COMMERZBANK WORST OF PBR, BBD, & RIO IN EUR - 20%

STRIKE LEVELS:
CURRENT LEVELS:

Last Update: 10-DEC-07
PETROBRAS: 48,67 VALE DO RIO DOCE:

14,57 BRADESCO: 19,09

PETROBRAS: 106,71 VALE DO RIO DOCE: 36,50 BRADESCO: 34,41

Note already successfully redeemed

n

observation
7-dez-07

next observation
7-dez-08

next observation
7-dez-09

next observation
7-dez-10

PROTECTION LEVEL

N

90-z9p-/
LO-A3)-/
£0-unl-/

/0-1g0
/0-060-/

£0-iN0O-/

0-/

£0-79p~/
80-A34-/
80-unl-£
80-1No-/

80-19
80-060-/

Petrobras

80-29p-£

0-/

60-Ao)-/
60-19
60-unl-/

60-060-/
60-4N0-/

60-29p-/

==o=Vale do Rio Doce

L

01-A8}-/
0l-gp
oL-unf-/

0l-0bBo-/
0l-no-/

0l-zep-£

IR N NN NNENERNNENERENNERNNNNENRNNNDN]
N

L 1-A®)-/
L 1-Igo
LL-unl-£

L [-0B0-/
L 1-no-/
L 1-Zop-£

—o—Bradesco

next observation
7-dez-11




