
PROTECTION LEVEL EUROPEAN 80%

 
COMMERZBANK 20% COUPON BARRIER ON J.C.PENNEY -XS0702066258

STRIKE: 86,35
CALL & COUPON: 69,08

PROTECTION: 60,45
CURRENT LEVEL(S): JCP: 32,6
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CALL LEVEL: 80%

OBSERVATIONS

 PROTECTION LEVEL 70%

COUPON 20,00% COUPON 20,00% COUPON 20,00% COUPON 20,00%

 COUPON LEVEL: 80%
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