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COMMERZBANK 26% PHOENIX ON SID GGB RIO 
USD ISIN - XS0427013866

10

20

30

40

50

60

70

80

90

100

110

120

130

140

150

160

170

180

190

200

210

220

12-m
a
i-09

12-nov-09

12-m
a
i-10

12-nov-10

12-m
a
i-11

12-nov-11

12-m
a
i-12

SID RIO GGB

12-MAY-1112-NOV-1012-NOV-09

STRIKE LEVELS:   SID:   10,47  RIO: 18,42     GGB: 8,70
COUPON BARRIER:   SID:   6,805  RIO: 11,97     GGB: 5,66

CURRENT LEVELS: SID: 16,15     RIO: 32,40  GGB: 12,50

14-MAY-1212-MAY-10 14-NOV-11

last update 25 mar 2011

Coupon/ Protection level European 65%

observation 
dates

Call level 100%


