BNP PARIBAS

BNP Paribas Arbitrage Issuance B.V.

EMISIONES CON
VENCIMIENTO 16/09/11
IMPORTESDE LIQUIDACION

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

tal y como se detalla en las Condiciones Finales.
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Activo Precio de Barrera Knock-In Fecha de Fecha de Precio de Tipo de Importe de
SIBE ISIN Producto Tipo Subyacente Ejercicio Knock-Out Status Paridad Ratio  Vencimiento Liquidacién Liquidacién Cambio Aplicable Liquidacién (EUR)
B5919 NL0009676261 WARRANT  CALL DAX Index EUR 7600 500 0.002 16/09/11 21/09/11 EUR 5575.88 1 0.00
B7252 NL0009734672 WARRANT  CALL DAX Index EUR 8000 500 0.002 16/09/11 21/09/11 EUR 5575.88 1 0.00
B5921 NL0009676287 WARRANT  CALL DAX Index EUR 8200 500 0.002 16/09/11 21/09/11 EUR 5575.88 1 0.00
B5922 NL0009676295 WARRANT PUT DAX Index EUR 6800 500 0.002 16/09/11 21/09/11 EUR 5575.88 1 2.45
B7255 NL0009734706 WARRANT PUT DAX Index EUR 7200 500 0.002 16/09/11 21/09/11 EUR 5575.88 1 3.25
B8634 NL0009799691 WARRANT  CALL IBEX 35® Index ~EUR 10500 1000 0.001 16/09/11 21/09/11 EUR 8374 1 0.00
B5924 NL0009676311 WARRANT  CALL IBEX 35® Index ~EUR 11000 1000 0.001 16/09/11 21/09/11 EUR 8374 1 0.00
B7256 NL0009734714 WARRANT  CALL IBEX 35® Index EUR 11500 1000 0.001 16/09/11 21/09/11 EUR 8374 1 0.00
B5925 NL0009676329 WARRANT  CALL IBEX 35® Index EUR 12000 1000 0.001 16/09/11 21/09/11 EUR 8374 1 0.00
B5927 NL0009676345 WARRANT  CALL IBEX 35® Index ~EUR 13000 1000 0.001 16/09/11 21/09/11 EUR 8374 1 0.00
B5928 NL0009676352 WARRANT PUT IBEX 35® Index  EUR 9000 1000 0.001 16/09/11 21/09/11 EUR 8374 1 0.63
B5930 NL0009676378 WARRANT PUT IBEX 35® Index EUR 10000 1000 0.001 16/09/11 21/09/11 EUR 8374 1 1.63
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Activo Precio de Barrera Knock-In Fecha de Fecha de Precio de Tipo de Importe de
SIBE ISIN Producto Tipo Subyacente Ejercicio Knock-Out Status Paridad Ratio  Vencimiento Liquidacién Liquidacién Cambio Aplicable Liquidacién (EUR)
B7258 NL0009734730 WARRANT PUT IBEX 35® Index ~EUR 10500 1000 0.001 16/09/11 21/09/11 EUR 8374 1 2.13
B5932 NL0009676394 WARRANT PUT IBEX 35® Index EUR 11000 1000 0.001 16/09/11 21/09/11 EUR 8374 1 2.63
P0123 NL0009801380 TURBO PRO  CALL IBEX 35® Index  EUR 9950 9950 ACT’?I\SL\DO 1000 0.001 16/09/11 21/09/11 EUR 8374 1 0.00
P0124 NL0009801398 TURBO PRO  CALL IBEX 35® Index EUR 10150 10150 ACT’:‘\SL\DO 1000 0.001 16/09/11 21/09/11 EUR 8374 1 0.00
P0125 NL0009801406 TURBO PRO  CALL IBEX 35® Index ~EUR 10350 10350 ACT’:‘\SL\DO 1000 0.001 16/09/11 21/09/11 EUR 8374 1 0.00
P0110 NL0009737642 TURBO PRO  CALL IBEX 35® Index ~EUR 10550 10550 ACT’:‘\SL\DO 1000 0.001 16/09/11 21/09/11 EUR 8374 1 0.00
PO111 NL0009737659 TURBO PRO  CALL IBEX 35® Index EUR 10750 10750 ACT’?I\SL\DO 1000 0.001 16/09/11 21/09/11 EUR 8374 1 0.00
P0O112 NL0009737667 TURBO PRO  CALL IBEX 35® Index EUR 10950 10950 ACT’?I\SL\DO 1000 0.001 16/09/11 21/09/11 EUR 8374 1 0.00
P0113 NL0009737675 TURBO PRO  CALL IBEX 35® Index ~EUR 11150 11150 ACT’?I\SL\DO 1000 0.001 16/09/11 21/09/11 EUR 8374 1 0.00
P0114 NL0009737683 TURBO PRO  CALL IBEX 35® Index EUR 11350 11350 ACT’?I\SL\DO 1000 0.001 16/09/11 21/09/11 EUR 8374 1 0.00
P0115 NL0009737691 TURBO PRO  CALL IBEX 35® Index EUR 11550 11550 ACT’?I\SL\DO 1000 0.001 16/09/11 21/09/11 EUR 8374 1 0.00
P0116 NL0009737709 TURBO PRO  PUT IBEX 35® Index  EUR 9550 9550 ACTIVADO 1000 0.001 16/09/11 21/09/11 EUR 8374 1 1.18
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P0126 NL0009801414 TURBO PRO PUT IBEX 35® Index = EUR 10250 10250 ACTIVADO 1000 0.001 16/09/11 21/09/11 EUR 8374 1 1.88

P0127 NL0009801422 TURBO PRO PUT IBEX 35® Index EUR 10450 10450 ACTIVADO 1000 0.001 16/09/11 21/09/11 EUR 8374 1 2.08

PO121 NL0009737758 TURBO PRO PUT IBEX 35® Index EUR 10550 10550 ACTIVADO 1000 0.001 16/09/11 21/09/11 EUR 8374 1 2.18

P0128 NL0009801430 TURBO PRO PUT IBEX 35® Index EUR 10650 10650 ACT’:‘\S,)L\DO 1000 0.001 16/09/11 21/09/11 EUR 8374 1 0.00

P0122 NL0009737766 TURBO PRO PUT IBEX 35® Index EUR 10750 10750 ACTIVADO 1000 0.001 16/09/11 21/09/11 EUR 8374 1 2.38

54917 NL0009737568 TURBO PUT IBEX 35® Index EUR 10900 10900 1000 0.001 16/09/11 21/09/11 EUR 8374 1 2.53

54918 NL0009737576 TURBO PUT IBEX 35® Index EUR 11100 11100 1000 0.001 16/09/11 21/09/11 EUR 8374 1 2.73

54919 NL0009737584 TURBO PUT IBEX 35® Index EUR 11300 11300 1000 0.001 16/09/11 21/09/11 EUR 8374 1 2.93
Standard & Poors’

B8639 NL0009799741 WARRANT CALL 500 Index UsD 1300 100 0.01 16/09/11 21/09/11 USD 1216.74 1.376 0.00
Standard & Poors’

B5933 NL0009676402 WARRANT CALL 500 Index UsD 1350 100 0.01 16/09/11 21/09/11 USD 1216.74 1.376 0.00
Standard & Poors’

B5934 NL0009676410 WARRANT CALL 500 Index UsD 1400 100 0.01 16/09/11 21/09/11 USD 1216.74 1.376 0.00
Standard & Poors’

B5935 NL0009676428 WARRANT CALL UsD 1450 100 0.01 16/09/11 21/09/11 USD 1216.74 1.376 0.00

500 Index
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Activo Precio de Barrera Knock-In Fecha de Fecha de Precio de Tipo de Importe de
SIBE ISIN Producto Tipo Subyacente Ejercicio Knock-Out Status Paridad Ratio  Vencimiento Liquidacion Liquidacién Cambio Aplicable Liquidacién (EUR)
Standard & Poors’
B5936 NL0009676436 WARRANT CALL 500 Index UsD 1500 100 0.01 16/09/11 21/09/11 USD 1216.74 1.376 0.00
Standard & Poors’
B5937 NL0009676444 WARRANT PUT 500 Index UsD 1200 100 0.01 16/09/11 21/09/11 USD 1216.74 1.376 0.00
Standard & Poors’
B5938 NL0009676451 WARRANT PUT 500 Index UsD 1250 100 0.01 16/09/11 21/09/11 USD 1216.74 1.376 0.24
Standard & Poors’
B5940 NL0009676477 WARRANT PUT 500 Index UsD 1300 100 0.01 16/09/11 21/09/11 USD 1216.74 1.376 0.61
Standard & Poors’
B7272 NL0009734870 WARRANT PUT 500 Index uUsD 1350 100 0.01 16/09/11 21/09/11 USD 1216.74 1.376 0.97
B8645 NL0009799808 WARRANT CALL Eurostoxx 50® Index EUR 2800 500 0.002 16/09/11 21/09/11 EUR 2175.08 1 0.00
B5942 NL0009676493 WARRANT CALL Eurostoxx 50® Index EUR 3000 500 0.002 16/09/11 21/09/11 EUR 2175.08 1 0.00
B5943 NL0009676501 WARRANT CALL Eurostoxx 50® Index EUR 3200 500 0.002 16/09/11 21/09/11 EUR 2175.08 1 0.00
B5944 NL0009676519 WARRANT CALL Eurostoxx 50® Index EUR 3400 500 0.002 16/09/11 21/09/11 EUR 2175.08 1 0.00
B5945 NL0009676527 WARRANT PUT  Eurostoxx 50® Index EUR 2800 500 0.002 16/09/11 21/09/11 EUR 2175.08 1 1.25
B5947 NL0009676543 WARRANT PUT  Eurostoxx 50® Index EUR 3000 500 0.002 16/09/11 21/09/11 EUR 2175.08 1 1.65
B8741 NL0009800762 WARRANT CALL Apple Inc UsD 340 50 0.02 16/09/11 21/09/11 UsD 400.5 1.376 0.88
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Activo Precio de Barrera Knock-In Fecha de Fecha de Precio de Tipo de Importe de
SIBE ISIN Producto Tipo Subyacente Ejercicio Knock-Out Status Paridad Ratio  Vencimiento Liquidacion Liquidacién Cambio Aplicable Liquidacién (EUR)
B5854 NL0009675511 WARRANT CALL Apple Inc usD 360 20 0.05 16/09/11 21/09/11 usD 400.5 1.376 1.47
B7428 NL0009736438 WARRANT CALL Apple Inc usD 380 20 0.05 16/09/11 21/09/11 usD 400.5 1.376 0.74
B5855 NL0009675529 WARRANT CALL Apple Inc usD 400 20 0.05 16/09/11 21/09/11 USD  400.5 1.376 0.02
B5723 NL0009674209 WARRANT CALL Abengoa SA EUR 21 5 0.2 16/09/11 21/09/11 EUR 17.04 1 0.00
B5726 NL0009674233 WARRANT CALL Abengoa SA EUR 23 5 0.2 16/09/11 21/09/11 EUR 17.04 1 0.00
B7277 NL0009734920 WARRANT CALL Abengoa SA EUR 24 5 0.2 16/09/11 21/09/11 EUR 17.04 1 0.00
ACS Actividades de
B8653 NL0009799881 WARRANT CALL Construcciony  EUR 32 5 0.2 16/09/11 21/09/11 EUR 26.59 1 0.00
Servicios SA
ACS Actividades de
B5730 NL0009674274 WARRANT CALL Construcciony  EUR 34 5 0.2 16/09/11 21/09/11 EUR 26.59 1 0.00
Servicios SA
ACS Actividades de
B7280 NL0009734953 WARRANT CALL Construcciony  EUR 36 5 0.2 16/09/11 21/09/11 EUR 26.59 1 0.00
Servicios SA
ACS Actividades de
B5732 NL0009674290 WARRANT CALL Construcciony  EUR 38 5 0.2 16/09/11 21/09/11 EUR 26.59 1 0.00
Servicios SA
B8657 NL0009799923 WARRANT CALL Acerinox SA EUR 12.5 2 0.5 16/09/11 21/09/11 EUR 9.364 1 0.00
B7284 NLO0009734995 WARRANT CALL Acerinox SA EUR 135 2 0.5 16/09/11 21/09/11 EUR 9.364 1 0.00
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Activo Precio de Barrera Knock-In Fecha de Fecha de Precio de Tipo de Importe de
SIBE ISIN Producto Tipo Subyacente Ejercicio Knock-Out Status Paridad Ratio  Vencimiento Liquidacion Liquidacién Cambio Aplicable Liquidacién (EUR)
B5736 NLO009674332 WARRANT CALL Acerinox SA EUR 14.5 2 0.5 16/09/11 21/09/11 EUR 9.364 0.00
B5738 NLO009674357 WARRANT CALL Acerinox SA EUR 155 2 0.5 16/09/11 21/09/11 EUR 9.364 0.00
B5745 NLO0009674423 WARRANT CALL Acciona SA EUR 5] 10 0.1 16/09/11 21/09/11 EUR 64.74 0.00
B5746 NLO009674431 WARRANT CALL Acciona SA EUR 80 10 0.1 16/09/11 21/09/11 EUR 64.74 0.00
B7288 NL0009735034 WARRANT CALL Acciona SA EUR 85 10 0.1 16/09/11 21/09/11 EUR 64.74 0.00
B8748  NLO009800838 WARRANT  CALL  5ank ‘éfo'?;“e”ca USD 115 2 05 16/09/11 21/00/11  USD  7.23 0.00
B7436  NLO009736511 WARRANT CALL B2k ‘éfofg’e”ca Usb 13 2 05 16/09/11 21/09/11  USD  7.23 0.00
B5864  NLOOO9675610 WARRANT — CALL B2k ‘(’:fofg’e”ca USD 165 2 05 16/09/11 21/09/11  USD  7.23 0.00
Banco Bilbao
B8666 NL0009800010 WARRANT CALL Vizcaya Argentaria EUR 8.25 2 0.5 16/09/11 21/09/11 EUR 5.95 0.00
S.A.
Banco Bilbao
B7292 NL0009735075 WARRANT CALL Vizcaya Argentaria EUR 8.75 2 0.5 16/09/11 21/09/11 EUR 5.95 0.00
S.A.
Banco Bilbao
B7294 NL0009735091 WARRANT CALL Vizcaya Argentaria EUR 9.25 2 0.5 16/09/11 21/09/11 EUR 5.95 0.00
S.A.
Banco Bilbao
B5749 NL0009674464 WARRANT CALL Vizcaya Argentaria EUR 9.75 2 0.5 16/09/11 21/09/11 EUR 5.95 0.00

S.A.
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Activo Precio de Barrera Knock-In Fecha de Fecha de Precio de Tipo de Importe de
SIBE ISIN Producto Tipo Subyacente Ejercicio Knock-Out Status Paridad Ratio  Vencimiento Liquidacion Liquidacién Cambio Aplicable Liquidacién (EUR)
Banco Bilbao
B5750  NL0O009674472 WARRANT  CALL  Vizcaya Argentaria EUR  10.25 2 05 16/09/11 21/09/11 EUR 595 1 0.00
SA.
B8670  NLO009800051 WARRANT  CALL Bankinter SA  EUR 4.6 1 1 16/09/11 21/09/11 EUR  3.902 1 0.00
B5755  NLO009674522 WARRANT  CALL Bankinter SA  EUR 5 1 1 16/09/11 21/09/11 EUR  3.902 1 0.00
B5757  NL0009674548 WARRANT  CALL Bankinter SA  EUR 5.4 1 1 16/09/11 21/09/11 EUR  3.902 1 0.00
B7301  NL0009735166 WARRANT  CALL Bankinter SA  EUR 5.8 1 1 16/09/11 21/09/11 EUR  3.902 1 0.00
B8675  NLO009800101 WARRANT CALL BolsasyMercados o\ o) 5 0.2 16/09/11 21/09/11 EUR  19.13 1 0.00
Espafoles SA
B5761  NLOOO9674589 WARRANT CALL DolsasyMercados o \p 554 4916 02034  16/09/11 21/09/11 EUR  19.13 1 0.00
Espafoles SA
B7308  NLO009735232 WARRANT CALL BolsasyMercados oo oo 5 0.2 16/09/11 21/09/11 EUR  19.13 1 0.00
Espafoles SA
B5763  NLOOO9674605 WARRANT CALL DolsasyMercados o o 5 5g 4916 02034  16/09/11 21/09/11 EUR  19.13 1 0.00
Espafoles SA
B7446  NL0009736610 WARRANT  CALL Citigroup Inc ~ USD 48 10 0.1 16/09/11 21/09/11  USD  28.99 1.376 0.00
B5871  NLO009675685 WARRANT  CALL Citigroup Inc ~ USD 52 10 0.1 16/09/11 21/09/11  USD  28.99 1.376 0.00
B5872  NLO009675693 WARRANT  CALL Citigroup Inc ~ USD 56 10 0.1 16/09/11 21/09/11  USD  28.99 1.376 0.00
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Activo Precio de Barrera Knock-In Fecha de Fecha de Precio de Tipo de Importe de
SIBE ISIN Producto Tipo Subyacente Ejercicio Knock-Out Status Paridad Ratio  Vencimiento Liquidacién Liquidacién Cambio Aplicable Liquidacién (EUR)
B8759 NL0009800945 WARRANT  CALL  Cisco Systems Inc USD 16 2 0.5 16/09/11 21/09/11 UsSD  16.62 1.376 0.23
B7452 NL0009736677 WARRANT  CALL  Cisco Systems Inc USD 18 2 0.5 16/09/11 21/09/11 UsSD  16.62 1.376 0.00
B7454 NL0009736693 WARRANT  CALL  Cisco Systems Inc USD 19 2 0.5 16/09/11 21/09/11 USD  16.62 1.376 0.00
B5876 NL0009675735 WARRANT  CALL  Cisco Systems Inc USD 20 2 0.5 16/09/11 21/09/11 UsSD  16.62 1.376 0.00
B5877 NL0009675743 WARRANT  CALL  Cisco Systems Inc USD 22 2 0.5 16/09/11 21/09/11 UsSD  16.62 1.376 0.00
B5768 NL0009674654 WARRANT  CALL Ercros SA EUR 1 0.5 2 16/09/11 21/09/11 EUR 0.78 1 0.00
B7312 NL0009735273 WARRANT  CALL Ercros SA EUR 1.2 0.5 2 16/09/11 21/09/11 EUR 0.78 1 0.00
B5769 NL0009674662 WARRANT  CALL Enagas SA EUR 17 2 0.5 16/09/11 21/09/11 EUR 13.81 1 0.00
B7315 NL0009735307 WARRANT  CALL Enagas SA EUR 18 2 0.5 16/09/11 21/09/11 EUR 13.81 1 0.00
B7321 NL0009735364 WARRANT  CALL Faes FarmaSA  EUR 2.76 0.9526  1.0498 16/09/11 21/09/11 EUR 1.28 1 0.00
B5774 NL0009674712 WARRANT  CALL Faes FarmaSA  EUR 3.33 0.9526  1.0498 16/09/11 21/09/11 EUR 1.28 1 0.00
Fomento de
B8688 NL0009800234 WARRANT  CALL Construccionesy EUR 21 5 0.2 16/09/11 21/09/11 EUR 17.1 1 0.00

Contratas SA
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Fomento de

97 B7323 NL0009735380 WARRANT CALL Construccionesy EUR 23 5 0.2 16/09/11 21/09/11 EUR 17.1 1 0.00
Contratas SA
Fomento de

98 B7324 NL0009735398 WARRANT CALL Construccionesy EUR 24 5 0.2 16/09/11 21/09/11 EUR 17.1 1 0.00
Contratas SA
Fomento de

99 B5776 NL0009674738 WARRANT CALL Construccionesy EUR 25 5 0.2 16/09/11 21/09/11 EUR 17.1 1 0.00

Contratas SA

100 B8695 NL0009800309 WARRANT CALL Ferrovial SA EUR 8.75 2 0.5 16/09/11 21/09/11 EUR 8.16 1 0.00
101 B5780 NL0009674779 WARRANT CALL Ferrovial SA EUR 9.25 2 0.5 16/09/11 21/09/11 EUR 8.16 1 0.00
102 B5782 NL0009674795 WARRANT CALL Ferrovial SA EUR 9.75 2 0.5 16/09/11 21/09/11 EUR 8.16 1 0.00
103 B7331 NL0009735463 WARRANT CALL Ferrovial SA EUR  10.25 2 0.5 16/09/11 21/09/11 EUR 8.16 1 0.00
Gamesa
104 B8702 NL0009800374 WARRANT CALL Corporacion EUR 5.6 2 0.5 16/09/11 21/09/11 EUR 3.521 1 0.00
Tecnolégica SA
Gamesa
105 B5787 NL0009674845 WARRANT CALL Corporacion EUR 6.4 2 0.5 16/09/11 21/09/11 EUR 3.521 1 0.00
Tecnolégica SA
Gamesa
106 B7336 NL0009735513 WARRANT CALL Corporacion EUR 6.8 2 0.5 16/09/11 21/09/11 EUR 3.521 1 0.00
Tecnolégica SA
Gamesa
107 B7338 NL0009735539 WARRANT CALL Corporacién EUR 7.2 2 0.5 16/09/11 21/09/11 EUR 3.521 1 0.00

Tecnolégica SA

108 B5791 NL0009674886 WARRANT CALL  Gas Natural SDG SA EUR 135 2 0.5 16/09/11 21/09/11 EUR 12.64 1 0.00
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100 B7342  NLO009735570 WARRANT  CALL Gas Natural SDG SA EUR  14.5 2 05 16/09/11 21/09/11 EUR  12.64 1 0.00
110 B7344  NLO009735506 WARRANT  CALL Gas Natural SDG SA EUR 155 2 05 16/09/11 21/09/11 EUR  12.64 1 0.00
111 | B8772  NL0009801075 WARRANT  CALL Google Inc USD 520 100 0.01 16/09/11 21/09/11  USD  546.68 1376 0.19
112 | B7470  NLOO09736859 WARRANT  CALL Google Inc USD 560 100 0.01 16/09/11 21/09/11  USD  546.68 1376 0.00
113 | B7472  NLO009736875 WARRANT  CALL Google Inc USD 600 100  0.01 16/09/11 21/09/11  USD  546.68 1376 0.00
114 | B5885  NLOO09675826 WARRANT — CALL Google Inc USD 680 100 0.01 16/09/11 21/09/11  USD  546.68 1376 0.00
115 | B5795  NLOO09674928 WARRANT  CALL Grifols SA EUR 125 2 05 16/09/11 21/09/11 EUR  13.85 1 0.68
116 | B7348  NLO009735638 WARRANT  CALL Grifols SA EUR 145 2 05 16/09/11 21/09/11 EUR  13.85 1 0.00
117 | B7350  NLOO09735653 WARRANT  CALL Grifols SA EUR 155 2 05 16/09/11 21/09/11  EUR  13.85 1 0.00
118 | B7476  NL0009736917 WARRANT  CALL Go'gr'gz'; ﬁf:fhs USD 160 20 0.05 16/09/11 21/09/11  USD  107.49 1.376 0.00
119 | B5887  NLO009675842 WARRANT  CALL Go'gr":j'; ISniChS USD 180 20 0.05 16/09/11 21/09/11  USD  107.49 1.376 0.00
120 | B5888  NLO009675859 WARRANT  CALL Go'grrgz'; ISniChS USD 200 20 0.05 16/09/11 21/09/11  USD  107.49 1376 0.00
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121 B8707 NL0009800424 WARRANT  CALL Iberdrola SA EUR 6.2 1 1 16/09/11 21/09/11 EUR  5.023 1 0.00
122 B5796 NL0009674936 WARRANT  CALL Iberdrola SA EUR 6.6 1 1 16/09/11 21/09/11 EUR  5.023 1 0.00
123 B5798 NL0009674951 WARRANT  CALL Iberdrola SA EUR 7 1 1 16/09/11 21/09/11 EUR  5.023 1 0.00
124 B5800 NL0009674977 WARRANT  CALL Iberdrola SA EUR 7.4 1 1 16/09/11 21/09/11 EUR  5.023 1 0.00
125 B8709 NL0009800440 WARRANT  CALL Indra Sistemas SA EUR 14 2 0.5 16/09/11 21/09/11 EUR 11.54 1 0.00
126 B5806 NL0009675032 WARRANT  CALL Indra Sistemas SA EUR 15 2 0.5 16/09/11 21/09/11 EUR 11.54 1 0.00
127 B5808 NL0009675057 WARRANT  CALL Indra Sistemas SA EUR 16 2 0.5 16/09/11 21/09/11 EUR 11.54 1 0.00
128 B7362 NL0009735778 WARRANT  CALL Indra Sistemas SA EUR 17 2 0.5 16/09/11 21/09/11 EUR 11.54 1 0.00
129 B5890 NL0009675875 WARRANT  CALL Intel Corp usbD 225 2 0.5 16/09/11 21/09/11 uUsb  21.97 1.376 0.00
130 B5891 NL0009675883 WARRANT  CALL Intel Corp usbD 235 2 0.5 16/09/11 21/09/11 Usb  21.97 1.376 0.00
131 B7482 NL0009736974 WARRANT  CALL Intel Corp usD 245 2 0.5 16/09/11 21/09/11 uUsb 2197 1.376 0.00
132 B7484 NL0009736990 WARRANT  CALL Intel Corp usD 255 2 0.5 16/09/11 21/09/11 uUsb 2197 1.376 0.00
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Industria de Disefio
133 B5812 NL0009675099 WARRANT CALL Textil SA (Inditex EUR 58 10 0.1 16/09/11 21/09/11 EUR 62.98 1 0.50
SA)

Industria de Disefio
134 B5813 NL0009675107 WARRANT CALL Textil SA (Inditex EUR 62 10 0.1 16/09/11 21/09/11 EUR 62.98 1 0.10
SA)

Industria de Disefio
135 B7367 NL0009735828 WARRANT CALL Textil SA (Inditex EUR 66 10 0.1 16/09/11 21/09/11 EUR 62.98 1 0.00
SA)

136 B5817 NL0009675149 WARRANT CALL Jazztel PLC EUR 4.4 2 0.5 16/09/11 21/09/11 EUR 3.54 1 0.00

JPMorgan Chase &

137 B8784  NL0009801190 WARRANT  CALL . UsD 42 5 0.2 16/09/11 21/09/11  USD  33.43 1.376 0.00
138 | B7487  NL0009737022 WARRANT  CALL JPMorgaC”OChase & usp 46 5 0.2 16/09/11 21/09/11  USD  33.43 1.376 0.00
139 | B5893  NLOO09675009 WARRANT  CALL JPMorgaé’OChase & usp 48 5 0.2 16/09/11 21/09/11  USD  33.43 1.376 0.00
140 | B5896  NLO009675933 WARRANT  CALL JPMorgaC”OChase & usp 2 5 0.2 16/09/11 21/09/11  USD  33.43 1.376 0.00
141 B5819  NLO009675164 WARRANT  CALL Mapfre SA EUR 3 1 1 16/09/11 21/09/11  EUR  2.249 1 0.00
142 B5838  NLO009675354 WARRANT — CALL SolMeliaSA  EUR 85 2 05 16/09/11 2100911 EUR 532 1 0.00
143 B7398  NLO0009736131 WARRANT  CALL SolMeliaSA  EUR 9 2 05 16/09/11 2100911 EUR 532 1 0.00
144 B7500  NLO009737154 WARRANT  CALL  Microsoft Corp USD 26 5 0.2 16/09/11 21/09/11  USD  27.12 1.376 0.16
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145 | B5906  NLO009676030 WARRANT  CALL Microsoft Corp  USD 28 5 0.2 16/09/11 21/09/11  USD  27.12 1.376 0.00
146 | B5907  NLOOD9676048 WARRANT — CALL Microsoft Corp USD 30 5 0.2 16/09/11 21/09/11  USD  27.12 1376 0.00
147 | B8718  NLO009800531 WARRANT  CALL BEZ;‘;: (;’IPS“/L“ EUR 4 1 1 16/09/11 21/00/11  EUR  3.42 1 0.00
148 | B5820  NLO009675172 WARRANT  CALL Bg‘;‘;: (:’IPS“/L” EUR 44 1 1 16/09/11 21/09/11  EUR  3.42 1 0.00
149 | B5821  NLOO09675180 WARRANT  CALL BEZ;‘;::IPS“/L” EUR 48 1 1 16/09/11 21/09/11  EUR  3.42 1 0.00
150 | B5822  NLO009675198 WARRANT  CALL BaE';‘;"a:(;’lpS”/Lar EUR 52 1 1 16/09/11 21/09/11  EUR  3.42 1 0.00
151 | B5825  NLO009675222 WARRANT — CALL Repsol YPF EUR 25 2 05 16/09/11 21/09/11 EUR  19.78 1 0.00
152 B7382  NLO009735976 WARRANT  CALL Repsol YPF EUR 26 2 05 16/09/11 21/09/11 EUR  19.78 1 0.00
153 | B5828  NLOO09675255 WARRANT — CALL Repsol YPF EUR 27 2 05 16/09/11 21/09/11 EUR  19.78 1 0.00
154  B8723  NLO009800580 WARRANT ~ CALL Banco Santander SA EUR 8 2 05 16/09/11 21/09/11 EUR  5.92 1 0.00
155 B8725  NLO009800606 WARRANT ~ CALL Banco Santander SA EUR 8.5 2 05 16/09/11 21/09/11 EUR  5.92 1 0.00
156 B7389  NLO009736040 WARRANT  CALL Banco Santander SA EUR 9 2 05 16/09/11 21/00/11 EUR  5.92 1 0.00
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157 B5832  NLO009675297 WARRANT ~ CALL Banco Santander SA EUR 9.5 2 05 16/09/11 21/09/11 EUR  5.92 1 0.00
158 B5833  NL0009675305 WARRANT CALL Banco Santander SA EUR 10 2 05 16/09/11 21/09/11 EUR  5.92 1 0.00
150 B5840  NLOOO9675370 WARRANT  CALL 20V Vagzhermos" EUR 874 19412 05151  16/09/11 21/09/11  EUR  4.619 1 0.00
160 B7401  NLOO09736164 WARRANT  CALL 2O Vagzhermos" EUR  9.22 19412 05151  16/09/11 21/09/11  EUR  4.619 1 0.00
161 B5842  NLOO09675396 WARRANT  CALL 20V Vagf\hermos" EUR 971 19412 05151  16/09/11 21/09/11  EUR  4.619 1 0.00
162 B8733  NL0009800689 WARRANT  CALL TelefonicaSA  EUR 17 2 05 16/09/11 21/00/11  EUR  14.1 1 0.00
163 | B7405  NLO009736206 WARRANT  CALL TelefénicaSA  EUR 18 2 05 16/09/11 21/09/11  EUR 141 1 0.00
164 | B7407  NLO009736222 WARRANT  CALL TelefonicaSA  EUR 19 2 05 16/09/11 21/09/11  EUR  14.1 1 0.00
165 | B5843  NLOO09675404 WARRANT — CALL TelefonicaSA  EUR 20 2 05 16/09/11 21/09/11  EUR  14.1 1 0.00
166 | B5844  NLO009675412 WARRANT  CALL TelefonicaSA  EUR 21 2 05 16/09/11 21/09/11  EUR  14.1 1 0.00
167 | B7414  NLO009736297 WARRANT  CALL C'\g;dllilsce;c'fzgas”: EUR 775 2 05 16/09/11 21/09/11  EUR  4.550 1 0.00
168 | B7416  NL0009736313 WARRANT  CALL c'\gidlli?:;j:gasn: EUR 825 2 05 16/09/11 21/09/11  EUR  4.550 1 0.00
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169 B7418  NLO009736339 WARRANT CALL  MediasetBspafa . o g 2 0.5 16/09/11 21/09/11  EUR  4.559 1 0.00
Comunicacién S.A.
170 B5847  NLO009675446 WARRANT CALL  MediasetBspafia o o, 1971 05074  16/09/11 21/09/11 EUR 4559 1 0.00
Comunicacién S.A.
171 | B7421  NLO009736362 WARRANT  CALL Tec"'caZEQU"'das EUR 42 10 0.1 16/09/11 21/09/11 EUR  26.555 1 0.00
172 | B5849  NLO009675461 WARRANT  CALL Tec"'caZEe”"'das EUR 46 10 0.1 16/09/11 21/09/11 EUR  26.555 1 0.00
173 | B5850  NL0009675479 WARRANT  CALL Tec"'caZEe”"'das EUR 50 10 0.1 16/09/11 21/09/11 EUR  26.555 1 0.00
174 | B7425  NL0009736404 WARRANT  CALL Zeltia SA EUR 3 1 1 16/09/11 21/09/11 EUR 1505 1 0.00
175 | B5851  NL0009675487 WARRANT  CALL Zeltia SA EUR 34 1 1 16/09/11 21/09/11 EUR 1595 1 0.00
176 | B5853  NLOO09675503 WARRANT — CALL Zeltia SA EUR 38 1 1 16/09/11 21/09/11 EUR 1595 1 0.00
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BNP PARIBAS

En Madrid, a19 de Septiembre de 2011

El Emisor: BNP Paribas Arbitrage Issuance B.V.
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