IBBVA

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

Madrid, 20 de marzo de 2017

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 30 de septiembre de 2016)

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 23 de junio de 2016, les informamos del vencimiento de los
warrants emitidos por Banco Bilbao Vizcaya Argentaria, S.A.

Precio de ) . L .,
Subyacente Strike Tipo Ratio Fec. Vto. ISIN Emitido Referencia Tipo C.'e Premq de | Liquidacion
Final cambio Ref. Final warrant
Acciona SA 64.00 Call | 0.1000 | 17-mar-17 | ES0613213UL3 | 400,000 P;,%ﬂg e'\r/'aeddc')o 1.0000 72.6561 0.8656
Acciona SA 64.00 Put | 0.1000 | 17-mar-17 | ES0613213UM1 | 300,000 P;,i%'g e'\r"aeddc')o 1.0000 72.6561 0.0000
Acciona SA 66.00 Put | 01000 | 17-mar-17 | ES0613213UN9 | 300,000 | Precio Medio | 4 5544 72.6561 0.0000
Ponderado
Acerinox SA 13.00 Call | 0.5000 | 17-mar-17 | ES0613213UT6 | 400,000 P;icnlge'\rﬂ; dd(')o 1.0000 72.6561 29.8281
Acerinox SA 12.00 Put | 05000 | 17-mar-17 | ES0613213UU4 | 300,000 | Fre€cioMedio | 45, 72.6561 0.0000
Ponderado
Acs, Actividades de Precio Medio
Construccion y 24.00 call | 0.2500 | 17-mar-17 | ES0613213VB2 | 400,000 1.0000 30.8440 1.7110
. Ponderado
Servicios SA
Acs, Actividades de Precio Medio
Construccion y 24.00 Put | 0.2500 | 17-mar-17 | ES0613213VCO | 300,000 1.0000 30.8440 0.0000
- Ponderado
Servicios SA
Apple INC 130.00 | Call | 0.1000 | 17-mar-17 | ES0613214495 | 500,000 F:jrec'o Oficial | 4 5737 | 141.0000 1.0245
e Apertura
Apple INC 12000 | Put | 01000 | 17-mar-17 | ES0613214503 | 400,000 | FrecioOficial | n7a7 | 141 0000 0.0000
de Apertura
Axa SA 16.00 call | 0.2500 | 17-mar-17 | ES0613214578 | 500,000 | Frecio Oficial | 554 23.9350 1.9838
de Apertura
Axa SA 18.00 call | 0.2500 | 17-mar-17 | ES0613214586 | 500,000 | Frecio Oficial | 554 23.9350 1.4838
de Apertura
Axa SA 18.00 Put | 0.2500 | 17-mar-17 | ES0613214594 | 400,000 | recio Oficial | 455, 23.9350 0.0000
de Apertura
Axa SA 20.00 Put | 02500 | 17-mar-17 | ES0613214602 | 400,000 | PrecioOficial | 4 5564 23.9350 0.0000
de Apertura
Banco Bilbao Precio Medio
Vizcaya Argentaria 5.00 call | 0.5000 | 17-mar-17 | ES0613213VU2 | 2,000,000 1.0000 7.0978 1.0489
SA Ponderado
Banco Popular 1.200 call | 1.0000 | 17-mar-17 | ES0613213YY8 | 500,000 | PrecioMedio | 4 554 0.9316 0.0000
Espafiol SA Ponderado
Banco Popular 1.400 call | 1.0000 | 17-mar-17 | ES0613213Yz5 | 500,000 | PrecioMedio | 4 554 0.9316 0.0000
Espafiol SA Ponderado
Banco Popular 1.600 Call | 1.0000 | 17-mar-17 | ES0613213zA5 | 500,000 | FrecioMedio | 45, 0.9316 0.0000
Espafiol SA Ponderado
Banco Popular 1.800 | call | 1.0000 | 17-mar-17 | ES0613213zB3 | 500,000 | FrecioMedio | 450, 0.9316 0.0000
Espafiol SA Ponderado
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. ) . . Precio d? Tipo de Precio de | Liquidacién
Subyacente Strike Tipo Ratio Fec. Vto. ISIN Emitido Refsirne;ma cambio Ref. Final warrant
Banco Popular 1200 | Put | 1.0000 | 17-mar-17 | ES0613213zC1 | 400,000 | PrécioMedio |y 5500 | 09316 0.2684
Espafiol SA Ponderado
Bgrs‘;‘;rf opuar 1400 | Put | 10000 | 17-mar-17 | ES0613213zD9 | 400,000 | ecioMedio |y g0 | 09316 0.4684
ng;‘;; opuar 1.80 Put | 1.0000 | 17-mar17 | ES0613213ZE7 | 400,000 | FrectOMediol g o050 | 0.9316 0.8684
Deutsche Bank AG |  12.00 call | 0.2500 | 17-mar-17 | ES0613214818 | 500,000 F:;:i‘;gﬂf::' 1.0000 18.0250 1.5063
Deutsche Bank AG | 13.000 | Call | 0.2500 | 17-mar-17 | ES0613214826 | 500,000 F:jrgcAi‘F’)gILCri:' 1.0000 18.0250 1.2563
Deutsche Bank AG | 12.000 | Put | 0.2500 | 17-mar-17 | ES0613214834 | 400,000 F;rg‘i%gﬂfri:' 1.0000 18.0250 0.0000
Deutsche Telekom | 13 550 | call | 0.2500 | 17-mar-17 | ES0613214081 | 500,000 | Pre€i0 Oficial |y 5500 | 159900 0.7475
AG de Apertura
Deutsche Telekom | 14000 | Call | 02500 | 17-mar-17 | ES06132140C9 | 500,000 F:jrg‘i%gﬂfri:' 1.0000 | 15.9900 0.4975
Deutsche Telekom | 14000 | Put | 02500 | 17-mar-17 | ES06132140D7 | 400,000 F:;:i‘;g{f;:' 1.0000 | 15.9900 0.0000
EUR/CHF 1105 | Call | 10.0000 | 17-mar-17 | ES06132144C1 | 1,000,000 | Fixing BCE | 1.0698 | 1.0698 0.0000
EUR/CHF 1115 | Call | 10.0000 | 17-mar-17 | ES06132144D9 | 1,000,000 | Fixing BCE | 1.0698 | 1.0698 0.0000
EUR/CHF 1085 | Put | 10.0000 | 17-mar-17 | ES06132144E7 | 1,000,000 | Fixing BCE | 1.0698 | 1.0698 0.1421
EUR/GBP 0.865 | Call | 10.0000 | 17-mar-17 | ES06132144F4 | 1,000,000 | Fixing BCE | 0.8687 | 0.8687 0.0424
EUR/GBP 0.880 | Call | 10.0000 | 17-mar-17 | ES06132144G2 | 1,000,000 | Fixing BCE | 0.8687 | 0.8687 0.0000
EUR/GBP 0.895 | Call | 10.0000 | 17-mar-17 | ES06132144H0 | 1,000,000 | Fixing BCE | 0.8687 | 0.8687 0.0000
EUR/GBP 0.815 | Put | 10.0000 | 17-mar-17 | ES0613214418 | 1,000,000 | FixingBCE | 0.8687 | 0.8687 0.0000
EUR/GBP 0.840 | Put | 10.0000 | 17-mar-17 | ES06132144J6 | 1,000,000 | Fixing BCE | 0.8687 | 0.8687 0.0000
EUR/IPY 115000 | Call | 10.0000 | 17-mar-17 | ES06132144K4 | 1,000,000 | Fixing BCE | 121.4900 | 121.4900 | 0.5342
EUR/IPY 117.000 | Call | 10.0000 | 17-mar-17 | ES06132144L2 | 1,000,000 | Fixing BCE | 121.4900 | 121.4900 | 0.3696
EUR/IPY 119.000 | Call | 10.0000 | 17-mar-17 | ES06132144M0 | 1,000,000 | Fixing BCE | 121.4900 | 121.4900 | 0.2050
EUR/IPY 107.000 | Put | 10.0000 | 17-mar-17 | ES06132144N8 | 1,000,000 | Fixing BCE | 121.4900 | 121.4900 | 0.0000
EUR/IPY 109.000 | Put | 10.0000 | 17-mar-17 | ES0613214406 | 1,000,000 | Fixing BCE | 121.4900 | 121.4900 | 0.0000
EUR/IPY 111.000 | Put | 10.0000 | 17-mar-17 | ES06132144P3 | 1,000,000 | Fixing BCE | 121.4900 | 121.4900 | 0.0000
EUR/USD 1130 | Call | 10.0000 | 17-mar-17 | ES06132144Q1 | 1,000,000 | Fixing BCE | 1.0737 | 1.0737 0.0000
EUR/USD 1140 | Call | 10.0000 | 17-mar-17 | ES06132144R9 | 1,000,000 | Fixing BCE | 1.0737 | 1.0737 0.0000
EUR/USD 1150 | Call | 10.0000 | 17-mar-17 | ES06132144S7 | 1,000,000 | Fixing BCE | 1.0737 | 1.0737 0.0000
EUR/USD 1160 | Call | 10.0000 | 17-mar-17 | ES06132144T5 | 1,000,000 | Fixing BCE | 1.0737 | 1.0737 0.0000
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Precio de Tipo de Precio de | Liquidaciéon
Subyacente Strike Tipo Ratio Fec. Vto. ISIN Emitido Referencia PO . q
Final cambio Ref. Final warrant
EUR/USD 1.170 Call | 10.0000 | 17-mar-17 | ES06132144U3 | 1,000,000 | Fixing BCE | 1.0737 1.0737 0.0000
EUR/USD 1.180 Call | 10.0000 | 17-mar-17 | ES06132144V1 | 1,000,000 | Fixing BCE | 1.0737 1.0737 0.0000
EUR/USD 1.070 Put | 10.0000 | 17-mar-17 | ES06132144W9 | 1,000,000 | Fixing BCE | 1.0737 1.0737 0.0000
EUR/USD 1.080 Put | 10.0000 | 17-mar-17 | ES06132144X7 | 1,000,000 | Fixing BCE | 1.0737 1.0737 0.0587
EUR/USD 1.090 Put | 10.0000 | 17-mar-17 | ES06132144Y5 | 1,000,000 | Fixing BCE | 1.0737 1.0737 0.1518
EUR/USD 1.100 Put | 10.0000 | 17-mar-17 | ES0613214472 | 1,000,000 | Fixing BCE | 1.0737 1.0737 0.2449
Gamesa . .
S, Precio Medio
Corporacion 21.000 | Call | 0.2500 | 17-mar-17 | ES0613213XC6 | 400,000 | 'L°°0 B @ | 1.0000 21.6722 0.1681
Tecnolégica SA
Gamesa Precio Medio
Corporacion 22.000 | Call | 0.2500 | 17-mar-17 | ES0613213XD4 | 400,000 1.0000 21.6722 0.0000
. Ponderado
Tecnoldgica SA
Gamesa Precio Medio
Corporacion 23.000 | Call | 0.2500 | 17-mar-17 | ES0613213XE2 | 400,000 1.0000 21.6722 0.0000
. Ponderado
Tecnoldgica SA
Gamesa . .
2 Precio Medio
Corporacion 20.000 | Put | 0.2500 | 17-mar-17 | ES0613213XF9 | 300,000 1.0000 21.6722 0.0000
. Ponderado
Tecnoldgica SA
Gamesa Precio Medio
Corporacion 22000 | Put | 0.2500 | 17-mar-17 | ES0613213XG7 | 300,000 1.0000 21.6722 0.0820
. Ponderado
Tecnoldgica SA
Inditex SA 32860 | Call | 02511 | 17-mar-17 | ES0613213YE0 | 500,000 | FrécioMedio | 444, 31.8585 0.0000
Ponderado
Inditex SA 33.850 | Call | 02511 | 17-mar-17 | ES0613213YF7 | 500,000 | FrécioMedio | 44, 31.8585 0.0000
Ponderado
Indra Sistemas SA | 13.000 | Call | 0.2500 | 17-mar-17 | ES0613213YQ4 | 400,000 P;%ﬂge'\r"; dd(')o 1.0000 11.9338 0.0000
Indra Sistemas SA | 12.000 | Put | 0.2500 | 17-mar-17 | ES0613213YR2 | 300,000 P;,%f}'ge'\r"; ddc')o 1.0000 11.9338 0.0166
Koninklijke Philips Precio Oficial
Elctrones N 20000 | Call | 0.2500 | 17-mar-17 | ES06132141B9 | 500000 | "y S0 5 | 1.0000 29.1000 0.0250
Koninklijke Philips Precio Oficial
Eloctronics NV 28000 | Put | 0.2500 | 17-mar-17 | ES06132141C7 | 400,000 | "y S0 0 FF | 1.0000 29.1000 0.0000
Orange SA 13.000 | call | 0.2500 | 17-mar-17 | ES0613214004 | 500,000 | Frecio Oficial | 550 14.7250 0.4313
de Apertura
Orange SA 12.000 | Put | 0.2500 | 17-mar-17 | ES06132140P1 | 400,000 F:jrec'o oficial |4 5509 14.7250 0.0000
e Apertura
Siemens AG 11000 | call | 0.1000 | 17-mar-17 | ES0613214102 | 500,000 | Frecio Oficial | 5400 | 124.0500 1.4050
de Apertura
Siemens AG 102.00 | Put | 0.1000 | 17-mar-17 | ES06132141P9 | 400,000 ngi%g&cr':' 1.0000 | 124.0500 0.0000
Societe Generale 32.00 Call | 0.2500 | 17-mar-17 | ES06132141X3 | 500,000 Fggi%g{ff‘:' 1.0000 47.2350 3.8088
Societe Generale 30.00 Put | 0.2500 | 17-mar-17 | ES06132141Y1 | 400,000 Fg:i‘;g{ff‘:' 1.0000 47.2350 0.0000
Total SA 40.00 Put | 02500 | 17-mar-17 | ES06132142H4 | 400,000 | Precio Oficial | 4 5564 46.9200 0.0000
de Apertura
USD/MXN 20.500 | Call | 10.0000 | 17-mar-17 | ES06132145A2 | 1,000,000 | Fixing FED | 1.0737 19.4493 0.0000
USD/MXN 21.500 | Call | 10.0000 | 17-mar-17 | ES06132145B0 | 1,000,000 | Fixing FED | 1.0737 19.4493 0.0000
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Precio de Tipo de Precio de | Liquidaciéon
Subyacente Strike Tipo Ratio Fec. Vto. ISIN Emitido Referencia PO . q
Final cambio Ref. Final warrant
USD/MXN 18500 | Put | 10.0000 | 17-mar-17 | ES06132145C8 | 1,000,000 | Fixing FED | 1.0737 19.4493 0.0000
Xetra Dax 11,500.00 | Call | 0.0010 | 17-mar-17 | ES06132143K6 | 750,000 Fgg‘f&%g{fg' 1.0000 |12,039.2400 | 0.5392
Xetra Dax 11,000.00 | Put | 0.0010 | 17-mar-17 | ES06132143L4 | 500,000 | Pre¢0 Oficial |\ 4 000 |12,039.2400 | 0.0000

de Apertura

Luis Miguel Duran Rubio
Banco Bilbao Vizcaya Argentaria, S.A.
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