
 

 
 

VENCIMIENTO DE WARRANTS EMITIDOS POR COMMERZBANK AG 
Vencimiento 17 Mar 2010 

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

Nombre Subyacente Codigo SIBE ISIN Vencimiento Put/  
Call Strike Ratio Precio 

liquidación FX-Rate Importe liquidación 

COBA - IBEX 03.10 IBEX A3606 DE000CM4XXQ3 17-mar-10 Call EUR 8,500.00 0.001 EUR 11166.80 1.0000 € 2.67 

COBA - IBEX 03.10 IBEX A3612 DE000CM4XXW1 17-mar-10 Call EUR 9,000.00 0.001 EUR 11166.80 1.0000 € 2.17 

COBA - IBEX 03.10 IBEX A3617 DE000CM4XYB3 17-mar-10 Call EUR 9,200.00 0.001 EUR 11166.80 1.0000 € 1.97 

COBA - IBEX 03.10 IBEX A3623 DE000CM4XYH0 17-mar-10 Call EUR 9,500.00 0.001 EUR 11166.80 1.0000 € 1.67 

COBA - IBEX 03.10 IBEX A3629 DE000CM4XYP3 17-mar-10 Call EUR 9,800.00 0.001 EUR 11166.80 1.0000 € 1.37 

COBA - IBEX 03.10 IBEX A3633 DE000CM4XYT5 17-mar-10 Call EUR 10,000.00 0.001 EUR 11166.80 1.0000 € 1.17 

COBA - IBEX 03.10 IBEX A3641 DE000CM4XZB0 17-mar-10 Call EUR 10,500.00 0.001 EUR 11166.80 1.0000 € 0.67 

COBA - IBEX 03.10 IBEX A3649 DE000CM4XZK1 17-mar-10 Put EUR 8,500.00 0.001 EUR 11166.80 1.0000 € 0.00 

COBA - IBEX 03.10 IBEX A3653 DE000CM4XZP0 17-mar-10 Put EUR 9,000.00 0.001 EUR 11166.80 1.0000 € 0.00 

COBA - IBEX 03.10 IBEX A3660 DE000CM4XZW6 17-mar-10 Put EUR 9,500.00 0.001 EUR 11166.80 1.0000 € 0.00 

COBA - IBEX 03.10 IBEX A3668 DE000CM4YAE5 17-mar-10 Put EUR 10,000.00 0.001 EUR 11166.80 1.0000 € 0.00 

COBA - CGE 03.10 Alcatel-Lucent A5621 DE000CM4YLR4 17-mar-10 Call EUR 2.50 1.000 EUR 2.48 1.0000 € 0.00 

COBA - CGE 03.10 Alcatel-Lucent A5622 DE000CM4YLS2 17-mar-10 Call EUR 3.00 1.000 EUR 2.48 1.0000 € 0.00 

COBA - CGE 03.10 Alcatel-Lucent A5623 DE000CM4YLT0 17-mar-10 Call EUR 3.50 1.000 EUR 2.48 1.0000 € 0.00 

COBA - CGE 03.10 Alcatel-Lucent A5624 DE000CM4YLU8 17-mar-10 Call EUR 4.00 1.000 EUR 2.48 1.0000 € 0.00 

COBA - CGE 03.10 Alcatel-Lucent A5625 DE000CM4YLV6 17-mar-10 Put EUR 2.50 1.000 EUR 2.48 1.0000 € 0.02 

COBA - ALV 03.10 Allianz SE A5626 DE000CM4YLW4 17-mar-10 Call EUR 60.00 0.050 EUR 89.91 1.0000 € 1.50 

COBA - ALV 03.10 Allianz SE A5627 DE000CM4YLX2 17-mar-10 Call EUR 80.00 0.050 EUR 89.91 1.0000 € 0.50 

COBA - MT 03.10 ArcelorMittal A5635 DE000CM4YMF7 17-mar-10 Call EUR 30.00 0.200 EUR 32.12 1.0000 € 0.42 

COBA - MT 03.10 ArcelorMittal A5636 DE000CM4YMG5 17-mar-10 Call EUR 34.00 0.200 EUR 32.12 1.0000 € 0.00 

COBA - MT 03.10 ArcelorMittal A5637 DE000CM4YMH3 17-mar-10 Put EUR 20.00 0.200 EUR 32.12 1.0000 € 0.00 

COBA - AXA 03.10 Axa A5638 DE000CM4YMJ9 17-mar-10 Call EUR 14.66 0.205 EUR 16.16 1.0000 € 0.31 

COBA - AXA 03.10 Axa A5639 DE000CM4YMK7 17-mar-10 Call EUR 16.61 0.205 EUR 16.16 1.0000 € 0.00 

COBA - AXA 03.10 Axa A5640 DE000CM4YML5 17-mar-10 Call EUR 19.54 0.205 EUR 16.16 1.0000 € 0.00 
COBA - BARC 

03.10 Barclays PLC A5641 DE000CM4YMM3 17-mar-10 Call GBP 2.50 1.000 GBP 3.59 0.8978 € 1.21 

COBA - BARC Barclays PLC A5643 DE000CM4YMP6 17-mar-10 Call GBP 5.00 1.000 GBP 3.59 0.8978 € 0.00 



 

Nombre Subyacente Codigo SIBE ISIN Vencimiento Put/  
Call Strike Ratio Precio 

liquidación FX-Rate Importe liquidación 

03.10 

COBA - BARC 
03.10 Barclays PLC A5644 DE000CM4YMQ4 17-mar-10 Put GBP 3.00 1.000 GBP 3.59 0.8978 € 0.00 

COBA - BAY 03.10 Bayer AG A5646 DE000CM4YMS0 17-mar-10 Call EUR 50.00 0.100 EUR 51.84 1.0000 € 0.18 

COBA - BAY 03.10 Bayer AG A5648 DE000CM4YMU6 17-mar-10 Put EUR 50.00 0.100 EUR 51.84 1.0000 € 0.00 

COBA - BNP 03.10 BNP Paribas A5649 DE000CM4YMV4 17-mar-10 Call EUR 45.00 0.100 EUR 57.72 1.0000 € 1.27 

COBA - BNP 03.10 BNP Paribas A5650 DE000CM4YMW2 17-mar-10 Call EUR 60.00 0.100 EUR 57.72 1.0000 € 0.00 

COBA - BNP 03.10 BNP Paribas A5652 DE000CM4YMY8 17-mar-10 Call EUR 70.00 0.100 EUR 57.72 1.0000 € 0.00 

COBA - BNP 03.10 BNP Paribas A5653 DE000CM4YMZ5 17-mar-10 Put EUR 50.00 0.100 EUR 57.72 1.0000 € 0.00 

COBA - DBK 03.10 Deutsche Bank A5662 DE000CM4YNJ7 17-mar-10 Call EUR 45.00 0.100 EUR 54.85 1.0000 € 0.98 

COBA - DBK 03.10 Deutsche Bank A5664 DE000CM4YNL3 17-mar-10 Call EUR 55.00 0.100 EUR 54.85 1.0000 € 0.00 

COBA - DBK 03.10 Deutsche Bank A5665 DE000CM4YNM1 17-mar-10 Call EUR 60.00 0.100 EUR 54.85 1.0000 € 0.00 

COBA - DBK 03.10 Deutsche Bank A5666 DE000CM4YNN9 17-mar-10 Put EUR 45.00 0.100 EUR 54.85 1.0000 € 0.00 

COBA - DTE 03.10 Deutsche Telekom A5667 DE000CM4YNP4 17-mar-10 Call EUR 9.00 0.500 EUR 9.86 1.0000 € 0.43 

COBA - DTE 03.10 Deutsche Telekom A5668 DE000CM4YNQ2 17-mar-10 Call EUR 11.00 0.500 EUR 9.86 1.0000 € 0.00 

COBA - DTE 03.10 Deutsche Telekom A5669 DE000CM4YNR0 17-mar-10 Put EUR 9.00 0.500 EUR 9.86 1.0000 € 0.00 

COBA - EOA 03.10 E.ON A5670 DE000CM4YNS8 17-mar-10 Call EUR 20.00 0.200 EUR 26.72 1.0000 € 1.34 

COBA - EOA 03.10 E.ON A5671 DE000CM4YNT6 17-mar-10 Call EUR 30.00 0.200 EUR 26.72 1.0000 € 0.00 

COBA - EOA 03.10 E.ON A5672 DE000CM4YNU4 17-mar-10 Call EUR 40.00 0.200 EUR 26.72 1.0000 € 0.00 

COBA - EOA 03.10 E.ON A5673 DE000CM4YNV2 17-mar-10 Put EUR 30.00 0.200 EUR 26.72 1.0000 € 0.66 

COBA - EDF 03.10 Electricite de France A5674 DE000CM4YNW0 17-mar-10 Call EUR 35.00 0.100 EUR 37.67 1.0000 € 0.27 

COBA - EDF 03.10 Electricite de France A5675 DE000CM4YNX8 17-mar-10 Call EUR 45.00 0.100 EUR 37.67 1.0000 € 0.00 

COBA - EDF 03.10 Electricite de France A5677 DE000CM4YNZ3 17-mar-10 Put EUR 35.00 0.100 EUR 37.67 1.0000 € 0.00 

COBA - EAD 03.10 EADS A5678 DE000CM4YPA1 17-mar-10 Call EUR 14.00 0.200 EUR 14.48 1.0000 € 0.10 

COBA - EAD 03.10 EADS A5679 DE000CM4YPB9 17-mar-10 Call EUR 18.00 0.200 EUR 14.48 1.0000 € 0.00 

COBA - EAD 03.10 EADS A5680 DE000CM4YPC7 17-mar-10 Call EUR 20.00 0.200 EUR 14.48 1.0000 € 0.00 

COBA - EAD 03.10 EADS A5681 DE000CM4YPD5 17-mar-10 Put EUR 14.00 0.200 EUR 14.48 1.0000 € 0.00 

COBA - FTE 03.10 France Telecom A5682 DE000CM4YPE3 17-mar-10 Call EUR 18.00 0.200 EUR 17.83 1.0000 € 0.00 

COBA - FTE 03.10 France Telecom A5683 DE000CM4YPF0 17-mar-10 Call EUR 20.00 0.200 EUR 17.83 1.0000 € 0.00 

COBA - FTE 03.10 France Telecom A5684 DE000CM4YPG8 17-mar-10 Call EUR 22.00 0.200 EUR 17.83 1.0000 € 0.00 

COBA - FTE 03.10 France Telecom A5685 DE000CM4YPH6 17-mar-10 Put EUR 16.00 0.200 EUR 17.83 1.0000 € 0.00 

COBA - IFX 03.10 Infineon Technol A5690 DE000CM4YPN4 17-mar-10 Call EUR 3.00 1.000 EUR 4.51 1.0000 € 1.51 

COBA - IFX 03.10 Infineon Technol A5691 DE000CM4YPP9 17-mar-10 Call EUR 4.00 1.000 EUR 4.51 1.0000 € 0.51 



 

Nombre Subyacente Codigo SIBE ISIN Vencimiento Put/  
Call Strike Ratio Precio 

liquidación FX-Rate Importe liquidación 

COBA - IFX 03.10 Infineon Technol A5692 DE000CM4YPQ7 17-mar-10 Call EUR 6.00 1.000 EUR 4.51 1.0000 € 0.00 

COBA - IFX 03.10 Infineon Technol A5693 DE000CM4YPR5 17-mar-10 Put EUR 3.00 1.000 EUR 4.51 1.0000 € 0.00 

COBA - INN 03.10 ING A5694 DE000CM4YPS3 17-mar-10 Call EUR 8.45 0.260 EUR 7.46 1.0000 € 0.00 

COBA - INN 03.10 ING A5696 DE000CM4YPU9 17-mar-10 Call EUR 9.98 0.260 EUR 7.46 1.0000 € 0.00 

COBA - INN 03.10 ING A5698 DE000CM4YPW5 17-mar-10 Put EUR 8.45 0.260 EUR 7.46 1.0000 € 0.26 

COBA - PHI1 03.10 Philips A5699 DE000CM4YPX3 17-mar-10 Call EUR 16.00 0.200 EUR 24.39 1.0000 € 1.68 

COBA - PHI1 03.10 Philips A5700 DE000CM4YPY1 17-mar-10 Call EUR 19.00 0.200 EUR 24.39 1.0000 € 1.08 

COBA - PHI1 03.10 Philips A5701 DE000CM4YPZ8 17-mar-10 Call EUR 22.00 0.200 EUR 24.39 1.0000 € 0.48 

COBA - PHI1 03.10 Philips A5702 DE000CM4YQA9 17-mar-10 Put EUR 15.00 0.200 EUR 24.39 1.0000 € 0.00 

COBA - SAS 03.10 Sanofi-Aventis A5715 DE000CM4YQP7 17-mar-10 Call EUR 45.00 0.100 EUR 56.28 1.0000 € 1.13 

COBA - SAS 03.10 Sanofi-Aventis A5716 DE000CM4YQQ5 17-mar-10 Call EUR 55.00 0.100 EUR 56.28 1.0000 € 0.13 

COBA - SAS 03.10 Sanofi-Aventis A5717 DE000CM4YQR3 17-mar-10 Call EUR 60.00 0.100 EUR 56.28 1.0000 € 0.00 

COBA - SAS 03.10 Sanofi-Aventis A5718 DE000CM4YQS1 17-mar-10 Put EUR 50.00 0.100 EUR 56.28 1.0000 € 0.00 

COBA - SIE 03.10 Siemens AG A5719 DE000CM4YQT9 17-mar-10 Call EUR 55.00 0.200 EUR 71.90 1.0000 € 3.38 

COBA - SIE 03.10 Siemens AG A5720 DE000CM4YQU7 17-mar-10 Call EUR 65.00 0.200 EUR 71.90 1.0000 € 1.38 

COBA - SIE 03.10 Siemens AG A5721 DE000CM4YQV5 17-mar-10 Call EUR 75.00 0.200 EUR 71.90 1.0000 € 0.00 

COBA - SIE 03.10 Siemens AG A5723 DE000CM4YQX1 17-mar-10 Call EUR 90.00 0.200 EUR 71.90 1.0000 € 0.00 

COBA - SIE 03.10 Siemens AG A5724 DE000CM4YQY9 17-mar-10 Put EUR 55.00 0.200 EUR 71.90 1.0000 € 0.00 

COBA - SOG 03.10 Societe Generale A5725 DE000CM4YQZ6 17-mar-10 Call EUR 42.65 0.211 EUR 45.00 1.0000 € 0.50 

COBA - SOG 03.10 Societe Generale A5726 DE000CM4YRA7 17-mar-10 Call EUR 52.13 0.211 EUR 45.00 1.0000 € 0.00 

COBA - SOG 03.10 Societe Generale A5728 DE000CM4YRC3 17-mar-10 Call EUR 61.61 0.211 EUR 45.00 1.0000 € 0.00 

COBA - SOG 03.10 Societe Generale A5729 DE000CM4YRD1 17-mar-10 Put EUR 42.65 0.211 EUR 45.00 1.0000 € 0.00 
COBA - TOTB 

03.10 Total A5730 DE000CM4YRE9 17-mar-10 Call EUR 40.00 0.200 EUR 42.81 1.0000 € 0.56 

COBA - TOTB 
03.10 Total A5731 DE000CM4YRF6 17-mar-10 Call EUR 50.00 0.200 EUR 42.81 1.0000 € 0.00 

COBA - TOTB 
03.10 Total A5732 DE000CM4YRG4 17-mar-10 Call EUR 60.00 0.200 EUR 42.81 1.0000 € 0.00 

COBA - TOTB 
03.10 Total A5733 DE000CM4YRH2 17-mar-10 Put EUR 40.00 0.200 EUR 42.81 1.0000 € 0.00 

COBA - VLL 03.10 Vallourec A5734 DE000CM4YRJ8 17-mar-10 Call EUR 100.00 0.020 EUR 144.55 1.0000 € 0.89 

COBA - VLL 03.10 Vallourec A5735 DE000CM4YRK6 17-mar-10 Call EUR 120.00 0.020 EUR 144.55 1.0000 € 0.49 

COBA - VLL 03.10 Vallourec A5736 DE000CM4YRL4 17-mar-10 Call EUR 150.00 0.020 EUR 144.55 1.0000 € 0.00 

COBA - VLL 03.10 Vallourec A5737 DE000CM4YRM2 17-mar-10 Put EUR 110.00 0.020 EUR 144.55 1.0000 € 0.00 

COBA - IBEX 03.10 IBEX A5747 DE000CM4YRX9 17-mar-10 Call EUR 11,000.00 0.001 EUR 11166.80 1.0000 € 0.17 



 

Nombre Subyacente Codigo SIBE ISIN Vencimiento Put/  
Call Strike Ratio Precio 

liquidación FX-Rate Importe liquidación 

COBA - CAC 03.10 CAC 40 A5761 DE000CM4YSM0 17-mar-10 Call EUR 4,000.00 0.002 EUR 3957.89 1.0000 € 0.00 

COBA - CAC 03.10 CAC 40 A5762 DE000CM4YSN8 17-mar-10 Call EUR 4,500.00 0.002 EUR 3957.89 1.0000 € 0.00 

COBA - CAC 03.10 CAC 40 A5763 DE000CM4YSP3 17-mar-10 Put EUR 3,000.00 0.002 EUR 3957.89 1.0000 € 0.00 

COBA - CAC 03.10 CAC 40 A5765 DE000CM4YSR9 17-mar-10 Put EUR 3,500.00 0.002 EUR 3957.89 1.0000 € 0.00 

COBA - DAX 03.10 DAX 30 A5767 DE000CM4YST5 17-mar-10 Call EUR 5,000.00 0.002 EUR 6024.28 1.0000 € 2.05 

COBA - DAX 03.10 DAX 30 A5770 DE000CM4YSW9 17-mar-10 Call EUR 6,000.00 0.002 EUR 6024.28 1.0000 € 0.05 

COBA - DAX 03.10 DAX 30 A5772 DE000CM4YSY5 17-mar-10 Call EUR 7,000.00 0.002 EUR 6024.28 1.0000 € 0.00 

COBA - DAX 03.10 DAX 30 A5773 DE000CM4YSZ2 17-mar-10 Put EUR 3,500.00 0.002 EUR 6024.28 1.0000 € 0.00 

COBA - DAX 03.10 DAX 30 A5776 DE000CM4YTC9 17-mar-10 Put EUR 4,500.00 0.002 EUR 6024.28 1.0000 € 0.00 

COBA - SX5E 03.10 Dow Jones EURO 
STOXX 50 A5778 DE000CM4YTE5 17-mar-10 Call EUR 2,700.00 0.005 EUR 2931.31 1.0000 € 1.16 

COBA - SX5E 03.10 Dow Jones EURO 
STOXX 50 A5779 DE000CM4YTF2 17-mar-10 Call EUR 2,900.00 0.005 EUR 2931.31 1.0000 € 0.16 

COBA - SX5E 03.10 Dow Jones EURO 
STOXX 50 A5781 DE000CM4YTH8 17-mar-10 Call EUR 3,100.00 0.005 EUR 2931.31 1.0000 € 0.00 

COBA - SX5E 03.10 Dow Jones EURO 
STOXX 50 A5782 DE000CM4YTJ4 17-mar-10 Put EUR 2,000.00 0.005 EUR 2931.31 1.0000 € 0.00 

COBA - SX5E 03.10 Dow Jones EURO 
STOXX 50 A5783 DE000CM4YTK2 17-mar-10 Put EUR 2,600.00 0.005 EUR 2931.31 1.0000 € 0.00 

COBA - DJIA 03.10 Dow Jones Industrial A5784 DE000CM4YTL0 17-mar-10 Call USD 9,300.00 0.001 USD 10733.67 1.3739 € 1.04 

COBA - DJIA 03.10 Dow Jones Industrial A5786 DE000CM4YTN6 17-mar-10 Call USD 9,800.00 0.001 USD 10733.67 1.3739 € 0.68 

COBA - DJIA 03.10 Dow Jones Industrial A5788 DE000CM4YTQ9 17-mar-10 Call USD 10,500.00 0.001 USD 10733.67 1.3739 € 0.17 

COBA - DJIA 03.10 Dow Jones Industrial A5789 DE000CM4YTR7 17-mar-10 Put USD 9,000.00 0.001 USD 10733.67 1.3739 € 0.00 

COBA - DJIA 03.10 Dow Jones Industrial A5791 DE000CM4YTT3 17-mar-10 Put USD 9,500.00 0.001 USD 10733.67 1.3739 € 0.00 

COBA - NDX 03.10 Nasdaq-100 Index(R) A5793 DE000CM4YTV9 17-mar-10 Call USD 1,600.00 0.002 USD 1936.22 1.3739 € 0.49 

COBA - NDX 03.10 Nasdaq-100 Index(R) A5795 DE000CM4YTX5 17-mar-10 Call USD 1,800.00 0.002 USD 1936.22 1.3739 € 0.20 

COBA - NDX 03.10 Nasdaq-100 Index(R) A5796 DE000CM4YTY3 17-mar-10 Put USD 1,300.00 0.002 USD 1936.22 1.3739 € 0.00 

COBA - NDX 03.10 Nasdaq-100 Index(R) A5798 DE000CM4YUA1 17-mar-10 Put USD 1,600.00 0.002 USD 1936.22 1.3739 € 0.00 

COBA - IBEX 03.10 IBEX A6050 DE000CM4YZS2 17-mar-10 Call EUR 11,500.00 0.001 EUR 11166.80 1.0000 € 0.00 

COBA - IBEX 03.10 IBEX A6054 DE000CM4YZW4 17-mar-10 Call EUR 12,000.00 0.001 EUR 11166.80 1.0000 € 0.00 

COBA - IBEX 03.10 IBEX A6061 DE000CM4ZAD4 17-mar-10 Call EUR 12,500.00 0.001 EUR 11166.80 1.0000 € 0.00 

COBA - IBEX 03.10 IBEX A6066 DE000CM4ZAJ1 17-mar-10 Call EUR 13,000.00 0.001 EUR 11166.80 1.0000 € 0.00 

COBA - IBEX 03.10 IBEX A6072 DE000CM4ZAQ6 17-mar-10 Call EUR 13,500.00 0.001 EUR 11166.80 1.0000 € 0.00 



 

Nombre Subyacente Codigo SIBE ISIN Vencimiento Put/  
Call Strike Ratio Precio 

liquidación FX-Rate Importe liquidación 

COBA - IBEX 03.10 IBEX A6085 DE000CM4ZBD2 17-mar-10 Put EUR 10,500.00 0.001 EUR 11166.80 1.0000 € 0.00 

COBA - IBEX 03.10 IBEX A6086 DE000CM4ZBE0 17-mar-10 Put EUR 11,000.00 0.001 EUR 11166.80 1.0000 € 0.00 

COBA - IBEX 03.10 IBEX A6091 DE000CM4ZBK7 17-mar-10 Put EUR 11,500.00 0.001 EUR 11166.80 1.0000 € 0.33 

COBA - IBEX 03.10 IBEX A6094 DE000CM4ZBN1 17-mar-10 Put EUR 12,000.00 0.001 EUR 11166.80 1.0000 € 0.83 

COBA - IBEX 03.10 IBEX A6095 DE000CM4ZBP6 17-mar-10 Put EUR 12,500.00 0.001 EUR 11166.80 1.0000 € 1.33 

COBA - IBEX 03.10 IBEX A6097 DE000CM4ZBR2 17-mar-10 Put EUR 13,000.00 0.001 EUR 11166.80 1.0000 € 1.83 

COBA - INN 03.10 ING A7770 DE000CM4ZQB4 17-mar-10 Call EUR 8.00 0.500 EUR 7.46 1.0000 € 0.00 

COBA - IBEX 03.10 IBEX A7866 DE000CM4ZUB6 17-mar-10 Put EUR 13,500.00 0.001 EUR 11166.80 1.0000 € 2.33 

COBA - DJIA 03.10 Dow Jones Industrial A7878 DE000CM4ZUP6 17-mar-10 Call USD 11,000.00 0.001 USD 10733.67 1.3739 € 0.00 

COBA - DJIA 03.10 Dow Jones Industrial A7883 DE000CM4ZUU6 17-mar-10 Put USD 10,500.00 0.001 USD 10733.67 1.3739 € 0.00 

 
El Precio de Liquidación contra el que se calcula el Importe de Liquidación es el precio de cierre de los correspondientes subyacentes publicado por la correspondiente 
Bolsa. 
 
En Frankfurt, 17 de Mar 2010 
Commerzbank AG 


