BNP PARIBAS

BNP Paribas Arbitrage Issuance B.V.

EMISIONES CON
VENCIMIENTO 21/06/13
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 Fecha de Fecha de Fecha de Fecha de Precio de Tipo de Importe de
SIBE ISIN Emision Producto Tipo Subyacente Ejercicio Knock-Out Status Paridad  Ratio Emision Admisién Vencimiento  Liquidacion Liguidacién Cambio Aplicable  Liquidacién (EUR)
C8634 NLO010162525 400,000 WARRANT  CALL Acciona SA EUR 60 10 0.1  2809/2012  05/10/2012  21/06/2013  26/06/2013 EUR  42.08 1 0.00
D1258  NL0010339347 400,000 WARRANT  CALL Acciona SA EUR 50 10 01  15/02/2013  25/02/2013  21/06/2013  26/06/2013 EUR  42.08 1 0.00
C8624 NLO010162426 400,000 WARRANT  CALL Acerinox SA EUR 10 2 05  2809/2012  05/10/2012  21/06/2013  26/06/2013 EUR  7.035 1 0.00
C8626 NL0010162442 400,000 WARRANT  CALL Acerinox SA EUR 11 2 05  2809/2012  05/10/2012  21/06/2013  26/06/2013 EUR  7.035 1 0.00
C8628  NL0010162467 400,000 WARRANT  CALL Acerinox SA EUR 12 2 05  2809/2012  05/10/2012  21/06/2013  26/06/2013 EUR  7.035 1 0.00
D1253  NL0010339297 400,000 WARRANT CALL Acerinox SA EUR 875 2 05  15/02/2013  25/02/2013  21/06/2013  26/06/2013 EUR  7.035 1 0.00
C8615 NL0010162335 400,000 WARRANT  CALL ACS AC""idSa:s,Sic?sSCg:S"“CC"’" Y EIR 19 5 02  2809/2012  05/10/2012  21/06/2013  26/06/2013 EUR  20.13 1 0.23
C8617 NL0010162350 400,000 WARRANT  CALL SCS Ac'i"id::sfic?sscgzs"u°°i°" Y ElRR 21 5 02  2809/2012  05/10/2012  21/06/2013  26/06/2013 EUR  20.13 1 0.00
C8619  NL0010162376 400,000 WARRANT  CALL ACS AC""idSa:s,Sic?sSCg:S"“CC"’" Y ELRR 23 5 02  2809/2012  05/10/2012  21/06/2013  26/06/2013 EUR  20.13 1 0.00
C8815 NL0010274817 500,000 WARRANT  CALL adidas AG EUR 65 10 01  2809/2012  05/10/2012  21/06/2013  26/06/2013 EUR  78.75 1 1.38
C8817  NL0010274833 500,000 WARRANT  CALL adidas AG EUR 75 10 0.1  2809/2012  05/10/2012  21/06/2013  26/06/2013 EUR  78.75 1 0.38
C8822  NL0010274882 500,000 WARRANT  CALL Allianz SE EUR 100 10 01  2809/2012  05/10/2012  21/06/2013  26/06/2013 EUR 1055 1 0.55
C8824 NL0010274908 500,000 WARRANT  CALL Allianz SE EUR 120 10 0.1  2809/2012  05/10/2012  21/06/2013  26/06/2013 EUR 1055 1 0.00
C8828  NL0010274940 500,000 WARRANT  CALL Amazon.com Inc USD 300 20 005  2809/2012  05/10/2012  21/06/2013  26/06/2013 USD  273.26 1.318 0.00
D1416  NL0010341947 500,000 WARRANT  CALL Amazon.com Inc UsD 270 50 002  15/02/2013  25/02/2013  21/06/2013  26/06/2013 USD  273.26 1.318 0.05
C8838  NL0010275046 350,000 WARRANT  CALL American Express Co UsD 65 5 02  2809/2012  05/10/2012  21/06/2013  26/06/2013 USD  73.31 1.318 1.26
C8809  NL0010274759 500,000 WARRANT  CALL Apple Inc UsD 750 50 002  2809/2012  05/10/2012  21/06/2013  26/06/2013 USD  413.68 1.318 0.00
C8812  NLO010274783 500,000 WARRANT  CALL Apple Inc USD 850 50 002  2809/2012  05/10/2012  21/06/2013  26/06/2013 USD  413.68 1.318 0.00
D1399  NL0010341772 500,000 WARRANT  CALL Apple Inc USD 500 50 002  15/02/2013  25/02/2013  21/06/2013  26/06/2013 USD  413.68 1.318 0.00
©8947 NLO0010276135 500,000 WARRANT  CALL Arcelor Mittal EUR 13 2 05  2809/2012  05/10/2012  21/06/2013  26/06/2013 EUR  8.741 1 0.00
©8949  NL0010276150 500,000 WARRANT  CALL Arcelor Mittal EUR 15 2 05  2809/2012  05/10/2012  21/06/2013  26/06/2013 EUR  8.741 1 0.00
C8832  NL0010274981 500,000 WARRANT  CALL Axa SA EUR 13 2 05  2809/2012  05/10/2012  21/06/2013  26/06/2013 EUR  14.76 1 0.88
C8834 NL0010275004 500,000 WARRANT  CALL Axa SA EUR 15 2 05  2809/2012  05/10/2012  21/06/2013  26/06/2013 EUR  14.76 1 0.00
C8638 NL0010162566 750,000 WARRANT CALL  Banco Bilbao Vizcaya Argentaria SA.  EUR 7 2 05  2809/2012  05/10/2012  21/06/2013  26/06/2013 EUR  6.343 1 0.00
C8639  NLO010162574 750,000 WARRANT CALL  Banco Bilbao Vizcaya Argentaria SA.  EUR 8 2 05  2809/2012  05/10/2012  21/06/2013  26/06/2013 EUR  6.343 1 0.00
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BNP PARIBAS

Tamafio Activo Precio de Barrera Knock-In Fecha de Fecha de Fecha de Fecha de Precio de Tipo de Importe de
SIBE ISIN Emision Producto Tipo Subyacente Ejercicio Knock-Out Status Paridad  Ratio Emision Admisién Vencimiento  Liquidacion Liguidacién Cambio Aplicable  Liquidacién (EUR)
C8641 NL0010162590 750,000 WARRANT  CALL Banco Bilbao Vizcaya Argentaria S.A. EUR 9 2 0.5 28/09/2012 05/10/2012 21/06/2013 26/06/2013 EUR 6.343 1 0.00
C8754 NL0010274205 400,000 WARRANT  CALL Banco Popular Espafiol SA EUR 6 2.717 0.3681  28/09/2012 05/10/2012 21/06/2013 26/06/2013 EUR 2.532 1 0.00
C8756 NL0010274221 400,000 WARRANT  CALL Banco Popular Espafiol SA EUR 7.05 2.717 0.3681  28/09/2012 05/10/2012 21/06/2013 26/06/2013 EUR 2.532 1 0.00
C8758 NL0010274247 400,000 WARRANT  CALL Banco Popular Espafiol SA EUR 8.15 2.717 0.3681  28/09/2012 05/10/2012 21/06/2013 26/06/2013 EUR 2.532 1 0.00
D1360 NL0010341384 400,000 WARRANT  CALL Banco Popular Espafiol SA EUR 3.75 5 0.2 15/02/2013 25/02/2013 21/06/2013 26/06/2013 EUR 2.532 1 0.00
C8773 NL0010274395 750,000 WARRANT  CALL Banco Santander SA EUR 6.5 2 0.5 28/09/2012 05/10/2012 21/06/2013 26/06/2013 EUR 4.958 1 0.00
Cc8774 NL0010274403 750,000 WARRANT  CALL Banco Santander SA EUR /25, 2 0.5 28/09/2012 05/10/2012 21/06/2013 26/06/2013 EUR 4.958 1 0.00
C8776 NL0010274429 750,000 WARRANT  CALL Banco Santander SA EUR 8.5 2 0.5 28/09/2012 05/10/2012 21/06/2013 26/06/2013 EUR 4.958 1 0.00
C8843 NL0010275095 500,000 WARRANT  CALL Bank of America Corp UsD 10 2 0.5 28/09/2012 05/10/2012 21/06/2013 26/06/2013  USD 12.69 1.318 1.02
C8845 NL0010275111 500,000 WARRANT  CALL Bank of America Corp uUsD 11 2 0.5 28/09/2012 05/10/2012 21/06/2013 26/06/2013  USD 12.69 1.318 0.64
D1434 NL0010342127 500,000 WARRANT  CALL Bank of America Corp UsD 13 2 0.5 15/02/2013 25/02/2013 21/06/2013 26/06/2013  USD 12.69 1.318 0.00
C8645 NL0010162632 400,000 WARRANT  CALL Bankinter SA EUR 2.32 0.6454 1.5494  28/09/2012 05/10/2012 21/06/2013 26/06/2013 EUR 2.73 1 0.64
C8647 NL0010162657 400,000 WARRANT  CALL Bankinter SA EUR 2.58 0.6454 1.5494  28/09/2012 05/10/2012 21/06/2013 26/06/2013 EUR 2.73 1 0.23
C8649 NL0010162673 400,000 WARRANT  CALL Bankinter SA EUR 2.84 0.6454 1.5494  28/09/2012 05/10/2012 21/06/2013 26/06/2013 EUR 2.73 1 0.00
C8851 NL0010275178 500,000 WARRANT  CALL Barclays PLC GBp 260 1 1 28/09/2012 05/10/2012 21/06/2013 26/06/2013  GBp 281.6 0.8533 0.25
D1440 NL0010342184 500,000 WARRANT  CALL Barclays PLC GBp 320 1 1 15/02/2013 25/02/2013 21/06/2013 26/06/2013  GBp 281.6 0.8533 0.00
C8855 NL0010275210 500,000 WARRANT  CALL BASF SE EUR 70 10 0.1 28/09/2012 05/10/2012 21/06/2013 26/06/2013 EUR 69.5 1 0.00
C8857 NL0010275236 500,000 WARRANT  CALL BASF SE EUR 80 10 0.1 28/09/2012 05/10/2012 21/06/2013 26/06/2013 EUR 69.5 1 0.00
C8876 NL0010275426 500,000 WARRANT  CALL Berkshire Hathaway Inc UsD 90 10 0.1 28/09/2012 05/10/2012 21/06/2013 26/06/2013 USD  112.38 1.318 1.70
C8878 NL0010275442 500,000 WARRANT  CALL Berkshire Hathaway Inc uUsD 100 10 0.1 28/09/2012 05/10/2012 21/06/2013 26/06/2013 USD  112.38 1.318 0.94
C8880 NL0010275467 500,000 WARRANT  CALL Berkshire Hathaway Inc UsD 110 10 0.1 28/09/2012 05/10/2012 21/06/2013 26/06/2013 USD  112.38 1.318 0.18
C8861 NL0010275277 500,000 WARRANT  CALL BMW Bayerische Motoren Werke AG EUR 60 10 0.1 28/09/2012 05/10/2012 21/06/2013 26/06/2013 EUR 64.36 1 0.44
C8863 NL0010275293 500,000 WARRANT  CALL BMW Bayerische Motoren Werke AG EUR 70 10 0.1 28/09/2012 05/10/2012 21/06/2013 26/06/2013 EUR 64.36 1 0.00
C8865 NL0010275319 500,000 WARRANT  CALL BMW Bayerische Motoren Werke AG EUR 80 10 0.1 28/09/2012 05/10/2012 21/06/2013 26/06/2013 EUR 64.36 1 0.00
C8869 NL0010275350 500,000 WARRANT  CALL BNP Paribas SA EUR 46 10 0.1 28/09/2012 05/10/2012 21/06/2013 26/06/2013 EUR 40.72 1 0.00
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BNP PARIBAS

Tamafio Activo Precio de Barrera Knock-In Fecha de Fecha de Fecha de Fecha de Precio de Tipo de Importe de
SIBE ISIN Emision Producto Tipo Subyacente Ejercicio Knock-Out Status Paridad  Ratio Emision Admisién Vencimiento  Liquidacion Liguidacién Cambio Aplicable  Liquidacién (EUR)
D1467 NL0010342457 500,000 WARRANT  CALL BNP Paribas SA EUR 50 10 01  15/02/2013  25/02/2013  21/06/2013  26/06/2013 EUR  40.72 1 0.00
C8654 NLO010162723 400,000 WARRANT  CALL Bolsas y Mercados Espafioles SA EUR 19 5 02  2809/2012  05/10/2012  21/06/2013  26/06/2013 EUR  18.7 1 0.00
C8656 NLO010162749 400,000 WARRANT  CALL Bolsas y Mercados Espafioles SA EUR 21 5 02  2809/2012  05/10/2012  21/06/2013  26/06/2013 EUR  18.7 1 0.00
C8658 NL0010162764 400,000 WARRANT  CALL Bolsas y Mercados Espafioles SA EUR 23 5 02  2809/2012  05/10/2012  21/06/2013  26/06/2013 EUR  18.7 1 0.00
©8873  NL0010275392 500,000 WARRANT  CALL BP Plc GBp 540 1 1 28/09/2012  05/10/2012  21/06/2013  26/06/2013 GBp  445.85 0.8533 0.00
D1470  NL0010342481 500,000 WARRANT CALL BP Plc GBp 480 1 1 15/02/2013  25/02/2013  21/06/2013  26/06/2013 GBp  445.85 0.8533 0.00
C8891  NLO010275574 350,000 WARRANT  CALL Cisco Systems Inc Usb 19 2 05  2809/2012  05/10/2012  21/06/2013  26/06/2013 USD  24.48 1.318 2.08
C8893  NLO010275590 350,000 WARRANT  CALL Cisco Systems Inc uUsb 21 2 05  2809/2012  05/10/2012  21/06/2013  26/06/2013 USD  24.48 1.318 1.32
C8895 NLO010275616 350,000 WARRANT  CALL Cisco Systems Inc Usb 23 2 05  2809/2012  05/10/2012  21/06/2013  26/06/2013 USD  24.48 1.318 0.56
C8884  NLO010275509 500,000 WARRANT  CALL Citigroup Inc UsD 375 10 01  2809/2012  05/10/2012  21/06/2013  26/06/2013 USD  46.87 1.318 0.71
C8886  NLO010275525 500,000 WARRANT  CALL Citigroup Inc USD 425 10 0.1  2809/2012  05/10/2012  21/06/2013  26/06/2013 USD  46.87 1.318 0.33
D1484 NL0010342622 500,000 WARRANT CALL Citigroup Inc UsD 48 10 01  15/02/2013  25/02/2013  21/06/2013  26/06/2013 USD  46.87 1.318 0.00
C8531 NL0010161493 500,000 WARRANT  CALL DAX® Index EUR 7400 1000 0.001  28/09/2012  05/10/2012  21/06/2013  26/06/2013 EUR  7954.45 1 0.55
C8532  NL0010161501 500,000 WARRANT  CALL DAX® Index EUR 8000 1000 0.001  28/09/2012  05/10/2012  21/06/2013  26/06/2013 EUR  7954.45 1 0.00
©8535 NL0010161535 500,000 WARRANT  CALL DAX® Index EUR 8800 1000 0.001  28/09/2012  05/10/2012  21/06/2013  26/06/2013 EUR  7954.45 1 0.00
©8536 NL0010161543 500,000 WARRANT  PUT DAX® Index EUR 6000 1000 0.001  28/09/2012  05/10/2012  21/06/2013  26/06/2013 EUR  7954.45 1 0.00
©8537 NL0010161550 500,000 WARRANT  PUT DAX® Index EUR 6800 1000 0.001  28/09/2012  05/10/2012  21/06/2013  26/06/2013 EUR  7954.45 1 0.00
D1214 NL0010338927 500,000 WARRANT  PUT DAX® Index EUR 7600 1000 0.001  1502/2013  25/02/2013  21/06/2013  26/06/2013 EUR  7954.45 1 0.00
C8900  NLO010275665 500,000 WARRANT  CALL Deutsche Bank AG EUR 36 10 0.1  2809/2012  05/10/2012  21/06/2013  26/06/2013 EUR  33.2 1 0.00
C8901 NLO010275673 500,000 WARRANT  CALL Deutsche Bank AG EUR 40 10 01  2809/2012  05/10/2012  21/06/2013  26/06/2013 EUR  33.2 1 0.00
C8662  NL0010162806 400,000 WARRANT  CALL DiSmb:il?ri';gtceig;a;f"a' de EUR 48 1 1 28/09/2012  05/10/2012  21/06/2013  26/06/2013 EUR  5.748 1 0.95
C8664 NLO010162822 400,000 WARRANT  CALL DiSmb:il?ri:gtceig:‘a;f"a' e EUR 52 1 1 28/09/2012  05/10/2012  21/06/2013  26/06/2013 EUR  5.748 1 0.55
D1288  NL0010339644 400,000 WARRANT  CALL DiSmb:il?ri';gtceig;a;f"a' de EUR 6 1 1 15/02/2013  25/02/2013  21/06/2013  26/06/2013 EUR  5.748 1 0.00
C8668 NL0010162863 400,000 WARRANT  CALL Enagas SA EUR 17 2 05  2809/2012  05/10/2012  21/06/2013  26/06/2013 EUR  18.805 1 0.90
C8670  NL0010162889 400,000 WARRANT  CALL Enagas SA EUR 19 2 05  2809/2012  05/10/2012  21/06/2013  26/06/2013 EUR  18.805 1 0.00




76

7

78

79

80

81

82

83

84

85

86

87

88

89

90

91

92

93

94

95

96

97

BNP PARIBAS

Tamaiio Activo Precio de Barrera Knock-In Fecha de Fecha de Fecha de Fecha de Precio de Tipo de Importe de

SIBE ISIN Emision Producto Tipo Subyacente Ejercicio Knock-Out Status Paridad  Ratio Emision Admisién Vencimiento  Liquidacion Liguidacién Cambio Aplicable  Liquidacién (EUR)

C8666 NL0010162848 200,000 WARRANT  CALL Ercros SA EUR 07 05 2 28/09/2012  05/10/2012  21/06/2013  26/06/2013 EUR  0.38 1 0.00

D1291  NL0010339677 200,000 WARRANT  CALL Ercros SA EUR  0.56 05 2 15/02/2013  25/02/2013  21/06/2013  26/06/2013 EUR  0.38 1 0.00

C8912 NLO010275780 500,000 WARRANT CALL Curopean Aeronautic Defence and Space pp 5, 5 02  2809/2012  05/10/2012  21/06/2013  26/06/2013 EUR  40.75 1 1.75

Company NV - EADS
D508  NLO010342861 500,000 WARRANT CALL CUropean Aeronautic Defence and Space pp 47 5 02  15/02/2013  25/02/2013  21/06/2013  26/06/2013 EUR  40.75 1 0.75
Company NV - EADS

C8570 NL0010161881 750,000 WARRANT  CALL Eurostoxx 50® Index EUR 2700 500  0.002  28/09/2012  05/10/2012  21/06/2013  26/06/2013 EUR 2611.65 1 0.00

C8572  NL0010161907 750,000 WARRANT  CALL Eurostoxx 50® Index EUR 3100 500  0.002  28/09/2012  05/10/2012  21/06/2013  26/06/2013 EUR 2611.65 1 0.00

C9911  NLO010277539 750,000 WARRANT  CALL Eurostoxx 50® Index EUR 2500 500  0.002 10/12/2012  21/12/2012  21/06/2013  26/06/2013 EUR 2611.65 1 0.22

C9914  NLO010277562 750,000 WARRANT  CALL Eurostoxx 50® Index EUR 2900 500  0.002 10/12/2012  21/12/2012  21/06/2013  26/06/2013 EUR 2611.65 1 0.00

C8573  NL0010161915 750,000 WARRANT  PUT Eurostoxx 50® Index EUR 1900 500  0.002  28/09/2012  05/10/2012  21/06/2013  26/06/2013 EUR 2611.65 1 0.00

C8574 NL0010161923 750,000 WARRANT  PUT Eurostoxx 50® Index EUR 2300 500  0.002  28/09/2012  05/10/2012  21/06/2013  26/06/2013 EUR 2611.65 1 0.00

C9919  NL0010277612 750,000 WARRANT  PUT Eurostoxx 50® Index EUR 2500 500  0.002 10/12/2012  21/12/2012  21/06/2013  26/06/2013 EUR 2611.65 1 0.00

C8576  NLO010161949 500,000 WARRANT CALL PO de Cambio BUR/USD (expresadoen o ) 4 0.1 10 28/09/2012  05/10/2012  21/06/2013  26/06/2013 USD  1.318 1.318 0.14
numero de ddlares USA por 1 EURO)

C8578  NLO010161964 500,000 WARRANT CALL PO deCambio EUR/USD (expresadoen ;g g4 0.1 10 28/09/2012  05/10/2012  21/06/2013  26/06/2013 USD  1.318 1.318 0.00
nimero de ddlares USA por 1 EURO)

C8580 NLOO10161980 500,000 WARRANT CALL PO deCambio EUR/USD (expresadoen ;g 4¢ 0.1 10 28/09/2012  05/10/2012  21/06/2013  26/06/2013 USD  1.318 1.318 0.00
numero de ddlares USA por 1 EURO)

C8583 NLO010162012 500,000 WARRANT puT  1PO de Cambio EUR/USD (expresadoen ;o 1y 0.1 10 28/09/2012  05/10/2012  21/06/2013  26/06/2013 USD  1.318 1.318 0.00
numero de ddlares USA por 1 EURO)

C8585 NLO010162038 500000 WARRANT pur  1IPO de Cambio EUR/USD (expresadoen ;g 5, 0.1 10 28/09/2012  05/10/2012  21/06/2013  26/06/2013 USD  1.318 1.318 0.00
numero de ddlares USA por 1 EURO)

C8587 NLO010162053 500,000 WARRANT pur  11PO deCambio EURIUSD (expresadoen oy 4 0.1 10 28/09/2012  05/10/2012  21/06/2013  26/06/2013 USD  1.318 1.318 0.00
numero de ddlares USA por 1 EURO)

C9040  NL0010277067 500,000 WARRANT  CALL Exxon Mobil Corp USD 100 10 01  2809/2012  05/10/2012  21/06/2013  26/06/2013 USD  89.48 1.318 0.00

C9042  NL0010277083 500,000 WARRANT  CALL Exxon Mobil Corp UsD 110 10 01  2809/2012  05/10/2012  21/06/2013  26/06/2013 USD  89.48 1.318 0.00

D1611  NL0010392049 500,000 WARRANT CALL Exxon Mobil Corp Usb 90 10 04  15/02/2013  25/02/2013  21/06/2013  26/06/2013 USD  89.48 1.318 0.00

C8922  NL0010275889 500,000 WARRANT  CALL Facebook Inc UsDb 26 10 0.1  2809/2012  05/10/2012  21/06/2013  26/06/2013 USD  24.55 1.318 0.00

C8924  NLO010275905 500,000 WARRANT  CALL Facebook Inc Usb 30 10 0.1  2809/2012  05/10/2012  21/06/2013  26/06/2013 USD  24.55 1.318 0.00
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BNP PARIBAS

Tamafio Activo Precio de Barrera Knock-In Fecha de Fecha de Fecha de Fecha de Precio de Tipo de Importe de
SIBE ISIN Emision Producto Tipo Subyacente Ejercicio Knock-Out Status Paridad  Ratio Emision Admisién Vencimiento  Liquidacion Liguidacién Cambio Aplicable  Liquidacién (EUR)
C8683  NL0010163010 400,000 WARRANT  CALL Ferrovial SA EUR 12 2 05  2809/2012  05/10/2012  21/06/2013  26/06/2013 EUR  11.74 1 0.00
C8675 NLO010162939 400,000 WARRANT CALL Fomentode CO"S”;‘;MO"QS ycontratas  yp g5 5 02  2809/2012  05/10/2012  21/06/2013  26/06/2013 EUR  7.079 1 0.00
C8677 NLO010162954 400,000 WARRANT CALL Fomentode CO"S";;CiO"eS yContratas  pyp g4 5 02  2809/2012  05/10/2012  21/06/2013  26/06/2013 EUR  7.079 1 0.00
C8679  NLO010162970 400,000 WARRANT CALL Fomentode CO"S”;‘;MO"QS ycontratas  p g 5 02  2809/2012  05/10/2012  21/06/2013  26/06/2013 EUR  7.079 1 0.00
D1301  NLO010339776 400,000 WARRANT CALL omentode CO"S";;CiO"eS yContratas ¢y g5 5 02  15/02/2013  25/02/2013  21/06/2013  26/06/2013 EUR  7.079 1 0.00
C8915 NL0010275814 500,000 WARRANT  CALL Ford Motor Co UsD 105 2 05  2809/2012  05/10/2012  21/06/2013  26/06/2013 USD 15 1.318 171
C8917 NLO010275830 500,000 WARRANT  CALL Ford Motor Co Usb 12 2 05  2809/2012  05/10/2012  21/06/2013  26/06/2013 USD 15 1.318 114
D1514  NL0010342929 500,000 WARRANT  CALL Ford Motor Co UsD 14 2 05  15/02/2013  25/02/2013  21/06/2013  26/06/2013 USD 15 1.318 0.38
C8688  NL0010163069 400,000 WARRANT CALL  Gamesa Corporacién TecnolégicaSA  EUR 2.2 1 1 28/09/2012  05/10/2012  21/06/2013  26/06/2013 EUR  3.823 1 1.62
©8690 NL0010163085 400,000 WARRANT CALL  Gamesa Corporacién TecnolégicaSA  EUR 2.6 1 1 28/09/2012  05/10/2012  21/06/2013  26/06/2013 EUR  3.823 1 1.22
D1314 NL0010339909 400,000 WARRANT CALL  Gamesa Corporacion TecnolégicaSA  EUR 2 1 1 15/02/2013  25/02/2013  21/06/2013  26/06/2013 EUR  3.823 1 1.82
C8694 NL0010163127 400,000 WARRANT  CALL Gas Natural SDG SA EUR 14 2 05  2809/2012  05/10/2012  21/06/2013  26/06/2013 EUR 153 1 0.65
D1320  NL0010340980 400,000 WARRANT CALL Gas Natural SDG SA EUR 16 2 05  15/02/2013  25/02/2013  21/06/2013  26/06/2013 EUR 153 1 0.00
©8597 NL0010162152 500,000 WARRANT  CALL ORO (1 onza troy) USD 1900 100 001  28/09/2012  05/10/2012  21/06/2013  26/06/2013 USD  1295.25 1.318 0.00
©8599 NL0010162178 500,000 WARRANT  CALL ORO (1 onza troy) USD 2100 100 001  28/09/2012  05/10/2012  21/06/2013  26/06/2013 USD  1295.25 1.318 0.00
D1638  NL0010392312 500,000 WARRANT — CALL ORO (1 onza troy) UsD 1700 100 001  15/02/2013  25/02/2013  21/06/2013  26/06/2013 USD  1295.25 1.318 0.00
C8602  NL0010162202 500,000 WARRANT  PUT ORO (1 onza troy) USD 1600 100 001  28/09/2012  05/10/2012  21/06/2013  26/06/2013 USD  1295.25 1.318 231
C8933  NL0010275996 350,000 WARRANT  CALL Goldman Sachs Group Inc USD 120 20 005  2809/2012  05/10/2012  21/06/2013  26/06/2013 USD  154.25 1.318 1.30
C8935 NL0010276010 350,000 WARRANT  CALL Goldman Sachs Group Inc USD 140 20 005  28/09/2012  05/10/2012  21/06/2013  26/06/2013 USD  154.25 1.318 0.54
D1536  NL0010391298 350,000 WARRANT  CALL Goldman Sachs Group Inc USD 160 20 005  15/02/2013  25/02/2013  21/06/2013  26/06/2013 USD  154.25 1.318 0.00
C8927 NLO010275939 500,000 WARRANT  CALL Google Inc UsD 750 100 001  28/09/2012  05/10/2012  21/06/2013  26/06/2013 USD  880.98 1.318 0.99
C8929  NL0010275954 500,000 WARRANT  CALL Google Inc USD 850 100 001  28/09/2012  05/10/2012  21/06/2013  26/06/2013 USD  880.98 1.318 0.24
C8700 NLO010163184 400,000 WARRANT  CALL Grifols SA EUR  28.92 1.9277 05188 28/09/2012  05/10/2012  21/06/2013  26/06/2013 EUR  26.27 1 0.00
D1326  NL0010341046 400,000 WARRANT  CALL Grifols SA EUR 26 5 02  15/02/2013  25/02/2013  21/06/2013  26/06/2013 EUR  26.27 1 0.05
C8705 NL0010163234 500,000 WARRANT  CALL Iberdrola SA EUR 42 1 1 28/09/2012  05/10/2012  21/06/2013  26/06/2013 EUR  4.029 1 0.00
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BNP PARIBAS

Tamafio Activo Precio de Barrera Knock-In Fecha de Fecha de Fecha de Fecha de Precio de Tipo de Importe de
SIBE ISIN Emision Producto Tipo Subyacente Ejercicio Knock-Out Status Paridad  Ratio Emision Admisién Vencimiento  Liquidacion Liguidacién Cambio Aplicable  Liquidacién (EUR)
C8707 NL0010163259 500,000 WARRANT  CALL Iberdrola SA EUR 4.6 1 1 28/09/2012 05/10/2012 21/06/2013 26/06/2013 EUR 4.029 1 0.00
C8709 NL0010163275 500,000 WARRANT  CALL Iberdrola SA EUR 5 1 1 28/09/2012 05/10/2012 21/06/2013 26/06/2013 EUR 4.029 1 0.00
D1331 NL0010341095 500,000 WARRANT  CALL Iberdrola SA EUR 3.8 1 1 15/02/2013 25/02/2013 21/06/2013 26/06/2013 EUR 4.029 1 0.23
C8540 NL0010161584 750,000 WARRANT  CALL IBEX 35® Index EUR 8000 1000 0.001 28/09/2012 05/10/2012 21/06/2013 26/06/2013 EUR  7718.6 1 0.00
C8542 NL0010161600 750,000 WARRANT  CALL IBEX 35® Index EUR 9000 1000 0.001 28/09/2012 05/10/2012 21/06/2013 26/06/2013 EUR  7718.6 1 0.00
C8544 NL0010161626 750,000 WARRANT  CALL IBEX 35® Index EUR 10000 1000 0.001 28/09/2012 05/10/2012 21/06/2013 26/06/2013 EUR  7718.6 1 0.00
C9893 NL0010277356 750,000 WARRANT  CALL IBEX 35® Index EUR 8500 1000 0.001 10/12/2012 21/12/2012 21/06/2013 26/06/2013 EUR  7718.6 1 0.00
C9896 NL0010277380 750,000 WARRANT  CALL IBEX 35® Index EUR 9500 1000 0.001 10/12/2012 21/12/2012 21/06/2013 26/06/2013 EUR  7718.6 1 0.00
C8545 NL0010161634 750,000 WARRANT PUT IBEX 35® Index EUR 7000 1000 0.001 28/09/2012 05/10/2012 21/06/2013 26/06/2013 EUR  7718.6 1 0.00
C8547 NL0010161659 750,000 WARRANT PUT IBEX 35® Index EUR 8000 1000 0.001 28/09/2012 05/10/2012 21/06/2013 26/06/2013 EUR  7718.6 1 0.28
D1219 NL0010338950 750,000 WARRANT PUT IBEX 35® Index EUR 7500 1000 0.001 15/02/2013 25/02/2013 21/06/2013 26/06/2013 EUR  7718.6 1 0.00
C8713 NL0010163317 400,000 WARRANT  CALL Indra Sistemas SA EUR 8 2 0.5 28/09/2012 05/10/2012 21/06/2013 26/06/2013 EUR 10.08 1 1.04
C8715 NL0010163333 400,000 WARRANT  CALL Indra Sistemas SA EUR 9 2 0.5 28/09/2012 05/10/2012 21/06/2013 26/06/2013 EUR 10.08 1 0.54
c8717 NL0010163358 400,000 WARRANT  CALL Indra Sistemas SA EUR 10 2 0.5 28/09/2012 05/10/2012 21/06/2013 26/06/2013 EUR 10.08 1 0.04
c8721 NL0010163390 400,000 WARRANT  CALL Industria de Disefio Textil SA (Inditex SA) EUR 99.8 9.9797 0.1002  28/09/2012 05/10/2012 21/06/2013 26/06/2013 EUR 92.72 1 0.00
C8724 NL0010163424 400,000 WARRANT  CALL Industria de Disefio Textil SA (Inditex SA) EUR  109.78 9.9797 0.1002  28/09/2012 05/10/2012 21/06/2013 26/06/2013 EUR 92.72 1 0.00
C8726 NL0010163440 400,000 WARRANT  CALL Industria de Disefio Textil SA (Inditex SA) EUR  119.76 9.9797 0.1002  28/09/2012 05/10/2012 21/06/2013 26/06/2013 EUR 92.72 1 0.00
C8728 NL0010163465 400,000 WARRANT  CALL Industria de Disefio Textil SA (Inditex SA) EUR  129.74 9.9797 0.1002  28/09/2012 05/10/2012 21/06/2013 26/06/2013 EUR 92.72 1 0.00
C8940 NL0010276069 500,000 WARRANT  CALL Intel Corp UsD 25 2 0.5 28/09/2012 05/10/2012 21/06/2013 26/06/2013  USD 24.2 1.318 0.00
C8942 NL0010276085 500,000 WARRANT  CALL Intel Corp UsD 27 2 0.5 28/09/2012 05/10/2012 21/06/2013 26/06/2013  USD 24.2 1.318 0.00
C8944 NL0010276101 500,000 WARRANT  CALL Intel Corp UsD 29 2 0.5 28/09/2012 05/10/2012 21/06/2013 26/06/2013  USD 24.2 1.318 0.00
D1542 NL0010391355 500,000 WARRANT  CALL Intel Corp UsD 22 2 0.5 15/02/2013 25/02/2013 21/06/2013 26/06/2013  USD 24.2 1.318 0.83
C8735 NL0010163531 350,000 WARRANT  CALL Jazztel PLC EUR 5.2 2 0.5 28/09/2012 05/10/2012 21/06/2013 26/06/2013 EUR 5.96 1 0.38
C8737 NL0010163556 350,000 WARRANT  CALL Jazztel PLC EUR 5.8 2 0.5 28/09/2012 05/10/2012 21/06/2013 26/06/2013 EUR 5.96 1 0.08
D1349 NL0010341277 350,000 WARRANT  CALL Jazztel PLC EUR 6.2 2 0.5 15/02/2013 25/02/2013 21/06/2013 26/06/2013 EUR 5.96 1 0.00
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BNP PARIBAS

Tamafio Activo Precio de Barrera Knock-In Fecha de Fecha de Fecha de Fecha de Precio de Tipo de Importe de
SIBE ISIN Emision Producto Tipo Subyacente Ejercicio Knock-Out Status Paridad  Ratio Emision Admisién Vencimiento  Liquidacion Liguidacién Cambio Aplicable  Liquidacién (EUR)
C8954 NL0010276200 500,000 WARRANT  CALL JPMorgan Chase & Co UsD 45 5 0.2 28/09/2012 05/10/2012 21/06/2013 26/06/2013  USD 51.96 1.318 1.06
C8956 NL0010276226 500,000 WARRANT  CALL JPMorgan Chase & Co uUsD 50 5 0.2 28/09/2012 05/10/2012 21/06/2013 26/06/2013  USD 51.96 1.318 0.30
C8970 NL0010276366 500,000 WARRANT  CALL LVMH Moet Hennessy Louis Vuitton SA  EUR 140 20 0.05 28/09/2012 05/10/2012 21/06/2013 26/06/2013 EUR 1211 1 0.00
C8740 NL0010274064 350,000 WARRANT  CALL Mapfre SA EUR 2.6 1 1 28/09/2012 05/10/2012 21/06/2013 26/06/2013 EUR 2.513 1 0.00
C8742 NL0010274080 350,000 WARRANT  CALL Mapfre SA EUR 3 1 1 28/09/2012 05/10/2012 21/06/2013 26/06/2013 EUR 2.513 1 0.00
C8975 NL0010276416 350,000 WARRANT  CALL McDonald’s Corp uUsD 100 10 0.1 28/09/2012 05/10/2012 21/06/2013 26/06/2013  USD 97.23 1.318 0.00
C8977 NL0010276432 350,000 WARRANT  CALL McDonald’s Corp UsD 110 10 0.1 28/09/2012 05/10/2012 21/06/2013 26/06/2013  USD 97.23 1.318 0.00
C8797 NL0010274635 400,000 WARRANT  CALL Mediaset Espafia Comunicacién S.A. EUR 5.1 2 0.5 28/09/2012 05/10/2012 21/06/2013 26/06/2013 EUR 6.299 1 0.60
C8799 NL0010274650 400,000 WARRANT  CALL Mediaset Espafia Comunicacién S.A. EUR 5.7 2 0.5 28/09/2012 05/10/2012 21/06/2013 26/06/2013 EUR 6.299 1 0.30
C8744 NL0010274106 350,000 WARRANT  CALL Sol Melia SA EUR 6 2 0.5 28/09/2012 05/10/2012 21/06/2013 26/06/2013 EUR 5.535 1 0.00
C8746 NL0010274122 350,000 WARRANT  CALL Sol Melia SA EUR 6.8 2 0.5 28/09/2012 05/10/2012 21/06/2013 26/06/2013 EUR 5.535 1 0.00
C8982 NL0010276481 500,000 WARRANT  CALL Microsoft Corp uUsD 32 5 0.2 28/09/2012 05/10/2012 21/06/2013 26/06/2013  USD 33.24 1.318 0.19
C8984 NL0010276507 500,000 WARRANT  CALL Microsoft Corp UsD 36 5 0.2 28/09/2012 05/10/2012 21/06/2013 26/06/2013  USD 33.24 1.318 0.00
D1572 NL0010391652 500,000 WARRANT  CALL Microsoft Corp uUsD 28 5 0.2 15/02/2013 25/02/2013 21/06/2013 26/06/2013  USD 33.24 1.318 0.80
C8990 NL0010276564 350,000 WARRANT  CALL Nike Inc UsD 52.5 5 0.2 28/09/2012 05/10/2012 21/06/2013 26/06/2013  USD 60.57 1.318 1.22
C8992 NL0010276580 350,000 WARRANT  CALL Nike Inc uUsD 57.5 5 0.2 28/09/2012 05/10/2012 21/06/2013 26/06/2013  USD 60.57 1.318 0.47
D1578 NL0010391710 350,000 WARRANT  CALL Nike Inc UsD 60 10 0.1 15/02/2013 25/02/2013 21/06/2013 26/06/2013  USD 60.57 1.318 0.04
C8998 NL0010276648 350,000 WARRANT  CALL Nokia Oyj EUR 25 2 0.5 28/09/2012 05/10/2012 21/06/2013 26/06/2013 EUR 2.88 1 0.19
C9000 NL0010276663 350,000 WARRANT  CALL Nokia Oyj EUR 3 2 0.5 28/09/2012 05/10/2012 21/06/2013 26/06/2013 EUR 2.88 1 0.00
D1583 NL0010391769 350,000 WARRANT  CALL Nokia Oyj EUR 34 2 0.5 15/02/2013 25/02/2013 21/06/2013 26/06/2013 EUR 2.88 1 0.00
C8747 NL0010274130 350,000 WARRANT  CALL Obrascon Huarte Lain SA EUR 20 5 0.2 28/09/2012 05/10/2012 21/06/2013 26/06/2013 EUR 25.54 1 111
C8749 NL0010274155 350,000 WARRANT  CALL Obrascon Huarte Lain SA EUR 22 5 0.2 28/09/2012 05/10/2012 21/06/2013 26/06/2013 EUR 25.54 1 0.71
C8751 NL0010274171 350,000 WARRANT  CALL Obrascon Huarte Lain SA EUR 24 5 0.2 28/09/2012 05/10/2012 21/06/2013 26/06/2013 EUR 25.54 1 0.31
C9002 NL0010276689 500,000 WARRANT  CALL Oracle Corp uUsD 36 5 0.2 28/09/2012 05/10/2012 21/06/2013 26/06/2013  USD 30.14 1.318 0.00
C9004 NL0010276705 500,000 WARRANT  CALL Oracle Corp UsD 40 5 0.2 28/09/2012 05/10/2012 21/06/2013 26/06/2013  USD 30.14 1.318 0.00
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BNP PARIBAS

Tamafio Activo Precio de Barrera Knock-In Fecha de Fecha de Fecha de Fecha de Precio de Tipo de Importe de
SIBE ISIN Emision Producto Tipo Subyacente Ejercicio Knock-Out Status Paridad  Ratio Emision Admisién Vencimiento  Liquidacion Liguidacién Cambio Aplicable  Liquidacién (EUR)
C8762 NL0010274288 500,000 WARRANT  CALL Repsol YPF EUR 17 5 0.2 28/09/2012 05/10/2012 21/06/2013 26/06/2013 EUR 16.14 1 0.00
C8763 NL0010274296 500,000 WARRANT  CALL Repsol YPF EUR 19 5 0.2 28/09/2012 05/10/2012 21/06/2013 26/06/2013 EUR 16.14 1 0.00
C8765 NL0010274312 500,000 WARRANT  CALL Repsol YPF EUR 21 5 0.2 28/09/2012 05/10/2012 21/06/2013 26/06/2013 EUR 16.14 1 0.00
C8767 NL0010274338 500,000 WARRANT  CALL Repsol YPF EUR 23 5 0.2 28/09/2012 05/10/2012 21/06/2013 26/06/2013 EUR 16.14 1 0.00
C9008 NL0010276747 500,000 WARRANT  CALL Research In Motion Ltd uUsD 6.5 2 0.5 28/09/2012 05/10/2012 21/06/2013 26/06/2013  USD 13.78 1.318 2.76
C9010 NL0010276762 500,000 WARRANT  CALL Research In Motion Ltd UsD /25, 2 0.5 28/09/2012 05/10/2012 21/06/2013 26/06/2013  USD 13.78 1.318 2.38
C9012 NL0010276788 500,000 WARRANT  CALL Research In Motion Ltd uUsD 8.5 2 0.5 28/09/2012 05/10/2012 21/06/2013 26/06/2013  USD 13.78 1.318 2.00
D1453 NL0010342317 500,000 WARRANT  CALL Research In Motion Ltd UsD 17.5 5 0.2 15/02/2013 25/02/2013 21/06/2013 26/06/2013  USD 13.78 1.318 0.00
C8781 NL0010274478 350,000 WARRANT  CALL Sacyr Vallehermoso SA EUR 2 1 1 28/09/2012 05/10/2012 21/06/2013 26/06/2013 EUR 2.299 1 0.30
C8783 NL0010274494 350,000 WARRANT  CALL Sacyr Vallehermoso SA EUR 213 1 1 28/09/2012 05/10/2012 21/06/2013 26/06/2013 EUR 2.299 1 0.00
C8786 NL0010274528 350,000 WARRANT  CALL Sacyr Vallehermoso SA EUR 3 1 1 28/09/2012 05/10/2012 21/06/2013 26/06/2013 EUR 2.299 1 0.00
C9015 NL0010276812 500,000 WARRANT  CALL Siemens AG EUR 80 10 0.1 28/09/2012 05/10/2012 21/06/2013 26/06/2013 EUR 77.26 1 0.00
C9017 NL0010276838 500,000 WARRANT  CALL Siemens AG EUR 90 10 0.1 28/09/2012 05/10/2012 21/06/2013 26/06/2013 EUR 77.26 1 0.00
C8589 NL0010162079 500,000 WARRANT  CALL PLATA (1 onza troy) UsD 38 10 0.1 28/09/2012 05/10/2012 21/06/2013 26/06/2013  USD 19.87 1.318 0.00
C8591 NL0010162095 500,000 WARRANT  CALL PLATA (1 onza troy) uUsD 42 10 0.1 28/09/2012 05/10/2012 21/06/2013 26/06/2013  USD 19.87 1.318 0.00
D1628 NL0010392213 500,000 WARRANT  CALL PLATA (1 onza troy) UsD 32 10 0.1 15/02/2013 25/02/2013 21/06/2013 26/06/2013  USD 19.87 1.318 0.00
D1631 NL0010392247 500,000 WARRANT  CALL PLATA (1 onza troy) uUsD 36 10 0.1 15/02/2013 25/02/2013 21/06/2013 26/06/2013  USD 19.87 1.318 0.00
C8592 NL0010162103 500,000 WARRANT PUT PLATA (1 onza troy) UsD 28 10 0.1 28/09/2012 05/10/2012 21/06/2013 26/06/2013  USD 19.87 1.318 0.62
C8594 NL0010162129 500,000 WARRANT PUT PLATA (1 onza troy) UsD 32 10 0.1 28/09/2012 05/10/2012 21/06/2013 26/06/2013  USD 19.87 1.318 0.92
C9022 NL0010276887 500,000 WARRANT  CALL Societe Generale EUR 26 5 0.2 28/09/2012 05/10/2012 21/06/2013 26/06/2013 EUR 26.95 1 0.19
C9024 NL0010276903 500,000 WARRANT  CALL Societe Generale EUR 30 5 0.2 28/09/2012 05/10/2012 21/06/2013 26/06/2013 EUR 26.95 1 0.00
C8560 NL0010161782 500,000 WARRANT  CALL Standard & Poor’s 500 Index UsD 1450 100 0.01 28/09/2012 05/10/2012 21/06/2013 26/06/2013 USD  1599.93 1.318 1.14
C8562 NL0010161808 500,000 WARRANT  CALL Standard & Poor’s 500 Index uUsD 1550 100 0.01 28/09/2012 05/10/2012 21/06/2013 26/06/2013 USD  1599.93 1.318 0.38
C8563 NL0010161816 500,000 WARRANT  CALL Standard & Poor’s 500 Index USD 1650 100 0.01 28/09/2012 05/10/2012 21/06/2013 26/06/2013 USD  1599.93 1.318 0.00
C9905 NL0010277471 500,000 WARRANT  CALL Standard & Poor’s 500 Index uUsD 1600 100 0.01 10/12/2012 21/12/2012 21/06/2013 26/06/2013 USD 1599.93 1.318 0.00
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BNP PARIBAS

Tamafio Activo Precio de Barrera Knock-In Fecha de Fecha de Fecha de Fecha de Precio de Tipo de Importe de
SIBE ISIN Emision Producto Tipo Subyacente Ejercicio Knock-Out Status Paridad  Ratio Emision Admisién Vencimiento  Liquidacion Liguidacién Cambio Aplicable  Liquidacién (EUR)
C8565 NL0010161832 500,000 WARRANT PUT Standard & Poor’s 500 Index UsD 1250 100 0.01 28/09/2012 05/10/2012 21/06/2013 26/06/2013 USD  1599.93 1.318 0.00
C8566 NL0010161840 500,000 WARRANT PUT Standard & Poor’s 500 Index uUsD 1350 100 0.01 28/09/2012 05/10/2012 21/06/2013 26/06/2013 USD  1599.93 1.318 0.00
C8569 NL0010161873 500,000 WARRANT PUT Standard & Poor’s 500 Index UsD 1450 100 0.01 28/09/2012 05/10/2012 21/06/2013 26/06/2013 USD  1599.93 1.318 0.00
C8801 NL0010274676 350,000 WARRANT  CALL Técnicas Reunidas SA EUR 38 10 0.1 28/09/2012 05/10/2012 21/06/2013 26/06/2013 EUR 35.53 1 0.00
C8803 NL0010274692 350,000 WARRANT  CALL Técnicas Reunidas SA EUR 42 10 0.1 28/09/2012 05/10/2012 21/06/2013 26/06/2013 EUR 35.53 1 0.00
C8805 NL0010274718 350,000 WARRANT  CALL Técnicas Reunidas SA EUR 46 10 0.1 28/09/2012 05/10/2012 21/06/2013 26/06/2013 EUR 35.53 1 0.00
C8787 NL0010274536 750,000 WARRANT  CALL Telefénica SA EUR 11.5 2 0.5 28/09/2012 05/10/2012 21/06/2013 26/06/2013 EUR 9.8 1 0.00
C8788 NL0010274544 750,000 WARRANT  CALL Telefénica SA EUR 12.5 2 0.5 28/09/2012 05/10/2012 21/06/2013 26/06/2013 EUR 9.8 1 0.00
C8790 NL0010274569 750,000 WARRANT  CALL Telefénica SA EUR 185 2 0.5 28/09/2012 05/10/2012 21/06/2013 26/06/2013 EUR 9.8 1 0.00
C8791 NL0010274577 750,000 WARRANT  CALL Telefénica SA EUR 14.5 2 0.5 28/09/2012 05/10/2012 21/06/2013 26/06/2013 EUR 9.8 1 0.00
D1383 NL0010341616 750,000 WARRANT  CALL Telefénica SA EUR 10.5 2 0.5 15/02/2013 25/02/2013 21/06/2013 26/06/2013 EUR 9.8 1 0.00
C8962 NL0010276283 500,000 WARRANT  CALL The Coca Cola Co uUsD 42 5 0.2 28/09/2012 05/10/2012 21/06/2013 26/06/2013  USD 39.76 1.318 0.00
C8964 NL0010276309 500,000 WARRANT  CALL The Coca Cola Co UsD 47 5 0.2 28/09/2012 05/10/2012 21/06/2013 26/06/2013  USD 39.76 1.318 0.00
C8966 NL0010276325 500,000 WARRANT  CALL The Coca Cola Co uUsD 52 5 0.2 28/09/2012 05/10/2012 21/06/2013 26/06/2013  USD 39.76 1.318 0.00
C9028 NL0010276945 500,000 WARRANT  CALL Total SA EUR 45 10 0.1 28/09/2012 05/10/2012 21/06/2013 26/06/2013 EUR  36.505 1 0.00
D1600 NL0010391934 500,000 WARRANT  CALL Total SA EUR 40 10 0.1 15/02/2013 25/02/2013 21/06/2013 26/06/2013 EUR  36.505 1 0.00
C9032 NL0010276986 500,000 WARRANT  CALL Wal-Mart Stores Inc UsD 76 4 0.25 28/09/2012 05/10/2012 21/06/2013 26/06/2013  USD 73.51 1.318 0.00
C9034 NL0010277000 500,000 WARRANT  CALL Wal-Mart Stores Inc uUsD 84 4 0.25 28/09/2012 05/10/2012 21/06/2013 26/06/2013  USD 73.51 1.318 0.00
C9036 NL0010277026 500,000 WARRANT  CALL Wal-Mart Stores Inc UsD 92 4 0.25 28/09/2012 05/10/2012 21/06/2013 26/06/2013  USD 73.51 1.318 0.00
C8906 NL0010275723 350,000 WARRANT  CALL Walt Disney Co UsD 60 5 0.2 28/09/2012 05/10/2012 21/06/2013 26/06/2013  USD 62.73 1.318 0.41
C8807 NL0010274734 400,000 WARRANT  CALL Zeltia SA EUR 2 1 1 28/09/2012 05/10/2012 21/06/2013 26/06/2013 EUR 1.715 1 0.00
D1396 NL0010341749 400,000 WARRANT  CALL Zeltia SA EUR 15 1 1 15/02/2013 25/02/2013 21/06/2013 26/06/2013 EUR 1.715 1 0.22
P0215 NL0010338570 750,000 TURBO PRO CALL IBEX 35® Index EUR 7550 7550 1000 0.001 08/02/2013 21/02/2013 21/06/2013 26/06/2013 EUR  7718.6 1 0.17
P0225 NL0010393161 750,000 TURBO PRO CALL IBEX 35® Index EUR 8550 8550 Nsli‘:r‘;;zo 1000 0.001 06/03/2013 14/03/2013 21/06/2013 26/06/2013 EUR  7718.6 1 0.00
P0223 NL0010338653 750,000 TURBOPRO PUT IBEX 35® Index EUR 8750 8750 1000 0.001 08/02/2013 21/02/2013 21/06/2013 26/06/2013 EUR  7718.6 1 1.03
P0226 NL0010393179 750,000 TURBO PRO PUT IBEX 35® Index EUR 7550 7550 Knock-in 1000 0.001 06/03/2013 14/03/2013 21/06/2013 26/06/2013 EUR  7718.6 1 0.00
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Tamafio Activo Precio de Barrera Knock-In Fecha de Fecha de Fecha de Fecha de Precio de Tipo de Importe de
SIBE ISIN Emisién Producto Tipo Subyacente Ejercicio Knock-Out Status Paridad  Ratio Emisién Admisién Vencimiento  Liquidacién Liquidacién Cambio Aplicable  Liquidacién (EUR)
P0227  NL0010393187 750,000 TURBOPRO PUT IBEX 35® Index EUR 7750 7750 Ng'l\oc‘ikl ;Zo 1000 0.001  06/03/2013  14/03/2013  21/06/2013  26/06/2013 EUR  7718.6 1 0.00
P0228  NL0010393195 750,000 TURBOPRO PUT IBEX 35® Index EUR 7950 7950 Nsr:::ik/ ;Zo 1000 0.001  06/03/2013  14/03/2013  21/06/2013  26/06/2013 EUR  7718.6 1 0.00
55639  NL0010393229 750,000 ~ TURBO  CALL  Banco Bilbao Vizcaya ArgentariaSA.  EUR 6 6 2 05  06/03/2013  14/03/2013  21/06/2013  26/06/2013 EUR  6.343 1 017
55587  NL0010338679 750,000 ~ TURBO  PUT  Banco Bilbao Vizcaya ArgentariaSA. EUR 85 85 2 05  08/02/2013  21/02/2013  21/06/2013  26/06/2013 EUR  6.343 1 1.08
55643  NL0010393260 750,000 ~ TURBO  PUT  Banco Bilbao Vizcaya ArgentariaSA.  EUR 8 8 2 05  06/03/2013  05/04/2013  21/06/2013  26/06/2013 EUR  6.343 1 0.83
55644  NL0010393278 750,000 ~ TURBO  PUT  Banco Bilbao Vizcaya ArgentariaSA.  EUR 9 9 2 05  06/03/2013  14/03/2013  21/06/2013  26/06/2013 EUR  6.343 1 1.33
55652  NL0010393351 750,000  TURBO  CALL Banco Santander SA EUR 4 4 2 05  06/03/2013  14/03/2013  21/06/2013  26/06/2013 EUR  4.958 1 0.48
55653  NL0010393369 750,000  TURBO  CALL Banco Santander SA EUR 45 45 2 05  06/03/2013  14/03/2013  21/06/2013  26/06/2013 EUR  4.958 1 0.23
55658  NL0010393419 750,000 TURBO  PUT Banco Santander SA EUR 6 6 2 05  06/03/2013  17/05/2013  21/06/2013  26/06/2013 EUR  4.958 1 0.52
55659  NL0010393427 750,000  TURBO  PUT Banco Santander SA EUR 65 65 2 05  06/03/2013  05/04/2013  21/06/2013  26/06/2013 EUR  4.958 1 0.77
55660  NL0010393435 750,000  TURBO  PUT Banco Santander SA EUR 7 7 2 05  06/03/2013  14/03/2013  21/06/2013  26/06/2013 EUR  4.958 1 1.02
55661  NL0010393443 750,000  TURBO  PUT Banco Santander SA EUR 75 75 2 05 06032013  14/03/2013  21/06/2013  26/06/2013 EUR  4.958 1 1.27
55548  NLO010278032 500,000  TURBO  CALL 11POde Cambio EUR/USD (expresadoen o 5, 1.22 0.1 10 10/12/2012  21/12/2012  21/06/2013  26/06/2013 USD  1.318 1.318 0.74
nimero de ddlares USA por 1 EURO)
555490  NLO010278040 500,000  TURBO  CALL 11POde Cambio EUR/USD (expresadoen ;o ) g 1.26 0.1 10 10/12/2012  21/12/2012  21/06/2013  26/06/2013 USD  1.318 1.318 0.44
numero de ddlares USA por 1 EURO)
55555  NL0010337994 500,000  TURBO PUT Tizzﬂiz{gz:b;glgzzl b’:’z ;eoxrpl'e;j;‘(’;" UsD  1.38 1.38 0.1 10 10/12/2012  21/12/2012  21/06/2013  26/06/2013 USD  1.318 1.318 0.47
55556 NL0010338000 500,000  TURBO PUT Tizzﬂizrgzrzb(jglgz? SSE ’(Jeoxrpl'e;j;‘(’))e" USD 142 1.42 0.1 10 10/12/2012  21/12/2012  21/06/2013  26/06/2013 USD  1.318 1.318 0.77
55595  NL0010338752 500,000  TURBO PUT Tizzﬂiz{gz:b;glgzzl b’:’z ;eoxrpl'e;j;‘(’;" uUsb 14 14 0.1 10 08/02/2013  21/02/2013  21/06/2013  26/06/2013 USD  1.318 1.318 0.62
55574  NL0010338182 500,000  TURBO  PUT ORO (1 onza troy) USD 1750 1750 100 001  10/12/2012  21/12/2012  21/06/2013  26/06/2013 USD  1295.25 1.318 3.45
55575  NL0010338190 500,000  TURBO  PUT ORO (1 onza troy) USD 1800 1800 100 001  10/12/2012  21/12/2012  21/06/2013  26/06/2013 USD  1295.25 1.318 3.83
55576  NL0010338208 500,000  TURBO  PUT ORO (1 onza troy) USD 1850 1850 100 001  10/12/2012  21/12/2012  21/06/2013  26/06/2013 USD  1295.25 1.318 421
55626  NL0010393039 750,000  TURBO  CALL IBEX 35® Index EUR 7200 7200 1000  0.001  06/03/2013  14/03/2013  21/06/2013  26/06/2013 EUR  7718.6 1 0.52
55627  NL0010393047 750,000  TURBO  CALL IBEX 35® Index EUR 7400 7400 1000 0.001  06/03/2013  14/03/2013  21/06/2013  26/06/2013 EUR  7718.6 1 0.32
55635  NL0010393120 750,000  TURBO  PUT IBEX 35® Index EUR 9000 9000 1000 0.001  06/03/2013  14/03/2013  21/06/2013  26/06/2013 EUR  7718.6 1 1.28
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Tamafio Activo Precio de Barrera Knock-In Fecha de Fecha de Fecha de Fecha de Precio de Tipo de Importe de
SIBE ISIN Emisién Producto Tipo Subyacente Ejercicio Knock-Out Status Paridad  Ratio Emisién Admisién Vencimiento  Liquidacién Liquidacién Cambio Aplicable  Liquidacién (EUR)
55636 NL0010393138 750,000 TURBO PUT IBEX 35® Index EUR 9200 9200 1000 0.001 06/03/2013 14/03/2013 21/06/2013 26/06/2013 EUR 7718.6 1 1.48
55637 NL0010393146 750,000 TURBO PUT IBEX 35® Index EUR 9400 9400 1000 0.001 06/03/2013 14/03/2013 21/06/2013 26/06/2013 EUR 7718.6 1 1.68
55645 NL0010393286 400,000 TURBO CALL Industria de Disefio Textil SA (Inditex SA) EUR 85 85 20 0.05 06/03/2013 17/05/2013 21/06/2013 26/06/2013 EUR 92.72 1 0.39
55646 NL0010393294 400,000 TURBO CALL Industria de Disefio Textil SA (Inditex SA) EUR 90 90 20 0.05 06/03/2013 14/03/2013 21/06/2013 26/06/2013 EUR 92.72 1 0.14
55590 NL0010338703 400,000 TURBO PUT Industria de Disefio Textil SA (Inditex SA) EUR 110 110 20 0.05 08/02/2013 21/02/2013 21/06/2013 26/06/2013 EUR 92.72 1 0.86
55650 NL0010393336 400,000 TURBO PUT Industria de Disefio Textil SA (Inditex SA) EUR 115 115 20 0.05 06/03/2013 06/05/2013 21/06/2013 26/06/2013 EUR 92.72 1 111
55651 NL0010393344 400,000 TURBO PUT Industria de Disefio Textil SA (Inditex SA) EUR 120 120 20 0.05 06/03/2013 14/03/2013 21/06/2013 26/06/2013 EUR 92.72 1 1.36
55563 NL0010338075 500,000 TURBO PUT PLATA (1 onza troy) UsD 32 32 10 0.1 10/12/2012 15/03/2013 21/06/2013 26/06/2013  USD 19.87 1.318 0.92
55564 NL0010338083 500,000 TURBO PUT PLATA (1 onza troy) UsbD 34 34 10 0.1 10/12/2012 21/12/2012 21/06/2013 26/06/2013  USD 19.87 1.318 1.07
55565 NL0010338091 500,000 TURBO PUT PLATA (1 onza troy) UsD 36 36 10 0.1 10/12/2012 21/12/2012 21/06/2013 26/06/2013  USD 19.87 1.318 1.22
55566 NL0010338109 500,000 TURBO PUT PLATA (1 onza troy) UsbD 38 38 10 0.1 10/12/2012 21/12/2012 21/06/2013 26/06/2013  USD 19.87 1.318 1.38
55664 NL0010393476 750,000 TURBO CALL Telefénica SA EUR 9 9 4 0.25 06/03/2013 14/03/2013 21/06/2013 26/06/2013 EUR 9.8 1 0.20
55665 NL0010393484 750,000 TURBO CALL Telefénica SA EUR 9.5 9.5 4 0.25 06/03/2013 14/03/2013 21/06/2013 26/06/2013 EUR 9.8 1 0.08
55670 NL0010393534 750,000 TURBO PUT Telefénica SA EUR 12 12 4 0.25 06/03/2013 14/03/2013 21/06/2013 26/06/2013 EUR 9.8 1 0.55
55671 NL0010393542 750,000 TURBO PUT Telefénica SA EUR 12,5 12.5 4 0.25 06/03/2013 14/03/2013 21/06/2013 26/06/2013 EUR 9.8 1 0.68
u0029 NL0010019386 100,000 BONUS CAP adidas AG EUR 69.5 47.2 1 1 23/02/2012 05/03/2012 21/06/2013 26/06/2013 EUR 78.75 1 69.50
Nivel de
u0037 NL0010019584 200,000 BONUS CAP Arcelor Mittal EUR 17.3 9.4 Barrera 1 1 13/04/2012 23/04/2012 21/06/2013 26/06/2013 EUR 8.741 1 8.74
alcanzado
Nivel de
u0033 NL0010019543 1,000,000 BONUS CAP Gamesa Corporacién Tecnolégica SA EUR 2.92 1.6 Barrera 1 1 13/04/2012 23/04/2012 21/06/2013 26/06/2013 EUR 3.823 1 2.92
alcanzado
U0030 NL0010019394 150,000 BONUS CAP Heineken NV EUR 44.7 31.8 1 1 23/02/2012 05/03/2012 21/06/2013 26/06/2013 EUR 49.42 1 44.70
Nivel de
u0031 NL0010019402 1,000,000 BONUS CAP Iberdrola SA EUR 5.46 3.56 Barrera 1 1 23/02/2012 05/03/2012 21/06/2013 26/06/2013 EUR 4.029 1 4.03
alcanzado
Nivel de
u0032 NL0010019410 150,000 BONUS CAP Lloyds Banking Group Plc GBp 42.2 26.3 Barrera 0.01 100 23/02/2012 05/03/2012 21/06/2013 26/06/2013  GBp 61 0.8533 49.46
alcanzado
u0036 NL0010019576 500,000 BONUS CAP Mediaset Espafia Comunicacién S.A. EUR 4.82 2.6 1 1 13/04/2012 23/04/2012 21/06/2013 26/06/2013 EUR 6.299 1 4.82
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En Madrid, a 25 de Junio de 2013
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