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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. 
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Tamaño Activo Fecha de Fecha de Fecha de Fecha de Tipo de Importe de
SIBE ISIN Emisión Producto Tipo Subyacente Paridad Ratio Emisión Admisión Vencimiento Liquidación Cambio Aplicable Liquidación

1 99080 NL0006543266 250,000 WARRANT PUT Apple Inc USD 70 20 0.05 26/11/08 08/12/08 17/09/09 22/09/09 USD 184.55 1.4712 0.00

2 A2560 NL0006548372 750,000 WARRANT PUT Apple Inc USD 90 20 0.05 27/03/09 06/04/09 17/09/09 22/09/09 USD 184.55 1.4712 0.00

3 A3709 NL0009102714 750,000 WARRANT PUT Apple Inc USD 130 20 0.05 08/07/09 22/07/09 17/09/09 22/09/09 USD 184.55 1.4712 0.00

4 A2575 NL0006548521 500,000 WARRANT PUT Acciona SA EUR 70 50 0.02 27/03/09 06/04/09 17/09/09 22/09/09 EUR 97.25 1 0.00

5 A3729 NL0009102912 500,000 WARRANT PUT Acciona SA EUR 80 50 0.02 08/07/09 22/07/09 17/09/09 22/09/09 EUR 97.25 1 0.00

6 99135 NL0006543811 1,500,000 WARRANT PUT Banco Bilbao Vizcaya 
Argentaria S.A. EUR 6 2 0.5 26/11/08 08/12/08 17/09/09 22/09/09 EUR 12.28 1 0.00

7 A3736 NL0009102987 1,000,000 WARRANT PUT Banco Bilbao Vizcaya 
Argentaria S.A. EUR 8 2 0.5 08/07/09 22/07/09 17/09/09 22/09/09 EUR 12.28 1 0.00

8 A2589 NL0006548661 500,000 WARRANT PUT Bankinter SA EUR 6.11 1.8812 0.5316 27/03/09 06/04/09 17/09/09 22/09/09 EUR 8.745 1 0.00

9 A3742 NL0009103043 500,000 WARRANT PUT Bankinter SA EUR 8.5 2 0.5 08/07/09 22/07/09 17/09/09 22/09/09 EUR 8.745 1 0.00

10 99154 NL0006544009 250,000 WARRANT PUT Bolsas y Mercados 
Españoles SA EUR 15 10 0.1 26/11/08 08/12/08 17/09/09 22/09/09 EUR 25.5 1 0.00

11 A3747 NL0009103092 500,000 WARRANT PUT Bolsas y Mercados 
Españoles SA EUR 19.5 10 0.1 08/07/09 22/07/09 17/09/09 22/09/09 EUR 25.5 1 0.00

12 A2600 NL0006548778 500,000 WARRANT PUT Enagas SA EUR 11 5 0.2 27/03/09 06/04/09 17/09/09 22/09/09 EUR 14.365 1 0.00

13 A3755 NL0009103175 500,000 WARRANT PUT Enagas SA EUR 12 5 0.2 08/07/09 22/07/09 17/09/09 22/09/09 EUR 14.365 1 0.00

14 A2615 NL0006548927 750,000 WARRANT PUT Gamesa Corporación 
Tecnológica SA EUR 8.5 5 0.2 27/03/09 06/04/09 17/09/09 22/09/09 EUR 16.195 1 0.00

15 A3776 NL0009210467 750,000 WARRANT PUT Gamesa Corporación 
Tecnológica SA EUR 11.5 5 0.2 08/07/09 22/07/09 17/09/09 22/09/09 EUR 16.195 1 0.00

16 A3778 NL0009210483 750,000 WARRANT PUT Gamesa Corporación 
Tecnológica SA EUR 12.5 5 0.2 08/07/09 22/07/09 17/09/09 22/09/09 EUR 16.195 1 0.00

17 A2622 NL0006548992 500,000 WARRANT PUT Gas Natural SDG SA EUR 9.43 4.9605 0.2016 27/03/09 06/04/09 17/09/09 22/09/09 EUR 14.57 1 0.00

18 A3785 NL0009210558 500,000 WARRANT PUT Gas Natural SDG SA EUR 11.25 5 0.2 08/07/09 22/07/09 17/09/09 22/09/09 EUR 14.57 1 0.00

19 A2630 NL0009101500 750,000 WARRANT PUT Iberdrola SA EUR 5 2 0.5 27/03/09 06/04/09 17/09/09 22/09/09 EUR 6.77 1 0.00
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Tamaño Activo Fecha de Fecha de Fecha de Fecha de Tipo de Importe de
SIBE ISIN Emisión Producto Tipo Subyacente Paridad Ratio Emisión Admisión Vencimiento Liquidación Cambio Aplicable Liquidación
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20 A3799 NL0009210699 750,000 WARRANT PUT Iberdrola SA EUR 5.25 2 0.5 08/07/09 22/07/09 17/09/09 22/09/09 EUR 6.77 1 0.00

21 A3803 NL0009210731 750,000 WARRANT PUT Iberia Lineas Aéreas de 
España SA EUR 1.4 1 1 08/07/09 22/07/09 17/09/09 22/09/09 EUR 2.087 1 0.00

22 A2634 NL0009100320 750,000 WARRANT PUT Iberia Lineas Aéreas de 
España SA EUR 1.5 1 1 27/03/09 06/04/09 17/09/09 22/09/09 EUR 2.087 1 0.00

23 A2639 NL0009100379 250,000 WARRANT PUT Indra Sistemas SA EUR 13.5 5 0.2 27/03/09 06/04/09 17/09/09 22/09/09 EUR 17.235 1 0.00

24 A3809 NL0009210798 250,000 WARRANT PUT Indra Sistemas SA EUR 14.5 5 0.2 08/07/09 22/07/09 17/09/09 22/09/09 EUR 17.235 1 0.00

25 A2648 NL0009100460 1,000,000 WARRANT PUT Industria de Diseño Textil 
SA (Inditex SA) EUR 24 10 0.1 27/03/09 06/04/09 17/09/09 22/09/09 EUR 39.94 1 0.00

26 A2649 NL0009100478 1,000,000 WARRANT PUT Industria de Diseño Textil 
SA (Inditex SA) EUR 26 10 0.1 27/03/09 06/04/09 17/09/09 22/09/09 EUR 39.94 1 0.00

27 A3819 NL0009210897 1,000,000 WARRANT PUT Industria de Diseño Textil 
SA (Inditex SA) EUR 30 10 0.1 08/07/09 22/07/09 17/09/09 22/09/09 EUR 39.94 1 0.00

28 A3821 NL0009210913 1,000,000 WARRANT PUT Industria de Diseño Textil 
SA (Inditex SA) EUR 32 10 0.1 08/07/09 22/07/09 17/09/09 22/09/09 EUR 39.94 1 0.00

29 A2666 NL0009100643 750,000 WARRANT PUT Banco Popular Español 
SA EUR 4 2 0.5 27/03/09 06/04/09 17/09/09 22/09/09 EUR 6.945 1 0.00

30 A3835 NL0009211051 750,000 WARRANT PUT Banco Popular Español 
SA EUR 5.25 2 0.5 08/07/09 22/07/09 17/09/09 22/09/09 EUR 6.945 1 0.00

31 A3837 NL0009211077 750,000 WARRANT PUT Banco Popular Español 
SA EUR 5.75 2 0.5 08/07/09 22/07/09 17/09/09 22/09/09 EUR 6.945 1 0.00

32 A2674 NL0009100726 750,000 WARRANT PUT Repsol YPF EUR 11.5 5 0.2 27/03/09 06/04/09 17/09/09 22/09/09 EUR 18.82 1 0.00

33 A3845 NL0009211150 750,000 WARRANT PUT Repsol YPF EUR 14 5 0.2 08/07/09 22/07/09 17/09/09 22/09/09 EUR 18.82 1 0.00

34 A3847 NL0009211176 750,000 WARRANT PUT Repsol YPF EUR 15 5 0.2 08/07/09 22/07/09 17/09/09 22/09/09 EUR 18.82 1 0.00

35 99342 NL0006545881 1,500,000 WARRANT PUT Banco Santander SA EUR 4.25 2 0.5 26/11/08 08/12/08 17/09/09 22/09/09 EUR 10.97 1 0.00

36 A2682 NL0009100809 750,000 WARRANT PUT Banco Santander SA EUR 4.75 2 0.5 27/03/09 06/04/09 17/09/09 22/09/09 EUR 10.97 1 0.00

37 A3855 NL0009211259 750,000 WARRANT PUT Banco Santander SA EUR 6.5 2 0.5 08/07/09 22/07/09 17/09/09 22/09/09 EUR 10.97 1 0.00

38 A3857 NL0009211275 750,000 WARRANT PUT Banco Santander SA EUR 7 2 0.5 08/07/09 22/07/09 17/09/09 22/09/09 EUR 10.97 1 0.00

3



Tamaño Activo Fecha de Fecha de Fecha de Fecha de Tipo de Importe de
SIBE ISIN Emisión Producto Tipo Subyacente Paridad Ratio Emisión Admisión Vencimiento Liquidación Cambio Aplicable Liquidación

Precio de 
Ejercicio

Precio de 
Liquidación

39 A3859 NL0009211291 750,000 WARRANT PUT Banco Santander SA EUR 7.5 2 0.5 08/07/09 22/07/09 17/09/09 22/09/09 EUR 10.97 1 0.00

40 99370 NL0006546244 1,500,000 WARRANT PUT Telefónica SA EUR 12 2 0.5 26/11/08 08/12/08 17/09/09 22/09/09 EUR 18.79 1 0.00

41 99372 NL0006546269 1,500,000 WARRANT PUT Telefónica SA EUR 14 2 0.5 26/11/08 08/12/08 17/09/09 22/09/09 EUR 18.79 1 0.00

42 A3869 NL0009211390 750,000 WARRANT PUT Telefónica SA EUR 15 2 0.5 08/07/09 22/07/09 17/09/09 22/09/09 EUR 18.79 1 0.00
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En Madrid, a 18 de Septiembre de 2009 
 
El Emisor: BNP Paribas Arbitrage Issuance B.V. 
P.p.: 
 
 
 
 
_______________________________  ___________________________ 
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