COMMERZBANK

VENCIMIENTO DE WARRANTS EMITIDOS POR COMMERZBANK AG

Vencimiento 19-Jun-2015

Les informamos de los siguientes vencimientos de Warrants emitidos por Commerzbank AG:

WARRANTS

Nombre

COBA - TEF
06.15
COBA - TEF
06.15
COBA - TEF
06.15
COBA - SAN
06.15
COBA - SAN
06.15
COBA - ACX
06.15
COBA - BBV
06.15
COBA - SAN
06.15
COBA - POP
06.15
COBA - GAM
06.15
COBA - GAM
06.15
COBA - GAM
06.15
COBA - FER
06.15
COBA - FER
06.15
COBA - IBE
06.15

Subyacente
Telefonica
Telefonica

Telefonica

Banco Santander
SA

Banco Santander
SA

Acerinox SA

BBVA

Banco Santander
SA

Banco Popular
Espanol

Gamesa
Gamesa
Gamesa
Ferrovial
Ferrovial

Iberdrola SA

ISIN
DE000CZ08CH2
DE000CZ08CU5
DE000CZ08C72
DE000CZ4WUJ1
DE000CZ4WVK7
DE000CZ4XLV3
DE000CZ4XMC1
DEOOOCZ4XNT3
DEO00CZ4XNOO
DEO00CZ4XPEO
DEOOOCZ4XPF7
DEOOOCZ4XPH3
DEO0OCZ4XPP6
DE000CZ4XPQ4

DEO00CZ4XPS0

Codigo
SIBE

D6047
D6058
D6037
D7933
D7968
E2282
E2299
E2348
E2321
E2369
E2370
E2372
E2378
E2379

E2381

Vencimiento
19-jun-15
19-jun-15
19-jun-15
19-jun-15
19-jun-15
19-jun-15
19-jun-15
19-jun-15
19-jun-15
19-jun-15
19-jun-15
19-jun-15
19-jun-15
19-jun-15

19-jun-15

Put/
Call

Call
Call
Call
Call
Put
Call
Call
Put
Call
Call
Call
Call
Call
Call

Call

Ratio

0.506

0.506

0.506

0.500

0.500

0.500

0.500

0.500

1.000

0.500

0.500

0.500

0.500

0.500

1.000

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

Strike

10.88

11.86

9.89

6.00

7.00

12.00

9.00

7.50

4.50

8.00

10.00

12.00

16.00

18.00

5.00

Precio cierre

liquidacion

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

12.80

12.80

12.80

6.41

6.41

13.10

9.03

6.41

4.51

14.12

14.12

14.12

19.46

19.46

6.06

FX-
Rate

1.00

1.00

1.00

1.00

1.00

1.00

1.00

1.00

1.00

1.00

1.00

1.00

1.00

1.00

1.00

Importe
liquidacion
€0.97
€0.48
€1.47
€0.20
€0.30
€ 0.55
€0.01
€ 0.55
€0.01
€ 3.06
€ 2.06
€ 1.06
€1.73
€0.73

€1.06



COBA - IBE
06.15

COBA - ITX
06.15

COBA - ICAG
06.15

COBA - TL5
06.15

COBA - ITX

06.15

COBA - ITX
06.15

COBA - ALU
06.15

COBA - AAP
06.15

COBA - BAC
06.15

International
Consolidated
Airlines Group SA

Mediaset Espana
Comunicacion SA.

Inditex

Inditex

Alcatel-Lucent

Apple Inc.

Bank of America

DE000CZ4XQN9

osbaciiga]

DE000CZ4XQT6

iz |

DE000CZ4XQ15
DE000CZ4XQ72
DEOOOCZ4XSF1

DE000CZ4XTC6

DE000CZ4XTJ1

COMMERZBANK ¢«

E2411

E2416

E2390

E2396

E2472

E2486

E2500

19-jun-15

19-jun-15

19-jun-15

19-jun-15

19-jun-15

19-jun-15

19-jun-15

e

Call

Call

Call

Call

Call

Call

Call

1.000

0.501

0.502

0.502

0.500

0.100

0.500

EUR

usb

usb

5.50

10.97

21.90

23.89

120.00

16.00

EUR

EUR

EUR

EUR

EUR

usb

usb

7.08

12.05

29.47

29.47

126.60

17.17

1.13

€1.58

€0.54

€3.80

€2.80

€0.44

€0.58

€0.52




COMMERZBANK ¢«

COBA - FB 06.15

COBA - AMZ
06.15

COBA - IBE
06.15

COBA - IBE
06.15

COBA - IBE
06.15

COBA - DAX

06.15

COBA - EST
06.15

COBA - EUR
06.15

COBA - AMZ
06.15

Facebook Inc

Amazon

IBEX

IBEX

IBEX

DAX 30

Dow Jones EURO
STOXX 50

EUR/USD

EUR/USD

Amazon

DEOOOCZ4XTN3

DE000CZ4XT38

DEO00CZ4XUA8

DE000CZ4XU76

DE000CZ4XWD8

DEOOOCZ4XXF1

DE000CZ4XXK1

DE000CZ4XYQ6

DE000CZ4XYU8

DE000CZ4XYZ7

E2508

E2477

E2528

E2525

E4748

E4784

E4792

E4822

E4826

E4687

19-jun-15

19-jun-15

19-jun-15

19-jun-15

19-jun-15

19-jun-15

19-jun-15

19-jun-15

19-jun-15

19-jun-15

0
o

Call

Call

Call

Call

Call

Call

Put

o
c
~

Call

0.100

0.020

0.001

0.001

0.001

0.001

0.002

10.000

10.000

0.020

usD

usb

EUR

EUR

EUR

EUR

EUR

usb

g

[
[}
O

[
[}
O

75.00

350.00

10,000.00

9,500.00

10,750.00

10,000.00

3,200.00

=
—
(8]

-
N
ul

400.00

usb

usb

EUR

EUR

EUR

EUR

EUR

[
7]
w)

82.51

434.92

10944.30

10944.30

10944.30

11040.10

3455.80

=
-
w

-
-
w

434.92

-
-
w

=
-
w

—
o
o

—
o
o

—
o
o

—
o
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—
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=
-
w

1.13

1.13

€0.66

L
|
L

€1.50

L
L
L

€0.94

L
|
L

€1.44

L
|
L

€0.19

J
|
J

€1.04

L
|
L

€0.51

COBA - EUR
06.15

€0.18

€1.06

|
L
L

€0.62




Nombre

COBA - XAG
06.15
COBA - MSF
06.15

COBA - SAM
06.15

COBA - DIJI
06.15
COBA - DII
06.15
COBA - NDX
06.15
COBA - NDX
06.15
COBA - NDX
06.15
COBA - SPX
06.15
COBA - AAP
06.15
COBA - CsC
06.15

COBA - C 06.15

COBA - DIS
06.15
COBA - DIS
06.15
COBA - ACS
06.15
COBA - SAN
06.15
COBA - CABK
06.15
COBA - ITX
06.15
COBA - ITX
06.15

Subyacente
Silver

Microsoft

Samsung
Electronics Co Ltd
GDR

Dow Jones
Industrial

Dow Jones
Industrial

Nasdag-100
Index(R)

Nasdag-100
Index(R)

Nasdag-100
Index(R)

S&P 500
Apple Inc.
Cisco
Citigroup
Walt Disney Co
Walt Disney Co

ACS Cons Y Serv

Banco Santander
SA

CaixaBank
Inditex

Inditex

ISIN
DE000CZ4XY49

DE000CZ4XZD1

DEO00CZ4XZG4

DE000CZ4XZNO
DE000CZ4XZP5
DE000CZ4XZS9
DE000CZ4XZU5
DE000CZ4XZV3
DE000CZ4XZZ4
DE000CZ4XZ22
DE000CZ4YAM3
DE000CZ4YAQ4
DE000CZ4YBU4
DE000CZ4YBV?2
DEO00CZ4YDL9
DE000CZA4YFC3
DEO00CZ4YGT5

DEOOOCZ4YHT3

DEO00CZ4YHW?7

COMMERZBANK

Codigo
SIBE

E4839

E4715

E4721

E4787
E4788
E4799
E4801
E4802
E4806
E4690
E6296
E6299
E6353
E6354
E6040
E6100
E6149

E6183

E6186

Vencimiento
19-jun-15
19-jun-15
19-jun-15

19-jun-15
19-jun-15
19-jun-15
19-jun-15
19-jun-15
19-jun-15
19-jun-15
19-jun-15
19-jun-15
19-jun-15
19-jun-15
19-jun-15
19-jun-15
19-jun-15
19-jun-15

19-jun-15

Put/
Call

Call

Call

Call

Call
Call
Call
Call
Call
Call
Call
Call
Call
Call
Call
Put
Call
Call

Call

Call

Ratio

0.200

0.200

0.010

0.001

0.001

0.005

0.005

0.005

0.010

0.100

0.500

0.100

0.100

0.100

0.200

0.500

1.000

0.500

0.500

usb

usD

usb

usD

usb

usb

usb

usD

usb

usb

usb

usD

usb

usD

EUR

EUR

EUR

EUR

EUR

Strike
16.00

45.00

550.00

17,000.00
18,000.00
4,000.00
4,200.00
4,400.00
2,000.00
110.00
28.00
50.00
105.00
110.00
30.00
5.50
4.00

28.00

29.00

Precio cierre
liguidacion

usb

uUsb

usb

uUsb

usb

UsD

usb

uUsb

usb

usD

usb

uUsb

usb

usb

EUR

EUR

EUR

EUR

EUR

16.12

46.10

577.50

18015.95

18015.95

4513.42

4513.42

4513.42

2109.99

126.60

29.03

56.23

112.62

112.62

28.58

6.41

4.35

29.47

29.47

FX-
Rate

1.

1.

1.

1.

1.

1.

13

.13

13

.13

.13

.13

.13

.13

.13

13

.13

13

13

13

1.00

1.00

1.00

1.00

1.00

Importe
liquidacion
€0.02

€0.19

€0.24

€0.90
€0.01
€2.26
€1.38
€0.50
€0.97
€1.46
€0.45
€0.55
€0.67
€0.23
€0.28
€0.45
€0.35

€0.73

€0.23



COBA - GRF
06.15

COBA - REP

06.15

COBA - SAS
06.15

COBA - EST
06.15

COBA - ACX
06.15

COBA - GAM
06.15

COBA - AMA
06.15

COBA - A3M
06.15

Grifols SA

Repsol SA

Sanofi SA

EUR/USD

Dow Jones EURO

STOXX 50

Acerinox SA

Gamesa

Amadeus IT Group
SA

Atresmedia
Corporacion de
Medios de
Comunicacion S

DE000CZ4YH98

ez ]

DE000CZ4YJH4
DE000CZ4YLHO

DE000CZ4YM26
DEOOOCZ4YPRO
DE000CZ4YQ63

DEO00CZ4YSM5

DE000CZ4YOHO

DE000CZ4YO0L2

COMMERZBANK ¢«

E6165

E6207

E6332

E8932

E8926

E8648

E8731

E4465

E4468

19-jun-15

19-jun-15

19-jun-15

19-jun-15

19-jun-15

19-jun-15

19-jun-15

19-jun-15

19-jun-15

=T T

Call

Call

Call

Call

Put

Put

Call

Call

Call

0.200

0.200

0.100

10.000

0.002

0.500

0.500

0.500

0.500

EUR

usb

EUR

EUR

EUR

EUR

EUR

34.00

16.00

85.00

1.10

3,500.00

15.00

14.00

32.00

13.00

EUR

EUR

EUR

EUR

EUR

EUR

EUR

36.37

16.14

86.42

1.13

3455.80

13.10

14.12

35.97

14.32

1.00

1.00

1.00

€0.47

€0.03

€0.14

COBA - EUR
06.15

€0.26

€0.09

€0.95

€0.06

€1.99

€0.66




COMMERZBANK ¢«

COBA - BBV
06.15

COBA - SAB
06.15

COBA - BAN
06.15

COBA - MAP
06.15

COBA - VIS
06.15

COBA - ZEL

06.15

COBA - TEF
06.15

COBA - AXA
06.15

COBA - BNP
06.15

COBA - LVM

06.15

COBA - SOG
06.15

BBVA

Banco de Sabadell

Bankinter

Mapfre

Viscofan

Zeltia SA

Telefonica

Axa

BNP Paribas

i s

LVMH

Societe Generale

DE000CZ4YOV1

DEO0OCZ4Y1H8

DE000CZ4Y2G8

DE000CZ4Y2W5

DE000CZ4Y3V5

DE000CZ4Y3Y9

DE000CZ4Y349

DE000CZ4Y4B5

DE000CZ4Y4D1

DE000CZ4Y4H2

DE000OCZ4Y4P5

E4477

E4499

E4532

E4546

E4673

E4676

E4648

E4698

E4702

E4713

E4725

19-jun-15

19-jun-15

19-jun-15

19-jun-15

19-jun-15

19-jun-15

19-jun-15

19-jun-15

19-jun-15

19-jun-15

19-jun-15

Call

Call

Call

Call

Call

Call

Call

Call

Call

Call

Call

0.500

1.083

1.000

1.000

0.100

0.500

0.506

0.500

0.100

0.111

0.200

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

5

EUR

EUR

8.50

2.08

6.50

3.00

46.00

2.50

11.37

22.00

50.00

135.18

40.00

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

9.03

2.25

6.73

3.08

54.80

3.75

12.80

22.42

53.61

159.95

42.41

1.00

- - - - - - - - -
o o o o o o o o o
o o o o o o o o o

—
o
o

€0.26

€0.18

€0.23

€0.08

€0.88

L
|
L

€0.63

L
|
L

€0.72

J
|
J

€0.21

L
L
L

€0.36

€2.75

€0.48




COBA - DIA
06.15

COBA - ZEL

06.15

COBA - AXA
06.15

COBA - GRF
06.15

COBA - DIA
06.15

COBA - ITX

06.15

COBA - ICAG
06.15

COBA - MEL

06.15

DIA

Zeltia SA

Axa

Grifols SA

T

DIA

Inditex

International
Consolidated
Airlines Group SA

Melia Hotels
International SA

Tecnicas Reunidas

DE000CZ4Y4W1
DE000CZ4Y414
DE000CZ4Y489

DE000CZ4Y5K3

DE000CZ4Y513

oz |

DE00OCZ4Y6F1

DE000CZ4Y6PO0

DE000CZ4Y6UO

DE000CZ4Y7]1

COMMERZBANK ¢«

E4548

E4679

E4695

E4571

E4553

E4601

E4609

T

E4614

E4638

19-jun-15

19-jun-15

19-jun-15

19-jun-15

19-jun-15

19-jun-15

19-jun-15

19-jun-15

19-jun-15

Call

Call

Call

Call

Call

Call

Call

Call

Call

1.000

0.500

0.500

0.200

1.000

0.500

1.000

0.500

0.100

EUR

EUR

EUR

EUR

B

EUR

£

EUR

EUR

EUR

EUR

18.00

36.00

26.00

11.00

38.00

EUR

EUR

EUR

EUR

22.42

36.37

29.47

11.51

45.40

1.00

1.00

:

1.00

1.00

€1.73

€0.13

€221

€0.07

€0.73

€1.73

€0.58

€0.26

COBA - TRE
06.15

€0.74

COBA - IBE

IBEX

DE000CZ4Y7U8

E6368

19-jun-15

Call

0.001

EUR

10,250.00

EUR

10944.30

1.00

€0.69




COBA - TEF
06.15

COBA - SAN
06.15

COBA - SAN
06.15

COBA - SAN
06.15

COBA - ACE
06.15

COBA - ANA
06.15

COBA - BBV
06.15

COBA - BBV
06.15

COBA - SAB
06.15

COBA - SAN

06.15

Telefonica

Banco Santander
SA

Banco Santander
SA

Banco Santander
SA

Abertis

Acciona

BBVA

BBVA

Banco de Sabadell

Banco Santander

SA

DE000CZ08D30

e

DE000CZ4WUS2

)

DE000CZ4WV19
DEOOOCZ4XEW6
DE00OCZ4XLNO
DEO0OCZ4XLT7
DEO00CZ4XMHO

DEOOOCZ4XMN8

DE000CZ4XMW9

et

DEOOOCZ4XND7

COMMERZBANK ¢«

D6067

D7941

D7950

D9580

E2275

E2280

E2304

E2309

E2317

E2334

19-jun-15

19-jun-15

19-jun-15

19-jun-15

19-jun-15

19-jun-15

19-jun-15

19-jun-15

19-jun-15

19-jun-15

Call

Call

Call

Call

Call

Put

Call

Call

0.506

0.500

0.500

0.500

0.525

0.100

0.500

0.500

1.083

0.500

EUR

EUR

EUR

EUR

EUR

EUR

13.84

14.76

60.00

10.00

2.54

7.50

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

12.80

6.41

6.41

6.41

14.93

66.12

2.25

6.41

1.00

1.00

1.00

1.00

€0.00

€0.00

€0.00

€0.00

€0.00

€0.00

€0.00

€0.00

€0.00

€0.00




COBA - POP
06.15

COBA - FCC
06.15

COBA - GAS
06.15

COBA - IDR
06.15

COBA - DIA

06.15

COBA - ITX
06.15

COBA - SCYR

06.15

COBA - SLR

06.15

Banco Popular
Espanol

Fomento De
Construcciones Y
Contratas

Gas Natural

Indra Sistemas

DIA

Inditex

Sacyr S.A.

Solaria Energia

Telefonica

DE000CZ4XN42

DE000CZ4XPB6

DE000CZ4XPK7
DE000CZ4XPV4
DE000CZ4XP73

DE000CZ4XQJ7

DEO00CZ4XRD8

DEO0OCZ4XRG1

DEO0OCZ4XRW8

COMMERZBANK ¢«

E2325

E2366

E2374

E2384

E2362

E2407

E2436

E2439

E2453

19-jun-15

19-jun-15

19-jun-15

19-jun-15

19-jun-15

19-jun-15

19-jun-15

19-jun-15

19-jun-15

Call

Call

Call

0
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0
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Put

Call

Call

Call

1.000

0.273

0.500

0.200

1.000

0.502

0.500

1.000
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25.00
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7.25
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12.85
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EUR
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EUR
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EUR

N
ul
—

@
©
~

21.16

9.55
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1.00

1.00

1.00
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€0.00
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€0.00

€0.00

COBA - TEF
06.15

€0.00

COBA - REP

Repsol SA

DEO0OCZ4XR14

E2424

19-jun-15

Call

0.200

EUR

18.00

EUR

16.14

1.00

€0.00




COBA - REP
06.15

Repsol SA

DEOOOCZ4XR63

COMMERZBANK ¢«

E2429

19-jun-15

Call

0.200

20.00

EUR

16.14

€0.00

COBA - ALU

06.15

Alcatel-Lucent

sz |

DEO00CZ4XSH7

E2474

19-jun-15

Call

0.500

w
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o

m
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w
w
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€0.00
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COBA - ISP
06.15

COBA - BMW

06.15

ArcelorMittal

BMW

DE000CZ4XSL9

DE000CZ4XST2

E2492

E2503

19-jun-15

19-jun-15

Call

Call

0.200

0.100

EUR

EUR

11.50

100.00

m
Cc
el

EUR

©
N}
<]

—
o
o

97.74

—
o
o

€0.00

€0.00

COBA - AAP
06.15

Apple Inc.

DEOOOCZ4XTE2

E2488

19-jun-15

Put

0.100

usb

80.00

usb

126.60

1.13

€0.00

L
|
:

COBA - BAC
06.15

Bank of America

DEO0OCZ4XTL7

E2502

19-jun-15

Put

0.500

usb

13.00

usb

17.17

1.13

€0.00

J
|
|

COBA - GOO
06.15

Google Inc C

DEO0OCZ4XTTO

E2513

19-jun-15

Call

0.010

usD

598.36

usb

536.69

1.13

€0.00

L
|
L

COBA - AMZ
06.15

COBA - IBE
06.15

Amazon

o e |

IBEX

DE000CZ4XT53

DE000CZ4XUL5

E2479

E2538

19-jun-15

19-jun-15

Call

Call

0.020

0.001

usb

g

EUR

450.00

11,000.00

usb

EUR

434.92

10944.30

1.13

:

1.00

€0.00

€0.00

COBA - IBE
06.15

IBEX

DE000CZ4XUX0

E2549

19-jun-15

Call

0.001

EUR

12,000.00

EUR

10944.30

1.00

€0.00




COMMERZBANK ¢«

COBA - IBE
06.15

COBA - IBE
06.15

COBA - IBE
06.15

COBA - EST
06.15

COBA - XAU
06.15

COBA - XAG
06.15

COBA - EUR
06.15

COBA - EUR
06.15

COBA - BABA
06.15

IBEX

I

IBEX

IBEX

DAX 30

Dow Jones EURO

STOXX 50

Gold

Silver

EUR/USD

EUR/USD

Alibaba Group
Holding ADR

DE000CZ4XUZ5
DE000CZ4XVG3
DE000CZ4XV59

DEOOOCZ4XXH7
=
DE000CZ4XXQ8
DEOOOCZ4XXW6
DE000CZ4XYB8
DEO0OCZ4XYF9

DEO0O0CZ4XYK9

DE000CZ4XYW4

E2551

E2568

E2557

E4786

E4797

E4831

E4846

E4813

E4817

N

E4684

19-jun-15

19-jun-15

19-jun-15

19-jun-15

19-jun-15

19-jun-15

19-jun-15

19-jun-15

19-jun-15

19-jun-15

Put

Put

Put

Put

Put

Call

Put

Call

Call

Call

0.001

0.001

0.001

0.001

0.002

0.010

0.200

10.000

10.000

0.050

EUR

EUR

EUR

EUR

EUR

usbD

usb

usb

usb

usbD

8,500.00

10,500.00

9,500.00

9,000.00

2,800.00

1,400.00

14.00

1.20

1.30

135.00

EUR

EUR

EUR

EUR

EUR

usb

usb

usb

usb

usb

10944.30

10944.30

10944.30

11040.10

3455.80

1198.15

16.12

1.13

1.13

85.74

1.00

1.00

1.00

1.00

1.00

1.13

1.13

1.13

1.13

1.13

€0.00

€0.00

€0.00

COBA - DAX
06.15

€0.00

€0.00

€0.00

€0.00

€0.00

€0.00

€0.00




COMMERZBANK ¢«

[
:

COBA - XAU

06.15 1,000.00 USD 1198.15

Gold DE000CZ4XY07 E4835 19-jun-15

o
c
~

0.010

C
[0)]
lw)
[
=
w
™
o
o
o

|
:
L

COBA - XAG
06.15

C
[0)]
w)
[
=
w
™
o
o
o

Silver DE000CZ4XY80 E4843 19-jun-15 Call 0.200 20.00 usb 16.12

g
|

COBA - GOO

06.15 0.010 usbD 498.63 usb 536.69 1.13 €0.00

Google Inc C DEO00CZ4XZB5 E4710 19-jun-15

o
c
~

L
|
:

COBA - MSF

06.15 Microsoft DE00OCZ4XZF6 E4717 19-jun-15

o
c
~

0.200 usb 40.00 usb 46.10 1.13 €0.00

COBA - SAM Samsung
06.15 Electronics Co Ltd ~ DE000CZ4XZ38 E4723 19-jun-15 Put 0.010 USD 500.00 USD  577.50 1.13 €0.00
: GDR

COBA - TWTR
06.15

C
)]
w)

Twitter Inc DE000CZ4XZL4 E4731 19-jun-15 Call 0.200 50.00 usb 35.86 1.13 €0.00

L
|
:

COBA - DJI Dow Jones

06.15 Industrial DE000CZ4XZR1 E4790 19-jun-15

o
c
~

0.001 UsD 16,000.00 USD 18015.95

-
-
w

€0.00

COBA - NDX Nasdag-100 .
gyl N DE000CZ4XZX9 E4804 19-jun-15  Put  0.005  USD 3,800.00 USD 4513.42  1.13 €0.00
cogg 1?’“’ Apple Inc. DE000CZ4XZ30 E4691 19-un-15  call  0.100 USD  130.00 USD  126.60 1.13 €0.00




COMMERZBANK ¢«

COBA - FB 06.15

COBA - GOO
06.15

COBA - CSC
06.15

COBA - TWTR
06.15

COBA - YHO
06.15

COBA - YHO
06.15

COBA - DII
06.15

COBA - XAU
06.15

COBA - SAN
06.15

COBA - SAN
06.15

Facebook Inc

Google Inc C

Cisco

Twitter Inc

Yahoo!

Yahoo!

Dow Jones
Industrial

Gold

Banco Santander
SA

Banco Santander
SA

DE000CZ4XZ71

DE000CZ4XZ297

DEOOOCZ4YAP6

DEOO0OCZ4YBT6

L

DE000CZ4YBX8

DE000CZ4YBZ3

DE000CZz4YC77

DE000CZ4YD27

DE000CZ4YGC1

DE000CZ4YG40

E4706

E4708

E6298

E6351

E6356

E6358

E6438

E6473

E6134

E6126

19-jun-15

19-jun-15

19-jun-15

19-jun-15

19-jun-15

19-jun-15

19-jun-15

19-jun-15

19-jun-15

19-jun-15

Call

Call

Put

Call

Call

Put

Call

Call

Put

Put

0.100

0.010

0.500

0.200

0.100

0.100

0.001

0.010

0.500

0.500

usD

usb

usb

usb

g

usb

usb

usb

usbD

EUR

EUR

85.00

548.49

24.00

60.00

45.00

35.00

19,000.00

1,500.00

5.50

4.50

usb

usb

usb

usb

usb

usb

usb

usb

EUR

EUR

82.51

536.69

29.03

35.86

40.51

40.51

18015.95

1198.15

6.41

6.41

[ [ [ - [
= = - = -
w w w w w

=
-
w

-
-
w

-
-
w

1.00

—
o
o

€0.00

L
|
L

€0.00

L
|
L

€0.00

L
|
L

€0.00

€0.00

€0.00

L
|
L

€0.00

€0.00

€0.00

L
|
L

€0.00

L
L
L




COMMERZBANK ¢«

COBA - MEL
06.15

COBA - REP
06.15

COBA - ITX
06.15

Melia Hotels
International SA

Repsol SA

Inditex

DE000CZ4YIC5

T

DE000CZ4YIL6

DE000CZ4YJ13

E6202

E6210

E6191

19-jun-15

19-jun-15

19-jun-15

Call

Put

Put

0.500

0.200

0.500

EUR

5

EUR

EUR

12.00

14.00

24.00

EUR

EUR

EUR

11.51

16.14

29.47

€0.00

€0.00

€0.00

COBA - TEF
06.15

COBA - LVM
06.15

COBA - SAS
06.15

COBA - SAS
06.15

COBA - SIE
06.15

COBA - TOT
06.15

Telefonica

Telefonica

LVMH

Sanofi SA

Sanofi SA

Siemens AG

Total

DEOOOCZ4YKES

DE000CZ4YK69

DEOOOCZ4YLF4

!

DE000CZ4YLJ6

DE000CZ4YLL2

DEOOOCZ4YLN8

DEOOOCZ4YLT5

E6238

E6230

E6324

E6333

E6335

E6340

E6348

19-jun-15

19-jun-15

19-jun-15

19-jun-15

19-jun-15

19-jun-15

19-jun-15

Call

Call

Call

Call

Put

Call

Call

0.506

0.506

0.100

0.100

0.100

0.050

0.200

EUR

EUR

EUR

2

EUR

EUR

EUR

EUR

14.34

13.35

165.00

90.00

75.00

100.00

50.00

EUR

EUR

EUR

EUR

EUR

EUR

EUR

12.80

12.80

159.95

86.42

86.42

93.52

44,13

—
o
o

—
o
o

—
o
o

- - [
o o o
o o o

—
o
o

€0.00

COBA - TEF
06.15

€0.00

L
|
L

€0.00

€0.00

€0.00

L
|
L

€0.00

€0.00




Nombre

COBA - TOT
06.15
COBA - ISP
06.15
COBA - BAY
06.15
COBA - BAY
06.15
COBA - EUR
06.15
COBA - BABA
06.15
COBA - DIS
06.15
COBA - DAX
06.15
COBA - DAX
06.15
COBA - EST
06.15
COBA - AMA
06.15
COBA - AMA
06.15
COBA - AMA
06.15
COBA - AMA
06.15

COBA - A3M
06.15

COBA - ACX
06.15
COBA - BBV
06.15
COBA - CABK
06.15
COBA - DIA
06.15

Subyacente
Total
ArcelorMittal
Bayer AG
Bayer AG

EUR/USD

Alibaba Group
Holding ADR

Walt Disney Co
DAX 30

DAX 30

Dow Jones EURO
STOXX 50

Amadeus IT Group
SA

Amadeus IT Group
SA

Amadeus IT Group
SA

Amadeus IT Group
SA

Atresmedia
Corporacion de
Medios de
Comunicacion S

Acerinox SA
BBVA
CaixaBank

DIA

ISIN
DE000CZA4YLV1
DE000CZ4YL19
DE000CZ4YL84
DE000CZ4YL92
DE000CZ4YM42
DE000CZ4YM67
DE000CZ4YN17
DE000CZ4YPDO
DE000CZA4YPES
DE000CZ4YPM1
DE000CZ4YQDS
DE000CZ4YQE6
DE000CZA4YQF3

DE000CZ4YQH9

DE000CZ4YQM9

DE000CZ4YQ30
DEO00CZ4YR47
DE000CZ4YSAO

DEO00CZ4YSD4

COMMERZBANK

Codigo
SIBE

E6350
E6273
E6286
E6287
E8934
E8807
E8871
E8914
E8915
E8922
E8655
E8656
E8657

E8659

E8663

E8645
E8680
E8720

E8723

Vencimiento
19-jun-15
19-jun-15
19-jun-15
19-jun-15
19-jun-15
19-jun-15
19-jun-15
19-jun-15
19-jun-15
19-jun-15
19-jun-15
19-jun-15
19-jun-15

19-jun-15

19-jun-15

19-jun-15
19-jun-15
19-jun-15

19-jun-15

Put/
Call

Put
Call
Call
Put
Put
Call
Call
Call
Call
Call
Call
Call
Call

Call

Call

Call
Put
Put

Call

Ratio

0.200

0.200

0.100

0.100

10.000

0.050

0.100

0.001

0.001

0.002

0.500

0.500

0.500

0.500

0.500

0.500

0.500

1.000

1.000

EUR

EUR

EUR

EUR

usb

usb

usb

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

Strike
40.00
9.50
140.00
100.00
1.00
95.00
120.00
12,000.00
12,500.00
3,800.00
40.00
42.00
44.00

46.00

17.00

18.00
8.50
4.00

7.75

Precio cierre
liguidacion

EUR

EUR

EUR

EUR

usb

UsD

usb

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

44.13

9.20

127.70

127.70

1.13

85.74

112.62

11040.10

11040.10

3455.80

35.97

35.97

35.97

35.97

14.32

13.10

9.03

4.35

6.98

FX-
Rate

1.00

1.00

1.00

1.00

1.13

1.13

1.00

1.00

1.00

1.00

1.00

1.00

1.00

1.00

1.00

1.00

1.00

1.00

Importe
liquidacion
€ 0.00
€ 0.00
€0.00
€ 0.00
€0.00
€ 0.00
€ 0.00
€ 0.00
€ 0.00
€ 0.00
€ 0.00
€ 0.00

€0.00

€0.00

€0.00

€0.00
€0.00
€0.00

€0.00



COMMERZBANK ¢«

COBA - IDR
06.15

COBA - REE
06.15

COBA - ITX
06.15

COBA - ZEL
06.15

COBA - BMW
06.15

COBA - ACX
06.15

COBA - AMA
06.15

Indra Sistemas

Red Electrica
Corporacion SA

Inditex

Zeltia SA

BMW

Acerinox SA

Amadeus IT Group

SA

DE000CZ4YSX2

DE000CZ4YTM3

DE000CZ4YT37

DEO00OCZ4YUL3

DE000CZ4YV74

DEO00CZ4YOE7

DE000CZ4YOK4

E8741

E8765

E8747

E8798

E8827

E4462

E4467

19-jun-15

19-jun-15

19-jun-15

19-jun-15

19-jun-15

L e

19-jun-15

19-jun-15

Call

Call

Call

Call

Call

Put

Put

0.500

0.200

0.500

0.500

0.100

0.500

0.500

EUR

EUR

EUR

EUR

EUR

EUR

EUR

13.00

84.00

32.00

4.50

120.00

11.00

26.00

EUR

EUR

EUR

EUR

EUR

EUR

EUR

9.55

72.84

29.47

3.75

97.74

13.10

35.97

€0.00

€0.00

€0.00

€0.00

€0.00

€0.00

€0.00

cogg\isspx S&P 500 DE000CZ4Y018 E4808 19-jun-15 0.010 2,200.00 2109.99 €0.00

COBA - ACE
06.15




COMMERZBANK ¢«

COBA - SAB
06.15

COBA - POP
06.15

COBA - SAN
06.15

COBA - BBV
06.15

COBA - BKIA
06.15

COBA - BAN
06.15

COBA - BAN
06.15

COBA - BME
06.15

COBA - CABK
06.15

COBA - BNP
06.15

Banco de Sabadell

Banco Popular
Espanol

Banco Santander

SA

BBVA

BANKIA SA

Bankinter

Bankinter

Bolsas y Merca E

CaixaBank

BNP Paribas

DE000CZ4Y1K2

!

DE000CZ4Y1P1

L

DE000CZ4Y1U1

DE000CZ4Y190

L

DEO0O0CZ4Y2E3

DE000CZ4Y2H6

DE000CZ4Y2K0

DE000CZ4Y2P9

DE000CZ4Y2U9

DEO0OCZ4Y4F6

E4501

E4505

E4510

E4491

E4530

E4533

E4535

E4539

sz | e

E4544

E4704

19-jun-15

19-jun-15

19-jun-15

19-jun-15

19-jun-15

19-jun-15

19-jun-15

19-jun-15

19-jun-15

19-jun-15

Put

Call

Call

Call

Call

Call

Call

Call

Call

Call

1.083

1.000

0.500

0.500

1.000

1.000

1.000

0.200

1.000

0.100

EUR

g

EUR

£

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

1.62

6.00

6.50

10.50

1.40

7.00

8.00

37.00

5.50

60.00

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

2.25

4.51

6.41

9.03

1.15

6.73

6.73

36.33

4.35

53.61

1.00

§

1.00

d

1.00

1.00

§

1.00

1.00

1.00

1.00

1.00

1.00

€0.00

€0.00

€0.00

€0.00

€0.00

€0.00

€0.00

€0.00

€0.00

€0.00




COMMERZBANK ¢«

COBA - NOK

06.15 Nokia DE000CZ4Y4L4 E4719 19-jun-15 Call 0.500 EUR

N
o
S
m
C
sl
o)}
w
a
—-
o
s}

€0.00

|
;
L

COBA - SOG

06.15 Societe Generale DE0O00CZ4Y4Q3 E4726 19-jun-15 Call 0.200 EUR 45.00 EUR 42.41

-
o
o

€0.00

L
L
L

CO%’E '1§°G Societe Generale  DE000CZ4Y4T7 E4729 19-un-15  Put  0.200 EUR  30.00 EUR  42.41 1.00 €0.00
COBA - ISP . .
o ArcelorMittal DE000CZ4Y463 E4693 19-jun-15  call  0.200 EUR  10.50 EUR  9.20 1.00 €0.00

|
L
L

COBA - GAS

06.15 Gas Natural DE000CZ4Y5H9 E4569 19-jun-15 Call 0.500 EUR 27.00 EUR 21.16

—
o
o

€0.00

J
|
J

COBA - GRF

06.15 Grifols SA DE000CZ4Y5M9 E4573 19-jun-15 Call 0.200 EUR 40.00 EUR 36.37

—
o
o

€0.00

L
|
L

COBA - IBE

o Iberdrola SA DE00OCZAYSRS E4577 19-jun-15  Call  1.000 EUR  6.50 EUR  6.06 1.00 €0.00
COBA - IDR . .
A Indra Sistemas ~ DE00OCZ4Y5Y4 E4584 19-jun-15  Call  0.500 EUR  10.00 EUR  9.55 1.00 €0.00
CO%’; 'ISENG Enagas DE000CZ4Y539 E4555 19-jun-15  Call 0500 EUR  31.00 EUR  25.24 1.00 €0.00

L .

COBA - TL5 Mediaset Espana
06.15 Comunicacion SA.

DE000CZ4Y654 E4612 19-jun-15 Call 0.501

m
c
]

12.97 EUR 12.05

—
o
o

€0.00




Nombre

COBA - OHL
06.15
COBA - REE
06.15
COBA - IBE
06.15
COBA - IBE
06.15
COBA - IBE
06.15
COBA - DAX
06.15
COBA - IBE
06.15

Subyacente

Obrascon Huarte
Lain
Red Electrica
Corporacion SA

IBEX

IBEX

IBEX
DAX 30

IBEX

ISIN

DE000CZ4Y6Z9

DE000CZ4Y711

DEO00CZ4YS8EO

DE000CZ4Y8W2

DE000CZ4Y9C2

DE000CZ4Y9]7

DE000CZ4Y950

COMMERZBANK

Codigo
SIBE

E4619
E4621
E6388
E6404
E6420
E6426

E6413

Vencimiento
19-jun-15
19-jun-15
19-jun-15
19-jun-15
19-jun-15
19-jun-15

19-jun-15

Put/
Call

Call
Call
Call
Put
Put
Call

Put

Ratio

0.200

0.200

0.001

0.001

0.001

0.001

0.001

EUR

EUR

EUR

EUR

EUR

EUR

EUR

Strike
25.00
78.00

11,750.00
9,750.00
10,750.00
11,500.00

10,250.00

Precio cierre
liguidacion

EUR

EUR

EUR

EUR

EUR

EUR

EUR

16.87

72.84

10944.30

10944.30

10944.30

11040.10

10944.30

FX-
Rate

1.00

1.00

1.00

1.00

1.00

1.00

1.00

Importe
liquidacion
€ 0.00
€ 0.00
€0.00
€ 0.00
€0.00

€0.00

€ 0.00

El Precio de Liquidacion contra el que se calcula el Importe de Liquidacion es el precio de cierre de los correspondientes subyacentes publicado por la correspondiente Bolsa.

En Frankfurt, 19 jun 2015

Commerzbank AG



