IBBVA

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

Madrid, 20 de junio de 2016

Ref.: VENCIMIENTO DE WARRANTS EMITIDOS POR BANCO BILABAO VIZCAYA ARGENTARIAS.A.
(Condiciones Finales de Warrants registradas en la C.N.M.V. con fecha 08 de marzo 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 16 de junio de 2015, les informamos del vencimiento de los
warrants emitidos por Banco Bilbao Vizcaya Argentaria, S.A.

Precio de . . N L.
. . . . - | Tipo de [ Precio de | Liquidacion
Subyacente Strike | Tipo | Ratio | Fec. Vto. ISIN Emitido Refltzeiz]earl‘lua cambio | Ref. Final warrant
Abertis . Precio Medio
nfraestructuras SA | 1143 | Call | 02625 | 17-jun-16 | ES06132131U0 400,000 | oot 0 | 10000 | 127979 0.3591
Abertis . Precio Medio
nfraestrueturas Sa | 1238 | Put | 02625 | 17-jun-16 | ES06132131V8 300,000 | oon e | 10000 | 127979 0.0000
Acerinox SA 12.00 | Call | 0.5000 | 17-jun-16 | ES06132132N3 400,000 P,gggg’eﬁgdf 1.0000 | 9.8390 0.0000
Acs, Actividades de Precio Medio
Construccion y 21.00 | call | 0.2500 | 17-jun-16 | ES06132132V6 400,000 | oot 0 | 1.0000 | 26.6036 1.4009
Servicios SA
Acs, Actividades de Precio Medio
Construccion y 22.00 | call | 0.2500 | 17-jun-16 | ES06132132W4 400,000 | Lo0 e | 1.0000 | 26.6036 1.1509
Servicios SA
Acs, Actividades de Precio Medio
Construccion y 23.00 | call | 0.2500 | 17-jun-16 | ES06132132X2 400,000 1.0000 | 26.6036 0.9009
e Ponderado
Servicios SA
Acs, Actividades de Precio Medio
Construccion y 19.00 | Put | 0.2500 | 17-jun-16 | ES06132132Y0 300,000 1.0000 | 26.6036 0.0000
L Ponderado
Servicios SA
Acs, Actividades de Precio Medio
Construccion y 21.00 | Put | 0.2500 | 17-jun-16 | ES0613213277 300,000 1.0000 | 26.6036 0.0000
L Ponderado
Servicios SA
Allianz SE 120.00 | Put | 0.1000 | 17-jun-16 | ES0613213L18 400,000 | PrecioOficial | 4 5504 | 1305000 0.0000
de Apertura
Allianz SE 130.00 | Put | 0.1000 | 17-jun-16 | ES0613213L26 400,000 | FrecoOficiall 5000 1 1305000 | 0.0000
de Apertura
Apple INC 90.00 | call | 0.1000 | 17-jun-16 | ES0613213M58 500,000 | Precio Oficial | 4 155, | 96 6200 0.5882
de Apertura
Apple INC 100.00 | Call | 0.1000 | 17-jun-16 | ES0613213M66 500,000 Fgee‘/’;g eorL'fr':' 1.1254 | 96.6200 0.0000
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IBBVA

Precio de - . - L.
Subyacente Strike | Tipo | Ratio | Fec.Vto. ISIN Emitido Referencia Tipo d.e Premo_ de | Liquidacion
Final cambio | Ref. Final warrant
Apple INC 90.00 | Put | 0.1000 | 17-jun-16 | ES0613213M74 400,000 FJeC'O oficial | 1 1954 | 96.6200 0.0000
e Apertura
Apple INC 100.00 | Put | 0.1000 | 17-jun-16 | ES0613213M82 400,000 Zrec'o Oficial | 1 1954 | 96.6200 0.3003
e Apertura
Axa SA 20.00 | Put | 0.2500 | 17-jun-16 | ES0613213N99 400,000 | PrecioOficial | 4 550 | 19 6550 0.0862
de Apertura
Banco Bilbao Precio Medio
Vizcaya Argentaria 5.50 Call | 0.5000 | 17-jun-16 | ES06132133W2 | 2,000,000 Ponderad 1.0000 5.3803 0.0000
SA nderado
Banco Bilbao Precio Medio
Vizcaya Argentaria 5.75 Call | 0.5000 | 17-jun-16 | ES06132133X0 2,000,000 1.0000 5.3803 0.0000
SA Ponderado
Banco Bilbao Precio Medio
Vizcaya Argentaria 6.00 Call | 0.5000 | 17-jun-16 | ES06132133Y8 2,000,000 1.0000 5.3803 0.0000
SA Ponderado
Banco Bilbao Precio Medio
Vizcaya Argentaria 6.25 Call | 0.5000 | 17-jun-16 | ES06132133Z5 2,000,000 Pond 1.0000 5.3803 0.0000
SA nderado
Banco Bilbao Precio Medio
Vizcaya Argentaria 6.50 Call | 0.5000 | 17-jun-16 | ES06132134A6 | 2,000,000 1.0000 5.3803 0.0000
SA Ponderado
Banco Bilbao Precio Medio
Vizcaya Argentaria 7.00 Call | 0.5000 | 17-jun-16 | ES06132134B4 2,000,000 1.0000 5.3803 0.0000
SA Ponderado
Banco Bilbao Precio Medio
Vizcaya Argentaria 5.50 Put | 0.5000 | 17-jun-16 | ES06132134C2 1,000,000 Pond 1.0000 5.3803 0.0599
SA nderado
Banco Bilbao Precio Medio
Vizcaya Argentaria 6.00 Put | 0.5000 | 17-jun-16 | ES06132134D0 1,000,000 Ponderad 1.0000 5.3803 0.3099
SA nderado
Banco Bilbao Precio Medio
Vizcaya Argentaria 6.50 Put | 0.5000 | 17-jun-16 | ES06132134E8 1,000,000 1.0000 5.3803 0.5599
SA Ponderado
Banco Popular : Precio Medio
Espafiol SA 1.79 Call | 0.5574 | 17-jun-16 | ES06132138R1 500,000 Ponderado 1.0000 1.3966 0.0000
Banco Popular . Precio Medio
Espafiol SA 1.97 Call | 0.5574 | 17-jun-16 | ES06132138S9 500,000 Ponderado 1.0000 1.3966 0.0000
Banco Popular 215 | call | 0.5574 | 17-jun-16 | ES06132138T7 | 500,000 | PYecio Medio | 4 5400 | 13966 0.0000
Espafiol SA Ponderado
Banco Popular . Precio Medio
Espafiol SA 1.97 Put | 0.5574 | 17-jun-16 | ES06132138U5 400,000 Ponderado 1.0000 1.3966 0.3196
Banco Popular . Precio Medio
Espafiol SA 2.15 Put | 0.5574 | 17-jun-16 | ES06132138V3 400,000 Ponderado 1.0000 1.3966 0.4199
Banco Santander | 555 | gy | 05000 | 17-jun-16 | ES0613213E17 | 2,000,000 | PrecioMedio |4 5560 | 38030 0.1515
SA Ponderado
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de Apertura

Subyacente Strike | Tipo | Ratio | Fec.Vto. ISIN Emitido gerfe;cr:]%rlmdc?a Ig)rr?t?ig PRreef‘.:ilgindeﬁ Li\?vuailfjra;(;i?n
Banco Santander | 375 | call | 05000 | 17-jun-16 | ES0613213E25 | 2,000,000 | FTECoMedio |y 5500 | 38030 0.0265
Banco Santander | 400 | call | 05000 | 17-un-16 | ES061321333 | 2,000,000 | FECOMedio |y 5500 | 38030 0.0000
Banco Santander | 4 o5 | ca | 05000 | 17-jun-16 | ES0613213E41 | 2,000,000 | PrecioMedio |4 5565 | 38030 0.0000

SA Ponderado

Banco Santander | 350 | Put | 05000 | 17-jun-16 | ES0613213e58 | 1,000,000 | FTECOMedio |y 5500 | 38030 0.0000
Banco Santander | 400 | Put | 0.5000 | 17-un-16 | ES0613213E66 | 1,000,000 | FrecioMedio | s g0 | 38030 0.0985
Bayer AG 90.00 | call | 0.1000 | 17-jun-16 | ES0613213P06 | 500,000 Zfigg[frg' 1.0000 | 88.4000 0.0000
Bayer AG 10000 | call | 01000 | 17-jun-16 | ESO613213P14 | 500,000 Z‘ee‘/’;g otcial| 1 0000 | 88.4000 0.0000
Bayer AG 90.00 | Put | 0.1000 | 17-un-16 | ES0613213P22 | 400,000 gg‘/’;gg{g’rﬁ' 1.0000 | 88.4000 0.1600
Bayer AG 10000 | Put | 01000 | 17-jun-16 | ESO613213P30 | 400,000 3:‘2;3[5‘:' 1.0000 | 88.4000 1.1600
BNP Parbas SA | 40.00 | Call | 0.2500 | 17-jun-16 | ES0613213Q54 | 500,000 Z‘:;ig oteial| 1 o000 | 425650 0.6412
BNP Paribas SA | 44.00 | call | 0.2500 | 17-jun-16 | ES0613213Q62 | 500,000 ggﬂg g[l'fr';" 1.0000 | 42.5650 0.0000
BNP Paribas SA | 42.00 | Put | 0.2500 | 17-jun-16 | ES0613213Q70 | 400,000 Z:‘ng{frg' 1.0000 | 425650 0.0000
BNP Parbas SA | 46.00 | Put | 0.2500 | 17-jun-16 | ES0613213Q88 | 400,000 Zfig otcial| 3 o000 | 425650 0.8588
Deutsche BankAG | 14.00 | call | 0.2500 | 17-jun-16 | ES0613213503 | 500,000 Z‘ee‘/’;g otcial| 1 o000 | 132450 0.0000
Deutsche Bank AG | 16.00 | call | 0.2500 | 17-jun-16 | ES0613213S11 | 500,000 Zr:‘j;‘;g{fr?' 1.0000 | 13.2450 0.0000
Deutsche BankAG | 18.00 | call | 0.2500 | 17-jun-16 | ES0613213529 | 500,000 Zr:‘/ﬂg otcial | 1 o000 | 13.2450 0.0000
Deutsche BankAG | 14.00 | Put | 0.2500 | 17-jun-16 | ES0613213S37 | 400,000 Z‘:;ig otcial| 1 o000 | 132450 0.1888
Deutsche BankAG | 16.00 | Put | 0.2500 | 17-jun-16 | ES0613213545 | 400,000 | Precio Oficial | 4 5500 | 132450 0.6888
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Precio de

Subyacente Strike | Tipo | Ratio | Fec.Vto. ISIN Emitido RefEirnearlmcia Ig)rr?t?ig PRreef‘.:ilgindeﬁ Li\?vuailfjra;(;i?n
Detsche Tetekom | 1400 | call | 02500 | 17-jun-16 | ES0613213785 | 500,000 gg‘/’;gg{g’rﬁ' 1.0000 | 14.4000 0.1000
ENI SPA 1200 | call | 0.2500 | 17-jun-16 | ES0613213U90 | 500,000 Zgﬂggg"rg' 1.0000 | 13.3300 0.3325
ENI SPA 1200 | Put | 02500 | 17-jun-16 | ES0613213v08 | 400,000 Zr:i'gg{l'frﬁ" 1.0000 | 13.3300 0.0000
Euro Stoxx 50 | 2,500.00 | Call | 0.0020 | 17-jun-16 | ES0613213DL9 | 750,000 ggﬂg Sreial 1 o000 |2,8325900| 06652
Euro Stoxx 50 | 2,750.00 | Call | 0.0020 | 17-jun-16 | ES0613213DM7 | 750,000 Zr:‘j;gg{fr'g' 1.0000 |2,832.5900|  0.1652
Euro Stoxx 50 | 2,750.00 | Put | 0.0020 | 17-jun-16 | ES0613213DN5 | 500,000 g:i‘;g;‘frg' 1.0000 |2,832.5900|  0.0000
Euro Stoxx 50 | 3,000.00 | Put | 0.0020 | 17-jun-16 | ES0613213D03 | 500,000 Z“ee‘zg Sreial| 1 000 |2,8325900| 03348
Ferrovial SA 1900 | Call | 0.2500 | 17-jun-16 | ES06132135v9 | 400,000 | TrecioMedo |y ooop | 173068 0.0000
Ferrovial SA 2000 | call | 0.2500 | 17-jun-16 | ES06132135W7 | 400,000 P;gﬁgeﬁgdgo 1.0000 | 17.3968 0.0000
Ferrovial SA 1800 | Put | 02500 | 17-un-16 | ES06132135x5 | 300,000 | HrecioMedio |y o000 | 173068 0.1508
Ferrovial SA 1900 | Put | 02500 | 17-un-16 | ES06132135v3 | 300,000 | FecioMedio |y ooop | 173068 0.4008
@?gggi?én 18.00 | call | 0.5000 | 17-jun-16 | ES06132136K 400,000 | PrecioMedio |, 4545 | 151156 0.0578

Tecnolégica SA Ponderado
Gas Nagga' SDG | 1500 | call | 0.2500 | 17-jun-16 | ES06132136P9 | 500,000 P;ﬁﬁi;’emdgo 1.0000 | 17.2246 0.5562
Gas Nagxa' SDG | 1600 | call | 0.2500 | 17-jun-16 | ES06132136Q7 | 500,000 P;gﬁi;’eﬁgdgo 1.0000 | 17.2246 0.3062
Gas Natwral SDG | 1545 | pyr | 0.2500 | 17-jun-16 | ES06132136R5 | 400,000 | PrecioMedio | 4 5564 | 17 2946 0.0000
SA Ponderado

Gas Na;‘Xa' SbG 16.00 | Put | 0.2500 | 17-jun-16 | ES06132136S3 400,000 P;gggeﬁgdgo 1.0000 | 17.2246 0.0000
lbex 35 7,000.00 | Call | 0.0010 | 17-jun-16 | ES06132138P4 | 2,000,000 | Precio Medio | 1.0000 |8357.3000| 1.3573
lbex 35 7,500.00 | Call | 0.0010 | 17-jun-16 | ES0613213BQ2 | 2,000,000 | Precio Medio | 1.0000 |8,357.3000| 0.8573
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Ponderado

Subyacente Strike | Tipo | Ratio | Fec.Vto. ISIN Emitido gerfe;cr:]%rlmdc?a Ig)rr?t?ig PRreef‘.:ilgindeﬁ Li\?vuailfjra;(;i?n

lbex 35 8,000.00 | Call | 0.0010 | 17-jun-16 | ES0613213BRO | 2,000,000 | Precio Medio | 1.0000 |8357.3000| 0.3573
lbex 35 8,000.00 | Put | 0.0010 | 17-jun-16 | ES06132138S8 | 1,000,000 | Precio Medio | 1.0000 |8357.3000|  0.0000
lbex 35 8,500.00 | Put | 0.0010 | 17-jun-16 | ES06132138T6 | 1,000,000 | Precio Medio | 1.0000 |8357.3000|  0.1427
indra Sistemas SA | 800 | Call | 05000 | 17-un-16 | ES06132138H2 | 400,000 | FTECOMedio |y go00 | 92600 0.6300
indra Sistemas SA | 800 | Put | 0.5000 | 17-jun-16 | ES0613213800 300,000 | FrecioMedo |4 5000 | 9.2600 0.0000
Repsol YPF SA 800 | call | 0.2500 | 17-jun-16 | ES0613213C50 | 1,000,000 Plggf]idoe':’;dcio 1.0000 | 10.8906 0.7227
Repsol YPF SA 900 | Put | 02500 | 17-un-16 | ES0613213Ce8 | 750000 | FTECIoMedio | go0q | 108906 0.0000
Sanofi SA 72.00 | call | 0.1000 | 17-jun-16 | ES0613213Y47 | 500,000 gg‘/’;gg{g’rﬁ' 1.0000 | 68.2800 0.0000
Sanofi SA 76.00 | call | 0.1000 | 17-jun-16 | ES0613213Y54 | 500,000 3:2;3{5‘:' 1.0000 | 68.2800 0.0000
Sanofi SA 80.00 | call | 0.1000 | 17-jun-16 | ES0613213v62 | 500,000 Z‘(f;ig oteial| 1 o000 | 68.2800 0.0000
Sanofi SA 70.00 | Put | 0.1000 | 17-jun-16 | ES0613213Y70 | 400,000 ggﬂg el 1 0000 | 68.2800 0.1720
Sanofi SA 76.00 | Put | 0.1000 | 17-jun-16 | ES0613213v88 | 400,000 Z“:‘X:gﬂﬁg' 1.0000 | 68.2800 0.7720
Societe Generale | 30.00 | call | 0.2500 | 17-jun-16 | ES0613213AK7 | 500,000 ngig otcial| 3 o000 | 313850 0.3463
Societe Generale | 32.00 | call | 0.2500 | 17-jun-16 | ES0613213AL5 | 500,000 Z“ee‘/ﬂg Sreial| 1 o000 | 313850 0.0000
Societe Generale | 34.00 | call | 0.2500 | 17-jun-16 | ES0613213AM3 | 500,000 Zr:‘j;‘;g{fr?' 1.0000 | 31.3850 0.0000
Societe Generale | 3000 | Put | 0.2500 | 17-jun-16 | ESO613213ANL | 400,000 Zr:‘/;ig Otcial| 3 o000 | 313850 0.0000
Societe Generale | 3400 | Put | 0.2500 | 17-jun-16 | ES0613213A09 | 400,000 Z‘(f;ig oteial| 1 o000 | 313850 0.6538

Telefénica SA 850 | call | 0.2500 | 17-jun-16 | ES0613213H30 | 2,000,000 | PrécioMedio | 4 5500 | 85780 0.0195
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IBBVA

Subyacente Strike | Tipo | Ratio | Fec.Vto. ISIN Emitido gerfe;cr:]%rlmdc?a Ig)rr?t;jig PRreef‘.:ilgindeﬁ Li\?vuailfjra;%i?n
Telef6nica SA 900 | Call | 02500 | 17-un-16 | ES0613213H48 | 2,000,000 | recioMedio |y oo00 | g 5780 0.0000
Telefénica SA 950 | Call | 0.2500 | 17-jun-16 | ES0613213H85 | 2,000,000 | FRECOMedio |y 5500 | g 5780 0.0000
Telefénica SA 1000 | call | 0.2500 | 17-jun-16 | ES0613213H63 | 2,000,000 P;gﬁi;’etgdgo 1.0000 | 85780 0.0000
Telefénica SA 950 | Put | 02500 | 17-un-16 | ES0613213H71 | 1,000,000 | FTECOMedio |y 5500 | g 5780 0.2305
Telefonica SA 1000 | Put | 02500 | 174un-16 | ES0613213H89 | 1,000,000 | FectoMedio |y oo00 | 85780 0.3555
Telef6nica SA 1050 | Put | 0.2500 | 17-jun-16 | ES0613213H97 | 1,000,000 Plggf]idoe':’;dcio 1.0000 | 85780 0.4805
Telefénica SA 1100 | Put | 02500 | 17un-16 | ES061321305 | 1000000 | FrecloMedo | go00 | g 5780 0.6055
Total SA 38.00 | Put | 0.2500 | 17-jun-16 | ES0613213BC2 | 400,000 Z’f‘/’;ggg"rﬁ' 1.0000 | 40.8950 0.0000
Xetra Dax 9,000.00 | call | 0.0010 | 17-jun-16 | ES0613213CT4 | 750,000 3:‘2;3{5‘:' 1.0000 |9,620.9200|  0.6209
Xetra Dax 9,500.00 | call | 0.0010 | 17-jun-16 | ES0613213CL2 | 750,000 Z‘ji‘; Oficial | 1 0000 |9,620.9200)  0.1209
Xetra Dax 9,000.00 | Put | 0.0010 | 17-jun-16 | ES0613213CV0 | 500,000 ggﬂg Sreial| 1 0000 |9,620.9200|  0.0000
Xetra Dax 9,500.00 | Put | 0.0010 | 17-jun-16 | ES0613213cw8 | 500,000 Z:‘ngﬂﬁg' 1.0000 |9,620.9200|  0.0000

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