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1 New Warrants Issue
05 March 2010

1 New Listed Product (Digital Warrant)

Code Underlying Type Expiry Barrier Issue Price Payoff * Sedol ISIN
SDO1 FTSE 100 SD 25/02/16 2,702.97 56.16 100 B601LK1 ANN8135P8603

* Payoff at maturity provided that the FTSE100 has never breached the barrier of 2,702.97 during the lifespan of the product

Warrants are not suitable for everyone. You should not deal in Warrants unless you understand their nature and the extent of your exposure
to risk. You should be satisfied that they are suitable for you in the light of your circumstances and financial position. If you are in any doubt
you should consult an appropriately qualified financial advisor. The value of Warrants may be exposed to fluctuations in exchange rates, and
these may have an adverse effect on the value or price of the Warrants. The value of Warrants can go down as well as up. Where any
Warrant is based on an index, the index provider will have no liability to you in respect of its activities in respect of that index.
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