
CALYON 24% AUTOCALL COUPON BARRIER ON PBR RIO BBD - GG00B2416H14  
 Last Update:  18-FEV-08
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PBR RIO BBD

STRIKE LEVELS:   PBR:  54,08             RIO: 20,05       BBD: 22,86                          
COUPON BARRIER:   PBR: 40,56   RIO: 15,037    BBD: 17,145 
CURRENT LEVELS:  PBR: 114,45     RIO: 32,03     BBD: 27,28

note sucessfully redeemed

COUPON/ PROTECTION LEVEL EUROPEAN - 75%
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