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 octubre de 2015)

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.

Subyacente Strike Tipo | Ratio | Fec. Vto. ISIN Emitido RPerfEE%T?:iea Zgjn?bdig 'gei?ignd; Liv(al;irdrg(r:‘i?n
nfrae Qrbuegtt:fr assa| 1232 | call | 0.2637 | 17-jun-16 | ES0613211T20 400,000 Prpf)ﬁlﬁe"r/':(?éo 1.0000 | 12.7979 0.1260
nfraeanots oa| 1328 | call | 02637 | 174un-16 | ES0613211T38 400,000 | Frecio Medio | 5 go00 | 127979 | 0.0000
iracaents | 1422 | cal | 02637 | 17-un-16 | ES0613211T46 400,000 | PrecioMedo |y o000 | 127979 | 0.0000
nfrae sAtrbuegttlifr assa| 1328 Put | 0.2637 | 17-jun-16 | ES0613211T53 300,000 Prpiﬁlﬁ e’;"aegéo 1.0000 | 12.7979 0.1271
nfrae sAtrbueCrttlifr assa| 1422 Put | 0.2637 | 17-jun-16 | ES0613211T61 300,000 Prpgf]i(‘j’e"r/':gj)o 1.0000 | 12.7979 0.3750

Acciona SA 66.00 | call | 0.2500 | 17-jun-16 | ESO613211U19 400,000 | Frecio Medio | 5 oo00 | 64.4979 | 0.0000

Acciona SA 68.00 | Call | 0.2500 | 17-jun-16 | ES0613211U27 400,000 Prp‘;ﬂ(‘; e'\r"aeg(i)o 1.0000 | 64.4979 | 0.0000

Acciona SA 70.00 | call | 0.2500 | 17-un-16 | ES0613211U35 400,000 Prpf)f]ige"r":géo 1.0000 | 64.4979 | 0.0000

Acciona SA 68.00 | Put | 0.2500 | 17-jun-16 | ES0613211U43 300,000 | FrecloMedo | 1 o000 | 644979 | 08755

Acciona SA 70.00 Put | 0.2500 | 17-jun-16 | ES0613211U50 300,000 Prpffio Medio | 1 0000 | 64.4979 1.3755
nderado

Acerinox SA 800 | cal | 05000 | 17-un-16 | ES0613211V00 400,000 Prpf)ﬂge"r"aeg(i)o 1.0000 | 9.8390 0.9195

Acerinox SA 9.00 | cal | 05000 | 17-un-16 | ES0613211V18 400,000 Prp‘;f]i(‘j“e"r":géo 1.0000 | 9.8390 0.4195
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IBBVA

Precio de . . - -
Subyacente Strike Tipo | Ratio | Fec. Vto. ISIN Emitido Referencia Tipo d.e Premq de | Liquidacion
Final cambio | Ref. Final warrant
Acerinox SA 10.00 | call | 0.5000 | 17-jun-16 | ES0613211V26 400,000 prf;'ge"r"aegc')o 1.0000 | 9.8390 0.0000
Acerinox SA 11.00 | Call | 0.5000 | 17-jun-16 | ES0613211V34 400,000 Prpi‘lf]'(‘j’e'\r"aeé’(')o 1.0000 | 9.8390 0.0000
Acerinox SA 9.00 Put | 0.5000 | 17-jun-16 | ES0613211V42 300,000 | FrecioMedio | ) 5504 | g g390 0.0000
Ponderado
Acerinox SA 1000 | Put | 05000 | 17-jun-16 | ES0613211V59 300,000 | FrecioMedio | 5 o000 | 9.8390 0.0805
Acs, Actividades de Precio Medio
Construccion y 26.00 Call | 0.2500 | 17-jun-16 | ES0613211V83 400,000 1.0000 | 26.6036 0.1509
L Ponderado
Servicios SA
Acs, Actividades de Precio Medio
Construccion y 27.00 Call | 0.2500 | 17-jun-16 | ES0613211V91 400,000 1.0000 | 26.6036 0.0000
L Ponderado
Servicios SA
Acs, Actividades de Precio Medio
Construccion y 28.00 Call | 0.2500 | 17-jun-16 | ES0613211W09 400,000 1.0000 | 26.6036 0.0000
e Ponderado
Servicios SA
Acs, Actividades de Precio Medio
Construccion y 29.00 call | 0.2500 | 17-jun-16 | ES0613211W17 400,000 1.0000 | 26.6036 0.0000
e Ponderado
Servicios SA
Acs, Actividades de Precio Medio
Construccion y 30.00 Call | 0.2500 | 17-jun-16 | ES0613211W25 400,000 1.0000 | 26.6036 0.0000
L Ponderado
Servicios SA
Acs, Actividades de Precio Medio
Construccion y 31.00 Call | 0.2500 | 17-jun-16 | ES0613211W33 400,000 1.0000 | 26.6036 0.0000
L Ponderado
Servicios SA
Acs, Actividades de Precio Medio
Construccion y 26.00 Put | 0.2500 | 17-jun-16 | ES0613211W41 300,000 1.0000 | 26.6036 0.0000
e Ponderado
Servicios SA
Acs, Actividades de Precio Medio
Construccion y 28.00 Put | 0.2500 | 17-jun-16 | ES0613211W58 300,000 1.0000 | 26.6036 0.3491
L Ponderado
Servicios SA
Acs, Actividades de Precio Medio
Construccion y 30.00 Put | 0.2500 | 17-jun-16 | ES0613211W66 300,000 1.0000 | 26.6036 0.8491
L Ponderado
Servicios SA
Allianz SE 130.00 | call | 0.1000 | 17-jun-16 | ES0613211GH4 500,000 | Frecio Oficial | 4 5500 | 1305000 |  0.0500
de Apertura
Allianz SE 14000 | call | 0.1000 | 17-jun-16 | ES0613211GI2 500,000 | Frecio Oficial | 4 5500 | 1305000 |  0.0000
de Apertura
Allianz SE 150.00 | call | 0.1000 | 17-jun-16 | ES0613211GJO 500,000 | Frecio Oficial | 4 5500 | 1305000 |  0.0000
de Apertura
Allianz SE 160.00 | call | 0.1000 | 17-jun-16 | ES0613211GK8 500,000 | Frecio Oficial | 4 5500 | 1305000 |  0.0000
de Apertura
Allianz SE 14000 | Put | 0.1000 | 17-jun-16 | ES0613211GL6 400,000 Zf:ﬂ‘;)gftif::' 1.0000 | 1305000 | 0.9500
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IBBVA

Precio de . . - -
Subyacente Strike Tipo | Ratio | Fec. Vto. ISIN Emitido Referencia Tipo d.e Premq de | Liquidacion

Final cambio | Ref. Final warrant

Allianz SE 15000 | Put | 0.1000 | 17-jun-16 | ESO613211GMA | 400,000 | Preclo Ofical | 4 4500 | 1305000 |  1.9500
de Apertura

Apple INC 110.00 | call | 0.1000 | 17-jun-16 | ES0613211GP7 500,000 | Precio Oficial | 4 1554 | 96 6200 0.0000
de Apertura

Apple INC 120.00 | call | 0.1000 | 17-jun-16 | ES0613211GQ5 500,000 | Frecio Oficial | 4 155, | 966200 0.0000
de Apertura

Apple INC 130.00 | call | 0.1000 | 17-jun-16 | ES0613211GR3 500,000 | FYecio Oficial | 4 155, | 966200 0.0000
de Apertura

Apple INC 11000 | Put | 0.1000 | 17-jun-16 | ES0613211GS1 400,000 | Frecio Oficial | 4 155, | 966200 | 1.1889
de Apertura

Apple INC 120.00 | Put | 0.1000 | 17-jun-16 | ES0613211GT9 400,000 | Precio Oficial |4 155, | g6 6200 2.0775
de Apertura

Arcelormittal SA 4.65 Call | 0.6448 | 17-jun-16 | ES0613211GX1 500,000 'zredo Oficial | 4 0000 | 4.4810 0.0000
e Apertura

Arcelormittal SA 5.43 Call | 0.6448 | 17-jun-16 | ES0613211GY9 500,000 | Frecio Oficial | 4 5500 | 44810 0.0000
de Apertura

Arcelormittal SA 6.20 Call | 0.6448 | 17-jun-16 | ES0613211GZ6 500,000 | Frecio Oficial | 4 5500 | 44810 0.0000
de Apertura

Arcelormittal SA 6.98 Call | 0.6448 | 17-jun-16 | ES0613211HA7 500,000 | Frecio Oficial | 4 5500 | 44810 0.0000
de Apertura

Arcelormittal SA 7.75 Call | 0.6448 | 17-jun-16 | ES0613211HB5 500,000 | Frecio Oficial | 4 5500 | 44810 0.0000
de Apertura

Arcelormittal SA 4.65 Put | 0.6448 | 17-jun-16 | ES0613211HC3 400,000 | Precio Oficial | 4 no0q | 44810 0.1090
de Apertura

Arcelormittal SA 5.43 Put | 0.6448 | 17-jun-16 | ES0613211HD1 400,000 | Precio Oficial | 4 5500 | 44810 0.6119
de Apertura
. Precio Oficial

Axa SA 20.00 | call | 0.2500 | 17-jun-16 | ES0613211HG4 500,000 | "1500 ertura | 10000 | 19.6550 0.0000

Axa SA 2200 | call | 0.2500 | 17-jun-16 | ES0613211HH2 500,000 | Frecio Oficial | 4 5500 | 196550 | 0.0000
de Apertura

Axa SA 24.00 call | 0.2500 | 17-jun-16 | ES0613211HI0 500,000 Zrec'o Oficial | 4 0000 | 19.6550 0.0000
e Apertura
. Precio Oficial

Axa SA 26.00 | call | 0.2500 | 17-jun-16 | ES0613211HJ8 500,000 | 120 ertura | 10000 | 19.6550 0.0000

Axa SA 22.00 Put | 0.2500 | 17-jun-16 | ES0613211HK6 400,000 | Precio Oficial | -y no09 | 196550 0.5863
de Apertura
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IBBVA

Precio de . . - -
Subyacente Strike Tipo | Ratio | Fec. Vto. ISIN Emitido Referencia Tipo d.e Premq de | Liquidacion
Final cambio | Ref. Final warrant
. Precio Oficial
Axa SA 24.00 Put | 0.2500 | 17-jun-16 | ES0613211HL4 400,000 de Apertura 1.0000 19.6550 1.0863
Banco Bilbao Precio Medio
Vizcaya Argentaria 7.25 Call | 0.5000 | 17-jun-16 | ES0613211X81 2,000,000 1.0000 5.3803 0.0000
SA Ponderado
Banco Bilbao Precio Medio
Vizcaya Argentaria 7.50 Call | 0.5000 | 17-jun-16 | ES0613211X99 2,000,000 1.0000 5.3803 0.0000
SA Ponderado
Banco Bilbao Precio Medio
Vizcaya Argentaria 7.75 Call | 0.5000 | 17-jun-16 | ES0613211Y07 2,000,000 Ponderad 1.0000 5.3803 0.0000
SA nderado
Banco Bilbao Precio Medio
Vizcaya Argentaria 8.00 Call | 0.5000 | 17-jun-16 | ES0613211Y15 2,000,000 1.0000 5.3803 0.0000
SA Ponderado
Banco Bilbao Precio Medio
Vizcaya Argentaria 8.25 Call | 0.5000 | 17-jun-16 | ES0613211Y23 2,000,000 1.0000 5.3803 0.0000
SA Ponderado
Banco Bilbao Precio Medio
Vizcaya Argentaria 8.50 Call | 0.5000 | 17-jun-16 | ES0613211Y31 2,000,000 Ponderad 1.0000 5.3803 0.0000
SA nderado
Banco Bilbao Precio Medio
Vizcaya Argentaria 8.75 Call | 0.5000 | 17-jun-16 | ES0613211Y49 2,000,000 Ponderad 1.0000 5.3803 0.0000
SA nderado
Banco Bilbao Precio Medio
Vizcaya Argentaria 9.00 Call | 0.5000 | 17-jun-16 | ES0613211Y56 2,000,000 1.0000 5.3803 0.0000
SA Ponderado
Banco Bilbao Precio Medio
Vizcaya Argentaria 9.25 Call | 0.5000 | 17-jun-16 | ES0613211Y64 2,000,000 Po 1.0000 5.3803 0.0000
SA nderado
Banco Bilbao Precio Medio
Vizcaya Argentaria 9.50 Call | 0.5000 | 17-jun-16 | ES0613211Y72 2,000,000 Pond 1.0000 5.3803 0.0000
SA nderado
Banco Bilbao Precio Medio
Vizcaya Argentaria 9.75 Call | 0.5000 | 17-jun-16 | ES0613211Y80 2,000,000 1.0000 5.3803 0.0000
SA Ponderado
Banco Bilbao Precio Medio
Vizcaya Argentaria 10.00 Call | 0.5000 | 17-jun-16 | ES0613211Y98 2,000,000 Po 1.0000 5.3803 0.0000
SA nderado
Banco Bilbao Precio Medio
Vizcaya Argentaria 10.25 Call | 0.5000 | 17-jun-16 | ES0613211Z06 2,000,000 Pond 1.0000 5.3803 0.0000
SA nderado
Banco Bilbao Precio Medio
Vizcaya Argentaria 10.50 Call | 0.5000 | 17-jun-16 | ES0613211714 2,000,000 1.0000 5.3803 0.0000
SA Ponderado
Banco Bilbao Precio Medio
Vizcaya Argentaria 7.00 Put [ 0.5000 [ 17-jun-16 | ES0613211Z22 1,000,000 Pond 1.0000 5.3803 0.8099
SA nderado
Banco Bilbao Precio Medio
Vizcaya Argentaria 7.50 Put | 0.5000 | 17-jun-16 | ES0613211Z30 1,000,000 Pond 1.0000 5.3803 1.0599
SA nderado
Banco Bilbao Precio Medio
Vizcaya Argentaria 8.00 Put | 0.5000 | 17-jun-16 | ES0613211748 1,000,000 1.0000 5.3803 1.3099
SA Ponderado
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IBBVA

Precio de

Subyacente Strike Tipo | Ratio | Fec. Vto. ISIN Emitido Referencia Tipo d.e Premq de | Liquidacion
Final cambio | Ref. Final warrant
Banco Bilbao Precio Medio
Vizcaya Argentaria 8.50 Put | 0.5000 | 17-jun-16 | ES0613211Z55 1,000,000 Ponderad 1.0000 5.3803 1.5599
SA nderado
Banco Bilbao Precio Medio
Vizcaya Argentaria 9.00 Put | 0.5000 [ 17-jun-16 | ES0613211763 1,000,000 Ponderado 1.0000 5.3803 1.8099
Banco Bilbao Precio Medio
Vizcaya Argentaria 9.50 Put 0.5000 | 17-jun-16 | ES0613211771 1,000,000 1.0000 5.3803 2.0599
SA Ponderado
Banco Bilbao Precio Medio
Vizcaya Argentaria 10.00 Put | 0.5000 | 17-jun-16 | ES0613211Z89 1,000,000 Ponderado 1.0000 5.3803 2.3099
Banco Bilbao Precio Medio
Vizcaya Argentaria 10.50 Put | 0.5000 | 17-jun-16 | ES0613211Z97 1,000,000 1.0000 5.3803 2.5599
SA Ponderado
Banco Popular 224 | cal | 05574 | 17-jun-16 | ES0613211CY8 500,000 | FrecioMedio |y 5504 |1 3966 0.0000
Espafiol SA Ponderado
Banco Popular . Precio Medio
Espaiol SA 2.69 Call 0.5574 | 17-jun-16 | ES0613211CZ5 500,000 Ponderado 1.0000 1.3966 0.0000
Banco Popular . Precio Medio
Espatiol SA 3.14 Call | 0.5574 | 17-jun-16 | ES0613211DA6 500,000 Ponderado 1.0000 1.3966 0.0000
Banco Popular 3.59 call | 05574 | 17-jun-16 | ES0613211DB4 500,000 | FrecioMedio | 4 5500 |1 3966 0.0000
Espafiol SA Ponderado
Banco Popular . Precio Medio
Espafiol SA 4.04 Call 0.5574 | 17-jun-16 | ES0613211DC2 500,000 Ponderado 1.0000 1.3966 0.0000
Banco Popular . Precio Medio
Espafiol SA 4.49 Call | 0.5574 | 17-jun-16 | ES0613211DDO0 500,000 Ponderado 1.0000 1.3966 0.0000
Banco Popular 2.69 Put | 0.5574 | 17-jun-16 | ES0613211DES 400,000 | PrecioMedio | 4 no5q | 1 3966 0.7209
Espafiol SA Ponderado
Banco Popular . Precio Medio
Espafiol SA 3.14 Put 0.5574 | 17-jun-16 | ES0613211DF5 400,000 Ponderado 1.0000 1.3966 0.9718
Banco Popular . Precio Medio
Espafiol SA 3.59 Put 0.5574 | 17-jun-16 | ES0613211DG3 400,000 Ponderado 1.0000 1.3966 1.2226
Banco Popular 4.04 Put | 0.5574 | 17-jun-16 | ES0613211DH1 400,000 | PrecioMedio |y 5545 |1 3966 1.4734
Espafiol SA Ponderado
Banco Santander . Precio Medio
SA 4.50 Call 0.5000 | 17-jun-16 | ES0613211EH9 2,000,000 Ponderado 1.0000 3.8030 0.0000
Banco Santander . Precio Medio
SA 5.00 Call 0.5000 | 17-jun-16 ES0613211E7 2,000,000 Ponderado 1.0000 3.8030 0.0000
Banco Santander 550 | Cal | 05000 | 17-jun-16 | ES0613211EJ5 | 2,000,000 | Précio Medio |4 5a09 | 3.8030 0.0000
SA Ponderado
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IBBVA

Subyacente Strike Tipo | Ratio | Fec. Vto. ISIN Emitido RF;rfegicrr:{T?:?a Zie{)n?t?ig Fl;r;f?i; nd:I Li\/?/:irfgﬁi?n
Banco Santander 600 | Call | 0.5000 | 17-un-16 | ES0613211Ek3 | 2,000,000 | reclo Medio |y go00 | 38030 0.0000
Banco gi”ta”der 6.50 cal | 05000 | 17-jun-16 | ES0613211EL1 | 2,000,000 Prpi‘lf]i(‘j’e'\r"aegéo 1.0000 3.8030 0.0000
Banco Santander 7.00 | cal | 05000 | 17-jun-16 | ESO613211EM9 | 2,000,000 | Precio Medio |4 ha0 | 3.8030 0.0000

SA Ponderado
Banco Santander 750 | call | 0.5000 | 17-jun-16 | ES0613211EN7 | 2,000,000 | FrecloMedio |y go00 | 38030 0.0000
Banco Santander 800 | Call | 05000 | 17-un-16 | ES0613211E05 | 2,000,000 | FrecioMedio |y o000 | 38030 0.0000
Banco Santander 850 | cal | 0.5000 | 17-jun-16 | ES0613211EP2 | 2,000,000 | Precio Medio |4 na00 | 3.8030 0.0000
SA Ponderado
Banco gi”ta”der 9.00 | cal | 05000 | 17-jun-16 | ES0613211EQ0 | 2,000,000 Prpgf]i(‘j’e"r/':gj)o 1.0000 | 3.8030 0.0000
Banco Santander 950 | Call | 0.5000 | 17-jun-16 | ES0613211ER8 | 2,000,000 | reclo Medio |y go00 | 38030 0.0000
Banco Santander 10.00 call | 05000 | 17-jun-16 | ES0613211ES6 | 2,000,000 | Precio Medio | 4 ha0 | 38030 0.0000
SA Ponderado
Banco gzma”der 1050 | Call | 0.5000 | 17-jun-16 | ES0613211ET4 | 2,000,000 Prpgf]ige"r"aegéo 1.0000 | 3.8030 0.0000
Banco Santander | 4 50 Put | 05000 | 17-jun-16 | ES0613211EU2 | 1,000,000 | FecioMedio |y o590 | 38030 0.3485
Banco Santander 5.00 Put | 05000 | 17-jun-16 | ES0613211Ev0 | 1,000,000 | Precio Medio | 4 ha0 | 38030 0.5985
SA Ponderado
Banco gimander 5.50 Put | 05000 | 17-jun-16 | ES0613211EW8 | 1,000,000 Prpf)ﬂ(‘j’e"r":géo 1.0000 | 3.8030 0.8485
Banco gi”ta”der 6.00 Put | 05000 | 17-jun-16 | ES0613211EX6 | 1,000,000 Prpgf]i(‘j’e"r/':gj)o 1.0000 | 3.8030 1.0985
Banco Santander 6.50 Put | 05000 | 17-jun-16 | ESO613211Ev4 | 1,000,000 | PrecioMedio | 5500 | 38030 1.3485
SA Ponderado
Banco gi”ta”der 7.00 Put | 0.5000 | 17-jun-16 | ES0613211EZ1 | 1,000,000 Prpgﬂge':"aeggo 1.0000 | 3.8030 1.5985
Banco gzma”der 7.50 Put | 05000 | 17-jun-16 | ES0613211FAL | 1,000,000 Prpgf]ige"r"aegéo 1.0000 | 3.8030 1.8485
Bankinter SA 6.00 | cal | 0.5000 | 17-jun-16 | ES0613211W74 | 400,000 priii(‘j’e"r"aetj’éo 1.0000 | 6.1084 0.0542
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IBBVA

Precio de . . - -
Subyacente Strike Tipo Ratio | Fec. Vto. ISIN Emitido Referencia T'pobd.e Fl;refm'g del L|qU|daC|?n
Final cambplo er. Final warran
Bankinter SA 6.50 call | 0.5000 | 17-jun-16 | ES0613211W82 400,000 prf;'ge"r"aegc')o 1.0000 | 6.1084 0.0000
Bankinter SA 7.00 Call | 0.5000 | 17-jun-16 | ES0613211W90 400,000 Prpi‘lf]'(‘j’e'\r"aeé’(')o 1.0000 | 6.1084 0.0000
Bankinter SA 7.50 call | 0.5000 | 17-jun-16 | ES0613211X08 400,000 Prpf)‘;'(‘j’e"r":g(')o 1.0000 | 6.1084 0.0000
Bankinter SA 8.00 call | 0.5000 | 17-jun-16 | ES0613211X16 400,000 P‘Pf;ge"r":i'f 1.0000 | 6.1084 0.0000
Bankinter SA 6.00 Put | 0.5000 | 17-jun-16 | ES0613211X24 300,000 prf,"f]'c‘j’ e'\r":gc')o 1.0000 | 6.1084 0.0000
Bankinter SA 6.50 Put | 0.5000 | 17-jun-16 | ES0613211X32 300,000 PrPi(r:::i)e’:'Aaec?cl)o 1.0000 | 6.1084 0.1958
Bankinter SA 7.00 Put | 0.5000 | 17-jun-16 | ES0613211X40 300,000 Prpgf]'(‘j’e"r/':g(')o 1.0000 | 6.1084 0.4458
Bayer AG 110.00 | call | 0.1000 | 17-jun-16 | ES0613211HNO 500,000 Zf:i{%gft'l‘fr'g' 1.0000 | 88.4000 0.0000
Bayer AG 120.00 | call | 0.1000 | 17-jun-16 | ES0613211HO8 500,000 z:%g‘;‘s;g‘ 1.0000 | 88.4000 0.0000
Bayer AG 130.00 | call | 0.1000 | 17-jun-16 | ES0613211HP5 500,000 'zf:‘x%g‘;fr'g' 1.0000 | 88.4000 0.0000
Bayer AG 140.00 | call | 0.1000 | 17-jun-16 | ES0613211HQ3 500,000 Z‘gﬂ%ﬂﬁ;g’ 1.0000 | 88.4000 0.0000
Bayer AG 110.00 | Put | 0.1000 | 17-jun-16 | ES0613211HR1 400,000 | Precio Oficial | 4 ho0q | 884000 2.1600
de Apertura
Bayer AG 120.00 | Put | 0.1000 | 17-jun-16 | ES0613211HS9 400,000 | Precio Oficial |4 4564 | gg 4000 3.1600
de Apertura
Bayer AG 130.00 | Put | 0.1000 | 17-jun-16 | ES0613211HT7 400,000 | Precio Oficial |4 5564 | gg 4000 4.1600
de Apertura
BNP Paribas SA 48.00 | call | 0.2500 | 17-jun-16 | ES0613211HW1 500,000 Z‘:i‘;gt&'g 1.0000 | 42.5650 | 0.0000
BNP Paribas SA 52.00 Call | 0.2500 | 17-jun-16 | ES0613211HX9 500,000 %:‘X%g‘;‘gr'g' 1.0000 | 42.5650 0.0000
BNP Paribas SA 56.00 | Call | 0.2500 | 17-jun-16 | ES0613211HY7 500,000 %:‘X%Sr‘;fr'g' 1.0000 | 42.5650 0.0000
BNP Paribas SA 60.00 | Call | 0.2500 | 17-jun-16 | ES0613211Hz4 500,000 Zf:f&‘;)gft:fr':' 1.0000 | 42.5650 0.0000
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IBBVA

Subyacente Strike Tipo | Ratio | Fec. Vto. ISIN Emitido RF;rfegicrr:{T?:?a Zie{)n?t?ig Fl;r;f?i; nd:I Li\/?/:irfgﬁi?n
BNP Parbas SA | 6400 | Call | 0.2500 | 17-jun-16 | ES0613211IA5 500,000 Zf:i{%gftijrig' 1.0000 | 425650 | 0.0000
BNP Parbas SA | 5400 | Put | 0.2500 | 17-jun-16 | ES0613211B3 400,000 'zfgﬂ%g’r‘;if:g' 1.0000 | 425650 | 2.8588
BNP Parbas SA | 5800 | Put | 0.2500 | 17-jun-16 | ESO613211IC1 400,000 'j:i%g‘;‘j:g' 1.0000 | 425650 | 3.8588

Deutsche BankAG | 2200 | call | 0.2500 | 17-jun-16 | ES0613211IF4 500,000 Z‘gﬂ%ﬂfgg’ 1.0000 | 13.2450 | 0.0000
Deutsche BankAG | 2400 | Call | 02500 | 17-jun-16 | ES0613211IG2 500,000 Z‘:i{%gft{f::' 1.0000 | 13.2450 | 0.0000
Deutsche BankAG | 26.00 | call | 0.2500 | 17-jun-16 | ES06132111HO 500,000 Z:CA‘;SZEJZ' 1.0000 | 132450 | 0.0000
Deutsche BankAG | 28.00 | call | 0.2500 | 17-jun-16 | ESO613211118 500,000 Zr:i%g‘;f:g' 1.0000 | 132450 | 0.0000
Deutsche BankAG | 30.00 | Call | 0.2500 | 17-jun-16 | ES0613211136 500,000 Zf:i{%gftijrig' 1.0000 | 13.2450 | 0.0000
Deutsche BankAG | 32.00 | Call | 0.2500 | 17-jun-16 | ES06132111K4 500,000 'zr:i‘;g’r‘;{fri:' 1.0000 | 132450 | 0.0000
Deutsche BankAG | 24.00 | Put | 0.2500 | 17-jun-16 | ES061321112 400,000 'j:i%g‘;‘ﬂ:' 1.0000 | 132450 | 2.6888
Deutsche BankAG |  28.00 | Put | 0.2500 | 17-jun-16 | ES0613211IMO 400,000 Z‘gﬂ%ﬂfgg’ 1.0000 | 132450 | 3.6888
Deutsche Telekom | 1555 | ca | 0.2500 | 17-jun-16 | ES0613211IN8 500,000 | Frecio Oficial | 4 5500 | 144000 | 0.0000
AG de Apertura
De“tSCTGTe'ekom 16.00 | call | 0.2500 | 17-jun-16 | ES0613211106 500,000 %:ﬂ%g‘;{f:g' 1.0000 | 14.4000 | 0.0000
De“tSCTGTe'Ekom 17.00 | call | 0.2500 | 17-jun-16 | ES0613211IP3 500,000 Zr:i%g‘;frig' 1.0000 | 14.4000 | 0.0000
Deutsche Telekom | 155 | cai | 0.2500 | 17-jun-16 | ES0613211101 500,000 | Frecio Oficial | 4 no00 | 144000 | 0.0000
AG de Apertura
De“tSCTGTe'ekom 19.00 Call | 0.2500 | 17-jun-16 | ES0613211IR9 500,000 Zr:ﬂ%g‘;ilfrig' 1.0000 | 14.4000 0.0000
De“tSCTGTe'Ekom 15.00 | Put | 0.2500 | 17-jun-16 | ES0613211IS7 400,000 Zf:ﬂ%g‘;ﬁig' 1.0000 | 14.4000 | 0.1500
Deutsche Telekom | 1755 | pyt | 0.2500 | 17-jun-16 | ES0613211M5 400,000 | Precio Oficial |1 5505 | 144000 | 0.6500

AG

de Apertura
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IBBVA

Precio de . . - -
Subyacente Strike Tipo | Ratio | Fec. Vto. ISIN Emitido Referencia Tipo d.e Premq de | Liquidacion
Final cambio | Ref. Final warrant
. Precio Oficial
EON AG 7.00 Call | 0.2500 | 17-jun-16 | ES0613211JE5 500,000 | 3¢ ertura | 10000 | 83150 0.3288
; Precio Oficial
EON AG 8.00 Call | 0.2500 | 17-jun-16 | ES0613211JF2 500,000 | 3¢ ertura | 10000 | 83150 0.0787
EON AG 9.00 call | 0.2500 | 17-jun-16 | ES0613211JGO 500,000 | Frecio Oficial | 4 5500 | g 3150 0.0000
de Apertura
EON AG 1000 | call | 0.2500 | 17-jun-16 | ES0613211JH8 500,000 | Frecio Oficial | 4 5500 | g 3150 0.0000
de Apertura
. Precio Oficial
EON AG 7.00 Put | 0.2500 | 17-jun-16 | ES0613211Ji6 400,000 | ‘4N criira | 10000 | 83150 0.0000
EON AG 8.00 Put | 0.2500 | 17-jun-16 | ES0613211J34 400,000 | Frecio Oficial | 4 5505 | g 3150 0.0000
de Apertura
. Precio Medio
Enagas SA 24.00 | call | 0.2500 | 17-jun-16 | ES0613211AA2 400,000 | "EEC e | 1.0000 | 26.0279 0.5070
Enagas SA 25.00 | call | 0.2500 | 17-jun-16 | ES0613211ABO 400,000 prf;'ge"r"aegc')o 1.0000 | 26.0279 0.2570
Enagas SA 26.00 call | 0.2500 | 17-jun-16 | ES0613211AC8 400,000 | FrecioMedio |4 5544 | 56 0279 0.0070
Ponderado
. Precio Medio
Enagas SA 27.00 | call | 0.2500 | 17-jun-16 | ES0613211AD6 400,000 | "EoRC Y | 1.0000 | 26,0279 0.0000
Enagas SA 24.00 Put | 0.2500 | 17-jun-16 | ES0613211AE4 300,000 P‘Pf;ge"r":i'f 1.0000 | 26.0279 0.0000
Enagas SA 26.00 Put | 0.2500 | 17-jun-16 | ES0613211AF1 300,000 Prpif]'ge'\r":gc')o 1.0000 | 26.0279 0.0000
. Precio Oficial
ENI SPA 14.00 | call | 0.2500 | 17-jun-16 | ES0613211W9 500,000 | 100 ertura | 10000 | 133300 0.0000
. Precio Oficial
ENI SPA 16.00 | Call | 0.2500 | 17-jun-16 | ES0613211IX7 500,000 | "150 ertura | 10000 | 133300 0.0000
ENI SPA 16.00 | Put | 0.2500 | 17-jun-16 | ES0613211N5 400,000 | Precio Oficial |4 5505 | 133300 | 0.6675
de Apertura
Euro Stoxx 50 3,000.00 | call | 0.0020 | 17-jun-16 | ES0613211Mz4 750,000 %:‘X%g‘;‘gr'g' 1.0000 |2,832.5900| 0.0000
Euro Stoxx 50 3,250.00 | Call | 0.0020 | 17-jun-16 | ES0613211NA5 750,000 'zf:‘x%g‘;fr'g' 1.0000 | 2,832.5000| 0.0000
Euro Stoxx 50 3,500.00 | Call | 0.0020 | 17-jun-16 | ES0613211NB3 750,000 Zf:f&‘;)gft:fr'g' 1.0000 | 2,832.5000| 0.0000
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IBBVA

Tecnolégica SA

Precio de . . - -
Subyacente Strike Tipo | Ratio | Fec. Vto. ISIN Emitido Referencia Tipo d.e Premq de | Liquidacion
Final cambio | Ref. Final warrant
Euro Stoxx 50 3,750.00 | Call | 0.0020 | 17-jun-16 | ES0613211NC1 750,000 Zf:i{%gft'lfr'g' 1.0000 | 2,832.5900| 0.0000
Euro Stoxx 50 4,000.00 | Call | 0.0020 | 17-jun-16 | ES0613211ND9 750,000 'zfgﬂ%g’r‘;:f;g' 1.0000 | 2,832.5900| 0.0000
Euro Stoxx 50 3,250.00 | Put | 0.0020 | 17-jun-16 | ES0613211NE7 500,000 Zf:i%eor‘;'lfr'? 1.0000 |2,832.5000| 0.8348
Euro Stoxx 50 3,500.00 | Put | 0.0020 | 17-jun-16 | ES0613211NF4 500,000 Z‘gﬂ%ﬂﬁ;g’ 1.0000 |2,832.5000| 1.3348
Euro Stoxx 50 3,750.00 | Put | 0.0020 | 17-jun-16 | ES0613211NG2 500,000 Z‘:i{%gft:fr'g' 1.0000 |2,832.5000| 1.8348
Ferrovial SA 21.00 Call | 0.2500 | 17-jun-16 | ES0613211AR6 400,000 | FrecioMedio |4 5544 | 17 3968 0.0000
Ponderado
Ferrovial SA 22.00 | call | 0.2500 | 17-jun-16 | ES0613211AS4 400,000 Prp‘;f]i(‘j’e"r’fgéo 1.0000 | 17.3968 0.0000
Ferrovial SA 23.00 | call | 0.2500 | 17-jun-16 | ES0613211AT2 400,000 prf;'ge"r"aegc')o 1.0000 | 17.3968 0.0000
Ferrovial SA 24.00 call | 0.2500 | 17-jun-16 | ES0613211AU0 400,000 | FrecioMedio |4 5544 | 47 3968 0.0000
Ponderado
Ferrovial SA 22.00 Put | 0.2500 | 17-jun-16 | ES0613211AV8 300,000 | PrecioMedio | 5500 | 173968 1.1508
Ponderado
Fomento de Precio Medio
Construcciones y 6.82 Call | 0.2567 | 17-jun-16 | ES0613211AJ3 400,000 | "0 e | 1.0000 | 7.5749 0.1938
Contratas SA
Fomento de Precio Medio
Construcciones y 7.79 Call | 0.2567 | 17-jun-16 | ES0613211AK1 400,000 Ponderad 1.0000 7.5749 0.0000
Contratas SA nderado
Fomento de Precio Medio
Construcciones y 8.77 Call | 0.2567 | 17-jun-16 | ES0613211AL9 400,000 | "LoBC MEY | 1.0000 | 7.5749 0.0000
Contratas SA
Fomento de Precio Medio
Construcciones y 9.74 Call | 0.2567 | 17-jun-16 | ES0613211AM? 400,000 | FEEC e | 1.0000 | 7.5749 0.0000
Contratas SA
Fomento de Precio Medio
Construcciones y 7.79 Put | 0.2567 | 17-jun-16 | ES0613211AN5 300,000 Ponderad 1.0000 7.5749 0.0552
Contratas SA nderado
Gamesq ) Precio Medio
Corporacion 12.00 | call | 0.5000 | 17-jun-16 | ES0613211BB8 400,000 | "RG0 | 1.0000 | 18.1156 3.0578
Tecnolégica SA
Gan*esgi, . Precio Medio
Corporacion 13.00 | call | 0.5000 | 17-jun-16 | ES0613211BC6 400,000 | "EoRC Y | 1.0000 | 18.1156 2.5578
Tecnolégica SA
Gamesa . .
Corporacion 14.00 | call | 0.5000 | 17-jun-16 | ES0613211BD4 400,000 prii'(‘j’e"r"aetj’c')o 1.0000 | 18.1156 2.0578
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IBBVA

Precio de . . - -
Subyacente Strike Tipo | Ratio | Fec. Vto. ISIN Emitido Referencia Tipo d.e Premq de | Liquidacion
Final cambio | Ref. Final warrant
Gamesa, . Precio Medio
Corporacion 15.00 Call | 0.5000 | 17-jun-16 | ES0613211BE2 400,000 Ponderado 1.0000 18.1156 1.5578
Tecnoldgica SA
Gamesa ) Precio Medio
Corporacion 12.00 Put | 0.5000 | 17-jun-16 | ES0613211BF9 300,000 | "SR | 1.0000 | 18.1156 0.0000
Tecnolégica SA
Gamesa . .
Corporacion 13.00 Put | 0.5000 | 17-jun-16 | ES0613211BG7 300,000 Prpf)c'c‘l’ Meg'o 1.0000 | 18.1156 0.0000
Tecnolégica SA naerado
Gas Natural SDG . Precio Medio
Sh 17.00 | call | 0.2500 | 17-jun-16 | ES0613211BJ1 500,000 | Fot e | 1.0000 | 17.2246 0.0561
Gas Natural SDG . Precio Medio
A 18.00 | call | 0.2500 | 17-jun-16 | ES0613211BK9 500,000 | oo P00 | 1.0000 | 17.2246 0.0000
Gas Nawral SDG | 1900 | call | 0.2500 | 17-jun-16 | ES0613211BL7 500,000 | FrecioMedio | 4 5400 | 172246 | 0.0000
SA Ponderado
Gas Natural SDG . Precio Medio
A 20.00 | call | 0.2500 | 17-jun-16 | ES0613211BM5 500,000 | Fot e | 1.0000 | 17.2246 0.0000
Gas Natural SDG . Precio Medio
Sh 21.00 | call | 0.2500 | 17-jun-16 | ES0613211BN3 500,000 | Fot e | 10000 | 17.2246 0.0000
Gas Natural SDG 18.00 Put | 0.2500 | 17-jun-16 | ES0613211BO1 400,000 | FrecioMedio |4 5544 | 47 5046 0.1939
SA Ponderado
Gas Natural SDG . Precio Medio
A 19.00 Put | 0.2500 | 17-jun-16 | ES0613211BP8 400,000 | "EoRC Y | 1.0000 | 17.2246 0.4439
Gas Natural SDG . Precio Medio
Sh 20.00 Put | 0.2500 | 17-jun-16 | ES0613211BQ6 400,000 | "0 e | 1.0000 | 17.2246 0.6939
lberdrola SA 550 | call | 0.5000 | 17-jun-16 | ES0613211Bv6 | 1,000,000 | PrecioMedio |y 5550 | 5071 0.1536
Ponderado
lberdrola SA 5.75 Call | 05000 | 17-jun-16 | ES0613211BWA4 | 1,000,000 Prpf)%'(‘j’e"r":g(')o 1.0000 | 5.8071 0.0286
lberdrola SA 6.00 cal | 05000 | 17-jun-16 | ES0613211Bx2 | 1,000,000 | Precio Medio | 4 5a09 | 58071 0.0000
Ponderado
berdrola SA 6.25 cal | 05000 | 17-jun-16 | ES0613211BY0 | 1,000,000 | Precio Medio | 4 5o09 | 58071 0.0000
Ponderado
lberdrola SA 6.50 cal | 05000 | 17-jun-16 | ES0613211Bz7 | 1,000,000 | Precio Medio | 4 ho0 | 58071 0.0000
Ponderado
berdrola SA 6.75 Call | 0.5000 | 17-jun-16 | ESO613211CA8 | 1,000,000 | Frecio Medio | no5q | 58071 0.0000
Ponderado
berdrola SA 5.50 Put | 05000 | 17-jun-16 | ES0613211CB6 750,000 priii(‘j’e"r"aetj’éo 1.0000 | 5.8071 0.0000
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IBBVA

Subyacente Strike Tipo | Ratio | Fec. Vto. ISIN Emitido RF;rfegicrr:{T?:?a Zie{)n?t?ig Fl;r;f?i; nd:I Li\/?/:irfgﬁi?n

berdrola SA 6.00 Put | 05000 | 17-jun-16 | ES0613211CC4 750,000 | FrecioMedo | 3 0000 | 58071 0.0964

Iberdrola SA 6.50 Put | 0.5000 | 17-jun-16 | ES0613211CD2 750,000 Prpffio Medo | 4 5000 | 5.8071 0.3465

nderado

lbex 35 8,500.00 | Call | 0.0010 | 17-jun-16 | ES0613211LR3 | 2,000,000 | Precio Medio | 1.0000 | 8,357.3000| 0.0000
lbex 35 9,000.00 | Call | 0.0010 | 17-jun-16 | ES0613211LS1 | 2,000,000 | Precio Medio | 1.0000 | 8,357.3000| 0.0000
lbex 35 9,500.00 | Call | 0.0010 | 17-jun-16 | ES0613211LT9 | 2,000,000 | Precio Medio | 1.0000 | 8,357.3000| 0.0000
lbex 35 10,000.00 | Call | 0.0010 | 17-jun-16 | ES0613211LU7 | 2,000,000 | Precio Medio | 1.0000 | 8,357.3000|  0.0000
lbex 35 10,500.00 | Call | 0.0010 | 17-jun-16 | ES0613211LV5 | 2,000,000 | Precio Medio | 1.0000 |8,357.3000|  0.0000
bex 35 11,000.00 | Call | 0.0010 | 17-jun-16 | ES0613211LW3 | 2,000,000 | Precio Medio | 1.0000 | 8,357.3000|  0.0000
lbex 35 11,500.00 | Call | 0.0010 | 17-jun-16 | ES0613211LX1 | 2,000,000 | Precio Medio | 1.0000 | 8,357.3000|  0.0000
lbex 35 12,000.00 | Call | 0.0010 | 17-jun-16 | ES0613211LY9 | 2,000,000 | Precio Medio | 1.0000 | 8,357.3000|  0.0000
lbex 35 12,500.00 | Call | 0.0010 | 17-jun-16 | ES0613211LZ6 | 2,000,000 | Precio Medio | 1.0000 | 8,357.3000|  0.0000
bex 35 13,000.00 | Call | 0.0010 | 17-jun-16 | ES0613211MA7 | 2,000,000 | Precio Medio | 1.0000 | 8,357.3000| 0.0000
lbex 35 13,500.00 | Call | 0.0010 | 17-jun-16 | ES0613211MB5 | 2,000,000 | Precio Medio | 1.0000 | 8,357.3000|  0.0000
lbex 35 14,000.00 | Call | 0.0010 | 17-jun-16 | ES0613211MC3 | 2,000,000 | Precio Medio | 1.0000 | 8,357.3000|  0.0000
lbex 35 9,000.00 | Put | 0.0010 | 17-jun-16 | ES0613211MD1 | 1,000,000 | Precio Medio | 1.0000 | 8,357.3000| 0.6427
lbex 35 9,500.00 | Put | 0.0010 | 17-jun-16 | ES0613211ME9 | 1,000,000 | Precio Medio | 1.0000 | 8,357.3000| 1.1427
lbex 35 10,000.00 | Put | 0.0010 | 17-jun-16 | ES0613211MF6 | 1,000,000 | Precio Medio | 1.0000 |8,357.3000| 1.6427
lbex 35 10,500.00 | Put | 0.0010 | 17-jun-16 | ES0613211MG4 | 1,000,000 | Precio Medio | 1.0000 |8,357.3000| 2.1427
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IBBVA

Precio de . . - -
Subyacente Strike Tipo | Ratio | Fec. Vto. ISIN Emitido Referencia Tipo d.e Premq de | Liquidacion

Final cambio | Ref. Final warrant

lbex 35 11,000.00 | Put | 0.0010 | 17-jun-16 | ES0613211MH2 | 1,000,000 | Precio Medio | 1.0000 | 8,357.3000| 2.6427

lbex 35 11,500.00 | Put | 0.0010 | 17-jun-16 | ES0613211MI0 | 1,000,000 | Precio Medio | 1.0000 |8,357.3000| 3.1427

lbex 35 12,000.00 | Put | 0.0010 | 17-jun-16 | ES0613211MJ8 | 1,000,000 | Precio Medio | 1.0000 |8,357.3000| 3.6427

lbex 35 12,500.00 | Put | 0.0010 | 17-jun-16 | ES0613211MK6 | 1,000,000 | Precio Medio | 1.0000 |8,357.3000| 4.1427

inditex SA 27.90 | cal | 0.2509 | 17-jun-16 | ES0613211CEQ 500,000 | FrecioMedo |3 000 | 20.4005 | 0.3787

Inditex SA 28.90 Call | 0.2509 | 17-jun-16 | ES0613211CF7 500,000 | Frecio Medio | 5555 | 59 4005 0.1278
Ponderado

Inditex SA 29.90 | call | 0.2509 | 17-jun-16 | ES0613211CG5 500,000 | Frecio Medio | 500 | 29 4005 0.0000
Ponderado

Inditex SA 30.89 | call | 0.2509 | 17-jun-16 | ES0613211CH3 500,000 prf;'ge"r"aegc')o 1.0000 | 29.4095 0.0000

Inditex SA 31.89 call | 0.2509 | 17-jun-16 | ES0613211CiL 500,000 | PrecioMedio | 4 5400 | 59 4095 0.0000
Ponderado

Inditex SA 32.89 | call | 0.2509 | 17-jun-16 | ES0613211CJ9 500,000 | PrecioMedio | 5400 | 59 4005 0.0000
Ponderado

Inditex SA 27.90 Put | 0.2509 | 17-jun-16 | ES0613211CK7 400,000 P‘Pf;ge"r":i'f 1.0000 | 29.4095 0.0000

Inditex SA 29.90 Put | 0.2509 | 17-jun-16 | ES0613211CL5 400,000 | PrecioMedio | 4 nh54 | 59 4095 0.1231
Ponderado

Inditex SA 31.89 Put | 0.2509 | 17-jun-16 | ES0613211CM3 400,000 | FrecioMedo |4 4554 | 59 4095 0.6224
Ponderado
. . Precio Medio

Inditex SA 33.88 Put | 0.2509 | 17-jun-16 | ES0613211CN1 400,000 1.0000 | 29.4095 1.1216
Ponderado

Indra Sistemas SA | 9.00 | Call | 0.5000 | 17-jun-16 | ES0613211CP6 400,000 priﬂge"r"aec‘fgo 1.0000 | 9.2600 0.1300

Indra Sistemas SA 10.00 call | 05000 | 17-jun-16 | ES0613211CQ4 400,000 Prpgf]'g e’:"aec‘jjc')o 1.0000 | 9.2600 0.0000

Indra Sistemas SA | 11.00 | Call | 0.5000 | 17-jun-16 | ES0613211CR2 400,000 prf;r’]ige"r"aeggo 1.0000 | 9.2600 0.0000

indra Sistemas SA | 12.00 | call | 05000 | 17-jun-16 | ES0613211CS0 400,000 priii(‘j’e"r"aetj’éo 1.0000 | 9.2600 0.0000
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IBBVA

Precio de

de Apertura

Subyacente Strike Tipo | Ratio | Fec. Vto. ISIN Emitido Referencia Tipo d.e Premq de | Liquidacion
Final cambio | Ref. Final warrant
indra Sistemas SA | 1000 | Put | 0.5000 | 17-jun-16 | ES0613211CT8 300,000 | FrecioMedio |5 0000 | 92600 0.3700
Indra Sistemas SA |  11.00 Put | 0.5000 | 17-jun-16 | ES0613211CU6 300,000 Prpi"f]'g e'\r"ae(;j(')o 1.0000 | 9.2600 0.8700
Koninkljke Philips 20.00 | call | 0.2500 | 17-jun-16 | ES0613211JY3 500,000 | Frecio Oficial | 4 5500 | 22 0950 0.5238
Hectronics NV de Apertura
Koninklijke Philips . Precio Oficial
Eoctronce Ny 22.00 | call | 0.2500 | 17-jun-16 | ES0613211JZ0 500,000 | 3¢ ortura | 10000 | 22,0950 0.0237
Koninklijke Philips . Precio Oficial
Doctronss NV 24.00 | call | 0.2500 | 17-jun-16 | ES0613211KA1 500,000 | 3¢ artura | 10000 | 22,0950 0.0000
Koninkiike Philps 26.00 Call | 0.2500 | 17-jun-16 | ES0613211KB9 500,000 | Frecio Oficial | 4 5500 | 22 0950 0.0000
Hectronics NV de Apertura
Koninklijke Philips . Precio Oficial
Eoctronce N 22.00 Put | 0.2500 | 17-jun-16 | ES0613211KC7 400,000 | T4200 rira | 10000 | 220950 0.0000
Koninklijke Philips . Precio Oficial
Eloctronce Ny 26.00 Put | 0.2500 | 17-jun-16 | ES0613211KD5 400,000 | 4e00 iira | 10000 | 22,0050 0.9763
Nokia OYJ 5.49 Call | 05104 | 17-jun-16 | ES0613211JP1 500,000 | Frecio Oficial | 4 5500 | 49200 0.0000
de Apertura
. . Precio Oficial
Nokia OYJ 5.88 Call | 0.5104 | 17-jun-16 | ES0613211JQ9 500,000 | 100 ertura | 10000 | 4.9200 0.0000
. . Precio Oficial
Nokia OYJ 6.27 Call | 0.5104 | 17-jun-16 | ES0613211JR7 500,000 | 3¢ ertura | 10000 | 49200 0.0000
Nokia OYJ 6.66 Call | 0.5104 | 17-jun-16 | ES0613211JS5 500,000 | Precio Oficial | 4 no00 | 4.9200 0.0000
de Apertura
. . Precio Oficial
Nokia OYJ 7.05 Call | 0.5104 | 17-jun-16 | ES0613211JT3 500,000 | 100 ertura | 10000 | 4.9200 0.0000
. . Precio Oficial
Nokia OYJ 5.88 Put | 0.5104 | 17-jun-16 | ES0613211JU1 400,000 | "G50 cira | 10000 | 4.9200 0.4900
Nokia OYJ 6.27 Put | 05104 | 17-jun-16 | ES06132113v9 400,000 | Frecio Oficial | 4 5500 | 49200 0.6890
de Apertura
Orange SA 14.00 Call | 0.2500 | 17-jun-16 | ES0613211JK2 500,000 Zrec'o Oficial | 4 0000 | 14.4750 0.1188
e Apertura
Orange SA 16.00 | call | 0.2500 | 17-jun-16 | ES0613211JL0 500,000 'Zrec'o Oficial | 4 0000 | 14.4750 0.0000
e Apertura
Orange SA 13.00 Put | 0.2500 | 17-jun-16 | ES0613211JM8 400,000 | Precio Oficial | -y no0q | 14.4750 0.0000
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IBBVA

Precio de . . - -
Subyacente Strike Tipo | Ratio | Fec. Vto. ISIN Emitido Referencia Tipo d.e Premq de | Liquidacion
Final cambio | Ref. Final warrant
Orange SA 15.00 Put | 0.2500 | 17-jun-16 | ES0613211IN6 400,000 | Precio Oficial | g564 | 14 4750 0.1313
de Apertura
Pharmamar, S.A. 320 | call | 05000 | 17-jun-16 | ES0613211FY1 400,000 | Frecio Medio |y 500 | 2.0081 0.0000
Pharmamar, S.A. 3.40 Call | 0.5000 | 17-jun-16 | ES0613211FZ8 400,000 | PrecioMedio |y no5q | 5 0951 0.0000
Ponderado
Pharmamar, S.A. 3.80 Call | 0.5000 | 17-jun-16 | ES0613211GA9 400,000 Prpiiz’e’;":gf 1.0000 | 2.0951 0.0000
Pharmamar, S.A. 420 | cal | 05000 | 17-jun-16 | ES0613211GB7 400,000 | FrecioMedo |y 5000 | 2.0051 0.0000
Pharmamar, S.A. 3.40 Put | 0.5000 | 17-jun-16 | ES0613211GC5 300,000 | FrecioMedio |y 5554 |5 ggsg 0.6525
Ponderado
Pharmamar, S.A. 3.80 Put | 0.5000 | 17-jun-16 | ES0613211GD3 300,000 Prpgf]'(‘j’e"r/':g(')o 1.0000 | 2.0951 0.8525
Pharmamar, S.A. 4.20 Put | 05000 | 17-jun-16 | ES0613211GE1 300,000 | FrecioMedio | 3 0000 | 20951 1.0525
Red Béctrica 7200 | call | 0.1000 | 17-uun-16 | ES0613211DJ7 400,000 | FrecioMedio |4 5544 | 780418 | 0.6042
Corporacion SA Ponderado
Red Héctrica . Precio Medio
Corporacion SA 74.00 | call | 0.1000 | 17-jun-16 | ES0613211DK5 400,000 | "EoRC Y | 1.0000 | 78.0418 0.4042
Red Eléctrica . Precio Medio
Corporacion SA 76.00 | call | 0.1000 | 17-jun-16 | ES0613211DL3 400,000 | "0 e | 10000 | 78.0418 0.2042
Red Béctrica 78.00 | Call | 0.1000 | 17-jun-16 | ES0613211DM1 400,000 | PrecioMedio | 4 no5q | 780418 | 0.0042
Corporacion SA Ponderado
Red Héctrica . Precio Medio
Corporacion SA 80.00 | Call | 0.1000 | 17-jun-16 | ES0613211DNO 400,000 | "RG0 | 1.0000 | 78.0418 0.0000
Red Héctrica . Precio Medio
Corporacion SA 74.00 Put | 0.1000 | 17-jun-16 | ES0613211D0O7 300,000 | "ot e | 1.0000 | 78.0418 0.0000
Red Béctrica 7600 | Put | 0.1000 | 17-jun-16 | ES0613211DP4 300,000 | PrecioMedio | 500 | 780418 | 0.0000
Corporacion SA Ponderado
Repsol YPF SA 9.00 Call | 0.2500 | 17-jun-16 | ES0613211DWO | 1,000,000 Prpgf]ge':"aegc')o 1.0000 | 10.8906 0.4727
Repsol YPF SA 10.00 | call | 0.2500 | 17-jun-16 | ES0613211DX8 | 1,000,000 Prpf)‘r’]ge"r":g(')o 1.0000 | 10.8906 0.2227
Repsol YPF SA 11.00 | call | 0.2500 | 17-jun-16 | ES0613211DY6 | 1,000,000 prii'(‘j’e"r"aetj’c')o 1.0000 | 10.8906 0.0000
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IBBVA

Precio de . . - -
Subyacente Strike Tipo | Ratio | Fec. Vto. ISIN Emitido Referencia Tipo d.e Premq de | Liquidacion
Final cambio | Ref. Final warrant
Repsol YPF SA 12.00 | call | 0.2500 | 17-jun-16 | ES0613211DZ3 | 1,000,000 prf;'ge"r"aegc')o 1.0000 | 10.8906 0.0000
Repsol YPF SA 13.00 Call | 0.2500 | 17-jun-16 | ES0613211EA4 | 1,000,000 Prpi‘lf]'(‘j’e'\r"aeé’(')o 1.0000 | 10.8906 0.0000
Repsol YPF SA 14.00 | call | 0.2500 | 17-jun-16 | ES0613211EB2 | 1,000,000 Prpf)‘:(‘j’e"r’:g(')o 1.0000 | 10.8906 0.0000
Repsol YPF SA 15.00 | call | 0.2500 | 17-jun-16 | ES0613211ECO | 1,000,000 P‘Pf;ge"r":i'f 1.0000 | 10.8906 0.0000
Repsol YPF SA 10.00 Put | 0.2500 | 17-jun-16 | ES0613211ED8 750,000 prf,"f]'c‘j’ e'\r"ae(;’(')" 1.0000 | 10.8906 0.0000
Repsol YPF SA 11.00 Put | 0.2500 | 17-jun-16 | ES0613211EE6 750,000 PrPi(r:::i)e’:'Aaec?cl)o 1.0000 | 10.8906 0.0274
. Precio Medio
Repsol YPF SA 12.00 Put | 0.2500 | 17-jun-16 | ES0613211EF3 750,000 | Fot e e | 1.0000 | 10.8906 0.2774
Repsol YPF SA 13.00 Put | 0.2500 | 17-jun-16 | ES0613211EG1 750,000 prf;'ge"r"aegc')o 1.0000 | 10.8906 0.5274
Sanofi SA 86.00 call | 0.1000 | 17-jun-16 | ES0613211KH6 500,000 | Frecio Oficial | 4 5500 | 682800 0.0000
de Apertura
. . Precio Oficial
Sanofi SA 90.00 | Call | 0.1000 | 17-jun-16 | ES0613211K4 500,000 | 120 ertura | 10000 | 68.2800 0.0000
Sanofi SA 9400 | cal | 0.1000 | 17-jun-16 | ES0613211KJ2 500,000 | Frecio Oficial | 4 5500 | gg2800 | 0.0000
de Apertura
Sanofi SA 88.00 Put | 0.1000 | 17-jun-16 | ES0613211KKO 400,000 | Precio Oficial | 4 ho0q | 682800 1.9720
de Apertura
Sanofi SA 102.00 | Put | 0.1000 | 17-jun-16 | ES0613211KL8 400,000 | Precio Oficial |4 4554 | 6g 2800 3.3720
de Apertura
Siemens AG 80.00 call | 0.1000 | 17-jun-16 | ES0613211KQ7 500,000 | Frecio Oficial | 4 ha00 | 91 9100 1.1910
de Apertura
Siemens AG 84.00 | cal | 0.1000 | 17-jun-16 | ES0613211KRS5 500,000 | Frecio Oficial |4 ho00 | 919100 | 0.7910
de Apertura
Siemens AG 88.00 call | 0.1000 | 17-jun-16 | ES0613211KS3 500,000 | Frecio Oficial | 4 5500 | 91.9100 0.3910
de Apertura
Siemens AG 92.00 | call | 0.1000 | 17-jun-16 | ES0613211KT1 500,000 | Frecio Oficial | 4 5500 | 919100 0.0000
de Apertura
Siemens AG 96.00 | call | 0.1000 | 17-jun-16 | ES0613211KU9 500,000 Zf:f&‘;)gft:fr':' 1.0000 | 91.9100 0.0000
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IBBVA

Subyacente Strike Tipo | Ratio | Fec. Vto. ISIN Emitido RF;rfegicrr:{T?:?a Zie{)n?t?ig Fl;r;f?i; nd:I Li\/?/:irfgﬁi?n
Siemens AG 84.00 | Put | 0.1000 | 17-jun-16 | ES0613211KV7 400,000 Zf:i{%gftijrig' 1.0000 | 91.9100 | 0.0000
Siemens AG 88.00 | Put | 0.1000 | 17-jun-16 | ES0613211KW5 | 400,000 'zfgﬂ%g‘;{f:g' 1.0000 | 919100 | 0.0000
Societe Generale | 40.00 | Call | 02500 | 17-jun-16 | ESO613211KZ8 500,000 'jeei%g‘:f::' 10000 | 31.3850 | 0.0000
Societe Generale | 42.00 | Call | 0.2500 | 17-jun-16 | ES0613211LA9 500,000 Z‘gﬂ%ﬂfgg’ 1.0000 | 31.3850 | 0.0000
Societe Generale | 44.00 | call | 0.2500 | 17-jun-16 | ES0613211LB7 500,000 Z‘:i{%gft{fjg' 1.0000 | 31.3850 | 0.0000
Societe Generale | 46.00 | Call | 0.2500 | 17-jun-16 | ES0613211LC5 500,000 'zr:i‘;g‘;if::' 1.0000 | 31.3850 | 0.0000
Societe Generale | 48.00 | Call | 0.2500 | 17-jun-16 | ES0613211LD3 500,000 E:‘X%g‘;f:g‘ 10000 | 31.3850 | 0.0000
Societe Generale | 50.00 | Call | 0.2500 | 17-jun-16 | ES0613211LE1 500,000 Zf:i{%gftijrig' 1.0000 | 31.3850 | 0.0000
Societe Generale | 4200 | Put | 0.2500 | 17-jun-16 | ES0613211LF8 400,000 Zr:‘i%g’r‘;ilfrig' 10000 | 31.3850 | 2.6538
Societe Generale | 44.00 | Put | 0.2500 | 17-jun-16 | ES0613211LG6 | 400,000 'j:ﬂ%g‘;‘ﬂ:‘ 10000 | 31.3850 | 3.1538
Telefonica SA 1050 | Call | 02500 | 17-un-16 | ES0613211FB9 | 2,000,000 | LeCio Medio | go00 | g 5780 0.0000
Telef6nica SA 1100 | cal | 0.2500 | 17-jun-16 | ESO613211FC7 | 2,000,000 Prpif]ige'\r":gf 1.0000 | 85780 0.0000
Telef6nica SA 1150 | Call | 02500 | 17-un-16 | ES0613211FD5 | 2,000,000 | TeCio Medio | gq00 | g 5780 0.0000
Telefénica SA 1200 | Call | 02500 | 17-un-16 | ESO613211FE3 | 2,000,000 | FecioMedio | gq00 | g 5780 0.0000
Telefonica SA 1250 | call | 0.2500 | 17-jun-16 | ES0613211FF0 | 2,000,000 priﬂge"r"aec‘fgo 1.0000 | 85780 0.0000
Telef6nica SA 1300 | Call | 02500 | 17-un-16 | ES0613211FG8 | 2,000,000 | TeCioMedio | gq0q | g 5780 0.0000
Telefénica SA 1350 | Call | 02500 | 17-jun-16 | ES0613211FH6 | 2,000,000 | FLeCio Medio | gq00 | g 5780 0.0000
Telefénica SA 1400 | call | 0.2500 | 17-jun-16 | ESO613211F4 | 2,000,000 priii(‘j’e"r"aetj’éo 1.0000 | 85780 0.0000
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IBBVA

Precio de

Subyacente Strike Tipo | Ratio | Fec. Vto. ISIN Emitido RefgirneaTcia Zie{)n?t?ig 'gei?i;nd; Li\/?/:irfgﬁi?n
Telefénica SA 1450 | Call | 02500 | 17-jun-16 | ES0613211FJ2 | 2,000,000 | FTECoO Meclo |y ooop | 85780 0.0000
Telefénica SA 1500 | Call | 02500 | 17-jun-16 | ES0613211FK0 | 2,000,000 | FIECO Medio |y o009 | 85780 0.0000
Telef6nica SA 1550 | cal | 0.2500 | 17-jun-16 | ES0613211FL8 | 2,000,000 prf)‘;ﬁe"r"aegéo 1.0000 | 85780 0.0000
Telefénica SA 1600 | Call | 02500 | 17-jun-16 | ES0613211FM6 | 2,000,000 | FTECIo Medlo |y ooop | 85780 0.0000
Telefonica SA 1650 | Call | 0.2500 | 17-un-16 | ES0613211FN4 | 2,000,000 | Frecio Medio | g o500 | g 5780 0.0000
Telefénica SA 1700 | cal | 0.2500 | 17-jun-16 | ES0613211F02 | 2,000,000 prf)%’e"r"aegéo 1.0000 | 85780 0.0000
Telef6nica SA 1250 | Put | 02500 | 17-jun-16 | ES0613211FP9 | 1,000,000 | FTECIO Medio |y o009 | 85780 0.9805
Telefénica SA 1300 | Put | 02500 | 17-jun-16 | ES0613211FR5 | 1,000,000 | FTECo Medlo |y ooop | 85780 1.1055
Telef6nica SA 1350 | Put | 0.2500 | 17-jun-16 | ES0613211FS3 | 1,000,000 Prpiﬂt‘;e"r":gf 1.0000 | 85780 1.2305
Telef6nica SA 1400 | Put | 02500 | 17-jun-16 | ES0613211FT1 | 1,000,000 | FECIo Medio |y o009 | 85780 1.3555
Telefénica SA 1450 | Put | 02500 | 17-jun-16 | ES0613211FU9 | 1,000,000 | FTECIo Medlo |y ooop | 85780 1.4805
Telefénica SA 1500 | Put | 0.2500 | 17-jun-16 | ES0613211FV7 | 1,000,000 prif]ige"r":gf 1.0000 | 85780 1.6055
Telefénica SA 1550 | Put | 02500 | 17-jun-16 | ES0613211FW5 | 1,000,000 | FECIo Medio |y o009 | 85780 1.7305
Total SA 3800 | cal | 0.2500 | 17-jun-16 | ES0613211LJ0 500,000 E:‘X%g‘:frig' 1.0000 | 408950 | 0.7238
Total SA 4000 | cal | 0.2500 | 17-jun-16 | ES0613211LK8 500,000 Z‘:i‘;gtiﬂ:’ 1.0000 | 40.8950 | 0.2238
Total SA 4200 | cal | 02500 | 17-jun-16 | ESO613211LL6 500,000 'Zr:‘ji%g’r‘;{frig' 1.0000 | 40.8950 | 0.0000
Total SA 4400 | cal | 02500 | 17-un-16 | ESO613211LM4 500,000 'Zf:ﬂ%g‘;ﬁig' 1.0000 | 40.8950 | 0.0000
Total SA 46.00 | call | 0.2500 | 17-jun-16 | ES0613211LN2 500,000 | Frecio Oficial | 4 5500 | 408950 | 0.0000

de Apertura
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IBBVA

Subyacente Strike Tipo | Ratio | Fec. Vto. ISIN Emitido RF;rfeEiCrr:{T?:?a Zg)n?t?ig Fl;r;f?i; nd:I Li\/?/:ir(:gﬁi?n
Total SA 48.00 | call | 0.2500 | 17-jun-16 | ES0613211L00 500,000 Zf:i{%gftijrig' 1.0000 | 40.8950 | 0.0000
Total SA 4000 | Put | 02500 | 17-jun-16 | ESO613211LP7 400,000 'zfgﬂ%g’r‘;{f:g' 1.0000 | 40.8950 | 0.0000
Total SA 4400 | Put | 02500 | 17-un-16 | ES0613211LQ5 | 400,000 Z’:i‘;g‘;ﬁig' 1.0000 | 408950 | 0.7762
Xetra Dax 10,000.00 | call | 0.0010 | 17-jun-16 | ES0613211MO8 750,000 Z‘g%gftﬁig’ 1.0000 | 9,620.9200| 0.0000
Xetra Dax 10,500.00 | Call | 0.0010 | 17-jun-16 | ES0613211MPS 750,000 Z‘:i{%gft{fjg' 1.0000 | 9,620.9200{ 0.0000
Xetra Dax 11,000.00 | Call | 0.0010 | 17-jun-16 | ESO613211MQ3 | 750,000 'Zfi‘:)g‘;{f:g‘ 1.0000 |9,620.9200|  0.0000
Xetra Dax 11,500.00 | Call | 0.0010 | 17-jun-16 | ESO613211MR1 750,000 'j:i%g‘:frig' 1.0000 |9,620.9200|  0.0000
Xetra Dax 12,000.00 | Call | 0.0010 | 17-jun-16 | ES0613211MS9 750,000 Zf:i{%gftijrig' 1.0000 |9,620.9200|  0.0000
Xetra Dax 10,000.00 | Put | 0.0010 | 17-jun-16 | ES0613211MT7 500,000 Zr:‘i%g’r‘;{fri:' 1.0000 |9,620.9200| 0.3791
Xetra Dax 10,500.00 | Put | 0.0010 | 17-jun-16 | ESO613211MUS 500,000 Z’:ﬂ%g‘;ﬁig' 1.0000 |9,620.9200| 0.8791
Xetra Dax 11,000.00 | Put | 0.0010 | 17-jun-16 | ES0613211MV3 500,000 Z‘g%gftﬁig’ 1.0000 |9,620.9200| 1.3791

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