Banesto Banco de Emisiones, 8.A.

Domicilio Social; Gran Via de Hortaleza n” 3
28033 Madrid

C.LF, A-28-027274

Madrid, 19 de septiembre de 2011

Comision Nacional del Mercado de Valores
Mercados Primarios
Madricl

Muy Sres. nuestros:

En relacion con las emisiones de warrants realizadas por BANESTO BANCO DE EMISIONES, S.A.
al amparo def Folleto de Base inscrito en los registros oficiales de la Comision Nacional del Mercada
de Valores con fecha 30 de junio de 2011, con fecha de emision 7 de julio de 2011, y cuyas
Condiciones Finales fueron inscritas en los registros de dicha Comision con fecha 19 de julio de

2011, por la presente les informamos de los Precios e mportes de Liquidacion Unitarios de tales
emisiones de warrants:

-




Banecsto Banco de Emisiones, §.A.

Domicilio Social: Gran Via de Hortaleza a* 3
28033 Madrid

C.LF. A-28-027274

CODIGO 151N SUBYACENTE STRIKE TIPC Vi0. HATIO |C.DOLSA] P.LIQUIDACION § IMPOHRTE
LIQUIDACION
ESD613540X02 |ACERINOX 15,80 CALL | 16-5ep. 31 05 86238 g 3540 00800
ESD613540XRN  |ACEIRINOX 16,00 CALL | 6.5ep.11 05 B6230 4 1640 1.0000
lesnr.1354uxsz: ACERINGX 11,5 PUT | T6sepi1| G4 |BBG RN 0,100
ESO613540YC0 [BOVA S.A. 3,00 CALL §167sep1] [ T 5 9500 0.6000
ESO613540YD0 [BBVA SA. 9,50 CALL | 16-50p-11 | 06251 5 9500 00000
ESOG1I640YEE  [DOVA SA. 10,00 CALL | 1G-5ep-13 i 88252 5 5500 0,0000
ESO513640YF) [HDVA S.A, 10,50 CALL | 16-sep-11 i 88251 [ 00000
|ES0613540YG1_JOGVA SA. 11,00 CALL | 18ep. 11 y B354 i 3500 0.0000
|ESDG11540YHS |RAVA SA. 7,00 PUT [ M&-sep-11 i 88255 5 9500 1,0500
ESDG13540Yi7  |ABVA S.A. 0,50 PUT [ 6. 5ep-11 1 [TV % 9500 2,0500
ESDG135407EY  {FOMENTD OE CONS TRUCCIONES ¥ CONTRATAS 26,00 CALL [1&mep-t1] 05 |Boain 17.1000 11,0000
W]musnm DE CONSTRUCCIONES ¥ CONTRATAS 76,00 CALL | 16-sep 1] 0.6 |AB270 37 1000 10,0000
ESDG135402GE  {FOMENTO DE GONS TRUCCIONES Y CONTRATAS 18,00 PUT [ 165ep 11| 05 |Ru200 i7.1000 0,4 500
ES0613540Z07  |GAMESA 0,00 CALL [ 1G-sep 11 1 Q0280 35210 C.0000
ESO0613540ZR5 |GANESA 10,00 CALL { 1G-sep- 1 1 BEIY 1,520 0.0000
ES0613540253  |GAMESA [T PUT§ 1B.5ep-1y 1 [E]TEEF J5150 14790
ESO613557026  [IBEROROLA, 6, 50 CALL j 3G-sep-1} | Bu3n? 35,0230 0,0000
ES#613657034  |IBERDROLA, 1,60 CALL | 36-sep-13 i B6103 50330 0.0000
EST613657042  |IBERDROLA, 7,50 CALL | iG-sep-iy [ BU04 5 (a0 0.0000
ES0613557050  |IBERGROLA 1,60 CALL | 36%ep 1 1 B8305 5.0230 0,0600
ESOG13657067  [BERORGLA ii,50 CALL [ 1G-sep-i1 1 BI0G 50210 00600
{ESDG6135E7075  [[HENDROLA 5,50 PUT | 16.58p-11 1 |sa307 5,0230 0,4770
ES0613557081 (\BERDROLA 5,00 PUT | 16 5ep-11 1 BLI00 50330 09770
ESBE13557307  finai 0,00 CALL [1Gsep-11| 0.2 [BB3ad 62,0800 055960
ES0G13567315  |indilox BE,00 CALL | 1B-sep-11] D02 |BAIN G2 9800 0,0000
ES0611657323  |inditex A5 50 PUT [ 16-sep-11| 6.2 (Be33R G2 5500 0.0000
C50613557422  |Banco Popular 4,50 CALL 16-58p-11 4 HB342 34200 0.0000
ES{611557430  [Hanco Popular 3,04 CALL | 16-5ap-114 3 BB 3.4200 0,0000
ES0613557440 |Banico Popular £,50 CALL | 18.5ep-11 1 D644 31,4700 0.0000
ESD613557455  |Banco Popular 6,00 CALL | 16-sep-11 i BA345 3 4200 0,0000
ES0613557461  |Bance Popular G, 50 CALL | 16-5ep-11 i 83316 34200 £0000
ESON13557471  [Banco Popular 3,50 PUT [ 16-5e0-11 1 83347 3.4200 0,0800
ES0613557485  [Barco Popular 4,00 PUT | 16-50ep-11 1 BA3IR 34700 0,5800
[ESOBI3667703  [Repsol BA 24,00 CALL {16ep-11| 05 [BO370 187000 00000
ESUG13557711  [Repsol S.a 25,00 CALL 16-sep1i| 05 [BRan 19 7000 07,0000
ES0613557738  |Repsof 5.A 20,00 CALL [iB6sep13| 05  [BB37? 16 7600 00000
ESER13557737 _ |Repsol S.A. Zl 00 CALL | G-sepdf| 05 |BB373 157008 0.0000
ESOG12857745  |Repsal S.A 28,00 CALL [36sep-13j 85  |BBara VG.7800 0.0000
ESt613557752  |Repsol A, 19,00 PUT | i6-sep-13] 05 |BO37S 15,7600 00000
ESI13557760 }Ecslsul A 21,00 PUT [16-sep-11] 05 |Bnavs 16,7800 0,600
ESDNG13567011 " |[BANCO SABADELL 3,50 CALL | 16-nep-351 i 50394 2,5980 D.0000
ESDE135670/3  [BANCO SABADELL 4,00 CALL | 16-sap-11 i 80399 32,5860 00000
|ES0G135570K7 - |[BANCO SABADELL 1,00 PUT | 16-5ep-11 [ BE400 2,5800 0,4020
|ESDG1355700G |HANCO SANTANDER 9,00 CALL | 16-6ep-11 ] HE40 5,8200 0.0000
ES06135570V4  [BANCO SANTANDER 0,50 CALLC | 18-sep-1 1 BE411 5,4200 0,0000
ES0B1156570W2  |OANCO SANTANDER 10,0 CALL | 16.5ep-11 | BB412 5.9200 0,0000
ES06138570X0 IBANCD SANTANDER 10,50 CALL | 18-5ep11 [ BB413 5.8200 00000
ESO06135570Y8  |SANCD SANTANDER 11,00 CALL | 16-sep-11 1 BB414 5 85200 0,0000
ESOG136570Z5  |BANCH SANTANDER 7.0 FUT [ 18-5cp-11 i 86415 5,8300 41,0800
ES(6135571A6 |BANGD SANTANDER 0,00 PUT [ 18-5ep.31 1 BB416 5.9200 20800
ES(§135571W0_|Teicfonica 5.4, 17,00 CALL [16-5ep-11 f BB438 14,1000 0,0000
ESO61315571X0  |Telefonica 5.A. 10,00 CALL [ 16-sep-11 1 B84 14,1000 0,0000
ESDG135571Y6_ [Teicfonica 5.A. 10,00 CALL 116-5ep-11 [ BB440 14,1000 £.0000
ESDE135574Z3  [Telefonica S.A 20,00 CALL { 16-sep-11 § Badd1 14,1000 0.0000
ESOS135572A4  [Telclonica 5.A 21,00 CALL | iG-sep1t ¥ 88443 14,1000 0,0000
ESDE13557282  [Telefonica §.A. 15,00 PUT [ i6-5cp-13 i 03443 141000 0,9000
ESOE135572C0  [Telclonica S.A. 16,0 PUY [ i6-5ep13 i Baddd 14,1000 1,915
ESO6135572Y4  [Gas Natural 12,00 Call. | 16-58p.11 1 BHAES 12 5400 0,6400
ESOG13557221 iGus Haturai 13,00 CALL [ 1B-sep-i1 1 BB467 12,6400 0.0000
ESDE13557IA2  {Gas Natural 14,00 CALL | 16-50p-11 i ] 12 6400 00600
|[ESDG1I557380_ |Gas Hatwral 15,00 CALL | 16.5ep-11 1 BB469 12 6400 00000
ES06135573CH [Gas Nalural 16,00 CALL | 16.5ep-11 1 80470 12,6100 0.0000
ESIH1A557306 |Gas Naloral 10,00 PUT_ | 16-sep-11 1 88471 12 8400 00000
ES06135573E4  [Gas Natural 12,00 PUT | 1650011 [ iE_Igd?Z 12 6400 0,0600
ES06135574A0 [ALLIANZ, 1040 | CALL | 16-sep.11| U2 |[BB494 £6.5000 D.0000
ES0613557488|ALLIANZ 130,00 CALL [ 16-sep-11} 02  [AB4g5 66,5000 0.0000
ESO6135E74CE  |ALLIANZ B0,7H PUT | 16-5ep-11f 03 (BBAGS 56,5000 2,6200
ESO6135674M5 [BAYER 50,00 CALL | t6-5ep-11] 0,2  |BBS0G 18,5400 00000
ESG61I5574N3 |DAYER 60,00 CALL [ i6-seo-i1] 02 |BE507 19,5400 0.0000
ESDG1I557401 |BAYER 44,00 PUT | i6-sep-11] 0,2 |DB500 39 5400 0,6520
ESOE1)5574Y0  [Deusiche Bank 45,00 CALL ] i6-sep-11| 02 |BB510 75,1000 00006
ESDE1557427  [Drustche Bank 50,00 CALL ] 1G-sep-11|” 02 [BAs1G 25,1000 60,0000




" Banesto Banco de Emisioncs, S.A.
Domicilio Social: Gran Via de Hors:
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aleza n” 3

ESORIIESTSAT  |Ocustohe Dank % PUT ¢ 1Gsep 1] 62 TRgssg 35,1000 21000
ESOG11ESTSHE  Delrusche Telckom 12,00 CALL 16-5ep-11 1 Bi510 6.5010 8.0000
ESOG1IE575L4 Dreirusche Telckom — 13,00 CALL 16-500-91 1 LAY 8.5mn 0,000
ESDS13857EM2 T [Detousrhe Telekom 9, (K PUT 1 16-sep-11 y 88532 11,5010 4,4530
ESDG135575W1  [FRANGE TELECOM 17,00 CALL i6-50p-11] 1 Bas42 12,1050 D060
ESMG115575%% FRANCE TELECOM 19,40 CALL 1G-5ep-11 1 BB6543 13,3050 00000
ES06135575Y7  |FRANGE TELECOM 14,00 PUT 16-5ep-11 1 A5 12,1050 1,6950
ESO6115576 18 ING GROUP 1,00 GALL 16-sep-11 1 Biss4 53180 1.0000
ESOS11557606 |ING GROUP 11,0 CALL 1G-sep-11 i #5535 5,3380 0.4000
ESDETIGETOKA  [ING GROUP T,0 PUT 16-5ep-11 | 0555 53180 1,6820
ESO6135576U3 [NOKIA 7,00 CALL | iGsep 1 1 Basss 41,3520 0.0000
ES061315576V1  |NOKIA 9,0 CALL 16-sep-11 1 HB567 4,3620 0,0000
ESOG135576W |NOKIA 5,00 PUT 16-50p.11 1 BE5GA 4.3620 00,6200
ESO613 5577 GO SIEMENS 105,00 CaLL 16-sap-11 1,2 Bo5/ 70,0800 90,0000
ESOG13557THE SIEMENS 115,00 CALL 16-5ep-18 0.2 Baa7g 70,0600 0.4000
ESCE1I557716  |SIEMENS 74,00 PUT 16-5ep-11 02 345680 /0. oBeg 40,7840
ESO61355775% |SOCIETE GENERALE 52,00 CALL § 1G-5ep-1) 0.2 Dasgo 18,9600 0.0000
ES 0613557772 SDCIEE’E GENERALE 56,00 ALt 16-5ep- 11 02 48501 18,9500 0,0086
ES138577UT ISDCIETE GENERALE 30,00 PUT 16-sap-11 G2 805492 18,9600 38080
ESOG116570E lIBEX 35 10.500,00 CALL 16-5pp-11] 0902 BEG02 0.308 40 0.0000
E506115571F0 'IBEX J5 11.000,00 | oA 16-5ep-11 0,002 [BEGo] B8 388 40 a4oop
ES061355706Ga  [IBEX 35 11.500,00 | CALL i6-5ep-11] 0,002 " [G860q 0.388,40 0.0000
ESDMJES?EHE IBEX 35 1200080 CALL 18-5ep-11{ 0,002 [Bo6OS 9.368 40 0.0000
ESOG115657014 IIBEX 35 12.500,00 | TALL 16-5ep 1| 0,002 |Bacos 1.3088,40 80,0008
E50613557l].|2 IBEX 35 B.504,00 PUT 16-5ep- 111 D007 |naggT 4.3 ap 0,2232
ESDG1I5670RD IIEIEX RE 9.500,00" | PUT 6-5ep-1 0067 [RREDR 5.088 40 22217

Para cualquier aclaracion gue pudie
e pongan en chntacto con D, Ignaci

D. José Frandiscd Do
Presidente da| Cg

Banesto Banco/e

/é de Administracion
misiones, S.A.

ran precisar en relacion co
io Garcia Garnacho {

n la presente comuni
91-338.97.70),

Icacién, rogamos




