
 CALYON PHOENIX 2,0% EUR 26-DEZ-07  - XS0338483315 
Last Update: 28-ABR-08
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SID RIO BBD

26-AUG-08 26-SEP-0828-JUL-0826-MAR-0828-JAN-07 26-JUN-0826-FEB-08

STRIKE LEVELS:   SID: 30,01        RIO: 34,26     BBD: 14,26
COUPON BARRIER:   SID: 22,66  RIO: 25,87  BBD: 10,76
CURRENT LEVELS:    SID: 42,75    RIO: 37,92   BBD: 22,55

NOTE SUCCESSFULLY REDEEMED

26-DEC-0827-MAY-0828-APR-08 27-OCT-08 26-NOV-08
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Coupon/Protection level: 75,5%

Call level: 100%


