BBVA Banco de Financiacion, S.A.

Madrid, 24 de junio 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 17 de enero 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
BBVA Banco de Financiacion, S.A.

Precio de Precio de Liguidacion
Subyacente Strike Tipo Ratio Fec. Vto. ISIN Emitido Referencia Final Ref. Final wrt
Abertis Infraestructuras | 15 55 | ca | 02500 | 21-un-13 | ES0613704KR9 400,000 | Precio Medio 13.3295 0.2074
SA Ponderado
Acciona SA 56.00 | Call | 01000 | 21jun-13 | ES0613704ZD7 400,000 Precio Medio 42.5146 0.0000
Ponderado
Acciona SA 60.00 | call | 0.1000 21-un-13 | ES0613704ZE5 400,000 Precio Medio 425146 0.0000
Ponderado
Acciona SA 6400 | call | 0.1000 21-un-13 | ES0613704ZF2 400,000 Precio Medio 425146 0.0000
Ponderado
Acciona SA 5800 | Put | 01000 | 21-jun-13 | ES0613704ZGO 300000 | Frecio Medio 425146 1.5485
Ponderado
Acerinox SA 8.00 call | 0.5000 214un-13 | ES0613704ZM8 400,000 Precio Medio 7.0909 0.0000
Ponderado
Acerinox SA 8.50 call | 0.5000 21-un-13 | ES0613704ZN6 400,000 Precio Medio 7.0909 0.0000
Ponderado
Acerinox SA 9.50 Put | 05000 21-un-13 | ES0613704Z04 300,000 Precio Medio 7.0909 1.2046
Ponderado
Acs, Actividades de Precio Medio
Construccién y 18.00 Put | 02500 | 21-jun-13 | ES0613704ZV9 300,000 20.2204 0.0000
. Ponderado
Servicios SA
Acs, Actividades de Precio Medio
Construccion y 20.00 Put 0.2500 21-jun-13 | ES0613704ZW7 300,000 Ponderado 20.2204 0.0000
Servicios SA
Allianz SE 12000 | call | 0.1000 21un-13 | ES06137054E3 500,000 PreC'A"pSr?ucr':' d | 110.0000 0.0000
Allianz SE 10000 | Put | 01000 | 21-un-13 | ES06137054F0 400,000 PreC'A"pg{fr':' 4 | 110.0000 0.0000
Banco Popular Espafiol |, 75 Call | 0.2000 21-jun-13 | ES06137050W3 500,000 Precio Medio 25031 0.0000
SA Ponderado
Banco Popular Espafiol | 5 5, call | 0.2000 21-jun-13 | ES06137050X1 500,000 Precio Medio 25031 0.0000
SA Ponderado
Banco Popular Espafiol | 555 | ca | 02000 | 21-un-13 | ES06137050Y9 500000 | recio Medio 25031 0.0000
SA Ponderado
Banco Popular Espafiol | 75 Put | 02000 | 21-un-13 | ES06137050Z6 400,000 | Precio Medio 25031 0.0314
SA Ponderado
Banco Popular Espafiol | 5 Put | 02000 | 21-un-13 | ES06137051A7 400,000 | Precio Medio 25031 0.0814
SA Ponderado
Bayer AG 76.00 | call | 0.1000 21un-13 | ES06137055D2 500,000 PreC'A"pg{fr':' de | 817500 0.5750
Bayer AG 68.00 Put | 0.1000 21-jun-13 | ES06137055E0 400,000 Prec'Aopg{LCr':' de | 817500 0.0000
BNP Paribas SA 42.00 Put | 0.2500 21-un-13 | ES06137055M3 400,000 Prec'Aopg{LCr':' de | 417750 0.0563
E.ON AG 1400 | call | 0.2500 21-jun-13 | ES06137056M1 500,000 Pre"x’pgr{fr':' d | 157300 0.0000
E.ON AG 1500 | call | 0.2500 21jun-13 | ES06137056N9 500,000 Prec'AopSr{:fr':' de | 157300 0.0000




BBVA Banco de Financiacion, S.A.

Precio de Preciode | Liquidacion
Subyacente Strike Tipo Ratio Fec. Vto. ISIN Emitido Referencia Final Ref. Final wrt
E.ON AG 14.00 Put | 0.2500 21-jun-13 | ES0613705607 400,000 PrECiA(’pg{LCri:' d | 157300 0.3175
Enagas SA 1800 | Call | 0.2500 21-jun-13 | ES0613705351 400,000 Pgeggge'\:'a%‘]go 18.8864 0.2216
Enagas SA 16.00 Put | 0.2500 214un-13 | ES0613705369 300,000 PLe;ri]f’je'\r"a‘ij‘go 18.8864 0.0000
EUR/CHF 121 Call | 100000 | 21-un-13 | ES0613705F03 | 1,000,000 Fixing BCE 1.2257 0.1444
EUR/CHF 1.23 Call | 10.0000 | 214un-13 | ES0613705F11 | 1,000,000 Fixing BCE 1.2257 0.0000
EUR/CHF 1.19 Put | 10.0000 | 21-un-13 | ESO613705F29 | 1,000,000 Fixing BCE 1.2257 0.0000
EUR/GBP 0.81 Call | 100000 | 21-jun-13 | ES0613705F37 | 1,000,000 Fixing BCE 0.8533 0.4723
EUR/GBP 0.83 Call | 100000 | 21-jun-13 | ES0613705F45 | 1,000,000 Fixing BCE 0.8533 0.3317
EUR/GBP 0.84 Call | 100000 | 21-jun-13 | ES0613705F52 | 1,000,000 Fixing BCE 0.8533 0.2145
EUR/GBP 0.79 Put | 100000 | 21-un-13 | ESO613705F60 | 1,000,000 Fixing BCE 0.8533 0.0000
EUR/GBP 0.80 Put | 100000 | 21-un-13 | ESO613705F78 | 1,000,000 Fixing BCE 0.8533 0.0000
EUR/JPY 11550 | Call | 10.0000 | 21-jun-13 | ES0613705F86 | 1,000,000 Fixing BCE 128.6600 1.0229
EUR/JPY 11700 | Call | 10.0000 | 21-jun-13 | ES0613705F94 | 1,000,000 Fixing BCE 128.6600 0.9063
EUR/JPY 11950 | Call | 10.0000 | 21-un-13 | ES0613705G02 | 1,000,000 Fixing BCE 128.6600 0.7120
EUR/JPY 121.80 | Call | 10.0000 | 21-un-13 | ES0613705G10 | 1,000,000 Fixing BCE 128.6600 0.5332
EUR/JPY 10850 | Put | 10.0000 | 21-un-13 | ES0613705G28 | 1,000,000 Fixing BCE 128.6600 0.0000
EUR/IPY 11200 | Put | 10.0000 | 21-jun-13 | ES0613705G36 | 1,000,000 Fixing BCE 128.6600 0.0000
EUR/USD 1.33 Call | 100000 | 21-jun-13 | ES0613705G44 | 1,000,000 Fixing BCE 1.3180 0.0000
EUR/USD 1.35 Call | 100000 | 21-jun-13 | ES0613705G51 | 1,000,000 Fixing BCE 1.3180 0.0000
EUR/USD 1.36 Call | 100000 | 21-jun-13 | ES0613705G69 | 1,000,000 Fixing BCE 1.3180 0.0000
EUR/USD 1.36 Call | 100000 | 21-jun-13 | ES0613705G77 | 1,000,000 Fixing BCE 1.3180 0.0000
EUR/USD 1.38 Call | 100000 | 21-jun-13 | ES0613705G85 | 1,000,000 Fixing BCE 1.3180 0.0000
EUR/USD 1.38 Call | 100000 | 21-jun-13 | ES0613705G93 | 1,000,000 Fixing BCE 1.3180 0.0000
EUR/USD 1.26 Put | 10.0000 | 21-jun-13 | ES0613705HOL | 1,000,000 Fixing BCE 1.3180 0.0000
EUR/USD 1.27 Put | 10.0000 | 21-jun-13 | ES0613705H19 | 1,000,000 Fixing BCE 1.3180 0.0000
EUR/USD 1.30 Put | 10.0000 | 21-jun-13 | ES0613705H27 | 1,000,000 Fixing BCE 1.3180 0.0000
EUR/USD 131 Put | 100000 | 21-jun-13 | ES0613705H35 | 1,000,000 Fixing BCE 1.3180 0.0000
Ferrovial SA 1300 | call | 0.2500 21§un-13 | ES0613705518 400,000 Pgegrige'\r"a‘fj‘go 11.8074 0.0000
Ferrovial SA 11.00 Put | 02500 | 21-jun-13 | ES0613705526 300,000 Precio Medio 11.8074 0.0000

Ponderado




BBVA Banco de Financiacion, S.A.

Precio de Preciode | Liquidacion
Subyacente Strike Tipo Ratio Fec. Vto. ISIN Emitido Referencia Final Ref. Final wrt
Fomento de Precio Medio
Construcciones y 9.00 Call | 05000 | 21-un-13 | ES0613705435 400,000 7.2235 0.0000
Ponderado
Contratas SA
Fomento de Precio Medio
Construcciones y 1000 | call | 05000 | 21jun-13 | ES0613705443 400,000 A 7.2235 0.0000
Contratas SA
Fomento de Precio Medio
Construcciones y 8.50 Put 0.5000 21-jun-13 ES0613705450 300,000 7.2235 0.6383
Ponderado
Contratas SA
Gas Natural SDG SA 1400 | call | 0.2500 21-un-13 | ES0613705641 500,000 Plr,eocr']ze'\r"a%do'o 15.4324 0.3581
Gas Natural SDG SA 1500 | call | 0.2500 21-jun-13 | ES0613705658 500,000 P{focr']ge'\r"a%‘i')'o 15.4324 0.1081
Gas Natural SDG SA 13.00 Put | 0.2500 21-jun-13 | ES0613705666 400,000 PLeocr'fée'\r"a%‘i')'o 15.4324 0.0000
Gas Natural SDG SA 14.00 Put | 0.2500 214un-13 | ES0613705674 400,000 Pgegrzge'\r"a‘fj‘go 15.4324 0.0000
Inditex SA 11000 | call | 0.1000 21§un-13 | ES0613705864 500,000 Precio Medio 93.3178 0.0000
Ponderado
Inditex SA 11500 | call | 0.1000 21§un-13 | ES0613705872 500,000 Precio Medio 93.3178 0.0000
Ponderado
Inditex SA 12000 | call | 0.1000 21-un-13 | ES0613705880 500,000 Precio Medio 93.3178 0.0000
Ponderado
Inditex SA 10500 | Put | 0.1000 21-jun-13 | ES0613705898 400,000 Precio Medio 93.3178 1.1682
Ponderado
Inditex SA 11000 | Put | 01000 | 21-un-13 | ES06137050A9 400,000 | Precio Medio 93.3178 1.6682
Ponderado
Indra Sistemas SA 11.00 | call | 0.2500 214§un-13 | ES06137050M4 400,000 Pgegrzge'\r"a‘fj‘go 10.1941 0.0000
Indra Sistemas SA 1200 | call | 0.2500 21-jun-13 | ES06137050N2 400,000 PLe(fr']‘;e'\r"aed‘:;o 10.1941 0.0000
Indra Sistemas SA 9.50 Put | 0.2500 21-jun-13 | ES0613705000 300,000 P;,e:r:‘;e'\r"a%‘go 10.1941 0.0000
Indra Sistemas SA 10.00 Put | 0.2500 21-jun-13 | ES06137050P7 300,000 Precio Medio 10.1941 0.0000
Ponderado
Koninklijke Philips 2000 | Put | 02500 | 21jun-13 | ES06137057M9 a00000 | PrecioOficialde | ) 55, 0.0000
Electronics NV Apertura
Nokia OYJ 3.40 call | 0.5000 21-jun-13 | ES06137057CO 500,000 Pre"x’pgr{fr':' de 2.8840 0.0000
Nokia OY?J 3.80 call | 0.5000 214un-13 | ES06137057D8 500,000 PreC'A"pSr?ucr':' de 2.8840 0.0000
Nokia OYJ 2.80 Put | 05000 | 21-jun-13 | ES06137057E6 400,000 PreC'A"pSr{LCr':' de 2.8840 0.0000
Sanofi SA 7800 | call | 0.1000 21un-13 | ES06137057S6 500,000 PreC'A"pg{'ucr':' de | 750000 0.0000
Sanofi SA 68.00 Put | 0.1000 21-jun-13 | ES06137057T4 400,000 Prec'Aopg{LCr':' de | 780000 0.0000
Siemens AG 80.00 Put | 0.1000 21-jun-13 | ES06137057Z1 400,000 Pre"xpg'ucr':' de | 781800 0.1820
Societe Generale 3200 | call | 02500 21-jun-13 | ES06137058H7 500,000 Pre"x’pgr{fr':' de | 573700 0.0000
Societe Generale 3400 | call | 02500 21§un-13 | ES0613705815 500,000 PreC'A"pSr?ucr':' de | 973700 0.0000
Societe Generale 28.00 Put | 0.2500 21un-13 | ES06137058J3 400,000 PreC'A"pSr{LCr':' de | 973700 0.1575
Telefénica SA 9.50 call | 0.2500 21un-13 | ES06137052X7 | 2,000,000 P;,e:r:‘;e'\r"a%‘go 9.8445 0.0861




BBVA Banco de Financiacion, S.A.

Precio de Preciode | Liquidacion
Subyacente Strike Tipo Ratio Fec. Vto. ISIN Emitido Referencia Final Ref. Final wrt
Telefénica SA 1000 | call | 0.2500 21-un-13 | ES06137052Y5 | 2,000,000 Precio Medio 9.8445 0.0000
Ponderado
Total SA 3600 | call | 0.2500 21-jun-13 | ES06137058R6 500,000 Pre"x’pgr{fr':' de | 37,0000 0.2500
Total SA 3800 | call | 02500 214un-13 | ES0613705854 500,000 Prec'AopSr{:fr':' de | 370000 0.0000
Total SA 42.00 Put | 0.2500 214§un-13 | ES06137058T2 400,000 Precfpgihcr':' de | 370000 1.2500
USD/MXN 1295 | Call | 100000 | 21-jun-13 | ES0613705H43 | 1,000,000 Fixing FED 12.8695 0.0000
USD/MXN 1370 | Call | 100000 | 21-un-13 | ES0613705H50 | 1,000,000 Fixing FED 12.8695 0.0000
USD/MXN 12.40 Put | 100000 | 21-jun-13 | ES0613705H68 | 1,000,000 Fixing FED 12.8695 0.0000
Zeltia SA 1.00 call | 1.0000 21-jun-13 | ES06137053V9 400,000 Precio Medio 1.7216 0.7216
Ponderado
Zeltia SA 1.20 call | 1.0000 21un-13 | ES06137053W7 400,000 Precio Medio 1.7216 05216
Ponderado
Zeltia SA 1.20 Put | 1.0000 214§un-13 | ES06137053X5 300,000 Precio Medio 1.7216 0.0000
Ponderado

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




