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 04 de junio 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 CNMV con fecha 21 de junio de 2012, les informamos del vencimiento de los warrants emitidos por
BBV A Banco de Financiacién, S.A.

Precio de Tipo de Precio de | Liquidacién
Subyacente Strike Tipo Ratio Fec. Vto. ISIN Emitido Referencia PO C . q
Final cambio Ref. Final wrt
Abertis 1333 | call | 02625 | 21-mar-14 | ES06137051x8 | 400,000 | "recioMedio | 504, 16.3051 0.7810
Infraestructuras SA Ponderado
Abertis 1429 | call | 02625 | 21-mar-14 | ES06137051Y6 | 400,000 | TrecioMedio | 504, 16.3051 0.5290
Infraestructuras SA Ponderado
Abertis 1619 | Call | 02625 | 21-mar-14 | ES06137051z3 | 400,000 | TrecioMedio |y 504, 16.3051 0.0302
Infraestructuras SA ' ' ! Ponderado ' ' '
Abertis Precio Medio
Infracstriooras SA | 1333 Put | 02625 | 21-mar-14 | ESO0613705]JA4 | 300,000 Bonlerado 1.0000 16.3051 0.0000
Abertis 15.24 Put | 02625 | 21-mar-14 | ES06137050B2 | 300,000 | FrecioMedio |, 50, 16.3051 0.0000
Infraestructuras SA Ponderado
Acciona SA 4800 | call | 02500 | 21-mar-14 | ES0613705JF3 | 400,000 P?gr:‘(’je'\r"afj‘go 1.0000 60.3616 3.0904
Acciona SA 5200 | Call | 02500 | 21-mar-14 | ES0613705JG1 | 400,000 Pf;r']‘(’je'\r/'afj‘go 1.0000 60.3616 2.0904
Acciona SA 56.00 | Call | 02500 | 21-mar-14 | ES0613705JH9 | 400,000 Pf;r:ze'\r"afj‘go 1.0000 | 60.3616 1.0904
Acciona SA 48.00 Put | 02500 | 21-mar-14 | ES0613705JI7 | 300,000 P;egrzg e'\r/'aed‘go 1.0000 | 60.3616 0.0000
Acciona SA 52.00 Put | 02500 | 21-mar-14 | ES0613705JJ5 | 300,000 ngr:‘c’j e'\r"aed‘:)'o 1.0000 | 60.3616 0.0000
Acerinox SA 750 Call | 05000 | 21-mar-14 | ES0613705JK3 | 400,000 ngr:ze'\r"aed‘go 1.0000 11.3671 1.9336
Acerinox SA 8.00 Call | 05000 | 21-mar-14 | ES0613705JL1 | 400,000 P?gr:‘(’je'\r"afj‘go 1.0000 11.3671 1.6836
Acerinox SA 9.00 Call | 05000 | 21-mar-14 | ES0613705JM9 | 400,000 Pf;r']‘(’je'\r/'afj‘go 1.0000 11.3671 11836
Acerinox SA 1000 | call | 05000 | 21-mar-14 | ES0613705JN7 | 400,000 Pf;r:ze'\r"afj‘go 1.0000 11.3671 0.6836
Acerinox SA 7.50 Put | 05000 | 21-mar-14 | ES0613705]J05 | 300,000 P;egrzg e'\r/'aed‘go 1.0000 11.3671 0.0000
Acerinox SA 8.50 Put | 05000 | 21-mar-14 | ES0613705JP2 | 300,000 ngr:‘é e'\r"aij‘go 1.0000 11.3671 0.0000
Acs, Actividades de Precio Medio
Construccién y 2000 | Call | 02500 | 21-mar-14 | ES0613705JX6 | 400,000 1.0000 | 27.0634 1.7659
L Ponderado
Servicios SA
Acs, Actividades de Precio Medio
Construccién y 2100 | Call | 02500 | 21-mar-14 | ES0613705JY4 | 400,000 1.0000 | 27.0634 15159
. Ponderado
Servicios SA
Acs, Actividades de Precio Medio
Construccion y 2200 | call | 02500 | 21-mar-14 | ES0613705JZ1 | 400,000 1.0000 | 27.0634 1.2659
Servicios SA Ponderado
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BBVA Banco de Financiacion, S.A.

Precio de . . Lo
Subyacente Strike Tipo Ratio Fec. Vto. ISIN Emitido Referencia Tipo c_le Premq de | Liquidacion
Final cambio Ref. Final wrt
Acs, Actividades de Precio Medio
Construccion y 2300 | Call | 02500 | 21-mar-14 | ES0613705KA2 | 400,000 1.0000 | 27.0634 1.0159
e Ponderado
Servicios SA
Acs, Actividades de Precio Medio
Construccién y 2400 | Call | 02500 | 21-mar-14 | ES0613705KBO | 400,000 1.0000 | 27.0634 0.7659
e Ponderado
Servicios SA
Acs, Actividades de Precio Medio
Construccién y 2500 | Call | 02500 | 21-mar-14 | ES0613705KC8 | 400,000 1.0000 | 27.0634 05159
. Ponderado
Servicios SA
Acs, Actividades de Precio Medio
Construccion y 22.00 Put | 02500 | 21-mar-14 | ES0613705KD6 | 300,000 1.0000 | 27.0634 0.0000
. Ponderado
Servicios SA
Acs, Actividades de Precio Medio
Construccion y 24.00 Put | 02500 | 21-mar-14 | ES0613705KE4 | 300,000 1.0000 | 27.0634 0.0000
e Ponderado
Servicios SA
Acs, Actividades de Precio Medio
Construccién y 26.00 Put | 02500 | 21-mar-14 | ES0613705KF1 | 300,000 1.0000 | 27.0634 0.0000
L Ponderado
Servicios SA
Allianz SE 11000 | Call | 01000 | 21-mar-14 | ES0613705SD9 | 500,000 Prec:’peor‘lcr';' de | 40000 | 121.4500 1.1450
Allianz SE 12000 | Call | 01000 | 21-mar-14 | ES0613705SE7 | 500,000 Prec/f’pgr‘lcr':' de ) 40000 | 121.4500 0.1450
Allianz SE 130.00 | Call | 01000 | 21-mar-14 | ES0613705SF4 | 500,000 Prec'A"pSr{LCr';' de | 40000 | 121.4500 0.0000
Allianz SE 14000 | Call | 01000 | 21-mar-14 | ES0613705SG2 | 500,000 PreC'AopSr{LCr':' e 40000 | 121.4500 0.0000
Allianz SE 12000 | Put | 01000 | 21-mar-14 | ESO0613705SHO | 400,000 Precfpg{hcr':' de | 10000 | 121.4500 0.0000
Allianz SE 14000 | Put | 01000 | 21-mar-14 | ES0613705SI8 | 400,000 Precfpg{hcr':' de | 10000 | 121.4500 1.8550
Apple INC 40000 | Call | 00200 | 21-mar-14 | ES0613705SK4 | 500,000 Prec:’peor‘lcr';' de | 13780 | 531.9300 1.9148
Apple INC 45000 | Call | 00200 | 21-mar-14 | ES0613705SL2 | 500,000 Prec/f’peor‘lcr';' de | 13780 | 531.9300 1.1891
Apple INC 500.00 | Call | 00200 | 21-mar-14 | ES0613705SMO | 500,000 Prec/fpgr‘lcr';' de | 13780 | 531.9300 0.4634
Apple INC 45000 | Put | 00200 | 21-mar-14 | ES0613705SN8 | 400,000 Precfpg{f:' de | 13780 | 531.9300 0.0000
Apple INC 550.00 | Put | 00200 | 21-mar-14 | ES0613705S06 | 400,000 Precfpg{hcrﬁ' de ) 43780 | 531.9300 0.2623
Arcelormittal SA 8.00 Call | 05000 | 21-mar-14 | ES0613705SU3 | 500,000 Precfpg{hcrf' de ! 10000 11.2650 1.6325
Arcelormittal SA 9.00 Call | 05000 | 21-mar-14 | ES0613705SV1 | 500,000 PrecX’peor‘;LCrf' de |4 0000 11.2650 11325
Arcelormittal SA 1000 | call | 05000 | 21-mar-14 | ES06137055W9 | 500,000 Prec/f’peor‘;:fr';' de |4 o000 11.2650 0.6325
Arcelormittal SA 11.00 | call | 05000 | 21-mar-14 | ES0613705SX7 | 500,000 Prec/fpgr‘lcr':' de |4 o000 11.2650 0.1325
Arcelormittal SA 1200 | call | 05000 | 21-mar-14 | ES0613705SY5 | 500,000 Precfpg{f:' e 4 o000 11.2650 0.0000
Arcelormittal SA 8.00 Put | 05000 | 21-mar-14 | ES0613705SZ2 | 400,000 Precfpg{hcr':' de ! 1 0000 11.2650 0.0000
Arcelormittal SA 10.00 Put | 05000 | 21-mar-14 | ES0613705TA3 | 400,000 | Precio Oficialde | 4 o0, 11.2650 0.0000

Apertura
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BBVA Banco de Financiacion, S.A.

Precio de . . Lo
Subyacente Strike Tipo Ratio Fec. Vto. ISIN Emitido Referencia Tipo c_le Premq de | Liquidacion
Final cambio Ref. Final wrt
Axa SA 1300 | Call | 02500 | 21-mar-14 | ES0613705TD7 | 500,000 Prec/f’pgr‘lcr';' 9| 10000 | 191900 1.5475
Axa SA 1500 | Call | 02500 | 21-mar-14 | ESO0613705TE5 | 500,000 Precfpg{fr':' de 4 0000 19.1900 1.0475
Axa SA 1700 | call | 02500 | 21-mar-14 | ES0613705TF2 | 500,000 Precfpgﬂfri:' de | 1 0000 19.1900 0.5475
Axa SA 1900 | call | 02500 | 21-mar-14 | ES0613705TGO | 500,000 Precx)pg{iucri:' de ! 1 0000 19.1900 0.0475
Axa SA 1200 | Put | 02500 | 21-mar-14 | ES0613705TH8 | 400,000 PrecX’peor‘;LCr';' 9l 10000 | 191900 0.0000
Axa SA 14.00 Put | 02500 | 21-mar-14 | ESO0613705TI6 | 400,000 Prec/f’peor‘lcr';' de | 4 o000 19.1900 0.0000
Banco Bilbao Precio Medio
Vizcaya Argentaria | 6.75 Call | 05000 | 21-mar-14 | ESO0613705KR6 | 2,000,000 1.0000 8.7579 1.0040
SA Ponderado
Banco Bilbao Precio Medio
Vizcaya Argentaria | 7.00 Call | 05000 | 21-mar-14 | ES0613705KS4 | 2,000,000 1.0000 8.7579 0.8790
SA Ponderado
Banco Bilbao Precio Medio
Vizcaya Argentaria | 7.25 Call | 05000 | 21-mar-14 | ES0613705KT2 | 2,000,000 1.0000 8.7579 0.7540
SA Ponderado
Banco Bilbao Precio Medio
Vizcaya Argentaria | 7.50 Call | 05000 | 21-mar-14 | ES0613705KU0 | 2,000,000 1.0000 8.7579 0.6290
SA Ponderado
Banco Bilbao Precio Medio
Vizcaya Argentaria | 7.75 Call | 05000 | 21-mar-14 | ES0613705KV8 | 2,000,000 1.0000 8.7579 0.5040
SA Ponderado
Banco Bilbao Precio Medio
Vizcaya Argentaria | 8.00 Call | 05000 | 21-mar-14 | ES0613705KW6 | 2,000,000 1.0000 8.7579 0.3790
SA Ponderado
Banco Bilbao Precio Medio
Vizcaya Argentaria | 8.25 Call | 05000 | 21-mar-14 | ES0613705KX4 | 2,000,000 1.0000 8.7579 0.2540
SA Ponderado
Banco Bilbao Precio Medio
Vizcaya Argentaria | 8.50 Call | 05000 | 21-mar-14 | ES0613705KY2 | 2,000,000 1.0000 8.7579 0.1290
SA Ponderado
Banco Bilbao Precio Medio
Vizcaya Argentaria | 8.75 Call | 05000 | 21-mar-14 | ES0613705KZ9 | 2,000,000 1.0000 8.7579 0.0039
SA Ponderado
Banco Bilbao Precio Medio
Vizcaya Argentaria | 9.00 Call | 05000 | 21-mar-14 | ES0613705LA0 | 2,000,000 1.0000 8.7579 0.0000
SA Ponderado
Banco Bilbao Precio Medio
Vizcaya Argentaria | 9.25 Call | 05000 | 21-mar-14 | ES0613705LB8 | 2,000,000 1.0000 8.7579 0.0000
SA Ponderado
Banco Bilbao Precio Medio
Vizcaya Argentaria | 9.50 Call | 05000 | 21-mar-14 | ES0613705LC6 | 2,000,000 1.0000 8.7579 0.0000
SA Ponderado
Banco Bilbao Precio Medio
Vizcaya Argentaria | 9.75 Call | 05000 | 21-mar-14 | ES0613705LD4 | 2,000,000 1.0000 8.7579 0.0000
SA Ponderado
Banco Bilbao Precio Medio
Vizcaya Argentaria | 5.50 Put | 05000 | 21-mar-14 | ES0613705LE2 | 1,000,000 1.0000 8.7579 0.0000
SA Ponderado
Banco Bilbao Precio Medio
Vizcaya Argentaria | 6.00 Put | 05000 | 21-mar-14 | ES0613705LF9 | 1,000,000 1.0000 8.7579 0.0000
SA Ponderado
Banco Bilbao Precio Medio
Vizcaya Argentaria | 6.50 Put | 05000 | 21-mar-14 | ES0613705LG7 | 1,000,000 1.0000 8.7579 0.0000
SA Ponderado
Banco Bilbao Precio Medio
Vizcaya Argentaria | 7.00 Put | 05000 | 21-mar-14 | ES0613705LH5 | 1,000,000 Bonderado 1.0000 8.7579 0.0000

SA
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BBVA Banco de Financiacion, S.A.

Precio de . . Lo
Subyacente Strike Tipo Ratio Fec. Vto. ISIN Emitido Referencia Tipo c_le Premq de | Liquidacion
Final cambio Ref. Final wrt
Banco Bilbao Precio Medio
Vizcaya Argentaria | 7.50 Put | 05000 | 21-mar-14 | ES0613705LI3 | 1,000,000 1.0000 8.7579 0.0000
SA Ponderado
Banco Bilbao Precio Medio
Vizcaya Argentaria | 8.00 Put | 05000 | 21-mar-14 | ES0613705LJ1 | 1,000,000 1.0000 8.7579 0.0000
SA Ponderado
Banco Bilbao Precio Medio
Vizcaya Argentaria | 8.50 Put | 05000 | 21-mar-14 | ES0613705LK9 | 1,000,000 1.0000 8.7579 0.0000
SA Ponderado
Banco Bilbao Precio Medio
Vizcaya Argentaria | 9.00 Put | 05000 | 21-mar-14 | ES0613705LL7 | 1,000,000 1.0000 8.7579 0.1211
SA Ponderado
Banco Popular 250 call | 02000 | 21-mar-14 | ES06137050U2 | 500,000 | TrecioMedio |y 504, 5.3984 05797
Espafiol SA Ponderado
Banco Popular 275 | call | 02000 | 21-mar-14 | ES06137050v0 | 500000 | FrecioMedio | 505 | 5398 0.5297
Espafiol SA Ponderado
Banco Popular Precio Medio
Espariol SA 3.00 Call | 02000 | 21-mar-14 | ES06137050W8 | 500,000 o erado 1.0000 5.3984 0.4797
Banco Popular Precio Medio
Espafiol SA 3.25 Call | 02000 | 21-mar-14 | ES06137050X6 | 500,000 B lerado 1.0000 5.3984 0.4297
Banco Popular 350 Call | 02000 | 21-mar-14 | ES06137050v4 | 500,000 | FrecioMedio | 4 o450, 5.3984 0.3797
Espafol SA Ponderado
Banco Popular 375 Call | 02000 | 21-mar-14 | ES06137050z1 | 500,000 | FrecioMedio | 4 o450, 5.3984 0.3297
Espafiol SA Ponderado
Banco Popular 250 Put | 02000 | 21-mar-14 | ES0613705PA1 | 400000 | FrecioMedio |, 454, 5.3984 0.0000
Espafiol SA Ponderado
Banco Popular 275 Put | 02000 | 21-mar-14 | ES0613705PB9 | 400000 | FrecioMedio | 6505 | 5398 0.0000
Espafiol SA Ponderado
Banco Popular Precio Medio
Espariol SA 3.00 Put | 02000 | 21-mar-14 | ES0613705PC7 | 400,000 o erado 1.0000 5.3984 0.0000
Banco Popular 350 Put | 02000 | 21-mar-14 | ES0613705PD5 | 400000 | FrecioMedio | 6000 | 53984 0.0000
Espafiol SA ' ' ' Ponderado ' ' '
Banco Santander SA | 4.50 Call | 05000 | 21-mar-14 | ES0613705QE1l | 2,000,000 ngr:‘ée“r"ae(j‘go 1.0000 6.5228 1.0114
Banco Santander SA | 5.00 Call | 05000 | 21-mar-14 | ES0613705QF8 | 2,000,000 P?gr']‘(’je'\r"afj‘i:o 1.0000 6.5228 0.7614
Banco Santander SA | 5.50 Call | 05000 | 21-mar-14 | ES0613705QG6 | 2,000,000 Pfgr:ze'\r"a?j‘go 1.0000 6.5228 05114
Banco Santander SA | 6.00 Call | 05000 | 21-mar-14 | ES0613705QH4 | 2,000,000 Pf;r:ze'\r"afﬂo 1.0000 6.5228 0.2614
Banco Santander SA | 6.50 Call | 05000 | 21-mar-14 | ES0613705Q12 | 2,000,000 P;egrzg e'\r/'aed‘go 1.0000 6.5228 0.0114
Banco Santander SA | 7.00 Call | 05000 | 21-mar-14 | ES0613705QJ0 | 2,000,000 ngr:‘é e'\r"aed‘:)"’ 1.0000 6.5228 0.0000
Banco Santander SA | 7.50 Call | 05000 | 21-mar-14 | ES0613705QK8 | 2,000,000 ngr:‘c’ie'\r"aed‘g" 1.0000 6.5228 0.0000
Banco Santander SA | 8.00 Call | 05000 | 21-mar-14 | ES0613705QL6 | 2,000,000 P?gr']‘(’je'\r"afj‘i:o 1.0000 6.5228 0.0000
Banco Santander SA | 8.50 Call | 05000 | 21-mar-14 | ES0613705QM4 | 2,000,000 Pfgr:ze'\r"a?j‘go 1.0000 6.5228 0.0000
Banco Santander SA | 9.00 Call | 05000 | 21-mar-14 | ES0613705QN2 | 2,000,000 Pf;r:ze'\r"afﬂo 1.0000 6.5228 0.0000
Precio Medio
Banco Santander SA | 9.50 Call | 05000 | 21-mar-14 | ES0613705Q00 | 2000000 | "poio o 1.0000 6.5228 0.0000
Banco Santander SA | 1000 | Call | 05000 | 21-mar-14 | ES0613705QP7 | 2,000,000 | FrecioMedio | g 54 6.5228 0.0000

Ponderado
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BBVA Banco de Financiacion, S.A.

Subyacente Strike Tipo Ratio Fec. Vto. ISIN Emitido ;erfgrr:e?;cc'?a I;‘:T?b?g ;;?C::OI r?ael Liquvivc:ilcién
Banco Santander SA | 1050 | Call | 05000 | 21-mar-14 | ES0613705QQ5 | 2,000,000 Pfgr:‘c’j e'\r"aed‘go 1.0000 6.5228 0.0000
Banco Santander SA | 4.50 Put | 05000 | 21-mar-14 | ES0613705QR3 | 1,000,000 ngffé e'\r"aij‘go 1.0000 6.5228 0.0000
Banco Santander SA | 5.00 Put | 05000 | 21-mar-14 | ES0613705QS1 | 1,000,000 ng;‘ée“:'ae(j‘go 1.0000 6.5228 0.0000
Banco Santander SA | 5.50 Put | 05000 | 21-mar-14 | ES0613705QT9 | 1,000,000 P?gr:‘(’je'\r"afj‘go 1.0000 6.5228 0.0000
Banco Santander SA | 6.00 Put | 05000 | 21-mar-14 | ES0613705QU7 | 1,000,000 Pfgr:ge“r/'a?j‘go 1.0000 6.5228 0.0000
Banco Santander SA | 6.50 Put | 05000 | 21-mar-14 | ES0613705QV5 | 1,000,000 Pf;r:‘(’je'\r"afj‘go 1.0000 6.5228 0.0000
Banco Santander SA | 7.00 Put | 05000 | 21-mar-14 | ES0613705QW3 | 1,000,000 Pfgr:‘c’j e'\r"aed‘go 1.0000 6.5228 0.2386
Banco Santander SA | 7.50 Put | 05000 | 21-mar-14 | ES0613705QX1 | 1,000,000 ngri]‘c’j e'\r"aed‘g" 1.0000 6.5228 0.4886

Bankinter SA 2.40 Call | 05000 | 21-mar-14 | ES0613705KJ3 | 400,000 | FrecioMedio | 504 5.8386 1.7193

Ponderado

Bankinter SA 2.80 Call | 05000 | 21-mar-14 | ES0613705KK1 | 400,000 P?gr:‘(;e'\r"afj‘go 1.0000 5.8386 15193
Bankinter SA 3.20 Call | 05000 | 21-mar-14 | ESO0613705KL9 | 400,000 P;eg;ge'\r/'afj‘go 1.0000 5.8386 1.3193
Bankinter SA 3.60 Call | 05000 | 21-mar-14 | ES0613705KM7 | 400,000 Pf;r:‘(’je'\r"afj‘go 1.0000 5.8386 1.1193
Bankinter SA 420 Call | 05000 | 21-mar-14 | ES0613705KN5 | 400,000 P;egri]g e'\r/'aed‘go 1.0000 5.8386 0.8193
Bankinter SA 2.80 Put | 05000 | 21-mar-14 | ES0613705K03 | 300,000 ngri]z e'\r"aij‘go 1.0000 5.8386 0.0000
Bankinter SA 3.20 Put | 05000 | 21-mar-14 | ES0613705KPO | 300,000 ngr:‘ée'\r"aed‘go 1.0000 5.8386 0.0000
Bankinter SA 3.60 Put | 05000 | 21-mar-14 | ES0613705KQ8 | 300,000 P?gr:‘(;e'\r"afj‘go 1.0000 5.8386 0.0000
Bayer AG 80.00 | Call | 01000 | 21-mar-14 | ES0613705TP1 | 500,000 Prec)fpeor‘;iucr?' 9| 10000 | 963600 1.6360
Bayer AG 8400 | Call | 01000 | 21-mar-14 | ES0613705TQ9 | 500,000 Prec/ifpeor‘;iucri;' 9| 10000 | 963600 1.2360
Bayer AG 8800 | Call | 01000 | 21-mar-14 | ES0613705TR7 | 500,000 Prec/f’pgr‘;iucri:' 9| 10000 | 963600 0.8360
Bayer AG 9200 | Call | 01000 | 21-mar-14 | ES0613705TS5 | 500,000 Precfpg{hcrf' 9| 10000 | 963600 0.4360
Bayer AG 84.00 Put | 0000 | 21-mar-14 | ES0613705TT3 | 400,000 Precfpgﬂfr?' ! 10000 | 963600 0.0000
Bayer AG 88.00 Put | 0.000 | 21-mar-14 | ES0613705TUL | 400,000 Precx)pgﬂfr?' ! 10000 | 963600 0.0000
Bayer AG 9200 | Put | 01000 | 21-mar-14 | ES0613705TVO | 400,000 Prec)fpeor‘;iucr?' 9| 10000 | 963600 0.0000
BNP Paribas SA 4000 | Call | 02500 | 21-mar-14 | ES0613705TW7 | 500,000 Prec/ifpeor‘;iucri;' 9| 10000 | 568800 4.2200
BNP Paribas SA 4200 | Call | 02500 | 21-mar-14 | ES0613705TX5 | 500,000 Prec/f’pgr‘;iucri;' 9| 10000 | 568800 3.7200
BNP Paribas SA 4400 | call | 02500 | 21-mar-14 | ES0613705TY3 | 500,000 Prec/ifpg{iucrg’" | 10000 | 568800 3.2200
BNP Paribas SA 4600 | Call | 02500 | 21-mar-14 | ES0613705T20 | 500,000 | CrecioOficialde ) 050 | 568800 2.7200

Apertura
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I BBVA Banco de Financiacion, S.A.

Precio de . . Lo
Subyacente Strike Tipo Ratio Fec. Vto. ISIN Emitido Referencia Tipo c_le Premq de | Liquidacion
Final cambio Ref. Final wrt
BNP Paribas SA 50.00 | Call | 02500 | 21-mar-14 | ESO613705UAL | 500,000 Prec/fpgr‘lcr';' d | 10000 | 568800 1.7200
BNP Paribas SA 42.00 Put | 02500 | 21-mar-14 | ES0613705UB9 | 400,000 Precfpg{f:' 1 10000 | 568800 0.0000
BNP Paribas SA 48.00 Put | 02500 | 21-mar-14 | ES0613705UC7 | 400,000 Precfpg{hcrf' de | 1 0000 56.8800 0.0000
Cesta Siemens- 7600 | Call | 01000 | 21-mar-14 | ES0613705WK6 | 500000 | FrecioOficialde | 500 | 1010800 | 2.5089
Osram Apertura
Cesta Siemens- 8000 | Call | 01000 | 2i-mar-14 | ES0613705WL4 | 500,000 | FrecioOficialde |, o501 101 0ggo 2.1089
Osram Apertura
Cesta Siemens- 8400 | Call | 01000 | 21-mar-14 | ES0613705WM2 | 500,000 | FrecioOficialde |, o5 | 1010890 | 17089
Osram Apertura
Cesta Siemens- Precio Oficial de
o 88.00 | Call | 01000 | 21-mar-14 | ES0613705WNO | 500,000 Apertura 1.0000 | 101.0890 1.3089
Cesta Siemens- Precio Oficial de
urem 9200 | Call | 01000 | 21-mar-14 | ES0613705WO8 | 500,000 Apertura 1.0000 | 101.0890 0.9089
Cesta Siemens- 80.00 | Put | 01000 | 21-mar-14 | ES0613705WP5 | 400,000 | FrecioOficialde | g000 | 1010800 | 0.0000
Osram Apertura
Cesta Siemens- 84.00 Put | 01000 | 21-mar-14 | ES0613705WQ3 | 400,000 | Precio Oficialde | 4 505 | 101 ggoo 0.0000
Osram Apertura
Deutsche Bank AG | 3200 | Call | 02500 | 21-mar-14 | ES0613705UE3 | 500,000 PrecX’peor‘;LCrf' de | 10000 | 326800 0.1700
Deutsche Bank AG | 3400 | Call | 02500 | 2l-mar-14 | ES0613705UF0 | 500,000 Prec/f’peor‘;:fr';' de | 10000 | 326800 0.0000
Deutsche Bank AG | 36.00 | Call | 02500 | 21-mar-14 | ES0613705UG8 | 500,000 Prec/f’pgr‘lcr':' de | 10000 | 326800 0.0000
Deutsche Bank AG | 3800 | Call | 02500 | 21-mar-14 | ES0613705UH6 | 500,000 Precfpg{f:' el 10000 | 326800 0.0000
Deutsche Bank AG | 40.00 | Call | 02500 | 21-mar-14 | ES0613705U14 | 500,000 Precfpgﬂfr?' el 10000 32.6800 0.0000
Deutsche Bank AG | 4200 | Call | 02500 | 21-mar-14 | ES0613705UJ2 | 500,000 Precx)pgﬂfr?' el 10000 32.6800 0.0000
Deutsche Bank AG | 3200 | Put | 02500 | 21-mar-14 | ES0613705UKO | 400,000 PrecX’peor‘;LCrf' de | 10000 | 326800 0.0000
Deutsche Bank AG |  36.00 Put | 02500 | 21-mar-14 | ES0613705UL8 | 400,000 Prec/f’peor‘;:fr';' de | 10000 | 326800 0.8300
Deutsche Telekom | 509 | cal | 05000 | 21-mar-14 | ES0613705UM6 | 500000 |FrecioOficialde |y go00 | gg4550 | 17275
AG Apertura
Deutsche Telekom | g5 | ca | 05000 | 21-mar-14 | ES0613705UN4 | 500,000 | "ecioOficialde | 500y | 11 4550 1.2275
AG Apertura
Deutsche Telekom 1000 | Call | 05000 | 21-mar-14 | ES0613705U02 | 500,000 | FrecioOficialde | 4 545, 11.4550 0.7275
AG Apertura
Deutsche Telekom 11.00 | Call | 05000 | 21-mar-14 | ES0613705UP9 | 500,000 | FrecioOficialde | 545, 11.4550 0.2275
AG Apertura
Deutsche Telekom | 1500 | can | 05000 | 21-mar-14 | ES0613705UQ7 | 500,000 | 'ecioOficialde | 5hy | 15 4550 0.0000
AG Apertura
Deutsche Telekom | g 5, Put | 05000 | 21-mar-14 | ES0613705URs | 400,000 | 'eCioOficialde | 500y | 41 4550 0.0000
AG Apertura
Deutsche Telekom | 1400 | pyt | 05000 | 21-mar-14 | ES0613705US3 | 400,000 |FrecioOficialde | 55y | 45 4550 0.0000
AG Apertura
E.ON AG 1200 | call | 02500 | 21-mar-14 | ES0613705UWS5 | 500,000 Precfpg{f:' e 4 0000 13.6950 0.4238
E.ON AG 1300 | Call | 02500 | 21-mar-14 | ES0613705UX3 | 500000 |FrecioOficialde |y 5500 | 136050 0.1738

Apertura
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I BBVA Banco de Financiacion, S.A.

Subyacente Strike Tipo Ratio Fec. Vto. ISIN Emitido ;erfgrr:e?;cc'?a I;‘:T?b?g ;;?C::OI r?ael Liquvivc:ilcién
E.ON AG 1400 | Call | 02500 | 21-mar-14 | ES0613705UY1 | 500,000 Prec/f’pgr‘;iucri:' 9| 10000 | 136950 0.0000
E.ON AG 1500 | Call | 02500 | 21-mar-14 | ES0613705UZ8 | 500,000 Prec/ifpgﬂfrf' 9| 10000 | 136950 0.0000
E.ON AG 12.00 Put | 02500 | 21-mar-14 | ES0613705VA9 | 400,000 Precfpgﬂfrg’“ ! 10000 | 136950 0.0000
E.ON AG 14.00 Put | 02500 | 21-mar-14 | ES0613705VB7 | 400,000 PrecEpg{LcrE’" ! 10000 | 136950 0.0762
Enagas SA 1900 | Call | 02500 | 21-mar-14 | ES0613705LTO | 400,000 Pfgr:ze'\r"a?ﬂo 1.0000 | 22.0877 0.7719
Enagas SA 2000 | Call | 02500 | 21-mar-14 | ES0613705LU8 | 400,000 Pf;r:‘(’je'\r"afj‘ijo 1.0000 | 22.0877 05219
Enagas SA 2100 | Call | 02500 | 21-mar-14 | ES0613705LV6 | 400,000 P;egrig e'\r/'aed‘go 1.0000 | 22.0877 0.2719
Enagas SA 2200 | Call | 02500 | 21-mar-14 | ES0613705LW4 | 400,000 ngr:‘é e'\r"aij‘go 1.0000 | 22.0877 0.0219
Enagas SA 18.00 Put | 02500 | 21-mar-14 | ES0613705LX2 | 300,000 ngr:‘ée'\r"aed‘go 1.0000 | 22.0877 0.0000
Enagas SA 20.00 Put | 02500 | 21-mar-14 | ES0613705LYO | 300,000 P?gr:‘(’je'\r"afj‘go 1.0000 | 22.0877 0.0000
ENI SPA 1600 | Call | 02500 | 21-mar-14 | ES0613705UT1 | 500,000 Prec)fpeor‘;iucr?' 9| 10000 | 17.5600 0.3900
ENI SPA 1900 | Call | 02500 | 21-mar-14 | ES0613705UU9 | 500,000 Prec/ifpeor‘;iucri;' 9| 10000 | 17.5600 0.0000
ENI SPA 1800 | Put | 02500 | 21-mar-14 | ES0613705UV7 | 400,000 Prec/f’pgr‘;iucri:' 9| 10000 | 17.5600 0.1100

Euro Stoxx 50 250000 | Call | 00020 | 21-mar-14 | ES0613705YB1 | 750,000 Precfpg{hcrf' 9| 10000 |30800000 | 11782
Euro Stoxx 50 2,750.00 | Call | 00020 | 21-mar-14 | ES0613705YC9 | 750,000 Precfpgﬂfr?' ! 10000 |3089.0000 | 06782
Euro Stoxx 50 300000 | Call | 00020 | 21-mar-14 | ES0613705YD7 | 750,000 PrecEpg{LCrE' | 10000 |3089.0000 | 01782
Euro Stoxx 50 325000 | Call | 00020 | 21-mar-14 | ES0613705YE5 | 750,000 Prec)fpeor‘;iucr?' | 10000 |3089.0000 | 0.0000
Euro Stoxx 50 350000 | Call | 00020 | 21-mar-14 | ES0613705YF2 | 750,000 Prec/ifpeor‘;iucri;' de | 10000 |3089.0000 | 00000
Euro Stoxx 50 275000 | Put | 00020 | 21-mar-14 | ES0613705YGO | 500,000 Prec/f’pgr‘;iucri:' | 10000 |3089.0000 | 00000
Euro Stoxx 50 300000 | Put | 00020 | 21-mar-14 | ES0613705YH8 | 500,000 Prec/ifpg{iucrg’“ | 10000 |3089.0000 | 00000
Euro Stoxx 50 325000 | Put | 00020 | 21-mar-14 | ES0613705Y16 | 500,000 Precfpgﬂfrg’“ | 10000 |3089.0000 | 03218

Ferrovial SA 1200 | Call | 02500 | 21-mar-14 | ES0613705ML5 | 400,000 P?gr:‘(’je'\r"afj‘go 1.0000 | 15.1749 0.7937

Ferrovial SA 1300 | Call | 02500 | 21-mar-14 | ES0613705MM3 | 400,000 Pfgr:ze'\r"a?ﬂo 1.0000 | 15.1749 0.5437

Ferrovial SA 1400 | Call | 02500 | 21-mar-14 | ES0613705MN1 | 400,000 Pf;r:‘(’je'\r"afj‘go 1.0000 | 15.1749 0.2937

Ferrovial SA 1500 | Call | 02500 | 21-mar-14 | ES0613705MO9 | 400,000 Pfgr:‘;’j e'\r"aed‘go 1.0000 | 15.1749 0.0437

Ferrovial SA 1600 | Call | 02500 | 21-mar-14 | ES0613705MP6 | 400,000 ngr:‘é e'\r"aij‘go 1.0000 | 15.1749 0.0000

Ferrovial SA 12.00 Put | 02500 | 21-mar-14 | ES0613705MQ4 | 300,000 ng;&“:'ﬁ%‘g" 1.0000 | 15.1749 0.0000
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BBVA Banco de Financiacion, S.A.

Precio de . . Lo
Subyacente Strike Tipo Ratio Fec. Vto. ISIN Emitido Referencia Tipo c_le Premq de | Liquidacion
Final cambio Ref. Final wrt
Ferrovial SA 13.00 Put | 02500 | 21-mar-14 | ES0613705MR2 | 300,000 P;egrzg e'\r/'aed‘go 1.0000 15.1749 0.0000
Fomento de Precio Medio
Construcciones y 7.00 Call | 05000 | 21-mar-14 | ES0613705MA8 | 400,000 1.0000 16.1626 45813
Ponderado
Contratas SA
Fomento de Precio Medio
Construcciones y 8.00 Call | 05000 | 21-mar-14 | ES0613705MB6 | 400,000 1.0000 16.1626 4.0813
Ponderado
Contratas SA
Fomento de . .
N Precio Medio
Construcciones y 9.00 Call | 05000 | 21-mar-14 | ES0613705MC4 | 400,000 Do erado 1.0000 16.1626 3.5813
Contratas SA
Fomento de Precio Medio
Construcciones y 1000 | call | 05000 | 21-mar-14 | ES0613705MD2 | 400,000 1.0000 16.1626 3.0813
Ponderado
Contratas SA
Fomento de Precio Medio
Construcciones y 9.00 Put | 05000 | 21-mar-14 | ES0613705MEO | 300,000 1.0000 16.1626 0.0000
Ponderado
Contratas SA
Gamesa Precio Medio
Corporacién 2.80 Call | 05000 | 21-mar-14 | ES0613705MY8 | 400,000 1.0000 8.0904 2.6452
. Ponderado
Tecnoldgica SA
Gamesa . .
Corporacién 3.20 Call | 05000 | 21-mar-14 | ES0613705Mz5 | 400,000 | FrecioMedio | o504 8.0004 2.4452
. Ponderado
Tecnoldgica SA
Gamesa . .
Corporacién 3.60 Call | 05000 | 21-mar-14 | ES0613705NA6 | 400,000 | FrecioMedio | o504 8.0004 2.2452
. Ponderado
Tecnoldgica SA
Gamesa . .
Corporacién 4.00 Call | 05000 | 21-mar-14 | ES0613705NB4 | 400,000 | FrecioMedio | o504 8.0004 2.0452
. Ponderado
Tecnoldgica SA
Gamesa . .
Corporacién 2.80 Put | 05000 | 21-mar-14 | ES0613705NC2 | 300,000 | FrecioMedio |y a4 8.0004 0.0000
Y Ponderado
Tecnoldgica SA
Gamesa . .
Corporacién 3.20 Put | 05000 | 21-mar-14 | ES0613705NDO | 300,000 | FrecioMedio |y a4, 8.0004 0.0000
Y Ponderado
Tecnoldgica SA
Gas Natural SDG Precio Medio
SA 1400 | call | 02500 | 21-mar-14 | ES0613705N19 | 500,000 Bonderado 1.0000 19.6834 1.4209
Gas Natural SDG 1500 | Call | 02500 | 21-mar-14 | ES0613705NJ7 | 500,000 | TrecioMedio |y 5654 19.6834 1.1709
SA Ponderado
Gas Natural SDG 1600 | Call | 02500 | 21-mar-14 | ES0613705NK5 | 500,000 | "recioMedio |y 5554 19.6834 0.9209
SA Ponderado
Gas Natural SDG 1700 | call | 02500 | 21-mar-14 | ES0613705NL3 | 500,000 | "recioMedio | 504, 19.6834 0.6709
SA Ponderado
GasNawral SDG | 1550 | call | 02500 | 21-mar-14 | ES0613705NM1 | 500,000 | FrecioMedio g 50 | 196834 0.4209
SA Ponderado
Gas Natural SDG Precio Medio
SA 19.00 | call | 02500 | 21-mar-14 | ES0613705NN9 | 500,000 Bonderado 1.0000 19.6834 0.1709
Gas Natural SDG Precio Medio
SA 15.00 Put | 02500 | 21-mar-14 | ES0613705NO7 | 400,000 Bonderado 1.0000 19.6834 0.0000
Gas Natural SDG 16.00 Put | 02500 | 21-mar-14 | ES0613705NP4 | 400,000 | FrecioMedio |, 50, 19.6834 0.0000
SA Ponderado
Gas Natural SDG 17.00 Put | 02500 | 21-mar-14 | ES0613705NQ2 | 400,000 | FrecioMedio |y 50, 19.6834 0.0000
SA Ponderado
Iberdrola SA 3.60 Call | 05000 | 21-mar-14 | ES0613705NS8 | 1,000,000 Pf;r:ze'\r"a?j‘go 1.0000 49211 0.6606
Iberdrola SA 4.00 Call | 05000 | 21-mar-14 | ES0613705NT6 | 1,000,000 | "recioMedio | 504, 49211 0.4606

Ponderado
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I BBVA Banco de Financiacion, S.A.

Subyacente Strike Tipo Ratio Fec. Vto. ISIN Emitido ;erfgrr:e?;cc'?a I;‘:T?b?g ;;?C::OI r?ael Liquvivc:ilcién
Iberdrola SA 4.40 Call | 05000 | 21-mar-14 | ES0613705NU4 | 1,000,000 Pfgr:‘;’j e'\r"aed‘go 1.0000 49211 0.2606
Iberdrola SA 4.80 Call | 05000 | 21-mar-14 | ES0613705NV2 | 1,000,000 ngri]‘c’j e'\r"aed‘g" 1.0000 49211 0.0606
Iberdrola SA 5.20 Call | 05000 | 21-mar-14 | ES0613705NWO | 1,000,000 ngri}‘c’ie'\r"aed‘g" 1.0000 4.9211 0.0000
Iberdrola SA 5.60 Call | 05000 | 21-mar-14 | ES0613705NX8 | 1,000,000 PLe:r:‘(’je'\r"afj‘g" 1.0000 4.9211 0.0000
Iberdrola SA 3.60 Put | 05000 | 21-mar-14 | ES0613705NY6 | 750,000 | CrecioMedio |y ha4, 49211 0.0000
Ponderado
Iberdrola SA 4.00 Put | 05000 | 21-mar-14 | ES0613705NZ3 | 750,000 Pf;r:‘(’je'\r"afj‘go 1.0000 49211 0.0000
Iberdrola SA 4.40 Put | 05000 | 21-mar-14 | ES06137050A4 | 750,000 ngriw(c)i e'\r/'aed‘go 1.0000 49211 0.0000
Ibex 35 6,00000 | Call | 00010 | 21-mar-14 | ES0613705XH0 | 2,000,000 | Precio Medio | 1.0000 |10,094.7000| 4.0947
Ibex 35 6,500.00 | Call | 00010 | 21-mar-14 | ES0613705XI8 | 2,000,000 | Precio Medio | 1.0000 |10,094.7000| 3.5947
Ibex 35 7,00000 | Call | 00010 | 21-mar-14 | ES0613705XJ6 | 2,000,000 | Precio Medio | 1.0000 |10,094.7000| 3.0947
Ibex 35 750000 | Call | 00010 | 21-mar-14 | ES0613705XK4 | 2,000,000 | Precio Medio | 1.0000 |10,094.7000| 25947
Ibex 35 8,000.00 | Call | 00010 | 21-mar-14 | ES0613705XL2 | 2,000,000 | Precio Medio | 1.0000 |10,094.7000| 2.0947
Ibex 35 8,500.00 | Call | 00010 | 21-mar-14 | ES0613705XMO | 2,000,000 | Precio Medio | 1.0000 |10,094.7000| 1.5947
Ibex 35 9,000.00 | Call | 00010 | 21-mar-14 | ES0613705XN8 | 2,000,000 | Precio Medio | 1.0000 |10,094.7000| 1.0947
Ibex 35 9,500.00 | Call | 00010 | 21-mar-14 | ES0613705X06 | 2,000,000 | Precio Medio | 1.0000 |10,094.7000| 0.5947
Ibex 35 10,000.00 | Call | 00010 | 21-mar-14 | ES0613705XP3 | 2,000,000 | Precio Medio | 1.0000 |10,094.7000 | 0.0947
Ibex 35 10,500.00 | Call | 00010 | 21-mar-14 | ES0613705XQL | 2,000,000 | Precio Medio | 1.0000 |10,094.7000 | 0.0000
Ibex 35 11,000.00 | Call | 00010 | 21-mar-14 | ESO0613705XR9 | 2,000,000 | Precio Medio | 1.0000 |10,094.7000 | 0.0000
Ibex 35 11,500.00 | Call | 00010 | 21-mar-14 | ES0613705XS7 | 2,000,000 | Precio Medio | 1.0000 |10,094.7000 | 0.0000
Ibex 35 6,500.00 | Put | 00010 | 21-mar-14 | ES0613705XT5 | 1,000,000 | Precio Medio | 1.0000 |10,094.7000 | 0.0000
Ibex 35 7,00000 | Put | 00010 | 21-mar-14 | ES0613705XU3 | 1,000,000 | Precio Medio | 1.0000 |10,094.7000 | 0.0000
Ibex 35 750000 | Put | 00010 | 21-mar-14 | ES0613705XV1 | 1,000,000 | Precio Medio | 1.0000 |10,094.7000 | 0.0000
Ibex 35 8,000.00 | Put | 00010 | 21-mar-14 | ES0613705XW9 | 1,000,000 | Precio Medio | 1.0000 |10,094.7000 | 0.0000
Ibex 35 850000 | Put | 00010 | 21-mar-14 | ES0613705XX7 | 1,000,000 | Precio Medio | 1.0000 |10,094.7000 | 0.0000
Ibex 35 9,00000 | Put | 00010 | 21-mar-14 | ES0613705XY5 | 1,000,000 | Precio Medio | 1.0000 |10,094.7000 | 0.0000
Ibex 35 950000 | Put | 00010 | 21-mar-14 | ES0613705XZ2 | 1,000,000 | Precio Medio | 1.0000 |10,094.7000 | 0.0000
Ibex 35 10,000.00 | Put | 00010 | 21-mar-14 | ES0613705YA3 | 1,000,000 | Precio Medio | 1.0000 |10,094.7000 | 0.0000
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I BBVA Banco de Financiacion, S.A.

Subyacente Strike Tipo Ratio Fec. Vto. ISIN Emitido ;erfgrr:e?;cc'?a I;‘:T?b?g ;;?C::OI r?ael Liquvivc:ilcién
Inditex SA 9476 | Call | 01003 | 21-mar-14 | ES06137050B2 | 500,000 ngriw(c)i e'\r/'aed‘go 1.0000 | 108.1327 1.3413
Inditex SA 99.75 | Call | 01003 | 21-mar-14 | ES06137050C0 | 500,000 ngr:‘é e'\r"aij‘go 1.0000 | 108.1327 0.8408
Inditex SA 10473 | Call | 01003 | 21-mar-14 | ES06137050D8 | 500,000 ng;&“:'ﬁ%‘g" 1.0000 | 108.1327 0.3413
Inditex SA 109.72 | Call | 01003 | 21-mar-14 | ES06137050E6 | 500,000 PLe:r:‘(’je'\r"afj‘g" 1.0000 | 108.1327 0.0000
Inditex SA 11471 | Call | 01003 | 21-mar-14 | ES06137050F3 | 500,000 Pfgr:ze'\r"a?ﬂo 1.0000 | 108.1327 0.0000
Inditex SA 11970 | Call | 01003 | 21-mar-14 | ES06137050G1 | 500,000 Pf;r:‘(’je'\r"afj‘go 1.0000 | 108.1327 0.0000
Inditex SA 12468 | Call | 01003 | 21-mar-14 | ES06137050H9 | 500,000 Pfgr:‘;’j e'\r"aed‘go 1.0000 | 108.1327 0.0000
Inditex SA 9476 | Put | 01003 | 21-mar-14 | ES0613705017 | 400,000 ngr:‘é e'\r"aij‘go 1.0000 | 108.1327 0.0000
Inditex SA 99.75 Put | 01003 | 21-mar-14 | ES06137050J5 | 400,000 ngr:‘ée'\r"aed‘go 1.0000 | 108.1327 0.0000
Inditex SA 10473 | Put | 01003 | 21-mar-14 | ES06137050K3 | 400,000 P?gr:‘(’je'\r"afj‘go 1.0000 | 108.1327 0.0000
Inditex SA 10972 | Put | 01003 | 21-mar-14 | ES06137050L1 | 400,000 Pf;r:‘(’je'\r/'afj‘go 1.0000 | 108.1327 0.1592

Indra Sistemas SA 9.00 Call | 02500 | 21-mar-14 | ES06137050N7 | 400,000 Pf;r:‘(’je'\r"afj‘go 1.0000 | 14.2470 1.3118

Indra Sistemas SA | 1000 | Call | 02500 | 21-mar-14 | ES0613705005 | 400,000 P;egrig e'\r/'aed‘go 1.0000 | 14.2470 1.0618

Indra Sistemas SA | 11.00 | Call | 02500 | 21-mar-14 | ES06137050P2 | 400,000 ngr:‘é e'\r"aij‘go 1.0000 | 14.2470 0.8118

Indra Sistemas SA | 12.00 | Call | 02500 | 21-mar-14 | ES06137050Q0 | 400,000 ngr:‘ée'\r"aed‘go 1.0000 | 14.2470 05618

Indra Sistemas SA 9.00 Put | 02500 | 21-mar-14 | ES06137050R8 | 300,000 P?gr:‘(’je'\r"afj‘go 1.0000 | 14.2470 0.0000

Indra Sistemas SA | 1000 | Put | 02500 | 21-mar-14 | ES06137050S6 | 300,000 P;e;;ze'\r/'afﬂo 1.0000 | 14.2470 0.0000

Koninklijke Philips | 195 | cai | 02500 | 21-mar-14 | ES0613705vs1 | 500000 | FrecioOficialde |y no5q | o4 2850 1.3213
Electronics NV Apertura

K"E"I'e’;'t‘r'gr‘;im\'}ps 2100 | Call | 02500 | 21-mar-14 | ES0613705VT9 | 500,000 PrecEpg{Ligl d | 10000 | 242850 0.8213

K‘E’}'e’;‘t(r'gr']‘lim\'}ps 2300 | Call | 02500 | 21-mar-14 | ES0613705VU7 | 500,000 Precfpg{hcrf' ! 10000 | 242850 0.3213

Koninklijke Philips | = o5 05 | coi | 02500 | 21-mar-14 | ES0613705vv5 | 500,000 | Precio Oficialde |y gh00 | 54 0850 0.0000
Electronics NV Apertura

Koninklijke Philips | =19 05 | pye | 02500 | 21-mar-14 | ES0613705VW3 | 400,000 | Precio Oficialde | 5500 | 540850 0.0000
Electronics NV Apertura

Koninklijke Philips | 55 5 | pye | 02500 | 21-mar-14 | ES0613705vX1 | 400000 | PrecioOficialde |y noh0 | o4 o850 0.0000
Electronics NV Apertura

Nokia OYJ 2.20 Call | 05000 | 21-mar-14 | ES0613705VJ0 | 500,000 Prec/ifpeor‘;iucri;' de | 10000 5.3950 1.5975
Nokia OYJ 2.60 Call | 05000 | 21-mar-14 | ES0613705VK8 | 500,000 Prec/iopgr‘lcri:' de | 10000 5.3950 1.3975
Nokia OYJ 3.00 Call | 05000 | 21-mar-14 | ES0613705VL6 | 500,000 Precfpg{hcrf' de | 10000 5.3950 1.1975
Nokia OYJ 3.20 Call | 05000 | 21-mar-14 | ES0613705VM4 | 500,000 | "recioOficialde | o550 5.3950 1.0975

Apertura
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I BBVA Banco de Financiacion, S.A.

Subyacente Strike Tipo Ratio Fec. Vto. ISIN Emitido ;erfgrr:e?;cc'?a I;‘:T?b?g ;;?C::OI r?ael Liquvivc:ilcién
Nokia OYJ 3.60 Call | 05000 | 21-mar-14 | ES0613705VN2 | 500,000 Prec/iopgr‘lcri:' de | 10000 5.3950 0.8975
Nokia OYJ 2.60 Put | 05000 | 21-mar-14 | ES0613705V00 | 400,000 Precfpg{hcrf' de | 10000 5.3950 0.0000
Nokia OYJ 3.00 Put | 05000 | 21-mar-14 | ES0613705VP7 | 400,000 Precfpgﬂfr?' de | 10000 5.3950 0.0000
Orange SA 7.00 Call | 05000 | 21-mar-14 | ES0613705VC5 | 500,000 Precfpg{{jcr?' ! 10000 | 102600 1.6300
Orange SA 8.00 Call | 05000 | 21-mar-14 | ES0613705VD3 | 500,000 Prec)fpeor‘;iucr?' 9| 10000 | 102600 1.1300
Orange SA 9.00 Call | 05000 | 21-mar-14 | ES0613705VEl | 500,000 Prec/ifpeor‘;iucri;' d | 10000 | 102600 0.6300
Orange SA 1000 | Call | 05000 | 21-mar-14 | ES0613705VF8 | 500,000 Prec/f’pgr‘;iucri:' 9| 10000 | 102600 0.1300
Orange SA 1100 | Call | 05000 | 21-mar-14 | ES0613705VG6 | 500,000 Precfpg{hcrf' 9| 10000 | 102600 0.0000
Orange SA 7.00 Put | 05000 | 21-mar-14 | ES0613705VH4 | 400,000 Precfpgﬂfr?' ! 10000 | 102600 0.0000
Orange SA 8.00 Put | 05000 | 21-mar-14 | ES0613705VI2 | 400,000 Precx)pgﬂfr?' ! 10000 | 102600 0.0000
CE?SOES%:‘?A 36.00 | Call | 02500 | 21-mar-14 | ES0613705PE3 | 400,000 Pfgr:‘(’je'\r/'afj‘go 1.0000 | 50.5242 5.8811
Cifgofggf;:%l 3800 | Call | 02500 | 21mar-i4 | ESO613705PF0 | 400000 | "rectoMedio iy o000 | 505242 5.3811
Cifsofggfggg 4000 | Call | 02500 | 21-mar-14 | ES0613705PG8 | 400000 | "pectoMedio iy o000 | 505242 48811
C'zf;ogsf;g?A 4200 | Call | 02500 | 21-mar14 | ESO613705PHG | 400000 | "pecoMedio iy o000 | 505242 43811
C'zre;oisicg:?A 46.00 | Call | 02500 | 21-mar-14 | ES0613705PI4 | 400,000 ngr:‘ée'\r"aed‘go 1.0000 | 59.5242 3.3811
cﬁfgoi'ﬁférnicﬁA 36.00 Put | 02500 | 21-mar-14 | ES0613705PJ2 | 300,000 P?gr:‘(’je'\r"afj‘go 10000 | 59.5242 0.0000
CE?SOES%:‘?A 4000 | Put | 02500 | 21-mar-14 | ES0613705PKO | 300,000 P;e;;ze'\r/'afﬂo 1.0000 | 50.5242 0.0000
Repsol YPF SA 1600 | Call | 02500 | 21-mar-14 | ES0613705PT1 | 1,000,000 Pfg;ge“r"afj‘go 1.0000 | 17.9878 0.4970
Repsol YPF SA 1700 | Call | 02500 | 21-mar-14 | ES0613705PU9 | 1,000,000 Pfgr:‘;’j e'\r"aed‘go 1.0000 | 17.9878 0.2470
Repsol YPF SA 1800 | Call | 02500 | 21-mar-14 | ES0613705PV7 | 1,000,000 ngri]‘c’j e'\r"aed‘g" 1.0000 | 17.9878 0.0000
Repsol YPF SA 1900 | Call | 02500 | 21-mar-14 | ES0613705PW5 | 1,000,000 PS;;‘&::':JE" 1.0000 | 17.9878 0.0000
Repsol YPF SA 2000 | Call | 02500 | 21-mar-14 | ES0613705PX3 | 1,000,000 PLe:r:‘(’je'\r"afj‘g" 1.0000 | 17.9878 0.0000
Repsol YPF SA 2100 | Call | 02500 | 21-mar-14 | ES0613705PY1 | 1,000,000 Pfgr:ze'\r"a?ﬂo 1.0000 | 17.9878 0.0000
Repsol YPF SA 2200 | Call | 02500 | 21-mar-14 | ES0613705PZ8 | 1,000,000 Pfg;ge“r"afj‘go 1.0000 | 17.9878 0.0000
Repsol YPF SA 1600 | Put | 02500 | 21-mar-14 | ES0613705QA9 | 750,000 ngriw(c)i e'\r/'aed‘go 1.0000 | 17.9878 0.0000
Repsol YPF SA 1700 | Put | 02500 | 21-mar-14 | ES0613705QB7 | 750,000 ngr:‘é e'\r"aij‘go 1.0000 | 17.9878 0.0000
Repsol YPF SA 18.00 Put | 02500 | 21-mar-14 | ES0613705QC5 | 750,000 | FrecioMedio | g5 | 17.9878 0.0031

Ponderado
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I BBVA Banco de Financiacion, S.A.

Subyacente Strike Tipo Ratio Fec. Vto. ISIN Emitido ;erfgrr:e?;cc'?a I;‘:T?b?g ;;?C::OI r?ael Liquvivc:ilcién

Repsol YPF SA 1900 | Put | 02500 | 21-mar-14 | ES0613705QD3 | 750,000 ngriw(c)i e'\r/'aed‘go 1.0000 | 17.9878 0.2531
Sanofi SA 80.00 | Call | 01000 | 21-mar-14 | ES0613705WE9 | 500,000 Precfpg{hcrf' 9| 10000 | 735400 0.0000
Sanofi SA 86.00 | Call | 01000 | 21-mar-14 | ES0613705WF6 | 500,000 Precfpgﬂfr?' ! 10000 | 735400 0.0000
Sanofi SA 92.00 | Call | 01000 | 21-mar-14 | ES0613705WG4 | 500,000 PrecEpg{Lcri:' | 10000 | 735400 0.0000
Sanofi SA 7800 | Put | 01000 | 21-mar-14 | ES0613705WH2 | 400,000 Precg’pg‘;frij' 9| 10000 | 735400 0.4460
Sanofi SA 90.00 | Put | 01000 | 21-mar-14 | ES0613705WI0 | 400,000 Prec/ifpeor‘;iucri;' 9| 10000 | 735400 1.6460
Societe Generale 2600 | Call | 02500 | 21-mar-14 | ES0613705WR1 | 500,000 Prec/i;’pg‘;iucri:' 9| 10000 | 455000 4.8750
Societe Generale 2800 | Call | 02500 | 21-mar-14 | ES0613705WS9 | 500,000 Precfpg{hcrz’“ | 10000 | 455000 4.3750
Societe Generale 3000 | Call | 02500 | 21-mar-14 | ES0613705WT7 | 500,000 Precfpgﬂfr?' | 10000 | 455000 3.8750
Societe Generale 3200 | Call | 02500 | 21-mar-14 | ES0613705WU5 | 500,000 PrecEpg{Lcri:' ! 10000 | 455000 3.3750
Societe Generale 3400 | Call | 02500 | 21-mar-14 | ES0613705WV3 | 500,000 Preclifpeor‘;iucri;' 9| 10000 | 455000 2.8750
Societe Generale 3600 | Call | 02500 | 21-mar-14 | ES0613705WW1 | 500,000 Prec/ifpeor‘;iucri;' 9| 10000 | 455000 2.3750
Societe Generale 2600 | Put | 02500 | 21-mar-14 | ES0613705WX9 | 400,000 Prec/i;’pg‘;iucri:' 9| 10000 | 455000 0.0000
Societe Generale 3000 | Put | 02500 | 21-mar-14 | ES0613705WY7 | 400,000 Prec/ifpg{iucri:' 9| 10000 | 455000 0.0000
Telefénica SA 8.50 Call | 02500 | 21-mar-14 | ES0613705QY9 | 2,000,000 PLe:ri]‘c’ie'\r"a‘a‘go 1.0000 | 11.1951 0.6738
Telefénica SA 9.00 Call | 02500 | 21-mar-14 | ES0613705QZ6 | 2,000,000 Psggge'\r"afj‘g" 1.0000 | 11.1951 05488
Telefonica SA 9.50 Call | 02500 | 21-mar-14 | ES0613705RA7 | 2,000,000 Pf;r:‘(’je'\r/'a?j‘go 1.0000 | 11.1951 0.4238
Telefonica SA 1000 | Call | 02500 | 21-mar-14 | ES0613705RB5 | 2,000,000 Pf;r:‘(’je'\r"afj‘go 1.0000 | 11.1951 0.2988
Telefonica SA 1050 | Call | 02500 | 21-mar-14 | ES0613705RC3 | 2,000,000 P;egr:?j e'\r/'aed‘go 1.0000 | 11.1951 0.1738
Telefonica SA 11.00 | Call | 02500 | 21-mar-14 | ES0613705RD1 | 2,000,000 ngffé e'\r"aij‘go 1.0000 | 11.1951 0.0488
Telefénica SA 1150 | Call | 02500 | 21-mar-14 | ES0613705RE9 | 2,000,000 ng;ze“:'ae(j‘go 1.0000 | 11.1951 0.0000
Telef6nica SA 1200 | Call | 02500 | 21-mar-14 | ESO0613705RF6 | 2,000,000 Psggge'\r"afj‘g" 1.0000 | 11.1951 0.0000
Telefonica SA 1250 | Call | 02500 | 21-mar-14 | ES0613705RG4 | 2,000,000 Pfgr:?je'\r/'afj‘go 1.0000 | 11.1951 0.0000
Telefonica SA 1300 | Call | 02500 | 21-mar-14 | ES0613705RH2 | 2,000,000 Pf;r:‘(’je'\r"afj‘go 1.0000 | 11.1951 0.0000
Telefonica SA 1350 | Call | 02500 | 21-mar-14 | ES0613705RI0 | 2,000,000 Pfgr:‘é e'\r"aed‘go 1.0000 | 11.1951 0.0000
Telefonica SA 1400 | Call | 02500 | 21-mar-14 | ES0613705RJ8 | 2,000,000 ngffé e'\r"aij‘go 1.0000 | 11.1951 0.0000
Telefénica SA 1450 | call | 02500 | 21-mar-14 | ES0613705RK6 | 2,000,000 | "recioMedio |y g00 | 491951 0.0000

Ponderado



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.

Subyacente Strike Tipo Ratio Fec. Vto. ISIN Emitido ;erfgrr:e?;cc'?a I;‘:T?b?g ;;?C::OI r?ael Liquvivc:ilcién
Telefonica SA 1500 | Call | 02500 | 21-mar-14 | ES0613705RL4 | 2,000,000 P;egr:?j e'\r/'aed‘go 1.0000 | 11.1951 0.0000
Telefonica SA 9.50 Put | 02500 | 21-mar-14 | ES0613705RM2 | 1,000,000 ngriz e'\r"aed‘g" 1.0000 | 11.1951 0.0000
Telefénica SA 10.00 Put | 02500 | 21-mar-14 | ES0613705RNO | 1,000,000 ng;ze“:'ae(j‘go 1.0000 | 11.1951 0.0000
Telefénica SA 10.50 Put | 02500 | 21-mar-14 | ES0613705RO8 | 1,000,000 P?gr:‘(’je'\r"afj‘go 1.0000 | 11.1951 0.0000
Telefonica SA 1100 | Put | 02500 | 21-mar-14 | ES0613705RP5 | 1,000,000 Pf;r:‘(’je'\r/'a?j‘go 1.0000 | 11.1951 0.0000
Telefonica SA 1150 | Put | 02500 | 21-mar-14 | ES0613705RQ3 | 1,000,000 Pf;r:‘(’je'\r"afj‘go 1.0000 | 11.1951 0.0762
Telefonica SA 1200 | Put | 02500 | 21-mar-14 | ES0613705RR1 | 1,000,000 P;egr:?j e'\r/'aed‘go 1.0000 | 11.1951 0.2012
Telefonica SA 1250 | Put | 02500 | 21-mar-14 | ES0613705RS9 | 1,000,000 ngriz e'\r"aed‘g" 1.0000 | 11.1951 0.3262
Telefénica SA 13.00 Put | 02500 | 21-mar-14 | ESO0613705RT7 | 1,000,000 ng;ze“:'ae(j‘go 1.0000 | 11.1951 0.4512

Total SA 3400 | Call | 02500 | 21-mar-14 | ES0613705WZ4 | 500,000 Precx)pgﬂfr?' ! 10000 | 47.0200 3.2550
Total SA 3600 | Call | 02500 | 21-mar-14 | ES0613705XA5 | 500,000 Prec)fpeor‘;iucr?' 9| 10000 | 47.0200 2.7550
Total SA 3800 | Call | 02500 | 21-mar-14 | ES0613705XB3 | 500,000 Prec/ifpeor‘;iucri;' 9| 10000 | 47.0200 2.2550
Total SA 4000 | Call | 02500 | 21-mar-14 | ES0613705XC1 | 500,000 Prec/f’pgr‘;iucri:' 9| 10000 | 47.0200 1.7550
Total SA 4200 | Call | 02500 | 21-mar-14 | ES0613705XD9 | 500,000 Precfpg{hcrf' | 10000 | 47.0200 1.2550
Total SA 4400 | Call | 02500 | 21-mar-14 | ESO0613705XE7 | 500,000 Precfpgﬂfr?' ! 10000 | 47.0200 0.7550
Total SA 36.00 Put | 02500 | 21-mar-14 | ESO613705XF4 | 400,000 Precx)pgﬂfr?' ! 10000 | 47.0200 0.0000
Total SA 4000 | Put | 02500 | 21-mar-14 | ES0613705XG2 | 400,000 Prec)fpeor‘;iucr?' 9| 10000 | 47.0200 0.0000
Xetra Dax 750000 | Call | 00010 | 21-mar-14 | ES0613705YN6 | 750,000 Prec/ifpeor‘;iucri;' 9| 10000 | 93006600 | 18007
Xetra Dax 8,000.00 | Call | 00010 | 21-mar-14 | ES0613705Y04 | 750,000 Prec/f’pgr‘;iucri:' 9| 10000 | 93006600 | 1.3007
Xetra Dax 8,500.00 | Call | 00010 | 21-mar-14 | ES0613705YP1 | 750,000 Precfpg{hcrf' | 10000 | 93006600 | 08007
Xetra Dax 9,00000 | Call | 00010 | 21-mar-14 | ES0613705YQ9 | 750,000 Precfpgﬂfr?' 9| 10000 | 93006600 | 0.3007
Xetra Dax 950000 | Call | 00010 | 21-mar-14 | ES0613705YR7 | 750,000 Precfpg{{fr?' | 10000 | 93006600 | 0.0000
Xetra Dax 750000 | Put | 00010 | 21-mar-14 | ES0613705YS5 | 500,000 Prec)fpeor‘;iucr?' | 10000 | 93006600 | 0.0000
Xetra Dax 8,000.00 | Put | 00010 | 21-mar-14 | ES0613705YT3 | 500,000 Prec/ifpeor‘;iucri;' | 10000 | 93006600 | 0.0000
Xetra Dax 8,500.00 | Put | 00010 | 21-mar-14 | ES0613705YUl | 500,000 Prec/f’pgr‘;iucri:' | 10000 | 93006600 | 0.0000
Zeltia SA 1.30 Call | 1.0000 | 21-mar-14 | ES0613705RW1 | 400,000 ngffé e'\r"aij‘go 1.0000 2.6540 1.3540
Zeltia SA 1.50 Call | 10000 | 21-mar-14 | ES0613705RX9 | 400,000 ngr:‘ée'\r"aed‘go 1.0000 2.6540 1.1540
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BBVA Banco de Financiacion, S.A.

Precio de . . Lo
Subyacente Strike Tipo Ratio Fec. Vto. ISIN Emitido Referencia Tipo c_le Premq de | Liquidacion
Final cambio Ref. Final wrt
Zeltia SA 1.70 Call | 10000 | 21-mar-14 | ES0613705RY7 | 400,000 P;egrzg e'\r/'aed%'o 1.0000 2.6540 0.9540
Zeltia SA 1.90 Call | 1.0000 | 21-mar-14 | ESO0613705RZ4 | 400,000 ngr'wz e'\r"aij‘é'o 1.0000 2.6540 0.7540
Zeltia SA 1.10 Put | 1.0000 | 21-mar-14 | ES0613705SA5 | 300,000 | FrecioMedio |4 40, 2.6540 0.0000
Ponderado
Zeltia SA 1.30 Put | 1.0000 | 21-mar-14 | ES0613705SB3 | 300,000 | FrecioMedio |, o450, 2.6540 0.0000
Ponderado
Zeltia SA 1.50 Put | 1.0000 | 21-mar-14 | ES0613705SC1 | 300,000 Pf;r']‘(’je'\r/'a?j‘go 1.0000 2.6540 0.0000

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



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

	Luis Miguel Durán Rubio

