
NOMURA 21,30% COUPON BARRIER ON GGB, PBR, & UBB  90% Call - XS0334880415
Last Update:  23-JUN-08
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STRIKE LEVELS:   GGB 14,14            PBR: 54,00                  UBB 140,88  
CALL LEVELS:   GGB: 12,73       PBR: 48,60        UBB: 126,79  
COUPON BARRIER:   GGB: 8,48    PBR: 32,40   UBB: 84,52

CURRENT LEVELS:   GGB 24,22       PBR:  65,27    UBB: 131,52
NOTE SUCCESSFULLY REDEEMED

PROTECTION LEVEL EUROPEAN 60%
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CALL LEVEL 90%


