mﬁ. EURONEXT

CORPORATE EVENT NOTICE:

SEDE DI NEGOZIAZIONE:

DISPOSIZIONE:
DATA:
MERCATO:

Modifica delle caratteristiche del sottostante

UniCredit Bank GmbH

Milan

MIL_20240613_13823_SED

13/06/2024
SeDeX

OGGETTO: RETTIFICA MEDIANTE APPLICAZIONE DEL K FACTOR AVENTE A OGGETTO Alibaba

Group Holding Ltd. ADR / US01609W1027 A DECORRERE DAL 14/06/2024

1. Informazioni inerenti la Corporate action

DESCRIZIONE: Alibaba Group Holding Limited (BABA.N) has announced a Special Cash Dividend of approximately 0.66 USD per
BABA American Depositary Share on top of a regular dividend of 1 USD per share.

DATA DI EFFICACIA: 13/06/2024

2. Dettagli sulla modalita di rettifica

MERCATO DERIVATI: OCC

FATTORE DI RETTIFICA: 0,99143302

CRITERIO DI RETTIFICA: The adjustable product data of UniCredit Bank GmbH Turbo Open End are updated as per K-Factor
below with effective date 13th of June 2024.

DATA DI EFFICACIA EMITTENTE: 14/06/2024

3. Caratteristiche degli strumenti oggetto di rettifica

ISIN CODE DEOOOHD5DUJYCODICE NSCITHDSDUJJIVIARKETING Turbo Open- |SEGMENTO DI|SeDeX -

EURONEXT PRODUCT End Long NEGOZIAZIONH everage
NAME Certificates
Segment

VALORI CORRENTI VALORI POST RETTIFICA

STRIKE 75,141977 STRIKE 74,498237

PARITY 10 PARITY 9,914340101523

LOWER BARRIER LEVEL 75,141977 LOWER BARRIER LEVEL 74,498237

UPPER BARRIER LEVEL

UPPER BARRIER LEVEL

INITIAL VALUE

INITIAL VALUE
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CAP CAP
FLOOR FLOOR
STRIKE INFO STRIKE INFO

LOWER BARRIER LEVEL
INFO

LOWER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

NOTE

OGGETTO: RETTIFICA MEDIANTE APPLICAZIONE DEL K FACTOR AVENTE A OGGETTO Alibaba
Group Holding Ltd. ADR / US01609W1027 A DECORRERE DAL 14/06/2024

1. Informazioni inerenti la Corporate action

DESCRIZIONE: Alibaba Group Holding Limited (BABA.N) has announced a Special Cash Dividend of approximately 0.66 USD per

BABA American Depositary Share on top of a regular dividend of 1 USD per share.

DATA DI EFFICACIA: 13/06/2024

2. Dettagli sulla modalita di rettifica

MERCATO DERIVATI: OCC

FATTORE DI RETTIFICA: 0,99143302

CRITERIO DI RETTIFICA: The adjustable product data of UniCredit Bank GmbH Turbo Open End are updated as per K-Factor
below with effective date 13th of June 2024.

DATA DI EFFICACIA EMITTENTE: 14/06/2024

3. Caratteristiche degli strumenti oggetto di rettifica

ISIN CODE DEOOOHD67PT1CODICE NSCITHD67PTIMARKETING [Turbo Open- |SEGMENTO DI|SeDeX -
EURONEXT PRODUCT End Short NEGOZIAZIONH everage

NAME Certificates
Segment

VALORI CORRENTI

VALORI POST RETTIFICA

STRIKE 83,868725 STRIKE 83,150223
PARITY 10 PARITY 9,914340101523
LOWER BARRIER LEVEL LOWER BARRIER LEVEL

UPPER BARRIER LEVEL 83,868725 UPPER BARRIER LEVEL 83,150223
INITIAL VALUE INITIAL VALUE

CAP CAP

FLOOR FLOOR
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STRIKE INFO

STRIKE INFO

LOWER BARRIER LEVEL
INFO

LOWER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL

INFO

NOTE

OGGETTO: RETTIFICA MEDIANTE APPLICAZIONE DEL K FACTOR AVENTE A OGGETTO Alibaba
Group Holding Ltd. ADR / US01609W1027 A DECORRERE DAL 14/06/2024

1. Informazioni inerenti la Corporate action

DESCRIZIONE: Alibaba Group Holding Limited (BABA.N) has announced a Special Cash Dividend of approximately 0.66 USD per

BABA American Depositary Share on top of a regular dividend of 1 USD per share.

DATA DI EFFICACIA: 13/06/2024

2. Dettagli sulla modalita di rettifica

MERCATO DERIVATI: OCC

FATTORE DI RETTIFICA: 0,99143302

CRITERIO DI RETTIFICA: The adjustable product data of UniCredit Bank GmbH Turbo Open End are updated as per K-Factor
below with effective date 13th of June 2024.

DATA DI EFFICACIA EMITTENTE: 14/06/2024

3. Caratteristiche degli strumenti oggetto di rettifica

ISIN CODE DEOOOHC98E [CODICE NSCITHC98EQEVARKETING |Turbo Open- SEGMENTO DI|SeDeX -

Q8 EURONEXT PRODUCT End Short NEGOZIAZIONH everage
NAME Certificates
Segment

VALORI CORRENTI VALORI POST RETTIFICA

STRIKE 93,643451 STRIKE 92,841209

PARITY 10 PARITY 9,914340101523

LOWER BARRIER LEVEL LOWER BARRIER LEVEL

UPPER BARRIER LEVEL 93,643451 UPPER BARRIER LEVEL 92,841209

INITIAL VALUE INITIAL VALUE

CAP CAP

FLOOR FLOOR

STRIKE INFO STRIKE INFO
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LOWER BARRIER LEVEL
INFO

LOWER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

NOTE

OGGETTO: RETTIFICA MEDIANTE APPLICAZIONE DEL K FACTOR AVENTE A OGGETTO Alibaba
Group Holding Ltd. ADR / US01609W1027 A DECORRERE DAL 14/06/2024

1. Informazioni inerenti la Corporate action

DESCRIZIONE: Alibaba Group Holding Limited (BABA.N) has announced a Special Cash Dividend of approximately 0.66 USD per

BABA American Depositary Share on top of a regular dividend of 1 USD per share.

DATA DI EFFICACIA: 13/06/2024

2. Dettagli sulla modalita di rettifica

MERCATO DERIVATI: OCC

FATTORE DI RETTIFICA: 0,99143302

CRITERIO DI RETTIFICA: The adjustable product data of UniCredit Bank GmbH Turbo Open End are updated as per K-Factor
below with effective date 13th of June 2024.

DATA DI EFFICACIA EMITTENTE: 14/06/2024

3. Caratteristiche degli strumenti oggetto di rettifica

ISIN CODE

DEOOOHD2P864

CODICE
EURONEXT

NSCITHD2P864

MARKETING [Turbo Open-
PRODUCT End Long
NAME

SEGMENTO DI|SeDeX -
NEGOZIAZIONH everage
Certificates

Segment

VALORI CORRENTI

VALORI POST RETTIFICA

STRIKE 65,436129 STRIKE 64,875539
PARITY 10 PARITY 9,914340101523
LOWER BARRIER LEVEL 65,436129 LOWER BARRIER LEVEL 64,875539

UPPER BARRIER LEVEL

UPPER BARRIER LEVEL

INITIAL VALUE INITIAL VALUE
CAP CAP

FLOOR FLOOR
STRIKE INFO STRIKE INFO

LOWER BARRIER LEVEL
INFO

LOWER BARRIER LEVEL
INFO
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UPPER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

NOTE

OGGETTO: RETTIFICA MEDIANTE APPLICAZIONE DEL K FACTOR AVENTE A OGGETTO Alibaba
Group Holding Ltd. ADR / US01609W1027 A DECORRERE DAL 14/06/2024

1. Informazioni inerenti la Corporate action

DESCRIZIONE: Alibaba Group Holding Limited (BABA.N) has announced a Special Cash Dividend of approximately 0.66 USD per

BABA American Depositary Share on top of a regular dividend of 1 USD per share.

DATA DI EFFICACIA: 13/06/2024

2. Dettagli sulla modalita di rettifica

MERCATO DERIVATI: OCC

FATTORE DI RETTIFICA: 0,99143302

CRITERIO DI RETTIFICA: The adjustable product data of UniCredit Bank GmbH Turbo Open End are updated as per K-Factor
below with effective date 13th of June 2024.

DATA DI EFFICACIA EMITTENTE: 14/06/2024

3. Caratteristiche degli strumenti oggetto di rettifica

ISIN CODE

DEOOOHD15JT3

CODICE
EURONEXT

NSCITHD15JT3

MARKETING [Turbo Open-
PRODUCT End Long
NAME

SEGMENTO DI|SeDeX -
NEGOZIAZIONH everage

Certificates

Segment

VALORI CORRENTI

VALORI POST RETTIFICA

STRIKE 61,852722 STRIKE 61,322831
PARITY 10 PARITY 9,914340101523
LOWER BARRIER LEVEL 61,852722 LOWER BARRIER LEVEL 61,322831

UPPER BARRIER LEVEL

UPPER BARRIER LEVEL

INITIAL VALUE INITIAL VALUE
CAP CAP

FLOOR FLOOR
STRIKE INFO STRIKE INFO

LOWER BARRIER LEVEL
INFO

LOWER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO
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NOTE

OGGETTO: RETTIFICA MEDIANTE APPLICAZIONE DEL K FACTOR AVENTE A OGGETTO Alibaba
Group Holding Ltd. ADR / US01609W1027 A DECORRERE DAL 14/06/2024

1. Informazioni inerenti la Corporate action

DESCRIZIONE: Alibaba Group Holding Limited (BABA.N) has announced a Special Cash Dividend of approximately 0.66 USD per

BABA American Depositary Share on top of a regular dividend of 1 USD per share.

DATA DI EFFICACIA: 13/06/2024

2. Dettagli sulla modalita di rettifica

MERCATO DERIVATI: OCC

FATTORE DI RETTIFICA: 0,99143302

CRITERIO DI RETTIFICA: The adjustable product data of UniCredit Bank GmbH Turbo Open End are updated as per K-Factor
below with effective date 13th of June 2024.

DATA DI EFFICACIA EMITTENTE: 14/06/2024

3. Caratteristiche degli strumenti oggetto di rettifica

ISIN CODE

DEOOOHD1T1S]]

CODICE
EURONEXT

NSCITHD1T1S]

MARKETING [Turbo Open-
PRODUCT End Long
NAME

SEGMENTO DI|SeDeX -
NEGOZIAZIONH everage

Certificates

Segment

VALORI CORRENTI

VALORI POST RETTIFICA

STRIKE 63,947507 STRIKE 63,39967
PARITY 10 PARITY 9,914340101523
LOWER BARRIER LEVEL 63,947507 LOWER BARRIER LEVEL 63,39967

UPPER BARRIER LEVEL

UPPER BARRIER LEVEL

INITIAL VALUE INITIAL VALUE
CAP CAP

FLOOR FLOOR
STRIKE INFO STRIKE INFO

LOWER BARRIER LEVEL
INFO

LOWER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

NOTE
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OGGETTO: RETTIFICA MEDIANTE APPLICAZIONE DEL K FACTOR AVENTE A OGGETTO Alibaba

Group Holding Ltd. ADR / US01609W1027 A DECORRERE DAL 14/06/2024

1. Informazioni inerenti la Corporate action

DESCRIZIONE: Alibaba Group Holding Limited (BABA.N) has announced a Special Cash Dividend of approximately 0.66 USD per
BABA American Depositary Share on top of a regular dividend of 1 USD per share.

DATA DI EFFICACIA: 13/06/2024

2. Dettagli sulla modalita di rettifica

MERCATO DERIVATI: OCC

FATTORE DI RETTIFICA: 0,99143302

CRITERIO DI RETTIFICA: The adjustable product data of UniCredit Bank GmbH Turbo Open End are updated as per K-Factor
below with effective date 13th of June 2024.

DATA DI EFFICACIA EMITTENTE: 14/06/2024

3. Caratteristiche degli strumenti oggetto di rettifica

ISIN CODE DEOOOHD1ZF23CODICE NSCITHD1ZF23MARKETING [Turbo Open- |SEGMENTO DI|SeDeX -

EURONEXT PRODUCT End Long NEGOZIAZIONH.everage
NAME Certificates
Segment

VALORI CORRENTI VALORI POST RETTIFICA

STRIKE 59,663023 STRIKE 59,151891

PARITY 10 PARITY 9,914340101523

LOWER BARRIER LEVEL 59,663023 LOWER BARRIER LEVEL 59,151891

UPPER BARRIER LEVEL

UPPER BARRIER LEVEL

INITIAL VALUE INITIAL VALUE
CAP CAP

FLOOR FLOOR
STRIKE INFO STRIKE INFO

LOWER BARRIER LEVEL
INFO

LOWER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

NOTE
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OGGETTO: RETTIFICA MEDIANTE APPLICAZIONE DEL K FACTOR AVENTE A OGGETTO Alibaba

Group Holding Ltd. ADR / US01609W1027 A DECORRERE DAL 14/06/2024

1. Informazioni inerenti la Corporate action

DESCRIZIONE: Alibaba Group Holding Limited (BABA.N) has announced a Special Cash Dividend of approximately 0.66 USD per
BABA American Depositary Share on top of a regular dividend of 1 USD per share.

DATA DI EFFICACIA: 13/06/2024

2. Dettagli sulla modalita di rettifica

MERCATO DERIVATI: OCC

FATTORE DI RETTIFICA: 0,99143302

CRITERIO DI RETTIFICA: The adjustable product data of UniCredit Bank GmbH Turbo Open End are updated as per K-Factor
below with effective date 13th of June 2024.

DATA DI EFFICACIA EMITTENTE: 14/06/2024

3. Caratteristiche degli strumenti oggetto di rettifica

DEOOOHDOULQéCODICE

ISIN CODE NSCITHDOUL9MARKETING |Turbo Open- |SEGMENTO DI|SeDeX -

EURONEXT PRODUCT End Long NEGOZIAZIONH everage
NAME Certificates
Segment

VALORI CORRENTI VALORI POST RETTIFICA

STRIKE 67,379078 STRIKE 66,801843

PARITY 10 PARITY 9,914340101523

LOWER BARRIER LEVEL 67,379078 LOWER BARRIER LEVEL 66,801843

UPPER BARRIER LEVEL

UPPER BARRIER LEVEL

INITIAL VALUE INITIAL VALUE
CAP CAP

FLOOR FLOOR
STRIKE INFO STRIKE INFO

LOWER BARRIER LEVEL
INFO

LOWER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

NOTE
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OGGETTO: RETTIFICA MEDIANTE APPLICAZIONE DEL K FACTOR AVENTE A OGGETTO Alibaba

Group Holding Ltd. ADR / US01609W1027 A DECORRERE DAL 14/06/2024

1. Informazioni inerenti la Corporate action

DESCRIZIONE: Alibaba Group Holding Limited (BABA.N) has announced a Special Cash Dividend of approximately 0.66 USD per
BABA American Depositary Share on top of a regular dividend of 1 USD per share.

DATA DI EFFICACIA: 13/06/2024

2. Dettagli sulla modalita di rettifica

MERCATO DERIVATI: OCC

FATTORE DI RETTIFICA: 0,99143302

CRITERIO DI RETTIFICA: The adjustable product data of UniCredit Bank GmbH Turbo Open End are updated as per K-Factor
below with effective date 13th of June 2024.

DATA DI EFFICACIA EMITTENTE: 14/06/2024

3. Caratteristiche degli strumenti oggetto di rettifica

ISIN CODE  [DEOOOHC8T344CODICE NSCITHC8T344dMARKETING [Turbo Open-  |SEGMENTO DI|SeDeX -

EURONEXT PRODUCT End Short NEGOZIAZIONH everage
NAME Certificates
Segment

VALORI CORRENTI VALORI POST RETTIFICA

STRIKE 98,790483 STRIKE 97,944147

PARITY 10 PARITY 9,914340101523

LOWER BARRIER LEVEL LOWER BARRIER LEVEL

UPPER BARRIER LEVEL 98,790483 UPPER BARRIER LEVEL 97,944147

INITIAL VALUE INITIAL VALUE

CAP CAP

FLOOR FLOOR

STRIKE INFO STRIKE INFO

LOWER BARRIER LEVEL
INFO

LOWER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

NOTE
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OGGETTO: RETTIFICA MEDIANTE APPLICAZIONE DEL K FACTOR AVENTE A OGGETTO Alibaba

Group Holding Ltd. ADR / US01609W1027 A DECORRERE DAL 14/06/2024

1. Informazioni inerenti la Corporate action

DESCRIZIONE: Alibaba Group Holding Limited (BABA.N) has announced a Special Cash Dividend of approximately 0.66 USD per
BABA American Depositary Share on top of a regular dividend of 1 USD per share.

DATA DI EFFICACIA: 13/06/2024

2. Dettagli sulla modalita di rettifica

MERCATO DERIVATI: OCC

FATTORE DI RETTIFICA: 0,99143302

CRITERIO DI RETTIFICA: The adjustable product data of UniCredit Bank GmbH Turbo Open End are updated as per K-Factor
below with effective date 13th of June 2024.

DATA DI EFFICACIA EMITTENTE: 14/06/2024

3. Caratteristiche degli strumenti oggetto di rettifica

ISIN CODE DEOOOHD5DU [(CODICE NSCITHD5DU |[MARKETING |Turbo Open- |SEGMENTO DI|SeDeX -

H3 EURONEXT H3 PRODUCT End Long NEGOZIAZIONH everage
NAME Certificates
Segment

VALORI CORRENTI VALORI POST RETTIFICA

STRIKE 72,114293 STRIKE 71,496491

PARITY 10 PARITY 9,914340101523

LOWER BARRIER LEVEL 72,114293 LOWER BARRIER LEVEL 71,496491

UPPER BARRIER LEVEL

UPPER BARRIER LEVEL

INITIAL VALUE INITIAL VALUE
CAP CAP

FLOOR FLOOR
STRIKE INFO STRIKE INFO

LOWER BARRIER LEVEL
INFO

LOWER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

NOTE
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OGGETTO: RETTIFICA MEDIANTE APPLICAZIONE DEL K FACTOR AVENTE A OGGETTO Alibaba

Group Holding Ltd. ADR / US01609W1027 A DECORRERE DAL 14/06/2024

1. Informazioni inerenti la Corporate action

DESCRIZIONE: Alibaba Group Holding Limited (BABA.N) has announced a Special Cash Dividend of approximately 0.66 USD per
BABA American Depositary Share on top of a regular dividend of 1 USD per share.

DATA DI EFFICACIA: 13/06/2024

2. Dettagli sulla modalita di rettifica

MERCATO DERIVATI: OCC

FATTORE DI RETTIFICA: 0,99143302

CRITERIO DI RETTIFICA: The adjustable product data of UniCredit Bank GmbH Turbo Open End are updated as per K-Factor
below with effective date 13th of June 2024.

DATA DI EFFICACIA EMITTENTE: 14/06/2024

3. Caratteristiche degli strumenti oggetto di rettifica

ISIN CODE DEOOOHD50XDCODICE NSCITHD50XDSMARKETING |Turbo Open- |SEGMENTO DI|SeDeX -

EURONEXT PRODUCT End Long NEGOZIAZIONH everage
NAME Certificates
Segment

VALORI CORRENTI VALORI POST RETTIFICA

STRIKE 70,330318 STRIKE 69,7278

PARITY 10 PARITY 9,914340101523

LOWER BARRIER LEVEL 70,330318 LOWER BARRIER LEVEL 69,7278

UPPER BARRIER LEVEL

UPPER BARRIER LEVEL

INITIAL VALUE INITIAL VALUE
CAP CAP

FLOOR FLOOR
STRIKE INFO STRIKE INFO

LOWER BARRIER LEVEL
INFO

LOWER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL

INFO

NOTE

Il presente avviso ed il suo contenuto sono forniti solo a scopo informativo per facilitare il funzionamento equo, ordinato ed efficiente

del mercato e non costituiscono una sollecitazione ad intraprendere attivita di investimento.
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Il contenuto del presente avviso & fornito "as is" sulla base delle informazioni fornite al gestore del mercato, senza rappresentazioni
o0 garanzie di alcun tipo. Euronext non potra essere ritenuta responsabile per eventuali perdite o danni di qualsiasi natura derivanti
dall'aver utilizzato, fatto affidamento o dall'aver agito in base alle informazioni fornite. Nessuna informazione riportata, o alla quale si
fa riferimento nel presente avviso, potra costituire la base di un contratto. La costituzione di diritti ed obblighi in relazione ai prodotti
finanziari negoziati nelle borse gestite dalle filiali di Euronext dipendera esclusivamente dalle regole applicabili del gestore del

mercato.
| Mercati Euronext comprendono i mercati gestiti da Borsa Italiana, Euronext Amsterdam, Euronext Bruxelles, Euronext Dublino,
Euronext Lisbona, Euronext Parigi, MTS e Oslo Bgrs, indicati rispettivamente come mercati di Milano, Amsterdam, Bruxelles,

Dublino, Lisbona, Parigi, MTS e Oslo, a seconda dei casi.

Euronext si riferisce a Euronext N.V. e alle sue affiliate. Le informazioni relative ai marchi e ai diritti di proprieta intellettuale di

Euronext sono disponibili all'indirizzo www.euronext.com/terms-use.

©2023, Euronext N.V. - Tultti i diritti sono riservati.
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M EuroNEXT

CORPORATE EVENT NOTICE:

LOCATION:
NOTICE:
DATE:
MARKET:

Change of underlying characteristics

UniCredit Bank GmbH

Milan

MIL_20240613_13823_SED

13/06/2024
SeDeX

OBJECT: K FACTOR ADJUSTMENT RELATED TO Alibaba Group Holding Ltd. ADR /
US01609W1027 WITH EFFECTIVE DATE AS OF 14/06/2024

1. General information about the corporate action

DESCRIPTION: Alibaba Group Holding Limited (BABA.N) has announced a Special Cash Dividend of approximately 0.66 USD per
BABA American Depositary Share on top of a regular dividend of 1 USD per share.

EFFECTIVE DATE: 13/06/2024

2. Adjustment details

DERIVATIVE MARKET: OCC

ADJUSTMENT FACTOR: 0,99143302

ADJUSTMENT CRITERIA: The adjustable product data of UniCredit Bank GmbH Turbo Open End are updated as per K-Factor
below with effective date 13th of June 2024.

ISSUER ADJUSTMENT EFFECTIVE DATE:14/06/2024

3. Features of adjusted financial instruments

ISIN CODE DEOOOHD5DUJ$EURONEXT NSCITHDSDUJJNIARKETING Turbo Open-  |OFFICIAL SeDeX -

CODE PRODUCT End Long SEGMENT Leverage
NAME Certificates
Segment

CURRENT VALUES NEW VALUES POST ADJUSTMENT

STRIKE 75,141977 STRIKE 74,498237

PARITY 10 PARITY 9,914340101523

LOWER BARRIER LEVEL 75,141977 LOWER BARRIER LEVEL 74,498237

UPPER BARRIER LEVEL UPPER BARRIER LEVEL

INITIAL VALUE INITIAL VALUE
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CAP CAP
FLOOR FLOOR
STRIKE INFO STRIKE INFO

LOWER BARRIER LEVEL
INFO

LOWER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

NOTES

OBJECT: K FACTOR ADJUSTMENT RELATED TO Alibaba Group Holding Ltd. ADR /

US01609W1027 WITH EFFECTIVE DATE AS OF 14/06/2024

1. General information about the corporate action

DESCRIPTION: Alibaba Group Holding Limited (BABA.N) has announced a Special Cash Dividend of approximately 0.66 USD per

BABA American Depositary Share on top of a regular dividend of 1 USD per share.

EFFECTIVE DATE: 13/06/2024

2. Adjustment details

DERIVATIVE MARKET: OCC

ADJUSTMENT FACTOR: 0,99143302

ADJUSTMENT CRITERIA: The adjustable product data of UniCredit Bank GmbH Turbo Open End are updated as per K-Factor
below with effective date 13th of June 2024.

ISSUER ADJUSTMENT EFFECTIVE DATE:14/06/2024

3. Features of adjusted financial instruments

ISIN CODE DEOOOHD67PT1EURONEXT NSCITHD67PTIMARKETING [Turbo Open- |OFFICIAL SeDeX -

CODE PRODUCT End Short SEGMENT Leverage
NAME Certificates
Segment

CURRENT VALUES NEW VALUES POST ADJUSTMENT

STRIKE 83,868725 STRIKE 83,150223

PARITY 10 PARITY 9,914340101523

LOWER BARRIER LEVEL LOWER BARRIER LEVEL

UPPER BARRIER LEVEL 83,868725 UPPER BARRIER LEVEL 83,150223

INITIAL VALUE INITIAL VALUE

CAP CAP

FLOOR FLOOR
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STRIKE INFO

STRIKE INFO

LOWER BARRIER LEVEL
INFO

LOWER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

NOTES

OBJECT: K FACTOR ADJUSTMENT RELATED TO Alibaba Group Holding Ltd. ADR /
US01609W1027 WITH EFFECTIVE DATE AS OF 14/06/2024

1. General information about the corporate action

DESCRIPTION: Alibaba Group Holding Limited (BABA.N) has announced a Special Cash Dividend of approximately 0.66 USD per
BABA American Depositary Share on top of a regular dividend of 1 USD per share.

EFFECTIVE DATE: 13/06/2024

2. Adjustment details

DERIVATIVE MARKET: OCC

ADJUSTMENT FACTOR: 0,99143302

ADJUSTMENT CRITERIA: The adjustable product data of UniCredit Bank GmbH Turbo Open End are updated as per K-Factor
below with effective date 13th of June 2024.

ISSUER ADJUSTMENT EFFECTIVE DATE:14/06/2024

3. Features of adjusted financial instruments

ISIN CODE DEOOOHC98E [EURONEXT NSCITHC98EQEVMARKETING |[Turbo Open- |OFFICIAL SeDeX -

Q8 CODE PRODUCT End Short SEGMENT Leverage
NAME Certificates
Segment

CURRENT VALUES NEW VALUES POST ADJUSTMENT

STRIKE 93,643451 STRIKE 92,841209

PARITY 10 PARITY 9,914340101523

LOWER BARRIER LEVEL LOWER BARRIER LEVEL

UPPER BARRIER LEVEL 93,643451 UPPER BARRIER LEVEL 92,841209

INITIAL VALUE INITIAL VALUE

CAP CAP

FLOOR FLOOR

STRIKE INFO STRIKE INFO

LOWER BARRIER LEVEL

LOWER BARRIER LEVEL
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INFO

INFO

UPPER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

NOTES

OBJECT: K FACTOR ADJUSTMENT RELATED TO Alibaba Group Holding Ltd. ADR /
US01609W1027 WITH EFFECTIVE DATE AS OF 14/06/2024

1. General information about the corporate action

DESCRIPTION: Alibaba Group Holding Limited (BABA.N) has announced a Special Cash Dividend of approximately 0.66 USD per

BABA American Depositary Share on top of a regular dividend of 1 USD per share.

EFFECTIVE DATE: 13/06/2024

2. Adjustment details

DERIVATIVE MARKET: OCC

ADJUSTMENT FACTOR: 0,99143302

ADJUSTMENT CRITERIA: The adjustable product data of UniCredit Bank GmbH Turbo Open End are updated as per K-Factor
below with effective date 13th of June 2024.

ISSUER ADJUSTMENT EFFECTIVE DATE:14/06/2024

3. Features of adjusted financial instruments

ISIN CODE DEOOOHD2P862EURONEXT NSCITHD2P864MARKETING [Turbo Open- |OFFICIAL SeDeX -

CODE PRODUCT End Long SEGMENT Leverage
NAME Certificates
Segment

CURRENT VALUES NEW VALUES POST ADJUSTMENT

STRIKE 65,436129 STRIKE 64,875539

PARITY 10 PARITY 9,914340101523

LOWER BARRIER LEVEL 65,436129 LOWER BARRIER LEVEL 64,875539

UPPER BARRIER LEVEL

UPPER BARRIER LEVEL

INITIAL VALUE INITIAL VALUE
CAP CAP

FLOOR FLOOR
STRIKE INFO STRIKE INFO

LOWER BARRIER LEVEL
INFO

LOWER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
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INFO

INFO

NOTES

OBJECT: K FACTOR ADJUSTMENT RELATED TO Alibaba Group Holding Ltd. ADR /
US01609W1027 WITH EFFECTIVE DATE AS OF 14/06/2024

1. General information about the corporate action

DESCRIPTION: Alibaba Group Holding Limited (BABA.N) has announced a Special Cash Dividend of approximately 0.66 USD per
BABA American Depositary Share on top of a regular dividend of 1 USD per share.

EFFECTIVE DATE: 13/06/2024

2. Adjustment details

DERIVATIVE MARKET: OCC

ADJUSTMENT FACTOR: 0,99143302

ADJUSTMENT CRITERIA: The adjustable product data of UniCredit Bank GmbH Turbo Open End are updated as per K-Factor
below with effective date 13th of June 2024.

ISSUER ADJUSTMENT EFFECTIVE DATE:14/06/2024

3. Features of adjusted financial instruments

ISIN CODE DEOOOHD15JT3EURONEXT NSCITHD15JT3MARKETING |Turbo Open- |OFFICIAL SeDeX -

CODE PRODUCT End Long SEGMENT Leverage
NAME Certificates
Segment

CURRENT VALUES NEW VALUES POST ADJUSTMENT

STRIKE 61,852722 STRIKE 61,322831

PARITY 10 PARITY 9,914340101523

LOWER BARRIER LEVEL 61,852722 LOWER BARRIER LEVEL 61,322831

UPPER BARRIER LEVEL

UPPER BARRIER LEVEL

INITIAL VALUE INITIAL VALUE
CAP CAP

FLOOR FLOOR
STRIKE INFO STRIKE INFO

LOWER BARRIER LEVEL
INFO

LOWER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

NOTES
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OBJECT: K FACTOR ADJUSTMENT RELATED TO Alibaba Group Holding Ltd. ADR /
US01609W1027 WITH EFFECTIVE DATE AS OF 14/06/2024

1. General information about the corporate action

DESCRIPTION: Alibaba Group Holding Limited (BABA.N) has announced a Special Cash Dividend of approximately 0.66 USD per

BABA American Depositary Share on top of a regular dividend of 1 USD per share.

EFFECTIVE DATE: 13/06/2024

2. Adjustment details

DERIVATIVE MARKET: OCC

ADJUSTMENT FACTOR: 0,99143302

ADJUSTMENT CRITERIA: The adjustable product data of UniCredit Bank GmbH Turbo Open End are updated as per K-Factor
below with effective date 13th of June 2024.

ISSUER ADJUSTMENT EFFECTIVE DATE:14/06/2024

3. Features of adjusted financial instruments

ISIN CODE DEOOOHD1T1S1EURONEXT NSCITHD1T1SIMARKETING |Turbo Open- |OFFICIAL SeDeX -
CODE PRODUCT End Long SEGMENT Leverage
NAME Certificates
Segment
CURRENT VALUES NEW VALUES POST ADJUSTMENT
STRIKE 63,947507 STRIKE 63,39967
PARITY 10 PARITY 9,914340101523

LOWER BARRIER LEVEL

63,947507

LOWER BARRIER LEVEL

63,39967

UPPER BARRIER LEVEL

UPPER BARRIER LEVEL

INITIAL VALUE INITIAL VALUE
CAP CAP

FLOOR FLOOR
STRIKE INFO STRIKE INFO

LOWER BARRIER LEVEL
INFO

LOWER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

NOTES
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OBJECT: K FACTOR ADJUSTMENT RELATED TO Alibaba Group Holding Ltd. ADR /
US01609W1027 WITH EFFECTIVE DATE AS OF 14/06/2024

1. General information about the corporate action

DESCRIPTION: Alibaba Group Holding Limited (BABA.N) has announced a Special Cash Dividend of approximately 0.66 USD per

BABA American Depositary Share on top of a regular dividend of 1 USD per share.

EFFECTIVE DATE: 13/06/2024

2. Adjustment details

DERIVATIVE MARKET: OCC

ADJUSTMENT FACTOR: 0,99143302

ADJUSTMENT CRITERIA: The adjustable product data of UniCredit Bank GmbH Turbo Open End are updated as per K-Factor
below with effective date 13th of June 2024.

ISSUER ADJUSTMENT EFFECTIVE DATE:14/06/2024

3. Features of adjusted financial instruments

ISIN CODE DEOOOHD1ZF23EURONEXT NSCITHD1ZF23MARKETING |Turbo Open- OFFICIAL SeDeX -
CODE PRODUCT End Long SEGMENT Leverage
NAME Certificates
Segment
CURRENT VALUES NEW VALUES POST ADJUSTMENT
STRIKE 59,663023 STRIKE 59,151891
PARITY 10 PARITY 9,914340101523

LOWER BARRIER LEVEL

59,663023

LOWER BARRIER LEVEL

59,151891

UPPER BARRIER LEVEL

UPPER BARRIER LEVEL

INITIAL VALUE INITIAL VALUE
CAP CAP

FLOOR FLOOR
STRIKE INFO STRIKE INFO

LOWER BARRIER LEVEL
INFO

LOWER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

NOTES

OBJECT: K FACTOR ADJUSTMENT RELATED TO Alibaba Group Holding Ltd. ADR /
US01609W1027 WITH EFFECTIVE DATE AS OF 14/06/2024
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1. General information about the corporate action

DESCRIPTION: Alibaba Group Holding Limited (BABA.N) has announced a Special Cash Dividend of approximately 0.66 USD per

BABA American Depositary Share on top of a regular dividend of 1 USD per share.

EFFECTIVE DATE: 13/06/2024

2. Adjustment details

DERIVATIVE MARKET: OCC

ADJUSTMENT FACTOR: 0,99143302

ADJUSTMENT CRITERIA: The adjustable product data of UniCredit Bank GmbH Turbo Open End are updated as per K-Factor
below with effective date 13th of June 2024.

ISSUER ADJUSTMENT EFFECTIVE DATE:14/06/2024

3. Features of adjusted financial instruments

ISIN CODE DEOOOHDOULQELEURONEXT NSCITHDOUL9MARKETING [Turbo Open- |OFFICIAL SeDeX -
CODE PRODUCT End Long SEGMENT Leverage
NAME Certificates
Segment
CURRENT VALUES NEW VALUES POST ADJUSTMENT
STRIKE 67,379078 STRIKE 66,801843
PARITY 10 PARITY 9,914340101523

LOWER BARRIER LEVEL

67,379078

LOWER BARRIER LEVEL

66,801843

UPPER BARRIER LEVEL

UPPER BARRIER LEVEL

INITIAL VALUE INITIAL VALUE
CAP CAP

FLOOR FLOOR
STRIKE INFO STRIKE INFO

LOWER BARRIER LEVEL
INFO

LOWER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

NOTES

OBJECT: K FACTOR ADJUSTMENT RELATED TO Alibaba Group Holding Ltd. ADR /
US01609W1027 WITH EFFECTIVE DATE AS OF 14/06/2024

1. General information about the corporate action
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DESCRIPTION: Alibaba Group Holding Limited (BABA.N) has announced a Special Cash Dividend of approximately 0.66 USD per
BABA American Depositary Share on top of a regular dividend of 1 USD per share.

EFFECTIVE DATE: 13/06/2024

2. Adjustment details

DERIVATIVE MARKET: OCC

ADJUSTMENT FACTOR: 0,99143302

ADJUSTMENT CRITERIA: The adjustable product data of UniCredit Bank GmbH Turbo Open End are updated as per K-Factor
below with effective date 13th of June 2024.

ISSUER ADJUSTMENT EFFECTIVE DATE:14/06/2024

3. Features of adjusted financial instruments

ISIN CODE DEOOOHC8T344EURONEXT NSCITHC8T34JMARKETING |Turbo Open- |OFFICIAL SeDeX -
CODE PRODUCT End Short SEGMENT Leverage
NAME Certificates
Segment
CURRENT VALUES NEW VALUES POST ADJUSTMENT
STRIKE 98,790483 STRIKE 97,944147
PARITY 10 PARITY 9,914340101523

LOWER BARRIER LEVEL

LOWER BARRIER LEVEL

UPPER BARRIER LEVEL 98,790483 UPPER BARRIER LEVEL 97,944147
INITIAL VALUE INITIAL VALUE

CAP CAP

FLOOR FLOOR

STRIKE INFO STRIKE INFO

LOWER BARRIER LEVEL
INFO

LOWER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

NOTES

OBJECT: K FACTOR ADJUSTMENT RELATED TO Alibaba Group Holding Ltd. ADR /
US01609W1027 WITH EFFECTIVE DATE AS OF 14/06/2024

1. General information about the corporate action

DESCRIPTION: Alibaba Group Holding Limited (BABA.N) has announced a Special Cash Dividend of approximately 0.66 USD per

BABA American Depositary Share on top of a regular dividend of 1 USD per share.
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EFFECTIVE DATE: 13/06/2024

2. Adjustment details

DERIVATIVE MARKET: OCC

ADJUSTMENT FACTOR: 0,99143302

ADJUSTMENT CRITERIA: The adjustable product data of UniCredit Bank GmbH Turbo Open End are updated as per K-Factor
below with effective date 13th of June 2024.

ISSUER ADJUSTMENT EFFECTIVE DATE:14/06/2024

3. Features of adjusted financial instruments

ISIN CODE DEOOOHD5DU [EURONEXT NSCITHD5DU |[MARKETING |Turbo Open- |OFFICIAL SeDeX -
H3 CODE H3 PRODUCT End Long SEGMENT Leverage
NAME Certificates
Segment
CURRENT VALUES NEW VALUES POST ADJUSTMENT
STRIKE 72,114293 STRIKE 71,496491
PARITY 10 PARITY 9,914340101523

LOWER BARRIER LEVEL

72,114293

LOWER BARRIER LEVEL

71,496491

UPPER BARRIER LEVEL

UPPER BARRIER LEVEL

INITIAL VALUE INITIAL VALUE
CAP CAP

FLOOR FLOOR
STRIKE INFO STRIKE INFO

LOWER BARRIER LEVEL
INFO

LOWER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

NOTES

OBJECT: K FACTOR ADJUSTMENT RELATED TO Alibaba Group Holding Ltd. ADR /
US01609W1027 WITH EFFECTIVE DATE AS OF 14/06/2024

1. General information about the corporate action

DESCRIPTION: Alibaba Group Holding Limited (BABA.N) has announced a Special Cash Dividend of approximately 0.66 USD per

BABA American Depositary Share on top of a regular dividend of 1 USD per share.

EFFECTIVE DATE: 13/06/2024
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2. Adjustment details

DERIVATIVE MARKET: OCC

ADJUSTMENT FACTOR: 0,99143302

ADJUSTMENT CRITERIA: The adjustable product data of UniCredit Bank GmbH Turbo Open End are updated as per K-Factor
below with effective date 13th of June 2024.

ISSUER ADJUSTMENT EFFECTIVE DATE:14/06/2024

3. Features of adjusted financial instruments

ISIN CODE DEOOOHD50XD¥URONEXT NSCITHD50XDYMARKETING [Turbo Open-  |OFFICIAL SeDeX -

CODE PRODUCT End Long SEGMENT Leverage
NAME Certificates
Segment

CURRENT VALUES NEW VALUES POST ADJUSTMENT

STRIKE 70,330318 STRIKE 69,7278

PARITY 10 PARITY 9,914340101523

LOWER BARRIER LEVEL 70,330318 LOWER BARRIER LEVEL 69,7278

UPPER BARRIER LEVEL

UPPER BARRIER LEVEL

INITIAL VALUE INITIAL VALUE
CAP CAP

FLOOR FLOOR
STRIKE INFO STRIKE INFO

LOWER BARRIER LEVEL
INFO

LOWER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

NOTES

The present notice and the contents thereof are only provided for information purposes to facilitate the fair, orderly and efficient

functioning of the market and is not a recommendation to engage in investment activities.

The contents of this notice are provided “as is” based on information provided to the market operator without representation or

warranty of any kind. Euronext will not be held liable for any loss or damages of any nature ensuing from using, trusting, or acting on

information provided. No information set out or referred to in this notice shall form the basis of any contract. The creation of rights

and obligations in respect of financial products that are traded on the exchanges operated by Euronext’s subsidiaries shall depend

solely on the applicable rules of the market operator.

The Euronext Markets comprise the markets operated by Borsa Italiana, Euronext Amsterdam, Euronext Brussels, Euronext Dublin,

Euronext Lisbon, Euronext Paris, MTS, and Oslo Bgrs, referred to respectively as the Milan, Amsterdam, Brussels, Dublin, Lisbon,

Paris, MTS, and Oslo markets, as relevant.
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Euronext refers to Euronext N.V. and its affiliates. Information regarding trademarks and intellectual property rights of Euronext is
located at www.euronext.com/terms-use.

©2023, Euronext N.V. - All rights reserved
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EURONEXT

CORPORATE EVENT NOTICE:

SEDE DI NEGOZIAZIONE:

DISPOSIZIONE:
DATA:
MERCATO:

Modifica delle caratteristiche del sottostante

UniCredit Bank GmbH

Milan

MIL_20240613_13824_SED

13/06/2024
SeDeX

OGGETTO: RETTIFICA MEDIANTE APPLICAZIONE DEL K FACTOR AVENTE A OGGETTO Alibaba

Group Holding Ltd. ADR / US01609W1027 A DECORRERE DAL 14/06/2024

1. Informazioni inerenti la Corporate action

DESCRIZIONE: Alibaba Group Holding Limited (BABA.N) has announced a Special Cash Dividend of approximately 0.66 USD per
BABA American Depositary Share on top of a regular dividend of 1 USD per share.

DATA DI EFFICACIA: 13/06/2024

2. Dettagli sulla modalita di rettifica

MERCATO DERIVATI: OCC

FATTORE DI RETTIFICA: 0,99143302

CRITERIO DI RETTIFICA: The adjustable product data of UniCredit Bank GmbH Covered Warrants are updated as per K-Factor
below with effective date 13th of June 2024.

DATA DI EFFICACIA EMITTENTE: 14/06/2024

3. Caratteristiche degli strumenti oggetto di rettifica

ISIN CODE DEOOOHDOB1D4CODICE NSCITOOHDOBYMARKETING |Plain Vanilla SEGMENTO DI|SeDeX - Plain
EURONEXT PRODUCT Warrant Put NEGOZIAZIONEVanilla
NAME Segment
VALORI CORRENTI VALORI POST RETTIFICA
STRIKE 90 STRIKE 89,229
PARITY 10 PARITY 9,910802775025

LOWER BARRIER LEVEL

LOWER BARRIER LEVEL

UPPER BARRIER LEVEL

UPPER BARRIER LEVEL

INITIAL VALUE

INITIAL VALUE

CAP

CAP
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FLOOR

FLOOR

STRIKE INFO

STRIKE INFO

LOWER BARRIER LEVEL
INFO

LOWER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

NOTE

OGGETTO: RETTIFICA MEDIANTE APPLICAZIONE DEL K FACTOR AVENTE A OGGETTO Alibaba
Group Holding Ltd. ADR / US01609W1027 A DECORRERE DAL 14/06/2024

1. Informazioni inerenti la Corporate action

DESCRIZIONE: Alibaba Group Holding Limited (BABA.N) has announced a Special Cash Dividend of approximately 0.66 USD per

BABA American Depositary Share on top of a regular dividend of 1 USD per share.

DATA DI EFFICACIA: 13/06/2024

2. Dettagli sulla modalita di rettifica

MERCATO DERIVATI: OCC

FATTORE DI RETTIFICA: 0,99143302

CRITERIO DI RETTIFICA: The adjustable product data of UniCredit Bank GmbH Covered Warrants are updated as per K-Factor
below with effective date 13th of June 2024.

DATA DI EFFICACIA EMITTENTE: 14/06/2024

3. Caratteristiche degli strumenti oggetto di rettifica

ISIN CODE DEOOOHD1W4 (CODICE NSCITHD1W4 |[MARKETING [Plain Vanilla SEGMENTO DI|SeDeX - Plain
15 EURONEXT 15 PRODUCT Warrant Call NEGOZIAZIONE/anilla
NAME Segment
VALORI CORRENTI VALORI POST RETTIFICA
STRIKE 85 STRIKE 84,2718
PARITY 10 PARITY 9,910802775025

LOWER BARRIER LEVEL

LOWER BARRIER LEVEL

UPPER BARRIER LEVEL

UPPER BARRIER LEVEL

INITIAL VALUE INITIAL VALUE
CAP CAP

FLOOR FLOOR
STRIKE INFO STRIKE INFO
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LOWER BARRIER LEVEL LOWER BARRIER LEVEL
INFO INFO

UPPER BARRIER LEVEL UPPER BARRIER LEVEL
INFO INFO

NOTE

OGGETTO: RETTIFICA MEDIANTE APPLICAZIONE DEL K FACTOR AVENTE A OGGETTO Alibaba
Group Holding Ltd. ADR / US01609W1027 A DECORRERE DAL 14/06/2024

1. Informazioni inerenti la Corporate action

DESCRIZIONE: Alibaba Group Holding Limited (BABA.N) has announced a Special Cash Dividend of approximately 0.66 USD per
BABA American Depositary Share on top of a regular dividend of 1 USD per share.

DATA DI EFFICACIA: 13/06/2024

2. Dettagli sulla modalita di rettifica
MERCATO DERIVATI: OCC
FATTORE DI RETTIFICA: 0,99143302

CRITERIO DI RETTIFICA: The adjustable product data of UniCredit Bank GmbH Covered Warrants are updated as per K-Factor
below with effective date 13th of June 2024.

DATA DI EFFICACIA EMITTENTE: 14/06/2024

3. Caratteristiche degli strumenti oggetto di rettifica

ISIN CODE DEOOOHD4S7VJXZODICE NSCITHD4S?VJ)|\/IARKETING Plain Vanilla SEGMENTO DI|{SeDeX - Plain

EURONEXT PRODUCT  |WarrantPut  [NEGOZIAZIONEanilla
NAME Segment

VALORI CORRENTI VALORI POST RETTIFICA

STRIKE 60 STRIKE 59,486

PARITY 10 PARITY 9,910802775025

LOWER BARRIER LEVEL LOWER BARRIER LEVEL

UPPER BARRIER LEVEL UPPER BARRIER LEVEL

INITIAL VALUE INITIAL VALUE

CAP CAP

FLOOR FLOOR

STRIKE INFO STRIKE INFO

LOWER BARRIER LEVEL LOWER BARRIER LEVEL

INFO INFO
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UPPER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

NOTE

OGGETTO: RETTIFICA MEDIANTE APPLICAZIONE DEL K FACTOR AVENTE A OGGETTO Alibaba

Group Holding Ltd. ADR / US01609W1027 A DECORRERE DAL 14/06/2024

1. Informazioni inerenti la Corporate action

DESCRIZIONE: Alibaba Group Holding Limited (BABA.N) has announced a Special Cash Dividend of approximately 0.66 USD per

BABA American Depositary Share on top of a regular dividend of 1 USD per share.

DATA DI EFFICACIA: 13/06/2024

2. Dettagli sulla modalita di rettifica

MERCATO DERIVATI: OCC

FATTORE DI RETTIFICA: 0,99143302

CRITERIO DI RETTIFICA: The adjustable product data of UniCredit Bank GmbH Covered Warrants are updated as per K-Factor
below with effective date 13th of June 2024.

DATA DI EFFICACIA EMITTENTE: 14/06/2024

3. Caratteristiche degli strumenti oggetto di rettifica

ISIN CODE DEOOOHC66G8TCODICE NSCITHC66G8TMARKETING |Plain Vanilla SEGMENTO DI|{SeDeX - Plain
EURONEXT PRODUCT Warrant Put NEGOZIAZIONE/anilla
NAME Segment
VALORI CORRENTI VALORI POST RETTIFICA
STRIKE 80 STRIKE 79,3146
PARITY 100 PARITY 99,009900990099

LOWER BARRIER LEVEL

LOWER BARRIER LEVEL

UPPER BARRIER LEVEL

UPPER BARRIER LEVEL

INITIAL VALUE INITIAL VALUE
CAP CAP

FLOOR FLOOR
STRIKE INFO STRIKE INFO

LOWER BARRIER LEVEL
INFO

LOWER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

NOTE
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OGGETTO: RETTIFICA MEDIANTE APPLICAZIONE DEL K FACTOR AVENTE A OGGETTO Alibaba

Group Holding Ltd. ADR / US01609W1027 A DECORRERE DAL 14/06/2024

1. Informazioni inerenti la Corporate action

DESCRIZIONE: Alibaba Group Holding Limited (BABA.N) has announced a Special Cash Dividend of approximately 0.66 USD per

BABA American Depositary Share on top of a regular dividend of 1 USD per share.

DATA DI EFFICACIA: 13/06/2024

2. Dettagli sulla modalita di rettifica

MERCATO DERIVATI: OCC

FATTORE DI RETTIFICA: 0,99143302

CRITERIO DI RETTIFICA: The adjustable product data of UniCredit Bank GmbH Covered Warrants are updated as per K-Factor
below with effective date 13th of June 2024.

DATA DI EFFICACIA EMITTENTE: 14/06/2024

3. Caratteristiche degli strumenti oggetto di rettifica

ISIN CODE DEOOOHD1F79(CODICE NSCITHD1F79JMARKETING [Plain Vanilla SEGMENTO DI|{SeDeX - Plain
EURONEXT PRODUCT Warrant Call NEGOZIAZIONE/anilla
NAME Segment
VALORI CORRENTI VALORI POST RETTIFICA
STRIKE 85 STRIKE 84,2718
PARITY 10 PARITY 9,910802775025

LOWER BARRIER LEVEL

LOWER BARRIER LEVEL

UPPER BARRIER LEVEL

UPPER BARRIER LEVEL

INITIAL VALUE INITIAL VALUE
CAP CAP

FLOOR FLOOR
STRIKE INFO STRIKE INFO

LOWER BARRIER LEVEL
INFO

LOWER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

NOTE
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OGGETTO: RETTIFICA MEDIANTE APPLICAZIONE DEL K FACTOR AVENTE A OGGETTO Alibaba

Group Holding Ltd. ADR / US01609W1027 A DECORRERE DAL 14/06/2024

1. Informazioni inerenti la Corporate action

DESCRIZIONE: Alibaba Group Holding Limited (BABA.N) has announced a Special Cash Dividend of approximately 0.66 USD per
BABA American Depositary Share on top of a regular dividend of 1 USD per share.

DATA DI EFFICACIA: 13/06/2024

2. Dettagli sulla modalita di rettifica

MERCATO DERIVATI: OCC

FATTORE DI RETTIFICA: 0,99143302

CRITERIO DI RETTIFICA: The adjustable product data of UniCredit Bank GmbH Covered Warrants are updated as per K-Factor
below with effective date 13th of June 2024.

DATA DI EFFICACIA EMITTENTE: 14/06/2024

3. Caratteristiche degli strumenti oggetto di rettifica

ISIN CODE

DEOOOHDOB1C

BCODICE
EURONEXT

NSCITH DOBlCJi\/IARKETING Plain Vanilla

PRODUCT
NAME

Warrant Put

SEGMENTO DI|{SeDeX - Plain
NEGOZIAZIONE/anilla
Segment

VALORI CORRENTI

VALORI POST RETTIFICA

STRIKE

70

STRIKE

69,4003

PARITY

10

PARITY

9,910802775025

LOWER BARRIER LEVEL

LOWER BARRIER LEVEL

UPPER BARRIER LEVEL

UPPER BARRIER LEVEL

INITIAL VALUE INITIAL VALUE
CAP CAP

FLOOR FLOOR
STRIKE INFO STRIKE INFO

LOWER BARRIER LEVEL
INFO

LOWER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

NOTE

OGGETTO: RETTIFICA MEDIANTE APPLICAZIONE DEL K FACTOR AVENTE A OGGETTO Alibaba

Group Holding Ltd. ADR / US01609W1027 A DECORRERE DAL 14/06/2024
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1. Informazioni inerenti la Corporate action

DESCRIZIONE: Alibaba Group Holding Limited (BABA.N) has announced a Special Cash Dividend of approximately 0.66 USD per

BABA American Depositary Share on top of a regular dividend of 1 USD per share.

DATA DI EFFICACIA: 13/06/2024

2. Dettagli sulla modalita di rettifica

MERCATO DERIVATI: OCC

FATTORE DI RETTIFICA: 0,99143302

CRITERIO DI RETTIFICA: The adjustable product data of UniCredit Bank GmbH Covered Warrants are updated as per K-Factor
below with effective date 13th of June 2024.

DATA DI EFFICACIA EMITTENTE: 14/06/2024

3. Caratteristiche degli strumenti oggetto di rettifica

ISIN CODE DEOOOHC99A92CODICE NSCITHC99A94MARKETING [Plain Vanilla SEGMENTO DI|{SeDeX - Plain
EURONEXT PRODUCT Warrant Call NEGOZIAZIONE/anilla
NAME Segment
VALORI CORRENTI VALORI POST RETTIFICA
STRIKE 100 STRIKE 99,1433
PARITY 10 PARITY 9,910802775025

LOWER BARRIER LEVEL

LOWER BARRIER LEVEL

UPPER BARRIER LEVEL

UPPER BARRIER LEVEL

INITIAL VALUE INITIAL VALUE
CAP CAP

FLOOR FLOOR
STRIKE INFO STRIKE INFO

LOWER BARRIER LEVEL
INFO

LOWER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

NOTE

OGGETTO: RETTIFICA MEDIANTE APPLICAZIONE DEL K FACTOR AVENTE A OGGETTO Alibaba

Group Holding Ltd. ADR / US01609W1027 A DECORRERE DAL 14/06/2024

1. Informazioni inerenti la Corporate action
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DESCRIZIONE: Alibaba Group Holding Limited (BABA.N) has announced a Special Cash Dividend of approximately 0.66 USD per

BABA American Depositary Share on top of a regular dividend of 1 USD per share.

DATA DI EFFICACIA: 13/06/2024

2. Dettagli sulla modalita di rettifica

MERCATO DERIVATI: OCC

FATTORE DI RETTIFICA: 0,99143302

CRITERIO DI RETTIFICA: The adjustable product data of UniCredit Bank GmbH Covered Warrants are updated as per K-Factor
below with effective date 13th of June 2024.

DATA DI EFFICACIA EMITTENTE: 14/06/2024

3. Caratteristiche degli strumenti oggetto di rettifica

ISIN CODE
w1

DEOOOHD1T2

CODICE NSCITHD1T2
EURONEXT [W1

MARKETING [Plain Vanilla
PRODUCT Warrant Call
NAME

SEGMENTO DI|SeDeX - Plain
NEGOZIAZIONEVanilla

Segment

VALORI CORRENTI

VALORI POST RETTIFICA

STRIKE

110

STRIKE

109,0576

PARITY

10

PARITY

9,910802775025

LOWER BARRIER LEVEL

LOWER BARRIER LEVEL

UPPER BARRIER LEVEL

UPPER BARRIER LEVEL

INITIAL VALUE INITIAL VALUE
CAP CAP

FLOOR FLOOR
STRIKE INFO STRIKE INFO

LOWER BARRIER LEVEL
INFO

LOWER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

NOTE

OGGETTO: RETTIFICA MEDIANTE APPLICAZIONE DEL K FACTOR AVENTE A OGGETTO Alibaba

Group Holding Ltd. ADR / US01609W1027 A DECORRERE DAL 14/06/2024

1. Informazioni inerenti la Corporate action

DESCRIZIONE: Alibaba Group Holding Limited (BABA.N) has announced a Special Cash Dividend of approximately 0.66 USD per
BABA American Depositary Share on top of a regular dividend of 1 USD per share.
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DATA DI EFFICACIA: 13/06/2024

2. Dettagli sulla modalita di rettifica

MERCATO DERIVATI: OCC

FATTORE DI RETTIFICA: 0,99143302

CRITERIO DI RETTIFICA: The adjustable product data of UniCredit Bank GmbH Covered Warrants are updated as per K-Factor
below with effective date 13th of June 2024.

DATA DI EFFICACIA EMITTENTE: 14/06/2024

3. Caratteristiche degli strumenti oggetto di rettifica

ISIN CODE DEOOOHD1T2X4)CODICE NSCITHD1T2X9MARKETING [Plain Vanilla SEGMENTO DI|SeDeX - Plain
EURONEXT PRODUCT Warrant Put NEGOZIAZIONE/anilla
NAME Segment
VALORI CORRENTI VALORI POST RETTIFICA
STRIKE 60 STRIKE 59,486
PARITY 10 PARITY 9,910802775025

LOWER BARRIER LEVEL

LOWER BARRIER LEVEL

UPPER BARRIER LEVEL

UPPER BARRIER LEVEL

INITIAL VALUE INITIAL VALUE
CAP CAP

FLOOR FLOOR
STRIKE INFO STRIKE INFO

INFO

LOWER BARRIER LEVEL

LOWER BARRIER LEVEL
INFO

INFO

UPPER BARRIER LEVEL

UPPER BARRIER LEVEL
INFO

NOTE

OGGETTO: RETTIFICA MEDIANTE APPLICAZIONE DEL K FACTOR AVENTE A OGGETTO Alibaba

Group Holding Ltd. ADR / US01609W1027 A DECORRERE DAL 14/06/2024

1. Informazioni inerenti la Corporate action

DESCRIZIONE: Alibaba Group Holding Limited (BABA.N) has announced a Special Cash Dividend of approximately 0.66 USD per
BABA American Depositary Share on top of a regular dividend of 1 USD per share.

DATA DI EFFICACIA: 13/06/2024

2. Dettagli sulla modalita di rettifica
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MERCATO DERIVATI: OCC

FATTORE DI RETTIFICA: 0,99143302

CRITERIO DI RETTIFICA: The adjustable product data of UniCredit Bank GmbH Covered Warrants are updated as per K-Factor
below with effective date 13th of June 2024.

DATA DI EFFICACIA EMITTENTE: 14/06/2024

3. Caratteristiche degli strumenti oggetto di rettifica

ISIN CODE

DEOOOHC92J25

CODICE
EURONEXT

NSCITHC92J25

MARKETING [Plain Vanilla
PRODUCT Warrant Put
NAME

SEGMENTO DI|SeDeX - Plain
NEGOZIAZIONEVanilla

Segment

VALORI CORRENTI

VALORI POST RETTIFICA

STRIKE

90

STRIKE

89,229

PARITY

10

PARITY

9,910802775025

LOWER BARRIER LEVEL

LOWER BARRIER LEVEL

UPPER BARRIER LEVEL

UPPER BARRIER LEVEL

INITIAL VALUE INITIAL VALUE
CAP CAP

FLOOR FLOOR
STRIKE INFO STRIKE INFO

LOWER BARRIER LEVEL
INFO

LOWER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

NOTE

OGGETTO: RETTIFICA MEDIANTE APPLICAZIONE DEL K FACTOR AVENTE A OGGETTO Alibaba

Group Holding Ltd. ADR / US01609W1027 A DECORRERE DAL 14/06/2024

1. Informazioni inerenti la Corporate action

DESCRIZIONE: Alibaba Group Holding Limited (BABA.N) has announced a Special Cash Dividend of approximately 0.66 USD per

BABA American Depositary Share on top of a regular dividend of 1 USD per share.

DATA DI EFFICACIA: 13/06/2024

2. Dettagli sulla modalita di rettifica

MERCATO DERIVATI: OCC

FATTORE DI RETTIFICA: 0,99143302
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CRITERIO DI RETTIFICA: The adjustable product data of UniCredit Bank GmbH Covered Warrants are updated as per K-Factor
below with effective date 13th of June 2024.

DATA DI EFFICACIA EMITTENTE: 14/06/2024

3. Caratteristiche degli strumenti oggetto di rettifica

ISIN CODE DEOOOHD1T2U%CODICE NSCITHD1T2USMARKETING [Plain Vanilla SEGMENTO DI|{SeDeX - Plain
EURONEXT PRODUCT Warrant Call NEGOZIAZIONE/anilla
NAME Segment
VALORI CORRENTI VALORI POST RETTIFICA
STRIKE 90 STRIKE 89,229
PARITY 10 PARITY 9,910802775025

LOWER BARRIER LEVEL

LOWER BARRIER LEVEL

UPPER BARRIER LEVEL

UPPER BARRIER LEVEL

INITIAL VALUE INITIAL VALUE
CAP CAP

FLOOR FLOOR
STRIKE INFO STRIKE INFO

LOWER BARRIER LEVEL
INFO

LOWER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

NOTE

OGGETTO: RETTIFICA MEDIANTE APPLICAZIONE DEL K FACTOR AVENTE A OGGETTO Alibaba
Group Holding Ltd. ADR / US01609W1027 A DECORRERE DAL 14/06/2024

1. Informazioni inerenti la Corporate action

DESCRIZIONE: Alibaba Group Holding Limited (BABA.N) has announced a Special Cash Dividend of approximately 0.66 USD per
BABA American Depositary Share on top of a regular dividend of 1 USD per share.

DATA DI EFFICACIA: 13/06/2024

2. Dettagli sulla modalita di rettifica
MERCATO DERIVATI: OCC
FATTORE DI RETTIFICA: 0,99143302

CRITERIO DI RETTIFICA: The adjustable product data of UniCredit Bank GmbH Covered Warrants are updated as per K-Factor
below with effective date 13th of June 2024.
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DATA DI EFFICACIA EMITTENTE: 14/06/2024

3. Caratteristiche degli strumenti oggetto di rettifica

DEOOOHD4S7XJ§CODICE NSCITHD4S7X4MARKETING Plain Vanilla  [SEGMENTO DI|SeDeX - Plain

ISIN CODE
EURONEXT PRODUCT Warrant Put NEGOZIAZIONEVanilla
NAME Segment
VALORI CORRENTI VALORI POST RETTIFICA
STRIKE 80 STRIKE 79,3146
PARITY 10 PARITY 9,910802775025

LOWER BARRIER LEVEL

LOWER BARRIER LEVEL

UPPER BARRIER LEVEL

UPPER BARRIER LEVEL

INITIAL VALUE INITIAL VALUE
CAP CAP

FLOOR FLOOR
STRIKE INFO STRIKE INFO

INFO

LOWER BARRIER LEVEL

LOWER BARRIER LEVEL
INFO

INFO

UPPER BARRIER LEVEL

UPPER BARRIER LEVEL
INFO

NOTE

OGGETTO: RETTIFICA MEDIANTE APPLICAZIONE DEL K FACTOR AVENTE A OGGETTO Alibaba
Group Holding Ltd. ADR / US01609W1027 A DECORRERE DAL 14/06/2024

1. Informazioni inerenti la Corporate action

DESCRIZIONE: Alibaba Group Holding Limited (BABA.N) has announced a Special Cash Dividend of approximately 0.66 USD per
BABA American Depositary Share on top of a regular dividend of 1 USD per share.

DATA DI EFFICACIA: 13/06/2024

2. Dettagli sulla modalita di rettifica
MERCATO DERIVATI: OCC
FATTORE DI RETTIFICA: 0,99143302

CRITERIO DI RETTIFICA: The adjustable product data of UniCredit Bank GmbH Covered Warrants are updated as per K-Factor
below with effective date 13th of June 2024.

DATA DI EFFICACIA EMITTENTE: 14/06/2024

3. Caratteristiche degli strumenti oggetto di rettifica
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ISIN CODE DEOOOHD4S7URCODICE NSCITHD4S7TUMARKETING [Plain Vanilla SEGMENTO DI|{SeDeX - Plain
EURONEXT PRODUCT Warrant Call NEGOZIAZIONE/anilla
NAME Segment
VALORI CORRENTI VALORI POST RETTIFICA
STRIKE 100 STRIKE 99,1433
PARITY 10 PARITY 9,910802775025

LOWER BARRIER LEVEL

LOWER BARRIER LEVEL

UPPER BARRIER LEVEL

UPPER BARRIER LEVEL

INITIAL VALUE INITIAL VALUE
CAP CAP

FLOOR FLOOR
STRIKE INFO STRIKE INFO

LOWER BARRIER LEVEL
INFO

LOWER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL

INFO

NOTE

OGGETTO: RETTIFICA MEDIANTE APPLICAZIONE DEL K FACTOR AVENTE A OGGETTO Alibaba

Group Holding Ltd. ADR / US01609W1027 A DECORRERE DAL 14/06/2024

1. Informazioni inerenti la Corporate action

DESCRIZIONE: Alibaba Group Holding Limited (BABA.N) has announced a Special Cash Dividend of approximately 0.66 USD per

BABA American Depositary Share on top of a regular dividend of 1 USD per share.

DATA DI EFFICACIA: 13/06/2024

2. Dettagli sulla modalita di rettifica

MERCATO DERIVATI: OCC

FATTORE DI RETTIFICA: 0,99143302

CRITERIO DI RETTIFICA: The adjustable product data of UniCredit Bank GmbH Covered Warrants are updated as per K-Factor
below with effective date 13th of June 2024.

DATA DI EFFICACIA EMITTENTE: 14/06/2024

3. Caratteristiche degli strumenti oggetto di rettifica

ISIN CODE
Y1l

DEOOOHC6CY [CODICE
EURONEXT

NSCITHC6CY
Y1

MARKETING
PRODUCT

Plain Vanilla
Warrant Call

SEGMENTO DI|SeDeX - Plain
NEGOZIAZIONEVanilla
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NAME Segment
VALORI CORRENTI VALORI POST RETTIFICA
STRIKE 90 STRIKE 89,229
PARITY 100 PARITY 99,009900990099

LOWER BARRIER LEVEL

LOWER BARRIER LEVEL

UPPER BARRIER LEVEL

UPPER BARRIER LEVEL

INITIAL VALUE INITIAL VALUE
CAP CAP

FLOOR FLOOR
STRIKE INFO STRIKE INFO

LOWER BARRIER LEVEL
INFO

LOWER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

NOTE

OGGETTO: RETTIFICA MEDIANTE APPLICAZIONE DEL K FACTOR AVENTE A OGGETTO Alibaba
Group Holding Ltd. ADR / US01609W1027 A DECORRERE DAL 14/06/2024

1. Informazioni inerenti la Corporate action

DESCRIZIONE: Alibaba Group Holding Limited (BABA.N) has announced a Special Cash Dividend of approximately 0.66 USD per
BABA American Depositary Share on top of a regular dividend of 1 USD per share.

DATA DI EFFICACIA: 13/06/2024

2. Dettagli sulla modalita di rettifica
MERCATO DERIVATI: OCC
FATTORE DI RETTIFICA: 0,99143302

CRITERIO DI RETTIFICA: The adjustable product data of UniCredit Bank GmbH Covered Warrants are updated as per K-Factor
below with effective date 13th of June 2024.

DATA DI EFFICACIA EMITTENTE: 14/06/2024

3. Caratteristiche degli strumenti oggetto di rettifica

ISIN CODE DEOOOHD4S7 |CODICE NSCITHD4S7 |[MARKETING [Plain Vanilla SEGMENTO DI|{SeDeX - Plain
W8 EURONEXT W8 PRODUCT Warrant Put NEGOZIAZIONE/anilla
NAME Segment
VALORI CORRENTI VALORI POST RETTIFICA
STRIKE 70 STRIKE 69,4003
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PARITY

10

PARITY

9,910802775025

LOWER BARRIER LEVEL

LOWER BARRIER LEVEL

UPPER BARRIER LEVEL

UPPER BARRIER LEVEL

INITIAL VALUE INITIAL VALUE
CAP CAP

FLOOR FLOOR
STRIKE INFO STRIKE INFO

LOWER BARRIER LEVEL
INFO

LOWER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

NOTE

OGGETTO: RETTIFICA MEDIANTE APPLICAZIONE DEL K FACTOR AVENTE A OGGETTO Alibaba
Group Holding Ltd. ADR / US01609W1027 A DECORRERE DAL 14/06/2024

1. Informazioni inerenti la Corporate action

DESCRIZIONE: Alibaba Group Holding Limited (BABA.N) has announced a Special Cash Dividend of approximately 0.66 USD per
BABA American Depositary Share on top of a regular dividend of 1 USD per share.

DATA DI EFFICACIA: 13/06/2024

2. Dettagli sulla modalita di rettifica
MERCATO DERIVATI: OCC
FATTORE DI RETTIFICA: 0,99143302

CRITERIO DI RETTIFICA: The adjustable product data of UniCredit Bank GmbH Covered Warrants are updated as per K-Factor
below with effective date 13th of June 2024.

DATA DI EFFICACIA EMITTENTE: 14/06/2024

3. Caratteristiche degli strumenti oggetto di rettifica

ISIN CODE DEOOOHD1T2V3CODICE NSCITHD1T2V3MARKETING [Plain Vanilla  |SEGMENTO DI{SeDeX - Plain
EURONEXT PRODUCT Warrant Call NEGOZIAZIONEVanilla
NAME Segment

VALORI CORRENTI VALORI POST RETTIFICA

STRIKE 100 STRIKE 99,1433

PARITY 10 PARITY 9,910802775025

LOWER BARRIER LEVEL

LOWER BARRIER LEVEL

UPPER BARRIER LEVEL

UPPER BARRIER LEVEL
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INITIAL VALUE INITIAL VALUE

CAP CAP

FLOOR FLOOR

STRIKE INFO STRIKE INFO

LOWER BARRIER LEVEL LOWER BARRIER LEVEL
INFO INFO

UPPER BARRIER LEVEL UPPER BARRIER LEVEL
INFO INFO

NOTE

OGGETTO: RETTIFICA MEDIANTE APPLICAZIONE DEL K FACTOR AVENTE A OGGETTO Alibaba
Group Holding Ltd. ADR / US01609W1027 A DECORRERE DAL 14/06/2024

1. Informazioni inerenti la Corporate action

DESCRIZIONE: Alibaba Group Holding Limited (BABA.N) has announced a Special Cash Dividend of approximately 0.66 USD per
BABA American Depositary Share on top of a regular dividend of 1 USD per share.

DATA DI EFFICACIA: 13/06/2024

2. Dettagli sulla modalita di rettifica
MERCATO DERIVATI: OCC
FATTORE DI RETTIFICA: 0,99143302

CRITERIO DI RETTIFICA: The adjustable product data of UniCredit Bank GmbH Covered Warrants are updated as per K-Factor
below with effective date 13th of June 2024.

DATA DI EFFICACIA EMITTENTE: 14/06/2024

3. Caratteristiche degli strumenti oggetto di rettifica

ISIN CODE DEOOOHD4S7SJ:‘CODICE NSCITHD4S7S(¥MARKETING Plain Vanilla SEGMENTO DI|{SeDeX - Plain

EURONEXT PRODUCT Warrant Call NEGOZIAZIONEVanilla
NAME Segment

VALORI CORRENTI VALORI POST RETTIFICA

STRIKE 80 STRIKE 79,3146

PARITY 10 PARITY 9,910802775025

LOWER BARRIER LEVEL LOWER BARRIER LEVEL

UPPER BARRIER LEVEL UPPER BARRIER LEVEL

INITIAL VALUE INITIAL VALUE

CAP CAP

FLOOR FLOOR
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STRIKE INFO

STRIKE INFO

LOWER BARRIER LEVEL
INFO

LOWER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

NOTE

OGGETTO: RETTIFICA MEDIANTE APPLICAZIONE DEL K FACTOR AVENTE A OGGETTO Alibaba

Group Holding Ltd. ADR / US01609W1027 A DECORRERE DAL 14/06/2024

1. Informazioni inerenti la Corporate action

DESCRIZIONE: Alibaba Group Holding Limited (BABA.N) has announced a Special Cash Dividend of approximately 0.66 USD per

BABA American Depositary Share on top of a regular dividend of 1 USD per share.

DATA DI EFFICACIA: 13/06/2024

2. Dettagli sulla modalita di rettifica

MERCATO DERIVATI: OCC

FATTORE DI RETTIFICA: 0,99143302

CRITERIO DI RETTIFICA: The adjustable product data of UniCredit Bank GmbH Covered Warrants are updated as per K-Factor
below with effective date 13th of June 2024.

DATA DI EFFICACIA EMITTENTE: 14/06/2024

3. Caratteristiche degli strumenti oggetto di rettifica

ISIN CODE DEOOOHC92J33CODICE NSCITHC92J33MARKETING |Plain Vanilla SEGMENTO DI|{SeDeX - Plain
EURONEXT PRODUCT Warrant Put NEGOZIAZIONE/anilla
NAME Segment
VALORI CORRENTI VALORI POST RETTIFICA
STRIKE 100 STRIKE 99,1433
PARITY 10 PARITY 9,910802775025

LOWER BARRIER LEVEL

LOWER BARRIER LEVEL

UPPER BARRIER LEVEL

UPPER BARRIER LEVEL

INITIAL VALUE INITIAL VALUE
CAP CAP

FLOOR FLOOR
STRIKE INFO STRIKE INFO

LOWER BARRIER LEVEL
INFO

LOWER BARRIER LEVEL
INFO
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UPPER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL

INFO

NOTE

OGGETTO: RETTIFICA MEDIANTE APPLICAZIONE DEL K FACTOR AVENTE A OGGETTO Alibaba

Group Holding Ltd. ADR / US01609W1027 A DECORRERE DAL 14/06/2024

1. Informazioni inerenti la Corporate action

DESCRIZIONE: Alibaba Group Holding Limited (BABA.N) has announced a Special Cash Dividend of approximately 0.66 USD per

BABA American Depositary Share on top of a regular dividend of 1 USD per share.

DATA DI EFFICACIA: 13/06/2024

2. Dettagli sulla modalita di rettifica

MERCATO DERIVATI: OCC

FATTORE DI RETTIFICA: 0,99143302

CRITERIO DI RETTIFICA: The adjustable product data of UniCredit Bank GmbH Covered Warrants are updated as per K-Factor
below with effective date 13th of June 2024.

DATA DI EFFICACIA EMITTENTE: 14/06/2024

3. Caratteristiche degli strumenti oggetto di rettifica

ISIN CODE DEOOOHD1F784CODICE NSCITHD1F783ZMARKETING [Plain Vanilla SEGMENTO DI|{SeDeX - Plain
EURONEXT PRODUCT Warrant Call NEGOZIAZIONE/anilla
NAME Segment
VALORI CORRENTI VALORI POST RETTIFICA
STRIKE 80 STRIKE 79,3146
PARITY 10 PARITY 9,910802775025

LOWER BARRIER LEVEL

LOWER BARRIER LEVEL

UPPER BARRIER LEVEL

UPPER BARRIER LEVEL

INITIAL VALUE INITIAL VALUE
CAP CAP

FLOOR FLOOR
STRIKE INFO STRIKE INFO

LOWER BARRIER LEVEL
INFO

LOWER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

NOTE
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OGGETTO: RETTIFICA MEDIANTE APPLICAZIONE DEL K FACTOR AVENTE A OGGETTO Alibaba

Group Holding Ltd. ADR / US01609W1027 A DECORRERE DAL 14/06/2024

1. Informazioni inerenti la Corporate action

DESCRIZIONE: Alibaba Group Holding Limited (BABA.N) has announced a Special Cash Dividend of approximately 0.66 USD per
BABA American Depositary Share on top of a regular dividend of 1 USD per share.

DATA DI EFFICACIA: 13/06/2024

2. Dettagli sulla modalita di rettifica

MERCATO DERIVATI: OCC

FATTORE DI RETTIFICA: 0,99143302

CRITERIO DI RETTIFICA: The adjustable product data of UniCredit Bank GmbH Covered Warrants are updated as per K-Factor
below with effective date 13th of June 2024.

DATA DI EFFICACIA EMITTENTE: 14/06/2024

3. Caratteristiche degli strumenti oggetto di rettifica

NSCITOOH DOG&MARKETING

ISIN CODE DEOOOHDOGP [CODICE Plain Vanilla SEGMENTO DI|SeDeX - Plain
V8 EURONEXT PRODUCT Warrant Put NEGOZIAZIONE/anilla
NAME Segment
VALORI CORRENTI VALORI POST RETTIFICA
STRIKE 70 STRIKE 69,4003
PARITY 10 PARITY 9,910802775025

LOWER BARRIER LEVEL

LOWER BARRIER LEVEL

UPPER BARRIER LEVEL

UPPER BARRIER LEVEL

INITIAL VALUE INITIAL VALUE
CAP CAP

FLOOR FLOOR
STRIKE INFO STRIKE INFO

LOWER BARRIER LEVEL
INFO

LOWER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

NOTE
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OGGETTO: RETTIFICA MEDIANTE APPLICAZIONE DEL K FACTOR AVENTE A OGGETTO Alibaba
Group Holding Ltd. ADR / US01609W1027 A DECORRERE DAL 14/06/2024

1. Informazioni inerenti la Corporate action

DESCRIZIONE: Alibaba Group Holding Limited (BABA.N) has announced a Special Cash Dividend of approximately 0.66 USD per
BABA American Depositary Share on top of a regular dividend of 1 USD per share.

DATA DI EFFICACIA: 13/06/2024

2. Dettagli sulla modalita di rettifica
MERCATO DERIVATI: OCC
FATTORE DI RETTIFICA: 0,99143302

CRITERIO DI RETTIFICA: The adjustable product data of UniCredit Bank GmbH Covered Warrants are updated as per K-Factor
below with effective date 13th of June 2024.

DATA DI EFFICACIA EMITTENTE: 14/06/2024

3. Caratteristiche degli strumenti oggetto di rettifica

ISIN CODE DEOOOHC92B49CODICE NSCITHC92B49MARKETING |Plain Vanilla SEGMENTO DI|SeDeX - Plain
EURONEXT PRODUCT Warrant Call NEGOZIAZIONEVanilla
NAME Segment
VALORI CORRENTI VALORI POST RETTIFICA
STRIKE 100 STRIKE 99,1433
PARITY 10 PARITY 9,910802775025

LOWER BARRIER LEVEL

LOWER BARRIER LEVEL

UPPER BARRIER LEVEL

UPPER BARRIER LEVEL

INITIAL VALUE INITIAL VALUE
CAP CAP

FLOOR FLOOR
STRIKE INFO STRIKE INFO

LOWER BARRIER LEVEL
INFO

LOWER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

NOTE

OGGETTO: RETTIFICA MEDIANTE APPLICAZIONE DEL K FACTOR AVENTE A OGGETTO Alibaba
Group Holding Ltd. ADR / US01609W1027 A DECORRERE DAL 14/06/2024
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1. Informazioni inerenti la Corporate action

DESCRIZIONE: Alibaba Group Holding Limited (BABA.N) has announced a Special Cash Dividend of approximately 0.66 USD per
BABA American Depositary Share on top of a regular dividend of 1 USD per share.

DATA DI EFFICACIA: 13/06/2024

2. Dettagli sulla modalita di rettifica

MERCATO DERIVATI: OCC

FATTORE DI RETTIFICA: 0,99143302

CRITERIO DI RETTIFICA: The adjustable product data of UniCredit Bank GmbH Covered Warrants are updated as per K-Factor
below with effective date 13th of June 2024.

DATA DI EFFICACIA EMITTENTE: 14/06/2024

3. Caratteristiche degli strumenti oggetto di rettifica

DEOOOHD1F7CkODICE

NSCITH DlF7Ct£MARKETING Plain Vanilla

ISIN CODE SEGMENTO DI|{SeDeX - Plain
EURONEXT PRODUCT Warrant Put NEGOZIAZIONE/anilla
NAME Segment
VALORI CORRENTI VALORI POST RETTIFICA
STRIKE 80 STRIKE 79,3146
PARITY 10 PARITY 9,910802775025

LOWER BARRIER LEVEL

LOWER BARRIER LEVEL

UPPER BARRIER LEVEL

UPPER BARRIER LEVEL

INITIAL VALUE INITIAL VALUE
CAP CAP

FLOOR FLOOR
STRIKE INFO STRIKE INFO

INFO

LOWER BARRIER LEVEL

LOWER BARRIER LEVEL
INFO

INFO

UPPER BARRIER LEVEL

UPPER BARRIER LEVEL
INFO

NOTE

OGGETTO: RETTIFICA MEDIANTE APPLICAZIONE DEL K FACTOR AVENTE A OGGETTO Alibaba

Group Holding Ltd. ADR / US01609W1027 A DECORRERE DAL 14/06/2024

1. Informazioni inerenti la Corporate action
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DESCRIZIONE: Alibaba Group Holding Limited (BABA.N) has announced a Special Cash Dividend of approximately 0.66 USD per
BABA American Depositary Share on top of a regular dividend of 1 USD per share.

DATA DI EFFICACIA: 13/06/2024

2. Dettagli sulla modalita di rettifica

MERCATO DERIVATI: OCC

FATTORE DI RETTIFICA: 0,99143302

CRITERIO DI RETTIFICA: The adjustable product data of UniCredit Bank GmbH Covered Warrants are updated as per K-Factor
below with effective date 13th of June 2024.

DATA DI EFFICACIA EMITTENTE: 14/06/2024

3. Caratteristiche degli strumenti oggetto di rettifica

DEOOOHC99ABI1L~CODICE NSCITHC99AB&MARKETING Plain Vanilla SEGMENTO DI|SeDeX - Plain

ISIN CODE
EURONEXT PRODUCT Warrant Put NEGOZIAZIONE/anilla
NAME Segment
VALORI CORRENTI VALORI POST RETTIFICA
STRIKE 80 STRIKE 79,3146
PARITY 10 PARITY 9,910802775025

LOWER BARRIER LEVEL LOWER BARRIER LEVEL

UPPER BARRIER LEVEL UPPER BARRIER LEVEL

INITIAL VALUE INITIAL VALUE
CAP CAP

FLOOR FLOOR
STRIKE INFO STRIKE INFO

INFO

LOWER BARRIER LEVEL

LOWER BARRIER LEVEL
INFO

INFO

UPPER BARRIER LEVEL

UPPER BARRIER LEVEL
INFO

NOTE

OGGETTO: RETTIFICA MEDIANTE APPLICAZIONE DEL K FACTOR AVENTE A OGGETTO Alibaba

Group Holding Ltd. ADR / US01609W1027 A DECORRERE DAL 14/06/2024

1. Informazioni inerenti la Corporate action

DESCRIZIONE: Alibaba Group Holding Limited (BABA.N) has announced a Special Cash Dividend of approximately 0.66 USD per
BABA American Depositary Share on top of a regular dividend of 1 USD per share.
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DATA DI EFFICACIA: 13/06/2024

2. Dettagli sulla modalita di rettifica

MERCATO DERIVATI: OCC

FATTORE DI RETTIFICA: 0,99143302

CRITERIO DI RETTIFICA: The adjustable product data of UniCredit Bank GmbH Covered Warrants are updated as per K-Factor
below with effective date 13th of June 2024.

DATA DI EFFICACIA EMITTENTE: 14/06/2024

3. Caratteristiche degli strumenti oggetto di rettifica

ISIN CODE DEOOOHC99AC4CODICE NSCITHC99AC4AMARKETING [Plain Vanilla SEGMENTO DI|SeDeX - Plain
EURONEXT PRODUCT Warrant Put NEGOZIAZIONE/anilla
NAME Segment
VALORI CORRENTI VALORI POST RETTIFICA
STRIKE 100 STRIKE 99,1433
PARITY 10 PARITY 9,910802775025

LOWER BARRIER LEVEL

LOWER BARRIER LEVEL

UPPER BARRIER LEVEL

UPPER BARRIER LEVEL

INITIAL VALUE INITIAL VALUE
CAP CAP

FLOOR FLOOR
STRIKE INFO STRIKE INFO

LOWER BARRIER LEVEL
INFO

LOWER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL

INFO

NOTE

OGGETTO: RETTIFICA MEDIANTE APPLICAZIONE DEL K FACTOR AVENTE A OGGETTO Alibaba

Group Holding Ltd. ADR / US01609W1027 A DECORRERE DAL 14/06/2024

1. Informazioni inerenti la Corporate action

DESCRIZIONE: Alibaba Group Holding Limited (BABA.N) has announced a Special Cash Dividend of approximately 0.66 USD per
BABA American Depositary Share on top of a regular dividend of 1 USD per share.

DATA DI EFFICACIA: 13/06/2024

2. Dettagli sulla modalita di rettifica
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MERCATO DERIVATI: OCC

FATTORE DI RETTIFICA: 0,99143302

CRITERIO DI RETTIFICA: The adjustable product data of UniCredit Bank GmbH Covered Warrants are updated as per K-Factor
below with effective date 13th of June 2024.

DATA DI EFFICACIA EMITTENTE: 14/06/2024

3. Caratteristiche degli strumenti oggetto di rettifica

ISIN CODE DEOOOHD1T2Y{CODICE NSCITHD1T2YIMARKETING |Plain Vanilla  |SEGMENTO DI|SeDeX - Plain
EURONEXT PRODUCT Warrant Put NEGOZIAZIONEVanilla
NAME Segment
VALORI CORRENTI VALORI POST RETTIFICA
STRIKE 70 STRIKE 69,4003
PARITY 10 PARITY 9,910802775025

LOWER BARRIER LEVEL

LOWER BARRIER LEVEL

UPPER BARRIER LEVEL

UPPER BARRIER LEVEL

INITIAL VALUE INITIAL VALUE
CAP CAP

FLOOR FLOOR
STRIKE INFO STRIKE INFO

LOWER BARRIER LEVEL
INFO

LOWER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

NOTE

OGGETTO: RETTIFICA MEDIANTE APPLICAZIONE DEL K FACTOR AVENTE A OGGETTO Alibaba

Group Holding Ltd. ADR / US01609W1027 A DECORRERE DAL 14/06/2024

1. Informazioni inerenti la Corporate action

DESCRIZIONE: Alibaba Group Holding Limited (BABA.N) has announced a Special Cash Dividend of approximately 0.66 USD per

BABA American Depositary Share on top of a regular dividend of 1 USD per share.

DATA DI EFFICACIA: 13/06/2024

2. Dettagli sulla modalita di rettifica

MERCATO DERIVATI: OCC

FATTORE DI RETTIFICA: 0,99143302
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CRITERIO DI RETTIFICA: The adjustable product data of UniCredit Bank GmbH Covered Warrants are updated as per K-Factor
below with effective date 13th of June 2024.

DATA DI EFFICACIA EMITTENTE: 14/06/2024

3. Caratteristiche degli strumenti oggetto di rettifica

ISIN CODE DEOOOHC9B363CODICE NSCITHC9B363MARKETING [Plain Vanilla SEGMENTO DI|{SeDeX - Plain
EURONEXT PRODUCT Warrant Put NEGOZIAZIONE/anilla
NAME Segment
VALORI CORRENTI VALORI POST RETTIFICA
STRIKE 85 STRIKE 84,2718
PARITY 10 PARITY 9,910802775025

LOWER BARRIER LEVEL

LOWER BARRIER LEVEL

UPPER BARRIER LEVEL

UPPER BARRIER LEVEL

INITIAL VALUE INITIAL VALUE
CAP CAP

FLOOR FLOOR
STRIKE INFO STRIKE INFO

LOWER BARRIER LEVEL
INFO

LOWER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

NOTE

OGGETTO: RETTIFICA MEDIANTE APPLICAZIONE DEL K FACTOR AVENTE A OGGETTO Alibaba
Group Holding Ltd. ADR / US01609W1027 A DECORRERE DAL 14/06/2024

1. Informazioni inerenti la Corporate action

DESCRIZIONE: Alibaba Group Holding Limited (BABA.N) has announced a Special Cash Dividend of approximately 0.66 USD per
BABA American Depositary Share on top of a regular dividend of 1 USD per share.

DATA DI EFFICACIA: 13/06/2024

2. Dettagli sulla modalita di rettifica
MERCATO DERIVATI: OCC
FATTORE DI RETTIFICA: 0,99143302

CRITERIO DI RETTIFICA: The adjustable product data of UniCredit Bank GmbH Covered Warrants are updated as per K-Factor
below with effective date 13th of June 2024.
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DATA DI EFFICACIA EMITTENTE: 14/06/2024

3. Caratteristiche degli strumenti oggetto di rettifica

ISIN CODE DEOOOHD1F7B(CODICE NSCITHD1F7BOMARKETING [Plain Vanilla SEGMENTO DI|SeDeX - Plain
EURONEXT PRODUCT Warrant Call NEGOZIAZIONEVanilla
NAME Segment
VALORI CORRENTI VALORI POST RETTIFICA
STRIKE 80 STRIKE 79,3146
PARITY 10 PARITY 9,910802775025

LOWER BARRIER LEVEL

LOWER BARRIER LEVEL

UPPER BARRIER LEVEL

UPPER BARRIER LEVEL

INITIAL VALUE INITIAL VALUE
CAP CAP

FLOOR FLOOR
STRIKE INFO STRIKE INFO

LOWER BARRIER LEVEL
INFO

LOWER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

NOTE

OGGETTO: RETTIFICA MEDIANTE APPLICAZIONE DEL K FACTOR AVENTE A OGGETTO Alibaba

Group Holding Ltd. ADR / US01609W1027 A DECORRERE DAL 14/06/2024

1. Informazioni inerenti la Corporate action

DESCRIZIONE: Alibaba Group Holding Limited (BABA.N) has announced a Special Cash Dividend of approximately 0.66 USD per

BABA American Depositary Share on top of a regular dividend of 1 USD per share.

DATA DI EFFICACIA: 13/06/2024

2. Dettagli sulla modalita di rettifica

MERCATO DERIVATI: OCC

FATTORE DI RETTIFICA: 0,99143302

CRITERIO DI RETTIFICA: The adjustable product data of UniCredit Bank GmbH Covered Warrants are updated as per K-Factor
below with effective date 13th of June 2024.

DATA DI EFFICACIA EMITTENTE: 14/06/2024

3. Caratteristiche degli strumenti oggetto di rettifica
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ISIN CODE DEOOOHC66G79CODICE NSCITHC66G7$MARKETING Plain Vanilla SEGMENTO DI|{SeDeX - Plain
EURONEXT PRODUCT Warrant Call NEGOZIAZIONE/anilla
NAME Segment
VALORI CORRENTI VALORI POST RETTIFICA
STRIKE 110 STRIKE 109,0576
PARITY 100 PARITY 99,009900990099

LOWER BARRIER LEVEL

LOWER BARRIER LEVEL

UPPER BARRIER LEVEL

UPPER BARRIER LEVEL

INITIAL VALUE INITIAL VALUE
CAP CAP

FLOOR FLOOR
STRIKE INFO STRIKE INFO

LOWER BARRIER LEVEL
INFO

LOWER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

NOTE

OGGETTO: RETTIFICA MEDIANTE APPLICAZIONE DEL K FACTOR AVENTE A OGGETTO Alibaba

Group Holding Ltd. ADR / US01609W1027 A DECORRERE DAL 14/06/2024

1. Informazioni inerenti la Corporate action

DESCRIZIONE: Alibaba Group Holding Limited (BABA.N) has announced a Special Cash Dividend of approximately 0.66 USD per

BABA American Depositary Share on top of a regular dividend of 1 USD per share.

DATA DI EFFICACIA: 13/06/2024

2. Dettagli sulla modalita di rettifica

MERCATO DERIVATI: OCC

FATTORE DI RETTIFICA: 0,99143302

CRITERIO DI RETTIFICA: The adjustable product data of UniCredit Bank GmbH Covered Warrants are updated as per K-Factor

below with effective date 13th of June 2024.

DATA DI EFFICACIA EMITTENTE: 14/06/2024

3. Caratteristiche degli strumenti oggetto di rettifica

DEOOOHD3UR [CODICE
30 EURONEXT

ISIN CODE
PRODUCT

NSCITHD3UR3{MARKETING [Plain Vanilla
Warrant Call

SEGMENTO DI|SeDeX - Plain
NEGOZIAZIONEVanilla
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NAME

Segment

VALORI CORRENTI

VALORI POST RETTIFICA

STRIKE

75

STRIKE

74,3575

PARITY

10

PARITY

9,910802775025

LOWER BARRIER LEVEL

LOWER BARRIER LEVEL

UPPER BARRIER LEVEL

UPPER BARRIER LEVEL

INITIAL VALUE INITIAL VALUE
CAP CAP

FLOOR FLOOR
STRIKE INFO STRIKE INFO

LOWER BARRIER LEVEL
INFO

LOWER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

NOTE

OGGETTO: RETTIFICA MEDIANTE APPLICAZIONE DEL K FACTOR AVENTE A OGGETTO Alibaba
Group Holding Ltd. ADR / US01609W1027 A DECORRERE DAL 14/06/2024

1. Informazioni inerenti la Corporate action

DESCRIZIONE: Alibaba Group Holding Limited (BABA.N) has announced a Special Cash Dividend of approximately 0.66 USD per
BABA American Depositary Share on top of a regular dividend of 1 USD per share.

DATA DI EFFICACIA: 13/06/2024

2. Dettagli sulla modalita di rettifica
MERCATO DERIVATI: OCC
FATTORE DI RETTIFICA: 0,99143302

CRITERIO DI RETTIFICA: The adjustable product data of UniCredit Bank GmbH Covered Warrants are updated as per K-Factor
below with effective date 13th of June 2024.

DATA DI EFFICACIA EMITTENTE: 14/06/2024

3. Caratteristiche degli strumenti oggetto di rettifica

ISIN CODE DEOOOHC9KK2TCODICE NSCITHC9KK2TMARKETING [Plain Vanilla SEGMENTO DI|{SeDeX - Plain
EURONEXT PRODUCT Warrant Call NEGOZIAZIONE/anilla
NAME Segment
VALORI CORRENTI VALORI POST RETTIFICA
STRIKE 90 STRIKE 89,229
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PARITY

10

PARITY

9,910802775025

LOWER BARRIER LEVEL

LOWER BARRIER LEVEL

UPPER BARRIER LEVEL

UPPER BARRIER LEVEL

INITIAL VALUE INITIAL VALUE
CAP CAP

FLOOR FLOOR
STRIKE INFO STRIKE INFO

LOWER BARRIER LEVEL
INFO

LOWER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

NOTE

OGGETTO: RETTIFICA MEDIANTE APPLICAZIONE DEL K FACTOR AVENTE A OGGETTO Alibaba
Group Holding Ltd. ADR / US01609W1027 A DECORRERE DAL 14/06/2024

1. Informazioni inerenti la Corporate action

DESCRIZIONE: Alibaba Group Holding Limited (BABA.N) has announced a Special Cash Dividend of approximately 0.66 USD per
BABA American Depositary Share on top of a regular dividend of 1 USD per share.

DATA DI EFFICACIA: 13/06/2024

2. Dettagli sulla modalita di rettifica
MERCATO DERIVATI: OCC
FATTORE DI RETTIFICA: 0,99143302

CRITERIO DI RETTIFICA: The adjustable product data of UniCredit Bank GmbH Covered Warrants are updated as per K-Factor
below with effective date 13th of June 2024.

DATA DI EFFICACIA EMITTENTE: 14/06/2024

3. Caratteristiche degli strumenti oggetto di rettifica

ISIN CODE DEO0OHD4S7T4CODICE NSCITHD4S7TAMARKETING |Plain Vanilla  |SEGMENTO DI|SeDeX - Plain

EURONEXT PRODUCT  |WarrantCall |[NEGOZIAZIONEanilla
NAME Segment

VALORI CORRENTI VALORI POST RETTIFICA

STRIKE 90 STRIKE 89,229

PARITY 10 PARITY 9,910802775025

LOWER BARRIER LEVEL LOWER BARRIER LEVEL

UPPER BARRIER LEVEL UPPER BARRIER LEVEL
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INITIAL VALUE INITIAL VALUE
CAP CAP

FLOOR FLOOR
STRIKE INFO STRIKE INFO

LOWER BARRIER LEVEL
INFO

LOWER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

NOTE

Il presente avviso ed il suo contenuto sono forniti solo a scopo informativo per facilitare il funzionamento equo, ordinato ed efficiente

del mercato e non costituiscono una sollecitazione ad intraprendere attivita di investimento.

Il contenuto del presente avviso é fornito "as is" sulla base delle informazioni fornite al gestore del mercato, senza rappresentazioni
o garanzie di alcun tipo. Euronext non potra essere ritenuta responsabile per eventuali perdite o danni di qualsiasi natura derivanti
dall'aver utilizzato, fatto affidamento o dall'aver agito in base alle informazioni fornite. Nessuna informazione riportata, o alla quale si
fa riferimento nel presente avviso, potra costituire la base di un contratto. La costituzione di diritti ed obblighi in relazione ai prodotti
finanziari negoziati nelle borse gestite dalle filiali di Euronext dipendera esclusivamente dalle regole applicabili del gestore del

mercato.
| Mercati Euronext comprendono i mercati gestiti da Borsa Italiana, Euronext Amsterdam, Euronext Bruxelles, Euronext Dublino,
Euronext Lisbona, Euronext Parigi, MTS e Oslo Bgrs, indicati rispettivamente come mercati di Milano, Amsterdam, Bruxelles,

Dublino, Lisbona, Parigi, MTS e Oslo, a seconda dei casi.

Euronext si riferisce a Euronext N.V. e alle sue affiliate. Le informazioni relative ai marchi e ai diritti di proprieta intellettuale di

Euronext sono disponibili all'indirizzo www.euronext.com/terms-use.

©2023, Euronext N.V. - Tutti i diritti sono riservati.
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M EuroNEXT

CORPORATE EVENT NOTICE:

LOCATION:
NOTICE:
DATE:
MARKET:

Change of underlying characteristics

UniCredit Bank GmbH

Milan

MIL_20240613_13824_SED

13/06/2024
SeDeX

OBJECT: K FACTOR ADJUSTMENT RELATED TO Alibaba Group Holding Ltd. ADR /
US01609W1027 WITH EFFECTIVE DATE AS OF 14/06/2024

1. General information about the corporate action

DESCRIPTION: Alibaba Group Holding Limited (BABA.N) has announced a Special Cash Dividend of approximately 0.66 USD per

BABA American Depositary Share on top of a regular dividend of 1 USD per share.

EFFECTIVE DATE: 13/06/2024

2. Adjustment details

DERIVATIVE MARKET: OCC

ADJUSTMENT FACTOR: 0,99143302

ADJUSTMENT CRITERIA: The adjustable product data of UniCredit Bank GmbH Covered Warrants are updated as per K-Factor
below with effective date 13th of June 2024.

ISSUER ADJUSTMENT EFFECTIVE DATE:14/06/2024

3. Features of adjusted financial instruments

ISIN CODE DEOOOHDOB1D{EURONEXT NSCITOOHDOBYMARKETING [Plain Vanilla OFFICIAL SeDeX - Plain
CODE PRODUCT Warrant Put SEGMENT Vanilla
NAME Segment
CURRENT VALUES NEW VALUES POST ADJUSTMENT
STRIKE 90 STRIKE 89,229
PARITY 10 PARITY 9,910802775025

LOWER BARRIER LEVEL

LOWER BARRIER LEVEL

UPPER BARRIER LEVEL

UPPER BARRIER LEVEL

INITIAL VALUE

INITIAL VALUE
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CAP CAP
FLOOR FLOOR
STRIKE INFO STRIKE INFO

LOWER BARRIER LEVEL
INFO

LOWER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

NOTES

OBJECT: K FACTOR ADJUSTMENT RELATED TO Alibaba Group Holding Ltd. ADR /

US01609W1027 WITH EFFECTIVE DATE AS OF 14/06/2024

1. General information about the corporate action

DESCRIPTION: Alibaba Group Holding Limited (BABA.N) has announced a Special Cash Dividend of approximately 0.66 USD per
BABA American Depositary Share on top of a regular dividend of 1 USD per share.

EFFECTIVE DATE: 13/06/2024

2. Adjustment details

DERIVATIVE MARKET: OCC

ADJUSTMENT FACTOR: 0,99143302

ADJUSTMENT CRITERIA: The adjustable product data of UniCredit Bank GmbH Covered Warrants are updated as per K-Factor
below with effective date 13th of June 2024.

ISSUER ADJUSTMENT EFFECTIVE DATE:14/06/2024

3. Features of adjusted financial instruments

ISIN CODE DEOOOHD1W4 [EURONEXT NSCITHD1W4 |[MARKETING [Plain Vanilla OFFICIAL SeDeX - Plain
15 CODE 15 PRODUCT Warrant Call SEGMENT Vanilla
NAME Segment
CURRENT VALUES NEW VALUES POST ADJUSTMENT
STRIKE 85 STRIKE 84,2718
PARITY 10 PARITY 9,910802775025

LOWER BARRIER LEVEL

LOWER BARRIER LEVEL

UPPER BARRIER LEVEL

UPPER BARRIER LEVEL

INITIAL VALUE INITIAL VALUE
CAP CAP

FLOOR FLOOR
STRIKE INFO STRIKE INFO
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LOWER BARRIER LEVEL
INFO

LOWER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

NOTES

OBJECT: K FACTOR ADJUSTMENT RELATED TO Alibaba Group Holding Ltd. ADR /
US01609W1027 WITH EFFECTIVE DATE AS OF 14/06/2024

1. General information about the corporate action

DESCRIPTION: Alibaba Group Holding Limited (BABA.N) has announced a Special Cash Dividend of approximately 0.66 USD per
BABA American Depositary Share on top of a regular dividend of 1 USD per share.

EFFECTIVE DATE: 13/06/2024

2. Adjustment details

DERIVATIVE MARKET: OCC

ADJUSTMENT FACTOR: 0,99143302

ADJUSTMENT CRITERIA: The adjustable product data of UniCredit Bank GmbH Covered Warrants are updated as per K-Factor
below with effective date 13th of June 2024.

ISSUER ADJUSTMENT EFFECTIVE DATE:14/06/2024

3. Features of adjusted financial instruments

ISIN CODE DEOOOHD4S7VJEURONEXT NSCITHD4S7VJ>MARKETING Plain Vanilla OFFICIAL SeDeX - Plain
CODE PRODUCT Warrant Put SEGMENT Vanilla
NAME Segment
CURRENT VALUES NEW VALUES POST ADJUSTMENT
STRIKE 60 STRIKE 59,486
PARITY 10 PARITY 9,910802775025

LOWER BARRIER LEVEL

LOWER BARRIER LEVEL

UPPER BARRIER LEVEL

UPPER BARRIER LEVEL

INITIAL VALUE INITIAL VALUE
CAP CAP

FLOOR FLOOR
STRIKE INFO STRIKE INFO

LOWER BARRIER LEVEL
INFO

LOWER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL

UPPER BARRIER LEVEL
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INFO

INFO

NOTES

OBJECT: K FACTOR ADJUSTMENT RELATED TO Alibaba Group Holding Ltd. ADR /
US01609W1027 WITH EFFECTIVE DATE AS OF 14/06/2024

1. General information about the corporate action

DESCRIPTION: Alibaba Group Holding Limited (BABA.N) has announced a Special Cash Dividend of approximately 0.66 USD per

BABA American Depositary Share on top of a regular dividend of 1 USD per share.

EFFECTIVE DATE: 13/06/2024

2. Adjustment details

DERIVATIVE MARKET: OCC

ADJUSTMENT FACTOR: 0,99143302

ADJUSTMENT CRITERIA: The adjustable product data of UniCredit Bank GmbH Covered Warrants are updated as per K-Factor
below with effective date 13th of June 2024.

ISSUER ADJUSTMENT EFFECTIVE DATE:14/06/2024

3. Features of adjusted financial instruments

ISIN CODE DEOOOHC66G8TEURONEXT NSCITHC66G8TMARKETING |Plain Vanilla OFFICIAL SeDeX - Plain
CODE PRODUCT Warrant Put SEGMENT Vanilla
NAME Segment
CURRENT VALUES NEW VALUES POST ADJUSTMENT
STRIKE 80 STRIKE 79,3146
PARITY 100 PARITY 99,009900990099

LOWER BARRIER LEVEL

LOWER BARRIER LEVEL

UPPER BARRIER LEVEL

UPPER BARRIER LEVEL

INITIAL VALUE INITIAL VALUE
CAP CAP

FLOOR FLOOR
STRIKE INFO STRIKE INFO

LOWER BARRIER LEVEL
INFO

LOWER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

NOTES
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OBJECT: K FACTOR ADJUSTMENT RELATED TO Alibaba Group Holding Ltd. ADR /
US01609W1027 WITH EFFECTIVE DATE AS OF 14/06/2024

1. General information about the corporate action

DESCRIPTION: Alibaba Group Holding Limited (BABA.N) has announced a Special Cash Dividend of approximately 0.66 USD per
BABA American Depositary Share on top of a regular dividend of 1 USD per share.

EFFECTIVE DATE: 13/06/2024

2. Adjustment details

DERIVATIVE MARKET: OCC

ADJUSTMENT FACTOR: 0,99143302

ADJUSTMENT CRITERIA: The adjustable product data of UniCredit Bank GmbH Covered Warrants are updated as per K-Factor
below with effective date 13th of June 2024.

ISSUER ADJUSTMENT EFFECTIVE DATE:14/06/2024

3. Features of adjusted financial instruments

ISIN CODE DEOOOHD1F79JEURONEXT NSCITHD1F79JMARKETING [Plain Vanilla OFFICIAL SeDeX - Plain
CODE PRODUCT Warrant Call  [SEGMENT Vanilla
NAME Segment
CURRENT VALUES NEW VALUES POST ADJUSTMENT
STRIKE 85 STRIKE 84,2718
PARITY 10 PARITY 9,910802775025

LOWER BARRIER LEVEL

LOWER BARRIER LEVEL

UPPER BARRIER LEVEL

UPPER BARRIER LEVEL

INITIAL VALUE INITIAL VALUE
CAP CAP

FLOOR FLOOR
STRIKE INFO STRIKE INFO

LOWER BARRIER LEVEL
INFO

LOWER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

NOTES

OBJECT: K FACTOR ADJUSTMENT RELATED TO Alibaba Group Holding Ltd. ADR /
US01609W1027 WITH EFFECTIVE DATE AS OF 14/06/2024
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1. General information about the corporate action

DESCRIPTION: Alibaba Group Holding Limited (BABA.N) has announced a Special Cash Dividend of approximately 0.66 USD per

BABA American Depositary Share on top of a regular dividend of 1 USD per share.

EFFECTIVE DATE: 13/06/2024

2. Adjustment details

DERIVATIVE MARKET: OCC

ADJUSTMENT FACTOR: 0,99143302

ADJUSTMENT CRITERIA: The adjustable product data of UniCredit Bank GmbH Covered Warrants are updated as per K-Factor
below with effective date 13th of June 2024.

ISSUER ADJUSTMENT EFFECTIVE DATE:14/06/2024

3. Features of adjusted financial instruments

ISIN CODE DEOOOHDOB1C&EURONEXT NSCITHDOBlCJiVIARKETING Plain Vanilla OFFICIAL SeDeX - Plain
CODE PRODUCT Warrant Put SEGMENT Vanilla
NAME Segment
CURRENT VALUES NEW VALUES POST ADJUSTMENT
STRIKE 70 STRIKE 69,4003
PARITY 10 PARITY 9,910802775025

LOWER BARRIER LEVEL

LOWER BARRIER LEVEL

UPPER BARRIER LEVEL

UPPER BARRIER LEVEL

INITIAL VALUE INITIAL VALUE
CAP CAP

FLOOR FLOOR
STRIKE INFO STRIKE INFO

LOWER BARRIER LEVEL
INFO

LOWER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

NOTES

OBJECT: K FACTOR ADJUSTMENT RELATED TO Alibaba Group Holding Ltd. ADR /
US01609W1027 WITH EFFECTIVE DATE AS OF 14/06/2024

1. General information about the corporate action
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DESCRIPTION: Alibaba Group Holding Limited (BABA.N) has announced a Special Cash Dividend of approximately 0.66 USD per

BABA American Depositary Share on top of a regular dividend of 1 USD per share.

EFFECTIVE DATE: 13/06/2024

2. Adjustment details

DERIVATIVE MARKET: OCC

ADJUSTMENT FACTOR: 0,99143302

ADJUSTMENT CRITERIA: The adjustable product data of UniCredit Bank GmbH Covered Warrants are updated as per K-Factor
below with effective date 13th of June 2024.

ISSUER ADJUSTMENT EFFECTIVE DATE:14/06/2024

3. Features of adjusted financial instruments

ISIN CODE DEOOOHC99A94EURONEXT NSCITHC99A94MARKETING [Plain Vanilla OFFICIAL SeDeX - Plain
CODE PRODUCT Warrant Call SEGMENT Vanilla
NAME Segment
CURRENT VALUES NEW VALUES POST ADJUSTMENT
STRIKE 100 STRIKE 99,1433
PARITY 10 PARITY 9,910802775025

LOWER BARRIER LEVEL

LOWER BARRIER LEVEL

UPPER BARRIER LEVEL

UPPER BARRIER LEVEL

INITIAL VALUE INITIAL VALUE
CAP CAP

FLOOR FLOOR
STRIKE INFO STRIKE INFO

LOWER BARRIER LEVEL
INFO

LOWER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

NOTES

OBJECT: K FACTOR ADJUSTMENT RELATED TO Alibaba Group Holding Ltd. ADR /
US01609W1027 WITH EFFECTIVE DATE AS OF 14/06/2024

1. General information about the corporate action

DESCRIPTION: Alibaba Group Holding Limited (BABA.N) has announced a Special Cash Dividend of approximately 0.66 USD per
BABA American Depositary Share on top of a regular dividend of 1 USD per share.

Page 37 of 60



EFFECTIVE DATE: 13/06/2024

2. Adjustment details

DERIVATIVE MARKET: OCC

ADJUSTMENT FACTOR: 0,99143302

ADJUSTMENT CRITERIA: The adjustable product data of UniCredit Bank GmbH Covered Warrants are updated as per K-Factor
below with effective date 13th of June 2024.

ISSUER ADJUSTMENT EFFECTIVE DATE:14/06/2024

3. Features of adjusted financial instruments

ISIN CODE DEOOOHD1T2 [EURONEXT NSCITHD1T2 |[MARKETING [Plain Vanilla OFFICIAL SeDeX - Plain
W1 CODE W1 PRODUCT Warrant Call  [SEGMENT Vanilla
NAME Segment
CURRENT VALUES NEW VALUES POST ADJUSTMENT
STRIKE 110 STRIKE 109,0576
PARITY 10 PARITY 9,910802775025

LOWER BARRIER LEVEL

LOWER BARRIER LEVEL

UPPER BARRIER LEVEL

UPPER BARRIER LEVEL

INITIAL VALUE INITIAL VALUE
CAP CAP

FLOOR FLOOR
STRIKE INFO STRIKE INFO

LOWER BARRIER LEVEL
INFO

LOWER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

NOTES

OBJECT: K FACTOR ADJUSTMENT RELATED TO Alibaba Group Holding Ltd. ADR /
US01609W1027 WITH EFFECTIVE DATE AS OF 14/06/2024

1. General information about the corporate action

DESCRIPTION: Alibaba Group Holding Limited (BABA.N) has announced a Special Cash Dividend of approximately 0.66 USD per

BABA American Depositary Share on top of a regular dividend of 1 USD per share.

EFFECTIVE DATE: 13/06/2024

2. Adjustment details
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DERIVATIVE MARKET: OCC

ADJUSTMENT FACTOR: 0,99143302

ADJUSTMENT CRITERIA: The adjustable product data of UniCredit Bank GmbH Covered Warrants are updated as per K-Factor
below with effective date 13th of June 2024.

ISSUER ADJUSTMENT EFFECTIVE DATE:14/06/2024

3. Features of adjusted financial instruments

ISIN CODE DEOOOHD1T2XE£EURONEXT NSCITHD1T2X9MARKETING [Plain Vanilla OFFICIAL SeDeX - Plain
CODE PRODUCT Warrant Put SEGMENT Vanilla
NAME Segment
CURRENT VALUES NEW VALUES POST ADJUSTMENT
STRIKE 60 STRIKE 59,486
PARITY 10 PARITY 9,910802775025

LOWER BARRIER LEVEL

LOWER BARRIER LEVEL

UPPER BARRIER LEVEL

UPPER BARRIER LEVEL

INITIAL VALUE INITIAL VALUE
CAP CAP

FLOOR FLOOR
STRIKE INFO STRIKE INFO

LOWER BARRIER LEVEL
INFO

LOWER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

NOTES

OBJECT: K FACTOR ADJUSTMENT RELATED TO Alibaba Group Holding Ltd. ADR /

US01609W1027 WITH EFFECTIVE DATE AS OF 14/06/2024

1. General information about the corporate action

DESCRIPTION: Alibaba Group Holding Limited (BABA.N) has announced a Special Cash Dividend of approximately 0.66 USD per
BABA American Depositary Share on top of a regular dividend of 1 USD per share.

EFFECTIVE DATE: 13/06/2024

2. Adjustment details

DERIVATIVE MARKET: OCC

ADJUSTMENT FACTOR: 0,99143302
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ADJUSTMENT CRITERIA: The adjustable product data of UniCredit Bank GmbH Covered Warrants are updated as per K-Factor
below with effective date 13th of June 2024.

ISSUER ADJUSTMENT EFFECTIVE DATE:14/06/2024

3. Features of adjusted financial instruments

ISIN CODE DEOOOHC92J259EURONEXT NSCITHC92J25|MARKETING |Plain Vanilla OFFICIAL SeDeX - Plain
CODE PRODUCT Warrant Put SEGMENT Vanilla
NAME Segment
CURRENT VALUES NEW VALUES POST ADJUSTMENT
STRIKE 90 STRIKE 89,229
PARITY 10 PARITY 9,910802775025

LOWER BARRIER LEVEL

LOWER BARRIER LEVEL

UPPER BARRIER LEVEL

UPPER BARRIER LEVEL

INITIAL VALUE INITIAL VALUE
CAP CAP

FLOOR FLOOR
STRIKE INFO STRIKE INFO

LOWER BARRIER LEVEL
INFO

LOWER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

NOTES

OBJECT: K FACTOR ADJUSTMENT RELATED TO Alibaba Group Holding Ltd. ADR /
US01609W1027 WITH EFFECTIVE DATE AS OF 14/06/2024

1. General information about the corporate action

DESCRIPTION: Alibaba Group Holding Limited (BABA.N) has announced a Special Cash Dividend of approximately 0.66 USD per

BABA American Depositary Share on top of a regular dividend of 1 USD per share.

EFFECTIVE DATE: 13/06/2024

2. Adjustment details

DERIVATIVE MARKET: OCC

ADJUSTMENT FACTOR: 0,99143302

ADJUSTMENT CRITERIA: The adjustable product data of UniCredit Bank GmbH Covered Warrants are updated as per K-Factor
below with effective date 13th of June 2024.
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ISSUER ADJUSTMENT EFFECTIVE DATE:14/06/2024

3. Features of adjusted financial instruments

ISIN CODE DEOOOHD1T2U$EURONEXT NSCITHD1T2USMARKETING [Plain Vanilla OFFICIAL SeDeX - Plain
CODE PRODUCT Warrant Call SEGMENT Vanilla
NAME Segment
CURRENT VALUES NEW VALUES POST ADJUSTMENT
STRIKE 90 STRIKE 89,229
PARITY 10 PARITY 9,910802775025

LOWER BARRIER LEVEL

LOWER BARRIER LEVEL

UPPER BARRIER LEVEL

UPPER BARRIER LEVEL

INITIAL VALUE INITIAL VALUE
CAP CAP

FLOOR FLOOR
STRIKE INFO STRIKE INFO

LOWER BARRIER LEVEL
INFO

LOWER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

NOTES

OBJECT: K FACTOR ADJUSTMENT RELATED TO Alibaba Group Holding Ltd. ADR /
US01609W1027 WITH EFFECTIVE DATE AS OF 14/06/2024

1. General information about the corporate action

DESCRIPTION: Alibaba Group Holding Limited (BABA.N) has announced a Special Cash Dividend of approximately 0.66 USD per

BABA American Depositary Share on top of a regular dividend of 1 USD per share.

EFFECTIVE DATE: 13/06/2024

2. Adjustment details

DERIVATIVE MARKET: OCC

ADJUSTMENT FACTOR: 0,99143302

ADJUSTMENT CRITERIA: The adjustable product data of UniCredit Bank GmbH Covered Warrants are updated as per K-Factor
below with effective date 13th of June 2024.

ISSUER ADJUSTMENT EFFECTIVE DATE:14/06/2024

3. Features of adjusted financial instruments
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ISIN CODE DEOOOHD4S7XJ§EURONEXT NSCITHD4S7X4MARKETING Plain Vanilla OFFICIAL SeDeX - Plain
CODE PRODUCT Warrant Put SEGMENT Vanilla
NAME Segment
CURRENT VALUES NEW VALUES POST ADJUSTMENT
STRIKE 80 STRIKE 79,3146
PARITY 10 PARITY 9,910802775025

LOWER BARRIER LEVEL

LOWER BARRIER LEVEL

UPPER BARRIER LEVEL

UPPER BARRIER LEVEL

INITIAL VALUE INITIAL VALUE
CAP CAP

FLOOR FLOOR
STRIKE INFO STRIKE INFO

LOWER BARRIER LEVEL
INFO

LOWER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

NOTES

OBJECT: K FACTOR ADJUSTMENT RELATED TO Alibaba Group Holding Ltd. ADR /
US01609W1027 WITH EFFECTIVE DATE AS OF 14/06/2024

1. General information about the corporate action

DESCRIPTION: Alibaba Group Holding Limited (BABA.N) has announced a Special Cash Dividend of approximately 0.66 USD per

BABA American Depositary Share on top of a regular dividend of 1 USD per share.

EFFECTIVE DATE: 13/06/2024

2. Adjustment details

DERIVATIVE MARKET: OCC

ADJUSTMENT FACTOR: 0,99143302

ADJUSTMENT CRITERIA: The adjustable product data of UniCredit Bank GmbH Covered Warrants are updated as per K-Factor
below with effective date 13th of June 2024.

ISSUER ADJUSTMENT EFFECTIVE DATE:14/06/2024

3. Features of adjusted financial instruments

ISIN CODE DEOOOHD4S7U

IEURONEXT
CODE

NSCITHD4S7U

IMARKETING |Plain Vanilla
PRODUCT Warrant Call
NAME

OFFICIAL SeDeX - Plain
SEGMENT Vanilla
Segment
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CURRENT VALUES

NEW VALUES POST ADJUSTMENT

STRIKE

100

STRIKE

99,1433

PARITY

10

PARITY

9,910802775025

LOWER BARRIER LEVEL

LOWER BARRIER LEVEL

UPPER BARRIER LEVEL

UPPER BARRIER LEVEL

INITIAL VALUE INITIAL VALUE
CAP CAP

FLOOR FLOOR
STRIKE INFO STRIKE INFO

LOWER BARRIER LEVEL
INFO

LOWER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

NOTES

OBJECT: K FACTOR ADJUSTMENT RELATED TO Alibaba Group Holding Ltd. ADR /
US01609W1027 WITH EFFECTIVE DATE AS OF 14/06/2024

1. General information about the corporate action

DESCRIPTION: Alibaba Group Holding Limited (BABA.N) has announced a Special Cash Dividend of approximately 0.66 USD per
BABA American Depositary Share on top of a regular dividend of 1 USD per share.

EFFECTIVE DATE: 13/06/2024

2. Adjustment details

DERIVATIVE MARKET: OCC

ADJUSTMENT FACTOR: 0,99143302

ADJUSTMENT CRITERIA: The adjustable product data of UniCredit Bank GmbH Covered Warrants are updated as per K-Factor
below with effective date 13th of June 2024.

ISSUER ADJUSTMENT EFFECTIVE DATE:14/06/2024

3. Features of adjusted financial instruments

ISIN CODE DEOOOHC6CY [EURONEXT NSCITHC6CY |[MARKETING |Plain Vanilla OFFICIAL SeDeX - Plain
Y1 CODE Y1 PRODUCT Warrant Call SEGMENT Vanilla
NAME Segment
CURRENT VALUES NEW VALUES POST ADJUSTMENT
STRIKE 90 STRIKE 89,229
PARITY 100 PARITY 99,009900990099
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LOWER BARRIER LEVEL

LOWER BARRIER LEVEL

UPPER BARRIER LEVEL

UPPER BARRIER LEVEL

INITIAL VALUE INITIAL VALUE
CAP CAP

FLOOR FLOOR
STRIKE INFO STRIKE INFO

LOWER BARRIER LEVEL
INFO

LOWER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

NOTES

OBJECT: K FACTOR ADJUSTMENT RELATED TO Alibaba Group Holding Ltd. ADR /

US01609W1027 WITH EFFECTIVE DATE AS OF 14/06/2024

1. General information about the corporate action

DESCRIPTION: Alibaba Group Holding Limited (BABA.N) has announced a Special Cash Dividend of approximately 0.66 USD per
BABA American Depositary Share on top of a regular dividend of 1 USD per share.

EFFECTIVE DATE: 13/06/2024

2. Adjustment details

DERIVATIVE MARKET: OCC

ADJUSTMENT FACTOR: 0,99143302

ADJUSTMENT CRITERIA: The adjustable product data of UniCredit Bank GmbH Covered Warrants are updated as per K-Factor
below with effective date 13th of June 2024.

ISSUER ADJUSTMENT EFFECTIVE DATE:14/06/2024

3. Features of adjusted financial instruments

ISIN CODE DEOOOHD4S7 |[EURONEXT NSCITHD4S7 |[MARKETING [Plain Vanilla OFFICIAL SeDeX - Plain
W8 CODE W8 PRODUCT Warrant Put SEGMENT Vanilla
NAME Segment
CURRENT VALUES NEW VALUES POST ADJUSTMENT
STRIKE 70 STRIKE 69,4003
PARITY 10 PARITY 9,910802775025

LOWER BARRIER LEVEL

LOWER BARRIER LEVEL

UPPER BARRIER LEVEL

UPPER BARRIER LEVEL

INITIAL VALUE

INITIAL VALUE
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CAP CAP

FLOOR FLOOR

STRIKE INFO STRIKE INFO

LOWER BARRIER LEVEL LOWER BARRIER LEVEL
INFO INFO

UPPER BARRIER LEVEL UPPER BARRIER LEVEL
INFO INFO

NOTES

OBJECT: K FACTOR ADJUSTMENT RELATED TO Alibaba Group Holding Ltd. ADR /
US01609W1027 WITH EFFECTIVE DATE AS OF 14/06/2024

1. General information about the corporate action

DESCRIPTION: Alibaba Group Holding Limited (BABA.N) has announced a Special Cash Dividend of approximately 0.66 USD per
BABA American Depositary Share on top of a regular dividend of 1 USD per share.

EFFECTIVE DATE: 13/06/2024

2. Adjustment details

DERIVATIVE MARKET: OCC
ADJUSTMENT FACTOR: 0,99143302

ADJUSTMENT CRITERIA: The adjustable product data of UniCredit Bank GmbH Covered Warrants are updated as per K-Factor
below with effective date 13th of June 2024.

ISSUER ADJUSTMENT EFFECTIVE DATE:14/06/2024

3. Features of adjusted financial instruments

ISIN CODE DEOOOHD1T2V3EURONEXT NSCITHD1T2V3MARKETING |Plain Vanilla OFFICIAL SeDeX - Plain

CODE PRODUCT Warrant Call  |[SEGMENT Vanilla
NAME Segment

CURRENT VALUES NEW VALUES POST ADJUSTMENT

STRIKE 100 STRIKE 99,1433

PARITY 10 PARITY 9,910802775025

LOWER BARRIER LEVEL LOWER BARRIER LEVEL

UPPER BARRIER LEVEL UPPER BARRIER LEVEL

INITIAL VALUE INITIAL VALUE

CAP CAP

FLOOR FLOOR

STRIKE INFO STRIKE INFO
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LOWER BARRIER LEVEL
INFO

LOWER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

NOTES

OBJECT: K FACTOR ADJUSTMENT RELATED TO Alibaba Group Holding Ltd. ADR /
US01609W1027 WITH EFFECTIVE DATE AS OF 14/06/2024

1. General information about the corporate action

DESCRIPTION: Alibaba Group Holding Limited (BABA.N) has announced a Special Cash Dividend of approximately 0.66 USD per
BABA American Depositary Share on top of a regular dividend of 1 USD per share.

EFFECTIVE DATE: 13/06/2024

2. Adjustment details

DERIVATIVE MARKET: OCC

ADJUSTMENT FACTOR: 0,99143302

ADJUSTMENT CRITERIA: The adjustable product data of UniCredit Bank GmbH Covered Warrants are updated as per K-Factor
below with effective date 13th of June 2024.

ISSUER ADJUSTMENT EFFECTIVE DATE:14/06/2024

3. Features of adjusted financial instruments

ISIN CODE DEOOOHD4S7SJ§EURONEXT NSCITHD4S7S&MARKETING Plain Vanilla OFFICIAL SeDeX - Plain
CODE PRODUCT Warrant Call SEGMENT Vanilla
NAME Segment
CURRENT VALUES NEW VALUES POST ADJUSTMENT
STRIKE 80 STRIKE 79,3146
PARITY 10 PARITY 9,910802775025

LOWER BARRIER LEVEL

LOWER BARRIER LEVEL

UPPER BARRIER LEVEL

UPPER BARRIER LEVEL

INITIAL VALUE INITIAL VALUE
CAP CAP

FLOOR FLOOR
STRIKE INFO STRIKE INFO

LOWER BARRIER LEVEL
INFO

LOWER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
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INFO

INFO

NOTES

OBJECT: K FACTOR ADJUSTMENT RELATED TO Alibaba Group Holding Ltd. ADR /
US01609W1027 WITH EFFECTIVE DATE AS OF 14/06/2024

1. General information about the corporate action

DESCRIPTION: Alibaba Group Holding Limited (BABA.N) has announced a Special Cash Dividend of approximately 0.66 USD per

BABA American Depositary Share on top of a regular dividend of 1 USD per share.

EFFECTIVE DATE: 13/06/2024

2. Adjustment details

DERIVATIVE MARKET: OCC

ADJUSTMENT FACTOR: 0,99143302

ADJUSTMENT CRITERIA: The adjustable product data of UniCredit Bank GmbH Covered Warrants are updated as per K-Factor
below with effective date 13th of June 2024.

ISSUER ADJUSTMENT EFFECTIVE DATE:14/06/2024

3. Features of adjusted financial instruments

ISIN CODE DEOOOHC92J33EURONEXT NSCITHC92J33MARKETING |Plain Vanilla OFFICIAL SeDeX - Plain
CODE PRODUCT Warrant Put SEGMENT Vanilla
NAME Segment
CURRENT VALUES NEW VALUES POST ADJUSTMENT
STRIKE 100 STRIKE 99,1433
PARITY 10 PARITY 9,910802775025

LOWER BARRIER LEVEL

LOWER BARRIER LEVEL

UPPER BARRIER LEVEL

UPPER BARRIER LEVEL

INITIAL VALUE INITIAL VALUE
CAP CAP

FLOOR FLOOR
STRIKE INFO STRIKE INFO

LOWER BARRIER LEVEL
INFO

LOWER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

NOTES
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OBJECT: K FACTOR ADJUSTMENT RELATED TO Alibaba Group Holding Ltd. ADR /
US01609W1027 WITH EFFECTIVE DATE AS OF 14/06/2024

1. General information about the corporate action

DESCRIPTION: Alibaba Group Holding Limited (BABA.N) has announced a Special Cash Dividend of approximately 0.66 USD per
BABA American Depositary Share on top of a regular dividend of 1 USD per share.

EFFECTIVE DATE: 13/06/2024

2. Adjustment details

DERIVATIVE MARKET: OCC

ADJUSTMENT FACTOR: 0,99143302

ADJUSTMENT CRITERIA: The adjustable product data of UniCredit Bank GmbH Covered Warrants are updated as per K-Factor
below with effective date 13th of June 2024.

ISSUER ADJUSTMENT EFFECTIVE DATE:14/06/2024

3. Features of adjusted financial instruments

ISIN CODE DEOOOHD1F784EURONEXT NSCITHD1F783ZMARKETING [Plain Vanilla OFFICIAL SeDeX - Plain
CODE PRODUCT Warrant Call  [SEGMENT Vanilla
NAME Segment
CURRENT VALUES NEW VALUES POST ADJUSTMENT
STRIKE 80 STRIKE 79,3146
PARITY 10 PARITY 9,910802775025

LOWER BARRIER LEVEL

LOWER BARRIER LEVEL

UPPER BARRIER LEVEL

UPPER BARRIER LEVEL

INITIAL VALUE INITIAL VALUE
CAP CAP

FLOOR FLOOR
STRIKE INFO STRIKE INFO

LOWER BARRIER LEVEL
INFO

LOWER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

NOTES

OBJECT: K FACTOR ADJUSTMENT RELATED TO Alibaba Group Holding Ltd. ADR /
US01609W1027 WITH EFFECTIVE DATE AS OF 14/06/2024
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1. General information about the corporate action

DESCRIPTION: Alibaba Group Holding Limited (BABA.N) has announced a Special Cash Dividend of approximately 0.66 USD per

BABA American Depositary Share on top of a regular dividend of 1 USD per share.

EFFECTIVE DATE: 13/06/2024

2. Adjustment details

DERIVATIVE MARKET: OCC

ADJUSTMENT FACTOR: 0,99143302

ADJUSTMENT CRITERIA: The adjustable product data of UniCredit Bank GmbH Covered Warrants are updated as per K-Factor
below with effective date 13th of June 2024.

ISSUER ADJUSTMENT EFFECTIVE DATE:14/06/2024

3. Features of adjusted financial instruments

ISIN CODE DEOOOHDOGP [EURONEXT NSCITOOHDOG&MARKETING Plain Vanilla OFFICIAL SeDeX - Plain
V8 CODE PRODUCT Warrant Put SEGMENT Vanilla
NAME Segment
CURRENT VALUES NEW VALUES POST ADJUSTMENT
STRIKE 70 STRIKE 69,4003
PARITY 10 PARITY 9,910802775025

LOWER BARRIER LEVEL

LOWER BARRIER LEVEL

UPPER BARRIER LEVEL

UPPER BARRIER LEVEL

INITIAL VALUE INITIAL VALUE
CAP CAP

FLOOR FLOOR
STRIKE INFO STRIKE INFO

LOWER BARRIER LEVEL
INFO

LOWER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

NOTES

OBJECT: K FACTOR ADJUSTMENT RELATED TO Alibaba Group Holding Ltd. ADR /
US01609W1027 WITH EFFECTIVE DATE AS OF 14/06/2024

1. General information about the corporate action
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DESCRIPTION: Alibaba Group Holding Limited (BABA.N) has announced a Special Cash Dividend of approximately 0.66 USD per

BABA American Depositary Share on top of a regular dividend of 1 USD per share.

EFFECTIVE DATE: 13/06/2024

2. Adjustment details

DERIVATIVE MARKET: OCC

ADJUSTMENT FACTOR: 0,99143302

ADJUSTMENT CRITERIA: The adjustable product data of UniCredit Bank GmbH Covered Warrants are updated as per K-Factor
below with effective date 13th of June 2024.

ISSUER ADJUSTMENT EFFECTIVE DATE:14/06/2024

3. Features of adjusted financial instruments

ISIN CODE DEOOOHC92B49EURONEXT NSCITHC92B49MARKETING [Plain Vanilla OFFICIAL SeDeX - Plain
CODE PRODUCT Warrant Call SEGMENT Vanilla
NAME Segment
CURRENT VALUES NEW VALUES POST ADJUSTMENT
STRIKE 100 STRIKE 99,1433
PARITY 10 PARITY 9,910802775025

LOWER BARRIER LEVEL

LOWER BARRIER LEVEL

UPPER BARRIER LEVEL

UPPER BARRIER LEVEL

INITIAL VALUE INITIAL VALUE
CAP CAP

FLOOR FLOOR
STRIKE INFO STRIKE INFO

LOWER BARRIER LEVEL
INFO

LOWER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

NOTES

OBJECT: K FACTOR ADJUSTMENT RELATED TO Alibaba Group Holding Ltd. ADR /
US01609W1027 WITH EFFECTIVE DATE AS OF 14/06/2024

1. General information about the corporate action

DESCRIPTION: Alibaba Group Holding Limited (BABA.N) has announced a Special Cash Dividend of approximately 0.66 USD per
BABA American Depositary Share on top of a regular dividend of 1 USD per share.
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EFFECTIVE DATE: 13/06/2024

2. Adjustment details

DERIVATIVE MARKET: OCC

ADJUSTMENT FACTOR: 0,99143302

ADJUSTMENT CRITERIA: The adjustable product data of UniCredit Bank GmbH Covered Warrants are updated as per K-Factor
below with effective date 13th of June 2024.

ISSUER ADJUSTMENT EFFECTIVE DATE:14/06/2024

3. Features of adjusted financial instruments

ISIN CODE DEOOOHDlF?CJEURONEXT NSCITHDlF?CiMARKETING Plain Vanilla OFFICIAL SeDeX - Plain
CODE PRODUCT Warrant Put SEGMENT Vanilla
NAME Segment
CURRENT VALUES NEW VALUES POST ADJUSTMENT
STRIKE 80 STRIKE 79,3146
PARITY 10 PARITY 9,910802775025

LOWER BARRIER LEVEL

LOWER BARRIER LEVEL

UPPER BARRIER LEVEL

UPPER BARRIER LEVEL

INITIAL VALUE INITIAL VALUE
CAP CAP

FLOOR FLOOR
STRIKE INFO STRIKE INFO

LOWER BARRIER LEVEL
INFO

LOWER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

NOTES

OBJECT: K FACTOR ADJUSTMENT RELATED TO Alibaba Group Holding Ltd. ADR /
US01609W1027 WITH EFFECTIVE DATE AS OF 14/06/2024

1. General information about the corporate action

DESCRIPTION: Alibaba Group Holding Limited (BABA.N) has announced a Special Cash Dividend of approximately 0.66 USD per

BABA American Depositary Share on top of a regular dividend of 1 USD per share.

EFFECTIVE DATE: 13/06/2024

2. Adjustment details
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DERIVATIVE MARKET: OCC

ADJUSTMENT FACTOR: 0,99143302

ADJUSTMENT CRITERIA: The adjustable product data of UniCredit Bank GmbH Covered Warrants are updated as per K-Factor
below with effective date 13th of June 2024.

ISSUER ADJUSTMENT EFFECTIVE DATE:14/06/2024

3. Features of adjusted financial instruments

ISIN CODE DEOOOHC99ABJEURONEXT NSCITHCQQAB&MARKETING Plain Vanilla OFFICIAL SeDeX - Plain
CODE PRODUCT Warrant Put SEGMENT Vanilla
NAME Segment
CURRENT VALUES NEW VALUES POST ADJUSTMENT
STRIKE 80 STRIKE 79,3146
PARITY 10 PARITY 9,910802775025

LOWER BARRIER LEVEL

LOWER BARRIER LEVEL

UPPER BARRIER LEVEL

UPPER BARRIER LEVEL

INITIAL VALUE INITIAL VALUE
CAP CAP

FLOOR FLOOR
STRIKE INFO STRIKE INFO

LOWER BARRIER LEVEL
INFO

LOWER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

NOTES

OBJECT: K FACTOR ADJUSTMENT RELATED TO Alibaba Group Holding Ltd. ADR /

US01609W1027 WITH EFFECTIVE DATE AS OF 14/06/2024

1. General information about the corporate action

DESCRIPTION: Alibaba Group Holding Limited (BABA.N) has announced a Special Cash Dividend of approximately 0.66 USD per
BABA American Depositary Share on top of a regular dividend of 1 USD per share.

EFFECTIVE DATE: 13/06/2024

2. Adjustment details

DERIVATIVE MARKET: OCC

ADJUSTMENT FACTOR: 0,99143302
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ADJUSTMENT CRITERIA: The adjustable product data of UniCredit Bank GmbH Covered Warrants are updated as per K-Factor
below with effective date 13th of June 2024.

ISSUER ADJUSTMENT EFFECTIVE DATE:14/06/2024

3. Features of adjusted financial instruments

ISIN CODE DEOOOHC99AC{EURONEXT NSCITHC99AC4AMARKETING |Plain Vanilla OFFICIAL SeDeX - Plain
CODE PRODUCT Warrant Put SEGMENT Vanilla
NAME Segment
CURRENT VALUES NEW VALUES POST ADJUSTMENT
STRIKE 100 STRIKE 99,1433
PARITY 10 PARITY 9,910802775025

LOWER BARRIER LEVEL

LOWER BARRIER LEVEL

UPPER BARRIER LEVEL

UPPER BARRIER LEVEL

INITIAL VALUE INITIAL VALUE
CAP CAP

FLOOR FLOOR
STRIKE INFO STRIKE INFO

LOWER BARRIER LEVEL
INFO

LOWER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL

INFO

NOTES

OBJECT: K FACTOR ADJUSTMENT RELATED TO Alibaba Group Holding Ltd. ADR /
US01609W1027 WITH EFFECTIVE DATE AS OF 14/06/2024

1. General information about the corporate action

DESCRIPTION: Alibaba Group Holding Limited (BABA.N) has announced a Special Cash Dividend of approximately 0.66 USD per

BABA American Depositary Share on top of a regular dividend of 1 USD per share.

EFFECTIVE DATE: 13/06/2024

2. Adjustment details

DERIVATIVE MARKET: OCC

ADJUSTMENT FACTOR: 0,99143302

ADJUSTMENT CRITERIA: The adjustable product data of UniCredit Bank GmbH Covered Warrants are updated as per K-Factor
below with effective date 13th of June 2024.
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ISSUER ADJUSTMENT EFFECTIVE DATE:14/06/2024

3. Features of adjusted financial instruments

ISIN CODE DEOOOHD1T2YTEURONEXT NSCITHD1T2YY{MARKETING [Plain Vanilla OFFICIAL SeDeX - Plain
CODE PRODUCT Warrant Put SEGMENT Vanilla
NAME Segment
CURRENT VALUES NEW VALUES POST ADJUSTMENT
STRIKE 70 STRIKE 69,4003
PARITY 10 PARITY 9,910802775025

LOWER BARRIER LEVEL

LOWER BARRIER LEVEL

UPPER BARRIER LEVEL

UPPER BARRIER LEVEL

INITIAL VALUE INITIAL VALUE
CAP CAP

FLOOR FLOOR
STRIKE INFO STRIKE INFO

LOWER BARRIER LEVEL
INFO

LOWER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

NOTES

OBJECT: K FACTOR ADJUSTMENT RELATED TO Alibaba Group Holding Ltd. ADR /
US01609W1027 WITH EFFECTIVE DATE AS OF 14/06/2024

1. General information about the corporate action

DESCRIPTION: Alibaba Group Holding Limited (BABA.N) has announced a Special Cash Dividend of approximately 0.66 USD per
BABA American Depositary Share on top of a regular dividend of 1 USD per share.

EFFECTIVE DATE: 13/06/2024

2. Adjustment details

DERIVATIVE MARKET: OCC

ADJUSTMENT FACTOR: 0,99143302

ADJUSTMENT CRITERIA: The adjustable product data of UniCredit Bank GmbH Covered Warrants are updated as per K-Factor
below with effective date 13th of June 2024.

ISSUER ADJUSTMENT EFFECTIVE DATE:14/06/2024

3. Features of adjusted financial instruments
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ISIN CODE DEOOOHC9B363EURONEXT NSCITHC9B363MARKETING |Plain Vanilla OFFICIAL SeDeX - Plain
CODE PRODUCT Warrant Put SEGMENT Vanilla
NAME Segment
CURRENT VALUES NEW VALUES POST ADJUSTMENT
STRIKE 85 STRIKE 84,2718
PARITY 10 PARITY 9,910802775025

LOWER BARRIER LEVEL

LOWER BARRIER LEVEL

UPPER BARRIER LEVEL

UPPER BARRIER LEVEL

INITIAL VALUE INITIAL VALUE
CAP CAP

FLOOR FLOOR
STRIKE INFO STRIKE INFO

LOWER BARRIER LEVEL
INFO

LOWER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

NOTES

OBJECT: K FACTOR ADJUSTMENT RELATED TO Alibaba Group Holding Ltd. ADR /
US01609W1027 WITH EFFECTIVE DATE AS OF 14/06/2024

1. General information about the corporate action

DESCRIPTION: Alibaba Group Holding Limited (BABA.N) has announced a Special Cash Dividend of approximately 0.66 USD per

BABA American Depositary Share on top of a regular dividend of 1 USD per share.

EFFECTIVE DATE: 13/06/2024

2. Adjustment details

DERIVATIVE MARKET: OCC

ADJUSTMENT FACTOR: 0,99143302

ADJUSTMENT CRITERIA: The adjustable product data of UniCredit Bank GmbH Covered Warrants are updated as per K-Factor
below with effective date 13th of June 2024.

ISSUER ADJUSTMENT EFFECTIVE DATE:14/06/2024

3. Features of adjusted financial instruments

ISIN CODE DEOOOHD1F7B

EURONEXT
CODE

NSCITHD1F7B(

MARKETING [Plain Vanilla
PRODUCT Warrant Call
NAME

OFFICIAL SeDeX - Plain
SEGMENT Vanilla
Segment
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CURRENT VALUES

NEW VALUES POST ADJUSTMENT

STRIKE

80

STRIKE

79,3146

PARITY

10

PARITY

9,910802775025

LOWER BARRIER LEVEL

LOWER BARRIER LEVEL

UPPER BARRIER LEVEL

UPPER BARRIER LEVEL

INITIAL VALUE INITIAL VALUE
CAP CAP

FLOOR FLOOR
STRIKE INFO STRIKE INFO

LOWER BARRIER LEVEL
INFO

LOWER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

NOTES

OBJECT: K FACTOR ADJUSTMENT RELATED TO Alibaba Group Holding Ltd. ADR /
US01609W1027 WITH EFFECTIVE DATE AS OF 14/06/2024

1. General information about the corporate action

DESCRIPTION: Alibaba Group Holding Limited (BABA.N) has announced a Special Cash Dividend of approximately 0.66 USD per
BABA American Depositary Share on top of a regular dividend of 1 USD per share.

EFFECTIVE DATE: 13/06/2024

2. Adjustment details

DERIVATIVE MARKET: OCC
ADJUSTMENT FACTOR: 0,99143302

ADJUSTMENT CRITERIA: The adjustable product data of UniCredit Bank GmbH Covered Warrants are updated as per K-Factor
below with effective date 13th of June 2024.

ISSUER ADJUSTMENT EFFECTIVE DATE:14/06/2024

3. Features of adjusted financial instruments

ISIN CODE DEOOOHC6GG7JEURONEXT NSCITHC66G74MARKETING Plain Vanilla OFFICIAL SeDeX - Plain
CODE PRODUCT Warrant Call SEGMENT Vanilla
NAME Segment
CURRENT VALUES NEW VALUES POST ADJUSTMENT
STRIKE 110 STRIKE 109,0576
PARITY 100 PARITY 99,009900990099
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LOWER BARRIER LEVEL

LOWER BARRIER LEVEL

UPPER BARRIER LEVEL

UPPER BARRIER LEVEL

INITIAL VALUE INITIAL VALUE
CAP CAP

FLOOR FLOOR
STRIKE INFO STRIKE INFO

LOWER BARRIER LEVEL
INFO

LOWER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL

INFO

NOTES

OBJECT: K FACTOR ADJUSTMENT RELATED TO Alibaba Group Holding Ltd. ADR /

US01609W1027 WITH EFFECTIVE DATE AS OF 14/06/2024

1. General information about the corporate action

DESCRIPTION: Alibaba Group Holding Limited (BABA.N) has announced a Special Cash Dividend of approximately 0.66 USD per
BABA American Depositary Share on top of a regular dividend of 1 USD per share.

EFFECTIVE DATE: 13/06/2024

2. Adjustment details

DERIVATIVE MARKET: OCC

ADJUSTMENT FACTOR: 0,99143302

ADJUSTMENT CRITERIA: The adjustable product data of UniCredit Bank GmbH Covered Warrants are updated as per K-Factor
below with effective date 13th of June 2024.

ISSUER ADJUSTMENT EFFECTIVE DATE:14/06/2024

3. Features of adjusted financial instruments

ISIN CODE DEOOOHD3UR [EURONEXT NSCITHD3UR3{MARKETING [Plain Vanilla OFFICIAL SeDeX - Plain
30 CODE PRODUCT Warrant Call SEGMENT Vanilla
NAME Segment
CURRENT VALUES NEW VALUES POST ADJUSTMENT
STRIKE 75 STRIKE 74,3575
PARITY 10 PARITY 9,910802775025

LOWER BARRIER LEVEL

LOWER BARRIER LEVEL

UPPER BARRIER LEVEL

UPPER BARRIER LEVEL

INITIAL VALUE

INITIAL VALUE
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CAP CAP
FLOOR FLOOR
STRIKE INFO STRIKE INFO

LOWER BARRIER LEVEL
INFO

LOWER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

NOTES

OBJECT: K FACTOR ADJUSTMENT RELATED TO Alibaba Group Holding Ltd. ADR /

US01609W1027 WITH EFFECTIVE DATE AS OF 14/06/2024

1. General information about the corporate action

DESCRIPTION: Alibaba Group Holding Limited (BABA.N) has announced a Special Cash Dividend of approximately 0.66 USD per

BABA American Depositary Share on top of a regular dividend of 1 USD per share.

EFFECTIVE DATE: 13/06/2024

2. Adjustment details

DERIVATIVE MARKET: OCC

ADJUSTMENT FACTOR: 0,99143302

ADJUSTMENT CRITERIA: The adjustable product data of UniCredit Bank GmbH Covered Warrants are updated as per K-Factor
below with effective date 13th of June 2024.

ISSUER ADJUSTMENT EFFECTIVE DATE:14/06/2024

3. Features of adjusted financial instruments

ISIN CODE DEOOOHC9KK2TEURONEXT NSCITHC9KK2TMARKETING [Plain Vanilla OFFICIAL SeDeX - Plain
CODE PRODUCT Warrant Call SEGMENT Vanilla
NAME Segment
CURRENT VALUES NEW VALUES POST ADJUSTMENT
STRIKE 90 STRIKE 89,229
PARITY 10 PARITY 9,910802775025

LOWER BARRIER LEVEL

LOWER BARRIER LEVEL

UPPER BARRIER LEVEL

UPPER BARRIER LEVEL

INITIAL VALUE INITIAL VALUE
CAP CAP

FLOOR FLOOR
STRIKE INFO STRIKE INFO
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LOWER BARRIER LEVEL
INFO

LOWER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

NOTES

OBJECT: K FACTOR ADJUSTMENT RELATED TO Alibaba Group Holding Ltd. ADR /
US01609W1027 WITH EFFECTIVE DATE AS OF 14/06/2024

1. General information about the corporate action

DESCRIPTION: Alibaba Group Holding Limited (BABA.N) has announced a Special Cash Dividend of approximately 0.66 USD per
BABA American Depositary Share on top of a regular dividend of 1 USD per share.

EFFECTIVE DATE: 13/06/2024

2. Adjustment details

DERIVATIVE MARKET: OCC

ADJUSTMENT FACTOR: 0,99143302

ADJUSTMENT CRITERIA: The adjustable product data of UniCredit Bank GmbH Covered Warrants are updated as per K-Factor
below with effective date 13th of June 2024.

ISSUER ADJUSTMENT EFFECTIVE DATE:14/06/2024

3. Features of adjusted financial instruments

ISIN CODE DEOOOHD4S7T4EURONEXT NSCITHD4S7TAMARKETING |Plain Vanilla OFFICIAL SeDeX - Plain
CODE PRODUCT Warrant Call SEGMENT Vanilla
NAME Segment
CURRENT VALUES NEW VALUES POST ADJUSTMENT
STRIKE 90 STRIKE 89,229
PARITY 10 PARITY 9,910802775025

LOWER BARRIER LEVEL

LOWER BARRIER LEVEL

UPPER BARRIER LEVEL

UPPER BARRIER LEVEL

INITIAL VALUE INITIAL VALUE
CAP CAP

FLOOR FLOOR
STRIKE INFO STRIKE INFO

LOWER BARRIER LEVEL
INFO

LOWER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL

UPPER BARRIER LEVEL
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INFO INFO

NOTES

The present notice and the contents thereof are only provided for information purposes to facilitate the fair, orderly and efficient

functioning of the market and is not a recommendation to engage in investment activities.

The contents of this notice are provided “as is” based on information provided to the market operator without representation or
warranty of any kind. Euronext will not be held liable for any loss or damages of any nature ensuing from using, trusting, or acting on
information provided. No information set out or referred to in this notice shall form the basis of any contract. The creation of rights
and obligations in respect of financial products that are traded on the exchanges operated by Euronext’s subsidiaries shall depend

solely on the applicable rules of the market operator.
The Euronext Markets comprise the markets operated by Borsa Italiana, Euronext Amsterdam, Euronext Brussels, Euronext Dublin,
Euronext Lisbon, Euronext Paris, MTS, and Oslo Bars, referred to respectively as the Milan, Amsterdam, Brussels, Dublin, Lisbon,

Paris, MTS, and Oslo markets, as relevant.

Euronext refers to Euronext N.V. and its affiliates. Information regarding trademarks and intellectual property rights of Euronext is

located at www.euronext.com/terms-use.

©2023, Euronext N.V. - All rights reserved
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mﬁ. EURONEXT

CORPORATE EVENT NOTICE:

SEDE DI NEGOZIAZIONE:

DISPOSIZIONE:
DATA:
MERCATO:

Modifica delle caratteristiche del sottostante

UniCredit S.p.A.
Milan

MIL_20240613_13851_TLX

13/06/2024
EuroTLX

OGGETTO: RETTIFICA MEDIANTE APPLICAZIONE DEL K FACTOR AVENTE A OGGETTO Alibaba

Group Holding Ltd. ADR / US01609W1027 A DECORRERE DAL 14/06/2024

1. Informazioni inerenti la Corporate action

DESCRIZIONE: Alibaba Group Holding Limited (BABA.N) has announced a Special Cash Dividend of approximately 0.66 USD per
BABA American Depositary Share on top of a regular dividend of 1 USD per share.

DATA DI EFFICACIA: 13/06/2024

2. Dettagli sulla modalita di rettifica

MERCATO DERIVATI: OCC

FATTORE DI RETTIFICA: 0,99143302

CRITERIO DI RETTIFICA: The adjustable product data of UniCredit Bank GmbH and UniCredit SpA Certificates are updated as per
K-Factor below with effective date 13th of June 2024.

DATA DI EFFICACIA EMITTENTE: 14/06/2024

3. Caratteristiche degli strumenti oggetto di rettifica

ISIN CODE

ITO005456097

CODICE
EURONEXT

NSCIT0545607

MARKETING [Cash Collect
PRODUCT Autocallable
NAME

SEGMENTO DI
NEGOZIAZION

EuroTLX - Cert-
X - Investment

Certificates

Segment

VALORI CORRENTI

VALORI POST RETTIFICA

STRIKE

STRIKE

PARITY

PARITY

LOWER BARRIER LEVEL

LOWER BARRIER LEVEL

UPPER BARRIER LEVEL

UPPER BARRIER LEVEL

INITIAL VALUE

INITIAL VALUE
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CAP CAP
FLOOR FLOOR

STRIKE INFO 133,35 STRIKE INFO 132,2076
LOWER BARRIER LEVEL LOWER BARRIER LEVEL

INFO INFO

UPPER BARRIER LEVEL UPPER BARRIER LEVEL

INFO INFO

NOTE

Il presente avviso ed il suo contenuto sono forniti solo a scopo informativo per facilitare il funzionamento equo, ordinato ed efficiente

del mercato e non costituiscono una sollecitazione ad intraprendere attivita di investimento.

Il contenuto del presente avviso & fornito "as is" sulla base delle informazioni fornite al gestore del mercato, senza rappresentazioni
o0 garanzie di alcun tipo. Euronext non potra essere ritenuta responsabile per eventuali perdite o danni di qualsiasi natura derivanti
dall'aver utilizzato, fatto affidamento o dall'aver agito in base alle informazioni fornite. Nessuna informazione riportata, o alla quale si
fa riferimento nel presente avviso, potra costituire la base di un contratto. La costituzione di diritti ed obblighi in relazione ai prodotti
finanziari negoziati nelle borse gestite dalle filiali di Euronext dipendera esclusivamente dalle regole applicabili del gestore del

mercato.
| Mercati Euronext comprendono i mercati gestiti da Borsa Italiana, Euronext Amsterdam, Euronext Bruxelles, Euronext Dublino,
Euronext Lisbona, Euronext Parigi, MTS e Oslo Bgrs, indicati rispettivamente come mercati di Milano, Amsterdam, Bruxelles,

Dublino, Lishona, Parigi, MTS e Oslo, a seconda dei casi.

Euronext si riferisce a Euronext N.V. e alle sue affiliate. Le informazioni relative ai marchi e ai diritti di proprieta intellettuale di

Euronext sono disponibili all'indirizzo www.euronext.com/terms-use.

©2023, Euronext N.V. - Tutti i diritti sono riservati.
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M EuroNEXT

CORPORATE EVENT NOTICE:

LOCATION:
NOTICE:
DATE:
MARKET:

Change of underlying characteristics

UniCredit S.p.A.

Milan
MIL_20240613 13851 TLX
13/06/2024

EuroTLX

OBJECT: K FACTOR ADJUSTMENT RELATED TO Alibaba Group Holding Ltd. ADR /

US01609W1027 WITH EFFECTIVE DATE AS OF 14/06/2024

1. General information about the corporate action

DESCRIPTION: Alibaba Group Holding Limited (BABA.N) has announced a Special Cash Dividend of approximately 0.66 USD per
BABA American Depositary Share on top of a regular dividend of 1 USD per share.

EFFECTIVE DATE: 13/06/2024

2. Adjustment details

DERIVATIVE MARKET: OCC

ADJUSTMENT FACTOR: 0,99143302

ADJUSTMENT CRITERIA: The adjustable product data of UniCredit Bank GmbH and UniCredit SpA Certificates are updated as
per K-Factor below with effective date 13th of June 2024.

ISSUER ADJUSTMENT EFFECTIVE DATE:14/06/2024

3. Features of adjusted financial instruments

ISIN CODE ITO005456097 |EURONEXT NSCIT0545607 [IMARKETING [Cash Collect |OFFICIAL EuroTLX - Cert-
CODE PRODUCT Autocallable SEGMENT X - Investment
NAME Certificates
Segment
CURRENT VALUES NEW VALUES POST ADJUSTMENT
STRIKE STRIKE
PARITY PARITY

LOWER BARRIER LEVEL

LOWER BARRIER LEVEL

UPPER BARRIER LEVEL

UPPER BARRIER LEVEL
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INITIAL VALUE INITIAL VALUE
CAP CAP

FLOOR FLOOR

STRIKE INFO 133,35 STRIKE INFO 132,2076
LOWER BARRIER LEVEL LOWER BARRIER LEVEL

INFO INFO

UPPER BARRIER LEVEL UPPER BARRIER LEVEL

INFO INFO

NOTES

The present notice and the contents thereof are only provided for information purposes to facilitate the fair, orderly and efficient
functioning of the market and is not a recommendation to engage in investment activities.

The contents of this notice are provided “as is” based on information provided to the market operator without representation or
warranty of any kind. Euronext will not be held liable for any loss or damages of any nature ensuing from using, trusting, or acting on
information provided. No information set out or referred to in this notice shall form the basis of any contract. The creation of rights
and obligations in respect of financial products that are traded on the exchanges operated by Euronext’s subsidiaries shall depend

solely on the applicable rules of the market operator.
The Euronext Markets comprise the markets operated by Borsa Italiana, Euronext Amsterdam, Euronext Brussels, Euronext Dublin,
Euronext Lisbon, Euronext Paris, MTS, and Oslo Bagrs, referred to respectively as the Milan, Amsterdam, Brussels, Dublin, Lisbon,

Paris, MTS, and Oslo markets, as relevant.

Euronext refers to Euronext N.V. and its affiliates. Information regarding trademarks and intellectual property rights of Euronext is

located at www.euronext.com/terms-use.

©2023, Euronext N.V. - All rights reserved
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mﬁ. EURONEXT

CORPORATE EVENT NOTICE:

SEDE DI NEGOZIAZIONE:

DISPOSIZIONE:
DATA:
MERCATO:

Modifica delle caratteristiche del sottostante

UniCredit Bank GmbH
Milan

MIL_20240613_13853_SED

13/06/2024
SeDeX

OGGETTO: RETTIFICA MEDIANTE APPLICAZIONE DEL K FACTOR AVENTE A OGGETTO Alibaba

Group Holding Ltd. ADR / US01609W1027 A DECORRERE DAL 14/06/2024

1. Informazioni inerenti la Corporate action

DESCRIZIONE: Alibaba Group Holding Limited (BABA.N) has announced a Special Cash Dividend of approximately 0.66 USD per
BABA American Depositary Share on top of a regular dividend of 1 USD per share.

DATA DI EFFICACIA: 13/06/2024

2. Dettagli sulla modalita di rettifica

MERCATO DERIVATI: OCC

FATTORE DI RETTIFICA: 0,99143302

CRITERIO DI RETTIFICA: The adjustable product data of UniCredit Bank GmbH and UniCredit SpA Certificates are updated as per
K-Factor below with effective date 13th of June 2024.

DATA DI EFFICACIA EMITTENTE: 14/06/2024

3. Caratteristiche degli strumenti oggetto di rettifica

ISIN CODE DEOOQOHC4AWV

L7

CODICE
EURONEXT

NSCITHC4WV
L7

MARKETING [Cash Collect
PRODUCT Autocallable
NAME

SEGMENTO DI
NEGOZIAZION

SeDeX -
Hnvestment
Certificates

Segment

VALORI CORRENTI

VALORI POST RETTIFICA

STRIKE

STRIKE

PARITY

PARITY

LOWER BARRIER LEVEL

LOWER BARRIER LEVEL

UPPER BARRIER LEVEL

UPPER BARRIER LEVEL

INITIAL VALUE

INITIAL VALUE
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CAP CAP
FLOOR FLOOR
STRIKE INFO 86,95 STRIKE INFO 86,2051

LOWER BARRIER LEVEL
INFO

LOWER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

NOTE

OGGETTO: RETTIFICA MEDIANTE APPLICAZIONE DEL K FACTOR AVENTE A OGGETTO Alibaba
Group Holding Ltd. ADR / US01609W1027 A DECORRERE DAL 14/06/2024

1. Informazioni inerenti la Corporate action

DESCRIZIONE: Alibaba Group Holding Limited (BABA.N) has announced a Special Cash Dividend of approximately 0.66 USD per

BABA American Depositary Share on top of a regular dividend of 1 USD per share.

DATA DI EFFICACIA: 13/06/2024

2. Dettagli sulla modalita di rettifica

MERCATO DERIVATI: OCC

FATTORE DI RETTIFICA: 0,99143302

CRITERIO DI RETTIFICA: The adjustable product data of UniCredit Bank GmbH and UniCredit SpA Certificates are updated as per

K-Factor below with effective date 13th of June 2024.

DATA DI EFFICACIA EMITTENTE: 14/06/2024

3. Caratteristiche degli strumenti oggetto di rettifica

ISIN CODE DEOOOHC6MR [CODICE NSCITOHC6M |[MARKETING [Cash Collect |SEGMENTO DI|SeDeX -
13 EURONEXT RO PRODUCT NEGOZIAZIONHnvestment
NAME Certificates

Segment

VALORI CORRENTI

VALORI POST RETTIFICA

STRIKE 82,95 STRIKE 82,2394
PARITY PARITY

LOWER BARRIER LEVEL LOWER BARRIER LEVEL

UPPER BARRIER LEVEL UPPER BARRIER LEVEL

INITIAL VALUE 82,95 INITIAL VALUE 82,2394
CAP CAP

FLOOR FLOOR
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STRIKE INFO

STRIKE INFO

LOWER BARRIER LEVEL
INFO

LOWER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

NOTE

OGGETTO: RETTIFICA MEDIANTE APPLICAZIONE DEL K FACTOR AVENTE A OGGETTO Alibaba
Group Holding Ltd. ADR / US01609W1027 A DECORRERE DAL 14/06/2024

1. Informazioni inerenti la Corporate action

DESCRIZIONE: Alibaba Group Holding Limited (BABA.N) has announced a Special Cash Dividend of approximately 0.66 USD per

BABA American Depositary Share on top of a regular dividend of 1 USD per share.

DATA DI EFFICACIA: 13/06/2024

2. Dettagli sulla modalita di rettifica

MERCATO DERIVATI: OCC

FATTORE DI RETTIFICA: 0,99143302

CRITERIO DI RETTIFICA: The adjustable product data of UniCredit Bank GmbH and UniCredit SpA Certificates are updated as per

K-Factor below with effective date 13th of June 2024.

DATA DI EFFICACIA EMITTENTE: 14/06/2024

3. Caratteristiche degli strumenti oggetto di rettifica

ISIN CODE

DEOOOHC5F5N

[CODICE
EURONEXT

NSCITHC5F5NT

MARKETING [Cash Collect
PRODUCT Autocallable
NAME

SEGMENTO DI|SeDeX -
NEGOZIAZIONHnvestment
Certificates

Segment

VALORI CORRENTI

VALORI POST RETTIFICA

STRIKE

STRIKE

PARITY

PARITY

LOWER BARRIER LEVEL

LOWER BARRIER LEVEL

UPPER BARRIER LEVEL

UPPER BARRIER LEVEL

INITIAL VALUE INITIAL VALUE

CAP CAP

FLOOR FLOOR

STRIKE INFO 86,9 STRIKE INFO 86,1555
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LOWER BARRIER LEVEL
INFO

LOWER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

NOTE

OGGETTO: RETTIFICA MEDIANTE APPLICAZIONE DEL K FACTOR AVENTE A OGGETTO Alibaba
Group Holding Ltd. ADR / US01609W1027 A DECORRERE DAL 14/06/2024

1. Informazioni inerenti la Corporate action

DESCRIZIONE: Alibaba Group Holding Limited (BABA.N) has announced a Special Cash Dividend of approximately 0.66 USD per

BABA American Depositary Share on top of a regular dividend of 1 USD per share.

DATA DI EFFICACIA: 13/06/2024

2. Dettagli sulla modalita di rettifica

MERCATO DERIVATI: OCC

FATTORE DI RETTIFICA: 0,99143302

CRITERIO DI RETTIFICA: The adjustable product data of UniCredit Bank GmbH and UniCredit SpA Certificates are updated as per

K-Factor below with effective date 13th of June 2024.

DATA DI EFFICACIA EMITTENTE: 14/06/2024

3. Caratteristiche degli strumenti oggetto di rettifica

ISIN CODE DEOOOHC2V6Z2CODICE NSCITHC2V6ZZIMARKETING [Bonus Cap SEGMENTO DI|SeDeX -
EURONEXT PRODUCT NEGOZIAZIONEnvestment
NAME Certificates
Segment
VALORI CORRENTI VALORI POST RETTIFICA
STRIKE 87,97 STRIKE 87,2164
PARITY PARITY
LOWER BARRIER LEVEL LOWER BARRIER LEVEL
UPPER BARRIER LEVEL UPPER BARRIER LEVEL
INITIAL VALUE 87,97 INITIAL VALUE 87,2164
CAP CAP
FLOOR FLOOR
STRIKE INFO STRIKE INFO

LOWER BARRIER LEVEL
INFO

LOWER BARRIER LEVEL
INFO
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UPPER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

NOTE

OGGETTO: RETTIFICA MEDIANTE APPLICAZIONE DEL K FACTOR AVENTE A OGGETTO Alibaba
Group Holding Ltd. ADR / US01609W1027 A DECORRERE DAL 14/06/2024

1. Informazioni inerenti la Corporate action

DESCRIZIONE: Alibaba Group Holding Limited (BABA.N) has announced a Special Cash Dividend of approximately 0.66 USD per

BABA American Depositary Share on top of a regular dividend of 1 USD per share.

DATA DI EFFICACIA: 13/06/2024

2. Dettagli sulla modalita di rettifica

MERCATO DERIVATI: OCC

FATTORE DI RETTIFICA: 0,99143302

CRITERIO DI RETTIFICA: The adjustable product data of UniCredit Bank GmbH and UniCredit SpA Certificates are updated as per

K-Factor below with effective date 13th of June 2024.

DATA DI EFFICACIA EMITTENTE: 14/06/2024

3. Caratteristiche degli strumenti oggetto di rettifica

ISIN CODE

DEOOOHR9FZR

PCODICE
EURONEXT

NSCITOHR9FZ4

MARKETING [Cash Collect
PRODUCT Autocallable
NAME

SEGMENTO DI|SeDeX -
NEGOZIAZIONHnvestment

Certificates

Segment

VALORI CORRENTI

VALORI POST RETTIFICA

STRIKE

STRIKE

PARITY

PARITY

LOWER BARRIER LEVEL

LOWER BARRIER LEVEL

UPPER BARRIER LEVEL

UPPER BARRIER LEVEL

INITIAL VALUE INITIAL VALUE

CAP CAP

FLOOR FLOOR

STRIKE INFO 165,24 STRIKE INFO 163,8244

LOWER BARRIER LEVEL
INFO

LOWER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO
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NOTE

Il presente avviso ed il suo contenuto sono forniti solo a scopo informativo per facilitare il funzionamento equo, ordinato ed efficiente

del mercato e non costituiscono una sollecitazione ad intraprendere attivita di investimento.

Il contenuto del presente avviso é fornito “as is" sulla base delle informazioni fornite al gestore del mercato, senza rappresentazioni
o garanzie di alcun tipo. Euronext non potra essere ritenuta responsabile per eventuali perdite o danni di qualsiasi natura derivanti
dall'aver utilizzato, fatto affidamento o dall'aver agito in base alle informazioni fornite. Nessuna informazione riportata, o alla quale si
fa riferimento nel presente avviso, potra costituire la base di un contratto. La costituzione di diritti ed obblighi in relazione ai prodotti
finanziari negoziati nelle borse gestite dalle filiali di Euronext dipendera esclusivamente dalle regole applicabili del gestore del

mercato.
| Mercati Euronext comprendono i mercati gestiti da Borsa Italiana, Euronext Amsterdam, Euronext Bruxelles, Euronext Dublino,
Euronext Lisbona, Euronext Parigi, MTS e Oslo Bgrs, indicati rispettivamente come mercati di Milano, Amsterdam, Bruxelles,

Dublino, Lisbona, Parigi, MTS e Oslo, a seconda dei casi.

Euronext si riferisce a Euronext N.V. e alle sue affiliate. Le informazioni relative ai marchi e ai diritti di proprieta intellettuale di

Euronext sono disponibili all'indirizzo www.euronext.com/terms-use.

©2023, Euronext N.V. - Tultti i diritti sono riservati.
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M EuroNEXT

CORPORATE EVENT NOTICE:

LOCATION:
NOTICE:
DATE:
MARKET:

Change of underlying characteristics

UniCredit Bank GmbH

Milan

MIL_20240613_13853_SED

13/06/2024

SeDeX

OBJECT: K FACTOR ADJUSTMENT RELATED TO Alibaba Group Holding Ltd. ADR /

US01609W1027 WITH EFFECTIVE DATE AS OF 14/06/2024

1. General information about the corporate action

DESCRIPTION: Alibaba Group Holding Limited (BABA.N) has announced a Special Cash Dividend of approximately 0.66 USD per

BABA American Depositary Share on top of a regular dividend of 1 USD per share.

EFFECTIVE DATE: 13/06/2024

2. Adjustment details

DERIVATIVE MARKET: OCC

ADJUSTMENT FACTOR: 0,99143302

ADJUSTMENT CRITERIA: The adjustable product data of UniCredit Bank GmbH and UniCredit SpA Certificates are updated as
per K-Factor below with effective date 13th of June 2024.

ISSUER ADJUSTMENT EFFECTIVE DATE:14/06/2024

3. Features of adjusted financial instruments

ISIN CODE DEOOOHC4WV [EURONEXT NSCITHC4WV |[MARKETING [Cash Collect |OFFICIAL SeDeX -
L7 CODE L7 PRODUCT Autocallable SEGMENT Investment
NAME Certificates
Segment
CURRENT VALUES NEW VALUES POST ADJUSTMENT
STRIKE STRIKE
PARITY PARITY

LOWER BARRIER LEVEL

LOWER BARRIER LEVEL

UPPER BARRIER LEVEL

UPPER BARRIER LEVEL
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INITIAL VALUE INITIAL VALUE

CAP CAP

FLOOR FLOOR

STRIKE INFO 86,95 STRIKE INFO 86,2051

LOWER BARRIER LEVEL
INFO

LOWER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

NOTES

OBJECT: K FACTOR ADJUSTMENT RELATED TO Alibaba Group Holding Ltd. ADR /

US01609W1027 WITH EFFECTIVE DATE AS OF 14/06/2024

1. General information about the corporate action

DESCRIPTION: Alibaba Group Holding Limited (BABA.N) has announced a Special Cash Dividend of approximately 0.66 USD per

BABA American Depositary Share on top of a regular dividend of 1 USD per share.

EFFECTIVE DATE: 13/06/2024

2. Adjustment details

DERIVATIVE MARKET: OCC

ADJUSTMENT FACTOR: 0,99143302

ADJUSTMENT CRITERIA: The adjustable product data of UniCredit Bank GmbH and UniCredit SpA Certificates are updated as
per K-Factor below with effective date 13th of June 2024.

ISSUER ADJUSTMENT EFFECTIVE DATE:14/06/2024

3. Features of adjusted financial instruments

ISIN CODE DEOOOHC6MR [EURONEXT NSCITOHC6M |[MARKETING [Cash Collect |OFFICIAL SeDeX -
13 CODE RO PRODUCT SEGMENT Investment
NAME Certificates
Segment
CURRENT VALUES NEW VALUES POST ADJUSTMENT
STRIKE 82,95 STRIKE 82,2394
PARITY PARITY
LOWER BARRIER LEVEL LOWER BARRIER LEVEL
UPPER BARRIER LEVEL UPPER BARRIER LEVEL
INITIAL VALUE 82,95 INITIAL VALUE 82,2394
CAP CAP
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FLOOR

FLOOR

STRIKE INFO

STRIKE INFO

LOWER BARRIER LEVEL
INFO

LOWER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

NOTES

OBJECT: K FACTOR ADJUSTMENT RELATED TO Alibaba Group Holding Ltd. ADR /

US01609W1027 WITH EFFECTIVE DATE AS OF 14/06/2024

1. General information about the corporate action

DESCRIPTION: Alibaba Group Holding Limited (BABA.N) has announced a Special Cash Dividend of approximately 0.66 USD per
BABA American Depositary Share on top of a regular dividend of 1 USD per share.

EFFECTIVE DATE: 13/06/2024

2. Adjustment details

DERIVATIVE MARKET: OCC

ADJUSTMENT FACTOR: 0,99143302

ADJUSTMENT CRITERIA: The adjustable product data of UniCredit Bank GmbH and UniCredit SpA Certificates are updated as
per K-Factor below with effective date 13th of June 2024.

ISSUER ADJUSTMENT EFFECTIVE DATE:14/06/2024

3. Features of adjusted financial instruments

ISIN CODE DEOOOHC5F5NTEURONEXT NSCITHC5F5NTMARKETING |Cash Collect  |OFFICIAL SeDeX -
CODE PRODUCT Autocallable SEGMENT Investment
NAME Certificates
Segment
CURRENT VALUES NEW VALUES POST ADJUSTMENT
STRIKE STRIKE
PARITY PARITY

LOWER BARRIER LEVEL

LOWER BARRIER LEVEL

UPPER BARRIER LEVEL

UPPER BARRIER LEVEL

INITIAL VALUE INITIAL VALUE

CAP CAP

FLOOR FLOOR

STRIKE INFO 86,9 STRIKE INFO 86,1555
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LOWER BARRIER LEVEL LOWER BARRIER LEVEL
INFO INFO

UPPER BARRIER LEVEL UPPER BARRIER LEVEL
INFO INFO

NOTES

OBJECT: K FACTOR ADJUSTMENT RELATED TO Alibaba Group Holding Ltd. ADR /
US01609W1027 WITH EFFECTIVE DATE AS OF 14/06/2024

1. General information about the corporate action

DESCRIPTION: Alibaba Group Holding Limited (BABA.N) has announced a Special Cash Dividend of approximately 0.66 USD per
BABA American Depositary Share on top of a regular dividend of 1 USD per share.

EFFECTIVE DATE: 13/06/2024

2. Adjustment details

DERIVATIVE MARKET: OCC
ADJUSTMENT FACTOR: 0,99143302

ADJUSTMENT CRITERIA: The adjustable product data of UniCredit Bank GmbH and UniCredit SpA Certificates are updated as
per K-Factor below with effective date 13th of June 2024.

ISSUER ADJUSTMENT EFFECTIVE DATE:14/06/2024

3. Features of adjusted financial instruments

ISIN CODE DEOOOHC2V6Z2EURONEXT NSCITHC2V6Z3ZMARKETING [Bonus Cap OFFICIAL SeDeX -
CODE PRODUCT SEGMENT Investment
NAME Certificates
Segment
CURRENT VALUES NEW VALUES POST ADJUSTMENT
STRIKE 87,97 STRIKE 87,2164
PARITY PARITY
LOWER BARRIER LEVEL LOWER BARRIER LEVEL
UPPER BARRIER LEVEL UPPER BARRIER LEVEL
INITIAL VALUE 87,97 INITIAL VALUE 87,2164
CAP CAP
FLOOR FLOOR
STRIKE INFO STRIKE INFO
LOWER BARRIER LEVEL LOWER BARRIER LEVEL
INFO INFO
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UPPER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

NOTES

OBJECT: K FACTOR ADJUSTMENT RELATED TO Alibaba Group Holding Ltd. ADR /
US01609W1027 WITH EFFECTIVE DATE AS OF 14/06/2024

1. General information about the corporate action

DESCRIPTION: Alibaba Group Holding Limited (BABA.N) has announced a Special Cash Dividend of approximately 0.66 USD per

BABA American Depositary Share on top of a regular dividend of 1 USD per share.

EFFECTIVE DATE: 13/06/2024

2. Adjustment details

DERIVATIVE MARKET: OCC

ADJUSTMENT FACTOR: 0,99143302

ADJUSTMENT CRITERIA: The adjustable product data of UniCredit Bank GmbH and UniCredit SpA Certificates are updated as
per K-Factor below with effective date 13th of June 2024.

ISSUER ADJUSTMENT EFFECTIVE DATE:14/06/2024

3. Features of adjusted financial instruments

ISIN CODE DEOOOHROFZREURONEXT NSCITOHRO9FZAMARKETING |Cash Collect |OFFICIAL SeDeX -
CODE PRODUCT Autocallable SEGMENT Investment
NAME Certificates
Segment
CURRENT VALUES NEW VALUES POST ADJUSTMENT
STRIKE STRIKE
PARITY PARITY

LOWER BARRIER LEVEL

LOWER BARRIER LEVEL

UPPER BARRIER LEVEL

UPPER BARRIER LEVEL

INITIAL VALUE INITIAL VALUE

CAP CAP

FLOOR FLOOR

STRIKE INFO 165,24 STRIKE INFO 163,8244

LOWER BARRIER LEVEL
INFO

LOWER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO

UPPER BARRIER LEVEL
INFO
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NOTES

The present notice and the contents thereof are only provided for information purposes to facilitate the fair, orderly and efficient
functioning of the market and is not a recommendation to engage in investment activities.

The contents of this notice are provided “as is” based on information provided to the market operator without representation or
warranty of any kind. Euronext will not be held liable for any loss or damages of any nature ensuing from using, trusting, or acting on
information provided. No information set out or referred to in this notice shall form the basis of any contract. The creation of rights
and obligations in respect of financial products that are traded on the exchanges operated by Euronext’s subsidiaries shall depend
solely on the applicable rules of the market operator.

The Euronext Markets comprise the markets operated by Borsa Italiana, Euronext Amsterdam, Euronext Brussels, Euronext Dublin,
Euronext Lisbon, Euronext Paris, MTS, and Oslo Bars, referred to respectively as the Milan, Amsterdam, Brussels, Dublin, Lisbon,

Paris, MTS, and Oslo markets, as relevant.

Euronext refers to Euronext N.V. and its affiliates. Information regarding trademarks and intellectual property rights of Euronext is
located at www.euronext.com/terms-use.

©2023, Euronext N.V. - All rights reserved
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