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Disposizioni della Borsa



 
L'operatore specialista s'impegna ad esporre proposte solo in acquisto, ai sensi dell'articolo
IA.7.4.1, comma 6 delle Istruzioni al Regolamento.
 

CARATTERISTICHE SALIENTI DEI TITOLI OGGETTO DI QUOTAZIONE
  

Equity Protection Certificates denominati in USD su Oro e Tasso CMS 5 yrs

 

DISPOSIZIONI DELLA BORSA ITALIANA
 

 

Dal giorno 26/02/2015, gli strumenti finanziari 'Equity Protection Certificates denominati in

USD su Oro e Tasso CMS 5 yrs' (vedasi scheda riepilogativa delle caratteristiche dei

securitised derivatives) verranno inseriti nel Listino Ufficiale, sezione Securitised Derivatives.
 

Strumenti finanziari: Equity Protection Certificates denominati in USD
su Oro e Tasso CMS 5 yrs

Emittente: Credit Agricole CIB Financial Solutions

Garante: Crèdit Agricole Corporate and Investment Bank

Rating Garante: Società di Rating Long Term Data Report

Moody's A2 29/05/2014
Standard & Poor's A 10/07/2013
Fitch Ratings A 03/07/2014

Oggetto: INIZIO NEGOZIAZIONI IN BORSA

Data di inizio negoziazioni: 26/02/2015

Mercato di quotazione: Borsa - Comparto SEDEX 'Investment Certificates -
Classe B'

Orari e modalità di negoziazione: Negoziazione continua e l'orario stabilito dall'art. IA.7.3.1
delle Istruzioni

Operatore incaricato ad assolvere
l'impegno di quotazione:

Method Investments & Advisory Ltd
Member ID Specialist: IT3587

Tipo di liquidazione: monetaria

Modalità di esercizio: europeo

Modalità di negoziazione: per lo strumento XS1115426600, la data di negoziazione
ex-diritto al pagamento dell'importo periodico decorre dal
primo giorno di calendario TARGET aperto antecedente
le rispettive record date. Qualora tale giorno risulti essere
di Borsa chiusa, la data di negoziazione ex-diritto al
pagamento dell'importo periodico decorre dalla relativa
record date.



Allegati:

- Scheda riepilogativa delle caratteristiche dei securitised derivatives;

- Estratto del prospetto di quotazione dei Securitised Derivatives



Num.
Serie

Codice Isin Trading
Code

Instrument
Id

Descrizione Sottostante Tipologia Strike Data
Scadenza

Valore
Nominale

Quantità Lotto
Negoziazione

EMS Partecipazione
Up %

Cap Cap
%

Floor
%

Livello
Protezione

%

Livello
Iniziale

1 XS1132139491 L39491 770871 CFSOROCP1194CE271120 ORO Inv 1194 27/11/20 100 86978 1 31 1510,41 126,5 100 1194

2 XS1115426600 L26600 770872 CFSUSCMS5CPP60%CE271120 5Y USD CMS Inv 27/11/20 100 154090 1 31 60 5 1,5 100 1,682
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NOTICE dated 18 February 2015 

Relating to the Final Terms dated 28 November 2014 (the “Final Terms”)  

CREDIT AGRICOLE CIB FINANCIAL SOLUTIONS 

(a limited liability company incorporated in France) 

Programme for the Issuance of Certificates 

unconditionally and irrevocably guaranteed by Crédit Agricole Corporate and Investment 
Bank 

(incorporated under the laws of France) 

 
Issue of 154,090 Rate Linked Interest Certificates due December 2020 

Series nº 736 – ISIN Code: XS1115426600 

(the “Certificates”) 

NOTICE IS HEREBY GIVEN to the holders of Certificates that: 
 
The Interest Observation Dates (as defined in paragraph 19G(d) of the Final Terms), the 
Interest Determination Dates (as defined in paragraph 19(d) of the Final Terms), the Interest 
Payment Dates (as defined in paragraph 19(b) of the Final Terms) and the Record Dates are 
expected, as of the date of the present Notice,  to be the dates specified in the relevant columns of 
the table below:    
 

Interest  Observation 
Date 

Interest Determination 
Date 

Interest Payment 
Date 

Record Date 

26 November 2014 26 November 2015 1 December 2015 30 November 2015 
27 November 2015 28 November 2016 1 December 2016 30 November 2016 
29 November 2016 28 November 2017 1 December 2017 30 November 2017 
29 November 2017 28 November 2018 3 December 2018 30 November 2018 
29 November 2018 27 November 2019 2 December 2019 29 November 2019 
27 November 2019 26 November 2020 1 December 2020 30 November 2020 

 
Further, the Expiry Date (as defined in paragraph 11b of the Final Terms) is expected, as of the 
date of the present Notice, to be 27 November 2020. 
 
For the avoidance of doubt, all the above dates are provided to you for the purposes of compliance 
with the listing requirements and remain subject to adjustments, if any, in accordance with the 
provisions of the Base Prospectus dated 4 April 2014, including any supplements thereto, and the 
Final Terms. 
  
The Underlying Value of the Underlying on the Interest Observation Date falling on 26 November 
2014 was 1.682% and, as a result, the Linked Interest Rate for the Interest Accrual Period from 
and including the Interest Commencement Date to but excluding 1 December 2015 is equal to 
1.50% per annum.  



 
 2  
 

Capitalised terms which are not otherwise defined in this Notice shall have the meaning ascribed 
to them in the Base Prospectus and in the Final Terms. 

Copies of the Base Prospectus dated 4 April 2014, the relevant Final Terms and the Notices are 
available on the website of Crédit Agricole Corporate and Investment Bank (http://www.ca-
cib.com/our-offers/rates-credit-and-cross-assets-derivatives.htm). 
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NOTICE dated 23 January 2015 
 

Relating to the Final Terms dated 28 November 2014 (the “Final Terms”)  

CREDIT AGRICOLE CIB FINANCIAL SOLUTIONS 

(a limited liability company incorporated in France) 

Programme for the Issuance of Certificates 

unconditionally and irrevocably guaranteed by Crédit Agricole Corporate and Investment Bank 

(incorporated under the laws of France) 

 
Issue of 154,090 Rate Linked Interest Certificates due December 2020 

Series nº 736 – ISIN Code: XS1115426600 

(the “Certificates”) 

The Offer Period of the Certificates in Italy has occurred from and including 10 November 2014 to and including 

21 November 2014.  

NOTICE IS HEREBY GIVEN to the investors that the final Aggregate Number of Certificates issued on the 

Issue Date (i.e. 1 December 2014) is 154,090. 

Capitalised terms which are not otherwise defined in this Notice shall have the meaning ascribed to them in the 

Final Terms.  
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NOTICE dated 11 February 2015 
 

Relating to the Final Terms 28 November 2014 (the “Final Terms”)  

CREDIT AGRICOLE CIB FINANCIAL SOLUTIONS 

(a limited liability company incorporated in France) 

Programme for the Issuance of Certificates 

unconditionally and irrevocably guaranteed by Crédit Agricole Corporate and Investment Bank 

(incorporated under the laws of France) 

 
Issue of 86,978 Commodity Linked Redemption Certificates due December 2020 

Series nº 739 – ISIN Code: XS1132139491 

(the “Certificates”) 

NOTICE IS HEREBY GIVEN by the Issuer that: 

  

Expiry Date: means 27th November 2020 or any further date not later than the Redemption Date as 

required by Borsa Italiana S.p.A, in accordance with Borsa Italiana S.p.A. regulations applicable from time 

time, subject to any applicable event as detailed in the Base Prospectus for the Certificates dated 4 April 2014 

and the relevant Final Terms, as supplemented and updated from time to time (the “Documentation”); 

 

Initial Underlying Value : means 1194 USD per troy ounce, subject to any adjustment that might be required 

in case of changes in the Commodity Reference Price definition or other relevant Definition that might 

require modifications in the terms and Conditions of the Certificates according to the Documentation; and  

 

Cap, means 26.50 per cent or 1510.41 USD per troy ounce, subject to any adjustment that might be required 

in case of changes in the Commodity Reference Price definition or other relevant parameter that might 

require modifications in the terms and Conditions of the Certificates according to the Documentation. 

 

Capitalised terms which are not otherwise defined in this Notice shall have the meaning ascribed to them in the 

Documentation. 
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NOTICE dated 23 January 2015 
 

Relating to the Final Terms 28 November 2014 (the “Final Terms”)  

CREDIT AGRICOLE CIB FINANCIAL SOLUTIONS 

(a limited liability company incorporated in France) 

Programme for the Issuance of Certificates 

unconditionally and irrevocably guaranteed by Crédit Agricole Corporate and Investment Bank 

(incorporated under the laws of France) 

 
Issue of 86,978 Commodity Linked Redemption Certificates due December 2020 

Series nº 739 – ISIN Code: XS1132139491 

(the “Certificates”) 

 
The Offer Period of the Certificates in Italy has occurred from and including 10 November 2014 to and including 
21 November 2014. 
 
NOTICE IS HEREBY GIVEN by the Issuer that  
 

(i) the Aggregate Number of the Certificates issued on the Issue Date (i.e. 1 December 2014) is 86,978; 
and 

(ii) the Initial Underlying Value as observed by the Calculation Agent on the Initial Underlying 
Observation Date (i.e. 1 December 2014) is equal to USD 1,194 per troy ounce of Gold. 

 
Capitalised terms which are not otherwise defined in this Notice shall have the meaning ascribed to them in the 
Final Terms.  








































































































































