
EFG 15% COUPON BARRIER ON BBVA SAN
ISIN EUR: CH0111080559 ;  ISIN USD: CH0123180881

STRIKE LEVELS:   BBVA:20,08    SAN: 13,43
CALL/COUPON/PROTECTION:  BBVA: 16,06    SAN: 10,74

CURRENT LEVEL(S): BBVA: 4,95; SAN: 4,63
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CALL LEVEL / COUPON / PROTECTION BARRIER 80%
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