
CALYON PHOENIX CITI LEH ML 3,3% 14-DEC-07 - GG00B297W097 
Last Update:   17-SET-08
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CITI ML LEH

14-JUN-0814-FEV-08 14-APR-08

STRIKE LEVELS:   CITI :30,70         ML: 56,84     LEH: 62,24
COUPON BARRIER: CITI: 26,09  ML: 48,31   LEH: 52,90
CURRENT LEVELS:    CITI: 15,75   ML: 22,18    LEH: 0,30
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PROTECTION LEVEL 60%

COUPON LEVEL 85%

CALL LEVEL 100%


