
times sum plus

multiplied by

sum plus
times times

sum plus times
times sum plus

 







greater than equal to 

greater than less than
sum plus product times

times
 equal to less than greater than

equal to
less than sum plus 

product times times sum 
plus 

quotient divided

divided 





 



The Notes vary from the terms described in the product prospectus 
supplement in several important ways. You should read this pricing supplement carefully. 

















products
times

sum 
quotient minus 

divided 









We cannot predict the actual Final Basket Level or what the market value of your Notes will be on any particular Trading
Day, nor can we predict the relationship between the level of any Basket Component and the market value of your Notes
at any time prior to the Maturity Date. The actual amount that you will receive, if any, on the Maturity Date and the rate of
return on the offered Notes will depend on the actual Final Basket Level, which will be determined by the Calculation
Agent as described above. Moreover, the assumptions on which the hypothetical returns are based may turn out to be
inaccurate. Consequently, the amount of cash to be paid in respect of your Notes, if any, on the Maturity Date may be
very different from the information reflected in the examples above.



SX5E Composition.

Component Selection



Ongoing Maintenance of Basket Component Constituents

Index Calculation
 

EURO STOXX 50® Divisor



Divisor Adjustments

Special cash dividend

Split and reverse split

Rights offering



Stock dividend

Stock dividend from treasury stock if treated as extraordinary dividend:

Stock dividend of another company:

Return of capital and share consolidation

Repurchase of shares / self-tender

Spin off

Combination stock distribution (dividend or split) and rights offering



Addition/deletion of a company

Free float and shares changes

License Agreement 

 



* Sector designations are determined by TSE using criteria it has selected or developed. Index sponsors may use very 
different standards for determining sector designations. In addition, many companies operate in a number of sectors, 
but are listed in only one sector and the basis on which that sector is selected may also differ. As a result, sector 
comparisons between indices with different index sponsors may reflect differences in methodology as well as actual 
differences in the sector composition of the indices.  



** Information provided by TSE. Percentages may not sum to 100% due to rounding. 

TPX Composition and Maintenance

TPX Calculation

multiplying quotient 
divided 

subtracting quotient 
divided by from 

Additions and Deletions to the TSE First Section (and therefore, TPX)



multiplied quotient 
plus minus divided 

product 
times 





Market Disruption

License Agreement  





UKX Composition and Selection Criteria

Eligibility Standards 



Free-Float Screen 

Minimum Voting Rights Screen

Liquidity Screen 

Price

Market Capitalization Ranking 

100 Constituent Limitation 

UKX Calculation

sum product 



UKX Maintenance

Capitalization Adjustments





Market Disruption

License Agreement  



SMI  Composition and Selection Criteria



Maintenance of the SMI

Basket Component Cosntituent Changes

Capped Weightings and Intra-Quarter Breaches.

Number of Shares and Free Float



Calculation of the SMI 

Divisor Value and Adjustments 

 



License Agreement 





Number of Shares 

IWF 

Liquidity Test 

AS51 Maintenance 



Calculation  

sum 
times

times





Recalculation Policy 

Calculations and Pricing Disruptions  

Unexpected Exchange Closures 

License Agreement  







PAST PERFORMANCE IS NOT INDICATIVE OF FUTURE RESULTS. 





U.S. Tax Treatment.

Section 1297.

Notice 2008-2. 

Medicare Tax on Net Investment Income.



Specified Foreign Financial Assets.

Non-U.S. Holders.

Section 871(m). 



Foreign Account Tax Compliance Act. 

Proposed Legislation



Conflicts of Interest.

If a 
purchaser buys the Notes from us, TDS or any of our affiliates, this pricing supplement is being used in a market-
making transaction unless we, TDS or any of our affiliates informs such purchaser otherwise in the confirmation 
of sale. 



Annulment of Acceleration and Waiver of Defaults. 

Differences in Events of Default 




