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n | # Exposure [exp)
’ Spot (=)
$ %% Wanilla (v van)
%& ! “anilla Strategy »
Azian (2)

Yariance Swap (var vew)

Yol Sweap (wal)

& n - Bazket (b)
! Best of (ho)
. n ] / O Wiarst of (wo)
Barrier ¥
—_— / O Binary ]
European Digital ] European Digital (ed)
Spread Option (=0) European Range Bet (edr)
European Digital yith Knock COut (edka)
European Digital yith Knock In (edki)
& ) + _ European Digital yWith Double Knock Out (eddka)

Sl I Dow Jones EURD STOXX 50 Exchar

nn | s S&F 500 Index - CBOE

SHSE Doy Jones EURC STOXH S0 Index - EUREX

HSl Hang Seng Index - HongkangFE

— 3 ) St SIS MARKET IND Indes - S
ASH SP ASH200 Indes - ASE

3 3 I 14 I CEGNYY  Credit Suisse Group it

" - - MIFT S&P CHH MIFTY Indes - HS1

HSCEl Hang Seng China Enterprise Index - HongkangFE

SASYEP  Sanofi-Synthelabo EuranextFar

BSY LN BSKY B LondonsSE

Any Strike, Any Tenor
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w0 Customise

& # % &* 5I6 <) Customize -- Web Page Dialog

Customize Position Screen
% Restore

n
Default Settings Diefault Equity EUREX
Portfolio Settings Default single option class [vanila [ ~]

& $% &. % ( Term Structure Data Source [ SuperDerivatives [=]

# 1% Volatility Surface Date Format | European-DOmirry I V|
. - P 1 fter logi Single Opti -
N e T age to appear after login | Single Option [=]
Historical chart type | Display Chart a= image only I - |
Risk Charts | click here to select Risk charts I - |

& +| $$ # %' * Show system informatfor: [Trader ||
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9# 12 e | [
9 # / ! $ 0 Portfolio Settings Last Mame: Salespersan

& $ % %-
(+ % %/ )

g -

Customize -- Web Page Dialog

Customize Position Screen

LI First Mame: Jim

T ST Phone: 44 207 730 3339

E-Mail: sales@superderivatives. oo
I D Country: United Kingdam ¥ | State/ City; |London
Horizontal Portfolio Job function: Pricing and Analytics

Usatname: Sales| four username and

password should be at least6
Current Pagsword: characters in
length and contain only letters

MNew Pagsword: and numhbers.

Confirm Password:
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Company Name [ Ticker: CUSIP Mumber: I:l ISIM: I:

Exchange: Al |'| Asset Type! |AI| |'|

ry

All

American Stock Exchange

Lmsterdam Stock Exchange
Lyustralian Stock Exchange

Valuation Date: [« |Thu, 30 Oct 2005 |~ /' Brusssls Exchanges Stocks

Undetlying Azset: 1 c[ | | Dow Jones EURD STOXX 50 Exchange Chicago Board Options Exchange
Payout Currency! CAC CAC 40 @ Index - EuronextFar ELIRE*
C.NY Citigroup HY'SE European Energy Exchange
Reference Spaot: CBRGXT  COMMERIBAMK FXETRA Frankfurt Stock Exchange
Cption class: CSGN VR Credit Suisse Group Wirts Helzinki Stack Exchange
MIFT SEP CMX MFTY Indesx - NSI | Hong Kang Future Exchange
Strike: HZ=CEI Hang Zeng China Enterprize Index - HongkonaFE hn
— Hang Kang Stack Exchange
CBA LAY Comonwelth Bl AU ASE
Irternational Finscial Futures and Ootions Exchange
Expiry: ASPLMNG  Apple Computer NASDADR
Irternational Securties Exchange j
JPA Y JPMorgan Chase NYSE
Forward Price: ACS MY AFFILIATED COMPUTER SERWICES HNYSE
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53 ! 'D !

Valuation Date: > | Sun, 14 Jun 2009 [=

Underlying Asset: SHIE Q Dow Jones EURD STOXX 50 Exchange: EUREX
Payout Currency: ELR -

Reference Spat: 250922

Cption class: “anilla - | E Payout ]

il

Forward Price: 245060 1 ) pividend Points: 97.06
3 Funding Rate(%: 1.53 2 Security Lending Rate(%): .00
[ &mms ] vol(ss): 72 ol Bid/Ask Spread(%): 036
50 [ ]a aTMS vals 30.10 3% ATMS Vol 24.74
Volume in Units: |1,UUU | Buy |0| Motional in EUR: 2509220

Expiry: Mon, 14 Jun 2010 | 265 Calendar days

LE Calculate F2 ] Risk Chart F7 ][ ’ Risk Matriz H W Refresh F4 ” 8 Request Quote FB] !'4 Euit Solver
=] Deal Capture
. ; : !
52,921 i)
Pre 250
1.516 Ak

Market Yolatility (%)

El 2712/2748 a3

[ Historical Dividends I Future Dividends

Dow Jones EURO STOXX 50 (SX5E)
| Implied

Jun 16 2009 2,625 4
Jun 23 2009 3,754
Jun 25 2009 0.457
Jul 1 2009 0,958
ul 9 2009 0.697
ul 102009 1.051
fug 1 2009 1.100
fuig & 2009 0,513
fug 14 2003 1,873
Sep 8 2009 3,956
Sep 22 2009 3,073
Oct 10 2009 0,996

Mav 3 2009 1,754 3
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