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COMMERZBANK PHOENIX 07-DEC-07  
USD - 2,8% Coupon - XS0401859334
EUR - 2,0% Coupon - XS0401851430  

CURRENT LEVEL(S): SID: 10,5; VALE: 24,71; BBD: 19,02

20

30

40

50

60

70

80

90

100

110

120

130

140

150

160

170

180

7-dez-07
7-jan-08
7-fev-08
7-m

ar-08
7-abr-08
7-m

ai-08
7-jun-08
7-jul-08
7-ago-08
7-set-08
7-out-08
7-nov-08
7-dez-08
7-jan-09
7-fev-09
7-m

ar-09
7-abr-09
7-m

ai-09
7-jun-09
7-jul-09
7-ago-09
7-set-09
7-out-09
7-nov-09
7-dez-09
7-jan-10
7-fev-10
7-m

ar-10
7-abr-10
7-m

ai-10
7-jun-10
7-jul-10
7-ago-10
7-set-10
7-out-10
7-nov-10
7-dez-10
7-jan-11
7-fev-11
7-m

ar-11
7-abr-11
7-m

ai-11
7-jun-11
7-jul-11
7-ago-11
7-set-11
7-out-11
7-nov-11
7-dez-11
7-jan-12

SID VALE BBD

STRIKE LEVELS:   SID:   14,20         RIO: 35,72     BBD: 22,94
COUPON BARRIER:   SID: 9,94  RIO: 25,00    BBD: 16,05

last update 30 jan 2012�

Coupon/ Protection level 70%

Call level 100%
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