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Commerzbank 6,0% Phoenix on CITI BAC BBD - XS0538741181
last update 01 dez 2010

STRIKE LEVELS: CITI: 3,76 BAC: 12,64 BBD: 17,61
COUPON BARRIER: CITI: 3,00 BAC: 10,11  BBD: 14,08
CURRENT LEVELS: CITl: 4,20 BAC: 10,95 BBD: 20,06

observation
29-NOC-10

PROTECTION LEVEL AMERICAN - 80%
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