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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. 

 

 
 
 
 
 
 
 
 
 
 
 
 
 
 
 



Tamaño Activo Barrera Knock-In Fecha de Fecha de Fecha de Fecha de Tipo de Importe de
SIBE ISIN Emisión Producto Tipo Subyacente Knock-Out Status Paridad Ratio Emisión Admisión Vencimiento Liquidación Cambio Aplicable Liquidación (EUR)

1 C0734 NL0009887991 500,000 WARRANT CALL DAX® Index EUR 6400 1000 0.001 27/09/2011 06/10/2011 15/06/2012 20/06/2012 EUR 6243.86 1 0.00

2 C0735 NL0009888007 500,000 WARRANT PUT DAX® Index EUR 4800 1000 0.001 27/09/2011 06/10/2011 15/06/2012 20/06/2012 EUR 6243.86 1 0.00

3 C0737 NL0009888023 750,000 WARRANT CALL IBEX 35® Index EUR 8000 1000 0.001 27/09/2011 06/10/2011 15/06/2012 20/06/2012 EUR 6678.7 1 0.00

4 C0740 NL0009888056 750,000 WARRANT CALL IBEX 35® Index EUR 9000 1000 0.001 27/09/2011 06/10/2011 15/06/2012 20/06/2012 EUR 6678.7 1 0.00

5 C0741 NL0009888064 750,000 WARRANT CALL IBEX 35® Index EUR 10000 1000 0.001 27/09/2011 06/10/2011 15/06/2012 20/06/2012 EUR 6678.7 1 0.00

6 C0742 NL0009888072 750,000 WARRANT PUT IBEX 35® Index EUR 6500 1000 0.001 27/09/2011 06/10/2011 15/06/2012 20/06/2012 EUR 6678.7 1 0.00

7 C0743 NL0009888080 750,000 WARRANT PUT IBEX 35® Index EUR 7000 1000 0.001 27/09/2011 06/10/2011 15/06/2012 20/06/2012 EUR 6678.7 1 0.32

8 C0744 NL0009888098 750,000 WARRANT PUT IBEX 35® Index EUR 7500 1000 0.001 27/09/2011 06/10/2011 15/06/2012 20/06/2012 EUR 6678.7 1 0.82

9 C0754 NL0009888197 500,000 WARRANT CALL Standard & Poor´s 500 Index USD 1275 100 0.01 27/09/2011 06/10/2011 15/06/2012 20/06/2012 USD 1336.47 1.2596 0.49

10 C0756 NL0009888213 500,000 WARRANT CALL Standard & Poor´s 500 Index USD 1375 100 0.01 27/09/2011 06/10/2011 15/06/2012 20/06/2012 USD 1336.47 1.2596 0.00

11 C0757 NL0009888221 500,000 WARRANT PUT Standard & Poor´s 500 Index USD 1025 100 0.01 27/09/2011 06/10/2011 15/06/2012 20/06/2012 USD 1336.47 1.2596 0.00

12 C0758 NL0009888239 500,000 WARRANT PUT Standard & Poor´s 500 Index USD 1125 100 0.01 27/09/2011 06/10/2011 15/06/2012 20/06/2012 USD 1336.47 1.2596 0.00

13 C0762 NL0009888270 750,000 WARRANT CALL Eurostoxx 50® Index EUR 2300 500 0.002 27/09/2011 06/10/2011 15/06/2012 20/06/2012 EUR 2183.82 1 0.00

14 C0765 NL0009888304 750,000 WARRANT PUT Eurostoxx 50® Index EUR 1900 500 0.002 27/09/2011 06/10/2011 15/06/2012 20/06/2012 EUR 2183.82 1 0.00

15 C0783 NL0009888486 750,000 WARRANT CALL Banco Bilbao Vizcaya Argentaria S.A. EUR 6.5 2 0.5 27/09/2011 06/10/2011 15/06/2012 20/06/2012 EUR 5.251 1 0.00

Precio de 
Liquidación

Precio de 
Ejercicio



Tamaño Activo Barrera Knock-In Fecha de Fecha de Fecha de Fecha de Tipo de Importe de
SIBE ISIN Emisión Producto Tipo Subyacente Knock-Out Status Paridad Ratio Emisión Admisión Vencimiento Liquidación Cambio Aplicable Liquidación (EUR)

Precio de 
Liquidación

Precio de 
Ejercicio

16 C0784 NL0009888494 350,000 WARRANT CALL Bankinter SA EUR 4.4 1 1 27/09/2011 06/10/2011 15/06/2012 20/06/2012 EUR 2.493 1 0.00

17 C0786 NL0009888510 350,000 WARRANT CALL Bolsas y Mercados Españoles SA EUR 20.54 4.8909 0.2045 27/09/2011 06/10/2011 15/06/2012 20/06/2012 EUR 15.49 1 0.00

18 C0794 NL0009888593 100,000 WARRANT CALL Grupo Ezentis S.A. EUR 0.25 0.5 2 27/09/2011 06/10/2011 15/06/2012 20/06/2012 EUR 0.145 1 0.00

19 C0805 NL0009888700 350,000 WARRANT CALL Gamesa Corporación Tecnológica SA EUR 4.2 2 0.5 27/09/2011 06/10/2011 15/06/2012 20/06/2012 EUR 1.485 1 0.00

20 C0826 NL0009888916 350,000 WARRANT CALL
Industria de Diseño Textil SA (Inditex 

SA)
EUR 68.78 9.9684 0.1003 27/09/2011 06/10/2011 15/06/2012 20/06/2012 EUR 76.1 1 0.73

21 C0831 NL0009888965 350,000 WARRANT CALL Jazztel PLC EUR 4.4 2 0.5 27/09/2011 06/10/2011 15/06/2012 20/06/2012 EUR 4.679 1 0.14

22 C0833 NL0009888981 350,000 WARRANT CALL Banco Popular Español SA EUR 3.4 1 1 27/09/2011 06/10/2011 15/06/2012 20/06/2012 EUR 1.691 1 0.00

23 C0834 NL0009888999 350,000 WARRANT CALL Banco Popular Español SA EUR 3.8 1 1 27/09/2011 06/10/2011 15/06/2012 20/06/2012 EUR 1.691 1 0.00

24 C0835 NL0009889005 350,000 WARRANT CALL Banco Popular Español SA EUR 4.2 1 1 27/09/2011 06/10/2011 15/06/2012 20/06/2012 EUR 1.691 1 0.00

25 C0836 NL0009889013 500,000 WARRANT CALL Repsol YPF EUR 21 5 0.2 27/09/2011 06/10/2011 15/06/2012 20/06/2012 EUR 12.62 1 0.00

26 C0837 NL0009889021 500,000 WARRANT CALL Repsol YPF EUR 23 5 0.2 27/09/2011 06/10/2011 15/06/2012 20/06/2012 EUR 12.62 1 0.00

27 C0844 NL0009889096 750,000 WARRANT CALL Banco Santander SA EUR 6.75 2 0.5 27/09/2011 06/10/2011 15/06/2012 20/06/2012 EUR 4.921 1 0.00

28 C0845 NL0009889104 750,000 WARRANT CALL Banco Santander SA EUR 7.25 2 0.5 27/09/2011 06/10/2011 15/06/2012 20/06/2012 EUR 4.921 1 0.00

29 C0849 NL0009889146 750,000 WARRANT CALL Telefónica SA EUR 14.5 2 0.5 27/09/2011 06/10/2011 15/06/2012 20/06/2012 EUR 9.891 1 0.00

30 C0850 NL0009889153 750,000 WARRANT CALL Telefónica SA EUR 15.5 2 0.5 27/09/2011 06/10/2011 15/06/2012 20/06/2012 EUR 9.891 1 0.00



Tamaño Activo Barrera Knock-In Fecha de Fecha de Fecha de Fecha de Tipo de Importe de
SIBE ISIN Emisión Producto Tipo Subyacente Knock-Out Status Paridad Ratio Emisión Admisión Vencimiento Liquidación Cambio Aplicable Liquidación (EUR)

Precio de 
Liquidación

Precio de 
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31 C0856 NL0009889211 350,000 WARRANT CALL Zeltia SA EUR 1.9 1 1 27/09/2011 06/10/2011 15/06/2012 20/06/2012 EUR 1.26 1 0.00

32 C0858 NL0009889237 350,000 WARRANT CALL Zeltia SA EUR 2.3 1 1 27/09/2011 06/10/2011 15/06/2012 20/06/2012 EUR 1.26 1 0.00

33 C0866 NL0009889310 350,000 WARRANT CALL Bank of America Corp USD 8 2 0.5 27/09/2011 06/10/2011 15/06/2012 20/06/2012 USD 7.9 1.2596 0.00

34 C0877 NL0009889427 350,000 WARRANT CALL Citigroup Inc USD 32 10 0.1 27/09/2011 06/10/2011 15/06/2012 20/06/2012 USD 28.31 1.2596 0.00

35 C0879 NL0009889443 350,000 WARRANT CALL Citigroup Inc USD 36 10 0.1 27/09/2011 06/10/2011 15/06/2012 20/06/2012 USD 28.31 1.2596 0.00

36 C0893 NL0009889583 350,000 WARRANT CALL Google Inc USD 620 100 0.01 27/09/2011 06/10/2011 15/06/2012 20/06/2012 USD 564.51 1.2596 0.00

37 C0899 NL0009889641 350,000 WARRANT CALL Intel Corp USD 23.25 2 0.5 27/09/2011 06/10/2011 15/06/2012 20/06/2012 USD 27.34 1.2596 1.62

38 C0904 NL0009889690 350,000 WARRANT CALL JPMorgan Chase & Co USD 36 5 0.2 27/09/2011 06/10/2011 15/06/2012 20/06/2012 USD 35.03 1.2596 0.00

39 C0906 NL0009889716 350,000 WARRANT CALL JPMorgan Chase & Co USD 40 5 0.2 27/09/2011 06/10/2011 15/06/2012 20/06/2012 USD 35.03 1.2596 0.00

40 C0925 NL0009889906 500,000 WARRANT CALL
Tipo de Cambio EUR/USD (expresado en 

número de dólares USA por 1 EURO)
USD 1.38 0.1 10 27/09/2011 06/10/2011 15/06/2012 20/06/2012 USD 1.2596 1.2596 0.00

41 C0926 NL0009889914 500,000 WARRANT CALL
Tipo de Cambio EUR/USD (expresado en 

número de dólares USA por 1 EURO)
USD 1.42 0.1 10 27/09/2011 06/10/2011 15/06/2012 20/06/2012 USD 1.2596 1.2596 0.00

42 C0927 NL0009889922 500,000 WARRANT CALL
Tipo de Cambio EUR/USD (expresado en 

número de dólares USA por 1 EURO)
USD 1.46 0.1 10 27/09/2011 06/10/2011 15/06/2012 20/06/2012 USD 1.2596 1.2596 0.00

43 C0928 NL0009889930 500,000 WARRANT CALL
Tipo de Cambio EUR/USD (expresado en 

número de dólares USA por 1 EURO)
USD 1.5 0.1 10 27/09/2011 06/10/2011 15/06/2012 20/06/2012 USD 1.2596 1.2596 0.00

44 C0929 NL0009889948 500,000 WARRANT CALL
Tipo de Cambio EUR/USD (expresado en 

número de dólares USA por 1 EURO)
USD 1.54 0.1 10 27/09/2011 06/10/2011 15/06/2012 20/06/2012 USD 1.2596 1.2596 0.00

45 C0930 NL0009889955 500,000 WARRANT PUT
Tipo de Cambio EUR/USD (expresado en 

número de dólares USA por 1 EURO)
USD 1.2 0.1 10 27/09/2011 06/10/2011 15/06/2012 20/06/2012 USD 1.2596 1.2596 0.00
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46 C0931 NL0009889963 500,000 WARRANT PUT
Tipo de Cambio EUR/USD (expresado en 

número de dólares USA por 1 EURO)
USD 1.24 0.1 10 27/09/2011 06/10/2011 15/06/2012 20/06/2012 USD 1.2596 1.2596 0.00

47 C0932 NL0009889971 500,000 WARRANT PUT
Tipo de Cambio EUR/USD (expresado en 

número de dólares USA por 1 EURO)
USD 1.28 0.1 10 27/09/2011 06/10/2011 15/06/2012 20/06/2012 USD 1.2596 1.2596 0.16

48 C0933 NL0009889989 500,000 WARRANT PUT
Tipo de Cambio EUR/USD (expresado en 

número de dólares USA por 1 EURO)
USD 1.32 0.1 10 27/09/2011 06/10/2011 15/06/2012 20/06/2012 USD 1.2596 1.2596 0.48

49 C0934 NL0009889997 500,000 WARRANT PUT
Tipo de Cambio EUR/USD (expresado en 

número de dólares USA por 1 EURO)
USD 1.36 0.1 10 27/09/2011 06/10/2011 15/06/2012 20/06/2012 USD 1.2596 1.2596 0.80

50 C0935 NL0009890003 500,000 WARRANT PUT
Tipo de Cambio EUR/USD (expresado en 

número de dólares USA por 1 EURO)
USD 1.38 0.1 10 27/09/2011 06/10/2011 15/06/2012 20/06/2012 USD 1.2596 1.2596 0.96

51 C0950 NL0009975788 500,000 WARRANT CALL PLATA (1 onza troy) USD 40 10 0.1 27/09/2011 06/10/2011 15/06/2012 20/06/2012 USD 28.66 1.2596 0.00

52 C0951 NL0009975796 500,000 WARRANT CALL PLATA (1 onza troy) USD 42 10 0.1 27/09/2011 06/10/2011 15/06/2012 20/06/2012 USD 28.66 1.2596 0.00

53 C0952 NL0009975804 500,000 WARRANT CALL PLATA (1 onza troy) USD 44 10 0.1 27/09/2011 06/10/2011 15/06/2012 20/06/2012 USD 28.66 1.2596 0.00

54 C0953 NL0009975812 500,000 WARRANT CALL PLATA (1 onza troy) USD 46 10 0.1 27/09/2011 06/10/2011 15/06/2012 20/06/2012 USD 28.66 1.2596 0.00

55 C0954 NL0009975820 500,000 WARRANT PUT PLATA (1 onza troy) USD 34 10 0.1 27/09/2011 06/10/2011 15/06/2012 20/06/2012 USD 28.66 1.2596 0.42

56 C0955 NL0009975838 500,000 WARRANT PUT PLATA (1 onza troy) USD 36 10 0.1 27/09/2011 06/10/2011 15/06/2012 20/06/2012 USD 28.66 1.2596 0.58

57 C0956 NL0009975846 500,000 WARRANT PUT PLATA (1 onza troy) USD 38 10 0.1 27/09/2011 06/10/2011 15/06/2012 20/06/2012 USD 28.66 1.2596 0.74

58 C0957 NL0009975853 500,000 WARRANT PUT PLATA (1 onza troy) USD 40 10 0.1 27/09/2011 06/10/2011 15/06/2012 20/06/2012 USD 28.66 1.2596 0.90

59 C0958 NL0009975861 500,000 WARRANT CALL ORO (1 onza troy) USD 1800 100 0.01 27/09/2011 06/10/2011 15/06/2012 20/06/2012 USD 1627.25 1.2596 0.00

60 C0960 NL0009975887 500,000 WARRANT CALL ORO (1 onza troy) USD 1900 100 0.01 27/09/2011 06/10/2011 15/06/2012 20/06/2012 USD 1627.25 1.2596 0.00
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61 C0961 NL0009975895 500,000 WARRANT CALL ORO (1 onza troy) USD 2000 100 0.01 27/09/2011 06/10/2011 15/06/2012 20/06/2012 USD 1627.25 1.2596 0.00

62 C0962 NL0009975903 500,000 WARRANT CALL ORO (1 onza troy) USD 2100 100 0.01 27/09/2011 06/10/2011 15/06/2012 20/06/2012 USD 1627.25 1.2596 0.00

63 C0963 NL0009975911 500,000 WARRANT PUT ORO (1 onza troy) USD 1600 100 0.01 27/09/2011 06/10/2011 15/06/2012 20/06/2012 USD 1627.25 1.2596 0.00

64 C0964 NL0009975929 500,000 WARRANT PUT ORO (1 onza troy) USD 1700 100 0.01 27/09/2011 06/10/2011 15/06/2012 20/06/2012 USD 1627.25 1.2596 0.58

65 C0966 NL0009975945 500,000 WARRANT PUT ORO (1 onza troy) USD 1800 100 0.01 27/09/2011 06/10/2011 15/06/2012 20/06/2012 USD 1627.25 1.2596 1.37

66 55115 NL0009976125 500,000 TURBO CALL
Tipo de Cambio EUR/USD (expresado en 

número de dólares USA por 1 EURO)
USD 1.2 1.2 0.1 10 27/09/2011 06/10/2011 15/06/2012 20/06/2012 USD 1.2596 1.2596 0.47

67 55136 NL0009976331 500,000 TURBO PUT PLATA (1 onza troy) USD 44 44 10 0.1 27/09/2011 06/10/2011 15/06/2012 20/06/2012 USD 28.66 1.2596 1.22

68 55142 NL0009976398 500,000 TURBO PUT ORO (1 onza troy) USD 1850 1850 100 0.01 27/09/2011 06/10/2011 15/06/2012 20/06/2012 USD 1627.25 1.2596 1.77

69 55143 NL0009976406 500,000 TURBO PUT ORO (1 onza troy) USD 1900 1900 100 0.01 27/09/2011 06/10/2011 15/06/2012 20/06/2012 USD 1627.25 1.2596 2.17

70 55144 NL0009976414 500,000 TURBO PUT ORO (1 onza troy) USD 1950 1950 100 0.01 27/09/2011 16/11/2011 15/06/2012 20/06/2012 USD 1627.25 1.2596 2.56

71 C2196 NL0009976612 500,000 WARRANT PUT DAX® Index EUR 5400 1000 0.001 24/11/2011 05/12/2011 15/06/2012 20/06/2012 EUR 6243.86 1 0.00

72 C2197 NL0009976620 500,000 WARRANT CALL DAX® Index EUR 5800 1000 0.001 24/11/2011 05/12/2011 15/06/2012 20/06/2012 EUR 6243.86 1 0.44

73 C2198 NL0009976638 500,000 WARRANT CALL DAX® Index EUR 7000 1000 0.001 24/11/2011 05/12/2011 15/06/2012 20/06/2012 EUR 6243.86 1 0.00

74 C2205 NL0009976703 750,000 WARRANT PUT IBEX 35® Index EUR 8000 1000 0.001 24/11/2011 05/12/2011 15/06/2012 20/06/2012 EUR 6678.7 1 1.32

75 C2206 NL0009976711 750,000 WARRANT CALL IBEX 35® Index EUR 8500 1000 0.001 24/11/2011 05/12/2011 15/06/2012 20/06/2012 EUR 6678.7 1 0.00



Tamaño Activo Barrera Knock-In Fecha de Fecha de Fecha de Fecha de Tipo de Importe de
SIBE ISIN Emisión Producto Tipo Subyacente Knock-Out Status Paridad Ratio Emisión Admisión Vencimiento Liquidación Cambio Aplicable Liquidación (EUR)

Precio de 
Liquidación

Precio de 
Ejercicio

76 C2207 NL0009976729 750,000 WARRANT CALL IBEX 35® Index EUR 9500 1000 0.001 24/11/2011 05/12/2011 15/06/2012 20/06/2012 EUR 6678.7 1 0.00

77 C2213 NL0009976786 500,000 WARRANT PUT Standard & Poor´s 500 Index USD 1225 100 0.01 24/11/2011 05/12/2011 15/06/2012 20/06/2012 USD 1336.47 1.2596 0.00

78 C2222 NL0009976877 750,000 WARRANT PUT Eurostoxx 50® Index EUR 2100 500 0.002 24/11/2011 05/12/2011 15/06/2012 20/06/2012 EUR 2183.82 1 0.00

79 C2223 NL0009976885 750,000 WARRANT CALL Eurostoxx 50® Index EUR 2500 500 0.002 24/11/2011 05/12/2011 15/06/2012 20/06/2012 EUR 2183.82 1 0.00

80 C2234 NL0009976992 350,000 WARRANT CALL Abengoa SA EUR 17.75 5 0.2 24/11/2011 05/12/2011 15/06/2012 20/06/2012 EUR 9.994 1 0.00

81 C2236 NL0009977016 350,000 WARRANT CALL Abengoa SA EUR 19.25 5 0.2 24/11/2011 05/12/2011 15/06/2012 20/06/2012 EUR 9.994 1 0.00

82 C2240 NL0009977057 350,000 WARRANT CALL
ACS Actividades de Construccion y 

Servicios SA
EUR 27 5 0.2 24/11/2011 05/12/2011 15/06/2012 20/06/2012 EUR 14.44 1 0.00

83 C2241 NL0009977065 350,000 WARRANT CALL
ACS Actividades de Construccion y 

Servicios SA
EUR 29 5 0.2 24/11/2011 05/12/2011 15/06/2012 20/06/2012 EUR 14.44 1 0.00

84 C2245 NL0009977107 350,000 WARRANT CALL Acerinox SA EUR 10 2 0.5 24/11/2011 05/12/2011 15/06/2012 20/06/2012 EUR 8.05 1 0.00

85 C2249 NL0009977149 350,000 WARRANT CALL Acciona SA EUR 70 10 0.1 24/11/2011 05/12/2011 15/06/2012 20/06/2012 EUR 41.31 1 0.00

86 C2250 NL0009977156 350,000 WARRANT CALL Acciona SA EUR 75 10 0.1 24/11/2011 05/12/2011 15/06/2012 20/06/2012 EUR 41.31 1 0.00

87 C2254 NL0009977198 750,000 WARRANT CALL Banco Bilbao Vizcaya Argentaria S.A. EUR 6 2 0.5 24/11/2011 05/12/2011 15/06/2012 20/06/2012 EUR 5.251 1 0.00

88 C2257 NL0009977222 750,000 WARRANT CALL Banco Bilbao Vizcaya Argentaria S.A. EUR 7 2 0.5 24/11/2011 05/12/2011 15/06/2012 20/06/2012 EUR 5.251 1 0.00

89 C2265 NL0009977305 350,000 WARRANT CALL Bankinter SA EUR 4 1 1 24/11/2011 05/12/2011 15/06/2012 20/06/2012 EUR 2.493 1 0.00

90 C2267 NL0009977321 350,000 WARRANT CALL Bankinter SA EUR 4.8 1 1 24/11/2011 05/12/2011 15/06/2012 20/06/2012 EUR 2.493 1 0.00
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91 C2272 NL0009977370 350,000 WARRANT CALL Bolsas y Mercados Españoles SA EUR 22.5 4.8909 0.2045 24/11/2011 05/12/2011 15/06/2012 20/06/2012 EUR 15.49 1 0.00

92 C2276 NL0009977412 200,000 WARRANT CALL Ercros SA EUR 0.95 0.5 2 24/11/2011 05/12/2011 15/06/2012 20/06/2012 EUR 0.43 1 0.00

93 C2277 NL0009977420 350,000 WARRANT CALL Enagas SA EUR 14.5 2 0.5 24/11/2011 05/12/2011 15/06/2012 20/06/2012 EUR 13.575 1 0.00

94 C2279 NL0009977446 350,000 WARRANT CALL Enagas SA EUR 16.5 2 0.5 24/11/2011 05/12/2011 15/06/2012 20/06/2012 EUR 13.575 1 0.00

95 C2283 NL0009977487 350,000 WARRANT CALL Faes Farma SA EUR 1.7 1 1 24/11/2011 05/12/2011 15/06/2012 20/06/2012 EUR 1.275 1 0.00

96 C2284 NL0009977495 350,000 WARRANT CALL
Fomento de Construcciones y Contratas 

SA
EUR 19 5 0.2 24/11/2011 05/12/2011 15/06/2012 20/06/2012 EUR 9.908 1 0.00

97 C2286 NL0009977511 350,000 WARRANT CALL
Fomento de Construcciones y Contratas 

SA
EUR 21 5 0.2 24/11/2011 05/12/2011 15/06/2012 20/06/2012 EUR 9.908 1 0.00

98 C2288 NL0009977537 350,000 WARRANT CALL Ferrovial SA EUR 9.5 2 0.5 24/11/2011 05/12/2011 15/06/2012 20/06/2012 EUR 8.153 1 0.00

99 C2289 NL0009977545 350,000 WARRANT CALL Ferrovial SA EUR 10.5 2 0.5 24/11/2011 05/12/2011 15/06/2012 20/06/2012 EUR 8.153 1 0.00

100 C2294 NL0009977594 350,000 WARRANT CALL Gamesa Corporación Tecnológica SA EUR 3.6 2 0.5 24/11/2011 05/12/2011 15/06/2012 20/06/2012 EUR 1.485 1 0.00

101 C2299 NL0009977644 350,000 WARRANT CALL Gas Natural SDG SA EUR 13 2 0.5 24/11/2011 05/12/2011 15/06/2012 20/06/2012 EUR 9.334 1 0.00

102 C2300 NL0009977651 350,000 WARRANT CALL Gas Natural SDG SA EUR 14 2 0.5 24/11/2011 05/12/2011 15/06/2012 20/06/2012 EUR 9.334 1 0.00

103 C2302 NL0009977677 350,000 WARRANT CALL Gas Natural SDG SA EUR 15 2 0.5 24/11/2011 05/12/2011 15/06/2012 20/06/2012 EUR 9.334 1 0.00

104 C2307 NL0009977727 350,000 WARRANT CALL Grifols SA EUR 12.63 1.8718 0.5342 24/11/2011 05/12/2011 15/06/2012 20/06/2012 EUR 19.955 1 3.91

105 C2308 NL0009977735 350,000 WARRANT CALL Grifols SA EUR 14.04 1.8718 0.5342 24/11/2011 05/12/2011 15/06/2012 20/06/2012 EUR 19.955 1 3.16
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106 C2311 NL0009977768 500,000 WARRANT CALL Iberdrola SA EUR 5 1 1 24/11/2011 05/12/2011 15/06/2012 20/06/2012 EUR 3.501 1 0.00

107 C2314 NL0009977792 500,000 WARRANT CALL Iberdrola SA EUR 5.8 1 1 24/11/2011 05/12/2011 15/06/2012 20/06/2012 EUR 3.501 1 0.00

108 C2321 NL0009977867 350,000 WARRANT CALL Indra Sistemas SA EUR 13.5 2 0.5 24/11/2011 05/12/2011 15/06/2012 20/06/2012 EUR 7.018 1 0.00

109 C2336 NL0009978022 350,000 WARRANT CALL Mapfre SA EUR 2.8 1 1 24/11/2011 05/12/2011 15/06/2012 20/06/2012 EUR 1.663 1 0.00

110 C2338 NL0009978048 350,000 WARRANT CALL Sol Melia SA EUR 5 2 0.5 24/11/2011 05/12/2011 15/06/2012 20/06/2012 EUR 4.385 1 0.00

111 C2341 NL0009978071 350,000 WARRANT CALL Banco Popular Español SA EUR 3 1 1 24/11/2011 05/12/2011 15/06/2012 20/06/2012 EUR 1.691 1 0.00

112 C2353 NL0009978196 500,000 WARRANT CALL Repsol YPF EUR 25 5 0.2 24/11/2011 05/12/2011 15/06/2012 20/06/2012 EUR 12.62 1 0.00

113 C2360 NL0009978261 750,000 WARRANT CALL Banco Santander SA EUR 5.75 2 0.5 24/11/2011 05/12/2011 15/06/2012 20/06/2012 EUR 4.921 1 0.00

114 C2362 NL0009978287 750,000 WARRANT CALL Banco Santander SA EUR 6.25 2 0.5 24/11/2011 05/12/2011 15/06/2012 20/06/2012 EUR 4.921 1 0.00

115 C2372 NL0009978386 350,000 WARRANT CALL Sacyr Vallehermoso SA EUR 5.5 2 0.5 24/11/2011 05/12/2011 15/06/2012 20/06/2012 EUR 1.437 1 0.00

116 C2375 NL0009978410 350,000 WARRANT CALL Sacyr Vallehermoso SA EUR 6.5 2 0.5 24/11/2011 05/12/2011 15/06/2012 20/06/2012 EUR 1.437 1 0.00

117 C2379 NL0009978451 750,000 WARRANT CALL Telefónica SA EUR 16.5 2 0.5 24/11/2011 05/12/2011 15/06/2012 20/06/2012 EUR 9.891 1 0.00

118 C2384 NL0009978501 350,000 WARRANT CALL Mediaset España Comunicación S.A. EUR 5 2 0.5 24/11/2011 05/12/2011 15/06/2012 20/06/2012 EUR 4.036 1 0.00

119 C2387 NL0009978535 350,000 WARRANT CALL Técnicas Reunidas SA EUR 28 10 0.1 24/11/2011 05/12/2011 15/06/2012 20/06/2012 EUR 31.9 1 0.39

120 C2389 NL0009978550 350,000 WARRANT CALL Técnicas Reunidas SA EUR 32 10 0.1 24/11/2011 05/12/2011 15/06/2012 20/06/2012 EUR 31.9 1 0.00
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121 C2393 NL0009978592 500,000 WARRANT CALL Apple Inc USD 420 50 0.02 24/11/2011 05/12/2011 15/06/2012 20/06/2012 USD 574.13 1.2596 2.45

122 C2395 NL0009978618 500,000 WARRANT CALL Apple Inc USD 460 50 0.02 24/11/2011 05/12/2011 15/06/2012 20/06/2012 USD 574.13 1.2596 1.81

123 C2400 NL0009978667 350,000 WARRANT CALL American Express Co USD 55 5 0.2 24/11/2011 05/12/2011 15/06/2012 20/06/2012 USD 56.28 1.2596 0.20

124 C2406 NL0009978725 350,000 WARRANT CALL Bank of America Corp USD 7 2 0.5 24/11/2011 05/12/2011 15/06/2012 20/06/2012 USD 7.9 1.2596 0.36

125 C2410 NL0009978766 350,000 WARRANT CALL BNP Paribas SA EUR 33 10 0.1 24/11/2011 05/12/2011 15/06/2012 20/06/2012 EUR 29.475 1 0.00

126 C2412 NL0009978782 350,000 WARRANT CALL BNP Paribas SA EUR 37 10 0.1 24/11/2011 05/12/2011 15/06/2012 20/06/2012 EUR 29.475 1 0.00

127 C2414 NL0009978808 350,000 WARRANT CALL Berkshire Hathaway Inc USD 80 10 0.1 24/11/2011 05/12/2011 15/06/2012 20/06/2012 USD 82.57 1.2596 0.20

128 C2416 NL0009978824 350,000 WARRANT CALL Berkshire Hathaway Inc USD 86 10 0.1 24/11/2011 05/12/2011 15/06/2012 20/06/2012 USD 82.57 1.2596 0.00

129 C2424 NL0009978907 350,000 WARRANT CALL Citigroup Inc USD 40 10 0.1 24/11/2011 05/12/2011 15/06/2012 20/06/2012 USD 28.31 1.2596 0.00

130 C2428 NL0009978949 350,000 WARRANT CALL Cisco Systems Inc USD 18.5 2 0.5 24/11/2011 05/12/2011 15/06/2012 20/06/2012 USD 17.1 1.2596 0.00

131 C2430 NL0009978964 350,000 WARRANT CALL Cisco Systems Inc USD 20 2 0.5 24/11/2011 05/12/2011 15/06/2012 20/06/2012 USD 17.1 1.2596 0.00

132 C2432 NL0009978980 350,000 WARRANT CALL Cisco Systems Inc USD 21.5 2 0.5 24/11/2011 05/12/2011 15/06/2012 20/06/2012 USD 17.1 1.2596 0.00

133 C2437 NL0009979038 350,000 WARRANT CALL Walt Disney Co USD 38 5 0.2 24/11/2011 05/12/2011 15/06/2012 20/06/2012 USD 47.09 1.2596 1.44

134 C2442 NL0009979087 350,000 WARRANT CALL Ford Motor Co USD 12 2 0.5 24/11/2011 05/12/2011 15/06/2012 20/06/2012 USD 10.35 1.2596 0.00

135 C2445 NL0009979111 350,000 WARRANT CALL Ford Motor Co USD 14 2 0.5 24/11/2011 05/12/2011 15/06/2012 20/06/2012 USD 10.35 1.2596 0.00
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136 C2450 NL0009979160 350,000 WARRANT CALL Google Inc USD 660 100 0.01 24/11/2011 05/12/2011 15/06/2012 20/06/2012 USD 564.51 1.2596 0.00

137 C2453 NL0009979194 350,000 WARRANT CALL Google Inc USD 700 100 0.01 24/11/2011 05/12/2011 15/06/2012 20/06/2012 USD 564.51 1.2596 0.00

138 C2457 NL0009979236 350,000 WARRANT CALL Goldman Sachs Group Inc USD 120 20 0.05 24/11/2011 05/12/2011 15/06/2012 20/06/2012 USD 95.66 1.2596 0.00

139 C2459 NL0009979251 350,000 WARRANT CALL Goldman Sachs Group Inc USD 140 20 0.05 24/11/2011 05/12/2011 15/06/2012 20/06/2012 USD 95.66 1.2596 0.00

140 C2462 NL0009979293 350,000 WARRANT CALL Intel Corp USD 25 2 0.5 24/11/2011 05/12/2011 15/06/2012 20/06/2012 USD 27.34 1.2596 0.93

141 C2465 NL0009979327 350,000 WARRANT CALL Intel Corp USD 27 2 0.5 24/11/2011 05/12/2011 15/06/2012 20/06/2012 USD 27.34 1.2596 0.14

142 C2474 NL0009979418 350,000 WARRANT CALL The Coca Cola Co USD 70 5 0.2 24/11/2011 05/12/2011 15/06/2012 20/06/2012 USD 76.09 1.2596 0.97

143 C2476 NL0009979434 350,000 WARRANT CALL The Coca Cola Co USD 76 5 0.2 24/11/2011 05/12/2011 15/06/2012 20/06/2012 USD 76.09 1.2596 0.01

144 C2478 NL0009979459 350,000 WARRANT CALL The Coca Cola Co USD 82 5 0.2 24/11/2011 05/12/2011 15/06/2012 20/06/2012 USD 76.09 1.2596 0.00

145 C2482 NL0009979491 350,000 WARRANT CALL McDonald´s Corp USD 95 10 0.1 24/11/2011 05/12/2011 15/06/2012 20/06/2012 USD 90.5 1.2596 0.00

146 C2484 NL0009979517 350,000 WARRANT CALL McDonald´s Corp USD 105 10 0.1 24/11/2011 05/12/2011 15/06/2012 20/06/2012 USD 90.5 1.2596 0.00

147 C2485 NL0009979533 350,000 WARRANT CALL McDonald´s Corp USD 114 10 0.1 24/11/2011 05/12/2011 15/06/2012 20/06/2012 USD 90.5 1.2596 0.00

148 C2490 NL0009979582 350,000 WARRANT CALL Microsoft Corp USD 27 5 0.2 24/11/2011 05/12/2011 15/06/2012 20/06/2012 USD 30.02 1.2596 0.48

149 C2492 NL0009979608 350,000 WARRANT CALL Microsoft Corp USD 31 5 0.2 24/11/2011 05/12/2011 15/06/2012 20/06/2012 USD 30.02 1.2596 0.00

150 C2495 NL0009979632 350,000 WARRANT CALL Nike Inc USD 100 10 0.1 24/11/2011 05/12/2011 15/06/2012 20/06/2012 USD 101.75 1.2596 0.14
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151 C2497 NL0009979657 350,000 WARRANT CALL Nike Inc USD 110 10 0.1 24/11/2011 05/12/2011 15/06/2012 20/06/2012 USD 101.75 1.2596 0.00

152 C2501 NL0009979699 350,000 WARRANT CALL Wal-Mart Stores Inc USD 60 4 0.25 24/11/2011 05/12/2011 15/06/2012 20/06/2012 USD 67.75 1.2596 1.54

153 C2503 NL0009979715 350,000 WARRANT CALL Wal-Mart Stores Inc USD 65 4 0.25 24/11/2011 05/12/2011 15/06/2012 20/06/2012 USD 67.75 1.2596 0.55

154 C2504 NL0009979731 350,000 WARRANT CALL Wal-Mart Stores Inc USD 70 4 0.25 24/11/2011 05/12/2011 15/06/2012 20/06/2012 USD 67.75 1.2596 0.00

155 C2509 NL0010017646 350,000 WARRANT CALL Exxon Mobil Corp USD 85 10 0.1 24/11/2011 05/12/2011 15/06/2012 20/06/2012 USD 83.22 1.2596 0.00

156 C2512 NL0010017679 350,000 WARRANT CALL Exxon Mobil Corp USD 95 10 0.1 24/11/2011 05/12/2011 15/06/2012 20/06/2012 USD 83.22 1.2596 0.00

157 C2526 NL0010017810 500,000 WARRANT CALL PLATA (1 onza troy) USD 36 10 0.1 24/11/2011 05/12/2011 15/06/2012 20/06/2012 USD 28.66 1.2596 0.00

158 C2528 NL0010017836 500,000 WARRANT CALL PLATA (1 onza troy) USD 38 10 0.1 24/11/2011 05/12/2011 15/06/2012 20/06/2012 USD 28.66 1.2596 0.00

159 C2530 NL0010017851 500,000 WARRANT PUT PLATA (1 onza troy) USD 30 10 0.1 24/11/2011 05/12/2011 15/06/2012 20/06/2012 USD 28.66 1.2596 0.11

160 C2531 NL0010017869 500,000 WARRANT PUT PLATA (1 onza troy) USD 32 10 0.1 24/11/2011 05/12/2011 15/06/2012 20/06/2012 USD 28.66 1.2596 0.27

161 55176 NL0010018081 750,000 TURBO CALL Banco Bilbao Vizcaya Argentaria S.A. EUR 3.5 3.5 2 0.5 24/11/2011 04/05/2012 15/06/2012 20/06/2012 EUR 5.251 1 0.88

162 55177 NL0010018099 750,000 TURBO CALL Banco Bilbao Vizcaya Argentaria S.A. EUR 4 4 2 0.5 24/11/2011 05/12/2011 15/06/2012 20/06/2012 EUR 5.251 1 0.63

163 55183 NL0010018156 750,000 TURBO PUT Banco Bilbao Vizcaya Argentaria S.A. EUR 6.5 6.5 2 0.5 24/11/2011 17/04/2012 15/06/2012 20/06/2012 EUR 5.251 1 0.62

164 55185 NL0010018172 750,000 TURBO PUT Banco Bilbao Vizcaya Argentaria S.A. EUR 8 8 2 0.5 24/11/2011 05/12/2011 15/06/2012 20/06/2012 EUR 5.251 1 1.37

165 55186 NL0010018180 750,000 TURBO CALL Banco Santander SA EUR 3.5 3.5 2 0.5 24/11/2011 04/05/2012 15/06/2012 20/06/2012 EUR 4.921 1 0.71
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166 55187 NL0010018198 750,000 TURBO CALL Banco Santander SA EUR 4 4 2 0.5 24/11/2011 05/12/2011 15/06/2012 20/06/2012 EUR 4.921 1 0.46

167 55194 NL0010018263 750,000 TURBO PUT Banco Santander SA EUR 7 7 2 0.5 24/11/2011 05/12/2011 15/06/2012 20/06/2012 EUR 4.921 1 1.04

168 55195 NL0010018271 750,000 TURBO PUT Banco Santander SA EUR 8 8 2 0.5 24/11/2011 05/12/2011 15/06/2012 20/06/2012 EUR 4.921 1 1.54

169 55201 NL0010018339 500,000 TURBO PUT
Tipo de Cambio EUR/USD (expresado en 

número de dólares USA por 1 EURO)
USD 1.3 1.3 0.1 10 24/11/2011 17/05/2012 15/06/2012 20/06/2012 USD 1.2596 1.2596 0.32

170 55204 NL0010018362 500,000 TURBO PUT
Tipo de Cambio EUR/USD (expresado en 

número de dólares USA por 1 EURO)
USD 1.36 1.36 0.1 10 24/11/2011 21/12/2011 15/06/2012 20/06/2012 USD 1.2596 1.2596 0.80

171 55205 NL0010018370 500,000 TURBO PUT
Tipo de Cambio EUR/USD (expresado en 

número de dólares USA por 1 EURO)
USD 1.38 1.38 0.1 10 24/11/2011 05/12/2011 15/06/2012 20/06/2012 USD 1.2596 1.2596 0.96

172 55206 NL0010018388 500,000 TURBO PUT
Tipo de Cambio EUR/USD (expresado en 

número de dólares USA por 1 EURO)
USD 1.4 1.4 0.1 10 24/11/2011 05/12/2011 15/06/2012 20/06/2012 USD 1.2596 1.2596 1.11

173 55207 NL0010018396 500,000 TURBO PUT
Tipo de Cambio EUR/USD (expresado en 

número de dólares USA por 1 EURO)
USD 1.42 1.42 0.1 10 24/11/2011 05/12/2011 15/06/2012 20/06/2012 USD 1.2596 1.2596 1.27

174 55208 NL0010018404 500,000 TURBO CALL PLATA (1 onza troy) USD 26 26 10 0.1 24/11/2011 05/12/2011 15/06/2012 20/06/2012 USD 28.66 1.2596 0.21

175 55213 NL0010018453 500,000 TURBO PUT PLATA (1 onza troy) USD 38 38 10 0.1 24/11/2011 05/12/2011 15/06/2012 20/06/2012 USD 28.66 1.2596 0.74

176 55214 NL0010018461 500,000 TURBO PUT PLATA (1 onza troy) USD 40 40 10 0.1 24/11/2011 05/12/2011 15/06/2012 20/06/2012 USD 28.66 1.2596 0.90

177 55215 NL0010018479 500,000 TURBO PUT PLATA (1 onza troy) USD 42 42 10 0.1 24/11/2011 05/12/2011 15/06/2012 20/06/2012 USD 28.66 1.2596 1.06

178 55222 NL0010018669 500,000 TURBO CALL PLATA (1 onza troy) USD 22 22 10 0.1 22/12/2011 02/01/2012 15/06/2012 20/06/2012 USD 28.66 1.2596 0.53

179 55223 NL0010018677 500,000 TURBO CALL PLATA (1 onza troy) USD 24 24 10 0.1 22/12/2011 02/01/2012 15/06/2012 20/06/2012 USD 28.66 1.2596 0.37

180 55230 NL0010018743 500,000 TURBO CALL ORO (1 onza troy) USD 1400 1400 100 0.01 22/12/2011 02/01/2012 15/06/2012 20/06/2012 USD 1627.25 1.2596 1.80
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181 55231 NL0010018750 500,000 TURBO CALL ORO (1 onza troy) USD 1500 1500 100 0.01 22/12/2011 17/01/2012 15/06/2012 20/06/2012 USD 1627.25 1.2596 1.01

182 55237 NL0010018818 500,000 TURBO PUT ORO (1 onza troy) USD 1650 1650 100 0.01 22/12/2011 17/05/2012 15/06/2012 20/06/2012 USD 1627.25 1.2596 0.18

183 55238 NL0010018826 500,000 TURBO PUT ORO (1 onza troy) USD 1700 1700 100 0.01 22/12/2011 17/05/2012 15/06/2012 20/06/2012 USD 1627.25 1.2596 0.58

184 55240 NL0010018842 500,000 TURBO PUT ORO (1 onza troy) USD 1800 1800 100 0.01 22/12/2011 02/01/2012 15/06/2012 20/06/2012 USD 1627.25 1.2596 1.37

185 55265 NL0010018628 750,000 TURBO PUT IBEX 35® Index EUR 8900 8900 1000 0.001 06/02/2012 12/03/2012 15/06/2012 20/06/2012 EUR 6678.7 1 2.22

186 55266 NL0010018636 750,000 TURBO PUT IBEX 35® Index EUR 9100 9100 1000 0.001 06/02/2012 12/03/2012 15/06/2012 20/06/2012 EUR 6678.7 1 2.42

187 55276 NL0010019014 750,000 TURBO PUT Banco Bilbao Vizcaya Argentaria S.A. EUR 7.25 7.25 2 0.5 06/02/2012 17/04/2012 15/06/2012 20/06/2012 EUR 5.251 1 1.00

188 55283 NL0010019089 750,000 TURBO PUT Banco Santander SA EUR 6.25 6.25 2 0.5 06/02/2012 17/04/2012 15/06/2012 20/06/2012 EUR 4.921 1 0.66

189 55286 NL0010019113 750,000 TURBO PUT Banco Santander SA EUR 7.75 7.75 2 0.5 06/02/2012 16/02/2012 15/06/2012 20/06/2012 EUR 4.921 1 1.41

190 P0169 NL0010019287 750,000 TURBO PRO CALL IBEX 35® Index EUR 8650 8650
Knock-in 

no 
activado

1000 0.001 06/02/2012 16/02/2012 15/06/2012 20/06/2012 EUR 6678.7 1 0.00

191 P0170 NL0010019295 750,000 TURBO PRO CALL IBEX 35® Index EUR 8850 8850
Knock-in 

no 
activado

1000 0.001 06/02/2012 16/02/2012 15/06/2012 20/06/2012 EUR 6678.7 1 0.00

192 P0171 NL0010019303 750,000 TURBO PRO CALL IBEX 35® Index EUR 9050 9050
Knock-in 

no 
activado

1000 0.001 06/02/2012 16/02/2012 15/06/2012 20/06/2012 EUR 6678.7 1 0.00

193 P0172 NL0010019311 750,000 TURBO PRO CALL IBEX 35® Index EUR 9250 9250
Knock-in 

no 
activado

1000 0.001 06/02/2012 16/02/2012 15/06/2012 20/06/2012 EUR 6678.7 1 0.00

194 P0173 NL0010019329 750,000 TURBO PRO PUT IBEX 35® Index EUR 7650 7650 1000 0.001 06/02/2012 16/02/2012 15/06/2012 20/06/2012 EUR 6678.7 1 0.97

195 P0174 NL0010019337 750,000 TURBO PRO PUT IBEX 35® Index EUR 7850 7850 1000 0.001 06/02/2012 16/02/2012 15/06/2012 20/06/2012 EUR 6678.7 1 1.17
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196 P0175 NL0010019345 750,000 TURBO PRO PUT IBEX 35® Index EUR 8050 8050 1000 0.001 06/02/2012 16/02/2012 15/06/2012 20/06/2012 EUR 6678.7 1 1.37

197 P0176 NL0010019352 750,000 TURBO PRO PUT IBEX 35® Index EUR 8250 8250 1000 0.001 06/02/2012 16/02/2012 15/06/2012 20/06/2012 EUR 6678.7 1 1.57

198 P0178 NL0010019378 750,000 TURBO PRO PUT IBEX 35® Index EUR 8650 8650 1000 0.001 06/02/2012 16/02/2012 15/06/2012 20/06/2012 EUR 6678.7 1 1.97

199 C4681 NL0010019436 500,000 WARRANT CALL DAX® Index EUR 7600 1000 0.001 15/03/2012 26/03/2012 15/06/2012 20/06/2012 EUR 6243.86 1 0.00

200 C4686 NL0010019485 500,000 WARRANT PUT DAX® Index EUR 6600 1000 0.001 15/03/2012 26/03/2012 15/06/2012 20/06/2012 EUR 6243.86 1 0.36

201 C4701 NL0010019717 500,000 WARRANT CALL Standard & Poor´s 500 Index USD 1475 100 0.01 15/03/2012 26/03/2012 15/06/2012 20/06/2012 USD 1336.47 1.2596 0.00

202 C4706 NL0010019766 500,000 WARRANT PUT Standard & Poor´s 500 Index USD 1325 100 0.01 15/03/2012 26/03/2012 15/06/2012 20/06/2012 USD 1336.47 1.2596 0.00

203 C4708 NL0010019782 750,000 WARRANT CALL Eurostoxx 50® Index EUR 2700 500 0.002 15/03/2012 26/03/2012 15/06/2012 20/06/2012 EUR 2183.82 1 0.00

204 C4709 NL0010019790 750,000 WARRANT CALL Eurostoxx 50® Index EUR 2900 500 0.002 15/03/2012 26/03/2012 15/06/2012 20/06/2012 EUR 2183.82 1 0.00

205 C4713 NL0010019832 750,000 WARRANT PUT Eurostoxx 50® Index EUR 2500 500 0.002 15/03/2012 26/03/2012 15/06/2012 20/06/2012 EUR 2183.82 1 0.63

206 C4715 NL0010019857 400,000 WARRANT CALL Abengoa SA EUR 14.5 5 0.2 15/03/2012 26/03/2012 15/06/2012 20/06/2012 EUR 9.994 1 0.00

207 C4717 NL0010019873 400,000 WARRANT CALL Abengoa SA EUR 15.5 5 0.2 15/03/2012 26/03/2012 15/06/2012 20/06/2012 EUR 9.994 1 0.00

208 C4723 NL0010019931 400,000 WARRANT CALL
ACS Actividades de Construccion y 

Servicios SA
EUR 22 5 0.2 15/03/2012 26/03/2012 15/06/2012 20/06/2012 EUR 14.44 1 0.00

209 C4729 NL0010019998 400,000 WARRANT CALL Acerinox SA EUR 11 2 0.5 15/03/2012 26/03/2012 15/06/2012 20/06/2012 EUR 8.05 1 0.00

210 C4735 NL0010020053 400,000 WARRANT CALL Acciona SA EUR 60 10 0.1 15/03/2012 26/03/2012 15/06/2012 20/06/2012 EUR 41.31 1 0.00
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211 C4742 NL0010020129 750,000 WARRANT CALL Banco Bilbao Vizcaya Argentaria S.A. EUR 7.5 2 0.5 15/03/2012 26/03/2012 15/06/2012 20/06/2012 EUR 5.251 1 0.00

212 C4750 NL0010020202 400,000 WARRANT CALL Bankinter SA EUR 5.4 1 1 15/03/2012 26/03/2012 15/06/2012 20/06/2012 EUR 2.493 1 0.00

213 C4761 NL0010020319 400,000 WARRANT CALL
Distribuidora Internacional de 

Alimentación SA
EUR 4 1 1 15/03/2012 26/03/2012 15/06/2012 20/06/2012 EUR 3.53 1 0.00

214 C4772 NL0010020426 400,000 WARRANT CALL
Fomento de Construcciones y Contratas 

SA
EUR 17 5 0.2 15/03/2012 26/03/2012 15/06/2012 20/06/2012 EUR 9.908 1 0.00

215 C4782 NL0010020525 400,000 WARRANT CALL Gamesa Corporación Tecnológica SA EUR 2.4 1 1 15/03/2012 26/03/2012 15/06/2012 20/06/2012 EUR 1.485 1 0.00

216 C4796 NL0010020665 500,000 WARRANT CALL Iberdrola SA EUR 4.6 1 1 15/03/2012 26/03/2012 15/06/2012 20/06/2012 EUR 3.501 1 0.00

217 C4801 NL0010020715 400,000 WARRANT CALL Indra Sistemas SA EUR 10 2 0.5 15/03/2012 26/03/2012 15/06/2012 20/06/2012 EUR 7.018 1 0.00

218 C4807 NL0010020772 400,000 WARRANT CALL
Industria de Diseño Textil SA (Inditex 

SA)
EUR 75 10 0.1 15/03/2012 26/03/2012 15/06/2012 20/06/2012 EUR 76.1 1 0.11

219 C4811 NL0010020814 350,000 WARRANT CALL Jazztel PLC EUR 5 2 0.5 15/03/2012 26/03/2012 15/06/2012 20/06/2012 EUR 4.679 1 0.00

220 C4830 NL0010021002 750,000 WARRANT CALL Telefónica SA EUR 13.5 2 0.5 15/03/2012 26/03/2012 15/06/2012 20/06/2012 EUR 9.891 1 0.00

221 C4835 NL0010021051 400,000 WARRANT CALL Mediaset España Comunicación S.A. EUR 4.5 2 0.5 15/03/2012 26/03/2012 15/06/2012 20/06/2012 EUR 4.036 1 0.00

222 C4840 NL0010021101 500,000 WARRANT CALL Apple Inc USD 580 50 0.02 15/03/2012 26/03/2012 15/06/2012 20/06/2012 USD 574.13 1.2596 0.00

223 C4850 NL0010021200 500,000 WARRANT CALL adidas AG EUR 62 10 0.1 15/03/2012 26/03/2012 15/06/2012 20/06/2012 EUR 57.9 1 0.00

224 C4857 NL0010021275 500,000 WARRANT CALL Amazon.com Inc USD 200 20 0.05 15/03/2012 26/03/2012 15/06/2012 20/06/2012 USD 218.35 1.2596 0.73

225 C4865 NL0010021358 500,000 WARRANT CALL Bank of America Corp USD 9 2 0.5 15/03/2012 26/03/2012 15/06/2012 20/06/2012 USD 7.9 1.2596 0.00
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226 C4872 NL0010021424 500,000 WARRANT CALL BASF SE EUR 70 10 0.1 15/03/2012 26/03/2012 15/06/2012 20/06/2012 EUR 55.91 1 0.00

227 C4878 NL0010021481 500,000 WARRANT CALL BMW Bayerische Motoren Werke AG EUR 70 10 0.1 15/03/2012 26/03/2012 15/06/2012 20/06/2012 EUR 55.96 1 0.00

228 C4880 NL0010021507 500,000 WARRANT CALL BMW Bayerische Motoren Werke AG EUR 75 10 0.1 15/03/2012 26/03/2012 15/06/2012 20/06/2012 EUR 55.96 1 0.00

229 C4886 NL0010021564 500,000 WARRANT CALL BNP Paribas SA EUR 42 10 0.1 15/03/2012 26/03/2012 15/06/2012 20/06/2012 EUR 29.475 1 0.00

230 C4909 NL0010118279 500,000 WARRANT CALL LVMH Moet Hennessy Louis Vuitton SA EUR 140 20 0.05 15/03/2012 26/03/2012 15/06/2012 20/06/2012 EUR 118.25 1 0.00

231 C4914 NL0010118329 350,000 WARRANT CALL McDonald´s Corp USD 100 10 0.1 15/03/2012 26/03/2012 15/06/2012 20/06/2012 USD 90.5 1.2596 0.00

232 C4917 NL0010118352 500,000 WARRANT CALL Microsoft Corp USD 35 5 0.2 15/03/2012 26/03/2012 15/06/2012 20/06/2012 USD 30.02 1.2596 0.00

233 C4925 NL0010118436 500,000 WARRANT CALL Oracle Corp USD 32 5 0.2 15/03/2012 26/03/2012 15/06/2012 20/06/2012 USD 27.7 1.2596 0.00

234 C4930 NL0010118485 500,000 WARRANT CALL Research In Motion Ltd USD 14 2 0.5 15/03/2012 26/03/2012 15/06/2012 20/06/2012 USD 10.89 1.2596 0.00

235 C4938 NL0010118568 500,000 WARRANT CALL Siemens AG EUR 78 10 0.1 15/03/2012 26/03/2012 15/06/2012 20/06/2012 EUR 66.59 1 0.00

236 C4949 NL0010118675 500,000 WARRANT CALL
Tipo de Cambio EUR/USD (expresado en 

número de dólares USA por 1 EURO)
USD 1.34 0.1 10 15/03/2012 26/03/2012 15/06/2012 20/06/2012 USD 1.2596 1.2596 0.00



 

 
 
 
En Madrid, a 18 de Junio de 2012 
 
El Emisor: BNP Paribas Arbitrage Issuance B.V. 
 
 
 
 
 


