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BNP Paribas Arbitrage Issuance B.V.

EMISIONES DE WARRANTS CON
VENCIMIENTO 20/12/07
IMPORTES DE 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
ordenados de forma ascendente por su correspondiente codigo SIBE, asi como los Precios de
Liguidacion y Tipos de Cambio Aplicables utilizados para su célculo, tal y como se detalla en
las Condiciones Finales.
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BNP PARIBAS

Tamafo Activo Precio de Barrera Fecha de Fecha de Fecha de Fecha de Precio de Tipo de Importe de
SIBE ISIN Emision Producto Tipo Subyacente Ejercicio Knock-Out Paridad Ratio Emision Admision _ Vencimiento Liguidacion  Liquidacién Cambio Aplicable Liguidacion
67936 NL0000867430 1,500,000 WARRANT PUT Nikkei 225 Index JPY 15500 10 0.1 07/05/07 22/05/07 20/12/07 27/12/07 JPY 15,031.60 162.3 0.29
68959 NL0000868024 1,500,000 WARRANT PUT Nikkei 225 Index JPY 17500 10 0.1 13/07/07 03/08/07 20/12/07 27/12/07 JPY 15,031.60 162.3 1.52
67932 NL0000867398 1,500,000 WARRANT PUT Standard & Poors’ 500 Index USD 1300 100 0.01 07/05/07 22/05/07 20/12/07 27/12/07 USD 1,460.12 1.4349 0.00
68960 NL0000867869 1,500,000 WARRANT PUT Standard & Poors’ 500 Index USD 1450 100 0.01 13/07/07 03/08/07 20/12/07 27/12/07 USD 1,460.12 1.4349 0.00
67927 NL0000867349 1,500,000 WARRANT PUT DJ Euro STOXX 50 Index EUR 4100 200 0.005 07/05/07 22/05/07 20/12/07 27/12/07 EUR 4,314.70 1 0.00
68961 NL0000867877 1,500,000 WARRANT PUT DJ Euro STOXX 50 Index EUR 4400 200 0.005 13/07/07 03/08/07 20/12/07 27/12/07 EUR 4,314.70 1 0.43
67755 NL0000657435 1,000,000 WARRANT PUT Apple Inc usbD 75 20 0.05 07/05/07 22/05/07 20/12/07 27/12/07 USD 187.21 1.4349 0.00
68964 NL0000867901 1,000,000 WARRANT PUT Apple Inc usbD 120 20 0.05 13/07/07 03/08/07 20/12/07 27/12/07 USD 187.21 1.4349 0.00
68965 NL0000867919 1,000,000 WARRANT PUT Sociedad General de Aguas de Barcelona SA EUR 26 5 0.2 13/07/07 03/08/07 20/12/07 27/12/07 EUR  27.44 1 0.00
68967 NL0000867935 1,000,000 WARRANT PUT Altadis SA EUR 48 5 0.2 13/07/07 03/08/07 20/12/07 27/12/07 EUR  49.66 1 0.00
67768 NL0000865756 1,000,000 WARRANT PUT Alcatel-Lucent EUR 8 2 0.5 07/05/07 22/05/07 20/12/07 27/12/07 EUR 5.17 1 1.42
68970 NL0000867968 1,000,000 WARRANT PUT Alcatel-Lucent EUR 10 2 0.5 13/07/07 03/08/07 20/12/07 27/12/07 EUR 5.17 1 2.42
68972 NL0000867984 1,000,000 WARRANT PUT Acciona SA EUR 180 20 0.05 13/07/07 03/08/07 20/12/07 27/12/07 EUR 213.85 1 0.00
69550 NL0000869329 1,000,000 WARRANT PUT Acciona SA EUR 170 20 0.05 04/09/07 18/09/07 20/12/07 27/12/07 EUR 213.85 1 0.00
67782 NL0000865897 3,000,000 WARRANT PUT Banco Bilbao Vizcaya Argentaria SA EUR 17 2 0.5 07/05/07 22/05/07 20/12/07 27/12/07 EUR  16.59 1 0.21
69558 NL0000869402 3,000,000 WARRANT PUT Banco Bilbao Vizcaya Argentaria SA EUR 16 4 0.25 04/09/07 18/09/07 20/12/07 27/12/07 EUR  16.59 1 0.00
67786 NL0000865939 1,500,000 WARRANT PUT Bankinter SA EUR 11 1 1 07/05/07 22/05/07 20/12/07 27/12/07 EUR  12.95 1 0.00
68978 NL0000868040 1,500,000 WARRANT PUT Bankinter SA EUR 12.6 1 1 13/07/07 03/08/07 20/12/07 27/12/07 EUR  12.95 1 0.00
67794 NL0000866010 1,000,000 WARRANT PUT Cisco Systems Inc usD 24 5 0.2 07/05/07 22/05/07 20/12/07 27/12/07 USD  28.28 1.4349 0.00
68980 NL0000868065 1,000,000 WARRANT PUT Cisco Systems Inc usbD 27 5 0.2 13/07/07 03/08/07 20/12/07 27/12/07 USD  28.28 1.4349 0.00
69579 NL0000869618 1,000,000 WARRANT PUT Cisco Systems Inc usbD 29 5 0.2 04/09/07 18/09/07 20/12/07 27/12/07 USD  28.28 1.4349 0.10
67800 NL0000866077 1,000,000 WARRANT PUT Deutsche Telekom AG EUR 11.5 2 0.5 07/05/07 22/05/07 20/12/07 27/12/07 EUR  15.02 1 0.00
68981 NL0000868073 1,000,000 WARRANT PUT Deutsche Telekom AG EUR i3] 2 0.5 13/07/07 03/08/07 20/12/07 27/12/07 EUR  15.02 1 0.00
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BNP PARIBAS

Tamafo Activo Precio de Barrera Fecha de Fecha de Fecha de Fecha de Precio de Tipo de Importe de
SIBE ISIN Emision Producto Tipo Subyacente Ejercicio Knock-Out Paridad Ratio Emision Admision _ Vencimiento Liguidacion  Liquidacién Cambio Aplicable Liguidacion
67806  NL0000866135 1,000,000 WARRANT PUT European éi;’;::;icr\leefgﬁsa“d Space  gur o 5 0.2 07/05/07  22/05/07  20/12/07  27/12/007 EUR 22,52 1 0.00
68983  NL0000868099 1,000,000 WARRANT PUT SUCpeay éz:g;::;icr\lsef;’:;sa“d Space  pur o3 5 0.2 13/07/07  03/08/07  20/12/07  27/12/07 EUR 2252 1 0.10
79528  NLOOO0657146 2,000,000 WARRANT pur  Tipode Cambi"u';iRp/grlegS:‘O';‘e“’ dedolares ;g 45 0.1 10 26/01/07  13/02/07  20/12/07  27/12/07 USD  1.4349 1.4349 0.00
67944  NL0000867513 2,000,000 WARRANT pur  Tipode Cambi"u';l/iRp/grsf:Sr"‘O';‘em dedolares ,gn 33 0.05 20 07/05/07  22/05/07  20/12/07  27/12/07 USD  1.4349 1.4349 0.00
69032  NL0000868586 2,000,000 WARRANT pur  Tipode Cambi"u';iRp/grlegS:‘O';‘e“’ dedolares ;g 435 0.05 20 13/07/07  03/08/07  20/12/07  27/12/07 USD  1.4349 1.4349 0.00
67821  NL0000866283 1,000,000 WARRANT PUT France Telecom EUR 18 2 05 07/05/07  22/05/07  20/12/07  27/12/007 EUR  24.39 1 0.00
68987  NL0000868131 1,000,000 WARRANT PUT France Telecom EUR 195 2 05 13/07/07  03/08/07  20/12/07  27/12/07 EUR  24.39 1 0.00
69609  NL0000869915 1,000,000 WARRANT PUT France Telecom SA EUR 205 2 05 04/09/07  18/09/07  20/12/07  27/12/007 EUR  24.39 1 0.00
67827  NL0000866341 1,000,000 WARRANT PUT Gamesa Corporacion Tecnologica SA EUR 24 2 05 07/05/07  22/05/07  20/12/07  27/12007 EUR 31.24 1 0.00
68989  NL0000868156 1,000,000 WARRANT PUT Gamesa Corporacion Tecnologica SA EUR 26 2 05 13/07/07  03/08/07  20/12/07  27/12/07 EUR 3124 1 0.00
67832  NL0000866390 1,000,000 WARRANT PUT Google Inc USD 400 50 0.02 07/05/07  22/05/07  20/12/07  27/12/07 USD  689.69 1.4349 0.00
68991  NL0000868172 1,000,000 WARRANT PUT Google Inc USD 500 50 0.02 13/07/07  03/08/07  20/12/07  27/12/07 USD  689.69 1.4349 0.00
67838  NL0000866457 2,000,000 WARRANT PUT Iberdrola SA EUR 875 1.25 08 07/05/07  22/05/07  20/12/07  27/12/007 EUR  10.49 1 0.00
68996  NL0000868222 2,000,000 WARRANT PUT Iberdrola SA EUR 95 1.25 08 13/07/07  03/08/07  20/12/07  27/12/07 EUR  10.49 1 0.00
68998  NL0000868248 1,000,000 WARRANT PUT Iberia Lineas Aereas de Espana SA EUR 36 05 2 13/07/07  03/08/07  20/12/07  27/12/07 EUR  3.04 1 112
69633  NL0000870152 1,000,000 WARRANT PUT Iberia Lineas Aéreas de Espaia SA EUR 31 05 2 04/09/07  18/09/07  20/12/07  27/12007 EUR  3.04 1 0.12
69000  NL0000868263 1,000,000 WARRANT PUT Indra Sistemas EUR 175 2 05 13/07/07  03/08/07  20/12/07  27/12/07 EUR  18.11 1 0.00
67851  NL0000866580 1,000,000 WARRANT PUT Intel Corp Usb 20 2 05 07/05/07  22/05/07  20/12/07  27/12/07 USD  26.41 1.4349 0.00
69001  NL0000868271 1,000,000 WARRANT PUT Intel Corp uUsb 23 2 05 13/07/07  03/08/07  20/12/07  27/12/07 USD  26.41 1.4349 0.00
67857  NL0000866648 1,500,000 WARRANT PUT Industria de Disefio Textil SA (Inditex SA) EUR 41 5 0.2 07/05/07  22/05/07  20/12/07  27/12/007 EUR 42.34 1 0.00
69004  NL0O00868305 1,500,000 WARRANT PUT Industria de Disefio Textil SA (Inditex SA) ~EUR 43 5 0.2 13/07/07  03/08/07  20/12/07  27/12/07 EUR 4234 1 0.13
67865  NL0000866721 1,000,000 WARRANT PUT Microsoft Corp Usb 25 2 05 07/05/07  22/05/07  20/12/07  27/12/07 USD 3552 1.4349 0.00
69007  NL0000868339 1,000,000 WARRANT PUT Microsoft Corp uUsb 29 2 05 13/07/07  03/08/07  20/12/07  27/12/07 USD 3552 1.4349 0.00




47

48

49

50

51

52

53

54

55

56

57

58

59

60

61

62

w=i BNP PARIBAS
Tamafio Activo Precio de Barrera Fechade  Fechade Fechade  Fechade Precio de Tipo de Importe de
SIBE ISIN Emisi6n Producto Tipo Subyacente Ejercicio Knock-Out Paridad Ratio Emisién Admisién _ Vencimiento Liquidacién  Liquidacion Cambio Aplicable Liguidacion
67870 NL0000866770 1,000,000 WARRANT PUT Nokia Oyj EUR 16 2 0.5 07/05/07 22/05/07 20/12/07 27/12/07 EUR 25.96 1 0.00
69010 NL0000868362 1,000,000 WARRANT PUT Nokia Oyj EUR 19 2 0.5 13/07/07 03/08/07 20/12/07 27/12/07 EUR 25.96 1 0.00
69011 NL0000868370 1,000,000 WARRANT PUT Nokia Oyj EUR 20 2 0.5 13/07/07 03/08/07 20/12/07 27/12/07 EUR 25.96 1 0.00
69665 NL0000870475 1,000,000 WARRANT PUT Nokia Oyj EUR 21 5 0.2 04/09/07 18/09/07 20/12/07 27/12/07 EUR 25.96 1 0.00
67874 NL0000866812 1,500,000 WARRANT PUT Banco Popular Espanol SA EUR 13 2 0.5 07/05/07 22/05/07 20/12/07 27/12/07 EUR 11.66 1 0.67
67881 NL0000866887 2,000,000 WARRANT PUT Repsol YPF EUR 23 5 0.2 07/05/07 22/05/07 20/12/07 27/12/07 EUR 24.09 1 0.00
69017 NL0000868438 2,000,000 WARRANT PUT Repsol YPF EUR 28 5 0.2 13/07/07 03/08/07 20/12/07 27/12/07 EUR 24.09 1 0.78
67888 NL0000866952 3,000,000 WARRANT PUT Banco Santander EUR 13 2 0.5 07/05/07 22/05/07 20/12/07 27/12/07 EUR 14.45 1 0.00
69021 NL0000868479 1,000,000 WARRANT PUT Sogecable SA EUR 29 4 0.25 13/07/07 03/08/07 20/12/07 27/12/07 EUR 27.45 1 0.39
69690 NL0006046807 1,000,000 WARRANT PUT Sogecable SA EUR 26 4 0.25 04/09/07 18/09/07 20/12/07 27/12/07 EUR 27.45 1 0.00
67907 NL0000867141 3,000,000 WARRANT PUT Telefonica SA EUR 15.5 2 0.5 07/05/07 22/05/07 20/12/07 27/12/07 EUR 22.08 1 0.00
69706 NL0006046963 3,000,000 WARRANT PUT Telefénica SA EUR 17 2 0.5 04/09/07 18/09/07 20/12/07 27/12/07 EUR 22.08 1 0.00
67911 NL0000867182 1,000,000 WARRANT PUT Total SA EUR 50 5 0.2 07/05/07 22/05/07 20/12/07 27/12/07 EUR 55.25 1 0.00
69027 NL0000868537 1,000,000 WARRANT PUT Total SA EUR 58 5 0.2 13/07/07 03/08/07 20/12/07 27/12/07 EUR 55.25 1 0.55
69028 NL0000868545 1,000,000 WARRANT PUT Total SA EUR 60 5 0.2 13/07/07 03/08/07 20/12/07 27/12/07 EUR 55.25 1 0.95
67948 NL0000867554 2,000,000 WARRANT PUT ORO uUsD 650 50 0.02 07/05/07 22/05/07 20/12/07 27/12/07 USD  795.25 1.4349 0.00
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En Madrid, a 21 de Diciembre de 2007

El Emisor: BNP Paribas Arbitrage Issuance B.V.
P.p.:




