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El presente documento recoge los Importes de Liquidación pagaderos a los tenedores de los 
instrumentos emitidos por BNP Paribas Arbitrage Issuance B.V. que se detallan a continuación, 
así como los Precios de Liquidación y Tipos de Cambio Aplicables utilizados para su cálculo, 
tal y como se detalla en las Condiciones Finales. 

 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 



Activo Fecha de Fecha de Tipo de Importe de
SIBE ISIN Producto Tipo Subyacente Paridad Ratio Vencimiento Liquidación Cambio Aplicable Liquidación (EUR)

1 B0199 NL0009466622 WARRANT PUT Apple Inc USD 190 20 0.05 16/12/10 21/12/10 USD 321.01 1.3238 0.00

2 B0200 NL0009466630 WARRANT PUT Apple Inc USD 210 20 0.05 16/12/10 21/12/10 USD 321.01 1.3238 0.00

3 B0202 NL0009466655 WARRANT PUT Apple Inc USD 230 20 0.05 16/12/10 21/12/10 USD 321.01 1.3238 0.00

4 B0036 NL0009417062 WARRANT PUT Abengoa SA EUR 13 5 0.2 16/12/10 21/12/10 EUR 17.935 1 0.00

5 B1188 NL0009467794 WARRANT PUT Abengoa SA EUR 15 5 0.2 16/12/10 21/12/10 EUR 17.935 1 0.00

6 B1189 NL0009467802 WARRANT PUT Abengoa SA EUR 17 5 0.2 16/12/10 21/12/10 EUR 17.935 1 0.00

7 B3131 NL0009600600 WARRANT PUT Abengoa SA EUR 19 5 0.2 16/12/10 21/12/10 EUR 17.935 1 0.21

8 B0041 NL0009417112 WARRANT PUT ACS Actividades de 
Construccion y Servicios SA EUR 24 5 0.2 16/12/10 21/12/10 EUR 35.5 1 0.00

9 B0043 NL0009417138 WARRANT PUT ACS Actividades de 
Construccion y Servicios SA EUR 28 5 0.2 16/12/10 21/12/10 EUR 35.5 1 0.00

10 B1917 NL0009511443 WARRANT PUT ACS Actividades de 
Construccion y Servicios SA EUR 30 5 0.2 16/12/10 21/12/10 EUR 35.5 1 0.00

11 B3137 NL0009600667 WARRANT PUT ACS Actividades de 
Construccion y Servicios SA EUR 36 5 0.2 16/12/10 21/12/10 EUR 35.5 1 0.10

12 B0047 NL0009417179 WARRANT PUT Acerinox SA EUR 11 2 0.5 16/12/10 21/12/10 EUR 12.55 1 0.00

13 B0053 NL0009417237 WARRANT PUT Acciona SA EUR 55 10 0.1 16/12/10 21/12/10 EUR 53.57 1 0.14

14 B1925 NL0009511526 WARRANT PUT Acciona SA EUR 60 10 0.1 16/12/10 21/12/10 EUR 53.57 1 0.64

Precio de 
Ejercicio

Precio de 
Liquidación



Activo Fecha de Fecha de Tipo de Importe de
SIBE ISIN Producto Tipo Subyacente Paridad Ratio Vencimiento Liquidación Cambio Aplicable Liquidación (EUR)

Precio de 
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15 B3247 NL0009601764 WARRANT PUT Bank of America Corp USD 11 2 0.5 16/12/10 21/12/10 USD 12.52 1.3238 0.00

16 B2029 NL0009512565 WARRANT PUT Bank of America Corp USD 12 2 0.5 16/12/10 21/12/10 USD 12.52 1.3238 0.00

17 B0206 NL0009466697 WARRANT PUT Bank of America Corp USD 13 2 0.5 16/12/10 21/12/10 USD 12.52 1.3238 0.18

18 B0208 NL0009466713 WARRANT PUT Bank of America Corp USD 15 2 0.5 16/12/10 21/12/10 USD 12.52 1.3238 0.94

19 B1194 NL0009467851 WARRANT PUT Banco Bilbao Vizcaya 
Argentaria S.A. EUR 6.73 1.9215 0.5204 16/12/10 21/12/10 EUR 7.8 1 0.00

20 B0061 NL0009417310 WARRANT PUT Banco Bilbao Vizcaya 
Argentaria S.A. EUR 7.21 1.9215 0.5204 16/12/10 21/12/10 EUR 7.8 1 0.00

21 B1195 NL0009467869 WARRANT PUT Banco Bilbao Vizcaya 
Argentaria S.A. EUR 7.69 1.9215 0.5204 16/12/10 21/12/10 EUR 7.8 1 0.00

22 B0064 NL0009417344 WARRANT PUT Banco Bilbao Vizcaya 
Argentaria S.A. EUR 8.17 1.9215 0.5204 16/12/10 21/12/10 EUR 7.8 1 0.19

23 B1931 NL0009511583 WARRANT PUT Banco Bilbao Vizcaya 
Argentaria S.A. EUR 8.65 1.9215 0.5204 16/12/10 21/12/10 EUR 7.8 1 0.44

24 B1932 NL0009511591 WARRANT PUT Banco Bilbao Vizcaya 
Argentaria S.A. EUR 9.13 1.9215 0.5204 16/12/10 21/12/10 EUR 7.8 1 0.69

25 B0072 NL0009417427 WARRANT PUT Bankinter SA EUR 3.8 1 1 16/12/10 21/12/10 EUR 4.255 1 0.00

26 B0074 NL0009417443 WARRANT PUT Bankinter SA EUR 4.2 1 1 16/12/10 21/12/10 EUR 4.255 1 0.00

27 B1937 NL0009511641 WARRANT PUT Bankinter SA EUR 4.8 1 1 16/12/10 21/12/10 EUR 4.255 1 0.55

28 B0081 NL0009417518 WARRANT PUT Bolsas y Mercados Españoles 
SA EUR 15.5 5 0.2 16/12/10 21/12/10 EUR 18.7 1 0.00
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29 B0084 NL0009417542 WARRANT PUT Bolsas y Mercados Españoles 
SA EUR 17.5 5 0.2 16/12/10 21/12/10 EUR 18.7 1 0.00

30 B1941 NL0009511682 WARRANT PUT Bolsas y Mercados Españoles 
SA EUR 20 5 0.2 16/12/10 21/12/10 EUR 18.7 1 0.26

31 B0217 NL0009466804 WARRANT PUT Citigroup Inc USD 3 1 1 16/12/10 21/12/10 USD 4.6 1.3238 0.00

32 B0218 NL0009466812 WARRANT PUT Citigroup Inc USD 3.4 1 1 16/12/10 21/12/10 USD 4.6 1.3238 0.00

33 B3250 NL0009601798 WARRANT PUT Citigroup Inc USD 4 1 1 16/12/10 21/12/10 USD 4.6 1.3238 0.00

34 B1256 NL0009468479 WARRANT PUT Cisco Systems Inc USD 20 2 0.5 16/12/10 21/12/10 USD 19.74 1.3238 0.10

35 B0222 NL0009466853 WARRANT PUT Cisco Systems Inc USD 21 2 0.5 16/12/10 21/12/10 USD 19.74 1.3238 0.48

36 B0227 NL0009466903 WARRANT PUT Deutsche Bank AG EUR 38.32 9.1248 0.1096 16/12/10 21/12/10 EUR 39.695 1 0.00

37 B0229 NL0009466929 WARRANT PUT Deutsche Bank AG EUR 41.97 9.1248 0.1096 16/12/10 21/12/10 EUR 39.695 1 0.25

38 B1200 NL0009467919 WARRANT PUT Enagas SA EUR 11 2 0.5 16/12/10 21/12/10 EUR 15.26 1 0.00

39 B0090 NL0009417609 WARRANT PUT Enagas SA EUR 12 2 0.5 16/12/10 21/12/10 EUR 15.26 1 0.00

40 B3162 NL0009600915 WARRANT PUT Enagas SA EUR 15.5 2 0.5 16/12/10 21/12/10 EUR 15.26 1 0.12

41 B0258 NL0009467216 WARRANT PUT
Tipo de Cambio EUR/USD 

(expresado en número de USD 
por 1 EUR)

USD 1.16 0.1 10 16/12/10 21/12/10 USD 1.3238 1.3238 0.00

42 B0259 NL0009467224 WARRANT PUT
Tipo de Cambio EUR/USD 

(expresado en número de USD 
por 1 EUR)

USD 1.2 0.1 10 16/12/10 21/12/10 USD 1.3238 1.3238 0.00
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43 A6523 NL0009310341 WARRANT PUT
Tipo de Cambio EUR/USD 

(expresado en número de USD 
por 1 EUR)

USD 1.24 0.1 10 16/12/10 21/12/10 USD 1.3238 1.3238 0.00

44 A6524 NL0009310358 WARRANT PUT
Tipo de Cambio EUR/USD 

(expresado en número de USD 
por 1 EUR)

USD 1.28 0.1 10 16/12/10 21/12/10 USD 1.3238 1.3238 0.00

45 A8185 NL0009344803 WARRANT PUT
Tipo de Cambio EUR/USD 

(expresado en número de USD 
por 1 EUR)

USD 1.32 0.1 10 16/12/10 21/12/10 USD 1.3238 1.3238 0.00

46 A8186 NL0009344811 WARRANT PUT
Tipo de Cambio EUR/USD 

(expresado en número de USD 
por 1 EUR)

USD 1.36 0.1 10 16/12/10 21/12/10 USD 1.3238 1.3238 0.27

47 A6527 NL0009310382 WARRANT PUT
Tipo de Cambio EUR/USD 

(expresado en número de USD 
por 1 EUR)

USD 1.4 0.1 10 16/12/10 21/12/10 USD 1.3238 1.3238 0.58

48 A6528 NL0009310390 WARRANT PUT
Tipo de Cambio EUR/USD 

(expresado en número de USD 
por 1 EUR)

USD 1.43 0.1 10 16/12/10 21/12/10 USD 1.3238 1.3238 0.80

49 A6530 NL0009310416 WARRANT PUT
Tipo de Cambio EUR/USD 

(expresado en número de USD 
por 1 EUR)

USD 1.45 0.1 10 16/12/10 21/12/10 USD 1.3238 1.3238 0.95

50 B1203 NL0009467943 WARRANT PUT Fomento de Construcciones y 
Contratas SA EUR 16 5 0.2 16/12/10 21/12/10 EUR 18.54 1 0.00

51 B0099 NL0009417690 WARRANT PUT Fomento de Construcciones y 
Contratas SA EUR 18 5 0.2 16/12/10 21/12/10 EUR 18.54 1 0.00

52 B0106 NL0009417765 WARRANT PUT Ferrovial SA EUR 4.75 2 0.5 16/12/10 21/12/10 EUR 8.093 1 0.00

53 B1959 NL0009511864 WARRANT PUT Ferrovial SA EUR 6.5 2 0.5 16/12/10 21/12/10 EUR 8.093 1 0.00

54 B3174 NL0009601038 WARRANT PUT Ferrovial SA EUR 8 2 0.5 16/12/10 21/12/10 EUR 8.093 1 0.00

55 B3178 NL0009601079 WARRANT PUT Gamesa Corporación 
Tecnológica SA EUR 4.75 2 0.5 16/12/10 21/12/10 EUR 5.843 1 0.00

56 B1966 NL0009511930 WARRANT PUT Gamesa Corporación 
Tecnológica SA EUR 5 2 0.5 16/12/10 21/12/10 EUR 5.843 1 0.00
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57 B1208 NL0009467992 WARRANT PUT Gamesa Corporación 
Tecnológica SA EUR 6 2 0.5 16/12/10 21/12/10 EUR 5.843 1 0.08

58 B1209 NL0009468008 WARRANT PUT Gamesa Corporación 
Tecnológica SA EUR 6.5 2 0.5 16/12/10 21/12/10 EUR 5.843 1 0.33

59 B0113 NL0009417831 WARRANT PUT Gamesa Corporación 
Tecnológica SA EUR 7 2 0.5 16/12/10 21/12/10 EUR 5.843 1 0.58

60 B1212 NL0009468032 WARRANT PUT Gas Natural SDG SA EUR 10 2 0.5 16/12/10 21/12/10 EUR 11.56 1 0.00

61 B0122 NL0009417922 WARRANT PUT Gas Natural SDG SA EUR 11 2 0.5 16/12/10 21/12/10 EUR 11.56 1 0.00

62 B1261 NL0009468529 WARRANT PUT Google Inc USD 400 100 0.01 16/12/10 21/12/10 USD 591.71 1.3238 0.00

63 B0234 NL0009466978 WARRANT PUT Google Inc USD 425 100 0.01 16/12/10 21/12/10 USD 591.71 1.3238 0.00

64 B3263 NL0009601921 WARRANT PUT Google Inc USD 600 100 0.01 16/12/10 21/12/10 USD 591.71 1.3238 0.06

65 B0238 NL0009467018 WARRANT PUT Goldman Sachs Group Inc USD 110 20 0.05 16/12/10 21/12/10 USD 164.46 1.3238 0.00

66 B2051 NL0009512789 WARRANT PUT Goldman Sachs Group Inc USD 130 20 0.05 16/12/10 21/12/10 USD 164.46 1.3238 0.00

67 B3265 NL0009601947 WARRANT PUT Goldman Sachs Group Inc USD 150 20 0.05 16/12/10 21/12/10 USD 164.46 1.3238 0.00

68 B1218 NL0009468099 WARRANT PUT Iberdrola SA EUR 4 1 1 16/12/10 21/12/10 EUR 5.503 1 0.00

69 B1220 NL0009468115 WARRANT PUT Iberdrola SA EUR 4.4 1 1 16/12/10 21/12/10 EUR 5.503 1 0.00

70 B0132 NL0009418029 WARRANT PUT Iberdrola SA EUR 4.8 1 1 16/12/10 21/12/10 EUR 5.503 1 0.00



Activo Fecha de Fecha de Tipo de Importe de
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71 B0133 NL0009418037 WARRANT PUT Iberdrola SA EUR 5.2 1 1 16/12/10 21/12/10 EUR 5.503 1 0.00

72 B3189 NL0009601186 WARRANT PUT Iberdrola SA EUR 6 1 1 16/12/10 21/12/10 EUR 5.503 1 0.50

73 B1226 NL0009468172 WARRANT PUT Indra Sistemas SA EUR 11.5 2 0.5 16/12/10 21/12/10 EUR 13.43 1 0.00

74 B0138 NL0009418086 WARRANT PUT Indra Sistemas SA EUR 12.5 2 0.5 16/12/10 21/12/10 EUR 13.43 1 0.00

75 B3192 NL0009601210 WARRANT PUT Indra Sistemas SA EUR 13.5 2 0.5 16/12/10 21/12/10 EUR 13.43 1 0.04

76 B1268 NL0009468594 WARRANT PUT Intel Corp USD 17 2 0.5 16/12/10 21/12/10 USD 21.29 1.3238 0.00

77 B1269 NL0009468602 WARRANT PUT Intel Corp USD 18 2 0.5 16/12/10 21/12/10 USD 21.29 1.3238 0.00

78 B0241 NL0009467042 WARRANT PUT Intel Corp USD 19 2 0.5 16/12/10 21/12/10 USD 21.29 1.3238 0.00

79 B0142 NL0009418128 WARRANT PUT Industria de Diseño Textil SA 
(Inditex SA) EUR 35.94 9.9829 0.1002 16/12/10 21/12/10 EUR 58.83 1 0.00

80 B0143 NL0009418136 WARRANT PUT Industria de Diseño Textil SA 
(Inditex SA) EUR 39.93 9.9829 0.1002 16/12/10 21/12/10 EUR 58.83 1 0.00

81 B1229 NL0009468206 WARRANT PUT Industria de Diseño Textil SA 
(Inditex SA) EUR 42.93 9.9829 0.1002 16/12/10 21/12/10 EUR 58.83 1 0.00

82 B1230 NL0009468214 WARRANT PUT Industria de Diseño Textil SA 
(Inditex SA) EUR 44.92 9.9829 0.1002 16/12/10 21/12/10 EUR 58.83 1 0.00

83 B1987 NL0009512144 WARRANT PUT Industria de Diseño Textil SA 
(Inditex SA) EUR 48.92 9.9829 0.1002 16/12/10 21/12/10 EUR 58.83 1 0.00

84 B3199 NL0009601285 WARRANT PUT Industria de Diseño Textil SA 
(Inditex SA) EUR 57 10 0.1 16/12/10 21/12/10 EUR 58.83 1 0.00
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85 B1271 NL0009468628 WARRANT PUT JPMorgan Chase & Co USD 30 5 0.2 16/12/10 21/12/10 USD 40.02 1.3238 0.00

86 B0245 NL0009467083 WARRANT PUT JPMorgan Chase & Co USD 34 5 0.2 16/12/10 21/12/10 USD 40.02 1.3238 0.00

87 B3274 NL0009602036 WARRANT PUT JPMorgan Chase & Co USD 37 5 0.2 16/12/10 21/12/10 USD 40.02 1.3238 0.00

88 B1275 NL0009468669 WARRANT PUT Microsoft Corp USD 21 5 0.2 16/12/10 21/12/10 USD 27.97 1.3238 0.00

89 B1277 NL0009468685 WARRANT PUT Microsoft Corp USD 23 5 0.2 16/12/10 21/12/10 USD 27.97 1.3238 0.00

90 B0249 NL0009467125 WARRANT PUT Microsoft Corp USD 25 5 0.2 16/12/10 21/12/10 USD 27.97 1.3238 0.00

91 B0152 NL0009418227 WARRANT PUT Banco Popular Español SA EUR 3.6 1 1 16/12/10 21/12/10 EUR 4.051 1 0.00

92 B0154 NL0009418243 WARRANT PUT Banco Popular Español SA EUR 4 1 1 16/12/10 21/12/10 EUR 4.051 1 0.00

93 B1995 NL0009512227 WARRANT PUT Banco Popular Español SA EUR 4.4 1 1 16/12/10 21/12/10 EUR 4.051 1 0.35

94 B0159 NL0009418292 WARRANT PUT Repsol YPF EUR 13.5 2 0.5 16/12/10 21/12/10 EUR 20.83 1 0.00

95 B1234 NL0009468255 WARRANT PUT Repsol YPF EUR 14.5 2 0.5 16/12/10 21/12/10 EUR 20.83 1 0.00

96 B0160 NL0009418300 WARRANT PUT Repsol YPF EUR 15.5 2 0.5 16/12/10 21/12/10 EUR 20.83 1 0.00

97 B1235 NL0009468263 WARRANT PUT Repsol YPF EUR 16.5 2 0.5 16/12/10 21/12/10 EUR 20.83 1 0.00

98 B2001 NL0009512284 WARRANT PUT Repsol YPF EUR 17.5 2 0.5 16/12/10 21/12/10 EUR 20.83 1 0.00
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99 B3209 NL0009601384 WARRANT PUT Repsol YPF EUR 19.5 2 0.5 16/12/10 21/12/10 EUR 20.83 1 0.00

100 B0168 NL0009466317 WARRANT PUT Banco Santander SA EUR 7.25 2 0.5 16/12/10 21/12/10 EUR 8.14 1 0.00

101 B1238 NL0009468297 WARRANT PUT Banco Santander SA EUR 7.75 2 0.5 16/12/10 21/12/10 EUR 8.14 1 0.00

102 B0170 NL0009466333 WARRANT PUT Banco Santander SA EUR 8.25 2 0.5 16/12/10 21/12/10 EUR 8.14 1 0.06

103 B2006 NL0009512334 WARRANT PUT Banco Santander SA EUR 8.75 2 0.5 16/12/10 21/12/10 EUR 8.14 1 0.31

104 B1245 NL0009468362 WARRANT PUT Telefónica SA EUR 12.5 2 0.5 16/12/10 21/12/10 EUR 17.25 1 0.00

105 B0180 NL0009466432 WARRANT PUT Telefónica SA EUR 13.5 2 0.5 16/12/10 21/12/10 EUR 17.25 1 0.00

106 B0182 NL0009466457 WARRANT PUT Telefónica SA EUR 14.5 2 0.5 16/12/10 21/12/10 EUR 17.25 1 0.00

107 B0183 NL0009466465 WARRANT PUT Telefónica SA EUR 15.5 2 0.5 16/12/10 21/12/10 EUR 17.25 1 0.00

108 B2017 NL0009512441 WARRANT PUT Telefónica SA EUR 16.5 2 0.5 16/12/10 21/12/10 EUR 17.25 1 0.00

109 B3229 NL0009601582 WARRANT PUT Telefónica SA EUR 19 2 0.5 16/12/10 21/12/10 EUR 17.25 1 0.88

110 A6551 NL0009310622 WARRANT PUT ORO (1 onza troy) USD 950 100 0.01 16/12/10 21/12/10 USD 1363 1.3238 0.00

111 A6553 NL0009310648 WARRANT PUT ORO (1 onza troy) USD 1050 100 0.01 16/12/10 21/12/10 USD 1363 1.3238 0.00

112 A6555 NL0009310663 WARRANT PUT ORO (1 onza troy) USD 1150 100 0.01 16/12/10 21/12/10 USD 1363 1.3238 0.00



 

 
 
 
En Madrid, a 17 de Diciembre de 2010 
 
El Emisor: BNP Paribas Arbitrage Issuance B.V. 
 
 
 
 
 


