
COMMERZBANK WORST OF PBR, RIO, & GGB - 18,75% - XS0243236501 
Last Update: 6-MAR-08
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VALE DO RIO DOCE PETROBRAS GERDAU DB DB

STRIKE LEVELS:               PETROBRAS: 44,78          VALE DO RIO DOCE: 11,64        GERDAU: 15,98
CURRENT LEVELS:          PETROBRAS:  116,76  VALE DO RIO DOCE:  35,41  GERDAU: 32,56

                                         NOTE SUCCESSFULLY REDEEMED

PROTECTION LEVEL AMERICAN

next observation
        06-mar-07

next observation
        06-mar-08

next observation
        06-mar-09

next observation
        06-mar-10

next observation
        06-mar-11

118,75% Coupon 137,5% Coupon 156,25% Coupon 175% Coupon 193,75% Coupon

Call level: 100%


