I BBVA Banco de Financiacion, S.A.

Madrid, 23 de junio 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.

. . . . Precio d? Tipo de Precio de | Liquidacion
Subyacente Strike Tipo | Ratio Fec. Vto. ISIN Emitido Re{:eirnear:ua cambio Ref. Final warrant
nfra eQrbuecrttl'fr S SA 1179 | call | 02756 | 20-jun-14 | ES0613705ZX2 | 400,000 Pr;g;z é\:'aeddgo 1.0000 16.7289 1.3612
Infraegﬁjecrttlifras SA 1270 | Call | 0.2756 | 20-jun-14 | ES0613705ZY0 | 400,000 Pfgr:‘ée'\r"azdgo 1.0000 16.7289 1.1104
Infraengcrttffras sa | 1361 | call | 02756 | 20jun-14 | ES06137052Z7 | 400,000 P?gr:z;\fazd(jo 1.0000 16.7289 0.8596
nfra eQrbuecrttl'fr S SA 11.79 Put | 02756 | 20-jun-14 | ES0613706003 | 300,000 Pr;g;z é\:'aeddgo 1.0000 16.7289 0.0000
nfra es’?rtijecrttfr ASSA 13.61 Put | 02756 | 20-jun-14 | ES0613706011 | 300,000 Pfg:é e'\r"aeddoio 1.0000 16.7289 0.0000
Acciona SA 38.00 | Call | 0.2500 | 20-jun-14 | ES0613706086 | 400,000 Pfg;g:r"azd(jo 1.0000 65.5904 6.8976
Acciona SA 4200 | Call | 02500 | 20-jun-14 | ES0613706094 | 400,000 Pg’gr:ze'\fazdgo 1.0000 65.5904 5.8976
Acciona SA 4600 | Call | 02500 | 20-jun-14 | ES0613706102 | 400,000 Pfg:é e'\r"aeddgo 1.0000 65.5904 4.8976
Acciona SA 38.00 Put | 0.2500 | 20-un-14 | ES0613706110 | 300,000 Pfgr:‘ée'\r"azdgo 1.0000 65.5904 0.0000
Acciona SA 4200 | Put | 02500 | 20-un-14 | ES0613706128 | 300,000 P?g;%gfazd(jo 1.0000 65.5904 0.0000
Acerinox SA 750 Call | 0.5000 | 20-jun-14 | ES0613706136 | 400,000 Pr;g;z e'\:'aeddoio 1.0000 14.1289 33145
Acerinox SA 8.00 Call | 05000 | 20-jun-14 | ES0613706144 | 400,000 Pfgr:‘ée'\r"azdgo 1.0000 14.1289 3.0645
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BBVA Banco de Financiacion, S.A.

Precio de . . [
Subyacente Strike Tipo | Ratio Fec. Vto. ISIN Emitido Referencia Tipo c_le Premq de | Liquidacion
Final cambio Ref. Final warrant
Acerinox SA 9.00 Call | 0.5000 | 20-jun-14 | ES0613706151 | 400,000 Pfgr:?j:r"azdo'o 1.0000 14.1289 2.5645
Acerinox SA 10.000 | Call | 05000 | 20-jun-14 | ES0613706169 | 400,000 PrF,egr:ze'\fae(jdc;o 1.0000 14.1289 2.0645
Acerinox SA 7.500 Put | 05000 | 20-jun-14 | ES0613706177 | 300,000 Pfg:é e'\r"aeddo'o 1.0000 14.1289 0.0000
Acerinox SA 8.500 Put | 05000 | 20-jun-14 | ES0613706185 | 300,000 Pfgr:‘ée'\r"azdgo 1.0000 14.1289 0.0000
Acs, Actividades de Precio Medio
Construccién y 20.000 | Call | 0.2500 | 20-jun-14 | ES0613706193 | 400,000 1.0000 34.2108 35527
e Ponderado
Servicios SA
Acs, Actividades de Precio Medio
Construccion y 21.000 | Call | 0.2500 | 20-jun-14 | ES0613706201 | 400,000 1.0000 34.2108 3.3027
L Ponderado
Servicios SA
Acs, Actividades de Precio Medio
Construccién y 22000 | Call | 0.2500 | 20-jun-14 | ES0613706219 | 400,000 1.0000 34.2108 3.0527
. Ponderado
Servicios SA
Acs, Actividades de Precio Medio
Construccién y 23.000 | Call | 0.2500 | 20-jun-14 | ES0613706227 | 400,000 1.0000 34.2108 2.8027
e Ponderado
Servicios SA
Acs, Actividades de Precio Medio
Construccion y 24000 | Call | 0.2500 | 20-jun-14 | ES0613706235 | 400,000 1.0000 34.2108 25527
e Ponderado
Servicios SA
Acs, Actividades de Precio Medio
Construccion y 25000 | Call | 0.2500 | 20-jun-14 | ES0613706243 | 400,000 1.0000 34.2108 2.3027
L Ponderado
Servicios SA
Acs, Actividades de Precio Medio
Construccién y 22000 | Put | 0.2500 | 20-jun-14 | ES0613706250 | 300,000 1.0000 34.2108 0.0000
e Ponderado
Servicios SA
Acs, Actividades de Precio Medio
Construccién y 24000 | Put | 0.2500 | 20-jun-14 | ES0613706268 | 300,000 1.0000 34.2108 0.0000
e Ponderado
Servicios SA
Acs, Actividades de Precio Medio
Construccion y 26.000 | Put | 0.2500 | 20-jun-14 | ES0613706276 | 300,000 1.0000 34.2108 0.0000
L Ponderado
Servicios SA
Allianz SE 100000 | Call | 01000 | 20-un-14 | ES06137065F6 | 500,000 | FrecioOficial g 554 123.9000 2.3900
de Apertura
Allianz SE 110000 | Call | 01000 | 20jun-14 | ES06137065G4 | 500,000 | FrecioOficial |y o504 123.9000 1.3900
de Apertura
Allianz SE 120.000 | Call | 0.1000 | 20-jun-14 | ES06137065H2 | 500,000 ngcl'fpgrﬂfr':' 1.0000 123.9000 0.3900
Allianz SE 130.000 | Call | 0.1000 | 20-jun-14 | ES0613706510 | 500,000 Pgec'o Oficial 14 1500 123.9000 0.0000
e Apertura
Allianz SE 110000 | Put | 01000 | 20-un-14 | ES0613706538 | 400,000 | FrecioOficial g 554 123.9000 0.0000

de Apertura
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I BBVA Banco de Financiacion, S.A.

Precio de - - [
Subyacente Strike Tipo | Ratio Fec. Vto. ISIN Emitido Referencia Tipo c_le Premq de | Liquidacion
Final cambio Ref. Final warrant
Allianz SE 130000 | Put | 01000 | 20-un-14 | ES06137065K6 | 400,000 | FrecioOficial g 4554 123.9000 0.6100
de Apertura
Apple INC 64290 | Call | 0.1400 | 20-un-14 | ES06137065M2 | 500,000 | "recioOficial | spaq 91.8500 2.8396
de Apertura
Apple INC 71430 | Call | 0.1400 | 20-un-14 | ES06137065N0 | 500,000 | "recioOfical |y opag 91.8500 2.1039
de Apertura
Apple INC 78570 | Call | 0.1400 | 204un-14 | ES0613706508 | 500,000 | PrecioOficial | spag 91.8500 1.3683
de Apertura
Apple INC 71430 | Put | 01400 | 20-un-14 | ES06137065P5 | 400,000 | "recioOficial |y opag 91.8500 0.0000
de Apertura
Apple INC 85710 | Put | 01400 | 20§un-14 | ES06137065Q3 | 400,000 | PrecioOficial |y spag 91.8500 0.0000
de Apertura
Arcelormittal SA 8.00 Call | 0.2500 | 204un-14 | ES06137065R1 | 500,000 | Precio Oficial 1.0000 11.1400 0.7850
de Apertura
Arcelormittal SA 9.00 Call | 0.2500 | 204un-14 | ES0613706559 | 500,000 | Frecio Oficial 1.0000 11.1400 05350
de Apertura
Arcelormittal SA 10.00 | Call | 02500 | 20-jun-14 | ES06137065T7 | 500,000 ngcl'fpg’r{:fr':' 1.0000 11.1400 0.2850
Arcelormittal SA 11.00 | Call | 02500 | 20-jun-14 | ES06137065U5 | 500,000 ngc/'fpg{fr';" 1.0000 11.1400 0.0350
Arcelormittal SA 1200 | Call | 0.2500 | 20un-14 | ES06137065v3 | 500000 | CrecioOficial |y 454, 11.1400 0.0000
de Apertura
Arcelormittal SA 8.00 Put | 02500 | 20-un-14 | ES06137065W1 | 400,000 | FrecioOficial |y hq4q 11.1400 0.0000
de Apertura
Arcelormittal SA 10.00 Put | 02500 | 20-jun-14 | ES06137065X9 | 400,000 ngc/'fpgrihcr':' 1.0000 11.1400 0.0000
Axa SA 15000 | Call | 02500 | 20-un-14 | ES06137066A5 | 500,000 | FrecioOficial 1 g 554 18.1550 0.7888
de Apertura
Axa SA 1700 | call | 02500 | 20-un-14 | ES06137066B3 | 500,000 | "recioOficial |y 544, 18.1550 0.2888
de Apertura
Axa SA 1900 | call | 0.2500 | 20un-14 | ES06137066C1 | 500000 | CrecioOficial |y 454, 18.1550 0.0000
de Apertura
Axa SA 2100 | Call | 02500 | 20-un-14 | ES06137066D9 | 500,000 | PrEcio Oficial |y 544, 18.1550 0.0000
de Apertura
Axa SA 14.00 Put | 02500 | 20-un-14 | ES06137066E7 | 400,000 | FrecioOficial 1 g 5554 18.1550 0.0000

de Apertura
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BBVA Banco de Financiacion, S.A.

Precio de - - S
Subyacente Strike Tipo | Ratio Fec. Vto. ISIN Emitido Referencia Tipo c_le Premq de | Liquidacion
Final cambio Ref. Final warrant
Axa SA 16.00 Put | 02500 | 20-un-14 | ES06137066F4 | 400,000 | FrecioOficial 1y 554 18.1550 0.0000
de Apertura
Banco Bilbao Vizcaya | ¢ 45 Call | 05000 | 20un-14 | ES0613706409 | 2,000,000 | FrecioMedio 1.0000 9.6698 1.4599
Argentaria SA Ponderado
Banco Bilbao Vizcaya - Precio Medio
Argentaria SA 7.00 Call | 05000 | 20{un-14 | ES0613706417 | 2,000000 | "oof R 1.0000 9.6698 1.3349
Banco Bilbao Vizcaya | 7 55 Call | 0.5000 | 20jun-14 | ES0613706425 | 2,000,000 | FrecioMedio 1.0000 9.6698 1.2099
Argentaria SA Ponderado
Banco Bilbao Vizeaya | g Call | 05000 | 204un-14 | ES0613706433 | 2,000,000 | FrEcioMedio |y 504 9.6698 1.0849
Argentaria SA Ponderado
Banco Bilbao Vizcaya - Precio Medio
Argentaria SA 7.75 Call | 05000 | 20{un-14 | ES0613706441 | 2,000,000 | "oo8 T8 1.0000 9.6698 0.9599
Banco Bilbao Vizcaya | 4 Call | 0.5000 | 20un-14 | ES0613706458 | 2,000,000 | FrecioMedio 1.0000 9.6698 0.8349
Argentaria SA Ponderado
Banco Bilbao Vizcaya | ¢ 55 Call | 0.5000 | 20jun-14 | ES0613706466 | 2,000,000 | FrecioMedio 1.0000 9.6698 0.7099
Argentaria SA Ponderado
Banco Bilbao Vizeaya | g ) Call | 0.5000 | 20un-14 | ES0613706474 | 2,000,000 | FrecioMedio 1.0000 9.6698 0.5849
Argentaria SA Ponderado
Banco Bilbao Vizcaya - Precio Medio
Argentaria SA 8.75 Call | 05000 | 20{un-14 | ES0613706482 | 2,000000 | "oof R 1.0000 9.6698 0.4599
Banco Bilbao Vizcaya | ¢ Call | 0.5000 | 20jun-14 | ES0613706490 | 2,000,000 | FrecioMedio 1.0000 9.6698 0.3349
Argentaria SA Ponderado
Banco Bilbao Vizcaya | g ) Call | 05000 | 204un-14 | ES0613706508 | 2,000,000 | FrEcioMedio |y 504 9.6698 0.2099
Argentaria SA Ponderado
Banco Bilbao Vizcaya - Precio Medio
Argentaria SA 9.50 Call | 05000 | 204un-14 | ES0613706516 | 2,000000 | "oo8 T8 1.0000 9.6698 0.0849
Banco Bilbao Vizcaya | ¢ 45 Call | 0.5000 | 20jun-14 | ES0613706524 | 2,000,000 | FrecioMedio 1.0000 9.6698 0.0000
Argentaria SA Ponderado
Banco Bilbao Vizeaya | g Put | 05000 | 20-un-14 | ES0613706532 | 1,000,000 | "recioMedio |y a4, 9.6698 0.0000
Argentaria SA Ponderado
Banco Bilbao Vizeaya | ¢ ) Put | 05000 | 20-un-14 | ES0613706540 | 1,000,000 | "recio Medio 1.0000 9.6698 0.0000
Argentaria SA Ponderado
Banco Bilbao Vizcaya - Precio Medio
Argentaria SA 6.50 Put | 05000 | 20{un-14 | ES0613706557 | 1000000 | "ot tH 1.0000 9.6698 0.0000
Banco Bilbao Vizeaya | 7 Put | 05000 | 20-un-14 | ES0613706565 | 1,000,000 | "recio Medio 1.0000 9.6698 0.0000
Argentaria SA Ponderado
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BBVA Banco de Financiacion, S.A.

Precio de - - [
Subyacente Strike Tipo | Ratio Fec. Vto. ISIN Emitido Referencia Tipo c_le Premq de | Liquidacion
Final cambio Ref. Final warrant
Banco Bilbao Vizeaya | 7 5 Put | 05000 | 20-un-14 | ES0613706573 | 1,000,000 | "recio Medio 1.0000 9.6698 0.0000
Argentaria SA Ponderado
Banco Bilbao Vizeaya | ¢ Put | 05000 | 20-un-14 | ES0613706581 | 1,000,000 | "recio Medio 1.0000 9.6698 0.0000
Argentaria SA Ponderado
Banco Bilbao Vizcaya - Precio Medio
Argentaria SA 8.50 Put | 05000 | 204un-14 | ES0613706599 | 1000000 | "ot TH 1.0000 9.6698 0.0000
Banco Bilbao Vizeaya | ¢ Put | 05000 | 20-un-14 | ES0613706607 | 1,000,000 | "recio Medio 1.0000 9.6698 0.0000
Argentaria SA Ponderado
Banco Popular 3.40 Call | 05000 | 204un-14 | ES06137062A4 | 500,000 | FrEcioMedio |y 504 5.2719 0.9360
Espariol SA Ponderado
Banco Popular . Precio Medio
Espariol SA 3.80 Call [ 05000 | 204un-14 | ES06137062B2 | 500000 | 'poid e 1.0000 5.2719 0.7360
Banco Popular 4.20 Call | 0.5000 | 20jun-14 | ES06137062C0 | 500,000 | FrecioMedio 1.0000 52719 05360
Espafiol SA Ponderado
Banco Popular 4.60 Call | 0.5000 | 20jun-14 | ES06137062D8 | 500,000 | FrecioMedio 1.0000 52719 0.3360
Espariol SA Ponderado
Banco Popular 500 | call | 05000 | 20-un-14 | ES06137062E6 | 500,000 | "recioMedio | g 504 5.2719 0.1360
Espariol SA Ponderado
Banco Popular . Precio Medio
Espatiol SA 5.40 Call [ 05000 | 204un-14 | ES06137062F3 | 500000 | 'poid e 1.0000 5.2719 0.0000
Banco Popular 3.40 Put | 05000 | 20-un-14 | ES06137062G1 | 400,000 | "recioMedio 1.0000 52719 0.0000
Espariol SA Ponderado
Banco Popular 3.80 Put | 05000 | 20-un-14 | ES06137062H9 | 400,000 | "recioMedio |y a4, 5.2719 0.0000
Espariol SA Ponderado
Banco Popular . Precio Medio
Espariol SA 4.20 Put | 05000 | 204un-14 | ES0613706217 | 400000 | "8 E 1.0000 5.2719 0.0000
Banco Popular 4.60 Put | 05000 | 20-un-14 | ES061370625 | 400,000 | "recioMedio 1.0000 52719 0.0000
Espafiol SA Ponderado
Banco Santander SA | 4.50 Call | 05000 | 20-jun-14 | ES06137063C8 | 2,000,000 P?;%gfa%do'o 1.0000 7.8431 1.6716
Banco Santander SA | 5.00 Call | 0.5000 | 20-jun-14 | ES06137063D6 | 2,000,000 PrF,egr:‘(’je'\fae(jd(;o 1.0000 7.8431 14216
Banco Santander SA | 5.50 Call | 0.5000 | 20-jun-14 | ES06137063E4 | 2,000,000 Pfg:é e'\r"aeddo'o 1.0000 7.8431 11716
Banco Santander SA | 6.00 Call | 0.5000 | 20jun-14 | ES06137063F1 | 2,000,000 | FrecioMedio 1.0000 7.8431 0.9216

Ponderado
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BBVA Banco de Financiacion, S.A.

Subyacente Strike Tipo | Ratio Fec. Vto. ISIN Emitido I?Perf:e?rr:%:cc'?a I;‘r?b?g E;?.clizoir?:l Li@:irciit;ité n
Banco Santander SA | 6.50 Call | 05000 | 20-jun-14 | ES06137063G9 | 2,000,000 Pfgr:?j:r"azd(jo 1.0000 7.8431 0.6716
Banco Santander SA | 7.00 | Call | 05000 | 20-jun-14 | ES06137063H7 | 2,000,000 Prpegr:‘(’je'\faedd(jo 1.0000 7.8431 0.4216
Banco Santander SA | 7.50 | Call | 05000 | 20-jun-14 | ES06137063I5 | 2,000,000 Pfg:é e'\r"aeddoio 1.0000 7.8431 0.1716
Banco Santander SA | 8.00 Call | 05000 | 20-jun-14 | ES06137063J3 | 2,000,000 Pfg:ée'\r"azdgo 1.0000 7.8431 0.0000
Banco Santander SA | 8.50 Call | 05000 | 20-jun-14 | ES06137063K1 | 2,000,000 P?gf:?j;\fazdgo 1.0000 7.8431 0.0000
Banco Santander SA | 9.00 | Call | 05000 | 20-jun-14 | ES06137063L9 | 2,000,000 Prpe:r:‘é é\faeddgo 1.0000 7.8431 0.0000
Banco Santander SA | 9.50 Call | 05000 | 20-jun-14 | ES06137063M7 | 2,000,000 Pfg:ée'\r"azdgo 1.0000 7.8431 0.0000
Banco Santander SA |  10.00 | Call | 05000 | 20-jun-14 | ES06137063N5 | 2,000,000 Pfgr:?j:r"azd(jo 1.0000 7.8431 0.0000
Banco Santander SA | 1050 | Call | 05000 | 20-jun-14 | ES0613706303 | 2,000,000 Prpegr:‘(’je'\faedd(jo 1.0000 7.8431 0.0000
Banco Santander SA | 4.50 Put | 05000 | 20-jun-14 | ES06137063P0 | 1,000,000 Pfg:é e'\r"aeddoio 1.0000 7.8431 0.0000
Banco Santander SA | 5.00 Put | 05000 | 20-un-14 | ES06137063Q8 | 1,000,000 Pfgr:?j:r"azd(jo 1.0000 7.8431 0.0000
Banco Santander SA | 5.50 Put | 05000 | 20-jun-14 | ES06137063R6 | 1,000,000 P?ggzya%dgo 1.0000 7.8431 0.0000
Banco Santander SA | 6.00 Put | 05000 | 20-jun-14 | ES06137063S4 | 1,000,000 Prpe:r:‘é é\faeddgo 1.0000 7.8431 0.0000
Banco Santander SA | 6.50 Put | 05000 | 20-un-14 | ES06137063T2 | 1,000,000 Pfg:ée'\r"azdgo 1.0000 7.8431 0.0000
Banco Santander SA | 7.00 Put | 05000 | 20-jun-14 | ES06137063U0 | 1,000,000 P?gf:?j;\fazdgo 1.0000 7.8431 0.0000
Banco Santander SA | 7.50 Put | 05000 | 20-jun-14 | ES06137063V8 | 1,000,000 Prpegr:‘(’je'\faedd(jo 1.0000 7.8431 0.0000

Bankinter SA 3.20 Call | 0.5000 | 20-jun-14 | ES0613706326 | 400,000 Pfg:é e'\r"aeddoio 1.0000 5.9545 13773

Bankinter SA 3.60 Call | 05000 | 20-jun-14 | ES0613706334 | 400000 | "recioMedio 1.0000 5.9545 11773

Ponderado
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I BBVA Banco de Financiacion, S.A.

Precio de - - [
Subyacente Strike Tipo | Ratio Fec. Vto. ISIN Emitido Referencia Tipo c_le Premq de | Liquidacion
Final cambio Ref. Final warrant
Bankinter SA 4.00 Call | 0.5000 | 20-jun-14 | ES0613706342 | 400,000 Pfgr:?j:r"azdgo 1.0000 5.9545 09773
Bankinter SA 4.40 Call | 0.5000 | 20-jun-14 | ES0613706359 | 400,000 PrF,egr:‘(’je'\:'ae(jd(;o 1.0000 5.9545 0.7773
Bankinter SA 4.80 Call | 0.5000 | 20-jun-14 | ES0613706367 | 400,000 Pfgr:‘é e'\r"aeddo'o 1.0000 5.9545 05773
Bankinter SA 3.60 Put | 05000 | 20-un-14 | ES0613706375 | 300,000 | "recioMedio 1.0000 5.9545 0.0000
Ponderado
Bankinter SA 4.00 Put | 05000 | 20-un-14 | ES0613706383 | 300,000 | "recioMedio |y a4, 5.9545 0.0000
Ponderado
Bankinter SA 4.40 Put | 05000 | 20-jun-14 | ES0613706391 | 300,000 Prpe:r:g é\faeddo'o 1.0000 5.9545 0.0000
Bayer AG 8000 | Call | 01000 | 20-un-14 | ES0613706618 | 500,000 | PrEcio Oficial |y 444, 103.8500 2.3850
de Apertura
Bayer AG 8400 | Call | 01000 | 20-un-14 | ES0613706636 | 500,000 | PrecioOficial |y 444, 103.8500 1.9850
de Apertura
Bayer AG 88.00 | Call | 01000 | 20-un-14 | ES06137066K4 | 500,000 | PreEcio Oficial | 544, 103.8500 1.5850
de Apertura
Bayer AG 9200 | Call | 01000 | 20-un-14 | Es06137066L2 | 500,000 | PrECio Oficial |y 544, 103.8500 1.1850
de Apertura
Bayer AG 84.000 | Put | 01000 | 20-jun-14 | ES06137066MO | 400,000 Pgec"’ Oficial 11 1000 103.8500 0.0000
e Apertura
Bayer AG 88.000 | Put | 01000 | 20-jun-14 | ES06137066N8 | 400,000 Pgec'o Oficial |4 5509 103.8500 0.0000
e Apertura
Bayer AG 92000 | Put | 0.1000 | 20-jun-14 | ES0613706606 | 400,000 ngc/'fpgrihcr':' 1.0000 103.8500 0.0000
BNP Paribas SA 4400 | call | 02500 | 20-un-14 | ES06137066P3 | 500,000 | PrEcio Oficial |y 444, 51,5700 1.8925
de Apertura
BNP Paribas SA 46.00 | Call | 0.2500 | 20-un-14 | ES06137066Q1 | 500,000 Pgicfpgr{fr';' 1.0000 51.5700 1.3925
BNP Paribas SA 48.00 | Call | 0.2500 | 20-jun-14 | ES06137066R9 | 500,000 ngcl'fpgrﬂfr':' 1.0000 51.5700 0.8925
BNP Paribas SA 5000 | Call | 0.2500 | 20-jun-14 | ES06137066S7 | 500,000 szc/'fpg{fr':' 1.0000 51,5700 0.3925
BNP Paribas SA 5400 | Call | 02500 | 20-un-14 | ES06137066T5 | 500,000 | recio Oficial |y 444, 51,5700 0.0000

de Apertura
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I BBVA Banco de Financiacion, S.A.

Precio de - - [
Subyacente Strike Tipo | Ratio Fec. Vto. ISIN Emitido Referencia Tipo c_le Premq de | Liquidacion
Final cambio Ref. Final warrant
BNP Paribas SA 46.00 Put | 02500 | 20-un-14 | ES06137066U3 | 400,000 | FrecioOficial 1 g 554 51.5700 0.0000
de Apertura
BNP Paribas SA 50.00 Put | 02500 | 20-jun-14 | ES06137066V1 | 400,000 ngcl'fpgrﬂfr':' 1.0000 51,5700 0.0000
Deutsche Bank AG 2861 | Call | 0.2621 | 20-un-14 | ES06137066Y5 | 500,000 szc/'fpg{[fr';" 1.0000 27.7900 0.0000
Deutsche Bank AG 3052 | Call | 0.2621 | 20-jun-14 | ES06137066Z2 | 500,000 szcfpg{fr';' 1.0000 27.7900 0.0000
Deutsche Bank AG 3243 | Call | 02621 | 20un-14 | ES06137067A3 | 500,000 Pgicfpgﬂfr';' 1.0000 27.7900 0.0000
Deutsche Bank AG 3434 | Call | 02621 | 20-un-14 | ES06137067B1 | 500,000 szc'Aopg’riLCr':' 1.0000 27.7900 0.0000
Deutsche Bank AG 3624 | Call | 0.2621 | 20-jun-14 | ES06137067C9 | 500,000 szcfpg{fr':' 1.0000 27.7900 0.0000
Deutsche Bank AG 3815 | Call | 0.2621 | 20-jun-14 | ES06137067D7 | 500,000 szcx’pg{fr';' 1.0000 27.7900 0.0000
Deutsche Bank AG 28.61 Put | 02621 | 20-jun-14 | ESO6137067E5 | 400,000 ngcl'fpgrﬂfr':' 1.0000 27.7900 0.2149
Deutsche Bank AG 3243 Put | 02621 | 20-jun-14 | ES06137067F2 | 400,000 szc/'fpg{[fr';" 1.0000 27.7900 1.2161
Deutsche Telekom 8.00 Call | 0.5000 | 20jun-14 | ES06137067G0 | 500,000 | Crecio Oficial |y 454, 12.8000 2.4000
AG de Apertura
Deutsche Telekom 9.00 Call | 05000 | 204un-14 | ES06137067H8 | 500,000 | FrecioOficial |y 504 12.8000 1.9000
AG de Apertura
Deutsche Telekom - Precio Oficial
"G 1000 | Call 05000 | 20jun-14 | ESO0613706716 | 500000 | "y kT 1.0000 12.8000 1.4000
Deutsche Telekom 11.00 | Call | 0.5000 | 20un-14 | ES0613706734 | 500000 | CrecioOficial |y 554, 12.8000 0.9000
AG de Apertura
Deutsche Telekom 1200 | call | 05000 | 20-un-14 | ES06137067K2 | 500,000 | FrecioOficial |y 544, 12.8000 0.4000
AG de Apertura
Deutsche Telekom 900 | Put | 05000 | 20-un-14 | ES06137067L0 | 400,000 | FrecioOficial 1 g 1554 12.8000 0.0000
AG de Apertura
Deutsche Telekom . Precio Oficial
"G 1000 | Put | 05000 | 20jun-14 | ESO6137067M8 | 400000 | ©yi%0 L 1.0000 12.8000 0.0000
Dow Jones Industrial | 1, 40000 | call | 00010 | 20-un-14 | ES0613706G35 | 500,000 | PrECio Oficial | auge 1169206200 | 21494
Averange de Apertura
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BBVA Banco de Financiacion, S.A.

Precio de - - [
Subyacente Strike Tipo | Ratio Fec. Vto. ISIN Emitido Referencia Tipo c_le Premq de | Liquidacion
Final cambio Ref. Final warrant
Dow Jones Industrial | 15 400 00 | call | 00010 | 20-un-14 | ES0613706G43 | 500,000 | PrECio Oficial | onge 1169206200 | 14135
Averange de Apertura
Dow Jones Industrial | 46 400 00 | call | 00010 | 20-un-14 | ES0613706G50 | 500,000 | PrECio Oficial | suge 1169206200 | 0.6775
Averange de Apertura
Dow Jones Industrial . Precio Oficial
Averange 1650000 | Call | 00010 | 20un-14 | ES0613706G68 | 500000 | "yl 13588 | 16,920.6200 |  0.3096
Dow Jones Industrial | 1, 5000 | pyt | 00010 | 20-un-14 | ES0613706G76 | 300,000 | PrECio Oficial | auge 1169206200 |  0.0000
Averange de Apertura
Dow Jones Industrial | 15 50000 | pyt | 00010 | 20-un-14 | ES0613706G84 | 300,000 | Precio Oficial |y aee 1169206200  0.0000
Averange de Apertura
E.ON AG 11.00 | Call | 0.2500 | 20un-14 | ES06137067S5 | 500000 | CrecioOficial |y 454, 14.9450 0.9863
de Apertura
E.ON AG 1200 | Call | 0.2500 | 20jun-14 | ES06137067T3 | 500000 | "recioOficial |y 554, 14.9450 0.7363
de Apertura
E.ON AG 1300 | Call | 0.2500 | 20un-14 | ES06137067U1 | 500000 | CrecioOficial |y 454, 14.9450 0.4863
de Apertura
E.ON AG 1400 | call | 0.2500 | 20un-14 | ES06137067v9 | 500000 | "recioOficial |y 454, 14.9450 0.2363
de Apertura
E.ON AG 11.00 Put | 02500 | 20-un-14 | ES06137067W7 | 400,000 | FrecioOficial 1y 504 14.9450 0.0000
de Apertura
E.ON AG 13.00 Put | 02500 | 20-un-14 | ES06137067x5 | 400,000 | FrecioOficial 1y 504 14.9450 0.0000
de Apertura
Enagas SA 1600 | call | 02500 | 20-un-14 | ES0613706656 | 400,000 | FrecioMedio | 444, 22.9589 1.7397
Ponderado
Enagas SA 17.00 | Call | 02500 | 20-jun-14 | ES0613706664 | 400,000 PrF,e:r:‘é é\faeddo'o 1.0000 22.9589 1.4897
Enagas SA 1800 | Call | 0.2500 | 20un-14 | ES0613706672 | 400,000 | FrecioMedio 1.0000 22.9589 1.2397
Ponderado
Enagas SA 1900 | call | 02500 | 20-un-14 | ES0613706680 | 400,000 | FrecioMedio | 444, 22.9589 0.9897
Ponderado
Enagas SA 15.00 Put | 02500 | 20-jun-14 | ES0613706698 | 300,000 Prpegr'f(’je'\:'aeddo'o 1.0000 22.9589 0.0000
Enagas SA 17.00 Put | 02500 | 20-jun-14 | ES0613706706 | 300,000 Pfg:é e'\r"aeddo'o 1.0000 22.9589 0.0000
ENI SPA 1500 | Call | 0.2500 | 20un-14 | ES06137067N6 | 500,000 | "recioOficial |y 454, 20.0600 1.2650

de Apertura
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I BBVA Banco de Financiacion, S.A.

Subyacente Strike Tipo | Ratio Fec. Vto. ISIN Emitido I?Perf:e?rr:%:cc'?a I;‘r?b?g E;?.clizoir?:l Li@:irciit;ité n
ENI SPA 1800 | Call | 02500 | 20-jun-14 | ES0613706704 | 500,000 szcx’pg{iucrij' 1.0000 20.0600 05150
ENI SPA 1700 | Put | 02500 | 20-jun-14 | ES06137067P1 | 400,000 ngclifpgrﬁfri:' 1.0000 20.0600 0.0000

Euro Stoxx 50 250000 | Call | 0.0020 | 20-jun-14 | ES0613706G92 | 750,000 szcrpg?ucri:' 1.0000 | 3,311.8700 | 1.6237
Euro Stoxx 50 2,750.00 | Call | 0.0020 | 20-jun-14 | ES0613706H00 | 750,000 Pg:?pg?ucri:' 10000 | 3,311.8700 | 1.1237
Euro Stoxx 50 3,000.00 | Call | 0.0020 | 20-jun-14 | ES0613706H18 | 750,000 Pgicfpgﬂfri;' 1.0000 | 3,311.8700 | 0.6237
Euro Stoxx 50 3,250.00 | Call | 0.0020 | 20-jun-14 | ES0613706H26 | 750,000 ngc/ifpgrﬂfri:' 1.0000 | 3,311.8700 | 0.1237
Euro Stoxx 50 3,500.00 | Call | 0.0020 | 20-jun-14 | ES0613706H34 | 750,000 Pg:?pg?ucri:' 1.0000 | 3,311.8700 |  0.0000
Euro Stoxx 50 2,750.00 | Put | 0.0020 | 20-jun-14 | ES0613706H42 | 500,000 szcx’pgﬁfri;' 1.0000 | 3,311.8700 |  0.0000
Euro Stoxx 50 3,000.00 | Put | 0.0020 | 20-jun-14 | ES0613706H59 | 500,000 ngcjfpgrﬁfri:' 1.0000 | 3,311.8700 |  0.0000
Euro Stoxx 50 325000 | Put | 0.0020 | 20-jun-14 | ES0613706H67 | 500,000 szcrpg?ucri:' 1.0000 | 3,311.8700 |  0.0000

Ferrovial SA 1150 | Call | 02500 | 20-jun-14 | ES0613706821 | 400,000 Pfgr:?j:r"azd(jo 1.0000 16.3474 1.2119

Ferrovial SA 1250 | Call | 02500 | 20-jun-14 | ES0613706839 | 400,000 P?gr:z;\fa%d(jo 1.0000 16.3474 0.9619

Ferrovial SA 1350 | Call | 02500 | 20-jun-14 | ES0613706847 | 400,000 Pr;g;z é\:'aeddgo 1.0000 16.3474 0.7119

Ferrovial SA 1450 | Call | 02500 | 20-jun-14 | ES0613706854 | 400,000 Pfg:ée'\r"azdgo 1.0000 16.3474 0.4619

Ferrovial SA 1550 | Call | 02500 | 20-jun-14 | ES0613706862 | 400,000 P?gr:z;\fa%d(jo 1.0000 16.3474 0.2119

Ferrovial SA 1150 | Put | 02500 | 20-jun-14 | ES0613706870 | 300,000 PrF,egr:‘(’je'\r"aedd(jo 1.0000 16.3474 0.0000

Ferrovial SA 1250 | Put | 02500 | 20-jun-14 | ES0613706888 | 300,000 Pfgrzg e'\r"aeddgo 1.0000 16.3474 0.0000

Foment_o de . Precio Medio

Construcciones y 1400 | Call | 05000 | 20un-14 | ES0613706771 | 400000 | o0 e 1.0000 18.1688 2.0844

Contratas SA
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BBVA Banco de Financiacion, S.A.

Precio de . . [
Subyacente Strike Tipo | Ratio Fec. Vto. ISIN Emitido Referencia Tipo c_le Premq de | Liquidacion
Final cambio Ref. Final warrant
Fomento de Precio Medio
Construcciones y 1500 | Call | 05000 | 20-jun-14 | ES0613706789 | 400,000 1.0000 18.1688 1.5844
Ponderado
Contratas SA
Fomento de Precio Medio
Construcciones y 16.00 | Call | 0.5000 | 20-jun-14 | ES0613706797 | 400,000 1.0000 18.1688 1.0844
Ponderado
Contratas SA
Fomento de Precio Medio
Construcciones y 17.00 | Call | 05000 | 20-jun-14 | ES0613706805 | 400,000 bonderado 1.0000 18.1688 0.5844
Contratas SA
Fomento de . .
y . Precio Medio
Construcciones y 14.00 Put | 05000 | 20-jun-14 | ES0613706813 | 300,000 bonlerado 1.0000 18.1688 0.0000
Contratas SA
Gamesa Corporacion | 4, Call | 05000 | 204un-14 | ES06137060F7 | 400,000 | FreEcioMedio |y 504 9.2766 1.9383
Tecnoldgica SA Ponderado
Gamesa Corporacion | 5o | ¢ | 05000 | 20-un-14 | ES06137060G5 | 400,000 | PrecioMedio | 504, 9.2766 1.7383
Tecnoldgica SA ' ' ' Ponderado ' ' '
Gamesa Corporacion | ¢ 5 Call | 0.5000 | 20jun-14 | ES06137060H3 | 400,000 | FrecioMedio 1.0000 9.2766 1.5383
Tecnoldgica SA Ponderado
Gamesa Corporacion | ¢ ) Call | 0.5000 | 20un-14 | ES0613706011 | 400,000 | FrecioMedio 1.0000 9.2766 1.3383
Tecnoldgica SA Ponderado
Gamesa Corporacion | g 4 Put | 05000 | 20-un-14 | ES0613706009 | 300,000 | "recioMedio 1.0000 9.2766 0.0000
Tecnoldgica SA Ponderado
Gamesa Corporacion | a5 | pyi | 05000 | 20-un-14 | ES06137060K7 | 300,000 | FrecioMedio |y 504, 9.2766 0.0000
Tecnoldgica SA ' ' ! ' Ponderado ' ' '
Gas Natural SDG SA | 13.00 | Call | 0.2500 | 20-jun-14 | ES06137060M3 | 500,000 Pfgr:?je'\r"aeddo'o 1.0000 23.2780 25695
Gas Natural SDG SA | 1400 | Call | 02500 | 20-jun-14 | ES06137060N1 | 500,000 P?gf:?j;\fazd(:o 1.0000 23.2780 23195
. Precio Medio
Gas Natural SDG SA | 15.00 | Call | 0.2500 | 20-jun-14 | ES0613706009 | 500,000 bomderado 1.0000 23.2780 2.0695
Gas Natural SDG SA | 1600 | Call | 0.2500 | 20-jun-14 | ES06137060P6 | 500,000 Pfgr:‘ée'\r"azdgo 1.0000 23.2780 1.8195
Gas Natural SDGSA | 17.00 | Call | 02500 | 20-jun-14 | ES06137060Q4 | 500,000 P?gf:?j;\fazd(:o 1.0000 23.2780 15695
. Precio Medio
Gas Natural SDG SA | 18.00 | Call | 0.2500 | 20-jun-14 | ES06137060R2 | 500,000 Bonderado 1.0000 23.2780 1.3195
. Precio Medio
Gas Natural SDG SA | 14.00 Put | 02500 | 20-jun-14 | ES06137060SO | 400,000 bonderado 1.0000 23.2780 0.0000
Gas Natural SDG SA | 15.00 Put | 02500 | 20-un-14 | ES06137060T8 | 400,000 | "recioMedio 1.0000 23.2780 0.0000

Ponderado
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I BBVA Banco de Financiacion, S.A.

Subyacente Strike Tipo | Ratio Fec. Vto. ISIN Emitido I?Perf:e?rr:%:cc'?a I;‘r?b?g E;?.clizoir?:l Li@:irciit;ité n
Gas Natural SDG SA | 16.00 Put | 0.2500 | 20-un-14 | ES06137060U6 | 400,000 Pfgr:?je'\r"aedd(jo 1.0000 23.2780 0.0000
Iberdrola SA 3.60 Call | 0.5000 | 20-jun-14 | ES06137060V4 | 1,000,000 Prpegr:‘(’je'\:'aedd(jo 1.0000 55265 0.9633
Iberdrola SA 4.00 Call | 0.5000 | 20-jun-14 | ES06137060W2 | 1,000,000 Pfg:é e'\r"aeddoio 1.0000 55265 0.7633
Iberdrola SA 4.40 Call | 05000 | 20-jun-14 | ES06137060X0 | 1,000,000 Pfg:ée'\r"azdgo 1.0000 5.5265 05633
Iberdrola SA 4.80 Call | 05000 | 20-jun-14 | ES06137060Y8 | 1,000,000 P?gr:z;\fa%d(jo 1.0000 5.5265 0.3633
Iberdrola SA 5.20 Call | 0.5000 | 20-jun-14 | ES06137060Z5 | 1,000,000 Pr;g;z é\:'aeddgo 1.0000 55265 0.1633
Iberdrola SA 5.60 Call | 05000 | 20-jun-14 | ES06137061A6 | 1,000,000 Pfg:ée'\r"azdgo 1.0000 5.5265 0.0000
Iberdrola SA 3.60 Put | 0.5000 | 20-jun-14 | ES06137061B4 | 750,000 Pfgrize'\:'azd(jo 1.0000 5.5265 0.0000
Iberdrola SA 4.00 Put | 05000 | 20-un-14 | ES06137061C2 | 750,000 Pfg;?j;\:'azdgo 1.0000 5.5265 0.0000
Iberdrola SA 4.40 Put | 0.5000 | 20-un-14 | ES06137061D0 | 750,000 Pfgrzg e'\r"aeddgo 1.0000 5.5265 0.0000
Ibex 35 6,000.00 | Call | 0.0010 | 20-jun-14 | ES0613706D53 | 2,000,000 | PrecioMedio | 1.0000 |11,172.8000| 5.1728
Ibex 35 6,500.00 | Call | 0.0010 | 20-jun-14 | ES0613706D61 | 2,000,000 | PrecioMedio | 1.0000 |11,172.8000 | 4.6728
Ibex 35 7,00000 | Call | 0.0010 | 20-jun-14 | ES0613706D79 | 2,000,000 | PrecioMedio | 1.0000 |11,172.8000| 4.1728
Ibex 35 7,500.00 | Call | 0.0010 | 20-jun-14 | ES0613706D87 | 2,000,000 | PrecioMedio | 1.0000 |11,172.8000| 3.6728
Ibex 35 8,000.00 | Call | 0.0010 | 20-jun-14 | ES0613706D95 | 2,000,000 | PrecioMedio | 1.0000 |11,172.8000| 3.1728
Ibex 35 8,500.00 | Call | 0.0010 | 20-jun-14 | ES0613706E03 | 2,000,000 | PrecioMedio | 1.0000 |11,172.8000| 2.6728
Ibex 35 9,000.00 | Call | 0.0010 | 20-jun-14 | ES0613706E11 | 2,000,000 | PrecioMedio | 1.0000 |11,172.8000| 2.1728
Ibex 35 9,500.00 | Call | 0.0010 | 20-jun-14 | ES0613706E29 | 2,000,000 | PrecioMedio | 1.0000 |11,172.8000| 1.6728
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I BBVA Banco de Financiacion, S.A.

Subyacente Strike Tipo | Ratio Fec. Vto. ISIN Emitido I?Perf:e?rr:%:cc'?a I;‘r?b?g E;?.clizoir?:l Li@:irciit;ité n
Ibex 35 10,000.00 | Call | 0.0010 | 20-un-14 | ES0613706E37 | 2,000,000 | Precio Medio | 1.0000 |11,172.8000 | 1.1728
Ibex 35 10,500.00 | Call | 0.0010 | 20-jun-14 | ESO613706E45 | 2,000,000 | Precio Medio | 1.0000 |11,172.8000 | 0.6728
Ibex 35 11,000.00 | Call | 0.0010 | 20-un-14 | ESO613706E52 | 2,000,000 | Precio Medio | 1.0000 |11,172.8000 | 0.1728
Ibex 35 11,500.00 | Call | 0.0010 | 20-jun-14 | ESO613706E60 | 2,000,000 | Precio Medio | 1.0000 |11,172.8000 | 0.0000
Ibex 35 6,500.00 | Put | 0.0010 | 20-jun-14 | ES0613706E78 | 1,000,000 | PrecioMedio | 1.0000 |11,172.8000| 0.0000
Ibex 35 7,00000 | Put | 0.0010 | 20-jun-14 | ES0613706E86 | 1,000,000 | PrecioMedio | 1.0000 |11,172.8000 |  0.0000
Ibex 35 7,500.00 | Put | 0.0010 | 20-jun-14 | ES0613706E94 | 1,000,000 | PrecioMedio | 1.0000 |11,172.8000|  0.0000
Ibex 35 8,000.00 | Put | 0.0010 | 20-jun-14 | ES0613706F02 | 1,000,000 | PrecioMedio | 1.0000 |11,172.8000|  0.0000
Ibex 35 8,500.00 | Put | 0.0010 | 20-jun-14 | ES0613706F10 | 1,000,000 | PrecioMedio | 1.0000 |11,172.8000|  0.0000
Ibex 35 9,000.00 | Put | 0.0010 | 20-jun-14 | ES0613706F28 | 1,000,000 | PrecioMedio | 1.0000 |11,172.8000 |  0.0000
Ibex 35 9,500.00 | Put | 0.0010 | 20-jun-14 | ES0613706F36 | 1,000,000 | PrecioMedio | 1.0000 |11,172.8000 | 0.0000
Ibex 35 10,000.00 | Put | 0.0010 | 20-un-14 | ES0613706F44 | 1,000,000 | Precio Medio | 1.0000 |11,172.8000| 0.0000

Inditex SA 9476 | Call | 01003 | 20-jun-14 | ES06137061E8 | 500,000 Pr;g;z é\:'aeddgo 1.0000 1125664 1.7860
Inditex SA 99.75 | Call | 0.1003 | 20-jun-14 | ES06137061F5 | 500,000 Pfg:ée'\r"azdgo 1.0000 112.5664 1.2855
Inditex SA 10473 | Call | 0.1003 | 20-jun-14 | ES06137061G3 | 500,000 P?gf:?j;\fazd(jo 1.0000 1125664 0.7860
Inditex SA 109.72 | Call | 01003 | 20-jun-14 | ES06137061H1 | 500,000 P?g;g;\fazdgo 1.0000 1125664 0.2855
Inditex SA 11471 | Call | 01003 | 20-jun-14 | ES0613706119 | 500,000 Pfg:é e'\r"aeddgo 1.0000 1125664 0.0000
Inditex SA 11970 | Call | 0.1003 | 20-jun-14 | ES06137061J7 | 500,000 Pfgr:?j:r"azd(jo 1.0000 112.5664 0.0000
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I BBVA Banco de Financiacion, S.A.

Subyacente Strike Tipo | Ratio Fec. Vto. ISIN Emitido I?Perf:e?rr:%:cc'?a I;‘r?b?g E;?.clizoir?:l Li@:irciit;ité n
Inditex SA 12468 | Call | 0.1003 | 20-jun-14 | ES06137061K5 | 500,000 Pfgr:?j:r"azd(jo 1.0000 112.5664 0.0000
Inditex SA 9476 | Put | 01003 | 20-un-14 | ES06137061L3 | 400,000 Prpegr:‘(’je'\:'aedd(jo 1.0000 1125664 0.0000
Inditex SA 99.75 | Put | 01003 | 20-jun-14 | ES06137061M1 | 400,000 Pfg:é e'\r"aeddoio 1.0000 1125664 0.0000
Inditex SA 10473 | Put | 0.1003 | 20-jun-14 | ES0613706IN9 | 400,000 Pfgr:‘é:fazdgo 1.0000 112.5664 0.0000
Inditex SA 109.72 | Put | 0003 | 20-jun-14 | ES0613706107 | 400,000 P?gf:?j;\fazd(jo 1.0000 1125664 0.0000

Indra Sistemas SA 1000 | Call | 02500 | 20-jun-14 | ES06137061P4 | 400,000 PrF,egri‘é é\faeddgo 1.0000 13.6763 0.9191
Indra Sistemas SA 11.00 | Call | 02500 | 20-jun-14 | ES06137061Q2 | 400,000 Pfg:ée'\r"azdgo 1.0000 13.6763 0.6691
Indra Sistemas SA 12.00 | Call | 02500 | 20-jun-14 | ES06137061R0 | 400,000 Pfgr:?j:r"azd(jo 1.0000 13.6763 0.4191
Indra Sistemas SA 1300 | Call | 02500 | 20-jun-14 | ES06137061S8 | 400,000 Prpegr:‘(’je'\:'aedd;o 1.0000 13.6763 0.1691
Indra Sistemas SA 1000 | Put | 02500 | 20-jun-14 | ES06137061T6 | 300,000 Pfg:é e'\r"aeddoio 1.0000 13.6763 0.0000
Indra Sistemas SA 11.00 Put | 0.2500 | 20-un-14 | ES06137061U4 | 300,000 Pfgr:?j:r"azd(jo 1.0000 13.6763 0.0000
Koninklijke Philips | o, 05| ooy | 02500 | 20-jun-14 | ES06137068U9 | 500,000 | PrecioOficial |y 504 23.1650 0.2913
Electronics NV de Apertura
K‘é’:'e’;‘t(r'gr'fﬁ:m{'/ps 2400 | Call | 02500 | 20-un-14 | ES06137068V7 | 500,000 ngc/ifpg’rﬂfri:' 1.0000 23.1650 0.0000
Koninklijke Philips 2600 | Call | 02500 | 20-un-14 | ES06137068W5 | 500,000 | Precio Oficial |y 444, 23.1650 0.0000
Electronics NV de Apertura
Koninklijke Philips | og 0q | cai | 02500 | 20-un-14 | ES06137068X3 | 500,000 | PrecioOficial |y o504 23.1650 0.0000
Electronics NV de Apertura
Koninklijke Philips |5, 5 | pye | 02500 | 204un-14 | ES06137068Y1 | 400,000 | PrecioOficial |y 454, 23.1650 0.0000
Electronics NV de Apertura
K‘I’E’;'e’;'t‘r'g:zm{'/ps 2600 | Put | 02500 | 20-un-14 | ES06137068Z8 | 400,000 szc/ifpg?ucri;" 1.0000 23.1650 0.7088
Nikkei 225 13,500.00 | Call | 0.1000 | 20-jun-14 | ES0613706H75 | 500,000 | Preciocierre | 138.6800 |15,349.4200| 1.3336
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I BBVA Banco de Financiacion, S.A.

Precio de - . [
Subyacente Strike Tipo | Ratio Fec. Vto. ISIN Emitido Referencia Tipo c_le Premq de | Liquidacion
Final cambio Ref. Final warrant
Nikkei 225 14,000.00 | Call | 0.1000 | 20-un-14 | ES0613706H83 | 500,000 | Preciocierre | 138.6800 |15349.4200| 0.9730
Nikkei 225 14,500.00 | Call | 0.1000 | 20-jun-14 | ES0613706H91 | 500,000 | Preciocierre | 138.6800 |15349.4200| 0.6125
Nikkei 225 15,000.00 | Call | 0.1000 | 20-jun-14 | ES0613706109 | 500,000 | Preciocierre | 138.6800 |15349.4200| 0.2520
Nikkei 225 14,000.00 | Put | 0.1000 | 20-un-14 | ES0613706117 | 300,000 | Preciocierre | 138.6800 |15349.4200| 0.0000
Nikkei 225 14,500.00 | Put | 0.1000 | 20-un-14 | ES0613706125 | 300,000 | Preciocierre | 138.6800 |15349.4200| 0.0000
Nokia OYJ 3.06 Call | 05236 | 204un-14 | ES06137068L8 | 500000 | CrecioOficial |y 454, 5.7000 1.3823
de Apertura
Nokia OYJ 3.44 Call | 05236 | 20un-14 | ES06137068M6 | 500,000 | "recio Oficial 1.0000 57000 1.1833
de Apertura
Nokia OYJ 3.82 Call | 05236 | 204un-14 | ES06137068N4 | 500,000 | CrecioOficial |y 454, 57000 0.9844
de Apertura
Nokia OYJ 420 Call | 05236 | 204un-14 | ES0613706802 | 500,000 | CrecioOficial |y 454, 5.7000 0.7854
de Apertura
Nokia OYJ 458 Call | 05236 | 204un-14 | ES06137068P9 | 500,000 | Crecio Oficial |y 454, 5.7000 0.5864
de Apertura
Nokia OYJ 3.44 Put | 05236 | 20-un-14 | ES06137068Q7 | 400,000 | Precio Oficial 1.0000 5.7000 0.0000
de Apertura
Nokia OYJ 3.82 Put | 05236 | 20-un-14 | ES06137068R5 | 400,000 | FrecioOficial |y ha4, 5.7000 0.0000
de Apertura
Orange SA 7.00 Call | 05000 | 20un-14 | ES06137067Y3 | 500,000 | CrecioOficial |y 454, 12.1400 25700
de Apertura
Orange SA 8.00 Call | 0.5000 | 20un-14 | ES06137067Z0 | 500,000 | Crecio Oficial | 454, 12.1400 2.0700
de Apertura
Orange SA 9.00 call | 05000 | 204un-14 | ES06137068A1 | 500,000 | FrecioOficial |y 504 12.1400 1.5700
de Apertura
Orange SA 1000 | Call | 0.5000 | 20-jun-14 | ES06137068B9 | 500000 | "recioOficial |y 454, 12.1400 1.0700
de Apertura
Orange SA 11.00 | call | 0.5000 | 20-jun-14 | ES06137068C7 | 500000 | "recioOficial |y 454, 12.1400 05700
de Apertura
Orange SA 7.00 Put | 05000 | 20-jun-14 | ES06137068D5 | 400,000 Pgec"’ Oficial 1.0000 12.1400 0.0000
e Apertura
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I BBVA Banco de Financiacion, S.A.

Precio de - - [
Subyacente Strike Tipo | Ratio Fec. Vto. ISIN Emitido Referencia Tipo c_le Premq de | Liquidacion
Final cambio Ref. Final warrant
Orange SA 8.00 Put | 05000 | 20-un-14 | ES06137068E3 | 400,000 | FrecioOficial 1 g 504 12.1400 0.0000
de Apertura
Red Eléctrica 3600 | Call | 02500 | 20-un-14 | ES06137062K3 | 400,000 | Precio Medio 1.0000 65.4280 7.3570
Corporacion SA Ponderado
Red Eléctrica . Precio Medio
Corporacion SA 3800 | Call | 0.2500 | 204un-14 | ES06137062L1 | 400,000 | ~ o8 e 1.0000 65.4280 6.8570
Red Eléctrica 4000 | Call | 02500 | 20-un-14 | ES06137062M9 | 400,000 | Precio Medio 1.0000 65.4280 6.3570
Corporacion SA Ponderado
Red Eléctrica 4200 | Call | 02500 | 20-un-14 | ES06137062N7 | 400,000 | "recioMedio |y a4, 65.4280 5.8570
Corporacion SA Ponderado
Red Eléctrica - Precio Medio
Corporacion SA 4600 | Call | 0.2500 | 20{un-14 | ES0613706205 | 400,000 | "o-18 e 1.0000 65.4280 4.8570
Red Eléctrica 36.00 Put | 02500 | 20-un-14 | ES06137062P2 | 300,000 | "recio Medio 1.0000 65.4280 0.0000
Corporacion SA Ponderado
Red Eléctrica 40.00 Put | 02500 | 20-un-14 | ES06137062Q0 | 300,000 | "recio Medio 1.0000 65.4280 0.0000
Corporacion SA Ponderado
Repsol YPF SA 1521 | call | 02631 | 20-jun-14 | ES06137062R8 | 1,000,000 Prpegr']‘(’je'\r"aeddo'o 1.0000 19.5997 1.1549
Repsol YPF SA 16.16 | Call | 0.2631 | 20-jun-14 | ES06137062S6 | 1,000,000 Pfg:é e'\r"aeddo'o 1.0000 19.5997 0.9050
Repsol YPF SA 1711 | Call | 0.2631 | 20-jun-14 | ES06137062T4 | 1,000,000 Pfgr:?j:r"azdo'o 1.0000 19.5997 0.6550
Repsol YPF SA 1806 | Call | 02631 | 20-jun-14 | ES06137062U2 | 1,000,000 P?;%gfa%do'o 1.0000 19.5997 0.4051
Repsol YPF SA 19.01 | Call | 02631 | 20-jun-14 | ES06137062V0 | 1,000,000 Prpegrﬁ é\:'aeddo'o 1.0000 19.5997 0.1552
Repsol YPF SA 19.96 | Call | 0.2631 | 20-jun-14 | ES06137062W8 | 1,000,000 Pfgr:?ie'\r":dd;o 1.0000 19.5997 0.0000
Repsol YPF SA 2091 | Call | 02631 | 204un-14 | ES06137062X6 | 1,000,000 P?;%gfa%do'o 1.0000 19.5997 0.0000
Repsol YPF SA 15.21 Put | 02631 | 20-jun-14 | ES06137062Y4 | 750,000 Prpegr'f(’je'\:'aeddo'o 1.0000 19.5997 0.0000
Repsol YPF SA 16.16 Put | 02631 | 20-jun-14 | ES06137062Z1 | 750,000 Pfg:é e'\r"aeddo'o 1.0000 19.5997 0.0000
Repsol YPF SA 17.11 Put | 02631 | 20-un-14 | ES06137063A2 | 750,000 | "recio Medio 1.0000 19.5997 0.0000

Ponderado
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I BBVA Banco de Financiacion, S.A.

Precio de - - [
Subyacente Strike Tipo | Ratio Fec. Vto. ISIN Emitido Referencia Tipo c_le Premq de | Liquidacion
Final cambio Ref. Final warrant

Repsol YPF SA 18.06 Put | 02631 | 20-jun-14 | ES06137063B0 | 750,000 Pfgr:?je'\r"aeddo'o 1.0000 19.5997 0.0000

Sanofi SA 68.00 | Call | 01000 | 20-un-14 | ES0613706A31 | 500,000 | Precio Oficial | 544, 79.5400 1.1540
de Apertura

Sanofi SA 7400 | call | 01000 | 20-un-14 | ES0613706A49 | 500,000 | PrEcio Oficial |y 544, 79.5400 0.5540
de Apertura

Sanofi SA 8000 | Call | 01000 | 20-un-14 | ES0613706A56 | 500,000 | Precio Oficial |y 444, 79.5400 0.0000
de Apertura

sanofi SA 6600 | Put | 01000 | 20-un-14 | ES0613706A64 | 400,000 | FrecioOficial |y ha4, 79.5400 0.0000
de Apertura

Sanofi SA 78.00 Put | 01000 | 20-un-14 | ES0613706A72 | 400,000 | FrecioOficial 1 g 504 79.5400 0.0000
de Apertura

Siemens AG 7600 | Call | 01000 | 20-un-14 | ES0613706A80 | 500,000 | PreEcio Oficial |y 444, 99.5800 2.3580
de Apertura

Siemens AG 8000 | Call | 01000 | 20-un-14 | ES0613706A98 | 500,000 | Precio Oficial |y 444, 99.5800 1.9580
de Apertura

Siemens AG 8400 | Call | 01000 | 20-un-14 | ES0613706B06 | 500,000 | PreEcio Oficial | 544, 99.5800 1.5580
de Apertura

Siemens AG 88.00 | Call | 01000 | 20-un-14 | ES0613706B14 | 500,000 | PrEcio Oficial |y 544, 99.5800 1.1580
de Apertura

Siemens AG 9200 | Call | 01000 | 20-un-14 | ES0613706B22 | 500,000 | PrECio Oficial |y 444, 99.5800 0.7580
de Apertura

Siemens AG 80.00 | Put | 01000 | 20-un-14 | ES0613706B30 | 400,000 | FrecioOficial |y a4, 99.5800 0.0000
de Apertura

Siemens AG 84.00 Put | 01000 | 20-un-14 | ES0613706B48 | 400,000 | FrecioOficial 1 g 554 99.5800 0.0000
de Apertura

Societe Generale 3000 | Call | 02500 | 20-un-14 | ES0613706B71 | 500,000 | "recio Oficial 1.0000 41.8000 2.9500
de Apertura

Societe Generale 3200 | Call | 02500 | 20-un-14 | ES0613706B89 | 500,000 | FrecioOficial |y a4, 41.8000 2.4500
de Apertura

Societe Generale 3400 | Call | 0.2500 | 20-jun-14 | ES0613706B97 | 500,000 ngcl'fpg’rifr':' 1.0000 41.8000 1.9500

Societe Generale 3600 | Call | 0.2500 | 20-jun-14 | ES0613706C05 | 500,000 ngcfpg{[fr':' 1.0000 41.8000 1.4500

Societe Generale 3800 | Call | 02500 | 204un-14 | ES0613706C13 | 500,000 | "recio Oficial 1.0000 41.8000 0.9500

de Apertura
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I BBVA Banco de Financiacion, S.A.

Subyacente Strike Tipo | Ratio Fec. Vto. ISIN Emitido I?Perf:e?rr:%:cc'?a I;‘r?b?g E;?.clizoir?:l Li@:irciit;ité n
Societe Generale 40.00 | Call | 0.2500 | 20-jun-14 | ES0613706C21 | 500,000 PgZCX’pg{LCriaa' 1.0000 41.8000 0.4500
Societe Generale 30.00 | Put | 0.2500 | 20-jun-14 | ES0613706C39 | 400,000 Pgicxpgrﬁfri:' 1.0000 41.8000 0.0000
Societe Generale 3400 | Put | 02500 | 20-jun-14 | ES0613706C47 | 400,000 PgZdA"pg{Lcri;" 1.0000 41.8000 0.0000

Telefénica SA 8.00 Call | 02500 | 20-jun-14 | ES06137063W6 | 2,000,000 Pfg:ée'\r"azdgo 1.0000 12.8413 1.2103
Telefénica SA 8.50 Call | 0.2500 | 20-jun-14 | ES06137063X4 | 2,000,000 P?gf:?j;\fa%d(jo 1.0000 12.8413 1.0853
Telefénica SA 9.00 | Call | 02500 | 20-un-14 | ES06137063Y2 | 2,000,000 PrF,egri‘é é\faeddgo 1.0000 12.8413 0.9603
Telefénica SA 9.50 Call | 02500 | 20-jun-14 | ES06137063Z9 | 2,000,000 Pfg:ée'\r"azdgo 1.0000 12.8413 0.8353
Telefénica SA 10.00 | Call | 02500 | 20-jun-14 | ES06137064A0 | 2,000,000 Pfgr:?j:r"azd(jo 1.0000 12.8413 0.7103
Telefénica SA 1050 | Call | 02500 | 20-jun-14 | ES06137064B8 | 2,000,000 Prpegr:‘(’je'\:'aedd(jo 1.0000 12.8413 0.5853
Telefénica SA 11.00 | Call | 02500 | 20-jun-14 | ES06137064C6 | 2,000,000 Pfgr:‘é e'\r"aeddoio 1.0000 12.8413 0.4603
Telefénica SA 1150 | Call | 02500 | 20-jun-14 | ES06137064D4 | 2,000,000 Pfgr:?j:r"azd(jo 1.0000 12.8413 0.3353
Telefénica SA 1200 | Call | 02500 | 20-jun-14 | ES06137064E2 | 2,000,000 P?ggzya%dgo 1.0000 12.8413 0.2103
Telefénica SA 1250 | Call | 02500 | 20-jun-14 | ES06137064F9 | 2,000,000 PrF,egri‘é é\faeddgo 1.0000 12.8413 0.0853
Telefénica SA 13.00 | Call | 02500 | 20-jun-14 | ES06137064G7 | 2,000,000 Pfg:ée'\r"azdgo 1.0000 12.8413 0.0000
Telefénica SA 1350 | Call | 02500 | 20-jun-14 | ES06137064H5 | 2,000,000 P?gf:?j;\fa%d(jo 1.0000 12.8413 0.0000
Telefénica SA 1400 | Call | 02500 | 20-jun-14 | ES0613706413 | 2,000,000 Prpegr:‘(’je'\:'aedd;o 1.0000 12.8413 0.0000
Telefénica SA 1450 | Call | 02500 | 20-jun-14 | ES06137064J1 | 2,000,000 Pfg:é e'\r"aeddoio 1.0000 12.8413 0.0000
Telefénica SA 9.00 Put | 02500 | 20-un-14 | ES06137064K9 | 1,000,000 | "recio Medio 1.0000 12.8413 0.0000

Ponderado
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I BBVA Banco de Financiacion, S.A.

Precio de - . [
Subyacente Strike Tipo | Ratio Fec. Vto. ISIN Emitido Referencia Tipo c_le Premq de | Liquidacion
Final cambio Ref. Final warrant

Telefénica SA 9.50 Put | 02500 | 20-jun-14 | ES06137064L7 | 1,000,000 Pfgr:?j:r"azdo'o 1.0000 12.8413 0.0000

Telefénica SA 10.00 Put | 02500 | 20-jun-14 | ES06137064M5 | 1,000,000 Pfgf‘f(’je’\r"a%do'o 1.0000 12.8413 0.0000

Telefénica SA 10.50 Put | 02500 | 20-jun-14 | ES06137064N3 | 1,000,000 Pfgr:‘é e'\r"aeddo'o 1.0000 12.8413 0.0000

Telefénica SA 11.00 Put | 02500 | 20-jun-14 | ES0613706401 | 1,000,000 Pfg:ée'\r"azd;o 1.0000 12.8413 0.0000

Telefénica SA 11.50 Put | 0.2500 | 20-un-14 | ES06137064P8 | 1,000,000 P?grzzgfa%do'o 1.0000 12.8413 0.0000

Telefénica SA 12.00 Put | 02500 | 20-jun-14 | ES06137064Q6 | 1,000,000 Prpe:rﬁ e'\:'aeddo'o 1.0000 12.8413 0.0000

Telefénica SA 12,50 Put | 02500 | 20-jun-14 | ES06137064R4 | 1,000,000 PS;,L‘;Q"&Z"O"’ 1.0000 12.8413 0.0000

Total SA 3800 | Call | 02500 | 20-un-14 | ES0613706C70 | 500,000 | PreEcio Oficial |y 444, 53.4300 3.8575
de Apertura

Total SA 4000 | call | 02500 | 20-un-14 | Eso613706c88 | 500,000 | PreEcio Oficial |y 544, 53.4300 3.3575
de Apertura

Total SA 4200 | call | 02500 | 20-un-14 | ES0613706c96 | 500,000 | PrEcio Oficial |y 504, 53.4300 2.8575
de Apertura

Total SA 4400 | call | 02500 | 20-un-14 | ES0613706D04 | 500,000 | PrEcio Oficial |y 444, 53.4300 2.3575
de Apertura

Total SA 4600 | Call | 02500 | 20-un-14 | ES0613706D12 | 500,000 | FrecioOficial | g a4 53.4300 1.8575
de Apertura

Total SA 4800 | Call | 02500 | 20-un-14 | ES0613706D20 | 500,000 | PreEcio Oficial | 544, 53.4300 1.3575
de Apertura

Total SA 40.00 Put | 02500 | 20-un-14 | ES0613706D38 | 400,000 | FrecioOficial 1 g 504 53.4300 0.0000
de Apertura

Total SA 4400 | Put | 02500 | 20-un-14 | ES0613706D46 | 400,000 | FrecioOficial |y a4, 53.4300 0.0000
de Apertura

Xetra Dax 7500.00 | Call | 00010 | 20-jun-14 | ES0613706F51 | 750,000 ngcl'fpgrﬂfr':' 10000 | 9,995.5000 |  2.4955

Xetra Dax 8,000.00 | Call | 00010 | 20-jun-14 | ES0613706F69 | 750,000 szc/'fpg{[fr';" 1.0000 | 9,995.5000 |  1.9955

Xetra Dax 850000 | Call | 00010 | 20-un-14 | ES0613706F77 | 750,000 | FrecioOficial 1y noh | 99955000 |  1.4955

de Apertura
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I BBVA Banco de Financiacion, S.A.

Precio de - - [
Subyacente Strike Tipo | Ratio Fec. Vto. ISIN Emitido Referencia Tipo c_le Premq de | Liquidacion
Final cambio Ref. Final warrant

Xetra Dax 9,000.00 | Call | 00010 | 204un-14 | ES0613706F85 | 750,000 | FrecioOficial 1y noh | 99955000 | 09955
de Apertura

Xetra Dax 9,500.00 | Call | 0.0010 | 20-jun-14 | ES0613706F93 | 750,000 ngcl'fpgrﬂfr':' 1.0000 | 9,995.5000 | 0.4955

Xetra Dax 750000 | Put | 00010 | 20-jun-14 | ES0613706GO1 | 500,000 szcfpg{[fr':' 1.0000 | 9,995.5000 |  0.0000

Xetra Dax 800000 | Put | 00010 | 20-un-14 | ES0613706G19 | 500,000 | Frecio Oficial 1.0000 | 9,995.5000 |  0.0000
de Apertura

Xetra Dax 850000 | Put | 00010 | 204un-14 | ES0613706G27 | 500,000 | FrecioOficial |y 6500 | 99955000 |  0.0000
de Apertura

Zeltia SA 1.80 Call | 1.0000 | 204un-14 | ES06137064Y0 | 400,000 | FrecioMedio 1.0000 3.0562 1.2562
Ponderado

Zeltia SA 2.20 Call | 1.0000 | 204un-14 | ES06137064z7 | 400,000 | FrecioMedio 1.0000 3.0562 0.8562
Ponderado

Zeltia SA 2.60 Call | 1.0000 | 204un-14 | ES06137065A7 | 400,000 | FrecioMedio 1.0000 3.0562 0.4562
Ponderado

Zeltia SA 3.00 Call | 1.0000 | 20-un-14 | ES06137065B5 | 400,000 Prpegr'f(’je'\:'aeddo'o 1.0000 3.0562 0.0562

Zeltia SA 1.40 Put | 1.0000 | 20-un-14 | ES06137065C3 | 300,000 | "recioMedio |y a4, 3.0562 0.0000
Ponderado

Zeltia SA 1.80 Put | 1.0000 | 20-un-14 | ES06137065D1 | 300,000 | "recioMedio 1.0000 3.0562 0.0000
Ponderado

Zeltia SA 2.20 Put | 1.0000 | 20-un-14 | ESO6137065E9 | 300,000 P?grzzgfa%do'o 1.0000 3.0562 0.0000

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