Banesto Banco de Emisiones, 5.A,
Domicilio Social: Gean Via de Horialeza n” 3
28033 Madrid

C.LF. A-23-027274

Madrid, 20 de septiembre de 2010

Comision Nacional del Mercado de Valores
Mercados Primarios
Madrid

Muy Sres. nuestros:

En relacion con las emisiones de warrants realizadas por BANESTO BANCO DE EMISIONES, S.A.
al amparo del Folleto de Base inscrito en los registros oficiales de la Comision Nacional del Mercado
de Valores con fecha 30 de julio de 2009 sobre los subyacentes ABERTIS, ACERINOX, BANCO
POPULAR, BANCO SABADELL, BANCO SANTANDER, BBVA, FCC, FRANGCE TELECOM,
GAMESA, IBERDROLA, IBERDROLA RENOVABLES, IBEX 33, INDITEX, REPSOL, TELEFONICA,
ALCATEL, ALLIANZ, ARCELOR, BAYER, DEUTSCHE TELEKOM, DEUTSCHE BANK, E.ON AG,
ENEL, ING GROUP, NOKIA, SIEMENS y TOTAL FINA, con fecha de emision 5 de agosto de 2000 y
cuyas Condiciones Finales fueron inscritas en los registros de dicha Comisidn con fecha 13 de
agosto de 2009, por la presente les informamos de los Precios e Importes de Liquidacion Unitarios de

tales emisiones de warrants.

CODIGO ISIN SUBYACENTE | STRIKE | PO | vTo. | RaTIo %%'f_'gf LIQ%'T&E::%N ugfﬁgfg%N
ES0613540M00 | ABERTIS 14,00 | caLL |1709/2010 | 05 | Bosgo 13,7000 0,0000
ES0613540MP7 | ABERTIS 16,00 | CALL |17/09/2010 | 05 |Boso1 13,7000 0,0000
ES0613540MU7 | ABERTIS 11,00 | PUT 17092010 | o5 |Boves 13,7000 0,0000
ES0613540MX1 | ACERINOX 16,00 | CALL {17/09/2010 | 05 |Bosgs 13,1800 0,0000
ES0613540MY9 | ACERINOX 18,00 | GALL |17/09/2010 | 05 |Boso7 13,1800 0,0000
ES0613540ND1 | ACERINOX 13,00 | PUT |17/092010 | 05 |Bo7es 13,1800 0,0000
ES0613540PU0 | BANCO POPULAR 600 | CALL [17/09/2010 | 1 |Boss4 4,7490 0,0000
ES0613540PV8 | BANCO POPULAR 650 | CALL |1709/2010 | 1 |Bosss 4,7430 0,0000
ES0613540QA0 | BANCO POPULAR 450 | put |17oezot0 | 1 {mosis 4,7430 0,0000
ES0613540Q52 | BANCO SABADELL | 4,25 | CALL |17/09/2010 | 1 | Bosss 3,8320 0,0000
ES0613540QT0 | BANCO SABADELL 500 | cALL |170e2010 | 1 | Bos7o 3,8320 0,0000
ES0613540QY0 | BANCO SABADELL 325 | PUT |17imor2010 | 1 | Bos2s 3,8320 0,0000
ES0613540RB6 | BANCO SANTANDER | 9,50 | CALL |177092010 | 1 |Bos7s 9,6700 9,1700
ES0613540RC4 | BANCO SANTANDER | 10,50 | CALL |[17/09/2010 | 1 | Bosys 9,6700 0,0000
ES0613540RD2 | BANCO SANTANDER | 12,00 | CALL |17092010 | 1 |Bos77 9,6700 0,0000
ES0613540RK7 | BANCO SANTANDER | 800 | puT |17;09/2000 | 1 |Boszs 9,6700 £,0000
ES0613540RL5 | BANCO SANTANDER | 9,00 | PUT {47/09/2010 | 1 |Bos2g 9,6700 0,0000
ES0613540NG4 | BBVA S A, 10,00 | GALL 17092010 | 1 |Bosi12 10,0080 0,0050
ES0613540NH2 | BBVA S.A. 11,00 | CALL {17092010 | 1 | Bos13 10,0050 0,0000
ES0613540NI0 | BBVA S.A. 12,00 | CALL |17/08/2010 | 1 " |mos14 " | - 10,0050 - « ‘0,000
ES0613540NP5 | BBVA S.A. 800 | PUT |17/09/2010 | 1 |mover 10,0050 0,0000
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ES0613540NQ3 |BBVA S.A. 9,00 PUT | 17/09/2010 1 B0793 10,0050 06,0000
FOMENTO DE
CONSTRUCCIONES Y
ES0613540NV3 | CONTRATAS 26,00 CALL §17/08/2010 0.5 [BOB21 20,1500 0,0000
FOMENTO DE
CONSTRUCCIONES Y
ES0613540NW1 | CONTRATAS 30,00 CALL |17/08/2010 0.5 B0622 20,1500 0,0000
FOMENTO DE
CONSTRUCCIONES Y
ES06135400B3 | CONTRATAS 24,00 PUT |17/09/2010 0.5 |B0798 20,1500 0,0000
ES0613540UQ8 | FRANGE TELECOM 18,00 CALL [17/09/2010 0.2 B0741 16,2100 0.0000
ES0613540UR6 | FRANCE TELECOM 21,00 CALL |17/08/2010 0.2 [BO742 16,2100 0,0000
ES0613540UWS6 | FRANCE TELECOM 14,00 PUT 117/09/2010 0.2 B0a864 16,2100 0,0000
ES06135400E7 | GAMESA 10,00 CALL | 17/09/2010 0.5 [BDB27 5,3200 0,0000
ES08135400F4 | GAMESA 12,00 CALL | 17/09/2010 0,5 B0628 §,3290 0.0000
ES06135400K4 | GAMESA 8,00 PUT [17/09/20%0 0.5 | Bosoj 5,3290 1,3355
ES06135400N8 | IBERDROLA 6,00 CALL |17/08/2010 1 B0633 5,6160 0.0000
ES0613540006 | IBERDROLA 6,50 CALL 117/09/2010 1 B0634 5,6160 0,0000
ES06135400P3 | IBERDROLA 7,50 CALL | 17/09/2010 1 B0G35 86,6160 0.0000
ES06135400WS | IBERDROLA 5,00 PUT .17:I09.'2010 1 B08O04 56160 0,000
E506135400X7 | IBERDROLA 5,00 PUT | 17/08/2010 1 B080% 5,6160 0,3840
IBERDROLA
ES0613540PC8 | RENOVABLES 3,50 CALL | i7/09/2010 1 B0642 2,4910 0,0000
IBERDROLA
ES50613540PD6 | RENOVABLES 4,00 CALL [17/09/2010 1 B0643 2,4910 0,0000
IBERDROLA
ES0613540PI15 | RENOVABLES 2,75 PUT | 17/08/2010 1 Boa1o 2,4910 0,2550
ES0613540XB4 | IBEX 35 10.000,00 | CAL | 17/08/2010 | 0,002 |BO777 10.588,6000 1,1772
ES0613540XC2 | IBEX 35 11.000,00 | CALL [17/09/2010 | 0,002 |BO778 10.588,6000 0,0000
ES0613540XD0 |IBEX 35 12.000,00 | CALL | 17/09/2010 | ©,002 | BO779 10.588,6000 0,0000
ES0613540XK5 | IBEX 35 8.000,00 | PUT |17/09/2010 | 0.002 |Bo8a2 10.588,6000 0,0000
ES0613540XL3 | 1BEX 35 9.000,00 | PUT |17/09/2010 | 0,002 |B08S3 10.588,6000 0,0000
ES0613540PLY | INDITEX 55,00 CALL }17/09/2010 0,5 |B0&48 57,6100 1,3080
ES0613540PM7 | INDITEX €0,00 CALL | 17/09/2010 0,5 B0649 57,6100 0,0000
ES0613540PR6 | INDITEX 40,00 PUT |17/09/2010 0.5 1B0813 57,6100 0,0000
£50613540QD4 | REPSOL 17,00 CALL | 17/09/2010 1 BO660 18,5850 1,5850
ES0613540QF2 | REPSOL 19,00 CALL {17/09/2010 1 BGO661 18,5850 0,0000
ES0613540QF9 | REPSOL 21,00 CALL | 17/08/2010 1 BOB62" 17| "185850 " - 8,0000
ES0613540QM5 | REPSOL 15,00 PUT | 17/08/2010 1 B0B19 18,5850 0,0000
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ES06135400QN3 | REPSOL 16,00 PUT | 17/08/2010 i B0820 18,5850 0,0000
ES0613540RQ4 | TELEFONICA 17,00 CALL | 17/09/2010 1 80684 17,9500 0,9500
ES0613540RR2 | TELEFONICA 18,00 CALL |17/08/2010 1 B0685 17,8560 0,0000
ES0613540RS0 | TELEFONICA 21,00 CALL 117/09/2010 1 80686 17,9500 0,0000
ES0613540RZ5 | TELEFONICA 14,00 PUT | 17/09/2010 1 B0834 17.8500 0,0000
ES0613540SA6 | TELEFONICA 15,00 PUT |17/09/2010 1 80835 17,9500 0,0000
ES0613540SF5 | ALCATEL 2,50 CALL |17/08/2010 02 B0693 24,2180 0,0000
ES06135405G3 | ALCATEL 2,75 CALL |17/08/2010 0,2 B0694 2.2180 0.0000
ES06135405L3 | ALCATEL 2,00 PUT |[17/09/2010 0,2 B0840 2,2180 0,0000
ES0613540S07 | ALLIANZ, 95,00 CALL [ 17/08/2010 0,2 B0ESY 83,9200 0,0000
ES0613540SP4 | ALLIANZ 105,00 | CALL | 17/09/2010 0.2 B0700 83,9200 06,0000
ES06135405U4 | ALLIANZ 75,00 PUT | 17/08/2010 0,2 B0843 83,9200 0,0000
ES0813540VI3 | ARCELOR 32,00 CALL |17/09/2010 02 B0759 25,3150 0.0000
ES0613540VJ1 | ARCELOR 36,00 CALL | 17/09/2010 0.2 BO760 25,3150 0,0000
ES0613540V01 | ARCELOR 25,00 PUT 1 17/08/2010 0.2 B0873 25,3150 0.0000
ES0613540SX8 | BAYER 55,00 CALL |17/09/2010 0.2 BG705 51,0600 0,0000
ES06135405Y6 | BAYER 60,00 CALL | 17/09/2010 0.2 B0706 51,0600 0,0000
ES0613540TD8 | BAYER 43,00 PUT | 17/09/2010 0,2 | BOB4B 81,0600 0.0000
DEUTSCHE
ES0613540TP2 | TELEKOM 160,00 CALL j17/0%/2010 0.2 BO717 10,3300 0,0860
DEUTSCHE
ES0613540TQ0 | TELEKOM 11,50 CALL | 17/08/2010 0.2 |Bo718 10,3300 0.0000
DEUTSCHE
ES0613540TV0 | TELEKOM 8,00 PUT | 17/09/2010 0,2 B0a52 10,3300 0,0000
ES0613540TG1 | DEUTSCHE BANK 60,00 CALL |17/08/2010 0.2 [B0vN 46,1900 0,0000
ES0613540THY | DEUTSCHE BANK 70,00 CALL |17/08/2010 0.2 BO712 46,1900 0.0000
ES0613540TM9 | DEUTSCHE BANK 45,00 PUT | 17/09/2010 02 80849 46,1900 0,0000
ES0613540UH7 | E.ON AG 30,00 CALL |17/05/2010 0,2 B0729 21,6500 0,0000
ES0613540UI5 |[E.ON AG 33,00 CALL |17/09/2010 0.2 [BO730 21,6500 0,0000
ES0613540UN5 | E.ON AG 23,00 PUT | 17/08/2010 0,2 B0a58 21,6500 0,2700
ES0613540TY4 | ENEL 4,50 CALL | 17/09/2010 02 [BO723 3,8775 0,0000
ES0613540TZ1 | ENEL 5,00 CALL | 17/08/2010 0.2 B0724 3,8775 0,0060
| EAS.0613.5.)£(‘3UE4 ENEL 3,50 PUT 17!09)2010 g2 | 80655 3.8775 0,0000
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ESD613540U29 |ING GROUP 8,00 CALL [ 17/09/2010 02 |Bg7s3 7,6690 0,0000
ES0613540VAD |iNG GROUP 9,00 CALL | 17/0%2010 0,2 180754 7,6690 0.0000
ESD613540VF9 | ING GROUP 6,00 PUT [ 17/08/2010 6,2 BOg70 7,6690 80,0000
ES0613540VR4 | NOKIA 10,00 CALL |17/09/2010 0,2 BO765 7,6200 0,0000
ES0613540VS2 | nOKIA 11,50 GALL | 17/09/2010 0.2 BO766 7.6200 0,0000
ES0613540VX2 | NOKIA 8,00 PUT [17/08/201D 0,2 80876 7,6200 0,0%60
ES0613540WAB | SIEMENS 85,00 CALL {17/08/2010 0,2 BO771 77,1500 0,0000
ES0613540WB6 | SIEMENS 100,00 | CALL | 17/09/2010 0,2 BO772 77,1500 0,0000
ES0613540WGS5 | SIEMENS 70,00 PUT | 17/09/2010 0.2 BO879 77,1500 0.0000
ES0613540WJ9 | socieTE GENERALE 45,00 CALL | 17/09/2010 0,2 |1BO747 44,0000 0,0000
ES0613540WK7 SOCIETE GENERALE 55,00 CALL | 17/09/2010 0,2 B0748 44,0000 0,0000
ES0613540WP6 | SOCIETE GENERALE 35,00 PUT | 17/09/2010 0.2 B08s7 44,0000 0,0600
ES0613540WS0 | TOTAL FINA 46,00 CALL |17/09/2010 0.2 80735 37,8550 0,0000
ES0613540WT8 | TOTAL FINA §2,00 CALL [17/08/2010 0,2 BO736 37,8550 €,0000
ES0613540WY8 | roTAL FINA 36,00 PUT | 17/08/2010 0,2 B0as1 37,8550 0,0000

Para cualquier aclaracién que pudieran precisar en relacion con a présente comunicacion, rogamos
S€ pongan en contacto con D. Ignacio Garcia Garnacho (91-338.97.70)
fi




