
OBSERVATIONS

OBSERVATIONS

 EFG 18,50% P.A COUPON BARRIER ON PBR VALE BBD - CH0115890581
CURRENT LEVEL(S): PBR: 20,14; VALE: 19,52; BBD: 14,68
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PBR VALE BBD

STRIKES:  PBR: 75,19  VALE: 40,67   BBD: 18,78
PROTECTION: PBR: 45,115   VALE: 24,936  BBD: 11,268
CALL/COUPON: PBR: 60,15  VALE: 33,248  BBD: 15,024  

 

CALL LEVEL: 80%

PROTECTION LEVEL EUROPEAN 60%

 

 COUPON LEVEL: 80%
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