
Commerzbank 19% Coupon Barrier on VCP PDA (SAD) ABV - XS0388497439 
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VCP BR FOODS ABV

 
STRIKE LEVELS:         VCP: 7,21      BR FOODS: 28,6238    ABV: 38,70

CALL LEVEL:  VCP: 6,49   BR FOODS: 25,761     ABV: 34,83
COUPON BARRIER:       VCP: 4,69      BRFOODS: 18,61      ABV: 25,16
CURRENT LEVELS:      VCP: 17,64   BR FOODS: 56,56      ABV: 94,69

NOTE SUCESSFLULLY REDEEM

last update 20 out 2009

COUPON/ PROTECTION LEVEL EUROPEAN - 65%

 CALL LEVEL90%
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