DBVA

A LA COMISION NACIONAL DEL
MERCADO DE VALORES

Banco Bilbao Vizcaya Argentaria, S.A. (BBVA), de conformidad con lo establecido en la
legislacion del Mercado de Valores, comunica la siguiente:

INFORMACION RELEVANTE

Ref.: VENCIMIENTO DE WARRANTS EMITIDOS POR BANCO BILABAO VIZCAYA ARGENTARIA S.A.
(Condiciones Finales de Warrants registradas en la C.N.M.V. con fecha 30 de noviembre de 2017)

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 22 de junio de 2017, les informamos del vencimiento de
los warrants emitidos por Banco Bilbao Vizcaya Argentaria, S.A.

Precio de Tipo de Precio de Liguidacién
Subyacente Strike Tipo Ratio Fec. Vto. ISIN Emitido Referencia P bi f Final q
Final cambio Ref. Final warrant
Acciona SA 68.00 | Call | 0000 | 15jun-18 | ES0613215W54 | 400,000 P;i%'ge’\r": dd(;o 1.0000 71.4219 0.3422
Acciona SA 70.00 | Call | 0000 | 15jun-18 | ES0613215W62 | 400,000 PF’,f)f]'g e’\r":dd(;o 1.0000 71.4219 0.1422
Acciona SA 68.00 | Put | 0.1000 | 15-un-18 | ES0613215W70 | 300,000 Precio Medio 1.0000 71.4219 0.0000
Ponderado
Acciona SA 70.00 | Put | 01000 | 15jun-18 | ESO613215W88 | 300,000 Precio Medio 1.0000 71.4219 0.0000
Ponderado
Allianz SE 210.00 | call | 0.1000 | 15un-18 | ES0613215GD4 | 500,000 PrecA":)gthCr';' de | 1 0000 183.6600 0.0000
Allianz SE 200.00 | Put | 0.1000 | 15-un-18 | ES0613215GE2 | 400,000 Pre;“;g{:’f‘;‘ de | 10000 183.6600 1.6340
Apple INC 180.00 | Call | 0.1000 | 154jun-18 | ES0613215GOl | 500,000 PreCA":)g{LCr':' de | 11506 190.0300 0.8650
Apple INC 190.00 | call | 0.1000 | 154jun-18 | ES0613215GP8 | 500,000 Prei‘[’)g{:fr':' de | 11506 190.0300 0.0026
Apple INC 170.00 | Put | 0.1000 | 15-un-18 | ES0613215GQ6 | 400,000 Prei‘[’)gﬂfr':' de | 1 1506 190.0300 0.0000
BNP Paribas SA 62.00 | Put | 0000 | 15jun-18 | ES0613215HL5 | 400,000 Prei‘;g{ﬁ;‘ de | 1 0000 54.9100 0.7090
EUR/CHF 118 | call | 10.0000 | 15-un-18 | ES0613215MM3 | 1,000,000 | Fixing BCE 1.1575 1.1575 0.0000




Precio de

. . . . ) Tipo de Precio de Liquidacién
Subyacente Strike Tipo Ratio Fec. Vto. ISIN Emitido Refgi;ear}ma cambio Ref. Final warrant
EUR/CHF 1.19 Call | 10.0000 | 15-un-18 | ES0613215MN1 | 1,000,000 | Fixing BCE 1.1575 1.1575 0.0000
EUR/CHF 1.15 Put | 10.0000 | 15-un-18 | ES0613215MO9 | 1,000,000 | Fixing BCE 1.1575 1.1575 0.0000
EUR/GBP 0.90 | Call | 10.0000 | 154un-18 | ES0613215MP6 | 1,000,000 | Fixing BCE 0.8732 0.8732 0.0000
EUR/GBP 0.92 Call | 10.0000 | 15-un-18 | ES0613215MQ4 | 1,000,000 |  Fixing BCE 0.8732 0.8732 0.0000
EUR/GBP 094 | call | 10.0000 | 154un-18 | ES0613215MR2 | 1,000,000 | Fixing BCE 0.8732 0.8732 0.0000
EUR/GBP 0.85 Put | 10.0000 | 15-un-18 | ES0613215MS0 | 1,000,000 | Fixing BCE 0.8732 0.8732 0.0000
EUR/GBP 0.870 | Put | 10.0000 | 15-jun-18 | ESO0613215MT8 | 1,000,000 | Fixing BCE 0.8732 0.8732 0.0000
EURIIPY 134.000 | Call | 10.0000 | 154un-18 | ES0613215MU6 | 1,000,000 | Fixing BCE | 128.3100 | 128.3100 0.0000
EURIIPY 135500 | Call | 10.0000 | 154un-18 | ES0613215Mv4 | 1,000,000 | Fixing BCE | 128.3100 | 128.3100 0.0000
EURIIPY 137.000 | Call | 10.0000 | 154un-18 | ES0613215MW2 | 1,000,000 | Fixing BCE | 128.3100 | 128.3100 0.0000
EURIIPY 130.000 | Put | 10.0000 | 15-un-18 | ES0613215MX0 | 1,000,000 | Fixing BCE | 128.3100 | 128.3100 0.1317
EURIIPY 137.000 | Put | 10.0000 | 15-un-18 | ES0613215MY8 | 1,000,000 | Fixing BCE | 128.3100 | 128.3100 0.6773
EURIIPY 138,500 | Put | 10.0000 | 15-un-18 | ES0613215Mz5 | 1,000,000 | Fixing BCE | 128.3100 | 128.3100 0.7942
EUR/USD 1.190 | call | 10.0000 | 154un-18 | ES0613215NA6 | 1,000,000 | Fixing BCE 1.1596 1.1596 0.0000
EUR/USD 1.205 | call | 10.0000 | 154un-18 | ES0613215NB4 | 1,000,000 | Fixing BCE 1.1596 1.1596 0.0000
EUR/USD 1.220 | call | 10.0000 | 154un-18 | ES0613215NC2 | 1,000,000 | Fixing BCE 1.1596 1.1596 0.0000
EUR/USD 1235 | Call | 10.0000 | 15-un-18 | ES0613215NDO | 1,000,000 | Fixing BCE 1.1596 1.1596 0.0000
EUR/USD 1250 | Call | 10.0000 | 15-un-18 | ESO0613215NE8 | 1,000,000 | Fixing BCE 1.1596 1.1596 0.0000
EUR/USD 1.265 | Call | 10.0000 | 15-un-18 | ESO0613215NF5 | 1,000,000 | Fixing BCE 1.1596 1.1596 0.0000
EUR/USD 1115 | Put | 10.0000 | 154un-18 | ES0613215NG3 | 1,000,000 | Fixing BCE 1.1596 1.1596 0.0000
EUR/USD 1.130 | Put | 10.0000 | 154un-18 | ESO0613215NH1 | 1,000,000 | Fixing BCE 1.1596 1.1596 0.0000
EUR/USD 1.145 | Put | 10.0000 | 154un-18 | ES0613215NI9 | 1,000,000 |  Fixing BCE 1.1596 1.1596 0.0000
EUR/USD 1160 | Put | 10.0000 | 15-un-18 | ES0613215NJ7 | 1,000,000 | Fixing BCE 1.1596 1.1596 0.0034
Gas Natural SDG SA 18.00 | call | 0.2500 | 15-un-18 | ES0613215BG8 | 500,000 P;%f]'ge'\r": dd(;o 1.0000 21.8616 0.9654
Gas Natural SDG SA 18.00 | Put | 02500 | 154un-18 | ES0613215BH6 | 400,000 P;iﬂge'\r": dd(;O 1.0000 21.8616 0.0000
Iberdrola SA 6.25 call | 05000 | 154un-18 | ES0613215BR5 | 1,000,000 | Frecio Medio 1.0000 6.7050 0.2275
Ponderado
Inditex SA 20.00 | Call | 02500 | 15jun-18 | ES0613215CG6 | 500,000 Precio Medio 1.0000 29.9430 0.2358
Ponderado
Inditex SA 30.00 | Call | 02500 | 154un-18 | ES0613215CH4 | 500,000 P;,if]'g e’\r";dd(;o 1.0000 29.9430 0.0000
Inditex SA 31.00 | cal | 02500 | 15-un-18 | ES0613215CI2 500,000 Precio Medio 1.0000 29.9430 0.0000
Ponderado
Inditex SA 29000 | Put | 02500 | 15-un-18 | ES0613215CJO 400,000 Precio Medio 1.0000 29.9430 0.0000
Ponderado
Inditex SA 30.00 | Put | 02500 | 15jun-18 | ES0613215CK8 | 400,000 Precio Medio 1.0000 29.9430 0.0142

Ponderado




Precio de

Subyacente Strike Tipo Ratio Fec. Vto. ISIN Emitido Refgi;ear}cia I?n?b?g ;L?Ci:mdael Lievuai:irz%itén
Inditex SA 31.00 | Put | 02500 | 15jun-18 | ES0613215CL6 | 400,000 P;iﬁge'\r": dd(io 1.0000 29.9430 0.2643
Indra Sistemas SA 12.00 | Call | 0.2500 | 15-un-18 | ES0613215CW3 | 400,000 P;i%ige'\r": dd;" 1.0000 11.2124 0.0000
Koninklijke Philips 33.00 | Put | 02500 | 15-un-18 | ES0613215iD8 | 400,000 | Precio Oficialde | 554 36.9500 0.0000
Electronics NV Apertura
Nokia OYJ 400 | call | 05000 | 15jun-18 | ES0613215107 500,000 PreCAi‘:)gthcri;' de | 1 0000 5.2580 0.6290
Nokia OYJ 440 | Call | 05000 | 154un-18 | ES0613215IP4 500,000 Prec/i‘[’)g{iucri:' de | 1 0000 5.2580 0.4290
Nokia OYJ 4.40 Put | 05000 | 15-un-18 | ES06132151Q2 400,000 Prec/i‘[’)g{iucri:' de | 1 0000 5.2580 0.0000
Nokia OYJ 4.80 Put | 05000 | 15jun-18 | ES0613215IR0 400,000 Prei‘[’)gﬂﬁ:' de | 10000 5.2580 0.0000
Sanofi SA 76.00 | Call | 0.1000 | 154un-18 | ES0613215J05 | 500,000 PrecAi‘:)gthcri;' de | 10000 67.4600 0.0000
Sanofi SA 78.00 | Call | 0.1000 | 154un-18 | ESO0613215JP2 | 500,000 PrecAi‘:)gthcri;' de | 10000 67.4600 0.0000
Sanofi SA 77.00 | Put | 01000 | 154un-18 | ES0613215JQ0 | 400,000 PreCAi‘:)gthcri;' de | 10000 67.4600 0.9540
Sanofi SA 79.00 | Put | 0.1000 | 154un-18 | ES0613215JR8 | 400,000 Prec/i‘[’)g{iucri:' de | 1 0000 67.4600 1.1540
Siemens AG 116.00 | Put | 01000 | 15-un-18 | ES0613215Jv4 | 400,000 Prec/i‘[’)g{iucri:' de | 1 0000 120.9000 0.0000
Rerﬁ;i’;‘;’;sEGnZ’:;/’s; A | 1000 | call | 02500 | 154un-18 | ESO613215ES7 | 400,000 P;%f]ige'\r": dd(io 1.0000 120.9000 27.7250
Societe Generale 44.00 | Call | 02500 | 154un-18 | ESO0613215KK1 | 500,000 PrecAi‘:)gthcri;' de | 10000 37.3950 0.0000
Societe Generale 4400 | Put | 0.2500 | 154un-18 | ES0613215KL9 | 400,000 PrecAi‘:)gthcri;' de | 10000 37.3950 1.6513
Telefénica SA 7.00 | call | 02500 | 15jun-18 | ES0613215FD6 | 2,000,000 P};iﬂge'\r": dd;‘) 1.0000 7.4558 0.1140
Telefénica SA 8.00 Put | 02500 | 15-un-18 | ES0613215FE4 | 1,000,000 P;,f)f]ig e’\r";dd;" 1.0000 7.4558 0.1361
USD/MXN 21.000 | Call | 10.0000 | 154un-18 | ES0613215NK5 | 1,000,000 |  Fixing FED 1.1596 20.6259 0.0000
USD/MXN 22.500 | Call | 10.0000 | 15-jun-18 | ES0613215NL3 | 1,000,000 | Fixing FED 1.1596 20.6259 0.0000
USD/MXN 18.000 | Put | 10.0000 | 15-un-18 | ES0613215NM1 | 1,000,000 | Fixing FED 1.1596 20.6259 0.0000

Banco Bilbao Vizcaya Argentaria S.A.

D. Luis Miguel Duran Rubio

Madrid, 18 de junio de 2018




