
 

 

Madrid, 21 de Junio de 2013 

  

Ref: VENCIMIENTO DE WARRANTS EMITIDOS POR BANCO SANTANDER, S.A. 

Según lo establecido en las condiciones finales registradas para la emisión de Warrants. 

 

Muy Sr. Mío: 

 

Por la presente, y de acuerdo con lo estipulado en el Folleto Base de emisión de Warrants 

de Banco Santander, S.A., registrado en la C.N.M.V., les informamos de los precios de liquidación 

y de los importes de liquidación correspondientes a los Warrants emitidos por esta entidad con 

vencimiento 21 de Junio de 2013. 

 

El precio de liquidación contra el que se establece el importe de liquidación por diferencias 

es, para cada uno de los subyacentes, el que aparece en la tabla adjunta. 

 
Códig

o 

Bolsa  Código ISIN Subyacente Tipo Strike  Ratio 

Precio 

Liquidació

n 

Importe 

Liquidació

n 

Precio 

Referencia 

Tipo de 

Cambio 

C7795 ES06139072O2 ABERTIS CALL 11.50 0.5000 13.2150 0.8575 CIERRE 1.0000 

C7796 ES06139072P9 ABERTIS PUT 10.00 0.5000 13.2150 0.0000 CIERRE 1.0000 

C7800 ES06139072T1 ACCIONA CALL 42.00 0.1000 42.5146 0.0515 MEDIO 1.0000 

C7802 ES06139072V7 ACERINOX CALL 9.00 0.5000 7.0350 0.0000 CIERRE 1.0000 

C7803 ES06139072W5 ACERINOX PUT 8.00 0.5000 7.0350 0.4825 CIERRE 1.0000 

C7807 ES06139073A9 ACS CALL 21.00 0.2000 20.2204 0.0000 MEDIO 1.0000 

C7901 ES06139076Q8 ALLIANZ CALL 85.00 0.1000 105.5000 2.0500 CIERRE 1.0000 

C7902 ES06139076R6 ALLIANZ CALL 95.00 0.1000 105.5000 1.0500 CIERRE 1.0000 

C7907 ES06139076W6 AMAZON CALL 280.00 0.0500 274.5700 0.0000 APERTURA 1.3180 

C7908 ES06139076X4 AMAZON PUT 260.00 0.0500 274.5700 0.0000 APERTURA 1.3180 

C7913 ES06139077C6 APPLE CALL 800.00 0.0200 418.4900 0.0000 APERTURA 1.3180 

C7914 ES06139077D4 APPLE PUT 700.00 0.0200 418.4900 4.2718 APERTURA 1.3180 

C7919 ES06139077I3 ARCELOR MITTAL CALL 12.50 0.2000 8.7410 0.0000 CIERRE 1.0000 

C7920 ES06139077J1 ARCELOR MITTAL PUT 11.50 0.2000 8.7410 0.5518 CIERRE 1.0000 

C7923 ES06139077M5 AXA CALL 11.00 0.5000 14.7600 1.8800 CIERRE 1.0000 

C7924 ES06139077N3 AXA PUT 10.00 0.5000 14.7600 0.0000 CIERRE 1.0000 

C7927 ES06139077Q6 

BANK OF 

AMERICA CALL 7.50 0.5000 12.9900 2.0827 APERTURA 1.3180 

C7928 ES06139077R4 

BANK OF 

AMERICA PUT 7.00 0.5000 12.9900 0.0000 APERTURA 1.3180 

C7933 ES06139077W4 BASF CALL 65.00 0.1000 69.5000 0.4500 CIERRE 1.0000 

C7934 ES06139077X2 BASF PUT 60.00 0.1000 69.5000 0.0000 CIERRE 1.0000 

C7939 ES06139078C4 BAYER CALL 66.00 0.1000 79.6100 1.3610 CIERRE 1.0000 

C7940 ES06139078D2 BAYER PUT 61.00 0.1000 79.6100 0.0000 CIERRE 1.0000 

C7813 ES06139073G6 BBVA CALL 7.00 0.5000 6.3430 0.0000 CIERRE 1.0000 

C7814 ES06139073H4 BBVA CALL 7.50 0.5000 6.3430 0.0000 CIERRE 1.0000 

C7815 ES06139073I2 BBVA PUT 5.50 0.5000 6.3430 0.0000 CIERRE 1.0000 

C7816 ES06139073J0 BBVA PUT 7.00 0.5000 6.3430 0.3285 CIERRE 1.0000 



C7945 ES06139078I1 BMW CALL 57.00 0.1000 64.3600 0.7360 CIERRE 1.0000 

C7946 ES06139078J9 BMW CALL 62.00 0.1000 64.3600 0.2360 CIERRE 1.0000 

C7951 ES06139078O9 BNP CALL 38.00 0.1000 40.7200 0.2720 CIERRE 1.0000 

C7952 ES06139078P6 BNP PUT 35.00 0.1000 40.7200 0.0000 CIERRE 1.0000 

C7957 ES06139078U6 BP CALL 5.00 0.5000 4.4879 0.0000 CIERRE 0.8533 

C7958 ES06139078V4 BP PUT 4.50 0.5000 4.4879 0.0071 CIERRE 0.8533 

C7961 ES06139078Y8 CATERPILLAR CALL 80.00 0.1000 84.0200 0.3050 APERTURA 1.3180 

C7962 ES06139078Z5 CATERPILLAR PUT 75.00 0.1000 84.0200 0.0000 APERTURA 1.3180 

C7965 ES0613907A20 CISCO CALL 20.00 0.2000 24.3800 0.6646 APERTURA 1.3180 

C7966 ES0613907A38 CISCO PUT 18.00 0.2000 24.3800 0.0000 APERTURA 1.3180 

C7969 ES0613907A61 CITIGROUP CALL 30.00 0.2000 48.2300 2.7663 APERTURA 1.3180 

C7970 ES0613907A79 CITIGROUP PUT 28.00 0.2000 48.2300 0.0000 APERTURA 1.3180 

C7973 ES0613907B03 DAIMLER CALL 38.00 0.2000 43.1600 1.0320 CIERRE 1.0000 

C7974 ES0613907B11 DAIMLER CALL 42.00 0.2000 43.1600 0.2320 CIERRE 1.0000 

C7977 ES0613907B45 DELL CALL 8.50 0.2000 13.3800 0.7405 APERTURA 1.3180 

C7978 ES0613907B52 DELL PUT 8.00 0.2000 13.3800 0.0000 APERTURA 1.3180 

C7983 ES0613907C02 DEUTSCHE BANK CALL 32.00 0.2000 33.2000 0.2400 CIERRE 1.0000 

C7984 ES0613907C10 DEUTSCHE BANK PUT 28.00 0.2000 33.2000 0.0000 CIERRE 1.0000 

C7989 ES0613907C69 EADS CALL 33.00 0.2000 40.7500 1.5500 CIERRE 1.0000 

C7990 ES0613907C77 EADS PUT 29.00 0.2000 40.7500 0.0000 CIERRE 1.0000 

C7993 ES0613907D01 EON CALL 20.00 0.2000 12.4100 0.0000 CIERRE 1.0000 

C7994 ES0613907D19 EON PUT 18.00 0.2000 12.4100 1.1180 CIERRE 1.0000 

C8128 ES0613907Q55 EUR/GBP CALL 0.80 10.0000 0.8533 0.6832 TIPO BCE 0.8533 

C8129 ES0613907Q63 EUR/GBP PUT 0.79 10.0000 0.8533 0.0000 TIPO BCE 0.8533 

C8132 ES0613907Q97 EUR/JPY CALL 99.00 10.0000 128.6600 2.3053 TIPO BCE 128.6600 

C8133 ES0613907R05 EUR/JPY CALL 105.00 10.0000 128.6600 1.8390 TIPO BCE 128.6600 

C8134 ES0613907R13 EUR/JPY PUT 95.00 10.0000 128.6600 0.0000 TIPO BCE 128.6600 

C8135 ES0613907R21 EUR/JPY PUT 100.00 10.0000 128.6600 0.0000 TIPO BCE 128.6600 

C8140 ES0613907R70 EUR/USD CALL 1.26 10.0000 1.3180 0.4401 TIPO BCE 1.3180 

C8141 ES0613907R88 EUR/USD CALL 1.28 10.0000 1.3180 0.2883 TIPO BCE 1.3180 

C8142 ES0613907R96 EUR/USD PUT 1.24 10.0000 1.3180 0.0000 TIPO BCE 1.3180 

C8143 ES0613907S04 EUR/USD PUT 1.26 10.0000 1.3180 0.0000 TIPO BCE 1.3180 

C7999 ES0613907D68 EXXON MOBIL CALL 90.00 0.1000 89.7600 0.0000 APERTURA 1.3180 

C8000 ES0613907D76 EXXON MOBIL PUT 87.00 0.1000 89.7600 0.0000 APERTURA 1.3180 

C7825 ES06139073S1 FCC CALL 15.00 0.2000 7.2235 0.0000 MEDIO 1.0000 

C7822 ES06139073P7 FERROVIAL CALL 13.00 0.5000 11.8074 0.0000 MEDIO 1.0000 

C8003 ES0613907E00 FORD CALL 9.50 0.2000 15.0200 0.8376 APERTURA 1.3180 

C8004 ES0613907E18 FORD PUT 9.50 0.2000 15.0200 0.0000 APERTURA 1.3180 

C8007 ES0613907E42 FRESENIUS SE CALL 85.50 0.1000 94.7400 0.9240 CIERRE 1.0000 

C8008 ES0613907E59 FRESENIUS SE PUT 85.00 0.1000 94.7400 0.0000 CIERRE 1.0000 

C7827 ES06139073U7 GAMESA CALL 1.70 0.5000 3.8230 1.0615 MEDIO 1.0000 

C8013 ES0613907F09 GOOGLE CALL 720.00 0.0100 888.3400 1.2772 APERTURA 1.3180 

C8014 ES0613907F17 GOOGLE PUT 650.00 0.0100 888.3400 0.0000 APERTURA 1.3180 

C7830 ES06139073X1 GRIFOLS CALL 24.10 0.2075 26.3802 0.4731 MEDIO 1.0000 



C7832 ES06139073Z6 IBERDROLA CALL 3.50 0.5000 4.0290 0.2645 CIERRE 1.0000 

C7833 ES06139074A7 IBERDROLA PUT 3.00 0.5000 4.0290 0.0000 CIERRE 1.0000 

C8120 ES0613907P72 IBEX35 CALL 7600.00 0.0010 7805.3000 0.2053 MEDIO 1.0000 

C8121 ES0613907P80 IBEX35 CALL 7800.00 0.0010 7805.3000 0.0053 MEDIO 1.0000 

C8122 ES0613907P98 IBEX35 PUT 7100.00 0.0010 7805.3000 0.0000 MEDIO 1.0000 

C8123 ES0613907Q06 IBEX35 PUT 7400.00 0.0010 7805.3000 0.0000 MEDIO 1.0000 

C7838 ES06139074F6 INDITEX CALL 89.82 0.1002 92.7200 0.2906 CIERRE 1.0000 

C7839 ES06139074G4 INDITEX PUT 79.84 0.1002 92.7200 0.0000 CIERRE 1.0000 

C7842 ES06139074J8 INDRA CALL 8.00 0.5000 10.0800 1.0400 CIERRE 1.0000 

C7843 ES06139074K6 INDRA PUT 7.00 0.5000 10.0800 0.0000 CIERRE 1.0000 

C8017 ES0613907F41 INTEL CALL 24.50 0.2000 24.3100 0.0000 APERTURA 1.3180 

C8018 ES0613907F58 INTEL PUT 24.00 0.2000 24.3100 0.0000 APERTURA 1.3180 

C8021 ES0613907F82 L'OREAL CALL 97.00 0.1000 122.5000 2.5500 CIERRE 1.0000 

C8022 ES0613907F90 L'OREAL PUT 96.00 0.1000 122.5000 0.0000 CIERRE 1.0000 

C8027 ES0613907G40 LOUIS VUITTON CALL 150.00 0.1000 121.1000 0.0000 CIERRE 1.0000 

C8028 ES0613907G57 LOUIS VUITTON PUT 130.00 0.1000 121.1000 0.8900 CIERRE 1.0000 

C7847 ES06139074O8 MAPFRE CALL 2.50 1.0000 2.5549 0.0549 MEDIO 1.0000 

C8031 ES0613907G81 MCDONALDS CALL 89.50 0.1000 97.3600 0.5964 APERTURA 1.3180 

C8032 ES0613907G99 MCDONALDS PUT 88.00 0.1000 97.3600 0.0000 APERTURA 1.3180 

C8035 ES0613907H23 MICROSOFT CALL 32.00 0.2000 33.6600 0.2519 APERTURA 1.3180 

C8036 ES0613907H31 MICROSOFT PUT 28.00 0.2000 33.6600 0.0000 APERTURA 1.3180 

C8039 ES0613907H64 NESTLE CALL 60.00 0.1000 60.7000 0.0571 CIERRE 1.2257 

C8040 ES0613907H72 NESTLE PUT 58.00 0.1000 60.7000 0.0000 CIERRE 1.2257 

C8043 ES0613907I06 ORACLE CALL 33.00 0.2000 30.7100 0.0000 APERTURA 1.3180 

C8044 ES0613907I14 ORACLE PUT 28.00 0.2000 30.7100 0.0000 APERTURA 1.3180 

C8047 ES0613907I48 PFIZER CALL 25.00 0.2000 28.8600 0.5857 APERTURA 1.3180 

C8048 ES0613907I55 PFIZER PUT 20.00 0.2000 28.8600 0.0000 APERTURA 1.3180 

C7851 ES06139074S9 POPULAR CALL 4.75 0.3680 2.5931 0.0000 MEDIO 1.0000 

C7852 ES06139074T7 POPULAR CALL 6.10 0.3680 2.5931 0.0000 MEDIO 1.0000 

C7855 ES06139074W1 RED ELECTRICA CALL 36.00 0.2000 40.8000 0.9600 CIERRE 1.0000 

C7856 ES06139074X9 RED ELECTRICA PUT 34.00 0.2000 40.8000 0.0000 CIERRE 1.0000 

C7863 ES06139075E6 REPSOL CALL 16.00 0.5000 16.1400 0.0700 CIERRE 1.0000 

C7864 ES06139075F3 REPSOL CALL 17.00 0.5000 16.1400 0.0000 CIERRE 1.0000 

C7865 ES06139075G1 REPSOL PUT 13.00 0.5000 16.1400 0.0000 CIERRE 1.0000 

C7866 ES06139075H9 REPSOL PUT 16.00 0.5000 16.1400 0.0000 CIERRE 1.0000 

C8052 ES0613907I97 

RESEARCH IN 

MOTION CALL 9.00 0.5000 13.9700 1.8854 APERTURA 1.3180 

C8055 ES0613907J21 RIO TINTO CALL 32.00 0.2000 26.8909 0.0000 CIERRE 0.8533 

C8057 ES0613907J47 ROCHE CALL 175.00 0.1000 219.8000 3.6551 CIERRE 1.2257 

C8058 ES0613907J54 ROCHE PUT 170.00 0.1000 219.8000 0.0000 CIERRE 1.2257 

C8062 ES0613907J96 

ROYAL DUTCH 

SHELL CALL 25.00 0.2000 20.7433 0.0000 CIERRE 0.8533 

C8066 ES0613907K36 RWE CALL 36.00 0.2000 24.3500 0.0000 CIERRE 1.0000 

C8067 ES0613907K44 RWE PUT 32.00 0.2000 24.3500 1.5300 CIERRE 1.0000 

C7872 ES06139075N7 SABADELL CALL 2.50 1.0000 1.3003 0.0000 CIERRE 1.0000 



C8072 ES0613907K93 SAINT-GOBAIN CALL 30.00 0.2000 30.5850 0.1170 CIERRE 1.0000 

C8073 ES0613907L01 SAINT-GOBAIN PUT 26.00 0.2000 30.5850 0.0000 CIERRE 1.0000 

C7878 ES06139075T4 SANTANDER CALL 6.00 0.5000 4.9580 0.0000 CIERRE 1.0000 

C7879 ES06139075U2 SANTANDER CALL 6.50 0.5000 4.9580 0.0000 CIERRE 1.0000 

C7880 ES06139075V0 SANTANDER PUT 5.00 0.5000 4.9580 0.0210 CIERRE 1.0000 

C7881 ES06139075W8 SANTANDER PUT 5.50 0.5000 4.9580 0.2710 CIERRE 1.0000 

C8078 ES0613907L50 SAP CALL 55.00 0.2000 55.1000 0.0200 CIERRE 1.0000 

C8079 ES0613907L68 SAP PUT 50.00 0.2000 55.1000 0.0000 CIERRE 1.0000 

C8084 ES0613907M18 SIEMENS CALL 78.00 0.1000 77.2600 0.0000 CIERRE 1.0000 

C8085 ES0613907M26 SIEMENS PUT 72.00 0.1000 77.2600 0.0000 CIERRE 1.0000 

C8088 ES0613907M59 

SOCIETE 

GENERALE CALL 21.00 0.2000 26.9500 1.1900 CIERRE 1.0000 

C8089 ES0613907M67 

SOCIETE 

GENERALE PUT 20.00 0.2000 26.9500 0.0000 CIERRE 1.0000 

C7899 ES06139076O3 TELECINCO CALL 5.50 0.5000 6.3139 0.4070 MEDIO 1.0000 

C7890 ES06139076F1 TELEFONICA CALL 10.00 0.5000 9.8000 0.0000 CIERRE 1.0000 

C7891 ES06139076G9 TELEFONICA CALL 12.00 0.5000 9.8000 0.0000 CIERRE 1.0000 

C7892 ES06139076H7 TELEFONICA PUT 8.50 0.5000 9.8000 0.0000 CIERRE 1.0000 

C7893 ES06139076I5 TELEFONICA PUT 10.50 0.5000 9.8000 0.3500 CIERRE 1.0000 

C8094 ES0613907N17 THYSSEN KRUPP CALL 18.00 0.2000 14.4900 0.0000 CIERRE 1.0000 

C8095 ES0613907N25 THYSSEN KRUPP PUT 16.00 0.2000 14.4900 0.3020 CIERRE 1.0000 

C8100 ES0613907N74 TOTAL FINA CALL 45.00 0.2000 36.5050 0.0000 CIERRE 1.0000 

C8101 ES0613907N82 TOTAL FINA PUT 40.00 0.2000 36.5050 0.6990 CIERRE 1.0000 

C8104 ES0613907O16 VINCI CALL 35.00 0.2000 36.8100 0.3620 CIERRE 1.0000 

C8105 ES0613907O24 VINCI PUT 34.00 0.2000 36.8100 0.0000 CIERRE 1.0000 

C8108 ES0613907O57 VODAFONE CALL 1.85 1.0000 1.7856 0.0000 CIERRE 0.8533 

C8109 ES0613907O65 VODAFONE PUT 1.85 1.0000 1.7856 0.0754 CIERRE 0.8533 

C8112 ES0613907O99 

ZURICH 

FINANCIAL 

SERVICES CALL 240.00 0.0500 236.8000 0.0000 CIERRE 1.2257 

C8113 ES0613907P07 

ZURICH 

FINANCIAL 

SERVICES PUT 220.00 0.0500 236.8000 0.0000 CIERRE 1.2257 

 

 

 

   Un atento saludo, 

 

   

         Banco Santander, S.A. 


