last undate 16 mai 201211
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PROTECTION LEVEL EUROPEAN/ COUPON LEVEL 100%
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CALL LEVEL 100%

STRIKE LEVEL: KFT: 36,25
COUPON LEVEL: KFT: 36,25
CALL LEVEL: KFT: 36,25
CURRENT LEVEL(S): KFT: 39,98

next observation
22-JUN-10

next observation
22-JUN-11

COMMERZBANK 15% COUPON BARRIER ON KRAFT - XS0571360493

next observation next observation
22-JUN-12 22-JUN-13

next observation
19-JUN-14

60

50

40

30

20

10

L0-unl-zz

80-unl-zz -
60-unl-gz -

ot-unl-gz

TT-unl-ge

—o—KFT

Zt-unl-zz
e1-unl-zz

yT-unl-gg—=




