COMISION NACIONAL DEL MERCADO DE VALORES
Direccion General de Mercados
Paseo de la Castellana, 15
28046 Madrid

COMUNICACION DE HECHO RELEVANTE

98 BNP PARIBAS

NOTIFICA

| EVENTO EXTRAORDINARIO

ArcelorMittal realizard un Reverse Split 1x3.

Nombre Compaiiia:
Reuters:
Bloomberg:

ISIN:

Términos:
Fecha ExDate:
Split:

ArcelorMittal
ISPA.AS

MT NA
LU0323134006

18/05/2017
1x3 (1 accién nueva donde antes habia 3 viejas)



| EMISIONES AFECTADAS

Este evento extraordinario afectard a los siguientes instrumentos emitidos por BNP Paribas Arbitrage Issuance
B.V. sobre ArcelorMittal:

SIBE ISIN Producto Call/Put E‘;Zﬁ‘c‘:c‘lls Barrera | Paridad | Ratio VeFlf:ill‘ﬁigﬁm
| | U0221 | NLO011662135 | BONUS CAP EUR  3.56 1.68 | 0.7754 | 1.2897 | 15/12/2017
> | F8583 | NLO011960133 | WARRANT CALL | EUR 5.00 5 0.2 16/06/2017
5 | F8584 | NLO011960141 | WARRANT CALL | EUR 550 5 0.2 16/06/2017
4 | F8585 | NL0O011960158 | WARRANT CALL | EUR  6.00 5 0.2 16/06/2017
5 | F8588 | NLO011960182 | WARRANT CALL | EUR  6.50 5 0.2 16/06/2017
5 | F8591 | NLO011960216 | WARRANT CALL | EUR 7.00 5 0.2 16/06/2017
7 | F8592 | NL0012011704 | WARRANT | PUT EUR 450 5 0.2 16/06/2017
S | F8594 | NL0012011720 | WARRANT | PUT EUR  5.50 5 0.2 16/06/2017
0 | G0565 | NL0012086466 | WARRANT CALL | EUR 550 5 0.2 15/09/2017
10 | G0566 | NL0012086474 | WARRANT CALL | EUR  6.00 5 0.2 15/09/2017
1| G0567 | NL0012086482 | WARRANT CALL | EUR  6.50 5 0.2 15/09/2017
12 | G0568 | NL0012086490 | WARRANT CALL | EUR 7.00 5 0.2 15/09/2017
13 | GO570 | NL0012086516 | WARRANT CALL | EUR  7.50 5 0.2 16/06/2017
14 | GO571 | NL0012086524 | WARRANT CALL | EUR 750 5 0.2 15/09/2017
15 | G0573 | NL0012086540 | WARRANT CALL | EUR  8.00 5 0.2 16/06/2017
6 | G0574 | NL0012086557 | WARRANT CALL | EUR  8.00 5 0.2 15/09/2017
17 | G0576 | NL0012086573 | WARRANT CALL | EUR 8.0 5 0.2 16/06/2017
13 | G0577 | NL0012086581 | WARRANT CALL | EUR  8.50 5 0.2 15/09/2017
0| GO578 | NL0012086599 | WARRANT | PUT EUR  5.00 5 0.2 15/09/2017
50 | G0579 | NL0012086607 | WARRANT | PUT EUR  6.00 5 0.2 15/09/2017
51 | G0580 | NL0012086615 | WARRANT | PUT EUR  6.50 5 0.2 16/06/2017
2> | G0582 | NL0012086631 | WARRANT | PUT EUR _ 7.00 5 0.2 15/09/2017
73 | G2646 | NL0012253421 | WARRANT CALL | EUR  9.00 5 0.2 16/06/2017
74 | G2647 | NL0012253439 | WARRANT CALL | EUR  9.00 5 0.2 15/09/2017
75 | G2648 | NL0012253447 | WARRANT | PUT EUR  7.50 5 0.2 16/06/2017
76 | G2649 | NL0012253454 | WARRANT | PUT EUR  8.00 5 0.2 15/09/2017
[AJUSTE |

BNP Paribas Arbitrage Issuance B.V. aplicard el siguiente Factor de Ajuste sobre las caracteristicas de las
emisiones anteriores para que este evento extraordinario tenga un efecto econémicamente neutral:

Factorde  Numero de Acciones Viejas 3

Z=3

Ajuste ~ Numero de Acciones Nuevas 1

Nuevo Precio de Ejercicio (redondeado a 2 decimales) = Viejo Precio de Ejercicio x Factor de Ajuste
Nueva Paridad (redondeada a 4 decimales) = Vieja Paridad x Factor de Ajuste
Nuevo Ratio (redondeado a 4 decimales) = 1/ Nueva Paridad




| NUEVAS CARACTERISTICAS DE LAS EMISIONES AFECTADAS

Una vez aplicado el ajuste anterior sobre las caracteristicas de las citadas emisiones, éstas tendran las siguientes
caracteristicas a partir del 18/05/2017 (incluido):

SIBE ISIN Producto Call/Put E‘;Zﬁ‘c‘:c‘lls Barrera | Paridad | Ratio VeFlf:ill‘ﬁigﬁm
| | U0221 | NL0011662135 | BONUS CAP EUR 10.68 | EUR5.04 | 2.3262 | 0.4299 | 15/12/2017
> | F8583 | NL0011960133 | WARRANT | CALL | EUR 15 15 0.0667 | 16/06/2017
5 | F8584 | NL0011960141 | WARRANT | CALL | EUR  16.5 15 0.0667 | 16/06/2017
4 | F8585 | NLO011960158 | WARRANT | CALL | EUR 18 15 0.0667 | 16/06/2017
5 | F8588 | NL0011960182 | WARRANT | CALL | EUR 19.5 15 0.0667 | 16/06/2017
6 | F8591 | NL0011960216 | WARRANT | CALL | EUR 21 15 0.0667 | 16/06/2017

F8592 | NL0012011704 | WARRANT | PUT EUR 13.5 15 0.0667 | 16/06/2017
§ | F8594 | NL0012011720 | WARRANT | PUT EUR  16.5 15 0.0667 | 16/06/2017
0 | G0565 | NL0012086466 | WARRANT | CALL | EUR  16.5 15 0.0667 | 15/09/2017
10 | G0566 | NL0012086474 | WARRANT | CALL | EUR 18 15 0.0667 | 15/09/2017
1 | G0567 | NL0012086482 | WARRANT | CALL | EUR 19.5 15 0.0667 | 15/09/2017
12 | G0568 | NL0012086490 | WARRANT | CALL | EUR 21 15 0.0667 | 15/09/2017
13 | G0570 | NL0012086516 | WARRANT | CALL | EUR 225 15 0.0667 | 16/06/2017
14 | G0571 | NL0012086524 | WARRANT | CALL | EUR 225 15 0.0667 | 15/09/2017
15 | G0573 | NL0012086540 | WARRANT | CALL | EUR 24 15 0.0667 | 16/06/2017
16 | G0574 | NL0012086557 | WARRANT | CALL | EUR 24 15 0.0667 | 15/09/2017
17 | G0576 | NL0012086573 | WARRANT | CALL | EUR 25.5 15 0.0667 | 16/06/2017
13 | G0577 | NL0012086581 | WARRANT | CALL | EUR 25.5 15 0.0667 | 15/09/2017
10 | G0578 | NL0012086599 | WARRANT | PUT EUR 15 15 0.0667 | 15/09/2017
50 | G0579 | NL0012086607 | WARRANT | PUT EUR 18 15 0.0667 | 15/09/2017
51 | G0580 | NL0012086615 | WARRANT | PUT EUR 195 15 0.0667 | 16/06/2017
5> | G0582 | NL0012086631 | WARRANT | PUT EUR 21 15 0.0667 | 15/09/2017
73 | G2646 | NL0012253421 | WARRANT | CALL | EUR 27 15 0.0667 | 16/06/2017
74 | G2647 | NL0012253439 | WARRANT | CALL | EUR 27 15 0.0667 | 15/09/2017
5 | G2648 | NL0012253447 | WARRANT | PUT EUR 225 15 0.0667 | 16/06/2017
76 | G2649 | NL0012253454 | WARRANT | PUT EUR 24 15 0.0667 | 15/09/2017

BNP Paribas Arbitrage Issuance B.V. comunica lo anterior para conocimiento del publico en general a los efectos

oportunos.

En Madrid a 17 de Mayo de 2017.




