Madrid, 23 de junio de 2010

Ref.: RECTIFICACION VENCIMIENTO DE WARRANTS EMITIDOS POR BBVA BANCO DE
FINANCIACION, S.A.
(Condiciones Finales de Warrants registradas en la C.N.M.V. con fecha 14 de diciembre de 2009)

Estimados Sres.:

Por la presente, les informamos de la rectificacion del vencimiento de warrants emitidos por BBVA Banco de
Financiacion, S.A.

Este comunicado rectifica al efectuado como Hecho Relevante el 22 de junio.

. . . . Precio de Precio de Liquidacion
Subyacente Strike Tipo Ratio Fec. Vto. I1SIN Emitido Referencia Final Ref. Final wrt
Precio Medio
IBEX 35 13500.00 Call 0.0010 18-jun-10 ES0613702L32 2,000,000 Publicado Soc Bolsas 9,909.70 0.0000
Precio Medio
IBEX 35 12500.00 Put 0.0010 18-jun-10 ES0613702L40 1,000,000 Publicado Soc Bolsas 9,909.70 2.5903
Precio Medio
INDITEX 44.00 Call 0.2000 18-jun-10 ES0613702C66 500,000 Ponderado 48.8555 0.9711
Precio Medio
INDITEX 42.00 Put 0.2000 18-jun-10 ES0613702C74 300,000 Ponderado 48.8555 0.0000
Precio Medio
TELEFONICA 21.00 Call 0.5000 18-jun-10 ES0613702G05 2,000,000 Ponderado 16.2038 0.0000
Precio Medio
TELEFONICA 19.00 Put 0.5000 18-jun-10 ES0613702G13 1,000,000 Ponderado 16.2038 1.3981
EUR-CHF 1.5030 Call 10.0000 18-jun-10 ES0613702M49 1,000,000 Fixing BCE 1.3745 0.0000
EUR-CHF 1.5400 Call 10.0000 18-jun-10 ES0613702M56 1,000,000 Fixing BCE 1.3745 0.0000
EUR-CHF 1.4600 Put 10.0000 18-jun-10 ES0613702M64 1,000,000 Fixing BCE 1.3745 0.6220
EUR-GBP 0.9040 Call 10.0000 18-jun-10 ES0613702M72 1,000,000 Fixing BCE 0.8357 0.0000
EUR-GBP 0.9580 Call 10.0000 18-jun-10 ES0613702M80 1,000,000 Fixing BCE 0.8357 0.0000
EUR-GBP 0.9970 Call 10.0000 18-jun-10 ES0613702M98 1,000,000 Fixing BCE 0.8357 0.0000
EUR-GBP 0.8350 Put 10.0000 18-jun-10 ES0613702N06 1,000,000 Fixing BCE 0.8357 0.0000
EUR-GBP 0.8630 Put 10.0000 18-jun-10 ES0613702N14 1,000,000 Fixing BCE 0.8357 0.3267
EUR-JPY 129.6000 Call 10.0000 18-jun-10 ES0613702N22 1,000,000 Fixing BCE 112.1200 0.0000
EUR-JPY 140.5000 Call 10.0000 18-jun-10 ES0613702N30 1,000,000 Fixing BCE 112.1200 0.0000
EUR-JPY 120.0000 Put 10.0000 18-jun-10 ES0613702N48 1,000,000 Fixing BCE 112.1200 0.7028
EUR-USD 1.5150 Call 10.0000 18-jun-10 ES0613702N55 1,000,000 Fixing BCE 1.2372 0.0000
EUR-USD 1.5930 Call 10.0000 18-jun-10 ES0613702N63 1,000,000 Fixing BCE 1.2372 0.0000
EUR-USD 1.6450 Call 10.0000 18-jun-10 ES0613702N71 1,000,000 Fixing BCE 1.2372 0.0000
EUR-USD 1.3800 Put 10.0000 18-jun-10 ES0613702N89 1,000,000 Fixing BCE 1.2372 1.1542
EUR-USD 1.4350 Put 10.0000 18-jun-10 ES0613702N97 1,000,000 Fixing BCE 1.2372 1.5988
USD-MXN 13.1000 Call 10.0000 18-jun-10 ES0613702005 1,000,000 Fixing FED 12.5878 0.0000
USD-MXN 14.6000 Call 10.0000 18-jun-10 ES0613702013 1,000,000 Fixing FED 12.5878 0.0000
USD-MXN 12.2000 Put 10.0000 18-jun-10 ES0613702021 1,000,000 Fixing FED 12.5878 0.0000
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