I BBVA Banco de Financiacion, S.A.

Madrid, 23 de diciembre de 2013

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.

. . . Fecha L. Precio de Tipo de Preciode | Liquidacion
Subyacente Strike Tipo Ratio Vto. ISIN Emitido Referencia Final | cambio Ref. Final warrant
Acciona SA 6000 | Call | 02500 | 20-dic-13 | ES0613705JCO | 400,000 Plr:,egr']‘ée'\r"a%do'o 1.0000 39.3181 0.0000
Acciona SA 6400 | Call | 02500 | 20-dic-13 | ES0613705JD8 | 400,000 P?gf}g;\r"aeddgo 1.0000 39.3181 0.0000
Acciona SA 5600 | Put | 02500 | 20-dic-13 | ES0613705JE6 | 300,000 Pfgf‘}%g’ﬁ%‘g" 1.0000 39.3181 4.1705
Acs, Actividades de Precio Medio
Construccién y 2300 | call | 02500 | 20-dic-13 | ES0613705JU2 | 400,000 1.0000 23.8677 0.2169
. Ponderado
Servicios SA
Acs, Actividades de Precio Medio
Construccion y 2400 | call | 02500 | 20-dic-13 | ES06137050V0 | 400,000 1.0000 23.8677 0.0000
e Ponderado
Servicios SA
Acs, Actividades de Precio Medio
Construccion y 2200 | Put | 02500 | 20-dic-13 | ES0613705JW8 | 300,000 1.0000 23.8677 0.0000
e Ponderado
Servicios SA
Arcelormittal SA 950 | call | 05000 | 20-dic-13 | ES0613705SS7 | 500,000 Prec'AOpSr‘::fr';' de |4 0000 12.2450 13725
Arcelormittal SA 1050 | Put | 05000 | 20-dic-13 | ES0613705ST5 | 400,000 Precfpgr{:frﬁ' de | 10000 12.2450 0.0000
Axa SA 1500 | Put | 02500 | 20-dic-13 | ES0613705TC9 | 400,000 Precfpgr‘;'ucrf' de |4 0000 19.4350 0.0000
Banco Popular 250 | call | 02000 | 20-dic-13 | ES06137050T4 | 500000 | CrecioMedio | 444, 43613 0.3723
Espafiol SA Ponderado
Bankinter SA 280 | call | 05000 | 20-dic-13 | ES0613705KH7 | 400,000 P?gr']‘é e'\r"a%do'o 1.0000 4.9473 1.0737
Bankinter SA 320 | call | 05000 | 20-dic-13 | ES0613705KI5 | 400,000 P?gf}g;\r"aeddgo 1.0000 4.9473 0.8737
Bayer AG 8400 | Call | 01000 | 20-dic-13 | ES0613705TM8 | 500,000 Prec'A"pSr‘:LCr';' de |4 0000 99.3400 15340
Bayer AG 88.00 | Call | 01000 | 20-dic-13 | ES0613705TN6 | 500,000 Precfpgr‘;:fr'aa' de |4 0000 99.3400 1.1340
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Bayer AG 84.00 | Put | 0.000 | 20-dic-13 | ES0613705TO4 | 400,000 PreCX’pgr{LcrE' | 10000 99.3400 0.0000
Cesta Siemens-Osram | 92.00 | Call | 01000 | 20-dic-13 | ES0613705WJ8 | 500,000 Prec;f’pgr‘lcri;' de | 10000 | 1018405 0.9840
Enagas SA 21.00 | call | 02500 | 20-dic-13 | ES0613705LR4 | 400,000 P?{% e'\r"a%dgo 1.0000 18.2875 0.0000
Enagas SA 2000 | Put | 02500 | 20-dic-13 | ES0613705LS2 | 300,000 P?gri]‘ée'\r"aeddgo 1.0000 18.2875 0.4281
EUR/CHF 1239 | Call | 10.0000 | 20-dic-13 | ES0613705YV9 | 1,000,000 | Fixing BCE 1.2263 1.2263 0.0000
EUR/CHF 1260 | Call | 10.0000 | 20-dic-13 | ES0613705YW7 | 1,000,000 | Fixing BCE 1.2263 1.2263 0.0000
EUR/CHF 1210 | Put | 10.0000 | 20-dic-13 | ES0613705YX5 | 1,000,000 | Fixing BCE 1.2263 1.2263 0.0000
EUR/GBP 0850 | Call | 10.0000 | 20-dic-13 | ES0613705YY3 | 1,000,000 | Fixing BCE 0.8348 0.8348 0.0000
EUR/GBP 0865 | Call | 10.0000 | 20-dic-13 | ES0613705YZ0 | 1,000,000 | Fixing BCE 0.8348 0.8348 0.0000
EUR/GBP 0880 | Call | 10.0000 | 20-dic-13 | ES0613705ZA0 | 1,000,000 | Fixing BCE 0.8348 0.8348 0.0000
EUR/GBP 0810 | Put | 10.0000 | 20-dic-13 | ES0613705ZB8 | 1,000,000 | Fixing BCE 0.8348 0.8348 0.0000
EUR/GBP 0835 | Put | 10.0000 | 20-dic-13 | ES0613705ZC6 | 1,000,000 | Fixing BCE 0.8348 0.8348 0.0024
EUR/JPY 131150 | Call | 10.0000 | 20-dic-13 | ES0613705ZD4 | 1,000,000 | Fixing BCE | 142.6600 | 142.6600 0.8068
EUR/JPY 135.000 | Call | 10.0000 | 20-dic-13 | ES0613705ZE2 | 1,000,000 | Fixing BCE | 142.6600 | 142.6600 0.5369
EUR/JPY 138.800 | Call | 10.0000 | 20-dic-13 | ES0613705ZF9 | 1,000,000 | Fixing BCE | 142.6600 | 142.6600 0.2706
EUR/JPY 141.000 | Call | 10.0000 | 20-dic-13 | ES0613705ZG7 | 1,000,000 | Fixing BCE | 142.6600 | 142.6600 0.1164
EUR/JPY 124500 | Put | 10.0000 | 20-dic-13 | ES0613705ZH5 | 1,000,000 | Fixing BCE | 142.6600 | 142.6600 0.0000
EUR/JPY 128150 | Put | 10.0000 | 20-dic-13 | ES0613705ZI3 | 1,000,000 | Fixing BCE | 142.6600 | 142.6600 0.0000
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. . - Fecha . Precio de Tipo de Preciode | Liquidacion
Subyacente Strike Tipo Ratio Vto. ISIN Emitido Referencia Final | cambio Ref. Final warrant
EUR/USD 1296 | Call | 100000 | 20-dic-13 | ES0613705ZJ1 | 1,000,000 | Fixing BCE 1.3655 1.3655 05090
EUR/USD 1305 | Call | 10.0000 | 20-dic-13 | ES0613705ZK9 | 1,000,000 | Fixing BCE 1.3655 1.3655 0.4431
EUR/USD 1315 | Call | 10.0000 | 20-dic-13 | ES0613705ZL7 | 1,000,000 | Fixing BCE 1.3655 1.3655 0.3698
EUR/USD 1323 | Call | 100000 | 20-dic-13 | ES0613705ZM5 | 1,000,000 | Fixing BCE 1.3655 1.3655 03112
EUR/USD 1350 | Call | 10.0000 | 20-dic-13 | ES0613705ZN3 | 1,000,000 | Fixing BCE 1.3655 1.3655 0.1135
EUR/USD 1370 | Call | 10.0000 | 20-dic-13 | ES0613705Z01 | 1,000,000 | Fixing BCE 1.3655 1.3655 0.0000
EUR/USD 1240 | Put | 100000 | 20-dic-13 | ES0613705ZP8 | 1,000,000 | Fixing BCE 1.3655 1.3655 0.0000
EUR/USD 1260 | Put | 100000 | 20-dic-13 | ES0613705ZQ6 | 1,000,000 | Fixing BCE 1.3655 1.3655 0.0000
EUR/USD 1275 | Put | 10.0000 | 20-dic-13 | ES0613705ZR4 | 1,000,000 | Fixing BCE 1.3655 1.3655 0.0000
EUR/USD 1285 | Put | 10.0000 | 20-dic-13 | ES0613705ZS2 | 1,000,000 | Fixing BCE 1.3655 1.3655 0.0000
Ferrovial SA 1450 | call | 02500 | 20-dic-13 | ES0613705MI1 | 400,000 P?gf}g;\r":ddgo 1.0000 13.6963 0.0000
Ferrovial SA 1550 | call | 02500 | 20-dic-13 | ES0613705MJ9 | 400,000 Pgegr']f’jgr/':ddo'o 1.0000 13.6963 0.0000
Ferrovial SA 1350 | Put | 02500 | 20-dic-13 | ES0613705MK7 | 300,000 Pfgr']z e'\r/'aeddo'o 1.0000 13.6963 0.0000
Fomento de Precio Medio
Construcciones y 8.00 Put | 05000 | 20-dic-13 | ES0613705LZ7 | 300,000 o oo 1.0000 15.3685 0.0000
Contratas SA
Gamesa Corporacion | 50 | oo | 05000 | 20-dic-13 | ES0613705MV4 | 400,000 | Frecio Medio 1.0000 7.4587 2.2294
Tecnoldgica SA Ponderado
Gamesa Corporacion | 5 4 | co | 05000 | 20-dic-13 | ES0613705MwW2 | 400,000 | Frecio Medio 1.0000 7.4587 2.0294
Tecnoldgica SA Ponderado
Gamesa Corporacion | 55 | by | 05000 | 20-dic-13 | ES0613705Mx0 | 300000 | FrecioMedio i 504, 7.4587 0.0000
Tecnoldgica SA ' ' ' Ponderado ' ' '
Gas Natural SDG SA | 1600 | Put | 02500 | 20-dic-13 | ES0613705NG3 | 400,000 P?gf‘}g;\r":ddo'o 1.0000 18.0827 0.0000



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.

Ponderado

Gas Natural SDGSA | 17.00 | Put | 02500 | 20-dic-13 | ESO613705NH1 | 400,000 P?gf}g;\r":ddgo 1.0000 18.0827 0.0000
Iberdrola SA 460 | Put | 05000 | 20-dic-13 | ES0613705NRO | 750,000 Pfgf}g;\r"ﬁ%“(jo 1.0000 45307 0.0346
Indra Sistemas SA | 1000 | Put | 02500 | 20-dic-13 | ES06137050M9 | 300,000 P'r,egri]‘é e'\r"aedd;" 1.0000 11.9998 0.0000
Koninklijke Philips | 19 05 | ca) | 02500 | 20-dic-13 | ES0613705vQ5 | 500,000 | Precio Oficialde |y 444, 26.2000 1.8000
Electronics NV Apertura
Koninklijke Philips |51 0y | pye | 02500 | 20-dic-13 | ES0613705VR3 | 400000 | Precio Oficialde |y o4y, 26.2000 0.0000
Electronics NV Apertura
Repsol YPF SA 21.00 | Call | 02500 | 20-dic-13 | ES0613705PP9 | 1,000,000 P;egrif(’j e'\r/'aedd;o 1.0000 18,5174 0.0000
Repsol YPF SA 2200 | Call | 02500 | 20-dic-13 | ES0613705PQ7 | 1,000,000 Pgegri]‘;e'\r"aeddgo 1.0000 18.5174 0.0000
Repsol YPF SA 1800 | Put | 02500 | 20-dic-13 | ESO613705PR5 | 750,000 P?gf}g;\r":ddgo 1.0000 18.5174 0.0000
Repsol YPF SA 1900 | Put | 02500 | 20-dic-13 | ES0613705PS3 | 750,000 P;egri]‘(’jgr":ddgo 1.0000 18,5174 0.1207
Sanofi SA 86.00 | Call | 01000 | 20-dic-13 | ESO613705WB5 | 500,000 PreCiAopgr{LCri;' de 10000 75.1900 0.0000
Sanofi SA 9200 | Call | 0000 | 20-dic-13 | ES0613705WC3 | 500,000 Precj:pgrﬂfri:' de | 10000 75.1900 0.0000
Sanofi SA 86.00 | Put | 01000 | 20-dic-13 | ES0613705WD1 | 400,000 Precfpg‘:fg" de 110000 75.1900 1.0810
USD/MXN 12.350 | Call | 10.0000 | 20-dic-13 | ES0613705ZTO | 1,000,000 | FixingFED | 12.9937 | 12.9937 0.3628
USD/MXN 12.800 | Call | 10.0000 | 20-dic-13 | ES0613705ZU8 | 1,000,000 | Fixing FED | 12.9937 | 12.9937 0.1092
USD/MXN 12.040 | Put | 10.0000 | 20-dic-13 | ES0613705ZV6 | 1,000,000 | Fixing FED | 12.9937 | 12.9937 0.0000
Xetra Dax 9,500.00 | Call | 00010 | 20-dic-13 | ES0613705YLO | 750,000 Prec;f’pgr‘lcri;' de | 10000 | 9,371.0800 | 0.0000
Xetra Dax 8,500.00 | Put | 00010 | 20-dic-13 | ES0613705YM8 | 500,000 Precfpgrﬂjcri;" | 10000 | 9371.0800 | 0.0000
Zeltia SA 1.50 Put | 10000 | 20-dic-13 | ES0613705RV3 | 300,000 | FrecioMedio |y g5 2.4168 0.0000
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Luis Miguel Duran Rubio
BBVA Banco de Financiacion, S.A.
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