BDBVA

A LA COMISION NACIONAL DEL
MERCADO DE VALORES

Banco Bilbao Vizcaya Argentaria, S.A. (BBVA), de conformidad con lo establecido en la
legislacion del Mercado de Valores, comunica la siguiente:

INFORMACION RELEVANTE

Ref.: VENCIMIENTO DE WARRANTS EMITIDOS POR BANCO BILABAO VIZCAYA ARGENTARIA S.A.
(Condiciones Finales de Warrants registradas en la C.N.M.V. con fecha 28 de septiembre de 2017)

Estimados Sres.:

Por la presente, y de acuerdo con lo estipulado en el Folleto Base de Warrants de Banco Bilbao Vizcaya
Argentaria, S.A., registrado en la CNMV con fecha 22 de junio de 2017, les informamos del vencimiento de
los warrants emitidos por Banco Bilbao Vizcaya Argentaria, S.A.

Precio de . . - o
Subyacente Strike Tipo Ratio Fec. Vto. ISIN Emitido Referencia Tlpobqe Pr?mq d? Liquidacion
Final cambio Ref. Fina warrant
Abertis 18.00 | call | 02500 | 16-mar-18 | ES06132153C2 400,000 Precio Medio 1.0000 | 18.1888 0.0472
Infraestructuras SA Ponderado
Abertis Precio Medio
Infracatiietinas SA 19.00 | call | 02500 | 16-mar-18 | ES06132153D0 400,000 Bonderado 1.0000 | 18.1888 0.0000
Abertis Precio Medio
Infracetiietinas SA 18.00 | Put | 0.2500 | 16-mar-18 | ES06132153E8 300,000 Bonderado 1.0000 | 18.1888 0.0000
Acciona SA 7400 | cal | 0.1000 | 16-mar-18 | ES06132153K5 400,000 Precio Medio 1.0000 64.6518 0.0000
Ponderado
Acciona SA 76.00 | call | 0.1000 | 16-mar-18 | ES06132153L3 400,000 Precio Medio 1.0000 | 64.6518 0.0000
Ponderado
Acciona SA 78.00 | call | 0.1000 | 16-mar-18 | ES06132153M1 400,000 Precio Medio 1.0000 | 64.6518 0.0000
Ponderado
Acciona SA 7400 | Put | 0000 | 16-mar-18 | ES06132153N9 300,000 P;‘f)‘;'ge'\r"ae(;’;’ 1.0000 | 64.6518 0.9348
Acciona SA 76.00 | Put | 0.1000 | 16-mar-18 | ES0613215307 300,000 Pgiﬂg e"r":ti;" 1.0000 | 64.6518 1.1348
Acciona SA 78.00 | Put | 01000 | 16-mar-18 | ES06132153P4 300,000 Pgiﬂg e"r":g(;" 1.0000 | 64.6518 1.3348
Acs, Actividades de Precio Medio
Construccioén y 32.00 | call | 02500 | 16-mar-18 | ES06132154B2 400,000 1.0000 | 32.9708 0.2427
L Ponderado
Servicios SA
Acs, Actividades de Precio Medio
Construccion y 32.00 | Put | 02500 | 16-mar-18 | ES06132154C0 300,000 1.0000 | 32.9708 0.0000
e Ponderado
Servicios SA
Allianz SE 200.00 | Call | 0.1000 | 16-mar-18 | ES0613215E23 500,000 Prei%gﬂfri:' de | 10000 | 189.9000 0.0000




Precio de

Subyacente Strike Tipo Ratio Fec. Vto. ISIN Emitido Refgrne;}cia Iia’:r?b(:g ;;e}_cgndael Lievu;:irzzitén

Bankinter SA 7.50 call | 05000 | 16-mar-18 | ES06132154M9 400,000 Precio Medio 1.0000 8.7075 0.6038
Ponderado
Bankinter SA 7.50 Put | 05000 | 16-mar-18 | ES06132154N7 300,000 Precio Medio 1.0000 8.7075 0.0000
Ponderado

Bayer AG 100.00 | Put | 0.1000 | 16-mar-18 | ES0613215G13 400,000 Prei%eonf:fri:' de | 10000 | 94.0000 0.6000
Deutsche Bank AG 13.00 | call | 02500 | 16-mar-18 | ES0613215H61 500,000 P'ei%eonf:fri:' de | 10000 | 12.8000 0.0000
Deutsche Bank AG 1400 | call | 02500 | 16-mar-18 | ES0613215H79 500,000 Prei‘;gﬁ;" de | 10000 | 12.8000 0.0000
Deutsche Bank AG 1500 | call | 0.2500 | 16-mar-18 | ES0613215H87 500,000 Prei‘;gﬁ;" de | 10000 | 12.8000 0.0000
Deutsche Bank AG 13.00 | Put | 0.2500 | 16-mar-18 | ES0613215H95 400,000 Prei‘;gfri;" de |\ 1 0000 12.8000 0.0500
Deutsche Bank AG 1500 | Put | 0.2500 | 16-mar-18 | ES0613215103 400,000 Prei%eonf:fri:' de | 10000 | 12.8000 0.5500
Enagas SA 23.00 | Call | 0.2500 | 16-mar-18 | ES06132155S3 400,000 P;iﬂge'\r":;;o 1.0000 | 21.3325 0.0000
Enagas SA 2400 | Put | 0.2500 | 16-mar-18 | ES06132155T1 300,000 P;‘f)‘;ige'\r"aeé’;o 1.0000 | 21.3325 0.6669
EUR/CHF 1.160 | call | 10.0000 | 16-mar-18 | ES0613215592 1,000,000 Fixing BCE 1.1702 1.1702 0.0872
EUR/CHF 1175 | call | 10.0000 | 16-mar-18 | ES0613215T00 1,000,000 Fixing BCE 1.1702 1.1702 0.0000
EUR/CHF 1130 | Put | 10.0000 | 16-mar-18 | ES0613215T18 1,000,000 Fixing BCE 1.1702 1.1702 0.0000
EUR/GBP 0.890 | Call | 10.0000 | 16-mar-18 | ES0613215T26 1,000,000 Fixing BCE 0.8825 0.8825 0.0000
EUR/GBP 0.910 | Call | 10.0000 | 16-mar-18 | ES0613215T34 1,000,000 Fixing BCE 0.8825 0.8825 0.0000
EUR/GBP 0.930 | Call | 10.0000 | 16-mar-18 | ES0613215T42 1,000,000 Fixing BCE 0.8825 0.8825 0.0000
EUR/GBP 0.840 | Put | 10.0000 | 16-mar-18 | ES0613215T59 1,000,000 Fixing BCE 0.8825 0.8825 0.0000
EUR/GBP 0.860 | Put | 10.0000 | 16-mar-18 | ES0613215T67 1,000,000 Fixing BCE 0.8825 0.8825 0.0000
EURIIPY 135.000 | Call | 10.0000 | 16-mar-18 | ES0613215T75 1,000,000 Fixing BCE | 130.2100 | 130.2100 0.0000
EURIIPY 137.000 | Call | 10.0000 | 16-mar-18 | ES0613215T83 1,000,000 Fixing BCE | 130.2100 | 130.2100 0.0000
EURIIPY 139.000 | Call | 10.0000 | 16-mar-18 | ES0613215T91 1,000,000 Fixing BCE | 130.2100 | 130.2100 0.0000
EURIIPY 127.000 | Put | 10.0000 | 16-mar-18 | ES0613215U07 1,000,000 Fixing BCE | 130.2100 | 130.2100 0.0000
EURIIPY 129.000 | Put | 10.0000 | 16-mar-18 | ES0613215U15 1,000,000 Fixing BCE | 130.2100 | 130.2100 0.0000
EURIIPY 131.000 | Put | 10.0000 | 16-mar-18 | ES0613215U23 1,000,000 Fixing BCE | 130.2100 | 130.2100 0.0607
EUR/USD 1210 | call | 10.0000 | 16-mar-18 | ES0613215U31 1,000,000 Fixing BCE 1.2301 1.2301 0.1634
EUR/USD 1225 | call | 10.0000 | 16-mar-18 | ES0613215U49 1,000,000 Fixing BCE 1.2301 1.2301 0.0415
EUR/USD 1250 | call | 10.0000 | 16-mar-18 | ES0613215U56 1,000,000 Fixing BCE 1.2301 1.2301 0.0000
EUR/USD 1.265 | Call | 10.0000 | 16-mar-18 | ES0613215U64 1,000,000 Fixing BCE 1.2301 1.2301 0.0000




Precio de

. ) . . ) Tipo de Precio de | Liquidacion
Subyacente Strike Tipo Ratio Fec. Vto. ISIN Emitido Refgrne;:ua cambio Ref. Einal warrant
EUR/USD 1280 | call | 10.0000 | 16-mar-18 | ES0613215U72 1,000,000 Fixing BCE 1.2301 1.2301 0.0000
EUR/USD 1205 | call | 10.0000 | 16-mar-18 | ES0613215U80 1,000,000 Fixing BCE 1.2301 1.2301 0.0000
EUR/USD 1135 | Put | 10.0000 | 16-mar-18 | ES0613215U98 1,000,000 Fixing BCE 1.2301 1.2301 0.0000
EUR/USD 1.150 | Put | 10.0000 | 16-mar-18 | ES0613215v06 1,000,000 Fixing BCE 1.2301 1.2301 0.0000
EUR/USD 1.165 | Put | 10.0000 | 16-mar-18 | ES0613215V14 1,000,000 Fixing BCE 1.2301 1.2301 0.0000
EUR/USD 1.180 | Put | 10.0000 | 16-mar-18 | ES0613215v22 1,000,000 Fixing BCE 1.2301 1.2301 0.0000
Gas Natural SDG SA | 19.00 | Call | 0.2500 | 16-mar-18 | ES06132156R3 500,000 P;iﬂge"r”:égo 1.0000 18.8220 0.0000
Gas Natural SDG SA | 19.00 | Put | 0.2500 | 16-mar-18 | ES0613215651 400,000 P;i‘;'ge'\r";f;o 1.0000 18.8220 0.0445
Inditex SA 31.82 | call | 02514 | 16-mar-18 | ES06132157K6 500,000 Precio Medio 1.0000 | 25.7839 0.0000
Ponderado
Inditex SA 32.81 | Call | 02514 | 16-mar-18 | ES06132157L4 500,000 Precio Medio 1.0000 | 25.7839 0.0000
Ponderado
Inditex SA 33.81 | Call | 02514 | 16-mar-18 | ES06132157M2 500,000 P;iﬂg e"r":égo 1.0000 | 25.7839 0.0000
Inditex SA 30.83 | Put | 02514 | 16-mar-18 | ES06132157NO 400,000 Precio Medio 1.0000 | 25.7839 1.2686
Ponderado
Inditex SA 32.81 Put | 0.2514 | 16-mar-18 | ES0613215708 400,000 Precio Medio 1.0000 25.7839 1.7664
Ponderado
Koninklijke Philips 36.00 | Call | 02500 | 16-mar-18 | ES0613215L08 500,000 | PrecioOficialde |4 5500 | 316750 0.0000
Electronics NV Apertura
Koninklijke Philips 3500 | Put | 02500 | 16-mar-18 | ES0613215L16 400,000 | PrecioOficialde | 4 5500 | 316750 0.8313
Electronics NV Apertura
Orange SA 14.00 | call | 02500 | 16-mar-18 | ES0613215J85 500,000 Prei%g{fr':' de | 10000 | 13.9500 0.0000
Sanofi SA 84.00 | Call | 0.1000 | 16-mar-18 | ES0613215L81 500,000 Prei‘;gfr';" de | 10000 | 66.0800 0.0000
Sanofi SA 86.00 | Call | 0.1000 | 16-mar-18 | ES0613215L99 500,000 Prei‘;gfr';" de | 10000 | 66.0800 0.0000
Sanofi SA 88.00 | call | 0.1000 | 16-mar-18 | ES0613215M07 500,000 Pref&‘;gfr';" de | 10000 66.0800 0.0000
Sanofi SA 84.00 | Put | 0.1000 | 16-mar-18 | ES0613215M15 400,000 Pref&%g&cf‘:' de | 10000 | 66.0800 1.7920
Sanofi SA 88.00 | Put | 0.1000 | 16-mar-18 | ES0613215M23 400,000 Pref&%g&cf‘:' de | 10000 | 66.0800 2.1920
Siemens AG 120.00 | call | 0.1000 | 16-mar-18 | ES0613215M80 500,000 Prei%g{fr':' de | 10000 | 106.9800 0.0000
Siemens AG 120.00 | Put | 0.1000 | 16-mar-18 | ES0613215M98 400,000 Prei‘;gfr';" de | 10000 | 106.9800 1.3020
Siemens Gamesa Precio Medio
Renewable Energy, 12.00 | call | 02500 | 16-mar-18 | ES06132156F8 400,000 1.0000 | 12.8793 0.2198
SA Ponderado
Siemens Gamesa Precio Medio
Renewable Energy, 13.00 | call | 02500 | 16-mar-18 | ES06132156G6 400,000 1.0000 | 12.8793 0.0000
SA Ponderado
Siemens Gamesa Precio Medio
Renewable Energy, 1400 | call | 02500 | 16-mar-18 | ES06132156H4 400,000 1.0000 | 12.8793 0.0000
SA Ponderado
Siemens Gamesa Precio Medio
Renewable Energy, 15.00 | call | 02500 | 16-mar-18 | ES0613215612 400,000 1.0000 | 12.8793 0.0000
SA Ponderado
Siemens Gamesa Precio Medio
Renewable Energy, 11.00 | Put | 0.2500 | 16-mar-18 | ES06132156J0 300,000 Pongerado 1.0000 | 12.8793 0.0000

S.A.
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Siemens Gamesa Precio Medio

Renewable Energy, 13.00 | Put | 0.2500 | 16-mar-18 | ES06132156K8 300,000 1.0000 | 12.8793 0.0302
SA Ponderado

Telefénica SA 8.00 call | 02500 | 16-mar-18 | ES0613215B75 2,000,000 Precio Medio 1.0000 8.1642 0.0410
Ponderado

Telefénica SA 8.50 call | 02500 | 16-mar-18 | ES0613215B83 2,000,000 P;‘f)‘;'ge'\r"aeé’;’ 1.0000 8.1642 0.0000

Telefénica SA 9.00 Put | 0.2500 | 16-mar-18 | ES0613215B91 1,000,000 P;iﬂg e"r":g(;" 1.0000 8.1642 0.2090

USD/MXN 18.500 | call | 10.0000 | 16-mar-18 | ES0613215V30 1,000,000 Fixing FED 1.2301 | 18.5854 0.0374

USD/MXN 20.000 | call | 10.0000 | 16-mar-18 | ES0613215v48 1,000,000 Fixing FED 1.2301 | 185854 0.0000

USD/MXN 16.000 | Put | 10.0000 | 16-mar-18 | ES0613215V55 1,000,000 Fixing FED 1.2301 | 18.5854 0.0000

Banco Bilbao Vizcaya Argentaria S.A.

D. Luis Miguel Duran Rubio

Madrid, 19 de marzo de 2018




