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NOMURA 21,30% COUPON BARRIER ON GGB, PBR, & UBB  90% Call II - XS0338667982
Last Update:  08-JUL-08
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GGB PBR UBB

STRIKE LEVELS:   GGB: 13,65             PBR: 55,14                  UBB: 129,25   
CALL LEVELS:   GGB: 12,28    PBR: 49,63      UBB: 116,32

COUPON BARRIER:   GGB: 8,19       PBR: 33,08    UBB: 77,55
CURRENT LEVELS:   GGB: 21,26     PBR: 64,49    UBB: 120,69

NOTE SUCCESSFULLY REDEEMED

PROTECTION LEVEL EUROPEAN 60%
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CALL LEVEL 90%


