COMISION NACIONAL DEL MERCADO DE VALORES

Direccion General de Mercados e Inversiones

C/ Edison 4, 4? planta
28006 - Madrid

COMUNICACION DE HECHO RELEVANTE

.

o~ BNP PARIBAS

NOTIFICA

En relacion con las siguientes emisiones de productos realizadas por BNP Paribas, les

informamos que el subyacente de los siguientes productos cambia su SIBE y nombre:

ANTERIOR ACTUAL
SIBE FER FER
NOMBRE Ferrovial, SA Ferrovial SE
ISIN ES0118900010 NLOO15001FS8

Por lo tanto, el Activo Subyacente de los Warrants detallados a continuacién pasara a ser
Siemens Gamesa Renewable Energy, S.A. a partir del 16 de Junio de 2023:

Tamaiio Rrgel
SIBE ISIN Emisién Paridad | Ratio | Call/Put | Subyacente . de. .
Ejercicio

1 | K0557 | NLBNPES17FE9 | 250,000 5 0.2 | call FER.MC 30.0
2 | K0560 | NLBNPES17FJ8 250,000 5 0.2 | put FER.MC 24.0
3 | K0559 | NLBNPES17FI0 250,000 5 0.2 | put FER.MC 22.0
4 | K0556 | NLBNPES17FF6 | 250,000 5 0.2 | call FER.MC 28.0
5 | K0555 | NLBNPES17FG4 | 250,000 5 0.2 |call FER.MC 26.0
6 | J8034 | NLBNPES16ZT7 | 250,000 5 0.2 | put FER.MC 24.0
7 | J8027 | NLBNPES16ZQ3 | 250,000 5 0.2 |call FER.MC 26.0
8 | J8029 | NLBNPES16ZP5 | 250,000 5 0.2 | call FER.MC 28.0
9 | K1970 | NLBNPES18AP4 | 250,000 5 0.2 | put FER.MC 26.0
10 | K1969 | NLBNPES18AO7 | 250,000 5 0.2 | put FER.MC 26.0
11 | K1968 | NLBNPES18ANY9 | 250,000 5 0.2 | put FER.MC 26.0
12 | K1967 | NLBNPES18AM1 | 250,000 5 0.2 | put FER.MC 24.0
13 | K1964 | NLBNPES18AT6 | 250,000 5 0.2 |call FER.MC 32.0
14 | K1963 | NLBNPES18AS8 | 250,000 5 0.2 | call FER.MC 30.0

Classification : Internal



15 | K1966 | NLBNPES18AV2 | 250,000 0.2 call FER.MC 34.0
16 | K1965 | NLBNPES18AU4 | 250,000 0.2 call FER.MC 32.0
17 | K1962 | NLBNPES18AR0 | 250,000 0.2 call FER.MC 30.0
18 | K1961 | NLBNPES18AQ2 | 250,000 0.2 call FER.MC 28.0
19 | K3817 | NLBNPES1GAC9 | 250,000 0.2 call FER.MC 30.0
20 | K3818 | NLBNPES1FNV4 | 250,000 0.2 call FER.MC 32.0
21 | K3819 | NLBNPES19UCS8 | 250,000 0.2 call FER.MC 32.0
22 | K3820 | NLBNPESINCAS5 | 250,000 0.2 call FER.MC 34.0
23 | K3821 | NLBNPESISMS5 | 250,000 0.2 call FER.MC 34.0
24 | K3822 | NLBNPES1VT54 | 250,000 0.2 call FER.MC 36.0
25 | K3823 | NLBNPES1Y2B8 | 250,000 0.2 put FER.MC 26.0
26 | K3824 | NLBNPES10YZ4 | 250,000 0.2 put FER.MC 28.0
27 | K3825 | NLBNPES1UJU3 | 250,000 0.2 put FER.MC 28.0
28 | K3826 | NLBNPESIN936 | 250,000 0.2 put FER.MC 28.0

Lo anterior se pone en conocimiento del publico en general a los efectos oportunos.

En Madrid a 15 de Junio de 2023.
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