COMMERZBANK 30% AUTOCALL ON DEUTSCHE BANK, BNP PARIBAS, NOMURA V - XS0332375459
last Undate 09 mai 20120 STRIKE LEVELS: DEUTSCHE BANK: 117,75 BNP PARIBAS: 93,75 NOMURA: 2485
P CURRENT LEVEL(S): Deutsche Bank: 30,65; BNP Paribas: 29,07; Nomura: 320

130

Purchased in next observation next observation next observation next observation next observation next observation next observation next observation next observation
120 A 13 -nov-07 12 -mai-08 12 -nov-08 11 -mai-09 12 -nov-09 11 -mai-10 12 -nov-10 11 -mai-11 14 -nov-11 11 -mai-12
110 A

Call level: 100%

100 %llllllll (AR R RN NRERRRRENNNRNRRRENNRRNRRERENNENNRRRRENNER] RN RN NN NN R R R RN N R R R R R R R R R R R R R RN RN NN

90

«“'\v

60 1

PROTECTION LEVEL EUROPEAN 70%

50

40 A

30

3
5
!
;
(
)

20

0
s £ 5 5 5 5 3 %4 3 %33 fg3Fo3iiogorEoyoyftoiigoi
c Q c Q [« Q [« [9] c Q
3 5§ ¥ 2 > 3 & & % % 3 a3 & & ¥ T 3 & &8 Iz ¥ 2 5 @3 a I % % 3 & 8
1 o 4 o X O & 9 4 o L 9 % <9 4 = T 9T o @ = 45 = T 4L = = T
o XY o o o o o - = - 4 _ L
< N 8 8 ® & © 3 3 © 3 °© 5 o o 3 - = i U
Deutsche Bank ~=o—BNP Paribas —e—Nomura




