
CALYON WORST OF PBR, BBD, & RIO - 18% - GB00B0ZL5466 
Last update:  21-FEV-08
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VALE DO RIO DOCE PETROBRAS BRADESCO DB DB

STRIKE LEVELS:          PETROBRAS: 45,03          VALE DO RIO DOCE: 11,70          BRADESCO: 21,01
CURRENT LEVELS:    PETROBRAS:  120,54     VALE DO RIO DOCE:   35,05     BRADESCO: 28,55

 note sucessfully redeemed

PROTECTION LEVEL AMERICAN 50%

        1st. Observation
           21-fev-07

2st. Observation
21- fev-08

3rd. Observation
21- fev-09
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Call level: 100%


