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CALYON 22% AUTOCALL ON LEH MS GS - GG00B23V0R05
 Last Update:  17-SET-08
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LEH MS GS

STRIKE LEVELS:   LEH: 60,45              MS: 63,88      GS: 187,46
CURRENT LEVELS:  LEH: 0,30   MS: 28,70   GS: 133,01

PROTECTION LEVEL EUROPEAN 75%
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111% Coupon 122% Coupon 133% Coupon 144% Coupon 155% Coupon 166% Coupon 177% Coupon 188% Coupon 199% Coupon 210% Coupon

Call level: 100%


