I BBVA Banco de Financiacion, S.A.

Madrid, 24 de marzo de 2014

Ref.: VENCIMIENTO DE WARRANTS EMITIDOS POR BBVA BANCO DE FINANCIACION, S.A.
(Condiciones Finales de Warrants registradas en la C.N.M.V. con fecha 19 de septiembre de 2013)

Estimados Sres.:

Por la presente, y de acuerdo con lo estipulado en el Folleto Base de Warrants de BBVA Banco de Financiacion, S.A.,
registrado en la CNMYV con fecha 23 de julio de 2013, les informamos del vencimiento de los warrants emitidos por
BBVA Banco de Financiacion, S.A.

Subyacente Strike | Tipo Ratio Fec. Vto. ISIN Emitido Refeprreerfti:(i)adlginal I;?]fl)b?g gerie’.cliioir(ljael Li&giﬂgﬂf n
Acciona SA 4000 | Call | 02500 | 21-mar-14 | ES0613706052 | 400,000 Pg’g;‘é ;\fazd(jo 1.0000 | 60.3616 5.0904
Acciona SA 44.00 | Ccall | 02500 | 21-mar-14 | ES0613706060 | 400,000 Pfgr:‘ée'\r"azdgo 1.0000 60.3616 4.0904
Acciona SA 40.00 | Put | 0.2500 | 21-mar-14 | ES0613706078 | 300,000 P?gf:g;\fazdgo 1.0000 | 60.3616 0.0000
Apple INC 550.00 | Call | 0.0200 | 21-mar-14 | ES06137065L4 | 500,000 Prec/i_{’pg’r{iucri:' de | 13780 | 5319300 0.0000
Axa SA 1600 | Put | 02500 | 21-mar-14 | ES06137065Z4 | 400,000 Prec/i_\opg?ucri:' 4 | 10000 | 19.1900 0.0000
Banco Popular 420 | Ccall | 05000 | 21-mar-14 | ES06137061X8 | 500,000 Precio Medio 1.0000 5.3984 0.5992

Espafiol SA Ponderado

Bg’;ggﬁi‘l”’s‘g\ar 480 | Call | 05000 | 21-mar-14 | ES06137061¥6 | 500000 | FrecioMedio  oop | 53084 0.2992
Bg’g‘ggﬁ?‘g’fr 420 | Put | 05000 | 2L-mar-14 | ES0613706123 | 400000 | oo Medioy oog | 53084 0.0000
Deutsche Bank AG | 30.00 | Put | 0.2500 | 21-mar-14 | ES06137066X7 | 400,000 Prec}fpg{ﬁ:' d | 10000 32.6800 0.0000
E.ON AG 11.00 | Call | 02500 | 21-mar-14 | ES06137067R7 | 500,000 Precfpg{hcrij' d | 10000 | 136950 0.6738
Enagas SA 16.00 | Call | 02500 | 21-mar-14 | ES0613706623 | 400,000 Pg’gr:‘é ;\fazd(jo 1.0000 | 22.0877 1.5219
Enagas SA 1800 | Call | 02500 | 21-mar-14 | ES0613706631 | 400,000 Pfgr:‘ée'\r"azdgo 1.0000 22.0877 1.0219
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I BBVA Banco de Financiacion, S.A.

Subyacente Strike | Tipo Ratio Fec. Vto. ISIN Emitido Refsr;e:é?adlginal I;Fr]r?bcijg Eg?f:::(}r?:l Liv?ll;ircgﬂf) n
Enagas SA 16.00 | Put | 02500 | 21-mar-14 | ES0613706649 | 300,000 Pfgr:?j:r"azd(jo 1.0000 22.0877 0.0000
EUR/CHF 1.215 | Call | 10.0000 | 21-mar-14 | ES0613706I33 | 1,000,000 Fixing BCE 1.2182 1.2182 0.0263
EUR/CHF 1.235 | Call | 10.0000 | 21-mar-14 | ES0613706141 | 1,000,000 Fixing BCE 1.2182 1.2182 0.0000
EUR/CHF 1265 | Put | 10.0000 | 21-mar-14 | ES0613706I58 | 1,000,000 Fixing BCE 1.2182 1.2182 0.3842
EUR/GBP 0.785 | Call | 10.0000 | 21-mar-14 | ES0613706166 | 1,000,000 Fixing BCE 0.8357 0.8357 0.6067
EUR/GBP 0.800 | Call | 10.0000 | 21-mar-14 | ES0613706174 | 1,000,000 Fixing BCE 0.8357 0.8357 0.4272
EUR/GBP 0.838 | Call | 10.0000 | 21-mar-14 | ES0613706182 | 1,000,000 Fixing BCE 0.8357 0.8357 0.0000
EUR/GBP 0.895 | Put | 10.0000 | 21-mar-14 | ES0613706190 | 1,000,000 Fixing BCE 0.8357 0.8357 0.7096
EUR/GBP 0915 | Put | 10.0000 | 21-mar-14 | ES0613706J08 | 1,000,000 Fixing BCE 0.8357 0.8357 0.9489
EUR/IPY 110.000 | Call | 10.0000 | 21-mar-14 | ES0613706J16 | 1,000,000 Fixing BCE 141.0700 | 141.0700 2.2025
EUR/IPY 115.000 | Call | 10.0000 | 21-mar-14 | ES0613706J24 | 1,000,000 Fixing BCE 141.0700 | 141.0700 1.8480
EUR/IPY 125.000 | Call | 10.0000 | 21-mar-14 | ES0613706J32 | 1,000,000 Fixing BCE 141.0700 | 141.0700 11392
EUR/IPY 135.000 | Call | 10.0000 | 21-mar-14 | ES0613706J40 | 1,000,000 Fixing BCE 141.0700 | 141.0700 0.4303
EUR/IPY 140.000 | Put | 10.0000 | 21-mar-14 | ES0613706J57 | 1,000,000 Fixing BCE 141.0700 | 141.0700 0.0000
EUR/IPY 145.000 | Put | 10.0000 | 21-mar-14 | ES0613706J65 | 1,000,000 Fixing BCE 141.0700 | 141.0700 0.2786
EUR/USD 1.200 | Call | 10.0000 | 21-mar-14 | ES0613706J73 | 1,000,000 Fixing BCE 1.3780 1.3780 1.2017
EUR/USD 1.225 | Call | 10.0000 | 21-mar-14 | ES0613706J81 | 1,000,000 Fixing BCE 1.3780 1.3780 1.1103
EUR/USD 1.250 | Call | 10.0000 | 21-mar-14 | ES0613706J99 | 1,000,000 Fixing BCE 1.3780 1.3780 0.9289



http://images.google.es/imgres?imgurl=http://www.usmcocne.org/Logos/Members/BBVA_bis.jpg&imgrefurl=http://articulo.mercadolibre.com.co/MCO-5007011-linterna-lampara-recargable-5-horas-_JM&h=1168&w=3600&sz=144&hl=es&start=2&tbnid=Xll-r3pEwnSZxM:&tbnh=49&tbnw=150&prev=/images%3Fq%3Dbbva%26gbv%3D2%26hl%3Des

I BBVA Banco de Financiacion, S.A.

. . . . Precio de Tipo de Precio de | Liquidacion
Subyacente Strike | Tipo Ratio Fec. Vto. ISIN Emitido Referencia Final cambio Ref. Final warrant
EUR/USD 1265 | call | 10.0000 | 21-mar-14 | ES0613706K05 | 1,000,000 Fixing BCE 1.3780 13780 0.8200
EUR/USD 1295 | call | 10.0000 | 21-mar-14 | ES0613706K13 | 1,000,000 Fixing BCE 1.3780 13780 0.6023
EUR/USD 1302 | Ccall | 10.0000 | 21-mar-14 | ES0613706K21 | 1,000,000 Fixing BCE 1.3780 13780 05515
EUR/USD 1343 | Put | 100000 | 21-mar-14 | ES0613706K39 | 1,000,000 Fixing BCE 1.3780 1.3780 0.0000
EUR/USD 1368 | Put | 100000 | 21-mar-14 | ES0613706K47 | 1,000,000 Fixing BCE 1.3780 1.3780 0.0000
EUR/USD 1400 | Put | 100000 | 21-mar-14 | ES0613706K54 | 1,000,000 Fixing BCE 1.3780 13780 0.1597
EUR/USD 1500 | Put | 10.0000 | 21-mar-14 | ES0613706K62 | 1,000,000 Fixing BCE 1.3780 1.3780 0.8853
Fomento de Precio Medio
Construcciones y 15.00 | call | 05000 | 21-mar-14 | ES0613706748 | 400,000 1.0000 16.1626 05813
Ponderado
Contratas SA
Fomento de Precio Medio
Construcciones y 16.00 | Call | 05000 | 21-mar-14 | ES0613706755 | 400,000 1.0000 16.1626 0.0813
Ponderado
Contratas SA
Fomento de Precio Medio
Construcciones y 1400 | Put | 05000 | 21-mar-14 | ES0613706763 | 300,000 bonlerado 1.0000 16.1626 0.0000
Contratas SA
Gamesa Corporacion | 5 g4 | o | 05000 | 21-mar-14 | ES06137060C4 | 400,000 Frecio Medio 1.0000 8.0904 1.1452
Tecnoldgica SA Ponderado
Gamesa Corporacion | g 54 | oy | 05000 | 21-mar-14 | ES06137060D2 | 400,000 Precio Medio 1.0000 8.0904 0.9452
Tecnoldgica SA Ponderado
Gamesa Corporacion | 5oy | pyt | 05000 | 21-mar-14 | ES06137060E0 | 300,000 | FrecioMedio 10000 | 80904 0.0000
Tecnoldgica SA ' ' ' Ponderado ' ' '
Gas Natural SDG SA | 14.00 | Put | 0.2500 | 21-mar-14 | ES06137060L5 | 400,000 Pfgr:‘ée'\r"azdgo 1.0000 19.6834 0.0000
Koninklijke Philips | 7 50 | o) | 02500 | 21-mar-14 | ES06137068S3 | 500000 | Trecio Oficialde | 444, 24.2850 0.0000
Electronics NV Apertura
Koninklijke Philips | 55 5y | pyt | 02500 | 21-mar-14 | ES06137068T1 | 400000 | "recioOficialde | 500y | 94 2850 0.1788
Electronics NV Apertura
Nokia OY?J 440 | call | 05000 | 21-mar-14 | ES0613706814 | 500,000 Prec/'fpg{[fr':' de 11 0000 5.3950 0.4975
Nokia OYJ 480 | call | 05000 | 21-mar-14 | ES06137068J2 | 500000 | PrecioOficialde |4 444, 5.3950 0.2975

Apertura
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BBVA Banco de Financiacion, S.A.

Subyacente Strike | Tipo Ratio Fec. Vto. ISIN Emitido Refsrge:é?adlsinal I;Fr)r?bcijg Eg?f:::(}r?:l Liv?ll;ircgﬂf) n
Nokia OYJ 400 | Put | 05000 | 21-mar-14 | ES06137068KO0 | 400,000 Precx’pgrﬁfriaa' d | 10000 5.3950 0.0000
Sanofi SA 68.00 | Call | 01000 | 21-mar-14 | ES0613706A07 | 500,000 Prec/ifpg’rgcri:' d | 10000 | 735400 0.5540
Sanofi SA 7400 | Call | 01000 | 21-mar-14 | ES0613706A15 | 500,000 Prec/ifpg?ucri:' d | 10000 | 735400 0.0000
Sanofi SA 66.00 | Put | 0000 | 21-mar-14 | ES0613706A23 | 400,000 Prec}&"pg{ﬁ:' | 10000 73.5400 0.0000

Societe Generale 3800 | Call | 02500 | 21-mar-14 | ES0613706B63 | 500,000 Precfpg{hcri;' d | 10000 | 455000 1.8750
Total SA 46.00 | Call | 02500 | 21-mar-14 | ES0613706C62 | 500,000 Prec}_{’pgﬂfﬁ:' d | 10000 | 47.0200 0.2550

USD/MXN 12,500 | Call | 10.0000 | 21-mar-14 | ES0613706K70 | 1,000,000 Fixing FED 13.1695 | 13.1695 0.3689
USD/MXN 13.000 | Call | 10.0000 | 21-mar-14 | ES0613706K88 | 1,000,000 Fixing FED 13.1695 | 13.1695 0.0934
USD/MXN 13.750 | Put | 10.0000 | 21-mar-14 | ES0613706K96 | 1,000,000 Fixing FED 13.1695 | 13.1695 0.3199
Zeltia SA 240 | call | 1.0000 | 21-mar-14 | ES06137064V6 | 400,000 Pfg:é e'\r"aeddoio 1.0000 2.6540 0.2540
Zeltia SA 280 | Call | 1.0000 | 21-mar-14 | ES06137064W4 | 400,000 Precio Medio 1.0000 2.6540 0.0000

Ponderado
Zeltia SA 240 | Put | 1.0000 | 21-mar-14 | ES06137064X2 | 300,000 P?gf:?je'\:'a%dgo 1.0000 2.6540 0.0000

Luis Miguel Duran Rubio
BBVA Banco de Financiacion, S.A.
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