¢ 5 % 3 g o3 3
. g 3 g . T 5 o 7z
8 ® 5 &8 2 & &6 2 2 & 2 & 8 2 5 8 2 & & = & L 5 Z 3
© —o—UBS —o—BP ——

-
[¢]
=
>
-




