last update 25 mar 2011

observation
dates

COMMERZBANK 26% PHOENIX ON SID GGB RIO

USD ISIN - XS0427013866

COUPON BARRIER: SID: 6,805 RIO: 11,97
CURRENT LEVELS: SID: 16,15

STRIKE LEVELS: SID: 10,47 RIO:

RIO

12-MAY-10

18,42 GGB:8,70
GGB: 5,66
: 32,40 GGB: 12,50

12-MAY-11

14-NQVv-11

14-MAY-12

Coupon/ Protection level Eu

opean 65%

N
o
I

60-1PW-Z|

0-AOU-Z |

——SID

I-ew-g|

I1-AOU-Z |

—=RIO

l-Pw-z|

|-AOQU-Z |

Zl-pw-g|




