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COMUNICACION DE HECHO RELEVANTE

BNP PARIBAS

NOTIFICA
| EVENTO EXTRAORDINARIO
Apple Inc realizara un split 7x1.
Nombre Compafiia: Apple Inc
Reuters: AAPL.OQ
Bloomberg: AAPL UW
ISIN: US0378331005
Términos:
Fecha ExDate: 09/06/2014
Split: 7x1 (7 acciones nuevas donde antes habia 1 vieja)



| EMISIONES AFECTADAS

Este evento extraordinario afectard a los siguientes instrumentos emitidos por BNP Paribas Arbitrage Issuance

B.V.
SIBE ISIN Producto Call/Put | Subyacente gg?cci)c?g Paridad | Ratio V;?gikr]si‘ejrelto
1 DA4725 NL0010548038 WARRANT CALL Apple Inc UusbD 425 50 0.02 20/06/14
2 D4727 NL0010548053 WARRANT CALL Apple Inc usb 475 50 0.02 20/06/14
3 D4729 NL0010548079 WARRANT CALL Apple Inc uUsD 525 50 0.02 20/06/14
4 E0283 NL0010700696 WARRANT CALL Apple Inc UsSD 550 50 0.02 19/09/14
5 D6747 NL0010556239 WARRANT CALL Apple Inc UsSD 575 50 0.02 20/06/14
6 E0284 NL0010700704 WARRANT CALL Apple Inc usbD 575 50 0.02 19/12/14
7 E0285 NL0010700712 WARRANT CALL Apple Inc usb 600 50 0.02 19/09/14
8 D6749 NL0010556254 WARRANT CALL Apple Inc usb 625 50 0.02 20/06/14
9 E0286 NL0010700720 WARRANT CALL Apple Inc usD 625 50 0.02 19/12/14
10 E0287 NL0010700738 WARRANT CALL Apple Inc UsSD 650 50 0.02 19/09/14
11 E0288 NL0010700746 WARRANT CALL Apple Inc UsSD 675 50 0.02 19/12/14
12 E1444 NL0010738118 WARRANT CALL Apple Inc usbD 700 50 0.02 19/09/14
13 E1445 NL0010738126 WARRANT CALL Apple Inc usb 725 50 0.02 19/12/14
14 | D4731 NL0010548095 WARRANT PUT Apple Inc usb 325 50 0.02 19/06/14
15 | D4733 NL0010548111 WARRANT PUT Apple Inc UsD 375 50 0.02 19/06/14
16 | D4735 NL0010548137 WARRANT PUT Apple Inc UsSD 425 50 0.02 19/06/14
17 | D6750 NL0010556262 WARRANT PUT Apple Inc UsSD 475 50 0.02 19/06/14
18 E0289 NL0010734208 WARRANT PUT Apple Inc usbD 475 50 0.02 19/12/14
19 E0290 NL0010734216 WARRANT PUT Apple Inc usb 500 50 0.02 19/09/14
20 | D7688 NL0010618039 WARRANT PUT Apple Inc usb 520 50 0.02 19/06/14
21 E0291 NL0010734224 WARRANT PUT Apple Inc usD 525 50 0.02 19/12/14
22 E0292 NL0010734232 WARRANT PUT Apple Inc UsSD 550 50 0.02 19/09/14
23 E1446 NL0010738134 WARRANT PUT Apple Inc usbD 570 50 0.02 19/12/14
24 | El1447 NL0010738142 WARRANT PUT Apple Inc UsbD 600 50 0.02 19/09/14
[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:

Factor de  Numero de Acciones Viejas

Ajuste "~ NUmero de Acciones Nuevas

1

=—-=0.142857143

7

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 09/06/14 (incluido):

SIBE ISIN Producto Call/Put | Subyacente E;gf,'c?c?g Paridad | Ratio Vgﬁgir;sigsto
1 DA4725 NL0010548038 WARRANT CALL Apple Inc USD  60.71 7.1429 | 0.1400 20/06/14
2 D4727 NL0010548053 WARRANT CALL Apple Inc USD 67.86 7.1429 | 0.1400 20/06/14
3 D4729 NL0010548079 WARRANT CALL Apple Inc Usb  75.00 7.1429 | 0.1400 20/06/14
4 E0283 NL0010700696 WARRANT CALL Apple Inc uUsb  78.57 7.1429 | 0.1400 19/09/14
5 D6747 NL0010556239 WARRANT CALL Apple Inc UsShD 82.14 7.1429 | 0.1400 20/06/14
6 E0284 NL0010700704 WARRANT CALL Apple Inc UsD 82.14 7.1429 | 0.1400 19/12/14
7 E0285 NL0010700712 WARRANT CALL Apple Inc USD  85.71 7.1429 | 0.1400 19/09/14
8 D6749 NL0010556254 WARRANT CALL Apple Inc USD  89.29 7.1429 | 0.1400 20/06/14
9 E0286 NL0010700720 WARRANT CALL Apple Inc USD  89.29 7.1429 | 0.1400 19/12/14
10 | E0287 NL0010700738 WARRANT CALL Apple Inc USD 92.86 7.1429 | 0.1400 19/09/14
11 | E0288 NLO0010700746 WARRANT CALL Apple Inc USD  96.43 7.1429 | 0.1400 19/12/14
12 | El444 NL0010738118 WARRANT CALL Apple Inc USD 100.00 | 7.1429 | 0.1400 19/09/14
13 | E1445 NL0010738126 WARRANT CALL Apple Inc USD 103.57 | 7.1429 | 0.1400 19/12/14
14 | D4731 NL0010548095 WARRANT PUT Apple Inc USD  46.43 7.1429 | 0.1400 19/06/14
15 | D4733 NL0010548111 WARRANT PUT Apple Inc USD  53.57 7.1429 | 0.1400 19/06/14
16 | D4735 NL0010548137 WARRANT PUT Apple Inc USD 60.71 7.1429 | 0.1400 19/06/14
17 | D6750 NL0010556262 WARRANT PUT Apple Inc USD 67.86 7.1429 | 0.1400 19/06/14
18 | E0289 NL0010734208 WARRANT PUT Apple Inc USD 67.86 7.1429 | 0.1400 19/12/14
19 | E0290 NL0010734216 WARRANT PUT Apple Inc USD  71.43 7.1429 | 0.1400 19/09/14
20 | D7688 NL0010618039 WARRANT PUT Apple Inc USD  74.29 7.1429 | 0.1400 19/06/14
21 | E0291 NL0010734224 WARRANT PUT Apple Inc uUsb  75.00 7.1429 | 0.1400 19/12/14
22 | E0292 NL0010734232 WARRANT PUT Apple Inc uUsb  78.57 7.1429 | 0.1400 19/09/14
23 | E1446 NL0010738134 WARRANT PUT Apple Inc USD  81.43 7.1429 | 0.1400 19/12/14
24 | E1447 NL0010738142 WARRANT PUT Apple Inc USD  85.71 7.1429 | 0.1400 19/09/14

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

oportunos.

En Madrid a 6 de Junio de 2014




