I BBVA Banco de Financiacion, S.A.

Comisién Nacional del Mercado de Valores
Calle Edison, 4
28010 Madrid

Madrid, 13 de enero de 2015

Ref.: RECTIFICACION HECHO RELEVANTE 215855 - VENCIMIENTO DE WARRANTS EMITIDOS POR
BBVA BANCO DE FINANCIACION, S.A.
(Condiciones Finales de Warrants registradas en la C.N.M.V. con fecha 27 de mayo de 2014)

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 23 de julio de 2013, les informamos del vencimiento de los warrants emitidos por

BBVA Banco de Financiacién, S.A.

. . . . Precio de Tipo de Precio de | Liquidacion
Subyacente Strike Tipo Ratio Fec. Vto. ISIN Emitido Referencia Final | cambio Ref. Final warrant
Abertis Infraestructuras | 47 4 Put | 0.2500 | 19-dic-14 | ES0613707704 | 300,000 Precio Medio 1.0000 16.3711 0.1572
SA Ponderado
Acciona SA 58.00 | Call | 02500 | 19-dic-14 | ES0613707795 | 400,000 P?gf‘}%g’ﬁ%‘g" 1.0000 57.6690 0.0000
Acciona SA 6200 | Call | 02500 | 19-dic-14 | ES0613707803 | 400,000 P'rfgr'f(’j e'\r/'aeddo'o 1.0000 57.6690 0.0000
Acciona SA 58.00 Put | 0.2500 | 19-dic-14 | ES0613707811 | 300,000 Pfgr']‘(’ie'\r"aeddo"’ 1.0000 57.6690 0.0828
Acerinox SA 13.00 | call | 05000 | 19-dic-14 | ES06137070A7 | 400,000 P;egr']zgr"aeddo'o 1.0000 12.3065 0.0000
Acerinox SA 1400 | call | 05000 | 19-dic-14 | ES06137070B5 | 400,000 P'rfgr']g e'\r/'aeddo'o 1.0000 12.3065 0.0000
Acerinox SA 13.00 Put | 05000 | 19-dic-14 | ES06137070C3 | 300,000 P?gr']‘é e'\r"azdo'o 1.0000 12.3065 0.3468
Acs, Actividades de Precio Medio
Construccion y 3100 | call | 02500 | 19-dic-14 | ES06137070M2 | 400,000 1.0000 285721 0.0000
e Ponderado
Servicios SA
Acs, Actividades de Precio Medio
Construccion y 3200 | call | 02500 | 19-dic-14 | ES06137070NO | 400,000 1.0000 28.5721 0.0000
e Ponderado
Servicios SA
Acs, Actividades de Precio Medio
Construccién y 31.00 Put | 02500 | 19-dic-14 | ES0613707008 | 300,000 1.0000 28.5721 0.6070
Servicios SA Ponderado
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I BBVA Banco de Financiacion, S.A.

Subyacente Strike Tipo Ratio Fec. Vto. ISIN Emitido Refeprgerfci?adlginal I;‘:T?b?g E;?C;:OI r?:l Lix:irc:?itr:]ité n
Apple INC 9286 | Call | 01400 | 19-dic-14 | ES06137078R4 | 500,000 Precfpgrﬂfri:' de | 19079 | 1122600 22119
Bankinter SA 5.00 Put | 05000 | 19-dic-14 | ES06137070Y7 | 300,000 P?gf}g;\r"ﬁ%“(jo 1.0000 6.9032 0.0000
Bayer AG 11000 | Call | 01000 | 19-dic-14 | ES0613707B13 | 500,000 P?{% e'\r"a%dgo 1.0000 | 1165000 0.6500
BNP Paribas SA 48.00 | Call | 01000 | 19-dic-14 | ES0613707B96 | 500,000 Precz’pgrﬂfri:' de | 10000 49.9500 0.1950
BNP Paribas SA 54.00 Put | 0.1000 | 19-dic-14 | ES0613707C04 | 400,000 Prec;f’pgr‘lcr?' de | 10000 49.9500 0.4050
Deutsche Bank AG 2671 | Call | 02621 | 19-dic-14 | ES0613707D03 | 500,000 Precfpgr‘lcri;' de | 10000 25.7000 0.0000
Deutsche Bank AG 2861 | Call | 02621 | 19-dic-14 | ES0613707D11 | 500,000 PreCX’pSrILcri:' de | 10000 25.7000 0.0000
Deutsche Bank AG 26.71 Put | 0.2621 | 19-dic-14 | ES0613707D29 | 400,000 PreCX’pgr{Lcri:' de | 10000 25.7000 0.2647
Deutsche Telekom AG |  13.00 Put | 02500 | 19-dic-14 | ES0613707E28 | 400,000 Prec;f’pgrﬂfri;' de | 10000 13.5700 0.0000
Enagas SA 2300 | Call | 0.2500 | 19-dic-14 | ES06137072H8 | 400,000 Pgﬂ‘é e'\r"azdgo 1.0000 25.8041 0.7010
Enagas SA 21.00 Put | 0.2500 | 19-dic-14 | ES0613707216 | 300,000 P?gf}g;\r":ddgo 1.0000 25.8041 0.0000
ENI SPA 1800 | Call | 0.2500 | 19-dic-14 | ES0613707F01 | 500,000 Prec;f’pgr‘lcr:" de | 10000 14.5000 0.0000
ENI SPA 2000 | Call | 0.2500 | 19-dic-14 | ES0613707F19 | 500,000 Precfpgr‘lcriaa' de | 10000 14.5000 0.0000
ENI SPA 19.00 Put | 0.2500 | 19-dic-14 | ES0613707F27 | 400,000 Precfpgrﬂfr:" de | 10000 14.5000 1.1250
EUR/CHF 1225 | call | 10.0000 | 19-dic-14 | ES0613707R23 | 1,000,000 Fixing BCE 1.2039 1.2039 0.0000
EUR/CHF 1245 | Call | 10.0000 | 19-dic-14 | ES0613707R31 | 1,000,000 Fixing BCE 1.2039 1.2039 0.0000
EUR/CHF 1.210 Put | 10.0000 | 19-dic-14 | ES0613707R49 | 1,000,000 Fixing BCE 1.2039 1.2039 0.0507
EUR/GBP 0.830 | Call | 10.0000 | 19-dic-14 | ES0613707R56 | 1,000,000 Fixing BCE 0.7847 0.7847 0.0000
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I BBVA Banco de Financiacion, S.A.

Subyacente Strike Tipo Ratio Fec. Vto. ISIN Emitido Refeprgerfci?adlginal I;‘:T?b?g E;?C;:OI r?:l Lix:irc:?itr:]ité n
EUR/GBP 0.850 Call | 10.0000 | 19-dic-14 | ES0613707R64 1,000,000 Fixing BCE 0.7847 0.7847 0.0000
EUR/GBP 0.870 Call | 10.0000 | 19-dic-14 | ES0613707R72 1,000,000 Fixing BCE 0.7847 0.7847 0.0000
EUR/GBP 0.790 Put | 10.0000 | 19-dic-14 | ES0613707R80 | 1,000,000 Fixing BCE 0.7847 0.7847 0.0675
EUR/GBP 0.810 Put | 10.0000 | 19-dic-14 | ES0613707R98 1,000,000 Fixing BCE 0.7847 0.7847 0.3224
EUR/IPY 143.000 Call | 10.0000 | 19-dic-14 | ES0613707S06 1,000,000 Fixing BCE 146.4100 146.4100 0.2329
EUR/IPY 145.000 Call | 10.0000 | 19-dic-14 | ES0613707S14 1,000,000 Fixing BCE 146.4100 146.4100 0.0963
EUR/IPY 147.000 Call | 10.0000 | 19-dic-14 | ES0613707S22 1,000,000 Fixing BCE 146.4100 146.4100 0.0000
EUR/IPY 137.000 Put | 10.0000 | 19-dic-14 | ES0613707S30 1,000,000 Fixing BCE 146.4100 146.4100 0.0000
EUR/IPY 139.000 Put | 10.0000 | 19-dic-14 | ES0613707S48 1,000,000 Fixing BCE 146.4100 146.4100 0.0000
EUR/IPY 141.000 Put | 10.0000 | 19-dic-14 | ES0613707S55 1,000,000 Fixing BCE 146.4100 146.4100 0.0000
EUR/USD 1.400 Call | 10.0000 | 19-dic-14 | ES0613707S63 1,000,000 Fixing BCE 1.2279 1.2279 0.0000
EUR/USD 1.415 Call | 10.0000 | 19-dic-14 | ES0613707S71 1,000,000 Fixing BCE 1.2279 1.2279 0.0000
EUR/USD 1.430 Call | 10.0000 | 19-dic-14 | ES0613707S89 1,000,000 Fixing BCE 1.2279 1.2279 0.0000
EUR/USD 1.445 Call | 10.0000 | 19-dic-14 | ES0613707S97 1,000,000 Fixing BCE 1.2279 1.2279 0.0000
EUR/USD 1.460 Call | 10.0000 | 19-dic-14 | ES0613707T05 1,000,000 Fixing BCE 1.2279 1.2279 0.0000
EUR/USD 1.475 Call | 10.0000 | 19-dic-14 | ES0613707T13 1,000,000 Fixing BCE 1.2279 1.2279 0.0000
EUR/USD 1.335 Put | 10.0000 | 19-dic-14 | ES0613707T21 1,000,000 Fixing BCE 1.2279 1.2279 0.8722
EUR/USD 1.350 Put | 10.0000 | 19-dic-14 | ES0613707T39 1,000,000 Fixing BCE 1.2279 1.2279 0.9944
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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 1.365 Put | 10.0000 | 19-dic-14 | ES0613707T47 | 1,000,000 Fixing BCE 1.2279 1.2279 1.1165
EUR/USD 1.380 Put | 10.0000 | 19-dic-14 | ES0613707T54 | 1,000,000 Fixing BCE 1.2279 1.2279 1.2387
Ferrovial SA 1800 | Call | 02500 | 19-dic-14 | ES06137073C7 | 400,000 Pg*gr']‘é e'\r"a%d;" 1.0000 16.1954 0.0000
Ferrovial SA 16.00 Put | 0.2500 | 19-dic-14 | ES06137073D5 | 300,000 Pgegr']‘ée'\r"aeddo"’ 1.0000 16.1954 0.0000
Fomentp de . Precio Medio
Construcciones y 1099 | call | 03413 | 19-dic-14 | ES06137072R7 | 400,000 1.0000 11.9162 0.3161
Ponderado
Contratas SA
Fomento de Precio Medio
Construcciones y 1172 | call | 03413 | 19-dic-14 | ES06137072S5 | 400,000 1.0000 11.9162 0.0670
Ponderado
Contratas SA
Fomento de . .
N . Precio Medio
Construcciones y 10.99 Put | 0.3413 | 19-dic-14 | ES06137072T3 | 300,000 bonderado 1.0000 11.9162 0.0000
Contratas SA
Fomento de . .
N . Precio Medio
Construcciones y 11.72 Put | 0.3413 | 19-dic-14 | ES06137072U1 | 300,000 1.0000 11.9162 0.0000
Ponderado
Contratas SA
Gas Natural SDG SA | 2200 | Call | 02500 | 19-dic-14 | ES06137073T1 | 500,000 Pfgf‘}g;}"ﬁ%“o‘o 1.0000 21.1285 0.0000
Gas Natural SDG SA | 20.00 Put | 02500 | 19-dic-14 | ES06137073U9 | 400,000 P;egr']‘é e'\r"a%d;" 1.0000 21.1285 0.0000
Iberdrola SA 525 Put | 05000 | 19-dic-14 | ES06137074E1 | 750,000 Precio Medio 1.0000 5.6143 0.0000
Ponderado
Koninklijke Philips 2200 | Call | 02500 | 19-dic-14 | ES0613707116 | 500,000 | Precio Oficialde | 545, 23.9600 0.4900
Electronics NV Apertura
Koninklijke Philips . Precio Oficial de
Electronios N\ 22.00 Put | 0.2500 | 19-dic-14 | ES0613707124 | 400,000 Apertura 1.0000 23.9600 0.0000
Orange SA 1400 | call | 05000 | 19-dic-14 | ES0613707H17 | 500,000 Precfpgrfthcr':' e |4 0000 14.3000 0.1500
Orange SA 12.00 Put | 05000 | 19-dic-14 | ES0613707H25 | 400,000 Precfpgr‘:'ucr':" de | 10000 14.3000 0.0000
Red Eléctrica 6200 | Call | 02500 | 19-dic-14 | ES06137075T6 | 400,000 Precio Medio 1.0000 73.7078 2.9270
Corporacion SA Ponderado
Red Eléctrica . Precio Medio
Corporacion SA 60.00 Put | 0.2500 | 19-dic-14 | ES06137075U4 | 300,000 Ponderado 1.0000 73.7078 0.0000
Sanofi SA 88.00 Call | 01000 | 19-dic-14 | ES0613707J07 | 500,000 Precfpg{hcr':' de | 10000 76.3000 0.0000
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BBVA Banco de Financiacion, S.A.

Subyacente Strike Tipo Ratio Fec. Vto. ISIN Emitido Refeprgerfci?adlginal I;‘:T?b?g ;;?C::OI r?:l Lix:irc:?itr:]ité n
Sanofi SA 82.00 Put | 0000 | 19-dic-14 | ES0613707J15 | 400,000 PreCX’pgr{LcrE' de | 10000 76.3000 05700
Siemens AG 90.00 Put | 01000 | 19-dic-14 | ES0613707J72 | 400,000 Prec;f’pgr‘lcri;' de | 10000 94.6100 0.0000
Societe Generale 36.00 Put | 02500 | 19-dic-14 | ES0613707K53 | 400,000 Precfpgrﬂfri:' de 110000 35.7500 0.0625
Total SA 5200 | Call | 02500 | 19-dic-14 | ES0613707L86 | 500,000 Precfpgrft:fri:' de | 10000 43.6000 0.0000
Total SA 5400 | Call | 0.2500 | 19-dic-14 | ES0613707L94 | 500,000 PreCiAopgr‘:LCri:" de | 10000 43.6000 0.0000
Total SA 48.00 Put | 02500 | 19-dic-14 | ES0613707M02 | 400,000 Precfpgr‘lcriaa' de | 10000 43.6000 1.1000
Total SA 52.00 Put | 0.2500 | 19-dic-14 | ES0613707M10 | 400,000 Precz’pgrﬂfr?' de | 10000 43.6000 2.1000
USD/MXN 13.000 | Call | 10.0000 | 19-dic-14 | ES0613707T62 | 1,000,000 Fixing FED 1.2279 14.6028 0.8939
USD/MXN 13200 | Call | 10.0000 | 19-dic-14 | ES0613707T70 | 1,000,000 Fixing FED 1.2279 14.6028 0.7823
USD/MXN 12.800 | Put | 10.0000 | 19-dic-14 | ES0613707T88 | 1,000,000 Fixing FED 1.2279 14.6028 0.0000

Luis Miguel Duran Rubio

BBVA Banco de Financiacion, S.A.
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