Structured Products Weekly- September 26th 2011
(for Institutional Investors only)

* NEW USD Indian ADR Defensive Autocall Note

 NEW GBP/EUR FTSE Digital Note with 100% Capital Protection

* NEW USD Commodity Index Note with 100% Capital Protection

* NEW USD Agricultural Commodities Rainbow Note with 85% Capital Protection
* GBP Precious Metals Autocall Note

* GBP UK Equity Phoenix Note

* EUR UK Equity Phoenix Note

« USD USA & UK Autocall Note

* USD 2 year Gold Autocall Note

» Collection of secondary market notes available
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NEW USD Indian ADR Defensive Autocall Note

« USD, max maturity 2 years, potential return of 30% per annum

» Basket based on 4 Indian ADR’s: HDFC Bank, ICICI Bank, Tata Motors and Infosys Limited

* Product is auto-callable every 3 months if all basket members are above 95% of their strike level

« If product is auto-called, a coupon of 7.5% x number of quarterly periods elapsed is paid

« Capital only at risk if after 2 years the product has not redeemed early and the worst performing basket
member has fallen by 50% or more

* S&P AA- rated issuer

» Struck on 16" September 2011, available until 3" October 2011

e Min $30,000 investment

Recent increased volatility allows us to offer an extremely attractive potential
annual return, a reduced autocall trigger and a deep European barrier.
Capital is at risk.
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NEW GBP/EUR FTSE Digital Note

* GBP or EUR, maturity 5 years

* 100% capital protection at maturity

» Each year if the FTSE has increased from its strike level a coupon is paid
* GBP coupon =4.5%

* EUR coupon =4.7%

* S&P A+ rated issuer

* Currently book building, we require £250K/€250K of commitment to launch
* Min £30,000 or €30,000 investment

With the FTSE 100 falling over 156% since July 2011 peak, this note offers a
high chance of the coupon payment coupled with 100% capital protection
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NEW USD Commodity Index Note

+ USD

* 5 years maturity

* 100% capital protection at maturity

* 95% participation to any increase in the Rogers Enhanced Commodity Index (RICI) subject to averaging
* S&P A+ rated issuer

* Currently book building, we require $300K of commitment to launch

* Min $20,000 investment

The RICI was launched by Jim Rogers (the hedge fund and commodities
expert) in 1998 and is a diversified index covering 36 different commodities.
The index weightings are fixed each year. Further index information is
available on request.
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NEW USD Agricultural Commodity Rainbow Note

* USD, 2 years maturity
» 85% capital protection at maturity
* 95% participation to any increase in the price of Corn, Cotton and Sugar
» Weighting to each commodity is decided at maturity
* Best performing commodity gets 40% weighting
» Second best performing commodity gets 35% weighting
* Third best performing commodity gets 25% weighting
* S&P A rated issuer
* Currently book building, we require $500K of commitment to launch
* Min $20,000 investment

The most attractive feature of this product is the retrospective allocation of
the three underlying assets, giving the greatest level of allocation to the best
performing commodity. The relatively short dated nature of the product is
also attractive.
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GBP Precious Metals Autocall Note

» GBP, max maturity 5 years, potential annual return of 15% per annum

» Basket based on Gold, Silver and Palladium

* Product is auto-callable every 6 months if all basket members are above their strike level

« If product is auto-called, a coupon of 7.5% x number of semi-annual periods elapsed is paid

 Capital only at risk if after 5 years the product has not redeemed early and the worst performing basket member
has fallen by 40% or more

* S&P Arated issuer

* Min £20,000 investment

* Note struck on 13t September 2011 and we have a further allocation available

Much of the focus in recent products has been on equity markets, so this
new product gives our clients the ability to diversify. Capital is at risk.
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GBP UK Equities Phoenix Autocall Note

* GBP, max maturity 2 years, potential return of 12% per annum

» Basket based on 4 UK equities: Vodafone, BP, HSBC and GlaxoSmithKline

» Every 3 months a coupon of 3% is paid if all basket members have not fallen by 45% or more from strike

* In addition to this, if the worst performing member closes any 3 month period above it’s strike level the coupon
is paid and the product is redeemed early at 100%

« Capital only at risk if after 2 years the product has not redeemed early and the worst performing basket
member has fallen by 50% or more

* S&P AA- rated issuer

* Note struck on 23 August 2011 and we have a further allocation available

* Min £50,000 investment

We have split the Coupon and Protection barriers on this note to optimise the
coupon. Capital is at risk.

LCFEDMOND DE ROTHSCHILD (C.I.) Ltd |




EUR UK Equities Phoenix Autocall Note

* EUR, max maturity 2 years, potential return of 11.44% per annum

» Basket based on 4 UK equities: Vodafone, BP, HSBC and GlaxoSmithKline

» Every 3 months a coupon of 2.86% is paid if all basket members have not fallen by 50% or more from strike

* In addition to this, if the worst performing member closes any 3 month period above it’s strike level the coupon
is paid and the product is redeemed early at 100%

« Capital only at risk if after 2 years the product has not redeemed early and the worst performing basket
member has fallen by 50% or more

* S&P AA- rated issuer

* Note struck on 13 September 2011 and we have a further allocation available

* Min €50,000 investment

This is the latest version of our popular phoenix note, which provides clients
with a strong conditional income stream and deep barriers. Capital is at risk.
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USD USA & UK Autocall Note

« USD, max maturity 5 years, potential return of 9.2% per annum

 Basket based on 2 ETFs: SPDR S&P 500 and iShares FTSE 100

* Product is auto-callable every 6 months if all basket members are above their strike level

« If product is auto-called, a coupon of 4.6% x number of semi-annual periods elapsed is paid

« Capital only at risk if after 5 years the product has not redeemed early and the worst performing basket
member has fallen by 50% or more

* S&P A rated issuer

« Struck on 24t August 2011, limited further allocation available

e Min $10,000 investment

The conditional coupon is less than similar products using individual equities
however overall risk is hugely reduced. Capital is at risk.
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USD Gold Autocall Note

« USD, max maturity 2 years, potential return of 19% per annum

» Basket based on 3 underlying equities: SPDR Gold Trust, Barrick Gold and Freeport McMoRan

* Product is auto-callable every 6 months if all basket members are above their strike level

« If product is auto-called, a coupon of 9.5% x number of semi-annual periods elapsed is paid

« Capital only at risk if after 2 years the product has not redeemed early and the worst performing basket
member has fallen by 50% or more

* S&P AA- rated issuer

« Struck on 12t August 2011, further allocation is available

e Min $75,000 investment

Current volatility in global markets has lead to increased interest in gold as a
“safe haven”. This note offers clients an extremely attractive potential return.
Capital is at risk.
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Secondary Market Notes

* USD 2yr Indian ADR Phoenix, Conditional 15% per annum, 60% soft protection

« USD 3yr Equity and Gold Autocall, Conditional 16% per annum, 60% soft protection

* EUR 2yr Emerging Market Autocall, Conditional 22% per annum, 60% soft protection

* EUR 2yr Chinese Equity Autocall, Conditional 25% per annum, 52.81% soft protection

* GBP/EUR/USD 2yr Mining Defensive Autocall, Conditional 18.8%-20.4%, 50% soft protection
* GBP FTSE Growth Note, Sept 15, 100% participation and capital protection

* USD Asian Growth Note 1, Sept 15, 105% participation, 100% capital protection

We currently have availability in all of these notes. Further details
available on request.

LCF EDMOND DE ROTHSCHILD (C.1.) Ltd |

are

1"




Contact
]

For further information, including fact-sheets, please contact Jamie Gregson

Jamie Gregson
jamie@lcfci.com

Tel: +44 1481 716336
Mob: +44 7781 164408

LCF Edmond de Rothschild (C.I.) Ltd
Suite D

Hirzel Court

St Peter Port

Guernsey

GY1 2NH

www.groupedr.qgg
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Disclaimer
]

This presentation has been prepared by LCF Edmond de Rothschild (C.1.) Limited, a company incorporated in Guernsey
(registered number 30541). LCF Edmond de Rothschild (C.l.) Limited is regulated by the Guernsey Financial Services
Commission and is a member of the Channel Islands Stock Exchange.

The material contained herein is intended only for Professional Investors as defined by the Licensee (Conduct of Business) Rules
2009; it is not intended for and must not be distributed to Private Customers as defined therein. The instruments referred to in this
report may not be eligible for sale in certain jurisdictions and this document may only be distributed to those persons who may
receive it without breaching applicable legal or regulatory requirements.

This presentation is not an offer or solicitation to buy, sell or subscribe for any securities and has no regard to the specific
investment objectives or particular requirements of any recipient. The information contained in this report has been compiled from
sources that are believed to be reliable, but no guarantees are given as to its accuracy or completeness. Past performance is not
necessarily indicative of future results. All opinions and estimates expressed in this report are (unless otherwise indicated)
entirely those of LCF Edmond de Rothschild (C.l.) Limited at the time of this presentation and are subject to change without
notice. Neither LCF Edmond de Rothschild (C.I) Limited nor any other member of the LCF Edmond de Rothschild group accepts
any liability for any loss arising from any use of this presentation or its contents. Each recipient is solely responsible for making an
independent investigation of all of the risks associated with any investments covered by this report.

The information contained herein is confidential. Any reproduction of this presentation, in whole or in part, is prohibited.
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