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BNP PARIBAS

* .
NOTIFICA
| EVENTO EXTRAORDINARIO

Apple Inc realizara un split 4x1.
Nombre Compaiiia: AAPL Inc
Reuters: AAPL.OQ
Bloomberg: AAPL UW
ISIN: US0378331005
Términos:
Fecha ExDate: 31/08/2020
Split: 4x1 (4 acciones nuevas donde antes habia 1 vieja)

| EMISIONES AFECTADAS

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

B.V.

SIBE ISIN Producto Call/Put | Subyacente ll::l;ziic‘;c(il(f Paridad | Ratio Vf:ccilrl::igl?to
1 | H7351 | NL0013994528 | WARRANT | CALL | ApplelInc | USD 320 20 0.05 | 18/12/2020
2 | H7350 | NL0013994510 | WARRANT | CALL Apple Inc | USD 320 20 0.05 | 18/09/2020
3 | H7353 | NL0O013994544 | WARRANT | CALL | Appleinc | USD 340 20 0.05 | 18/09/2020
4 | H7360 | NLO013994619 | WARRANT | PUT AppleInc | USD 300 20 0.05 | 18/12/2020
5| H7359 | NL0O013994601 | WARRANT PUT Apple Inc | USD 300 20 0.05 | 18/09/2020
6 | H8039 | NL0O014558579 | WARRANT | CALL | Appleinc | USD 320 20 0.05 | 19/03/2021
7 | H8040 | NL0014558587 | WARRANT | CALL Apple Inc | USD 360 20 0.05 | 19/03/2021
8 | H8041 | NLO014558595 | WARRANT | CALL | Appleinc | USD 380 20 0.05 | 18/09/2020
9 | H8042 | NL0014558603 | WARRANT | CALL Apple Inc | USD 380 20 0.05 | 18/12/2020




10 [ H8043 | NL0014558611 | WARRANT | CALL | Appleinc [ USD 400 | 20 0.05 | 19/03/2021
11 | H8044 | NL0014558629 | WARRANT | PUT | AppleInc | USD 260 | 20 0.05 | 19/03/2021
12 | H8045 | NL0014558637 | WARRANT | PUT | Appleinc | USD 300 | 20 0.05 | 19/03/2021
13 | H6012 | NL0013991201 | WARRANT | CALL | AppleInc [ USD 220 | 20 0.05 | 18/12/2020
14 | H6014 | NL0013991227 | WARRANT | CALL | AppleInc | USD 240 | 20 0.05 | 18/09/2020
15 | H7355 | NL0013994569 | WARRANT | PUT | Appleinc | USD 260 | 20 0.05 | 18/12/2020
16 | H7354 | NL0013994551 | WARRANT | CALL | AppleInc | USD 340 | 20 0.05 | 18/12/2020
17 | H7357 | NL0013994585 | WARRANT | PUT | Appleinc | USD 280 | 20 0.05 | 18/09/2020
18 | H6015 | NL0013991235 | WARRANT | CALL | AppleInc | USD 240 | 20 0.05 | 18/12/2020
19 | H6016 | NL0O013991243 | WARRANT | PUT | Appleinc | USD 160 | 20 0.05 | 18/09/2020
20 | H6019 | NL0O013991276 | WARRANT | PUT | Appleinc |USD 180 | 20 0.05 | 18/12/2020
21 | H6020 | NL0O013991284 | WARRANT | PUT | Appleinc |USD 220 | 20 0.05 | 18/12/2020
22 | H6017 | NL0O013991250 | WARRANT | PUT | Appleinc | USD 160 | 20 0.05 | 18/12/2020
23 [ H6018 | NL0013991268 | WARRANT | PUT | Appleinc |USD 180 | 20 0.05 | 18/09/2020
| 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 Adjuste =

Namero de Acciones Viejas

1

=—=0.25

Numero de Acciones Nuevas 4

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 31/08/20 (incluido):

SIBE ISIN Producto | Call/Put | Subyacente ::;::lc(:c?s Paridad | Ratio Vf;:i':sigsm

1 | H7351 | NL0013994528 | WARRANT | CALL | Appleinc | ysp 80 5 0.2 | 18/12/2020
2 | H7350 | NL0013994510 | WARRANT | CALL Apple Inc | USD 80 5 0.2 | 18/09/2020
3 | H7353 | NL0013994544 | WARRANT | CALL Apple Inc | USD 85 5 0.2 | 18/09/2020
4 [ H7360 | NL0013994619 | WARRANT | PUT | Appleinc |[USD 75 5 0.2 | 18/12/2020
5| H7359 | NL0013994601 | WARRANT PUT AppleInc | USD 75 5 0.2 | 18/09/2020
6 | H8039 | NL0014558579 | WARRANT | CALL | Applelnc | USD 80 5 0.2 | 19/03/2021
7 | H8040 | NL0O014558587 | WARRANT | CALL Apple Inc | USD 90 5 0.2 | 19/03/2021
8 | H8041 | NL0014558595 | WARRANT | CALL | Applelnc | USD 95 5 0.2 | 18/09/2020
9 | H8042 | NL0014558603 | WARRANT | CALL | Applelnc | USD 95 5 0.2 | 18/12/2020
10 | H8043 | NL0014558611 | WARRANT | CALL Apple Inc | USD 100 5 0.2 | 19/03/2021
11 | H8044 | NL0014558629 | WARRANT | PUT | AppleInc [USD 65 5 0.2 | 19/03/2021
12 | H8045 | NL0014558637 | WARRANT PUT AppleInc | USD 75 5 0.2 | 19/03/2021
13 | H6012 [ NL0O013991201 | WARRANT | CALL | AppleInc [USD 55 5 0.2 | 18/12/2020




14 | H6014 | NLO013991227 | WARRANT | CALL | AppleInc | USD 60 5 0.2 | 18/09/2020
15 | H7355 | NL0013994569 | WARRANT | PUT Applelnc | USD 65 5 0.2 | 18/12/2020
16 | H7354 | NLO013994551 | WARRANT | CALL | AppleInc | USD 85 5 0.2 | 18/12/2020
17 | H7357 | NL0013994585 | WARRANT | PUT Applelnc | USD 70 5 0.2 | 18/09/2020
18 | H6015 | NL0013991235 | WARRANT | CALL | Appleinc | USD 60 5 0.2 | 18/12/2020
19 | H6016 | NL0O013991243 | WARRANT | PUT Apple Inc | USD 40 5 0.2 | 18/09/2020
20 | H6019 | NLO013991276 | WARRANT | PUT AppleInc | USD 45 5 0.2 | 18/12/2020
21 | H6020 | NLO013991284 | WARRANT | PUT Apple Inc | USD 55 5 0.2 | 18/12/2020
22 | H6017 | NLO013991250 | WARRANT | PUT Applelnc | USD 40 5 0.2 | 18/12/2020
23 | H6018 | NL0O013991268 | WARRANT | PUT Apple Inc | USD 45 5 0.2 | 18/09/2020

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

En Madrid a 31 de Agosto de 2020




