
Official Notice: 

 
 
Notice to Investors of products on DAIMLER AG (ISIN DE0007100000; DAI GR 
Equity): 
 
10 December 2021: The conditions of the below mentioned products have changed as 
follows:  
Spin-Off: R-factor approach 
 
Express Certificates & Barrier Reverse Convertibles 

Valor 

Strike 
old 
(DAI 
GY) 

Trigger Barrier & Payout 
Threshold old 
(DAI GY) 

Number of 
Shares old 
(DAI GY) 

Strike 
new 
(DAI 
GY) 

Trigger Barrier & Payout 
Threshold new 
(DAI GY) 

Number of 
Shares new 
(DAI GY) 

51090189 32.4415 54.901 23.491693 27.2330 46.0866 27.984640 

 
Barrier Reverse Convertibles 

Valor 
Strike old 
(DAI GY) 

Barrier old 
(DAI GY) 

Number of Shares old 
(DAI GY) 

Strike new 
(DAI GY) 

Barrier new 
(DAI GY) 

Number of Shares new 
(DAI GY) 

59272907 72.0900 50.4630 13.871500 60.5159 42.3611 16.524519 

111851049 75.9900 56.9925 13.159600 63.7898 47.8423 15.676463 

 
Barrier Reverse Convertibles with Extra Coupon 

Valor 

Strike & 
Payout 
Threshold 
old 
(DAI GY) 

Barrier old 
(DAI GY) 

Number of Shares 
old 
(DAI GY) 

Strike & Payout Threshold 
new 
(DAI GY) 

Barrier 
new 
(DAI GY) 

Number of Shares 
new 
(DAI GY) 

114434176 86.1800 56.0170 11.603620 72.3438 47.0234 13.822892 

 
Capital Protection Certificates 

Valor 
Strike old 
(DAI GY) 

Number of Shares old 
(DAI GY) 

Strike new 
(DAI GY) 

Number of Shares new 
(DAI GY) 

48852657 43.025 2.117749 36.11732 2.522783 

 
 
 
Zurich, 10.12.2021 
 
Bank Julius Baer & Co. Ltd. 
Legal Markets & Custody 
Viatcheslav Marasanov 
Tel: +41 58 887 53 99 


