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Disclaimer 

This material is for your private information, and we are not soliciting any action based upon it. Terms and conditions contained herein are indicative only. Final terms and conditions are subject to further negotiation. The information contained in this communication does not 
constitute an offer, advertisement or solicitation for investment, financial or banking services. It is for informative purposes and is not intended to constitute advice in any form, including but not limited to investment, accounting, tax, legal or regulatory advice. The information 
therefore has no regard to the specific investment objectives, financial situation or particular needs of any specific recipient. The material is based upon information that we consider to be reliable, but we do not represent that it is accurate or complete, and it should not be relied 

upon as such. All illustrations, forecasts or hypothetical data are for illustrative purposes only and are not guaranteed. The sender accepts no liability whatsoever for any loss or damage of any kind arising out of the use of all or any part of this communication. Investec does not 
make representation that the information provided is appropriate for use in all jurisdictions or by all investors or other potential clients. Parties are therefore responsible for compliance with applicable local laws and regulations. Prospective investors should be fully aware of the 
risks involved in trading stock market related products. Returns and benefits are dependant on the performance of underlying assets and other variable market factors and are not guaranteed 

 
Confidentiality 
This document is confidential and is not for circulation or publication. The financial arrangements outlined herein are for the benefit and information of the person to whom this document is addressed and submitted in good faith (“the addressee”), and who is deemed to have 

accepted responsibility for ensuring that the confidentiality thereof will be maintained at all times. It is not to be circulated nor shall its contents be disclosed to anyone other than the addressee, its employers, and subject to the consent of Investec Capital Markets, its professional 
advisors. Moreover it shall not be reproduced or used, directly or indirectly, in whole or in part, for any purposes other than for internal consideration of the structure described herein, without the prior written consent of Investec. 

 

 

31 August 2010 
 
This investment provided 114.75% participation in GBP in the FTSE100 index, as tabulated below; together 
with 100% capital protection should the investor remain invested for the full 5-year term.  
 
 

Index performances since inception 

Index Weight 
Initial Spot at 

18.11.09 
Index Value 
At 31.08.2010 

% Index 
Movement 

At  114.75% 
Participation 

FTSE 100
 

100% 5,342.13 5,225.22 -2.19%  

Total Weighted Average Growth   -2.19% 0.00% 
 
The equity basket value at maturity will be calculated as the average of the monthly closing values of the 
underlying basket for a period of 3 months preceding maturity. 
 

Overall mark-to-market return 1.14% 

Overall indicative expiry return 0.00% 
 
 

Mark-to-market performance 
The underlying table shows how the different elements of the product have moved since inception. The final 
column simulates the value of the investment at maturity should the index levels remain at the levels for this 
overview period. 

Split 
Inception 
18.11.09 

Market Value for this 
Overview 

Indicative Expiry for 
this Overview 

Z C B (Investec) 962.28 1,071.88 1,354.56 

Equities (Deutsche Bank) 289.88 227.66 0.00 

Fees 88.05 70.44 0.00 

Expenses 14.36 0.00 0.00 

Total GBP 1,354.56 1,369.98 1,354.56 
 
 

Overall share price 

Issue price GBP 1,354.56 

Mark-to-market value GBP 1,369.98 

Indicative expiry value GBP 1,354.56  

Expiry Date 18 November 2014 
 


