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 CALYON 1,8% PHOENIX  15-JAN-08 - XS0339167875 
         Last Update: 17-MAR-08
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SID RIO BBD

15-SEP-08 15-OCT-0815-AUG-0815-APR-0815-FEB-08 15-JUL-0817-MAR-08

STRIKE LEVELS:   SID: 28,58        RIO: 31,05     BBD: 29,03
COUPON BARRIER:  SID: 20,01  RIO: 21,735  BBD: 20,321

CURRENT LEVELS:    SID: 37,16  RIO: 32,16  BBD: 29,04     
note sucessfully redeemed

15-JAN-0916-JUN-0815-MAY-08 17-NOV-08 15-DEC-08
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Call level: 100%

Protection level: 70%


