BNP PARIBAS

BNP Paribas Arbitrage Issuance B.V.

EMISIONES DE WARRANTSY TURBOS CON
VENCIMIENTO 19/06/09
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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BNP PARIBAS

Tamarfio Activo Precio de Fechade Fechade Fechade Fechade Precio de Tipo de Importe de
ISIN Emision Producto Tipo Subyacente Ejercicio Paridad Ratio Emision Admisién _ Vencimiento Liquidaciéon  Liquidacién Cambio Aplicable Liguidacion
A2536 NLO006548133 1,000,000 WARRANT CALL DAX Index EUR 4200 500 0.002 27/03/09 06/04/09 19/06/09 24/06/09 EUR 4841.23 1 1.28
98988 NL0006406928 1,000,000 WARRANT CALL DAX Index EUR 4600 500 0.002 26/11/08 08/12/08 19/06/09 24/06/09 EUR 4841.23 1 0.48
98991 NLO006406951 1,000,000 WARRANT CALL DAX Index EUR 5400 500 0.002 26/11/08 08/12/08 19/06/09 24/06/09 EUR 4841.23 1 0.00
98994 NL0006406985 1,000,000 WARRANT PUT DAX Index EUR 3200 500 0.002 26/11/08 08/12/08 19/06/09 24/06/09 EUR 4841.23 1 0.00
98996 NLO006407009 1,000,000 WARRANT PUT DAX Index EUR 3600 500 0.002 26/11/08 08/12/08 19/06/09 24/06/09 EUR 4841.23 1 0.00
53780 NL0006547721 1,500,000 TURBO CALL IBEX 35® Index EUR 4950 1000 0.001 26/02/09 10/03/09 19/06/09 24/06/09 EUR  9554.6 1 4.60
53781 NLO0006547739 1,500,000 TURBO CALL IBEX 35® Index EUR 5150 1000 0.001 26/02/09 10/03/09 19/06/09 24/06/09 EUR  9554.6 1 4.40
53782 NL0006547747 1,500,000 TURBO CALL IBEX 35® Index EUR 5350 1000 0.001 26/02/09 10/03/09 19/06/09 24/06/09 EUR  9554.6 1 4.20
53783 NLO006547754 1,500,000 TURBO CALL IBEX 35® Index EUR 5550 1000 0.001 26/02/09 10/03/09 19/06/09 24/06/09 EUR  9554.6 1 4.00
53784 NL0006547762 1,500,000 TURBO CALL IBEX 35® Index EUR 5750 1000 0.001 26/02/09 10/03/09 19/06/09 24/06/09 EUR  9554.6 1 3.80
53785 NLO0006547770 1,500,000 TURBO CALL IBEX 35® Index EUR 5950 1000 0.001 26/02/09 10/03/09 19/06/09 24/06/09 EUR  9554.6 1 3.60
53786 NL0006547788 1,500,000 TURBO CALL IBEX 35® Index EUR 6150 1000 0.001 26/02/09 10/03/09 19/06/09 24/06/09 EUR  9554.6 1 3.40
53716 NLO0006547085 1,500,000 TURBO CALL IBEX 35® Index EUR 6200 1000 0.001 16/01/09 28/01/09 19/06/09 24/06/09 EUR  9554.6 1 3.35
53787 NL0006547796 1,500,000 TURBO CALL IBEX 35® Index EUR 6350 1000 0.001 26/02/09 10/03/09 19/06/09 24/06/09 EUR  9554.6 1 3.20
53717 NLO0006547093 1,500,000 TURBO CALL IBEX 35® Index EUR 6400 1000 0.001 16/01/09 28/01/09 19/06/09 24/06/09 EUR  9554.6 1 3.15
53788 NL0006547804 1,500,000 TURBO CALL IBEX 35® Index EUR 6550 1000 0.001 26/02/09 10/03/09 19/06/09 24/06/09 EUR  9554.6 1 3.00
53718 NLO006547101 1,500,000 TURBO CALL IBEX 35® Index EUR 6600 1000 0.001 16/01/09 28/01/09 19/06/09 24/06/09 EUR  9554.6 1 2.95
53789 NL0006547812 1,500,000 TURBO CALL IBEX 35® Index EUR 6750 1000 0.001 26/02/09 10/03/09 19/06/09 24/06/09 EUR  9554.6 1 2.80
53733 NLO0006547259 1,500,000 TURBO PUT IBEX 35® Index EUR 9800 1000 0.001 16/01/09 28/01/09 19/06/09 24/06/09 EUR  9554.6 1 0.25
53734 NL0006547267 1,500,000 TURBO PUT IBEX 35® Index EUR 10000 1000 0.001 16/01/09 28/01/09 19/06/09 24/06/09 EUR  9554.6 1 0.45
53735 NL0006547275 1,500,000 TURBO PUT IBEX 35® Index EUR 10200 1000 0.001 16/01/09 28/01/09 19/06/09 24/06/09 EUR  9554.6 1 0.65
99000 NL0006407041 1,500,000 WARRANT CALL IBEX 35® Index EUR 8250 1000 0.001 26/11/08 08/12/08 19/06/09 24/06/09 EUR  9554.6 1 1.30
99002 NLO006407066 1,500,000 WARRANT CALL IBEX 35® Index EUR 8750 1000 0.001 26/11/08 08/12/08 19/06/09 24/06/09 EUR  9554.6 1 0.80
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BNP PARIBAS

Tamarfio Activo Precio de Fechade Fechade Fechade Fechade Precio de Tipo de Importe de
ISIN Emision Producto Tipo Subyacente Ejercicio Paridad Ratio Emision Admisién _ Vencimiento Liquidaciéon  Liquidacién Cambio Aplicable Liquidacion
99005 NLO006407090 1,500,000 WARRANT CALL IBEX 35® Index EUR 9250 1000 0.001 26/11/08 08/12/08 19/06/09 24/06/09 EUR  9554.6 1 0.30
99008 NL0006407124 1,500,000 WARRANT CALL IBEX 35® Index EUR 9750 1000 0.001 26/11/08 08/12/08 19/06/09 24/06/09 EUR  9554.6 1 0.00
99010 NLO006407140 1,500,000 WARRANT CALL IBEX 35® Index EUR 10250 1000 0.001 26/11/08 08/12/08 19/06/09 24/06/09 EUR  9554.6 1 0.00
95554 NL0006313876 1,500,000 WARRANT CALL IBEX 35® Index EUR 11750 1000 0.001 27/08/08 08/09/08 19/06/09 24/06/09 EUR  9554.6 1 0.00
95558 NLO006313918 1,500,000 WARRANT CALL IBEX 35® Index EUR 12750 1000 0.001 27/08/08 08/09/08 19/06/09 24/06/09 EUR  9554.6 1 0.00
95560 NL0006313934 1,500,000 WARRANT CALL IBEX 35® Index EUR 14250 1000 0.001 27/08/08 08/09/08 19/06/09 24/06/09 EUR  9554.6 1 0.00
99020 NLO006407249 1,500,000 WARRANT PUT IBEX 35® Index EUR 7250 1000 0.001 26/11/08 08/12/08 19/06/09 24/06/09 EUR  9554.6 1 0.00
A2542 NL0006548190 1,500,000 WARRANT PUT IBEX 35® Index EUR 7500 1000 0.001 27/03/09 06/04/09 19/06/09 24/06/09 EUR  9554.6 1 0.00
99022 NLO006407264 1,500,000 WARRANT PUT IBEX 35® Index EUR 7750 1000 0.001 26/11/08 08/12/08 19/06/09 24/06/09 EUR  9554.6 1 0.00
99025 NL0006407298 1,500,000 WARRANT PUT IBEX 35® Index EUR 8250 1000 0.001 26/11/08 08/12/08 19/06/09 24/06/09 EUR  9554.6 1 0.00
95564 NLO006313975 1,500,000 WARRANT PUT IBEX 35® Index EUR 9250 1000 0.001 27/08/08 08/09/08 19/06/09 24/06/09 EUR  9554.6 1 0.00
95569 NL0006314023 1,500,000 WARRANT PUT IBEX 35® Index EUR 10250 1000 0.001 27/08/08 08/09/08 19/06/09 24/06/09 EUR  9554.6 1 0.70
99042 NLO006542888 1,000,000 WARRANT CALL Standard & Poors’ 500 Index usb 850 100 0.01 26/11/08 08/12/08 19/06/09 24/06/09 USD  921.23 1.3932 0.51
99044 NL0006542904 1,000,000 WARRANT CALL Standard & Poors’ 500 Index usb 950 100 0.01 26/11/08 08/12/08 19/06/09 24/06/09 USD  921.23 1.3932 0.00
99046 NLO006542920 1,000,000 WARRANT CALL Standard & Poors’ 500 Index usb 1050 100 0.01 26/11/08 08/12/08 19/06/09 24/06/09 USD 921.23 1.3932 0.00
95585 NL0006314189 1,000,000 WARRANT CALL Standard & Poors’ 500 Index USD 1450 100 0.01 27/08/08 08/09/08 19/06/09 24/06/09 USD  921.23 1.3932 0.00
99052 NLO006542987 1,000,000 WARRANT PUT Standard & Poors’ 500 Index usb 750 100 0.01 26/11/08 08/12/08 19/06/09 24/06/09 USD  921.23 1.3932 0.00
99054 NL0006543001 1,000,000 WARRANT PUT Standard & Poors’ 500 Index usb 850 100 0.01 26/11/08 08/12/08 19/06/09 24/06/09 USD  921.23 1.3932 0.00
95586 NLO006314197 1,000,000 WARRANT PUT Standard & Poors’ 500 Index usb 1050 100 0.01 27/08/08 08/09/08 19/06/09 24/06/09 USD  921.23 1.3932 0.92
A2553 NL0006548307 1,000,000 WARRANT CALL Dow Jones Eurostoxx 50® Index EUR 2100 500 0.002 27/03/09 06/04/09 19/06/09 24/06/09 EUR 244254 1 0.69
99055 NLO006543019 1,000,000 WARRANT CALL Dow Jones Eurostoxx 50® Index EUR 2300 500 0.002 26/11/08 08/12/08 19/06/09 24/06/09 EUR 2442.54 1 0.29
99057 NL0006543035 1,000,000 WARRANT CALL Dow Jones Eurostoxx 50® Index EUR 2500 500 0.002 26/11/08 08/12/08 19/06/09 24/06/09 EUR 244254 1 0.00
99060 NLO006543068 1,000,000 WARRANT CALL Dow Jones Eurostoxx 50® Index EUR 2700 500 0.002 26/11/08 08/12/08 19/06/09 24/06/09 EUR 2442.54 1 0.00
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Tamarfio Activo Precio de Fechade Fechade Fechade Fechade Precio de Tipo de Importe de
ISIN Emision Producto Tipo Subyacente Ejercicio Paridad Ratio Emision Admisién _ Vencimiento Liquidaciéon  Liquidacién Cambio Aplicable Liquidacion
99061 NLO006543076 1,000,000 WARRANT CALL Dow Jones Eurostoxx 50® Index EUR 2900 500 0.002 26/11/08 08/12/08 19/06/09 24/06/09 EUR 2442.54 1 0.00
99067 NL0006543134 1,000,000 WARRANT PUT Dow Jones Eurostoxx 50® Index EUR 2100 500 0.002 26/11/08 08/12/08 19/06/09 24/06/09 EUR 244254 1 0.00
99069 NLO006543159 1,000,000 WARRANT PUT Dow Jones Eurostoxx 50® Index EUR 2300 500 0.002 26/11/08 08/12/08 19/06/09 24/06/09 EUR 2442.54 1 0.00
99071 NL0006543175 1,000,000 WARRANT PUT Dow Jones Eurostoxx 50® Index EUR 2500 500 0.002 26/11/08 08/12/08 19/06/09 24/06/09 EUR 244254 1 0.11
95594 NLO006314270 1,000,000 WARRANT PUT Dow Jones Eurostoxx 50® Index EUR 2700 500 0.002 27/08/08 08/09/08 19/06/09 24/06/09 EUR 2442.54 1 0.51
99072 NL0006543183 750,000 WARRANT CALL Apple Inc usb 85 20 0.05 26/11/08 08/12/08 19/06/09 24/06/09 USD  139.48 1.3932 1.96
99074 NL0006543209 750,000 WARRANT CALL Apple Inc usb 95 20 0.05 26/11/08 08/12/08 19/06/09 24/06/09 USD  139.48 1.3932 1.60
99076 NL0006543225 750,000 WARRANT CALL Apple Inc usb 105 20 0.05 26/11/08 08/12/08 19/06/09 24/06/09 USD  139.48 1.3932 1.24
99078 NL0006543241 750,000 WARRANT CALL Apple Inc usb 115 20 0.05 26/11/08 08/12/08 19/06/09 24/06/09 USD  139.48 1.3932 0.88
99084 NL0006543308 500,000 WARRANT CALL Abengoa SA EUR 10.5 5 0.2 26/11/08 08/12/08 19/06/09 24/06/09 EUR  16.79 1 1.26
99086 NL0006543324 500,000 WARRANT CALL Abengoa SA EUR 115 5] 0.2 26/11/08 08/12/08 19/06/09 24/06/09 EUR 16.79 1 1.06
99088 NL0006543340 500,000 WARRANT CALL Abengoa SA EUR 12,5 5 0.2 26/11/08 08/12/08 19/06/09 24/06/09 EUR  16.79 1 0.86
99090 NL0006543365 500,000 WARRANT CALL Abengoa SA EUR iLELs) 5] 0.2 26/11/08 08/12/08 19/06/09 24/06/09 EUR 16.79 1 0.66
99093 NL0006543399 500,000 WARRANT CALL  ACS Actividades de Construccion y Servicios SA EUR 29 5 0.2 26/11/08 08/12/08 19/06/09 24/06/09 EUR  36.22 1 1.44
99095 NL0006543415 500,000 WARRANT CALL  ACS Actividades de Construccion y Servicios SA EUR 31 5] 0.2 26/11/08 08/12/08 19/06/09 24/06/09 EUR 36.22 1 1.04
99096 NL0006543423 500,000 WARRANT CALL  ACS Actividades de Construccion y Servicios SA EUR 33 5 0.2 26/11/08 08/12/08 19/06/09 24/06/09 EUR  36.22 1 0.64
99097 NL0006543431 500,000 WARRANT CALL  ACS Actividades de Construccion y Servicios SA EUR 35 5] 0.2 26/11/08 08/12/08 19/06/09 24/06/09 EUR 36.22 1 0.24
99102 NL0006543480 750,000 WARRANT CALL Acerinox SA EUR 9.5 5 0.2 26/11/08 08/12/08 19/06/09 24/06/09 EUR  13.09 1 0.72
99104 NL0006543506 750,000 WARRANT CALL Acerinox SA EUR 10.5 5] 0.2 26/11/08 08/12/08 19/06/09 24/06/09 EUR 13.09 1 0.52
99106 NL0006543522 750,000 WARRANT CALL Acerinox SA EUR 115 5 0.2 26/11/08 08/12/08 19/06/09 24/06/09 EUR  13.09 1 0.32
99107 NL0006543530 750,000 WARRANT CALL Acerinox SA EUR 12.5 5] 0.2 26/11/08 08/12/08 19/06/09 24/06/09 EUR 13.09 1 0.12
99112 NL0006543589 750,000 WARRANT CALL Alcatel-Lucent EUR 2.2 1 1 26/11/08 08/12/08 19/06/09 24/06/09 EUR  1.936 1 0.00
99116 NLO006543621 1,000,000 WARRANT CALL Acciona SA EUR 65 50 0.02 26/11/08 08/12/08 19/06/09 24/06/09 EUR 87.1 1 0.44
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Tamarfio Activo Precio de Fechade Fechade Fechade Fechade Precio de Tipo de Importe de
ISIN Emision Producto Tipo Subyacente Ejercicio Paridad Ratio Emision Admisién _ Vencimiento Liquidaciéon  Liquidacién Cambio Aplicable Liquidacion
99118  NLOOO6543647 1,000,000 WARRANT  CALL Acciona SA EUR 75 50 0.02 26/11/08  08/12/08  19/06/09  24/06/09 EUR  87.1 1 0.24
99120  NLOO06543662 1,000,000 WARRANT  CALL Acciona SA EUR 85 50 0.02 26/11/08  08/12/08  19/06/09  24/06/09 EUR  87.1 1 0.04
A2577  NLOO06548547 500,000 WARRANT  CALL Avanzit SA EUR 075 1 1 27/03/09  06/04/09  19/06/09  24/06/09 EUR  0.87 1 0.12
99125  NLO006543712 1,000,000 WARRANT  CALL Avanzit SA EUR 1 09991  1.0009  26/11/08  08/12/08  19/06/09  24/06/09 EUR  0.87 1 0.00
99126  NLOO06543720 1,000,000 WARRANT  CALL Avanzit SA EUR 14 00991  1.0009  26/11/08  08/12/08  19/06/09  24/06/09 EUR  0.87 1 0.00
95634  NLO006314676 1,000,000 WARRANT  CALL Avanzit SA EUR 2 09991  1.0009  27/08/08  08/09/08  19/06/09  24/06/09 EUR  0.87 1 0.00
A2581  NLOOO6548588 1,000,000 WARRANT — CALL Banco Bilbao Vizcaya Argentaria S.A. EUR 65 2 05 27/03/09  06/04/09  19/06/09  24/06/09 EUR  8.635 1 1.07
99128  NLOO06543746 1,500,000 WARRANT  CALL Banco Bilbao Vizcaya Argentaria S.A. EUR 75 2 05 26/11/08  08/12/08  19/06/09  24/06/09 EUR  8.635 1 0.57
99130  NLOO06543761 1,500,000 WARRANT  CALL Banco Bilbao Vizcaya Argentaria S.A. EUR 85 2 05 26/11/08  08/12/08  19/06/09  24/06/09 EUR  8.635 1 0.07
99132  NLOO06543787 1,500,000 WARRANT  CALL Banco Bilbao Vizcaya Argentaria S.A. EUR 95 2 05 26/11/08  08/12/08  19/06/09  24/06/09 EUR  8.635 1 0.00
99133  NLOO06543795 1,500,000 WARRANT  CALL Banco Bilbao Vizcaya Argentaria S.A. EUR 105 2 05 26/11/08  08/12/08  19/06/09  24/06/09 EUR  8.635 1 0.00
A2585  NLO006548620 500,000 WARRANT  CALL Bankinter SA EUR  7.05  1.8812 05316  27/03/09  06/04/09  19/06/09  24/06/09 EUR  8.78 1 0.92
99140  NLOO06543860 1,500,000 WARRANT  CALL Bankinter SA EUR 752 18812 05316  26/11/08  08/12/08  19/06/09  24/06/09 EUR  8.78 1 0.67
99142  NLOO06543886 1,500,000 WARRANT  CALL Bankinter SA EUR 847 18812 05316  26/11/08  08/12/08  19/06/09  24/06/09 EUR  8.78 1 0.16
99144  NLOO06543902 1,500,000 WARRANT  CALL Bankinter SA EUR 941 18812 05316  26/11/08  08/12/08  19/06/09  24/06/09 EUR  8.78 1 0.00
99149  NLOO06543951 1,000,000 WARRANT  CALL Bolsas y Mercados Espafioles SA EUR 18 10 0.1 26/11/08  08/12/08  19/06/09  24/06/09 EUR 21 1 0.30
99151  NLOO06543977 1,000,000 WARRANT  CALL Bolsas y Mercados Espafioles SA EUR 20 10 0.1 26/11/08  08/12/08  19/06/09  24/06/09 EUR 21 1 0.10
99152  NLOO06543985 1,000,000 WARRANT  CALL Bolsas y Mercados Espafioles SA EUR 22 10 0.1 26/11/08  08/12/08  19/06/09  24/06/09 EUR 21 1 0.00
A2592  NLOOOG548695 250,000 WARRANT  CALL Cintra C°”ces;?gs:pdoertlzf;ies"umuras e fr 4 1 1 27/03/09  06/04/09 19/06/09  24/06/09 EUR  4.01 1 0.01
99157  NLO006544033 1,000,000 WARRANT  CALL Eiie CO”Ces;fgrf:pdo‘it'gf;:es"ucmras % trR 65 2 05 26/11/08  08/12/08  19/06/09  24/06/09 EUR  4.01 1 0.00
09158  NLOOOG544041 1,000,000 WARRANT  CALL Cintra C°”ces;?gs:pdoertlzf;ies"umuras e fur 75 2 05 26/11/08  08/12/08 19/06/09  24/06/09 EUR  4.01 1 0.00
99159  NLOO06544058 1,000,000 WARRANT  CALL Eiie CO”Ces;fgrf:pdo‘it'gf;:es"ucmras % tr 85 2 05 26/11/08  08/12/08  19/06/09  24/06/09 EUR  4.01 1 0.00
99162  NLOO06544082 750,000 WARRANT  CALL Cisco Systems Inc uUsD 17 5 0.2 26/11/08  08/12/08  19/06/09  24/06/09 USD  18.92 1.3932 0.28
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99164  NLOOO6544108 750,000 WARRANT  CALL Cisco Systems Inc UsD 19 5 0.2 26/11/08  08/12/08  19/06/09  24/06/09 USD  18.92 1.3932 0.00
09168  NLOO06544140 750,000 WARRANT  CALL Deutsche Telekom AG EUR 12 2 05 26/11/08  08/12/08  19/06/09  24/06/09 EUR  8.39 1 0.00
99169  NLOOO6544157 750,000 WARRANT  CALL Deutsche Telekom AG EUR 14 2 05 26/11/08  08/12/08  19/06/09  24/06/09 EUR  8.39 1 0.00
99171  NLOOOG544173 750,000 WARRANT  CALL European Aeronautic Defence and Space ¢, 1, 5 0.2 26/11/08  08/12/08  19/06/09  24/06/09 EUR  11.65 1 0.00
Company NV - EADS
99172  NLOOOG544181 750,000 WARRANT  CALL EREPEW ACEENIBDEEREE S gyn g 5 0.2 26/11/08  08/12/08 19/06/09  24/06/09 EUR  11.65 1 0.00
Company NV - EADS
99173  NLOO0G544199 750,000 WARRANT  CALL European Aeronautic Defence and Space ;5 14 5 0.2 26/11/08  08/12/08  19/06/09  24/06/09 EUR  11.65 1 0.00
Company NV - EADS
99176  NLOO06544223 1,000,000 WARRANT  CALL Ercros SA EUR 02 05 2 26/11/08  08/12/08  19/06/09  24/06/09 EUR  0.136 1 0.00
95681  NLO006404485 1,000,000 WARRANT  CALL Ercros SA EUR  0.25 05 2 27/08/08  08/09/08  19/06/09  24/06/09 EUR  0.136 1 0.00
A2597  NLOOO6548745 500,000 WARRANT  CALL Enagas SA EUR 125 5 0.2 27/03/09  06/04/09  19/06/09  24/06/09 EUR  13.05 1 0.11
099178  NLO006544249 1,000,000 WARRANT  CALL Enagas SA EUR 14 5 0.2 26/11/08  08/12/08  19/06/09  24/06/09 EUR  13.05 1 0.00
99180  NLOOO6544264 1,000,000 WARRANT  CALL Enagas SA EUR 16 5 0.2 26/11/08  08/12/08  19/06/09  24/06/09 EUR  13.05 1 0.00
99181  NLOO0G544272 1,000,000 WARRANT  CALL Enagas SA EUR 18 5 0.2 26/11/08  08/12/08  19/06/09  24/06/09 EUR  13.05 1 0.00
53672  NLOO06546640 1,000,000  TURBO ga  UEOCOENHD BURUED EELEDEND o  agg 0.1 10 26/11/08  08/12/08  19/06/09  24/06/09 USD  1.3932 13932 225
nGmero de USD por 1 EUR)
53673  NLO006546657 1,000,000  TURBO CALL  TipodeCambio EURIUSD (expresado como ;o g4 0.1 10 26/11/08  08/12/08  19/06/09  24/06/09 USD  1.3932 1.3032 2.10
namero de USD por 1 EUR)
53674  NLO006546665 1,000,000  TURBO g UOCOCIHDEIUED GUESTDEND (o qqp 0.1 10 26/11/08  08/12/08 19/06/09  24/06/09 USD  1.3932 1.3032 1.96
nGmero de USD por 1 EUR)
53675  NLO006546673 1,000,000  TURBO CALL  TlpodeCambio EUR/USD (expresado como oy 4 1y 0.1 10 26/11/08  08/12/08  19/06/09  24/06/09 USD  1.3932 1.3032 1.82
namero de USD por 1 EUR)
53676  NLO006546681 1,000,000  TURBO g UOCOCIHDEIRUED GUESTDEMND (o q43 0.1 10 26/11/08  08/12/08 19/06/09  24/06/09 USD  1.3932 1.3932 1.67
nGmero de USD por 1 EUR)
53736 NLO006547283 1,000,000  TURBO CALL  1ipodeCambio EUR/USD (expresado como ;o 4 47 0.1 10 16/01/09  28/01/09  19/06/09  24/06/09 USD  1.3932 1.3032 1.60
namero de USD por 1 EUR)
53677  NLO006546699 1,000,000  TURBO g COCOCIHDEIRUED GUESTIDEND (a4 0.1 10 26/11/08  08/12/08 19/06/09  24/06/09 USD  1.3932 1.3032 153
nimero de USD por 1 EUR)
53737  NLO006547291 1,000,000  TURBO CALL  TipodeCambio EURIUSD (expresadocomo oy 4 jq 0.1 10 16/01/09  28/01/09  19/06/09  24/06/09 USD  1.3932 1.3032 1.46
namero de USD por 1 EUR)
53678  NLO006546707 1,000,000  TURBO g UOCIHDEIRIED EUEDENE o ag 0.1 10 26/11/08  08/12/08 19/06/09  24/06/09 USD  1.3932 1.3032 1.39
nGmero de USD por 1 EUR)
53738 NLO006547309 1,000,000  TURBO CALL  1lpodeCambio EUR/USD (expresado como oy 4 5y 0.1 10 16/01/09  28/01/09  19/06/09  24/06/09 USD  1.3932 1.3032 131
namero de USD por 1 EUR)
53679  NLO006546715 1,000,000  TURBO g COCOCIHDEIRUED GUESTIDEND () a0 0.1 10 26/11/08  08/12/08 19/06/09  24/06/09 USD  1.3932 1.3032 1.24

nGmero de USD por 1 EUR)
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53730 NLO006547317 1,000,000  TURBO cALL  TipodeCambio EURIUSD (expresado como oy 4 55 0.1 10 16/01/09  28/01/09 19/06/09  24/06/09 USD  1.3932 1.3032 117
nGmero de USD por 1 EUR)

53680  NLO006546723 1,000,000  TURBO gayy,  COCRCILDEIRED GUESIREN0 oy  agm 0.1 10 26/11/08  08/12/08  19/06/09  24/06/09 USD  1.3932 1.3032 1.10
namero de USD por 1 EUR)

53750  NLOO06547424 1,000,000  TURBO PUT Tipo de Cambio EUR/USD (expresado como. ;o 44 0.1 10 16/01/09  28/01/09 19/06/09  24/06/09 USD  1.3932 1.3032 0.34
namero de USD por 1 EUR)

53751  NLO00G547432 1,000,000  TURBO PUT Ui Eo CGD BUNIED EREEIDED  mp  am 0.1 10 16/01/09  28/01/09  19/06/09  24/06/09 USD  1.3932 1.3032 0.48
namero de USD por 1 EUR)

99184  NLOOOG544306 1,000,000 WARRANT  CALL 1Podecambio BURMUSD (expresadocomo ;qp ) 5) 0.1 10 26/11/08  08/12/08 19/06/09  24/06/09 USD  1.3932 1.3032 1.24
nGmero de USD por 1 EUR)

99185  NLOOOG544314 1,000,000 WARRANT  CALL PO decambio EURMUSD (expresadocomo ;g og 0.1 10 26/11/08  08/12/08  19/06/09  24/06/09 USD  1.3932 1.3032 0.96
namero de USD por 1 EUR)

99187  NLOO0G6544330 1,000,000 WARRANT  CALL PO deCambio BURMUSD (expresadocomo ;qp 4 5 0.1 10 26/11/08  08/12/08 19/06/09  24/06/09 USD  1.3932 1.3032 0.67
ndmero de USD por 1 EUR)

99180  NLOO0G544355 1,000,000 WARRANT  CALL PO decambio EURMUSD (expresadocomo ;g 5, 0.1 10 26/11/08  08/12/08  19/06/09  24/06/09 USD  1.3932 1.3032 0.38
namero de USD por 1 EUR)

99101  NLOOOG544371 1,000,000 WARRANT  CALL PO decambio BURMUSD (expresadocomo ;qpn 4 g 0.1 10 26/11/08  08/12/08 19/06/09  24/06/09 USD  1.3932 1.3032 0.09
ndmero de USD por 1 EUR)

95691  NLOOOG404584 1,000,000 WARRANT  CALL PO decambio EURMUSD (expresadocomo ;g 4q 0.1 10 27/08/08  08/09/08  19/06/09  24/06/09 USD  1.3932 1.3032 0.00
namero de USD por 1 EUR)

88480  NLO006224883 1,000,000 WARRANT  CALL PO deCambio BURMUSD (expresadocomo ;qp g 0.1 10 13/02/08  26/02/08 19/06/09  24/06/09 USD  1.3932 1.3032 0.00
nGmero de USD por 1 EUR)

93540  NLOO06226532 1,000,000 WARRANT  CALL PO decambio EURMUSD (expresadocomo ;g ) gq 0.1 10 16/06/08  01/07/08  19/06/09  24/06/09 USD  1.3932 1.3032 0.00
namero de USD por 1 EUR)

88490  NLOO06224891 1,000,000 WARRANT  CALL 1iPo deCambio BURMUSD (expresadocomo ;qp 5 0.1 10 13/02/08  26/02/08 19/06/09  24/06/09 USD  1.3932 1.3032 0.00
ndmero de USD por 1 EUR)

A2601  NLOO06548786 250,000 WARRANT  CALL Faes Farma SA EUR 3 2 05 27/03/09  06/04/09  19/06/09  24/06/09 EUR  4.42 1 0.71

99204  NLOOO6544504 500,000 WARRANT  CALL Faes Farma SA EUR 4 17778 05625  26/11/08  08/12/08  19/06/09  24/06/09 EUR  4.42 1 0.24

95606  NLO006404634 500,000 WARRANT  CALL Faes Farma SA EUR 480 17778 05625  27/08/08  08/09/08  19/06/09  24/06/09 EUR  4.42 1 0.00

95698  NLOO06404659 500,000 WARRANT  CALL Faes Farma SA EUR 578 17778 05625  27/08/08  08/09/08  19/06/09  24/06/09 EUR  4.42 1 0.00

A2604  NLOO06548810 250,000 WARRANT  CALL  Fomento de Construccionesy Contratas SA EUR 23 10 0.1 27/03/09  06/04/09  19/06/09  24/06/09 EUR  27.15 1 0.42

99207  NLOOO6544538 500,000 WARRANT  CALL  Fomento de Construcciones y Contratas SA EUR 26 10 0.1 26/11/08  08/12/08  19/06/09  24/06/09 EUR  27.15 1 0.12

99209  NLOOO6544553 500,000 WARRANT  CALL  Fomento de Construccionesy Contratas SA EUR 28 10 0.1 26/11/08  08/12/08  19/06/09  24/06/09 EUR  27.15 1 0.00

99211  NLOOO6544579 500,000 WARRANT  CALL  Fomento de Construcciones y Contratas SA EUR 30 10 0.1 26/11/08  08/12/08  19/06/09  24/06/09 EUR  27.15 1 0.00

99213 NLOO06544595 500,000 WARRANT ~ CALL  Fomento de Construccionesy Contratas SA EUR 32 10 0.1 26/11/08  08/12/08  19/06/09  24/06/09 EUR  27.15 1 0.00

99214  NLOOO6544603 500,000 WARRANT  CALL  Fomento de Construcciones y Contratas SA EUR 34 10 0.1 26/11/08  08/12/08  19/06/09  24/06/09 EUR  27.15 1 0.00
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A2607 NL0006548844 250,000 WARRANT CALL Grupo Ferrovial SA EUR 19 10 0.1 27/03/09 06/04/09 19/06/09 24/06/09 EUR 21.25 1 0.23
99216 NL0006544629 500,000 WARRANT CALL Grupo Ferrovial SA EUR 21 10 0.1 26/11/08 08/12/08 19/06/09 24/06/09 EUR  21.25 1 0.03
99218 NL0006544645 500,000 WARRANT CALL Grupo Ferrovial SA EUR 23 10 0.1 26/11/08 08/12/08 19/06/09 24/06/09 EUR 21.25 1 0.00
99220 NL0006544660 500,000 WARRANT CALL Grupo Ferrovial SA EUR 25 10 0.1 26/11/08 08/12/08 19/06/09 24/06/09 EUR  21.25 1 0.00
99222 NL0006544686 750,000 WARRANT CALL France Telecom SA EUR 20 5] 0.2 26/11/08 08/12/08 19/06/09 24/06/09 EUR 16.25 1 0.00
99223 NL0006544694 750,000 WARRANT CALL France Telecom SA EUR 22 5 0.2 26/11/08 08/12/08 19/06/09 24/06/09 EUR  16.25 1 0.00
A2611 NL0006548885 750,000 WARRANT CALL Gamesa Corporacién Tecnolégica SA EUR 10 5] 0.2 27/03/09 06/04/09 19/06/09 24/06/09 EUR 14.04 1 0.81
99227 NL0006544736 1,000,000 WARRANT CALL Gamesa Corporacién Tecnoldégica SA EUR 13 5 0.2 26/11/08 08/12/08 19/06/09 24/06/09 EUR  14.04 1 0.21
99229 NLO006544751 1,000,000 WARRANT CALL Gamesa Corporacién Tecnolégica SA EUR 15 5] 0.2 26/11/08 08/12/08 19/06/09 24/06/09 EUR 14.04 1 0.00
A2616 NL0006548935 500,000 WARRANT CALL Gas Natural SDG SA EUR 10.5 5 0.2 27/03/09 06/04/09 19/06/09 24/06/09 EUR 1241 1 0.38
A2618 NL0006548950 500,000 WARRANT CALL Gas Natural SDG SA EUR 11 5] 0.2 27/03/09 06/04/09 19/06/09 24/06/09 EUR 12.41 1 0.28
99235 NL0006544819 500,000 WARRANT CALL Gas Natural SDG SA EUR  19.59 4.2581 0.2348 26/11/08 08/12/08 19/06/09 24/06/09 EUR 1241 1 0.00
99237 NL0006544835 500,000 WARRANT CALL Gas Natural SDG SA EUR 21.29 4.2581 0.2348 26/11/08 08/12/08 19/06/09 24/06/09 EUR 12.41 1 0.00
99239 NL0006544850 500,000 WARRANT CALL Gas Natural SDG SA EUR 24.7 4.2581 0.2348 26/11/08 08/12/08 19/06/09 24/06/09 EUR 1241 1 0.00
99243 NL0006544892 750,000 WARRANT CALL Google Inc usb 325 100 0.01 26/11/08 08/12/08 19/06/09 24/06/09 USD  420.09 1.3932 0.68
99245 NL0006544918 750,000 WARRANT CALL Google Inc usb 375 100 0.01 26/11/08 08/12/08 19/06/09 24/06/09 USD  420.09 1.3932 0.32
99246 NL0006544926 750,000 WARRANT CALL Google Inc usb 425 100 0.01 26/11/08 08/12/08 19/06/09 24/06/09 USD  420.09 1.3932 0.00
99250 NL0006544967 500,000 WARRANT CALL Grifols SA EUR 15 5 0.2 26/11/08 08/12/08 19/06/09 24/06/09 EUR  12.28 1 0.00
99252 NL0006544983 500,000 WARRANT CALL Grifols SA EUR 17 5] 0.2 26/11/08 08/12/08 19/06/09 24/06/09 EUR 12.28 1 0.00
99254 NL0006545006 1,500,000 WARRANT CALL Iberdrola SA EUR 5.75 2 0.5 26/11/08 08/12/08 19/06/09 24/06/09 EUR 5.63 1 0.00
99256 NLO006545022 1,500,000 WARRANT CALL Iberdrola SA EUR 6.25 2 0.5 26/11/08 08/12/08 19/06/09 24/06/09 EUR 5.63 1 0.00
99258 NL0006545048 1,500,000 WARRANT CALL Iberdrola SA EUR 6.75 2 0.5 26/11/08 08/12/08 19/06/09 24/06/09 EUR 5.63 1 0.00
99260 NLO006545063 1,500,000 WARRANT CALL Iberdrola SA EUR 7.75 2 0.5 26/11/08 08/12/08 19/06/09 24/06/09 EUR 5.63 1 0.00
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A2631 NL0009100296 750,000 WARRANT CALL Iberia Lineas Aéreas de Espafia SA EUR 1.7 1 1 27/03/09 06/04/09 19/06/09 24/06/09 EUR 1.505 1 0.00
99268 NL0006545147 1,000,000 WARRANT CALL Iberia Lineas Aéreas de Espafia SA EUR 2.1 1 1 26/11/08 08/12/08 19/06/09 24/06/09 EUR  1.505 1 0.00
99269 NLO006545154 1,000,000 WARRANT CALL Iberia Lineas Aéreas de Espafia SA EUR 2.3 1 1 26/11/08 08/12/08 19/06/09 24/06/09 EUR 1.505 1 0.00
99273 NL0006545196 250,000 WARRANT CALL Iberdrola Renovables SA EUR 2.8 1 1 26/11/08 08/12/08 19/06/09 24/06/09 EUR  3.195 1 0.40
99275 NL0006545212 250,000 WARRANT CALL Iberdrola Renovables SA EUR 3.2 1 1 26/11/08 08/12/08 19/06/09 24/06/09 EUR 3.195 1 0.00
99276 NL0006545220 500,000 WARRANT CALL Indra Sistemas SA EUR 16 2 0.5 26/11/08 08/12/08 19/06/09 24/06/09 EUR  14.99 1 0.00
99277 NL0006545238 500,000 WARRANT CALL Indra Sistemas SA EUR 17 2 0.5 26/11/08 08/12/08 19/06/09 24/06/09 EUR 14.99 1 0.00
99278 NL0006545246 500,000 WARRANT CALL Indra Sistemas SA EUR 19 2 0.5 26/11/08 08/12/08 19/06/09 24/06/09 EUR  14.99 1 0.00
99283 NL0006545295 750,000 WARRANT CALL Intel Corp usb 14 5 0.2 26/11/08 08/12/08 19/06/09 24/06/09 USD 16.01 1.3932 0.29
99285 NL0006545311 750,000 WARRANT CALL Intel Corp usb 16 5 0.2 26/11/08 08/12/08 19/06/09 24/06/09 USD  16.01 1.3932 0.00
99287 NLO006545337 1,500,000 WARRANT CALL Industria de Disefio Textil SA (Inditex SA) EUR 23 10 0.1 26/11/08 08/12/08 19/06/09 24/06/09 EUR 33.67 1 1.07
99289 NL0006545352 1,500,000 WARRANT CALL Industria de Disefio Textil SA (Inditex SA) EUR 25 10 0.1 26/11/08 08/12/08 19/06/09 24/06/09 EUR  33.67 1 0.87
99291 NLO006545378 1,500,000 WARRANT CALL Industria de Disefio Textil SA (Inditex SA) EUR 27 10 0.1 26/11/08 08/12/08 19/06/09 24/06/09 EUR 33.67 1 0.67
99292 NL0006545386 1,500,000 WARRANT CALL Industria de Disefio Textil SA (Inditex SA) EUR 29 10 0.1 26/11/08 08/12/08 19/06/09 24/06/09 EUR  33.67 1 0.47
95875 NLO006405433 1,000,000 WARRANT CALL Jazztel PLC EUR 0.24 0.5 2 27/08/08 08/09/08 19/06/09 24/06/09 EUR 0.314 1 0.15
A2658 NL0009100569 500,000 WARRANT CALL Mapfre SA EUR 1.8 1 1 27/03/09 06/04/09 19/06/09 24/06/09 EUR 2.32 1 0.52
99301 NLO006545477 1,000,000 WARRANT CALL Mapfre SA EUR 2.6 1 1 26/11/08 08/12/08 19/06/09 24/06/09 EUR 2.32 1 0.00
99302 NL0006545485 1,000,000 WARRANT CALL Mapfre SA EUR 2.8 1 1 26/11/08 08/12/08 19/06/09 24/06/09 EUR 2.32 1 0.00
99303 NLO006545493 1,000,000 WARRANT CALL Mapfre SA EUR 3 1 1 26/11/08 08/12/08 19/06/09 24/06/09 EUR 2.32 1 0.00
A2660 NL0009100585 750,000 WARRANT CALL Microsoft Corp usb 19 5 0.2 27/03/09 06/04/09 19/06/09 24/06/09 USD  24.07 1.3932 0.73
99305 NL0006545519 750,000 WARRANT CALL Microsoft Corp usb 21 5 0.2 26/11/08 08/12/08 19/06/09 24/06/09 USD 24.07 1.3932 0.44
99307 NL0006545535 750,000 WARRANT CALL Microsoft Corp usb 23 5 0.2 26/11/08 08/12/08 19/06/09 24/06/09 USD  24.07 1.3932 0.15
99308 NL0006545543 750,000 WARRANT CALL Microsoft Corp usb 25 5 0.2 26/11/08 08/12/08 19/06/09 24/06/09 USD 24.07 1.3932 0.00
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09313  NLOOOB545592 250,000 WARRANT  CALL NH Hoteles SA EUR 55 5 0.2 26/11/08  08/12/08  19/06/09  24/06/09 EUR  3.79 1 0.00
A2663  NLO009100619 750,000 WARRANT  CALL Banco Popular Espafiol SA EUR 475 2 05 27/03/09  06/04/09  19/06/09  24/06/09 EUR  6.19 1 0.72
09315  NLOOOG545618 1,500,000 WARRANT  CALL Banco Popular Espafiol SA EUR 6 2 05 26/11/08  08/12/08  19/06/09  24/06/09 EUR  6.19 1 0.10
99316  NLOO0B545626 1,500,000 WARRANT  CALL Banco Popular Espafiol SA EUR 7 2 05 26/11/08  08/12/08  19/06/09  24/06/09 EUR  6.19 1 0.00
09317  NLOOOG545634 1,500,000 WARRANT  CALL Banco Popular Espafiol SA EUR 8 2 05 26/11/08  08/12/08  19/06/09  24/06/09 EUR  6.19 1 0.00
99320  NLOO0B545667 500,000 WARRANT  CALL Prosegur Compafiia de Seguridad SA EUR 22 10 0.1 26/11/08  08/12/08  19/06/09  24/06/09 EUR 2153 1 0.00
09323  NLOOOG545691 500,000 WARRANT  CALL Prosegur Compafiia de Seguridad SA EUR 26 10 0.1 26/11/08  08/12/08  19/06/09  24/06/09 EUR 2153 1 0.00
A2668  NLO009100668 750,000 WARRANT  CALL Repsol YPF EUR 13 5 0.2 27/03/09  06/04/09  19/06/09  24/06/09 EUR  15.92 1 0.58
A2670  NLOO09100684 750,000 WARRANT  CALL Repsol YPF EUR 14 5 0.2 27/03/09  06/04/09  19/06/09  24/06/09 EUR  15.92 1 0.38
99325  NLOO0B545717 1,500,000 WARRANT  CALL Repsol YPF EUR 15 5 0.2 26/11/08  08/12/08  19/06/09  24/06/09 EUR  15.92 1 0.18
09327  NLOOOG545733 1,500,000 WARRANT  CALL Repsol YPF EUR 17 5 0.2 26/11/08  08/12/08  19/06/09  24/06/09 EUR  15.92 1 0.00
09328  NLOO0B545741 1,500,000 WARRANT  CALL Repsol YPF EUR 19 5 0.2 26/11/08  08/12/08  19/06/09  24/06/09 EUR  15.92 1 0.00
09333  NLOOOG545790 1,500,000 WARRANT  CALL Banco Santander SA EUR 5 2 05 26/11/08  08/12/08  19/06/09  24/06/09 EUR  8.41 1 171
A2676  NLO009100742 750,000 WARRANT  CALL Banco Santander SA EUR 55 2 05 27/03/09  06/04/09  19/06/09  24/06/09 EUR  8.41 1 1.46
09335  NLOOOG545816 1,500,000 WARRANT  CALL Banco Santander SA EUR 6 2 05 26/11/08  08/12/08  19/06/09  24/06/09 EUR  8.41 1 121
99337  NLOO0G545832 1,500,000 WARRANT  CALL Banco Santander SA EUR 7 2 05 26/11/08  08/12/08  19/06/09  24/06/09 EUR  8.41 1 0.71
09339  NLOOOG545857 1,500,000 WARRANT  CALL Banco Santander SA EUR 8 2 05 26/11/08  08/12/08  19/06/09  24/06/09 EUR  8.41 1 0.21
95017  NLO006405854 1,500,000 WARRANT  CALL Banco Santander SA EUR 1305  1.8647 05363  27/08/08  08/09/08  19/06/09  24/06/09 EUR  8.41 1 0.00
09348  NLOOOG545949 750,000 WARRANT  CALL SoeChG] NEEIE] EEGES AIEEERES gy gg 2 05 26/11/08  08/12/08 19/06/09  24/06/09 EUR  0.865 1 0.00
Celulosa Espariola SA (SNIACE)
09349  NLOO0G545056 750,000 WARRANT  CALL Sociedad Nacional Industrias Aplicaciones o ,p ) 2 05 26/11/08  08/12/08  19/06/09  24/06/09 EUR  0.865 1 0.00
Celulosa Espafiola SA (SNIACE)
950927  NLOO0G405953 750,000 WARRANT  CALL SeIChG] DNEEIE] BEMEGES APIEEEERES gys a4 2 05 27/08/08  08/09/08  19/06/09  24/06/09 EUR  0.865 1 0.00
Celulosa Espariola SA (SNIACE)
A2683  NL0009100817 500,000 WARRANT  CALL Sol Melia SA EUR 225 4 0.25 27/03/09  06/04/09  19/06/09  24/06/09 EUR  4.22 1 0.49
99351  NLOOOG545972 500,000 WARRANT  CALL Sol Melia SA EUR 45 4 0.25 26/11/08  08/12/08  19/06/09  24/06/09 EUR  4.22 1 0.00
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A2685 NL0009100833 500,000 WARRANT CALL Sacyr Vallehermoso SA EUR 6 5 0.2 27/03/09 06/04/09 19/06/09 24/06/09 EUR 9.88 1 0.78
99354 NL0006546087 750,000 WARRANT CALL Sacyr Vallehermoso SA EUR 7 5 0.2 26/11/08 08/12/08 19/06/09 24/06/09 EUR 9.88 1 0.58
99356 NL0006546103 750,000 WARRANT CALL Sacyr Vallehermoso SA EUR 8 5 0.2 26/11/08 08/12/08 19/06/09 24/06/09 EUR 9.88 1 0.38
99358 NL0006546129 750,000 WARRANT CALL Sacyr Vallehermoso SA EUR 9 5 0.2 26/11/08 08/12/08 19/06/09 24/06/09 EUR 9.88 1 0.18
99360 NL0006546145 750,000 WARRANT CALL Sacyr Vallehermoso SA EUR 10 5 0.2 26/11/08 08/12/08 19/06/09 24/06/09 EUR 9.88 1 0.00
99362 NL0006546160 1,500,000 WARRANT CALL Telefénica SA EUR 15.5 2 0.5 26/11/08 08/12/08 19/06/09 24/06/09 EUR  15.57 1 0.04
99364 NLO006546186 1,500,000 WARRANT CALL Telefénica SA EUR 16.5 2 0.5 26/11/08 08/12/08 19/06/09 24/06/09 EUR 15.57 1 0.00
99365 NL0006546194 1,500,000 WARRANT CALL Telefénica SA EUR 17.5 2 0.5 26/11/08 08/12/08 19/06/09 24/06/09 EUR  15.57 1 0.00
99367 NLO006546210 1,500,000 WARRANT CALL Telefénica SA EUR 18.5 2 0.5 26/11/08 08/12/08 19/06/09 24/06/09 EUR 15.57 1 0.00
95945 NL0006406134 1,500,000 WARRANT CALL Telefénica SA EUR 19.5 2 0.5 27/08/08 08/09/08 19/06/09 24/06/09 EUR  15.57 1 0.00
53766 NLO0006547580 1,000,000 TURBO CALL ORO (1 onza troy) usb 725 100 0.01 16/01/09 28/01/09 19/06/09 24/06/09 USD  935.25 1.3932 1.51
53767 NL0006547598 1,000,000 TURBO CALL ORO (1 onzatroy) usb 750 100 0.01 16/01/09 28/01/09 19/06/09 24/06/09 USD  935.25 1.3932 1.33
53768 NLO0006547606 1,000,000 TURBO CALL ORO (1 onza troy) usb 775 100 0.01 16/01/09 28/01/09 19/06/09 24/06/09 USD  935.25 1.3932 1.15
53769 NL0006547614 1,000,000 TURBO CALL ORO (1 onzatroy) usb 800 100 0.01 16/01/09 28/01/09 19/06/09 24/06/09 USD  935.25 1.3932 0.97
53770 NLO006547622 1,000,000 TURBO CALL ORO (1 onza troy) usb 825 100 0.01 16/01/09 28/01/09 19/06/09 24/06/09 USD  935.25 1.3932 0.79
53771 NL0006547630 1,000,000 TURBO CALL ORO (1 onzatroy) usb 850 100 0.01 16/01/09 28/01/09 19/06/09 24/06/09 USD  935.25 1.3932 0.61
53778 NLO0006547705 1,000,000 TURBO PUT ORO (1 onza troy) usb 1025 100 0.01 16/01/09 28/01/09 19/06/09 24/06/09 USD  935.25 1.3932 0.64
53779 NL0006547713 1,000,000 TURBO PUT ORO (1 onzatroy) USD 1050 100 0.01 16/01/09 28/01/09 19/06/09 24/06/09 USD  935.25 1.3932 0.82
93725 NLO006313249 1,000,000 WARRANT CALL ORO (1 onza troy) usb 925 100 0.01 16/06/08 01/07/08 19/06/09 24/06/09 USD  935.25 1.3932 0.07
93726 NL0006313256 1,000,000 WARRANT CALL ORO (1 onzatroy) usb 975 100 0.01 16/06/08 01/07/08 19/06/09 24/06/09 USD  935.25 1.3932 0.00
93727 NLO006313264 1,000,000 WARRANT CALL ORO (1 onza troy) usb 1050 100 0.01 16/06/08 01/07/08 19/06/09 24/06/09 USD  935.25 1.3932 0.00
A2706 NL0009101062 250,000 WARRANT CALL Zeltia SA EUR 3 2 0.5 27/03/09 06/04/09 19/06/09 24/06/09 EUR 457 1 0.79
99383 NL0006546376 250,000 WARRANT CALL Zeltia SA EUR 3.5 2 0.5 26/11/08 08/12/08 19/06/09 24/06/09 EUR 4.57 1 0.54
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| Tamarfio Activo Precio de Fechade Fechade Fechade Fechade Precio de Tipo de Importe de
SIBE ISIN Emision Producto Tipo Subyacente Ejercicio Paridad Ratio Emision Admisién _ Vencimiento Liquidaciéon  Liquidacién Cambio Aplicable Liguidacion
231 99385 NL0006546392 250,000 WARRANT CALL Zeltia SA EUR 4 2 0.5 26/11/08 08/12/08 19/06/09 24/06/09 EUR 4.57 1 0.29
232 99387 NL0006546418 250,000 WARRANT CALL Zeltia SA EUR 45 2 0.5 26/11/08 08/12/08 19/06/09 24/06/09 EUR 457 1 0.04
233 99389 NLO0006546434 250,000 WARRANT CALL Zeltia SA EUR 5] 2 0.5 26/11/08 08/12/08 19/06/09 24/06/09 EUR 4.57 1 0.00
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En Madrid, a 22 de Junio de 2009

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