BNP PARIBAS

BNP Paribas Arbitrage Issuance B.V.

EMISIONES CON
VENCIMIENTO 15/03/13
IMPORTESDE LIQUIDACION

El presente documento recoge los Importes de Liquidacion pagaderos a los tenedores de los
instrumentos emitidos por BNP Paribas Arbitrage Issuance B.V. que se detallan a continuacion,
asi como los Precios de Liquidacion y Tipos de Cambio Aplicables utilizados para su célculo,

tal y como se detallaen las Condiciones Finales.
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BNP PARIBAS

Tamafio Activo Precio de Barrera Knock-In Fechade Fechade Fechade Fecha de Precio de Tipo de Importe de
ISIN Emision Producto Tipo Subyacente Ejercicio Knock-Out Status Paridad  Ratio Emision Admisién Vencimiento  Liquidacién Liquidacion Cambio Aplicable Liguidacién (EUR)
C8633 NLO010162517 400,000 WARRANT CALL Acciona SA EUR 55 10 01  28/09/2012  05/10/2012  1503/2013  20/03/2013 EUR  47.69 1 0.00
C8635 NLO0L0162533 400,000 WARRANT CALL Acciona SA EUR 65 10 01  28/09/2012  05/10/2012  1503/2013  20/03/2013 EUR  47.69 1 0.00
C8623 NL0010162418 400,000 WARRANT CALL Acerinox SA EUR 95 2 05  28/09/2012  05/10/2012  1503/2013  20/03/2013 EUR  8.239 1 0.00
C8625 NLO010162434 400,000 WARRANT CALL Acerinox SA EUR 105 2 05  28/09/2012  05/10/2012  1503/2013  20/03/2013 EUR  8.239 1 0.00
C8627 NLO010162459 400,000 WARRANT CALL Acerinox SA EUR 115 2 05  28/09/2012  05/10/2012  1503/2013  20/03/2013 EUR  8.239 1 0.00
C8614 NLO010162327 400,000 WARRANT CALL ~ ACS Ami"idg:s/sic?:scg ;\'s"“mo" Y EUR 18 5 02  2809/2012  05/10/2012  15/03/2013  20/03/2013 EUR 187 1 0.14
C8616 NLOO10162343 400,000 WARRANT CALL €S Ami"idg::fic?sscs" ;\'s"“mo" Y BEUR 20 5 02  28/09/2012  05/10/2012  15/03/2013  20/03/2013 EUR 187 1 0.00
C8618 NLOO10162368 400,000 WARRANT CALL €S Ami"idg:s/sic?:scg :s"“mo" Y BEUR 22 5 02  28/09/2012  05/10/2012  15/03/2013  20/03/2013 EUR 187 1 0.00
C8816 NL0010274825 500,000 WARRANT CALL adidas AG EUR 70 10 01  28/09/2012  05/10/2012  1503/2013  20/03/2013 EUR  79.75 1 0.98
C8818 NLO010274841 500,000 WARRANT CALL adidas AG EUR 80 10 01  28/09/2012  05/10/2012  1503/2013  20/03/2013 EUR  79.75 1 0.00
C6158 NLO010159943 500,000 WARRANT —CALL Allianz SE EUR 95 10 01  21/052012  01/06/2012  1503/2013  20/03/2013 EUR 112.25 1 173
C8823 NLO010274890 500,000 WARRANT ~CALL Allianz SE EUR 105 10 01  28/09/2012  05/10/2012  1503/2013  20/03/2013 EUR 112.25 1 0.73
C8827 NL0010274932 500,000 WARRANT CALL Amazon.com Inc USD 280 20 005  28/09/2012  05/10/2012  1503/2013  20/03/2013 USD  261.98 1.3086 0.00
C8829 NLO010274957 500,000 WARRANT CALL Amazon.com Inc UsD 320 20 005  28/09/2012  05/10/2012  1503/2013  20/03/2013 USD  261.98 1.3086 0.00
C8837 NL0010275038 350,000 WARRANT ~CALL American Express Co USD 60 5 02  28/09/2012  05/10/2012  1503/2013  20/03/2013 USD  66.09 1.3086 0.93
C8839  NLO010275053 350,000 WARRANT CALL American Express Co UsD 70 5 02  28/09/2012  05/10/2012  1503/2013  20/03/2013 USD  66.09 1.3086 0.00
C8808 NLO010274742 500,000 WARRANT CALL Apple Inc UsD 700 50 002  28/09/2012  05/10/2012  1503/2013  20/03/2013 USD  443.85 1.3086 0.00
C8811 NLO010274775 500,000 WARRANT —CALL Apple Inc USD 800 50 002  28/09/2012  05/10/2012  1503/2013  20/03/2013 USD  443.85 1.3086 0.00
C6182 NLO010160180 500,000 WARRANT —CALL Arcelor Mittal EUR 13 2 05  21/052012  01/06/2012  1503/2013  20/03/2013 EUR 11.415 1 0.00
C6184 NLO010160206 500,000 WARRANT —CALL Arcelor Mittal EUR 15 2 05  21/052012  01/06/2012  1503/2013  20/03/2013 EUR 11.415 1 0.00
C8948  NLO010276143 500,000 WARRANT CALL Arcelor Mittal EUR 14 2 05  28/09/2012  05/10/2012  1503/2013  20/03/2013 EUR 11.415 1 0.00
C6162 NLO010159984 500,000 WARRANT CALL Axa SA EUR 105 2 05  21/052012  01/06/2012  1503/2013  20/03/2013 EUR  14.505 1 2.00
C6164 NLOOL0160008 500,000 WARRANT —CALL Axa SA EUR 115 2 05  21/052012  01/06/2012  1503/2013  20/03/2013 EUR  14.505 1 1.50
C6165 NLO010160016 500,000 WARRANT —CALL Axa SA EUR 125 2 05  21/052012  01/06/2012  1503/2013  20/03/2013 EUR  14.505 1 1.00
C8833 NLO010274999 500,000 WARRANT CALL Axa SA EUR 14 2 05 28092012  05/10/2012  1503/2013  20/03/2013 EUR  14.505 1 0.25




26

27

28

29

30

31

32

33

34

35

36

37

38

39

40

41

42

43

45

46

47

48

49

50

BNP PARIBAS

Tamafio Activo Precio de Barrera Knock-In Fechade Fechade Fechade Fecha de Precio de Tipo de Importe de
ISIN Emision Producto Tipo Subyacente Ejercicio Knock-Out Status Paridad  Ratio Emision Admisién Vencimiento  Liquidacién Liquidacion Cambio Aplicable Liguidacién (EUR)
C5932 NL0010120192 750,000 WARRANT CALL Banco Bilbao Vizcaya Argentaria S.A. EUR 5.25 2 0.5 14/05/2012 24/05/2012 15/03/2013 20/03/2013 EUR 7.79 1 1.27
C5935  NL0010120226 750,000 WARRANT CALL Banco Bilbao Vizcaya Argentaria S.A. EUR 6.25 2 0.5 14/05/2012 24/05/2012 15/03/2013 20/03/2013 EUR 7.79 1 0.77
C5936  NL0010120234 750,000 WARRANT CALL Banco Bilbao Vizcaya Argentaria S.A. EUR 7.25 2 0.5 14/05/2012 24/05/2012 15/03/2013 20/03/2013 EUR 7.79 1 0.27
C8640 NL0010162582 750,000 WARRANT CALL Banco Bilbao Vizcaya Argentaria S.A. EUR 8.2 2 0.5 28/09/2012 05/10/2012 15/03/2013 20/03/2013 EUR 7.79 1 0.00
C8753  NL0010274197 400,000 WARRANT CALL Banco Popular Espafiol SA EUR 1.09 0.5434 1.8402  28/09/2012 05/10/2012 15/03/2013 20/03/2013 EUR 0.71 1 0.00
C8755  NL0010274213 400,000 WARRANT CALL Banco Popular Espafiol SA EUR 13 0.5434 1.8402  28/09/2012 05/10/2012 15/03/2013 20/03/2013 EUR 0.71 1 0.00
C8757 NL0010274239 400,000 WARRANT CALL Banco Popular Espafiol SA EUR 1.52 0.5434 1.8402  28/09/2012 05/10/2012 15/03/2013 20/03/2013 EUR 0.71 1 0.00
C6027 NL0010121141 750,000 WARRANT CALL Banco Santander SA EUR B 2 0.5 14/05/2012 24/05/2012 15/03/2013 20/03/2013 EUR 5.969 1 0.48
C6031 NL0010121182 750,000 WARRANT CALL Banco Santander SA EUR 6 2 0.5 14/05/2012 24/05/2012 15/03/2013 20/03/2013 EUR 5.969 1 0.00
C6032 NL0010121190 750,000 WARRANT CALL Banco Santander SA EUR 7 2 0.5 14/05/2012 24/05/2012 15/03/2013 20/03/2013 EUR 5.969 1 0.00
C8772 NL0010274387 750,000 WARRANT CALL Banco Santander SA EUR 6.5 2 0.5 28/09/2012 05/10/2012 15/03/2013 20/03/2013 EUR 5.969 1 0.00
C8775  NL0010274411 750,000 WARRANT CALL Banco Santander SA EUR 8 2 0.5 28/09/2012 05/10/2012 15/03/2013 20/03/2013 EUR 5.969 1 0.00
C8842 NL0010275087 500,000 WARRANT CALL Bank of America Corp uUsD 9.5 2 0.5 28/09/2012 05/10/2012 15/03/2013 20/03/2013 USD 12.57 1.3086 1.17
C8844  NL0010275103 500,000 WARRANT CALL Bank of America Corp uUsD 10.5 2 0.5 28/09/2012 05/10/2012 15/03/2013 20/03/2013 USD 12.57 1.3086 0.79
C8646  NL0010162640 400,000 WARRANT CALL Bankinter SA EUR 3.8 1 1 28/09/2012 05/10/2012 15/03/2013 20/03/2013 EUR 4.51 1 0.71
C8648  NL0010162665 400,000 WARRANT CALL Bankinter SA EUR 4.2 1 1 28/09/2012 05/10/2012 15/03/2013 20/03/2013 EUR 4.51 1 0.31
C8650 NL0010162681 400,000 WARRANT CALL Bankinter SA EUR 4.6 1 1 28/09/2012 05/10/2012 15/03/2013 20/03/2013 EUR 4.51 1 0.00
C8850 NL0010275160 500,000 WARRANT CALL Barclays PLC GBp 240 1 1 28/09/2012 05/10/2012 15/03/2013 20/03/2013 GBp  320.05 0.864 0.93
C8852 NL0010275186 500,000 WARRANT CALL Barclays PLC GBp 280 1 1 28/09/2012 05/10/2012 15/03/2013 20/03/2013 GBp  320.05 0.864 0.46
C8856  NL0010275228 500,000 WARRANT CALL BASF SE EUR 75 10 0.1 28/09/2012 05/10/2012 15/03/2013 20/03/2013 EUR 75.09 1 0.01
C8858  NL0010275244 500,000 WARRANT CALL BASF SE EUR 85 10 0.1 28/09/2012 05/10/2012 15/03/2013 20/03/2013 EUR 75.09 1 0.00
C8877 NL0010275434 500,000 WARRANT CALL Berkshire Hathaway Inc uUsD 95 10 0.1 28/09/2012 05/10/2012 15/03/2013 20/03/2013 USD  102.79 1.3086 0.60
C8879 NL0010275459 500,000 WARRANT CALL Berkshire Hathaway Inc uUsD 105 10 0.1 28/09/2012 05/10/2012 15/03/2013 20/03/2013 USD  102.79 1.3086 0.00
C8862 NL0010275285 500,000 WARRANT CALL BMW Bayerische Motoren Werke AG EUR 65 10 0.1 28/09/2012 05/10/2012 15/03/2013 20/03/2013 EUR 70 1 0.50
C8864  NL0010275301 500,000 WARRANT CALL BMW Bayerische Motoren Werke AG EUR 75 10 0.1 28/09/2012 05/10/2012 15/03/2013 20/03/2013 EUR 70 1 0.00
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Tamafio Activo Precio de Barrera Knock-In Fechade Fechade Fechade Fecha de Precio de Tipo de Importe de
ISIN Emision Producto Tipo Subyacente Ejercicio Knock-Out Status Paridad  Ratio Emision Admisién Vencimiento  Liquidacién Liquidacion Cambio Aplicable Liguidacién (EUR)
C8868 NL0010275343 500,000 WARRANT CALL BNP Paribas SA EUR 42 10 01  28/09/2012  05/10/2012  1503/2013  20/03/2013 EUR  43.99 1 0.20
C8870 NLO010275368 500,000 WARRANT ~CALL BNP Paribas SA EUR 50 10 01  28/09/2012  05/10/2012  1503/2013  20/03/2013 EUR  43.99 1 0.00
C8653 NLO010162715 400,000 WARRANT —CALL Bolsas y Mercados Espafioles SA ~ EUR 18 5 02  28/09/2012  05/10/2012  1503/2013  20/03/2013 EUR  19.86 1 0.37
C8655 NLO010162731 400,000 WARRANT ~CALL Bolsas y Mercados Espafioles SA ~ EUR 20 5 02  28/09/2012  05/10/2012  1503/2013  20/03/2013 EUR  19.86 1 0.00
C8657 NLO010162756 400,000 WARRANT CALL Bolsas y Mercados Espafioles SA ~ EUR 22 5 02  28/09/2012  05/10/2012  1503/2013  20/03/2013 EUR  19.86 1 0.00
C8871 NL0010275376 500,000 WARRANT CALL BP Plc GBp 460 1 1 28/09/2012  05/10/2012  15/03/2013  20/03/2013 GBp  449.65 0.864 0.00
C8872 NL0010275384 500,000 WARRANT CALL BP Plc GBp 500 1 1 28/09/2012  05/10/2012  15/03/2013  20/03/2013 GBp  449.65 0.864 0.00
C8892 NLO010275582 350,000 WARRANT ~CALL Cisco Systems Inc UsD 20 2 05  28/09/2012  05/10/2012  1503/2013  20/03/2013 USD  21.94 1.3086 0.74
C8894 NLO010275608 350,000 WARRANT CALL Cisco Systems Inc UsD 22 2 05  28/09/2012  05/10/2012  1503/2013  20/03/2013 USD  21.94 1.3086 0.00
C8883 NLO010275491 500,000 WARRANT CALL Citigroup Inc UsD 35 10 01  28/09/2012  05/10/2012  1503/2013  20/03/2013 USD  47.26 1.3086 0.94
C8885 NLO010275517 500,000 WARRANT —CALL Citigroup Inc USD 40 10 01  28/09/2012  05/10/2012  1503/2013  20/03/2013 USD  47.26 1.3086 0.55
C5863 NLO010119509 500,000 WARRANT —CALL DAX® Index EUR 6600 1000  0.001  14/05/2012  24/05/2012  15/03/2013  20/03/2013 EUR 8055.04 1 1.46
C5864 NLO010119517 500,000 WARRANT —CALL DAX® Index EUR 7200 1000  0.001  14/05/2012  24/05/2012  15/03/2013  20/03/2013 EUR 8055.04 1 0.86
C5865 NLO010119525 500,000 WARRANT —CALL DAX® Index EUR 7800 1000 0.001  14/05/2012  24/05/2012  15/03/2013  20/03/2013 EUR 8055.04 1 0.26
C8534 NLO010161527 500,000 WARRANT CALL DAX® Index EUR 8400 1000  0.001  28/09/2012  05/10/2012  15/03/2013  20/03/2013 EUR 8055.04 1 0.00
C5866 NLO010119533 500,000 WARRANT  PUT DAX® Index EUR 5000 1000 0.001  14/052012  24/05/2012  15/03/2013  20/03/2013 EUR 8055.04 1 0.00
C5868 NLO010119558 500,000 WARRANT  PUT DAX® Index EUR 5600 1000  0.001  14/05/2012  24/05/2012  15/03/2013  20/03/2013 EUR 8055.04 1 0.00
C5869 NLO010119566 500,000 WARRANT  PUT DAX® Index EUR 6200 1000 0.001  14/05/2012  24/05/2012  15/03/2013  20/03/2013 EUR 8055.04 1 0.00
C8539 NLO010161576 500,000 WARRANT  PUT DAX® Index EUR 7000 1000  0.001  28/09/2012  05/10/2012  15/03/2013  20/03/2013 EUR 8055.04 1 0.00
C6172 NLO010160081 500,000 WARRANT CALL Deutsche Bank AG EUR 38 10 01  21/052012  01/06/2012  1503/2013  20/03/2013 EUR  34.1 1 0.00
C8899  NLO010275657 500,000 WARRANT CALL Deutsche Bank AG EUR 34 10 01  28/09/2012  05/10/2012  1503/2013  20/03/2013 EUR  34.1 1 0.01
C8661 NLO010162798 400,000 WARRANT CALL Dismb:z‘:ﬂ:; t';:g:]a;i:"a' de EUR 46 1 1 28/09/2012  05/10/2012  15/03/2013  20/03/2013 EUR  5.693 1 1.09
C8663 NL0010162814 400,000 WARRANT CALL Dis"ibx:?n(:;:;:g;a;f"a' e EUR 5 1 1 28/09/2012  05/10/2012  15/03/2013  20/03/2013 EUR  5.693 1 0.69
C8667 NLO0L0162855 400,000 WARRANT ~CALL Enagas SA EUR 16 2 05  28/09/2012  05/10/2012  1503/2013  20/03/2013 EUR 18.755 1 138
C8669 NLO010162871 400,000 WARRANT CALL Enagas SA EUR 18 2 05  28/09/2012  05/10/2012  1503/2013  20/03/2013 EUR 18.755 1 0.38
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Tamafio Activo Precio de Barrera Knock-In Fechade Fechade Fecha de Fecha de Precio de Tipo de Importe de
ISIN Emision Producto Tipo Subyacente Ejercicio Knock-Out Status Paridad  Ratio Emision Admisién Vencimiento  Liquidacién Liquidacion Cambio Aplicable Liguidacién (EUR)

C8671 NLO010162897 400,000 WARRANT CALL Enagas SA EUR 20 2 05  28/09/2012  05/10/2012  1503/2013  20/03/2013 EUR 18.755 1 0.00

C8665 NLO010162830 200,000 WARRANT CALL Ercros SA EUR 062 05 2 28/09/2012  05/10/2012  15/03/2013  20/03/2013 EUR  0.431 1 0.00

C8910 NLO010275764 500,000 WARRANT CALL Buropean Aeronautic Defence and g, 5y 5 02  2809/2012  05/10/2012  15/03/2013  20/03/2013 EUR  42.585 1 3.12

Space Company NV - EADS
C8911 NLO010275772 500,000 WARRANT CALL B AR BEEEDEE gy g 5 02  2809/2012  05/10/2012  15/03/2013  20/03/2013 EUR  42.585 1 252
Space Company NV - EADS

C5898  NLO010119855 750,000 WARRANT —CALL Eurostoxx 50® Index EUR 2200 500 0002 14/052012  24/05/2012  15/03/2013  20/03/2013 EUR 2735.01 1 1.07

C5899  NL0010119863 750,000 WARRANT —CALL Eurostoxx 50® Index EUR 2400 500 0002 14/052012  24/05/2012  15/03/2013  20/03/2013 EUR 2735.01 1 0.67

C5000 NL0010119871 750,000 WARRANT CALL Eurostoxx 50® Index EUR 2600 500 0002 14/052012  24/05/2012  15/03/2013  20/03/2013 EUR 2735.01 1 0.27

C5001 NL0010119889 750,000 WARRANT —CALL Eurostoxx 50® Index EUR 2800 500 0002 14/052012  24/05/2012  15/03/2013  20/03/2013 EUR 2735.01 1 0.00

C8571 NLO010161899 750,000 WARRANT CALL Eurostoxx 50® Index EUR 3000 500 0002 28/09/2012  05/10/2012  15/03/2013  20/03/2013 EUR 2735.01 1 0.00

C5902 NL0010119897 750,000 WARRANT  PUT Eurostoxx 50® Index EUR 1800 500 0002 14/052012  24/05/2012  15/03/2013  20/03/2013 EUR 2735.01 1 0.00

C5004 NL0010119913 750,000 WARRANT  PUT Eurostoxx 50® Index EUR 2000 500 0002 14/052012  24/05/2012  15/03/2013  20/03/2013 EUR 2735.01 1 0.00

C5905 NL0010119921 750,000 WARRANT  PUT Eurostoxx 50® Index EUR 2200 500 0002 14/052012  24/05/2012  15/03/2013  20/03/2013 EUR 2735.01 1 0.00

C8575 NLO010161931 750,000 WARRANT  PUT Eurostoxx 50® Index EUR 2400 500 0002 28/09/2012  05/10/2012  15/03/2013  20/03/2013 EUR 2735.01 1 0.00

C8577 NLO010161956 500,000 WARRANT CALL PO deCambio EURIUSD (expresadoen oy 4 5, 0.1 10 28/09/2012  05/10/2012  15/03/2013  20/03/2013 USD  1.3086 1.3086 0.00
namero de délares USA por 1 EURO)

C8579  NLO010161972 500,000 WARRANT CALL PO deCambio EURIUSD (expresadoen oy 4 45 0.1 10 28/09/2012  05/10/2012  15/03/2013  20/03/2013 USD  1.3086 1.3086 0.00
namero de délares USA por 1 EURO)

C8581 NLO010161998 500,000 WARRANT CALL PO deCambio EURIUSD (expresadoen o, g 0.1 10 28/09/2012  05/10/2012  15/03/2013  20/03/2013 USD  1.3086 1.3086 0.00
namero de délares USA por 1 EURO)

C8582 NLO010162004 500,000 WARRANT puT PO deCambio EUR/USD (expresadoen oy o 0.1 10 28/09/2012  05/10/2012  15/03/2013  20/03/2013 USD  1.3086 1.3086 0.00
namero de délares USA por 1 EURO)

C8584 NL0010162020 500,000 WARRANT pur 1P deCambio EURIUSD (expresadoen oy 4 4g 0.1 10 28/09/2012  05/10/2012  15/03/2013  20/03/2013 USD  1.3086 1.3086 0.00
namero de délares USA por 1 EURO)

C8586  NLO010162046 500,000 WARRANT puT 1PO deCambio EURIUSD (expresadoen oy 5 0.1 10 28/09/2012  05/10/2012  15/03/2013  20/03/2013 USD  1.3086 1.3086 0.00
namero de délares USA por 1 EURO)

C9039  NL0010277059 500,000 WARRANT —CALL Exxon Mobil Corp UsDb 95 10 01  28/09/2012  05/10/2012  1503/2013  20/03/2013 USD  89.37 1.3086 0.00

C9041  NL0010277075 500,000 WARRANT —CALL Exxon Mobil Corp UsD 105 10 01  28/09/2012  05/10/2012  1503/2013  20/03/2013 USD  89.37 1.3086 0.00
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Tamafio Activo Precio de Barrera Knock-In Fechade Fechade Fechade Fecha de Precio de Tipo de Importe de
ISIN Emision Producto Tipo Subyacente Ejercicio Knock-Out Status Paridad  Ratio Emision Admisién Vencimiento  Liquidacién Liquidacion Cambio Aplicable Liguidacién (EUR)
C6176  NLO010160123 500,000 WARRANT —CALL Facebook Inc UsD 45 10 01  21/052012  01/06/2012  1503/2013  20/03/2013 USD  26.67 1.3086 0.00
C6178  NLO010160149 500,000 WARRANT —CALL Facebook Inc UsD 55 10 01  21/052012  01/06/2012  1503/2013  20/03/2013 USD  26.67 1.3086 0.00
C6180 NLOO10160164 500,000 WARRANT CALL Facebook Inc UsD 65 10 01  21/052012  01/06/2012  1503/2013  20/03/2013 USD  26.67 1.3086 0.00
€8921 NLO010275871 500,000 WARRANT CALL Facebook Inc UsD 24 10 01  28/09/2012  05/10/2012  1503/2013  20/03/2013 USD  26.67 1.3086 0.20
€8923 NL0010275897 500,000 WARRANT CALL Facebook Inc UsD 28 10 01  28/09/2012  05/10/2012  1503/2013  20/03/2013 USD  26.67 1.3086 0.00
C8682 NLO010163002 400,000 WARRANT ~CALL Ferrovial SA EUR 11 2 05  28/09/2012  05/10/2012  1503/2013  20/03/2013 EUR  12.38 1 0.69
C8684 NLO010163028 400,000 WARRANT CALL Ferrovial SA EUR 13 2 05  28/09/2012  05/10/2012  1503/2013  20/03/2013 EUR  12.38 1 0.00
C8676 NLO010162947 400,000 WARRANT CALL omentode c°”s"§';°i°"es ycontratas o ;p g3 5 02  2809/2012  05/10/2012  15/03/2013  20/03/2013 EUR  8.612 1 0.00
C8678 NLO010162962 400,000 WARRANT CALL omentode c°”s"é’;°i°"es ycConratas o p g5 5 02  28/09/2012  05/10/2012  15/03/2013  20/03/2013 EUR  8.612 1 0.00
C8916  NLO010275822 500,000 WARRANT —CALL Ford Motor Co usb 11 2 05  28/09/2012  05/10/2012  1503/2013  20/03/2013 USD  13.45 1.3086 0.94
C8918 NL0010275848 500,000 WARRANT CALL Ford Motor Co UsD 125 2 05  28/09/2012  05/10/2012  1503/2013  20/03/2013 USD  13.45 1.3086 0.36
C8687 NLO010163051 400,000 WARRANT CALL  Gamesa Corporacion TecnolégicaSA  EUR 2 1 1 28/09/2012  05/10/2012  15/03/2013  20/03/2013 EUR  2.65 1 0.65
C8689 NLO010163077 400,000 WARRANT CALL  Gamesa Corporacion TecnologicaSA EUR 2.4 1 1 28/00/2012  05/10/2012  15/03/2013  20/03/2013 EUR  2.65 1 0.25
C8693 NLO010163119 400,000 WARRANT CALL Gas Natural SDG SA EUR 13 2 05  28/09/2012  05/10/2012  1503/2013  20/03/2013 EUR  15.505 1 1.30
C8695 NLO010163135 400,000 WARRANT CALL Gas Natural SDG SA EUR 15 2 05  28/09/2012  05/10/2012  1503/2013  20/03/2013 EUR 15.595 1 0.30
C8596 NLO010162145 500,000 WARRANT CALL ORO (1 onza troy) USD 1800 100 001  2809/2012  05/10/2012  15/03/2013  20/03/2013 USD  1595.5 1.3086 0.00
C8598 NLO010162160 500,000 WARRANT CALL ORO (1 onza troy) USD 2000 100 001  28/09/2012  05/10/2012  15/03/2013  20/03/2013 USD  1595.5 1.3086 0.00
C8600 NLO010162186 500,000 WARRANT —CALL ORO (1 onza troy) USD 2200 100 001  2809/2012  05/10/2012  15/03/2013  20/03/2013 USD  1595.5 1.3086 0.00
C8601 NLO010162194 500,000 WARRANT  PUT ORO (1 onza troy) USD 1500 100 001  28/09/2012  05/10/2012  15/03/2013  20/03/2013 USD  1595.5 1.3086 0.00
C8603 NLO010162210 500,000 WARRANT  PUT ORO (1 onza troy) UsD 1700 100 001  2809/2012  05/10/2012  15/03/2013  20/03/2013 USD  1595.5 1.3086 0.80
C8934 NL0010276002 350,000 WARRANT CALL Goldman Sachs Group Inc UsD 130 20 005  28/09/2012  05/10/2012  1503/2013  20/03/2013 USD  154.84 1.3086 0.95
€8936  NL0010276028 350,000 WARRANT CALL Goldman Sachs Group Inc USD 150 20 005  28/09/2012  05/10/2012  1503/2013  20/03/2013 USD  154.84 1.3086 0.18
C8928  NL0010275947 500,000 WARRANT CALL Google Inc USD 800 100 001  28/09/2012  05/10/2012  15/03/2013  20/03/2013 USD  814.93 1.3086 0.11
€8930 NLO010275962 500,000 WARRANT CALL Google Inc USD 900 100 001  28/09/2012  05/10/2012  15/03/2013  20/03/2013 USD  814.93 1.3086 0.00
C8698 NLOO10163168 400,000 WARRANT CALL Grifols SA EUR  26.99 19277 05188 28/09/2012  05/10/2012  15/03/2013  20/03/2013 EUR  29.25 1 117
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Tamafio Activo Precio de Barrera Knock-In Fechade Fechade Fechade Fecha de Precio de Tipo de Importe de
ISIN Emision Producto Tipo Subyacente Ejercicio Knock-Out Status Paridad  Ratio Emision Admisién Vencimiento  Liquidacién Liquidacion Cambio Aplicable Liguidacién (EUR)
C8701 NLO010163192 400,000 WARRANT CALL Grifols SA EUR  30.84 19277 05188 28/09/2012  05/10/2012  15/03/2013  20/03/2013 EUR  29.25 1 0.00
C8704 NLO010163226 500,000 WARRANT CALL Iberdrola SA EUR 4 1 1 28/09/2012  05/10/2012  15/03/2013  20/03/2013 EUR  4.106 1 0.11
C8706 NLO010163242 500,000 WARRANT CALL Iberdrola SA EUR 44 1 1 28/09/2012  05/10/2012  15/03/2013  20/03/2013 EUR  4.106 1 0.00
C8708 NLO010163267 500,000 WARRANT CALL Iberdrola SA EUR 48 1 1 28/09/2012  05/10/2012  15/03/2013  20/03/2013 EUR  4.106 1 0.00
C5872  NLO010119590 750,000 WARRANT ~CALL IBEX 35® Index EUR 7250 1000 0.001  14/05/2012  24/05/2012  15/03/2013  20/03/2013 EUR  8601.1 1 135
C5876  NL0010119632 750,000 WARRANT —CALL IBEX 35® Index EUR 8250 1000 0.001  14/052012  24/05/2012  15/03/2013  20/03/2013 EUR  860L.1 1 0.35
C8541 NLOO10161592 750,000 WARRANT CALL IBEX 35® Index EUR 8750 1000  0.001  28/09/2012  05/10/2012  15/03/2013  20/03/2013 EUR  8601.1 1 0.00
C8543 NLO010161618 750,000 WARRANT CALL IBEX 35® Index EUR 9250 1000  0.001  28/09/2012  05/10/2012  15/03/2013  20/03/2013 EUR  860L.1 1 0.00
C5878  NLO010119657 750,000 WARRANT  PUT IBEX 35® Index EUR 5250 1000 0.001  14/052012  24/05/2012  15/03/2013  20/03/2013 EUR  8601.1 1 0.00
C5882 NLO010119699 750,000 WARRANT  PUT IBEX 35® Index EUR 6250 1000 0.001  14/052012  24/05/2012  15/03/2013  20/03/2013 EUR  860L.1 1 0.00
C8546 NLO010161642 750,000 WARRANT  PUT IBEX 35® Index EUR 7750 1000  0.001  28/09/2012  05/10/2012  15/03/2013  20/03/2013 EUR  8601.1 1 0.00
C8714 NLO010163325 400,000 WARRANT CALL Indra Sistemas SA EUR 85 2 05  28/09/2012  05/10/2012  1503/2013  20/03/2013 EUR  9.821 1 0.66
C8716 NLO010163341 400,000 WARRANT CALL Indra Sistemas SA EUR 95 2 05  28/09/2012  05/10/2012  1503/2013  20/03/2013 EUR  9.821 1 0.16
C8718  NLO010163366 400,000 WARRANT CALL Indra Sistemas SA EUR 105 2 05  28/09/2012  05/10/2012  1503/2013  20/03/2013 EUR  9.821 1 0.00
C8722 NLO010163408 400,000 WARRANT CALL 'Mdustiade Disegz;exm SA(nditex £ 10479 99797 01002 28/09/2012  05/10/2012  15/03/2013  20/03/2013 EUR  102.3 1 0.00
C8725 NL0010163432 400,000 WARRANT CALL 'Mmdustiade Disegz;exm SA(nditex £ 11477 99797 01002 28/09/2012  05/10/2012  15/03/2013  20/03/2013 EUR  102.3 1 0.00
C8727 NLO010163457 400,000 WARRANT CALL 'Mdustiade Disegz;exm SA(nditex £ 15475 99797 01002 28/09/2012  05/10/2012  15/03/2013  20/03/2013 EUR  102.3 1 0.00
C8939  NLO010276051 500,000 WARRANT CALL Intel Corp UsD 24 2 05  28/09/2012  05/10/2012  1503/2013  20/03/2013 USD  21.39 1.3086 0.00
€8941 NLO010276077 500,000 WARRANT CALL Intel Corp UsD 26 2 05  28/09/2012  05/10/2012  1503/2013  20/03/2013 USD  21.39 1.3086 0.00
C8943 NLO010276093 500,000 WARRANT CALL Intel Corp UsD 28 2 05  28/09/2012  05/10/2012  1503/2013  20/03/2013 USD  21.39 1.3086 0.00
C8734 NLO010163523 350,000 WARRANT CALL Jazztel PLC EUR 5 2 05  28/09/2012  05/10/2012  1503/2013  20/03/2013 EUR  5.793 1 0.40
C8736 NLO010163549 350,000 WARRANT CALL Jazztel PLC EUR 55 2 05  28/09/2012  05/10/2012  1503/2013  20/03/2013 EUR  5.793 1 0.15
C8738  NLO010274049 350,000 WARRANT CALL Jazztel PLC EUR 6 2 05  28/09/2012  05/10/2012  1503/2013  20/03/2013 EUR  5.793 1 0.00
C8953 NL0010276192 500,000 WARRANT ~CALL JPMorgan Chase & Co UsD 42 5 02  28/09/2012  05/10/2012  1503/2013  20/03/2013 USD  50.02 1.3086 1.23
C8955 NL0010276218 500,000 WARRANT CALL JPMorgan Chase & Co UsD 47 5 02  28/09/2012  05/10/2012  1503/2013  20/03/2013 USD  50.02 1.3086 0.46
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C8957 NL0010276234 500,000 WARRANT CALL JPMorgan Chase & Co uUsD 52 5} 0.2 28/09/2012 05/10/2012 15/03/2013 20/03/2013 USD 50.02 1.3086 0.00
C8969 NL0010276358 500,000 WARRANT CALL LVMH Moet Hennessy Louis Vuitton SA  EUR 130 20 0.05 28/09/2012 05/10/2012 15/03/2013 20/03/2013 EUR 134.2 1 0.21
C8971 NL0010276374 500,000 WARRANT CALL LVMH Moet Hennessy Louis Vuitton SA  EUR 150 20 0.05 28/09/2012 05/10/2012 15/03/2013 20/03/2013 EUR 134.2 1 0.00
C8739 NL0010274056 350,000 WARRANT CALL Mapfre SA EUR 2.4 1 1 28/09/2012 05/10/2012 15/03/2013 20/03/2013 EUR 2.67 1 0.27
C8741 NL0010274072 350,000 WARRANT CALL Mapfre SA EUR 2.8 1 1 28/09/2012 05/10/2012 15/03/2013 20/03/2013 EUR 2.67 1 0.00
C8974  NL0010276408 350,000 WARRANT CALL McDonald’s Corp uUsD 95 10 0.1 28/09/2012 05/10/2012 15/03/2013 20/03/2013 USD 99.67 1.3086 0.36
C8976  NL0010276424 350,000 WARRANT CALL McDonald’s Corp uUsD 105 10 0.1 28/09/2012 05/10/2012 15/03/2013 20/03/2013 USD 99.67 1.3086 0.00
C8978  NL0010276440 350,000 WARRANT CALL McDonald’s Corp uUsD 115 10 0.1 28/09/2012 05/10/2012 15/03/2013 20/03/2013 USD 99.67 1.3086 0.00
C8796  NL0010274627 400,000 WARRANT CALL Mediaset Espafia Comunicacion S.A. EUR 4.8 2 0.5 28/09/2012 05/10/2012 15/03/2013 20/03/2013 EUR 5.758 1 0.48
C8798  NL0010274643 400,000 WARRANT CALL Mediaset Espafia Comunicacién S.A. EUR 5.4 2 0.5 28/09/2012 05/10/2012 15/03/2013 20/03/2013 EUR 5.758 1 0.18
C8800 NL0010274668 400,000 WARRANT CALL Mediaset Espafia Comunicacion S.A. EUR 6 2 0.5 28/09/2012 05/10/2012 15/03/2013 20/03/2013 EUR 5.758 1 0.00
C8743  NL0010274098 350,000 WARRANT CALL Sol Melia SA EUR 5.6 2 0.5 28/09/2012 05/10/2012 15/03/2013 20/03/2013 EUR 6.285 1 0.34
C8745  NL0010274114 350,000 WARRANT CALL Sol Melia SA EUR 6.4 2 0.5 28/09/2012 05/10/2012 15/03/2013 20/03/2013 EUR 6.285 1 0.00
C8983  NL0010276499 500,000 WARRANT CALL Microsoft Corp uUsD 34 5 0.2 28/09/2012 05/10/2012 15/03/2013 20/03/2013 USD 28.07 1.3086 0.00
C8985  NL0010276515 500,000 WARRANT CALL Microsoft Corp uUsD 38 5 0.2 28/09/2012 05/10/2012 15/03/2013 20/03/2013 USD 28.07 1.3086 0.00
C8989 NL0010276556 350,000 WARRANT CALL Nike Inc uUsD 50 5 0.2 28/09/2012 05/10/2012 15/03/2013 20/03/2013 USD 54.78 1.3086 0.73
C8991 NL0010276572 350,000 WARRANT CALL Nike Inc uUsD 55 5 0.2 28/09/2012 05/10/2012 15/03/2013 20/03/2013 USD 54.78 1.3086 0.00
C8993  NL0010276598 350,000 WARRANT CALL Nike Inc uUsD 60 5 0.2 28/09/2012 05/10/2012 15/03/2013 20/03/2013 USD 54.78 1.3086 0.00
C8997 NL0010276630 350,000 WARRANT CALL Nokia Oyj EUR 23 2 0.5 28/09/2012 05/10/2012 15/03/2013 20/03/2013 EUR 2.58 1 0.14
C8999 NL0010276655 350,000 WARRANT CALL Nokia Oyj EUR 2.7 2 0.5 28/09/2012 05/10/2012 15/03/2013 20/03/2013 EUR 2.58 1 0.00
C8748  NL0010274148 350,000 WARRANT CALL Obrascon Huarte Lain SA EUR 21 5} 0.2 28/09/2012 05/10/2012 15/03/2013 20/03/2013 EUR 26.85 1 1.17
C8750  NL0010274163 350,000 WARRANT CALL Obrascon Huarte Lain SA EUR 23 5 0.2 28/09/2012 05/10/2012 15/03/2013 20/03/2013 EUR 26.85 1 0.77
C8752 NL0010274189 350,000 WARRANT CALL Obrascon Huarte Lain SA EUR 25 5} 0.2 28/09/2012 05/10/2012 15/03/2013 20/03/2013 EUR 26.85 1 0.37
C9001 NL0010276671 500,000 WARRANT CALL Oracle Corp uUsD 34 5 0.2 28/09/2012 05/10/2012 15/03/2013 20/03/2013 USD 36.34 1.3086 0.36
C9003  NL0010276697 500,000 WARRANT CALL Oracle Corp uUsD 38 5} 0.2 28/09/2012 05/10/2012 15/03/2013 20/03/2013 USD 36.34 1.3086 0.00
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C6015 NL0010121026 500,000 WARRANT CALL Repsol YPF EUR 14 5 0.2 14/05/2012 24/05/2012 15/03/2013 20/03/2013 EUR 17.16 1 0.63
C6018  NL0010121059 500,000 WARRANT CALL Repsol YPF EUR 16 5} 0.2 14/05/2012 24/05/2012 15/03/2013 20/03/2013 EUR 17.16 1 0.23
C6020  NL0010121075 500,000 WARRANT CALL Repsol YPF EUR 18 5 0.2 14/05/2012 24/05/2012 15/03/2013 20/03/2013 EUR 17.16 1 0.00
C8764  NL0010274304 500,000 WARRANT CALL Repsol YPF EUR 20 5 0.2 28/09/2012 05/10/2012 15/03/2013 20/03/2013 EUR 17.16 1 0.00
C8766  NL0010274320 500,000 WARRANT CALL Repsol YPF EUR 22 5 0.2 28/09/2012 05/10/2012 15/03/2013 20/03/2013 EUR 17.16 1 0.00
C9009 NL0010276754 500,000 WARRANT CALL Research In Motion Ltd uUsD 7 2 0.5 28/09/2012 05/10/2012 15/03/2013 20/03/2013 USD 15 1.3086 3.06
C9011 NL0010276770 500,000 WARRANT CALL Research In Motion Ltd uUsD 8 2 0.5 28/09/2012 05/10/2012 15/03/2013 20/03/2013 USD 15 1.3086 2.67
C8782 NL0010274486 350,000 WARRANT CALL Sacyr Vallehermoso SA EUR 2.2 1 1 28/09/2012 05/10/2012 15/03/2013 20/03/2013 EUR 1.624 1 0.00
C8784  NL0010274502 350,000 WARRANT CALL Sacyr Vallehermoso SA EUR 2.6 1 1 28/09/2012 05/10/2012 15/03/2013 20/03/2013 EUR 1.624 1 0.00
C8785  NL0010274510 350,000 WARRANT CALL Sacyr Vallehermoso SA EUR 3] 1 1 28/09/2012 05/10/2012 15/03/2013 20/03/2013 EUR 1.624 1 0.00
C9016  NL0010276820 500,000 WARRANT CALL Siemens AG EUR 85 10 0.1 28/09/2012 05/10/2012 15/03/2013 20/03/2013 EUR 83.48 1 0.00
C9018  NL0010276846 500,000 WARRANT CALL Siemens AG EUR 95 10 0.1 28/09/2012 05/10/2012 15/03/2013 20/03/2013 EUR 83.48 1 0.00
C8588  NL0010162061 500,000 WARRANT CALL PLATA (1 onza troy) uUsD 36 10 0.1 28/09/2012 05/10/2012 15/03/2013 20/03/2013 USD 28.91 1.3086 0.00
C8590 NL0010162087 500,000 WARRANT CALL PLATA (1 onza troy) uUsD 40 10 0.1 28/09/2012 05/10/2012 15/03/2013 20/03/2013 USD 28.91 1.3086 0.00
C8593  NL0010162111 500,000 WARRANT PUT PLATA (1 onza troy) uUsD 30 10 0.1 28/09/2012 05/10/2012 15/03/2013 20/03/2013 USD 28.91 1.3086 0.08
C8595  NL0010162137 500,000 WARRANT PUT PLATA (1 onza troy) uUsD 34 10 0.1 28/09/2012 05/10/2012 15/03/2013 20/03/2013 USD 28.91 1.3086 0.39
C6189 NL0010160255 500,000  WARRANT CALL Societe Generale EUR 18 5 0.2 21/05/2012 01/06/2012 15/03/2013 20/03/2013 EUR  29.975 1 2.40
C6191 NL0010160271 500,000 WARRANT CALL Societe Generale EUR 20 5} 0.2 21/05/2012 01/06/2012 15/03/2013 20/03/2013 EUR  29.975 1 2.00
C6192 NL0010160289 500,000 WARRANT CALL Societe Generale EUR 22 5 0.2 21/05/2012 01/06/2012 15/03/2013 20/03/2013 EUR  29.975 1 1.60
C9021 NL0010276879 500,000 WARRANT CALL Societe Generale EUR 25 5} 0.2 28/09/2012 05/10/2012 15/03/2013 20/03/2013 EUR  29.975 1 1.00
C9023  NL0010276895 500,000 WARRANT CALL Societe Generale EUR 28 5 0.2 28/09/2012 05/10/2012 15/03/2013 20/03/2013 EUR  29.975 1 0.40
C5884  NL0010119715 500,000 WARRANT CALL Standard & Poor’s 500 Index uUsD 1300 100 0.01 14/05/2012 24/05/2012 15/03/2013 20/03/2013 USD 1557.08 1.3086 1.96
C5887 NL0010119749 500,000 WARRANT CALL Standard & Poor’s 500 Index uUsD 1400 100 0.01 14/05/2012 24/05/2012 15/03/2013 20/03/2013 USD 1557.08 1.3086 1.20
C5889 NL0010119764 500,000 WARRANT CALL Standard & Poor’s 500 Index uUsD 1500 100 0.01 14/05/2012 24/05/2012 15/03/2013 20/03/2013 USD 1557.08 1.3086 0.44
C5890  NL0010119772 500,000 WARRANT CALL Standard & Poor’s 500 Index uUsD 1600 100 0.01 14/05/2012 24/05/2012 15/03/2013 20/03/2013 USD 1557.08 1.3086 0.00
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C8564  NL0010161824 500,000 WARRANT CALL Standard & Poor’s 500 Index uUsD 1700 100 0.01 28/09/2012 05/10/2012 15/03/2013 20/03/2013 USD 1557.08 1.3086 0.00
C9902 NL0010277448 500,000 WARRANT CALL Standard & Poor’s 500 Index uUsD 1450 100 0.01 10/12/2012 21/12/2012 15/03/2013 20/03/2013 USD 1557.08 1.3086 0.82
C5891 NL0010119780 500,000 WARRANT PUT Standard & Poor’s 500 Index uUsD 1100 100 0.01 14/05/2012 24/05/2012 15/03/2013 20/03/2013 USD 1557.08 1.3086 0.00
C5892 NL0010119798 500,000 WARRANT PUT Standard & Poor’s 500 Index uUsD 1200 100 0.01 14/05/2012 24/05/2012 15/03/2013 20/03/2013 USD 1557.08 1.3086 0.00
C5894  NL0010119814 500,000 WARRANT PUT Standard & Poor’s 500 Index uUsD 1300 100 0.01 14/05/2012 24/05/2012 15/03/2013 20/03/2013 USD 1557.08 1.3086 0.00
C8568 NL0010161865 500,000 WARRANT PUT Standard & Poor’s 500 Index uUsD 1400 100 0.01 28/09/2012 05/10/2012 15/03/2013 20/03/2013 USD 1557.08 1.3086 0.00
C8802 NL0010274684 350,000 WARRANT CALL Técnicas Reunidas SA EUR 40 10 0.1 28/09/2012 05/10/2012 15/03/2013 20/03/2013 EUR  38.095 1 0.00
C8804  NL0010274700 350,000 WARRANT CALL Técnicas Reunidas SA EUR 44 10 0.1 28/09/2012 05/10/2012 15/03/2013 20/03/2013 EUR  38.095 1 0.00
C6043  NL0010121307 750,000 WARRANT CALL Telefénica SA EUR 12 2 0.5 14/05/2012 24/05/2012 15/03/2013 20/03/2013 EUR 11.465 1 0.00
C6046  NL0010121331 750,000 WARRANT CALL Telefénica SA EUR 14 2 0.5 14/05/2012 24/05/2012 15/03/2013 20/03/2013 EUR 11.465 1 0.00
C6048  NL0010121356 750,000 WARRANT CALL Telefénica SA EUR 16 2 0.5 14/05/2012 24/05/2012 15/03/2013 20/03/2013 EUR 11.465 1 0.00
C8789 NL0010274551 750,000 WARRANT CALL Telefénica SA EUR 13 2 0.5 28/09/2012 05/10/2012 15/03/2013 20/03/2013 EUR 11.465 1 0.00
C8792 NL0010274585 750,000 WARRANT CALL Telefénica SA EUR 15 2 0.5 28/09/2012 05/10/2012 15/03/2013 20/03/2013 EUR 11.465 1 0.00
C8961 NL0010276275 500,000 WARRANT CALL The Coca Cola Co uUsD 40 5 0.2 28/09/2012 05/10/2012 15/03/2013 20/03/2013 USD 38.83 1.3086 0.00
C8963  NL0010276291 500,000 WARRANT CALL The Coca Cola Co uUsD 45 5} 0.2 28/09/2012 05/10/2012 15/03/2013 20/03/2013 USD 38.83 1.3086 0.00
C8965  NL0010276317 500,000 WARRANT CALL The Coca Cola Co uUsbD 50 5 0.2 28/09/2012 05/10/2012 15/03/2013 20/03/2013 USD 38.83 1.3086 0.00
C9027 NL0010276937 500,000 WARRANT CALL Total SA EUR 40 10 0.1 28/09/2012 05/10/2012 15/03/2013 20/03/2013 EUR  39.165 1 0.00
C9029 NL0010276952 500,000 WARRANT CALL Total SA EUR 50 10 0.1 28/09/2012 05/10/2012 15/03/2013 20/03/2013 EUR  39.165 1 0.00
C9033  NL0010276994 500,000 WARRANT CALL Wal-Mart Stores Inc uUsD 80 4 0.25 28/09/2012 05/10/2012 15/03/2013 20/03/2013 USD 725 1.3086 0.00
C9035  NL0010277018 500,000 WARRANT CALL Wal-Mart Stores Inc uUsbD 88 4 0.25 28/09/2012 05/10/2012 15/03/2013 20/03/2013 USD 725 1.3086 0.00
C8905 NL0010275715 350,000 WARRANT CALL Walt Disney Co uUsD 55 5} 0.2 28/09/2012 05/10/2012 15/03/2013 20/03/2013 USD 57.58 1.3086 0.39
C8907 NL0010275731 350,000 WARRANT CALL Walt Disney Co uUsD 65 5 0.2 28/09/2012 05/10/2012 15/03/2013 20/03/2013 USD 57.58 1.3086 0.00
C8806  NL0010274726 400,000 WARRANT CALL Zeltia SA EUR 1.7 1 1 28/09/2012 05/10/2012 15/03/2013 20/03/2013 EUR 1.355 1 0.00
P0203 NL0010338232 750,000 TURBO PRO CALL IBEX 35® Index EUR 7650 7650 1000 0.001 10/12/2012 21/12/2012 15/03/2013 20/03/2013 EUR  8601.1 1 0.95
P0204 NL0010338240 750,000 TURBO PRO CALL IBEX 35® Index EUR 7850 7850 1000 0.001 10/12/2012 21/12/2012 15/03/2013 20/03/2013 EUR  8601.1 1 0.75
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P0208  NL0010338281 750,000 TURBO PRO CALL IBEX 35® Index EUR 8650 8650 NE’X’;E ;ZD 1000 0001  10/12/2012  21/12/2012  15/03/2013  20/03/2013 EUR  8601.1 1 0.00
P0209  NL0010338299 750,000 TURBOPRO PUT IBEX 35® Index EUR 7250 7250 Ngl"c‘ih ;ZD 1000 0001  10/12/2012  21/12/2012  15/03/2013  20/03/2013 EUR  860L.1 1 0.00
P0210  NL0010338307 750,000 TURBOPRO PUT IBEX 35® Index EUR 7450 7450 NE’X’;E ;ZD 1000 0001  10/12/2012  21/12/2012  15/03/2013  20/03/2013 EUR  8601.1 1 0.00
P0211  NL0010338315 750,000 TURBOPRO PUT IBEX 35® Index EUR 7650 7650 Ngl"c‘ih ;ZD 1000 0001  10/12/2012  21/12/2012  15/03/2013  20/03/2013 EUR  860L.1 1 0.00
P0212  NL0010338323 750,000 TURBOPRO PUT IBEX 35® Index EUR 7850 7850 NE’X’;E ;ZD 1000 0001  10/12/2012  21/12/2012  15/03/2013  20/03/2013 EUR  8601.1 1 0.00
P0213  NL0010338331 750,000 TURBOPRO PUT IBEX 35® Index EUR 8050 8050 Ngl"c‘ih ;ZD 1000 0001  10/12/2012  21/12/2012  15/03/2013  20/03/2013 EUR  860L.1 1 0.00
55521 NL0010277760 750,000 TURBO  CALL  Banco Bilbao Vizcaya ArgentariaS.A.  EUR 5 5 2 05  10/12/2012  21/12/2012  15/03/2013  20/03/2013 EUR  7.79 1 1.40
55522 NL0010277778 750,000 ~ TURBO  CALL  Banco Bilbao Vizcaya Argentaria SA. EUR 55 55 2 05  10/12/2012  21/12/2012  15/03/2013  20/03/2013 EUR  7.79 1 115
55523 NL0010277786 750,000 TURBO  CALL  Banco Bilbao Vizcaya ArgentariaS.A.  EUR 6 6 2 05  10/12/2012  21/12/2012  15/03/2013  20/03/2013 EUR  7.79 1 0.90
55524  NL0010277794 750,000 TURBO  CALL  Banco Bilbao Vizcaya Argentaria SA. EUR 65 65 2 05  10/12/2012  28/01/2013  15/03/2013  20/03/2013 EUR  7.79 1 0.65
55528 NL0010277836 750,000 TURBO  PUT  Banco Bilbao Vizcaya ArgentariaS.A.  EUR 8 8 2 05  10/12/2012  21/12/2012  15/03/2013  20/03/2013 EUR  7.79 1 0.11
55529  NL0010277844 750,000 TURBO  CALL Banco Santander SA EUR 45 45 2 05  10/12/2012  21/12/2012  15/03/2013  20/03/2013 EUR  5.969 1 0.73
55530  NL0010277851 750,000  TURBO  CALL Banco Santander SA EUR 5 5 2 05  10/12/2012  21/12/2012  15/03/2013  20/03/2013 EUR  5.969 1 0.48
55531  NL0010277869 750,000  TURBO  CALL Banco Santander SA EUR 55 55 2 05  10/12/2012  28/01/2013  1503/2013  20/03/2013 EUR  5.969 1 0.23
55535  NL0010277901 750,000  TURBO  PUT Banco Santander SA EUR 7 7 2 05  10/12/2012  21/12/2012  15/03/2013  20/03/2013 EUR  5.969 1 0.52
55536 NL0010277919 750,000  TURBO  PUT Banco Santander SA EUR 75 75 2 05  10/12/2012  21/12/2012  15/03/2013  20/03/2013 EUR  5.969 1 0.77
55509  NL0010277646 750,000  TURBO  CALL IBEX 35® Index EUR 7000 7000 1000 0001  10/12/2012  21/12/2012  15/03/2013  20/03/2013 EUR  8601.1 1 1.60
55510 NL0010277653 750,000  TURBO  CALL IBEX 35® Index EUR 7200 7200 1000 0001  10/12/2012  21/12/2012  15/03/2013  20/03/2013 EUR  860L.1 1 1.40
55511  NL0010277661 750,000  TURBO  CALL IBEX 35® Index EUR 7400 7400 1000 0001  10/12/2012  21/12/2012  15/03/2013  20/03/2013 EUR  8601.1 1 1.20
55517  NL0010277729 750,000  TURBO  PUT IBEX 35® Index EUR 8800 8800 1000 0001  10/12/2012  21/12/2012  15/03/2013  20/03/2013 EUR  860L.1 1 0.20
55518  NL0010277737 750,000  TURBO  PUT IBEX 35® Index EUR 9000 9000 1000 0001  10/12/2012  21/12/2012  15/03/2013  20/03/2013 EUR  8601.1 1 0.40
55519  NL0010277745 750,000  TURBO  PUT IBEX 35® Index EUR 9200 9200 1000 0001  10/12/2012  21/12/2012  15/03/2013  20/03/2013 EUR  860L.1 1 0.60
55488  NLO010277125 400,000 TURBO  caLL ~ mdustriade Disegz)Texm SA(nditex  cp g4g3  gas3 19.9595 0.0501 28/09/2012  05/10/2012  15/03/2013  20/03/2013 EUR  102.3 1 0.88
55489  NLO010277133 400,000 TURBO  CaLL  mdustriade Disegz;exm SA(nditex  op gggo 89.82 19.9595 0.0501 28/09/2012  05/10/2012  15/03/2013  20/03/2013 EUR  102.3 1 0.63
55490 NLO010277141 400,000 TURBO  CaLL  'mdustriadeDisefio Textil SA (inditex — pyp g4 59 94.81 19.9595 0.0501 28/09/2012  20/02/2013  15/03/2013  20/03/2013 EUR  102.3 1 0.38
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Tamafio Activo Precio de Barrera Knock-In Fechade Fechade Fecha de Fechade Precio de Tipo de Importe de
SIBE ISIN Emision Producto Tipo Subyacente Ejercicio Knock-Out Status Paridad  Ratio Emisién Admisién Vencimiento  Liquidacién Liquidacion Cambio Aplicable Liquidacién (EUR)
55495 NLO010277190 400,000 TURBO  pur  'Mdustriade D'SSEX)TEX“' SAlnditex  pup 11477 11477 199595 00501 28/09/2012  05/10/2012  15003/2013  20/03/2013 EUR  102.3 1 0.62
55538  NL0010277935 750,000 TURBO CALL Telefénica SA EUR 8.5 8.5 4 0.25 10/12/2012 21/12/2012 15/03/2013 20/03/2013 EUR  11.465 1 0.74
55539 NL0010277943 750,000 TURBO CALL Telefénica SA EUR 9 9 4 0.25 10/12/2012 21/12/2012 15/03/2013 20/03/2013 EUR  11.465 1 0.62
55546  NL0010278016 750,000 TURBO PUT Telefénica SA EUR 12 12 4 0.25 10/12/2012 21/12/2012 15/03/2013 20/03/2013 EUR  11.465 1 0.13
. Nivel de Barrera
u0023 NL0009976588 1,000,000 BONUS CAP Banco Popular Espafiol SA EUR 2.08 0.95 e 0.5434 1.8402 02/11/2011 10/11/2011 15/03/2013 20/03/2013 EUR 0.71 1 131
u0025 NL0010018909 200,000 BONUS CAP DAX® Index EUR 6490 3990 100 0.01 22/12/2011 02/01/2012 15/03/2013 20/03/2013 EUR 8055.04 1 64.90
U0026 NL0010018917 200,000 BONUS CAP DAX® Index EUR 6750 4620 100 0.01 22/12/2011 02/01/2012 15/03/2013 20/03/2013 EUR 8055.04 1 67.50
uo0027 NL0010018925 500,000 BONUS CAP Eurostoxx 50® Index EUR 2640 1560 100 0.01 22/12/2011 02/01/2012 15/03/2013 20/03/2013 EUR 2735.01 1 26.40
u0028 NL0010018933 500,000 BONUS CAP Eurostoxx 50® Index EUR 2810 1810 100 0.01 22/12/2011 02/01/2012 15/03/2013 20/03/2013 EUR 2735.01 1 28.10
. P Nivel de Barrera
U0022  NL0009976570 1,000,000 BONUS CAP Gamesa Corporacion Tecnolégica SA  EUR 4.69 2.48 alcanzado 1 1 02/11/2011 10/11/2011 15/03/2013 20/03/2013  EUR 2.65 1 2.65
Nivel de
u0024 NL0009976596 250,000 BONUS CAP Peugeot SA EUR 16.06 7.07 Barrera 0.8727 1.1459  02/11/2011 10/11/2011 15/03/2013 20/03/2013 EUR 6.529 1 7.48

alcanzado
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En Madrid, a 18 de Marzo de 2013

El Emisor: BNP Paribas Arbitrage Issuance B.V.



