Banesto Banco de Emistones, S.A.
Domicilie Social: Gran Via de Hortaleza ne 3
28033 Madrid

C.LF. A-28027274

Madrid, 19 de junio de 2012

Comision Nacional del NMercado 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 Comisién Nacional del Mercado
de Valores con fecha 30 de junio de 2011 sobre los subyacentes ACERINOX, BBVA, DEUTSCHE
BANK, FOMENTO DE CONSTRUCCIONES Y CONTRATAS, GAMESA, IBERDROLA, INDITEX,
BANCO POPULAR, REPSOL, BANCO SABADELL, BANCO SANTANDER, TELEFONICA, GAS
NATURAL, ALIANZ, BAYER, DEUSTCHE BANK, DETEUSCHE TELEKOM, FRANCE TELECOM,
ING GROUP, NOKIA, SIEMENS, SOCIETE GENERALE, IBEX 35, con fecha de emision 7 de julio de
2011 y cuyas Condiciones Finales fueron inscritas en los registros de dicha Comision con facha 19

de julio de 2011, por la presente les informamos de los Precios e Importes de Liquidacion Unitarios
de tales emisiones de warrants.
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Banesto Banco de Emisiones, 8.A.
Domicilio Social: Gran Via de Hortaleza nv 3

28033 Madrid
C.LF. A-28027274
CODKGO ISIN _SUBEYACENTE STRME | TIPD V10, | RATIO | C.BOLSA |F.LIQUIDACION | WMPORTE |
LIQUIDACION
ES0613540X23  [ACERINGX 1500 | CALL [ i5jum12] o6 [88347 E,0500 0,0000
ES0613540vA4 _|ACERINDX 1600 | CALL | 15pun12] 05 [B8248 B,0500 0,0000
ESDA13540vR2 [ACERINOX 11,00 PUT | 1512 05  [Pazeg §,0500 1,4750
ESOEIIS40YRG |HEVA S.A. 9,00 CALL | 15un12] 1 {Bsend 52510 10,0008
|ESD613540YY4  |BEVA S.A, 5,50 CALL | 15uni2] 1 |BA272 52510 ©,000G
ESDG13540Y21  |RAVA S.A. woe | CALL | 1Sunt2] 1 |BE373 52510 &, 0006
ES0613540ZA1 |BEVA B.A 1m0 [ call | 15jw2] 1 [BA37 525101 £,0000
ES061354078Y [BBVA S.A 1200 | cALL | 15juns2i 1 |Boa7s 52510 0.0000
ES06135407C7 [BEVA S.A. 7,00 PUY | 15fun2l 1 [BRYTE 53510 1,7490
ES0R13540ZD5 |BEVA S.A. 0,00 PUT | 15fum-12] 1 [BEx77 5,2510 2,7450
ES06135407N4 {FOMENTO DE CONSTRUCCIONES Y CONTRATAS | 2600 | CALL [ 154un12] 05  |Baze7 9,5080 10,0000
ES0613540702 [FOMENTO BE CONSTRUCCIONES Y CONTRATAS | 2800 | CALL | 15jun12| 05 iBAZeR 9,6080 D,0000
ESD5135407P8  (FOMENTO DE CONSTRUCCIONES ¥ CONTRATAS | 18,00 PUT i 14jun12| 05 jBezes 9,5080 40460
ES05135407Z8  |GAMESA B,00 CALL | 15juwm12] 1 Igmﬁ 1,4850 0.0000
ES0613567000  |GAMESA 1000 | cALL | 16junt2[ 1 |Sen0 1,4850 0.0000
ES50611557018_ |GAMESA 5,00 BUT | 15jun-12[ 1 [88301 1.4850 3,5450
ES0613857232  [IBERDROLA 6,50 CALL | 15jun12] 1 [s&aas 35010 0,0000
IBEADROLA 7,00 CALL | 15jus1a] 1 [Baaza 3501 10,0000
IBEROACLA 7,50 CALL | ¥5jun12] 1 [pa3es 36010 10,0000
IBEROROLA .00 CALL [ 15jun12] 1 ipaxes 301D 0,0000
BERDROLA B,50 Call | 15uni2[ 1 |Ba%ey 35010 0,0000
IBERDROLA 5,50 PUT | 15uni2] 1 |Baaes 3,5010 1,9050
ES0613557299  |IBERDROLA 5,00 PUT | 15jun-t2] 1 |BBaog 41,5010 24080
ES06135573%8 | Intiex 901 | CAL | 15jun12] 02006 |B8333 76,1000 3,2678
ES0613557406  |Inciox 8478 | CALL | 1512} 0,200 |BB34D 78,1000 2,2658
ESD613557414__ [Inditex 44,86 PUT | 15fun-12] 0.2008 [BA3A1 73,1000 0,5000
ESU513557638  |Banco Poputar 4,50 CALL | 15jun12] 1 fBaias 1,6310 0,8000
ES0513557646  |Banco Popular 5,00 CALL | 154un12] ¢ jBa3a4 1,6910 0.8000
ES0613557653  jBanco Popular 550 CALL | 15funaz| 3 1,6310 0,0000
ESU613567661 5,00 CALL § 15jun-12] 1 1,6310 0,0000
650 | CALL | 15jumi2| 1 16310 0,0000
3,50 PUT | 15jun12] 1 16310 1,609
[ESU613557685__|Banco Populor 4,00 PUT | 15jun12 1,6910 2,3000
ES0813557086  |Ropsel S.A 2400 | CALL | 15jun-12 12,6200 00,6000
|Repsot S.A 2500 | CALL | 15jm12 32,8200 0,6000
Ropsol 5.A. 26 00 CALL 15-4m-12 32,6200 40,0000
Ropsol S.A, 27,00 CALL 15-jun-12 12,6200 1 6000
ESO06135570F7  IRepso] S.A 29,00 CALL 15-jun- 12| 12,6200 10,0000
ES06135570G5 _|Repsal S5.A. 18,00 PUT | 15jun.32 12,8200 32,1500
ES06135570H3  |Repsol S.A. 21,00 PUT 15-jun-12 12,6200 4,1900
ES06135570R2 [BANCO SABADELL 3,02 CALL | 15jun-12 3,4200 £,0000
ES0613557050  |BANCO SABADELL 3,45 CALL | 15fw-12 1,4200 ©,0000
ESD6135570T0_ [BANCO SABADELL 2,59 PUT | 15jun12 1,4200 ,3558
ESD5135571P4 [BANCO SANTANDER 9,00 catl | 15qumz] 1 4,5210 06,0000
ESU513557102 [BANCO SANTANDER 9,50 CALL | 15jun12] % 4,5210 0,0000
BANCO SANTANDER 1600 F CALL [ 15un12] 1 4,5210 0,0000
HANCD SANTANDER 1100 § calt § 15jun12] 1 48210 0,0000
ES06138671T6  |BANCO SANTANDER 1200 § CALL § 15jun-t2] 1 4,9210 0,0000
ES06135571U4 |BANCO SANTANDER 7,00 PUT_]_15jun12] 1 4,5350 2,0700
ES08135571V2 |BANCC SANTANDER B,00 PUT | t5jun-12] 1 4,990 3,0780
Telefonica S.A. 1700 [ CALL | 38ien12| 1 59,8910 0,000¢
Telsfonica S.A. 1808 | CALL | 18hm1a| 1 59,8910 00006
Telcfonica S.A. 19080 | CAtL | 15juni3] 3 9.8910 0,0000
ES06135572U7 | Taiefonica S.A 2000 | CAL | 15juntal 1 9.6910 0,0000
ES06135572V0_ | Telefoniza S.A. 2900 | calt [ 15junya 1 8,6910 0,0000
ES05135572N8 | Telefonlca S.A. 15,00 PUT | 15jur12] 1 9 6910 5,1050
ES0G135572%6 | Telefonlca S.A. 16,00 PUT_| 1512} 1 9 8910 56,1030
ES06138573T2 | Gos Natural 1200 | CALL | 45pme12] 1 9,3340 0,0000
ESD51355730U0 | Gas Naturat 1300 | CALL [ 154uni2] t IBpess 9,33d0 0,0000
ESD5135573v8 |Gas Natural o0 | catl [ 15hmiz] ¢ |Basan 9,340 10,0000
ESD5135573W6 [Gas Natural 1500 | Catl [ 15jun12] 1 [Ba4so 03340 D,0000
ESDA135573X4  {Gas Natural 1600 | CALL [ i5jun-12] 1 |BAd91 B 3340 D,0000
ESU6135573Y2  |Gos Nattsral 10,00 PUT j_15jun12[ 1 [Beasz 9,3340 0,5650
ES0613557328 | Gas Natural 1200 PUT | 15un12{ 1 [EB483 83340 26650
ESOA13557401  |ALLIANZ 10,00 | CALL | 35jun-12] 02 |[88503 74,1000 0,0000
ES0A135574Ke  [ALLIANZ 13000 | CALL | 35hm12] 02 la_asm 74,7000 0,0000
ESDG3S574LT  [ALLIANZ 50,00 PUT | 15un12] 02 |BES0S 74,7000 1,0600
ES0E135574VE  |BAYER eopo | call [ 15wn12| p2 |Bss1s 535100 0.0000
ESDS135574W4 |BAYER shar | CALL | 15junt2| 02 |BEsi6 53,5100 0,0000
EGDE135574X2 |BAYER . 44,00 PUT | 15juni2] 02 |Bas17 53,5100 0.0000
ES06135575H2 | Deustche Bank + . 45,00 CALL 15jun-12] 02 . |BBSIT 28 4800 49,0000
ES0813557510 | Dewstche Bank 5000 | CALL | 1512} 02 |BaSZ8 28,4600 00000
ES0&135575J8 | Dewstehe Bank 35,00 BLUT | 15un12] 0.2 |e85e9 28,4600 1,5040
ESU6138675T7 | Deteuscha Telekom 1200 | CALL | 15un13] 1 [Basag 8,120 10,0000
ESB8135575U5 | Deleusche Telekom 1300 | cAlL | 5jw12]  +  [BBS40 8,150 0,6000
ESDGE135575V3 | Deteusche Telekom 9,08 PUT 15-jure12 3 BB541 B,12350 0,8750
FRANCE TELECOM 1700 | cAl [ 15jun12] 1 jBassi 55010 00000
FRANCE TELECOM 1900 | catl [ 15jm-12] 1 |BaSs2 9 8010 10,0000
FRANCE TELECOM 14,00 PUT i 15jum2] 1 |BE5S3 9 801G 4,105
ING GROUP 168 | Calt | 15jen12] 1 |BESS3 4 5600 13,0000
ING GROUP 19,00 | CALE | 15jun12] 1 [BB5S4 4,9600 ©,0000
ING GROUP 7,00 PUT | s5juni2] 1 [BBssS 4.5600 20400
NCKIA 7,00 CALL | 150w=12] 1 |BBEE7S 1,8300 0,0000
NOKIA 5,00 CALL | 15juvt2] 1 [Besie 1,8300 D,0000
NOKLA 6,00 PUT_|_15junta]l 1 |BESTY 1,8300 4,6700
ESDE135677P1  |SIEMENS 10500 | CALL | 15jun-12] 02 [Base? 68,5300 0,0050
ESDB13857703 [SIEMENS 1500 | CALL | 15jun12] 02 |Bases 63,5300 0,0000
ESUS138877R7 _|SIEMENS 74,00 PUT | 15jun12] 02 |Bases 66,5500 1,4820
ES0613557889 _ jSOCIETE GENERALE s200 | cALL | 5pm12] p2 |Baso9 17,7800 D,0000
ES06135578C7 |SOCIETE GENERALE 5600 | CALL | 15pm13] 02 |BBS500 17,7800 0,0000
ES06135578D5 | SOCIETE GENERALE 38,00 PUT | 15um12] 02 (83601 17,7800 4,040
ES0&13567828  |IHEX 35 1050000 | calL | 15jun-12] 0,002 (peers £.719,0000 0,000
ESO813557A07 |IBEX 35 11.000,60 | CALL | 15jun-12] 0,002 |B8E24 6.719.0000 0,0000
IBEX 35 11.50060 | CALL | 15§un-12| Q007 |B8G25 6.719.0000 10,0000 .
IBEX 35 1200000 [ CALL | 154un-12| 0002 |BB5Z6 6.715,0000 0,0000
\BEX 35 12500005 CALL | 15wn-12] o2 |Beaa7 6.715,0000 01,0000
ES0613557848 |IBEX 35 0,500,00 | PUT [ 15-J4un32] 0002 [BBG2R 6.715,0000 25620 |
ES0613557A58 |IBEX 35 B500,00 | PUT | 15 Jun-12] D.002 |8B520 6.719,0000 55620
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Basnesto Bance de Emisiones, $.A.
Doimicilio Socinl: Gran Via de Hortaleza 0o 3
28033 Madrid

C.LT. A-28027274

Para cualqyier aclaracion que pudieran precisar en relacién con la presente comunicacion, rogamos
se pongan en contacto con D, Ignacio Garcla Garnacho (91-338.97.70).

D. José/Frangis el Razola
onsejo de Administracion
Banesto o de Emisiones, S.A.



