BNP Paribas Emissions- und Handelsgesellschaft mbH,
Frankfurt am Main
(hereinafter referred to as the "Issuer")

LEI 549300TS3U4JKMR1B479

Final Terms No. 57349-002
dated 13 February 2023

in connection with the Base Prospectus dated 24 October 2022 for the issue of new
Warrants and increase of the issue size of previously issued Warrants linked to
indices, shares, currency exchange rates, metals, commodities, futures contracts
and/or Depositary Receipts

for the issue of
MINI Future Long Warrants

linked to shares

Note: The validity of the foregoing Base Prospectus dated 24 October 2022 under
which the Warrants described in these Final Terms are issued expires on 26 October
2023. The successor base prospectus will be published at
https://warrants.bnpparibas.com/baseprospectus.

From this point in time onwards, these Final Terms with respect to those Warrants whose term has not
been terminated by 26 October 2023 must be read in conjunction with the current Base Prospectus of
BNP Paribas Emissions- und Handelsgesellschaft mbH, Frankfurt am Main, for the issue of new
Warrants and continuation of the public offer and increase of the issue size of Warrants linked to
indices, shares, currency exchange rates, metals, commodities, futures contracts, American Depositary
Receipts and/or Global Depositary Receipts and/or Ordinary Depositary Receipts following the Base

Prospectus dated 24 October 2022.

unconditionally guaranteed by
BNP Paribas S.A.
Paris, France
(hereinafter referred to as the "Guarantor")

and
offered by
BNP Paribas Arbitrage S.N.C.

Paris, France
(hereinafter referred to as the "Offeror")
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This document constitutes the Final Terms for the purposes of Regulation (EU)
2017/1129. The Final Terms must be read in conjunction with the Base Prospectus
dated 24 October 2022 (as supplemented by the Supplement dated 16 December 2022
and as further supplemented from time to time) and including the documents from
which information has been incorporated by reference in this Base Prospectus.An
issue-specific summary is annexed to these Final Terms.This Base Prospectus, all
documents from which information has been incorporated by reference herein, any
supplements to the Base Prospectus and the Final Terms of the Warrants are available
under https://warrants.bnpparibas.com/baseprospectus, the Final Terms are available
on the website https://warrants.bnpparibas.com/warrants, and copies can be obtained
free of charge at the registered office of the Issuer at Senckenberganlage 19, 60325
Frankfurt am Main, Germany.

This document contains the final information on the Warrants as well as the final terms and conditions of the
Warrants and forms the Final Terms of the offer of MINI Future Long Warrants linked to shares (hereinafter also
referred to as the "Underlying").

The Terms and Conditions of the Warrants for the respective Series are divided into Part A, Section | (Product
Specific Conditions), Part A, Section Il (Underlying Specific Conditions) and Part B (General Conditions). Part A of
the Terms and Conditions of the Warrants is being complemented by the Final Terms set out below. Part B of the
Terms and Conditions of the Warrants is already included in full in the Base Prospectus dated 24 October 2022 in
Section "XIl. Terms and Conditions of the Warrants™.

In order to obtain all relevant information, this Base Prospectus must be read in conjunction with the documents
from which information has been incorporated by reference in this Base Prospectus and any Supplements in
connection with the Final Terms. Unless otherwise defined or stated in this Document, the terms used herein have
the meanings assigned to them in the Base Prospectus.

These Final Terms constitute the final terms and conditions for the respective Series of Warrants (the "Final Terms
and Conditions of the Warrants"). If and to the extent that the Terms and Conditions of the Warrants contained in
the Base Prospectus differ from the Final Terms and Conditions of the Warrants, the Final Terms and Conditions of
the Warrants shall be authoritative.
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INFORMATION ABOUT THE UNDERLYING

The Underlyings to which the Warrants are linked are shown in the table in the Terms and Conditions of the Warrants (§ 1).
The table below shows the Underlying and the publicly available website where information about the past and future
development of the price and performance of the respective Underlying and its volatility is available free of charge.

Underlying with ISIN

Website

ACS Actividades de Construccién y Servicios SA, Ordinary
Share, ISIN ES0167050915

WWW.grupoacs.com

Air France - KLM SA, Ordinary Share, ISIN FR0000031122

www.airfranceklm.com

Alfen NV, Ordinary Share, ISIN NL0012817175

www.alfen.com

Alphabet Inc, Ordinary Share, ISIN US02079K1079

www.abc.xyz/investor

Amazon.com Inc, Ordinary Share, ISIN US0231351067

www.amazon.com

Advanced Micro Devices Inc, Ordinary Share, ISIN
US0079031078

www.amd.com

Atos SE, Ordinary Share, ISIN FR0000051732

www.atos.net

Ballard Power Systems Inc, Ordinary Share, ISIN
CA0585861085

www.ballard.com

Brenntag SE, Ordinary Share, ISIN DEOOOA1DAHHO

www.brenntag.com

Cellnex Telecom SA, Ordinary Share, ISIN ES0105066007

www.cellnextelecom.com

Corticeira Amorim SA, Ordinary Share, ISIN
PTCOROAEO0006

www.amorimcorkinsulation.com

Deutsche Lufthansa AG, Restricted Registered Share, ISIN
DE0008232125

www.lufthansagroup.com

Eli Lilly and Co, Ordinary Share, ISIN US5324571083

www.lilly.com

Ford Motor Co, Ordinary Share, ISIN US3453708600

www.ford.com

Gilead Sciences Inc, Ordinary Share, ISIN US3755581036

www.gilead.com

The Goldman Sachs Group Inc, Ordinary Share, ISIN
US38141G1040

www.goldmansachs.com

H & M Hennes & Mauritz AB, Ordinary Share, ISIN
SE0000106270

www.hm.com

Hannover Riick SE, Registered Share, ISIN DE0008402215

www.hannover-rueck.de

Hermes International, Ordinary Share, ISIN FR0000052292

www.hermes.com

The Home Depot Inc, Ordinary Share, ISIN US4370761029

www.homedepot.com

International Consolidated Airlines Group SA, Ordinary
Share, ISIN ES0177542018

www.iairgroup.com

Infineon Technologies AG, Registered Share, ISIN

www.infineon.de

DE0006231004
International Business Machines Corp, Ordinary Share, ISIN www.ibm.com
US4592001014
Just Eat Takeaway.com NV, Ordinary Share, ISIN corporate.takeaway.com
NL0012015705

K+S AG, Registered Share, ISIN DEOOOKSAG888

www.k-plus-s.com

L'Oreal SA, Ordinary Share, ISIN FR0000120321

www.loreal.com

LVMH Moet Hennessy - Louis Vuitton SE, Ordinary Share,
ISIN FR0000121014

www.lvmh.fr

MercadoL.ibre Inc, Ordinary Share, ISIN US58733R1023

www.mercadolibre.com

Merck & Co Inc, Ordinary Share, ISIN US58933Y1055

www.merck.com

NextEra Energy Inc, Ordinary Share, ISIN US65339F1012

www.nexteraenergy.com

NVIDIA Corp, Ordinary Share, ISIN US67066G1040

www.nvidia.com

Palantir Technologies Inc, Ordinary Share, ISIN
US69608A1088

www.palantir.com

PepsiCo Inc, Ordinary Share, ISIN US7134481081

WwWWw.pepsico.com

Pernod Ricard SA, Ordinary Share, ISIN FR0000120693

www.pernod-ricard.com

Dr. Ing. h.c. F. Porsche AG, Preferred Share, ISIN
DEOOOPAG9113

investorrelations.porsche.com

Repsol SA, Ordinary Share, ISIN ES0173516115

www.repsol.com
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Underlying with ISIN

Website

Rheinmetall AG, Ordinary Share, ISIN DE0007030009

www.rheinmetall.de

Shopify Inc, Ordinary Share, ISIN CA82509L1076

www.shopify.com

Snap Inc, Ordinary Share, ISIN US83304A1060

Www.shap.com

SolarEdge Technologies Inc, Ordinary Share, ISIN
US83417M1045

www.solaredge.com

Spotify Technology SA, Ordinary Share, ISIN
LU1778762911

investors.spotify.com

The Swatch Group AG, Ordinary Share, ISIN
CH0012255151

www.swatchgroup.com

Thermo Fisher Scientific Inc, Ordinary Share, ISIN
US8835561023

www.thermofisher.com

Union Pacific Corp, Ordinary Share, ISIN US9078181081

Www.up.com

Walmart Inc, Ordinary Share, ISIN US9311421039

corporate.walmart.com

Zurich Insurance Group AG, Ordinary Share, ISIN
CH0011075394

www.zurich.com

The information available on the website(s) constitutes third-party information. The Issuer has not verified this information for

correctness.
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FINAL TERMS AND CONDITIONS OF THE WARRANTS

Part A for the Warrants, which is divided into Section |, §§ 1 and 2 (Product Specific Conditions) of the Final Terms and
Conditions of the Warrants and Section Il, §§ 3 and 4 (Underlying Specific Conditions) of the Final Terms and Conditions of
the Warrants, is set out below. Part B of the Final Terms and Conditions of the Warrants as applicable for the Warrants can
be found in Part B, §§ 5-11 (General Conditions) of the Terms and Conditions of the Warrants in the Base Prospectus.

The Warrants of a series of Warrants identified by its ISIN (each a "Series") are represented by a global bearer note and
differ only with regard to the economic terms of the Warrant Right granted under § 1. The different issuance parameters of
each Warrant are set out in the table at the end of § 1 for each issue of Warrants. Therefore, the Terms and Conditions of
the Warrants set out below apply mutatis mutandis to each Warrant of a Series in accordance with that table.

(1

)

©)

(4)

§1
Warrant Right, Definitions

BNP Paribas Emissions- und Handelsgesellschaft mbH, Frankfurt am Main (the "Issuer") grants each Warrant Holder
(as defined in § 5 of Part B of the Terms and Conditions of the Warrants (General Conditions)) of a MINI Future Long
Warrant (each a "Warrant" and collectively the "Warrants") linked to the underlying (the "Underlying") specified in
the table at the end of this § 1 the right (the "Warrant Right") to claim payment from the Issuer, in accordance with
these Terms and Conditions of the Warrants of the Redemption Amount, in EUR (the "Settlement Currency"), as
specified in para. (2) below, pursuant to § 1 of these Terms and Conditions of the Warrants and § 7 of Part B of the
Terms and Conditions of the Warrants (General Conditions).

Subject to the occurrence of a Stop-Loss Event and to the provisions of para. (3), the Redemption Amount (the
"Redemption Amount") in the case of a MINI Future Long Warrant is equal to the difference between the Reference
Price and the Relevant Strike, determined in the Reference Currency, multiplied by the Ratio expressed as a decimal
(the "Relevant Amount"):

Relevant Amount = (Reference Price — Relevant Strike) x (R)

The Redemption Amount thus calculated is then Commercially Rounded to the second decimal place. If the
Reference Currency is not the same as the Settlement Currency, the Relevant Amount will be converted into the
Settlement Currency in accordance with § 1 para. (5).

If the Relevant Amount thus calculated is zero or a negative value, the Warrants will expire and become worthless. In
this case, no payment will be made to Warrant Holders.

The Issuer will pay the Redemption Amount per Warrant to each Warrant Holder at the latest on the Settlement Date.

If on any day during the Observation Period (including the day when the Reference Price is determined) the
Observation Price reaches or falls below the Stop-Loss Barrier, thereby triggering a Stop-Loss Event, the Warrants
shall automatically be deemed exercised and the day on which the Stop-Loss Event occurred, at the latest, however,
the day on which the Stop-Loss Reference Level was determined, shall at the same time be deemed the Valuation
Date. In this case (irrespective of whether or not an Exercise Notice as defined in § 2 has been given), the
Redemption Amount shall then be determined exclusively as follows:

Redemption Amount = (Stop-Loss Reference Level — Relevant Strike) x (R)

The Redemption Amount thus calculated is then Commercially Rounded to the second decimal place. If the
Reference Currency is not the same as the Settlement Currency, the Relevant Amount will be converted into the
Settlement Currency in accordance with § 1 para. (5).

The Redemption Amount may be zero if the Stop-Loss Reference Level is lower than or equal to the Relevant Strike.
The Redemption Amount can never be negative; a negative calculated value results in a Redemption Amount of zero.
In this case, the Warrants will expire and become worthless, and no payment will be made to Warrant Holders.

The Issuer will pay the Redemption Amount per Warrant to each Warrant Holder at the latest on the Settlement Date.
For the purposes of these Terms and Conditions of the Warrants, the following terms have the following meanings:

"Adjustment Dates ("T")": means the calendar days actually falling within the Financing Period and divided by 360.

"Bank Business Day": means
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(a) any day (other than a Saturday or Sunday) on which banks in Frankfurt am Main and the Clearing System
are open for general business, and

(b) for the purposes of making payments in EUR, any day (other than a Saturday and Sunday) on which the
Trans-European Automated Real-Time Gross Settlement Express Transfer (TARGET) System (or a
successor system) is open.

"Calculation Agent": means BNP Paribas Arbitrage S.N.C., 1 rue Laffitte, 75009 Paris, France.

"Clearing System": means Clearstream Banking AG, Frankfurt (Mergenthalerallee 61, 65760 Eschborn, Germany) or
its successor.

"Commercial Rounding": means the act of rounding a number up or down. If the post-decimal digit to be cut off is 1,
2, 3 or 4, the number is rounded down. If the post-decimal digit to be cut off is 5, 6, 7, 8 or 9, the number is rounded

up.

"Dividend": The following provisions apply to a MINI Future Long Warrant : Subject to other provisions of these
Terms and Conditions of the Warrants, in the event that payments of dividends are made on the share, a deduction
shall be made when the Relevant Strike is adjusted. On the ex-date (the date from which the share is quoted ex
dividend), the net dividend (the dividend approved by resolution of the general meeting of the stock corporation after
deduction of any taxes) will be deducted in determining the "new" Relevant Strike.

"Exchange Business Day": means any day on which the exchange on which the Warrants listed in the table at the
end of § 1 is open for trading.

"Exercise Date": means the last Bank Business Day of each month, starting on 28 February 2023.

"Financing Period": means the period between the day on which the Reference Rate was last redetermined and
published (including) — not taking into account the day of the current adjustment of the Relevant Strike — until the day
of the current adjustment of the Relevant Strike (excluding).

"Financing Spread": means the Financing Spread allocated to the respective Warrant. The Initial Financing Spread is
the Financing Spread allocated in the table at the end of § 1 (the "Initial Financing Spread"). The Calculation Agent
shall have the right to redetermine the Financing Spread, including the Initial Financing Spread on any Trading Day at
its reasonable discretion (Sec. 317 BGB) within a range specified for each Warrant in the table at the end of § 1
(deviation of (+) or (-), respectively) taking into account the respective market conditions (including the market interest
level and market expectations of interest rates). The adjusted rate shall be published without undue delay in
accordance with § 9 of Part B of the Terms and Conditions of the Warrants (General Conditions).

"Futures Exchange": means the Futures Exchange allocated to the Underlying in the table at the end of § 1.

"Initial Strike": means the Initial Strike allocated to the Warrant in the table at the end of § 1 and which is used for the
purpose of calculating the Relevant Strike in the course of the first adjustment.

"Observation Period": The Observation Period begins at the time when the first price defined under “Observation
Price” is available, and ends upon determination of the Reference Price or the Stop-Loss Event (each inclusive). § 4
applies mutatis mutandis to the beginning of the Observation Period.

"Observation Price": means any price of the Underlying determined and published by the Reference Source during
the Observation Period as the official price, starting with the first price officially determined at the beginning of the
Observation Period (14 February 2023).

"Ratio ("R")": means the Ratio allocated to the Warrant in the table at the end of § 1 and expressed as a decimal.
"Reference Currency": means the Reference Currency allocated to the Underlying in the table at the end of § 1.

"Reference Price": means the price of the Underlying as determined and published by the Reference Source on the
Valuation Date as official closing price.

If the Reference Price is not determined on the Valuation Date and there is no Market Disruption as defined in § 4, the
provision to be applied for the Valuation Date shall apply.

"Reference Rate ("RR")": means, with respect to the respective determination of the Relevant Strike,e, the
Reference Rate allocated to the Underlying in the table at the end of § 1 as currently published on the website listed in
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the table below under “Reference Rate/website”.

In the event that the Reference Rate in relation to an Adjustment Date is determined and published multiple times in
the future, the Calculation Agent shall determine at its reasonable discretion (Sec. 317 BGB) which of those
Reference Rates is to be relevant and applicable in the future and where it will be published; the Issuer shall publish
this decision in accordance with § 9 of Part B of the Terms and Conditions of the Warrants (General Conditions).

In the event that

(a) a change occurs in the determination of the Reference Rate or in the determining body that has or may
have an influence on the level of the Reference Rate,

(b) the Reference Rate is cancelled without a replacement,

(c) the determining body is unable to calculate the Reference Rate, or

(d) the Reference Rate can no longer be used due to statutory requirements,

the Calculation Agent shall, at its reasonable discretion (Sec. 317 BGB), replace the Reference Rate with the
Reference Rate then prevailing in the market. The new Reference Rate shall be published by the Issuer in
accordance with § 9 of Part B of the Terms and Conditions of the Warrants (General Conditions).

"Reference Source": means the Reference Source allocated to the Underlying in the table at the end of § 1.

"Relevant Strike": is initially equal to the Initial Strike. This value is then adjusted by the Calculation Agent with effect
from each Adjustment Date and applies from each Adjustment Date (including) until the next Adjustment Date
(excluding). The new Relevant Strike following the Initial Strike shall be determined as follows, with the number being
Commercially Rounded to the fourth post-decimal digit.

For a MINI Future Long Warrant:

Relevant Strike,ew =
Relevant Strikepreceding) X (1 + (RR + Financing Spread) x T) — DIV

(wherein "RR"= Reference Rate, "T"= Adjustment Dates and "DIV"= Dividend)

"Relevant Strike(receding)': means the Relevant Strike of the day on which the current Reference Rate was last
determined; the day of the current adjustment of the Relevant Strike is not taken into account for this purpose.

"Settlement Date": means the day four Bank Business Days after the Valuation Date.

"Stop-Loss Adjustment Rate": means the Stop-Loss Adjustment Rate allocated to the Warrant in the table at the
end of § 1.

"Stop-Loss Barrier": means the Stop-Loss Barrier allocated to the Warrant. The Initial Stop-Loss Barrier is the Stop-
Loss Barrier allocated in the table at the end of § 1 (the "Initial Stop-Loss Barrier"). The Stop-Loss Barrier (including
the Initial Stop-Loss Barrier) shall be redetermined as follows upon adjustment of the Relevant Strike, with the number
being Commercially Rounded to the fourth post-decimal digit.

Relevant Strike x Stop-Loss Adjustment Rate

"Stop-Loss Event": means for a MINI Future Long Warrant the event when the Observation Price reaches or falls
below the Stop-Loss Barrier during the Observation Period.

"Stop-Loss Reference Level": means the price determined by the Calculation Agent at its reasonable discretion
(Sec. 317 BGB) as the Stop-Loss Reference Level after the occurrence of a Stop-Loss Event at the latest on the
Trading Day following the day of the occurrence of the Stop-Loss Event on the basis of the prices determined and
taking into account the hedge transactions of the Calculation Agent.

"Trading Day": means any day on which, with respect to the Underlying,

(a) the Reference Source and the Futures Exchange are open for regular trading, and
(b) the price of the Underlying is determined by the Reference Source specified in the table at the end of § 1.

"Underlying": means the Underlying allocated to the Warrant in the table at the end of § 1.

"Valuation Date": means the earlier of the following:
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®)

(a) the Exercise Date;
(b) the Termination Date on which the Issuer declares termination according to § 2; and

(c) the day on which a Stop-Loss Event occurs, at the latest, however, on which the Stop-Loss Reference
Level is determined.
If the Valuation Date is not a Trading Day, the following Trading Day shall be deemed the Valuation Date.

In the event that a Market Disruption as defined in § 4 is present, the Valuation Date shall be postponed by a
maximum of eight Trading Days.

"Website for Notices": means the document section on the respective product site that is retrievable by entering the
relevant securities identification number of the Warrants in the search field.

The following currency conversion provisions apply if the Reference Currency is not the same as the Settlement
Currency.

For the conversion of the Reference Currency into the Settlement Currency, the Calculation Agent will refer to the

exchange rate actually traded on the International Interbank Spot Market and make the conversion on the basis of this
currency exchange rate.
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Product 2 (MINI Future Long Warrants)

WKN and Referenc Initial Stop- Stop-Loss Initial Financing
ISIN I . Initial Strike* Loss op Spread*/ Reference
Underlying Option e Reference Futures I e Adjustment . . *
of the : * «~ | Ratio in Reference | Barrier* in . Financing Spread Rate*/
(Share with ISIN) Type |Currency| Source Exchange Rate* in .
Warrants/ . Currency | Reference ercent range website
Issue Size* Currency P and deviation*
Mercado
BBOLOZ, Acgo/:cs::;\l/;g;gﬁs de l(:)l‘:'t‘ij'fc'):e 20% (+/- 10 | EURIBOR 1M /
DEO00BBOL9 Servicios SA. O dy Long EUR SIBE! Onci y 0.10 23.3810 24.5500 105.0000 4% | percentage www.emmi-
Z5 /2,000,000 | 2STVICI08 SA, Lrdinary pclones point) benchmarks.eu
’ ’ Share, ES0167050915 Financieros
(MEFF)?
BBOL91, Air France - KLM SA, Euronext Euronext 20% (+/-10 | EURIBOR 1M/
DE000OBBOL91 Ordinary Share, Long EUR (Paris) (Paris) 1.00 1.4155 1.5004 106.0000 4% | percentage www.emmi-
3/2,000,000 FR0000031122 point) benchmarks.eu
BBOL93, . 20% (+/- 10 | EURIBOR 1M/
DE00OBBOL93|  Alfen NV, Ordinary |, o |gyg  |Buronext - |Euronext 4 4, 735324  |80.8856  |110.0000 3% | percentage | www.emmi-
Share, NL0012817175 (Amsterdam) |(Amsterdam) h
9/2,000,000 point) benchmarks.eu
CBOE
BBOL94, Alphabet Inc, Ordinary NASDAQ (Chicago 20% (+/- 10 SOFR/
DEO00BBOL94 Share, Long uUsbD GS? Board 0.10 86.9855 91.3348 105.0000 4% | percentage |www.newyorkfed
7 /2,000,000 US02079K1079 Options point) .org
Exchange)
CBOE
BBOL97, Amazon.com Inc, NASDAQ (Chicago 20% (+/- 10 SOFR/
DE0O00OBBOL97 Ordinary Share, Long uUsbD GS? Board 0.10 91.7017 96.2868 105.0000 4% | percentage |www.newyorkfed
0/2,000,000 US0231351067 Options point) .org
Exchange)
. CBOE
BBOLYS, Advanced Micro (Chicago 20% (+/- 10 SOFR/
Devices Inc, Ordinary NASDAQ o
DE000BBOL98 Share Long uUsD GS? Board 0.10 68.3266 71.7429 105.0000 4% | percentage |www.newyorkfed
8/2,000,000 US0079031078 g)?élr?anr?ge) point) .org
BBOMAC, Atos SE, Ordinar Euronext Euronext 20% (+/-10 | EURIBOR 1M/
DEOOOBBOMA Share FR(‘)000051¥32 Long EUR (Paris) (Paris) 0.10 11.0484 11.7113 106.0000 4% | percentage www.emmi-
C6 /2,000,000 ’ point) benchmarks.eu
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WKN and Referenc Initial Stop- Stop-Loss Initial Financing
ISIN - . Initial Strike* Loss op Spread*/ Reference
Underlying Option e Reference Futures R s Adjustment . . *
of the ; * « | Ratio in Reference | Barrier* in . Financing Spread Rate*/
(Share with ISIN) Type |Currency| Source Exchange Rate* in .
Warrants/ * Currency | Reference range website
ik percent Y .
Issue Size Currency and deviation
Ballard Power o

BBOMAF, Systems Inc, Ordinary NASDAQ s o 20% (+/- 10 SOFR/
DEOOOBBOMA Share Long usbD GM* 1.00 5.1333 5.6466 110.0000 4% | percentage |www.newyorkfed
F9 /2,000,000 CA0585861085 point) .org

BBOMAL, |Brenntag SE, Ordinary Deutsche 20% (+/- 10 | EURIBOR 1M/
DEOOOBBOMA Share, Long EUR Birse AGS Eurex 0.10 65.0256 68.2769 105.0000 4% | percentage www.emmi-
L7 /2,000,000 DEOOOA1DAHHO point) benchmarks.eu

Mercado

BBOMAP, | Cellnex Telecom SA, fﬂ'fr'ia' o ?L‘:'tfj'fc'):e 20% (+- 10 | EURIBOR 1M/
DEOOOBBOMA Ordinary Share, Long EUR Continuo o cione)s/ 1.00 34.2797 36.8507 107.5000 4% | percentage www.emmi-
P8 /2,000,000 ES0105066007 = pcion point) benchmarks.eu

Espafiol Financieros
(MEFF)?

BBOMAQ, | Corticeira Amorim SA, Euronext Euronext 20% (+/-10 | EURIBOR 1M/
DEOOOBBOMA Ordinary Share, Long EUR (Lisbon) (Lisbon) 1.00 7.6140 8.1850 107.5000 4% | percentage www.emmi-
Q6/2,000,000f PTCOROAEOQ006 point) benchmarks.eu

BBOMAR, Dextécgee's't‘;ifgt‘:gsa Deutsche 20% (+/-10 | EURIBOR 1M/
DEOOOBBOMA - Long EUR . 5 Eurex 1.00 9.0345 9.3959 104.0000 4% | percentage www.emmi-
R4 /2,000,000 Registered Share, Borse AG point) benchmarks.eu

e DE0008232125 ’
New York CBOE

BBOMAU, Eli Lilly and Co, Stock (Chicago 20% (+/- 10 SOFR/
DEOOOBBOMA Ordinary Share, Long uUsD Exchanae Board 0.10 301.2583 331.3841 110.0000 4% | percentage |www.newyorkfed
U8 /2,000,000 US5324571083 9 Options point) .org

(NYSE) Exchange)
New York CBOE

BBOMAYV, Eli Lilly and Co, Stock (Chicago 20% (+/- 10 SOFR/
DEOOOBBOMA Ordinary Share, Long uUsb Exchange Board 0.10 280.4819 308.5301 110.0000 4% | percentage |www.newyorkfed
V6 /2,000,000 US5324571083 9 Options point) .org

(NYSE) Exchange)
CBOE
DEB&%'\Q’Q‘(’)VM | EliLilyand Co, g‘;"‘c’k\( ork | (Chicago 20% (+/- 10 SOFR/
Ordinary Share, Long uUsD Board 0.10 259.7055 285.6760 110.0000 4% | percentage |www.newyorkfed
W4/ US5324571083 Exchange | 5 jtions point) org
2,000,000 (NYSE) Exchange) )
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WKN and Referenc Initial Stop- Stop-Loss Initial Financing
ISIN - . Initial Strike* Loss op Spread*/ Reference
Underlying Option e Reference Futures R s Adjustment . . *
of the ; * « | Ratio in Reference | Barrier* in . Financing Spread Rate*/
(Share with ISIN) Type |Currency| Source Exchange Rate* in .
Warrants/ * Currency | Reference range website
ik percent Y .
Issue Size Currency and deviation
New York CBOE
BBOMAX, Eli Lilly and Co, Stock (Chicago 20% (+/- 10 SOFR/
DEOOOBBOMA Ordinary Share, Long uUsbD Exchanae Board 0.10 218.1526 239.9679 110.0000 4% | percentage |www.newyorkfed
X2 /2,000,000 US5324571083 9 Options point) .org
(NYSE) Exchange)
New York CBOE
BBOMA4, Ford Motor Co, Stock (Chicago 20% (+/- 10 SOFR/
DEOOOBBOMA Ordinary Share, Long UsD Exchanae Board 1.00 11.0095 11.8352 107.5000 4% | percentage |www.newyorkfed
47 /2,000,000 US3453708600 9 Options point) .org
(NYSE) Exchange)
New York CBOE
BBOMAS, Ford Motor Co, Stock (Chicago 20% (+/- 10 SOFR/
DEOOOBBOMA Ordinary Share, Long uUsb Exchange Board 1.00 10.2502 11.0190 107.5000 4% | percentage |www.newyorkfed
54 /2,000,000 US3453708600 9 Options point) .org
(NYSE) Exchange)
New York CBOE
BBOMAG, Ford Motor Co, Stock (Chicago 20% (+/- 10 SOFR/
DEOOOBBOMA Ordinary Share, Long uUsbD Exchanae Board 1.00 9.4910 10.2028 107.5000 4% | percentage |www.newyorkfed
62 /2,000,000 US3453708600 9 Options point) .org
(NYSE) Exchange)
New York CBOE
BBOMA?7, Ford Motor Co, Stock (Chicago 20% (+/- 10 SOFR/
DEOOOBBOMA Ordinary Share, Long uUsD Exchanae Board 1.00 7.9724 8.5703 107.5000 4% | percentage |www.newyorkfed
70 /2,000,000 US3453708600 9 Options point) .org
(NYSE) Exchange)
CBOE
BBOMBD, Gilead Sciences Inc, NASDAQ (Chicago 20% (+/- 10 SOFR/
DEO00OBBOMB Ordinary Share, Long usb GS? Board 0.10 75.3595 81.0115 107.5000 4% | percentage |www.newyorkfed
D2 /2,000,000 US3755581036 Options point) .org
Exchange)
CBOE
BBOMBE, Gilead Sciences Inc, NASDAQ (Chicago 20% (+/- 10 SOFR/
DE000BBOMB Ordinary Share, Long UsD GS? Board 0.10 70.1623 75.4245 107.5000 4% | percentage |www.newyorkfed
EO0 /2,000,000 US3755581036 Options point) .org
Exchange)
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WKN and Referenc Initial Stop- Stop-Loss Initial Financing
ISIN —— Obti f Initial Strike* Loss oP Spread*/ Reference
of the Underl_ylng ption e Reference Futures Ratio* |in Reference| Barrier* in Adjustm'ent Financing Spread Rate*/
(Share with ISIN) Type |Currency| Source* Exchange** Rate* in .
Warrants/ * Currency | Reference ercent range website
Issue Size* Currency P and deviation*
CBOE
BBOMBF, Gilead Sciences Inc, NASDAQ (Chicago 20% (+/- 10 SOFR/
DE0O00BBOMB Ordinary Share, Long uUsbD GS? Board 0.10 64.9651 69.8375 107.5000 4% | percentage |www.newyorkfed
F7 /2,000,000 US3755581036 Options point) .org
Exchange)
CBOE
BBOMBG, Gilead Sciences Inc, NASDAQ (Chicago 20% (+/- 10 SOFR/
DE000OBBOMB Ordinary Share, Long uUsbD GS? Board 0.10 54.5707 58.6635 107.5000 4% | percentage |www.newyorkfed
G5 /2,000,000 US3755581036 Options point) .org
Exchange)
CBOE
Nou | Chicao 200 | sorm
pnc, ry Long uUsb Board 0.10 345.5238 362.8000 105.0000 4% | percentage |www.newyorkfed
M3/ Share, Exchange Obtions oint) or
2,000,000 US38141G1040 (NYSE) Efchange) P 019
CBOE
BBOMBN, | (e Soldman Sachs Row York | (Chicago 20% (+/- 10 SOFR/
DE0O00BBOMB pSha;re ry Long UsD Exchanae Board 0.10 323.2319 339.3935 105.0000 4% | percentage |www.newyorkfed
N1 /2,000,000 ' 9 Options point) org
US38141G1040 (NYSE) Exchange)
CBOE
BBOMBP, | (© Sodman Sachs Now Yotk chicago 20% (+/- 10 SOFR/
DEO00OBBOMB pShz;re ry Long usbD Exchange Board 0.10 300.9401 315.9871 105.0000 4% | percentage |www.newyorkfed
P6 /2,000,000 US38141G1040 (NYSE) gféﬁ:r?ge) point) .org
CBOE
BBOMBQ, | (© Soldman Sachs New York | Chicago 20% (+/- 10 SOFR/
DE000BBOMB P She;re ry Long UsD Exchange Board 0.10 278.6482 292.5806 105.0000 4% | percentage |www.newyorkfed
Q4 /2,000,000 US38141G1040 (NYSE) gfélr:);:ge) point) .org
CBOE
BBOMBR, | (e Sodman Sachs now York | (Chicago 20% (+/- 10 SOFR/
DEOOOBBOMB pSha;re ry Long UsD Exchange Board 0.10 234.0645 245.7677 105.0000 4% | percentage |www.newyorkfed
R2 /2,000,000 US38141G1040 (NYSE) é))r()(t:ﬁ::ge) point) .org
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WKN and Referenc Initial Stop- Stop-Loss Initial Financing
ISIN - . Initial Strike* Loss op Spread*/ Reference
Underlying Option e Reference Futures R s Adjustment . . *
of the ; * « | Ratio in Reference | Barrier* in . Financing Spread Rate*/
(Share with ISIN) Type |Currency| Source Exchange Rate* in .
Warrants/ * Currency | Reference range website
ik percent Y .
Issue Size Currency and deviation
BBOMBX, H & M Hennes & NASDAQ NASDAQ 20% (+/- 10 STIBOR 1M/
DEOOOBBOMB | Mauritz AB, Ordinary |Long SEK Stockholm Nordic 1.00 118.7052 124.6405 105.0000 4% | percentage |www.nasdagomx
X0/ 2,000,000 |Share, SE0000106270 AB point) .com
BBOMBZ, Hannover Riick SE, Deutsche 20% (+/- 10 | EURIBOR 1M/
DEOOOBBOMB| Registered Share, |Long EUR Bérse AGS Eurex 0.10 167.8649 176.2581 105.0000 4% | percentage www.emmi-
Z5 /2,000,000 DE0008402215 point) benchmarks.eu
BBOMBO, Hermes International, Euronext Euronext 20% (+/-10 | EURIBOR 1M/
DE0O00BBOMB Ordinary Share, Long EUR (Paris) (Paris) 0.01 1,569.3750 |1,616.4562 |103.0000 4% | percentage www.emmi-
04 /2,000,000 FR0000052292 point) benchmarks.eu
New York CBOE
BBOMB1, The Home Depot Inc, Stock (Chicago 20% (+/- 10 SOFR/
DE000OBBOMB Ordinary Share, Long uUsbD Exchanae Board 0.10 274.9643 295.5866 107.5000 4% | percentage |www.newyorkfed
12 /2,000,000 US4370761029 9 Options point) .org
(NYSE) Exchange)
New York CBOE
BBOMB2, The Home Depot Inc, Stock (Chicago 20% (+/- 10 SOFR/
DEO00BBOMB Ordinary Share, Long usb Exchanae Board 0.10 256.0013 275.2014 107.5000 4% | percentage |www.newyorkfed
20 /2,000,000 US4370761029 9 Options point) .org
(NYSE) Exchange)
New York CBOE
BBOMB3, The Home Depot Inc, Stock (Chicago 20% (+/- 10 SOFR/
DE0O00BBOMB Ordinary Share, Long uUsbD Exchanae Board 0.10 237.0382 254.8161 107.5000 4% | percentage |www.newyorkfed
38 /2,000,000 US4370761029 9 Options point) .org
(NYSE) Exchange)
New York CBOE
BBOMB4, The Home Depot Inc, Stock (Chicago 20% (+/- 10 SOFR/
DE000OBBOMB Ordinary Share, Long uUsbD Exchanae Board 0.10 199.1121 214.0455 107.5000 4% | percentage |www.newyorkfed
46 /2,000,000 US4370761029 9 Options point) .org
(NYSE) Exchange)
Mercado
BBOVBS. | ¢ coicited Arines Vercado  |Futuros y 20% (+/- 10| EURIBOR 1M/
DEO00OBBOMB . Long EUR : ros y 1.00 1.3635 1.4658 107.5000 4% | percentage www.emmi-
95 /2 000.000 Group SA, Ordinary Continuo Opciones point) benchmarks.eu
’ ’ Share, ES0177542018 Espaniol Financieros ’
(MEFF)?
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WKN and Referenc Initial Stop- Stop-Loss Initial Financing
ISIN - . Initial Strike* Loss op Spread*/ Reference
Underlying Option e Reference Futures R s Adjustment . . *
of the ; * « | Ratio in Reference | Barrier* in . Financing Spread Rate*/
(Share with ISIN) Type |Currency| Source Exchange Rate* in .
Warrants/ * Currency | Reference range website
ik percent Y .
Issue Size Currency and deviation
BBOMCA, Infineon Technologies Deutsche 20% (+/-10 | EURIBOR 1M/
DEOOOBBOMC | AG, Registered Share, [Long EUR Bérse AGS Eurex 1.00 33.9008 35.2568 104.0000 4% | percentage www.emmi-
A6 /2,000,000 DE0006231004 point) benchmarks.eu
. . CBOE
BBoMCC, | Mernational Business now York | (Chicago 20% (+/- 10 SOFR/
DE0O00BBOMC : P. Long UsD Board 0.10 126.1126 132.4182 105.0000 4% | percentage |www.newyorkfed
C2/2,000,000 Ordinary Share, Exchange Options point) org
e US4592001014 (NYSE) Exchange) )
. . CBOE
BBOMCD, | 'Mermational Business Now Yotk chicago 20% (+/- 10 SOFR/
DEO00BBOMC . P, Long usD Board 0.10 117.9763 123.8751 105.0000 4% | percentage |www.newyorkfed
D0 /2,000,000 Ordinary Share, Exchange | options oint) or
i US4592001014 (NYSE) Efchange) P 019
. . CBOE
BBOMCE, | Mematonal Business Row York | (Chicago 20% (+/- 10 SOFR/
DEO00BBOMC : P. Long uUsbD Board 0.10 109.8400 115.3320 105.0000 4% | percentage |www.newyorkfed
E8/2,000000| Ordinary Share, Exchange |5 tions point) org
e US4592001014 (NYSE) Exchange) )
. . CBOE
BBOMCF, '”tel\r/lr;ag;fl’r’::'s Bcuosr'”ess g‘ﬁ)"(‘:’k\( ork | (Chicago 20% (+/- 10 SOFR/
DE00OBBOMC : P. Long UsD Board 0.10 101.7037 106.7889 105.0000 4% | percentage |www.newyorkfed
F5/2,000,000| Ordinary Share, Exchange | 5 jtions point) org
e US4592001014 (NYSE) Exchange) )
. . CBOE
BBOMCG, | ntemational Business Now York | chicago 20% (+/- 10 SOFR/
DEO00BBOMC . P. Long uUsD Board 0.10 85.4311 89.7027 105.0000 4% | percentage |www.newyorkfed
G3/2,000,000| Ordinary Share, Exchange |5 tions point) org
A US4592001014 (NYSE) Exchange) )
BBOMCQ, Take:vv:t E?)tm NV Euronext Euronext 20% (+-10 | EURIBOR 1M/
DE00OBBOMC way. ’ |Long EUR 0.10 16.1363 17.3465 107.5000 3% | percentage www.emmi-
Q2 /2.000.000 Ordinary Share, (Amsterdam) |(Amsterdam) point) benchmarks.eu
e NL0012015705 :
BBOMCS, K+S AG, Registered Deutsche 20% (+/- 10 | EURIBOR 1M/
DE00OBBOMC Share, Long EUR Bérse AGS Eurex 1.00 20.6910 21.5186 104.0000 4% | percentage www.emmi-
S8/2,000,000 DEOOOKSAG888 point) benchmarks.eu
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WKN and Initial Stop- Initial Financing
ISIN Referenc Initial Strike* Loss Stop-Loss Spread*/ Reference
of the Underlying® Option e Reference Futures Ratio* |in Reference| Barrier* in Adjustment Financing Spread Rate*/

W (Share with ISIN) Type |Currency| Source* Exchange** Rate* in .

arrants/ * Currency | Reference t range website
Issue Size* Currency percen and deviation*

BBOMCU, . . 20% (+/- 10 | EURIBOR 1M/
DEO0OBBOMC | - OreaL 82, Ordnaty |1 ong  |EUR (E;;zg)e"t (E;‘;ﬁg)e"t 0.10 356.3205  |370.5827 |104.0000 4% | percentage | www.emmi-
U4 /2,000,000 ’ point) benchmarks.eu

BBOMCv, |-VMH Moet Hennessy 20% (+/- 10 | EURIBOR 1M /
DE000BBOMC| - Louis Vuitton SE, 1, ) EUR Euronext | Euronext 4 44 7624700  |792.9688  |104.0000 49 t i-

. g . . . . . . o | percentage www.emmi
V2 /2,000,000 Ordinary Share, (Paris) (Paris) point) | benchmarks.eu
e FR0000121014 :
CBOE

BBOMCX, MercadoLibre Inc, NASDAQ (Chicago 20% (+/- 10 SOFR/
DE00OBBOMC Ordinary Share, Long uUsbD GS? Board 0.01 1,026.4875 |1,077.8119 |105.0000 4% | percentage |www.newyorkfed
X8 /2,000,000 US58733R1023 Options point) .org

Exchange)
CBOE

BBOMCY, MercadoLibre Inc, NASDAQ (Chicago 20% (+/-10 SOFR/
DEO00BBOMC Ordinary Share, Long usb GS? Board 0.01 960.2625 1,008.2756 |105.0000 4% | percentage |www.newyorkfed
Y6 /2,000,000 US58733R1023 Options point) .org

Exchange)
CBOE

BBOMCZ, MercadoLibre Inc, NASDAQ (Chicago 20% (+/- 10 SOFR/
DEO00BBOMC Ordinary Share, Long uUsD GS? Board 0.01 894.0375 938.7394 105.0000 4% | percentage |www.newyorkfed
Z3 /2,000,000 US58733R1023 Options point) .org

Exchange)
CBOE

BBOMCO, MercadoLibre Inc, NASDAQ (Chicago 20% (+/- 10 SOFR/
DE000OBBOMC Ordinary Share, Long uUsbD GS? Board 0.01 827.8125 869.2031 105.0000 4% | percentage |www.newyorkfed
03 /2,000,000 US58733R1023 Options point) .org

Exchange)
CBOE

BBOMC1, MercadoLibre Inc, NASDAQ (Chicago 20% (+/- 10 SOFR/
DEO00BBOMC Ordinary Share, Long usb GS? Board 0.01 695.3624 730.1305 105.0000 4% | percentage |www.newyorkfed
11 /2,000,000 US58733R1023 Options point) .org

Exchange)
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WKN and Referenc Initial Stop- Stop-Loss Initial Financing
ISIN - . Initial Strike* Loss op Spread*/ Reference
Underlying Option e Reference Futures R s Adjustment . . *
of the ; * « | Ratio in Reference | Barrier* in . Financing Spread Rate*/
(Share with ISIN) Type |Currency| Source Exchange Rate* in .
Warrants/ * Currency | Reference ercent range website
Issue Size* Currency P and deviation*
New York CBOE
BBOMC?7, Merck & Co Inc, Stock (Chicago 20% (+/- 10 SOFR/
DEO00BBOMC Ordinary Share, Long uUsbD Exchanae Board 0.10 100.9412 105.9883 105.0000 4% | percentage |www.newyorkfed
78 /2,000,000 US58933Y1055 (NYSE)g Options point) .org
Exchange)
New York CBOE
BBOMCS, Merck & Co Inc, Stock (Chicago 20% (+/- 10 SOFR/
DEO0OBBOMC Ordinary Share, Long uUsbD Exchanae Board 0.10 94.4289 99.1503 105.0000 4% | percentage |www.newyorkfed
86 /2,000,000 US58933Y1055 (NYSE)g Options point) .org
Exchange)
New York CBOE
BBOMC9, Merck & Co Inc, Stock (Chicago 20% (+/- 10 SOFR/
DEO00BBOMC Ordinary Share, Long uUsb Exchanae Board 0.10 87.9166 92.3124 105.0000 4% | percentage |www.newyorkfed
94 /2,000,000 US58933Y1055 (NYSE)g Options point) .org
Exchange)
New York CBOE
BBOMDA, Merck & Co Inc, Stock (Chicago 20% (+/- 10 SOFR/
DE0O00BBOMD Ordinary Share, Long UsD Exchanae Board 0.10 81.4042 85.4744 105.0000 4% | percentage |www.newyorkfed
A4 /2,000,000 US58933Y1055 (NYSE)g Options point) .org
Exchange)
New York CBOE
BBOMDB, Merck & Co Inc, Stock (Chicago 20% (+/- 10 SOFR/
DE000BBOMD Ordinary Share, Long usbD Exchanae Board 0.10 68.3796 71.7986 105.0000 4% | percentage |www.newyorkfed
B2 /2,000,000 US58933Y1055 (NYSE)g Options point) .org
Exchange)
CBOE
DI?O%%I\IQE?JAMD NextEra Energy Inc, glteovzkYork (Chicago 20% (+/- 10 SOFR/
M9 / Ordinary Share, Long UsD Exchanae Board 0.10 65.2797 71.8077 110.0000 4% | percentage |www.newyorkfed
2 000.000 US65339F1012 (NYSE)g Options point) .org
,000, Exchange)
New York CBOE
BBOMDN, NextEra Energy Inc, Stock (Chicago 20% (+/- 10 SOFR/
DE0O00BBOMD Ordinary Share, Long UsD Exchanae Board 0.10 60.7777 66.8555 110.0000 4% | percentage |www.newyorkfed
N7 /2,000,000 US65339F1012 (NYSE)g Options point) .org
Exchange)
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WKN and Referenc Initial Stop- Stop-Loss Initial Financing
ISIN - . Initial Strike* Loss op Spread*/ Reference
Underlying Option e Reference Futures R s Adjustment . . *
of the ; * « | Ratio in Reference | Barrier* in . Financing Spread Rate*/
(Share with ISIN) Type |Currency| Source Exchange Rate* in .
Warrants/ * Currency | Reference ercent range website
Issue Size* Currency P and deviation*
New York CBOE

BBOMDP, NextEra Energy Inc, Stock (Chicago 20% (+/- 10 SOFR/
DE0O00BBOMD Ordinary Share, Long uUsbD Exchanae Board 0.10 56.2756 61.9032 110.0000 4% | percentage |www.newyorkfed
P2 /2,000,000 US65339F1012 (NYSE)g Options point) .org

Exchange)
New York CBOE

BBOMDQ, NextEra Energy Inc, Stock (Chicago 20% (+/- 10 SOFR/
DE0O00BBOMD Ordinary Share, Long uUsbD Exchanae Board 0.10 47.2715 51.9986 110.0000 4% | percentage |www.newyorkfed
Q0 /2,000,000 US65339F 1012 (NYSE)g Options point) .org

Exchange)
CBOE
DS&%“S[;\(;VMD NVIDIA Corp, Ordinary NASDAG | (Chicago 20% (+/- 10 SOFR/
W8 / Share, Long uUsD GS? Board 0.10 200.9861 211.0354 105.0000 4% | percentage |www.newyorkfed
2 000.000 US67066G 1040 Options point) .org
e Exchange)

BBOMDY, | Palantir Technologies g‘teo";kY ork 20% (+/- 10 SOFR/
DEOOOBBOMD | Inc, Ordinary Share, |Long uUsD Exchange i 1.00 7.0361 7.3879 105.0000 4% | percentage |www.newyorkfed
Y4 /2,000,000 US69608A1088 (NYSE) point) .org

BBOMDZ, | Palantir Technologies E'foVZkY ork 20% (+/- 10 SOFR/
DEOOOBBOMD | Inc, Ordinary Share, |Long uUsb Exchanae h 1.00 6.5822 6.9113 105.0000 4% | percentage |www.newyorkfed
Z1/ 2,000,000 US69608A1088 9 point) .org

(NYSE)

BBOMDO, | Palantir Technologies now York 20% (+/- 10 SOFR/
DEOOOBBOMD | Inc, Ordinary Share, |Long UsD Exchanae b 1.00 6.1282 6.4346 105.0000 4% | percentage |www.newyorkfed
02 /2,000,000 US69608A1088 9 point) .org

(NYSE)

BBOMD1, | Palantir Technologies g‘g"(‘)’g ork 20% (+/- 10 SOFR/
DEOOOBBOMD | Inc, Ordinary Share, |Long usD Exchanae i 1.00 5.6743 5.9580 105.0000 4% | percentage |www.newyorkfed
10/2,000,000 US69608A1088 9 point) .org

(NYSE)

BBOMD2, | Palantir Technologies g‘g’;k\( ork 20% (+/- 10 SOFR/
DEOOOBBOMD | Inc, Ordinary Share, |Long uUsbD Exchanae b 1.00 4.7664 5.0047 105.0000 4% | percentage |www.newyorkfed
28 /2,000,000 US69608A1088 (NYSE)g point) .org
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WKN and Referenc Initial Stop- Stop-Loss Initial Financing
ISIN - . Initial Strike* Loss op Spread*/ Reference
Underlying Option e Reference Futures R s Adjustment . . *
of the ; * « | Ratio in Reference | Barrier* in . Financing Spread Rate*/
(Share with ISIN) Type |Currency| Source Exchange Rate* in .
Warrants/ * Currency | Reference ercent range website
Issue Size* Currency P and deviation*
CBOE
BBOMDS, PepsiCo Inc, Ordinary (Chicago 20% (+/- 10 SOFR/
NASDAQ
DE0O00BBOMD Share, Long uUsbD GS? Board 0.10 164.0278 172.2292 105.0000 4% | percentage |www.newyorkfed
85/2,000,000 US7134481081 Options point) .org
Exchange)
CBOE
BBOMD9, PepsiCo Inc, Ordinary Chicago 20% (+/- 10 SOFR/
NASDAQ
DE0O00BBOMD Share, Long uUsbD GS? Board 0.10 153.4453 161.1176 105.0000 4% | percentage |www.newyorkfed
93 /2,000,000 US7134481081 Options point) .org
Exchange)
CBOE
BBOMEA, PepsiCo Inc, Ordinary Chicago 20% (+/- 10 SOFR/
NASDAQ
DEOOOBBOME Share, Long uUsb GS? Board 0.10 142.8629 150.0060 105.0000 4% | percentage |www.newyorkfed
A2/2,000,000 US7134481081 Options point) .org
Exchange)

* For the sake of clarification, all information provided is subject to §§ 3 and 4
** and/or the respective principal futures exchange on which futures and option contracts in relation to the Underlying are traded.
*** The respective principal futures exchange on which futures and option contracts in relation to the Underlying are traded.

EURIBOR = Euro Interbank Offered Rate
SOFR = Secured Overnight Financing Rate, provided by the Federal Reserve Bank of New York
STIBOR = Stockholm Interbank Offered Rate
SARON = Swiss Average Rate Overnight, provided by the SIX Swiss Exchange

a b wON -~

the electronic trading system SIBE of Sociedad de Bolsas S. A., Espafia
official Spanish exchange for futures and options contracts (Mercado Oficial de Futuros y Opciones Financieros en Espafia)
"NASDAQ GS" means National Association of Securities Dealers Automated Quotations Stock Exchange Global Select Market
"NASDAQ GM" means National Association of Securities Dealers Automated Quotations Stock Exchange Global Market
here the electronic trading system Xetra

The acronyms used for the various currencies (except for "GBp", which stands for British pence Sterling, with GBp 100 being equal to one British pound Sterling ("GBP" 1.00)) are the
official ISO currency codes. ISO = International Organization for Standardization; currency currently also to be found on the website http://publications.europa.eu/code/en/en-5000700.htm
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§2

Exercise of Warrant Rights

The Warrants will be deemed automatically exercised as soon as a Stop-Loss Event occurs.

(a) Warrant Rights may only be exercised for at least 1,000 Warrants or an integral multiple thereof (the
"Minimum Number"). At the latest by 10:00 hrs (Frankfurt am Main local time) two Bank Business Days
before the Exercise Date, the Warrant Holder shall:

0] submit an unconditional declaration in text form with all necessary information according to
para. (2)(b) below (the "Exercise Notice") to the Paying Agent (in accordance with § 8 of
Part B of the Terms and Conditions of the Warrants (General Conditions)), such notice to be
sent by fax to number +49 (0) 69 15205277 and/or by email to
frankfurt.gct.operations@bnpparibas.com; and

(i) deliver the Warrants to the Issuer via the account of the Paying Agent by transferring the
Warrants to the account of the Paying Agent with the Clearing System (account no. 7259).

Valid exercise of the Warrant Right by the Warrant Holder is subject to the condition subsequent of a
Stop-Loss Event occurring on or before the determination of the Reference Price on the Exercise Date:
In other words, if a Stop-Loss Event occurs after exercise according to this § 2 para. (2), this will result
in the exercise subsequently becoming invalid and § 2 para. (1) applying instead.

(b) The Exercise Notice must include:

0] the name and address of the exercising Warrant Holder,

(i) the type (WKN or ISIN) and number of the Warrants for which the Warrant Right is being
exercised, and

(iii) the details of a bank account in the Settlement Currency to which the Redemption Amount is
to be transferred.

The Exercise Notice is binding and irrevocable. It will take effect when the Exercise Notice has been received and
the Warrants have been received by the Paying Agent in due time. If the Warrants to which the Exercise Notice
relates are not delivered, or not delivered in time, to the Paying Agent in accordance with para. (2)(a), the Exercise
Notice shall be null and void. The Bank Business Day on which the conditions for exercise referred to above are
first met with respect to the Warrant Rights exercised by 10:00 hrs (Frankfurt am Main local time) inclusive shall be
deemed the Valuation Date for the purposes of § 1.

If, notwithstanding para. (2)(a), the number of Warrant Rights exercised is not equal to or a multiple of the Minimum
Number, the exercise shall be effective only for the next smaller number of Warrants that is divisible by the
Minimum Number into integer numbers without remainder. The same shall apply mutatis mutandis if the number of
Warrants referred to in the Exercise Notice is different from the number of Warrants transferred to the Paying
Agent. In both cases, the surplus Warrants shall be transferred back to the Warrant Holder at its risk and expense.

The Issuer shall have the right to terminate the Warrants in their entirety and not in part, to expire on the last Bank
Business Day of each month, or at the earliest on 28 February 2023 (the "Termination Date"), by giving notice of
ordinary termination. Termination by the Issuer shall be published at the latest two Bank Business Days before the
Termination Date in accordance with § 9 of Part B of the Terms and Conditions of the Warrants (General
Conditions).

The Valuation Date shall in this case be the Termination Date, provided that the point in time on the basis of which
the Termination Date is determined shall be when the Reference Price concerned is determined (subject to a Stop-
Loss Event and extraordinary termination pursuant to § 3). The Redemption Amount payable to Warrant Holders in
the event of ordinary termination shall then be determined according to the provisions of § 1 para. (2) (including the
reference to para. (3)and (5) ).

A notice of termination already given shall become ineffective if a Stop-Loss Event occurs on or before the relevant
Termination Date.

§3
Adjustments, extraordinary termination

If a Potential Adjustment Event as described in para. (2) occurs, the Issuer may, at its reasonable discretion (Sec.
315 BGB), adjust the Terms and Conditions of the Warrants in such a way that the Warrant Holders are, insofar as
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possible, put in the same economic position they were in prior to the implementation of the measures described in
para. (2). In doing so, the Issuer may also, at its reasonable discretion (Sec. 315 BGB), adjust the Terms and
Conditions of the Warrants in the same way in which corresponding adjustments are made on the Futures
Exchange with respect to traded futures or option contracts on the Underlying, or would be made if corresponding
futures or option contracts on the Underlying are or were traded on the exchange. The adjustments may also relate
to the replacement of the Underlying with a share basket in connection with the securities referred to in para. (2).

(2) "Potential Adjustment Event" in relation to a share as Underlying means:

(i) a share split, consolidation of shares or conversion of classes of shares (unless a “Merger Event” has
occurred) or a free distribution or allocation of shares to the shareholders of the company that issued
the Underlying (the “Company”), whether as a result of resolutions declaring a dividend or for other
reasons;

(i) the granting of additional securities to the shareholders of the Company which allow them to receive
payments and/or dividends or proceeds of liquidation of the Company in proportion to the shares held
by them; the granting to the shareholders of the Company of additional share capital or other securities
of another issuer acquired or owned (directly or indirectly) by the Company as a result of a spin-off or
other similar transaction; or the granting of other securities, rights or options or assets to the
shareholders of the Company, in any case for payment (in cash or in other consideration) at less than
the prevailing market price, which is deemed to be relevant by the Calculation Agent;

(iii) any extraordinary dividend that is not a dividend distributed as part of the regular schedule of dividend
payments;

(iv) a call to pay capital contributions in respect of shares that are not fully paid;

(v) a repurchase of the shares by the Company whether out of profits or capital and irrespective whether
the consideration for such repurchase is cash, securities or otherwise;

(vi) a corporate action taken by the Company as a defence against a hostile takeover with the result that the
theoretical intrinsic value of the share is reduced;

(vii) or any other measure for which the Issuer is not accountable that dilutes or enhances the theoretical
intrinsic value of the share.

(3) If an Adjustment Event according to para.(4) occurs, the Issuer may at its reasonable discretion (Sec. 315 BGB)

(i) adjust the Terms and Conditions of the Warrants in such a way that the Warrant Holders are, insofar as
possible, put in the same economic position they were in prior to the implementation of the measures
described in para. (4). The adjustments may also relate to the replacement of the Underlying with a
share basket in connection with the securities referred to in para. (4), with shares in a stock corporation
newly formed as a result of the spin-off or with shares in a stock corporation absorbing the spun-off
division, with the number of shares being adjusted in each case. The Issuer may also, at its reasonable
discretion (Sec. 315 BGB), adjust the Terms and Conditions of the Warrants in the same way in which
corresponding adjustments are made on the Futures Exchange with respect to traded futures or option
contracts on the Underlying, or would be made if corresponding futures or option contracts on the
Underlying are traded on the exchange; or

(ii) terminate the Warrants early by means of a notice according to § 9 of Part B of the Terms and
Conditions of the Warrants (General Conditions), stating the Termination Amount defined herebelow. In
the event of termination, the Issuer shall (instead of making the payments that would otherwise have to
be made under the Warrants) pay each Warrant Holder an amount per Warrant (the “Termination
Amount”) determined by the Calculation Agent at its reasonable discretion (Sec. 317 BGB) to be the
appropriate market price of the Warrant immediately prior to the event giving rise to the right to
terminate.

The Issuer shall transfer the Termination Amount within four Bank Business Days after the date of the notice
according to § 9 of Part B of the Terms and Conditions of the Warrants (General Conditions) to the Clearing
System or its successor in order for the Clearing System or its successor to forward these monies to the Warrant
Holders. The lIssuer shall pay the Termination Amount in accordance with § 7 of Part B of the Terms and
Conditions of the Warrants (General Conditions).

(4) “‘Adjustment Event” in relation to the Underlying means

(i) a delisting, which is deemed to be the case within the meaning of these Terms and Conditions of the
Warrants (unless a Merger Event has occurred or a tender offer has been made) if the Reference
Source announces that, in accordance with the applicable regulations of the Reference Source, the
Underlying is or will no longer be listed, traded or publicly quoted at the Reference Source and the
Underlying is not immediately re-listed, re-traded or re-quoted on another exchange or trading system
located in the same jurisdiction as the original Reference Source (or, if the original Reference Source is
located in the European Union, in a Member State of the European Union);

(i) a nationalisation, which is deemed to be the case within the meaning of these Terms and Conditions of
the Warrants if all the shares or assets of the Company are nationalised, expropriated or transferred in
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®)

(1

(iif)

(iv)

(vi)

(vii)

(viii)

a comparable manner to a government agency, public authority or other state body;

that either (A) a request has been made for the opening of insolvency proceedings or equivalent
proceedings under the law applicable to the Company with respect to the assets of the Company, or (B)
voluntary or involuntary liquidation, insolvency, winding-up or similar proceedings affecting the
Company have been opened under the law applicable to the Company, or (C) the Company has been
liquidated, become insolvent or wound up, or a similar event has occurred with respect to the Company
under the law applicable to it;

a takeover offer, which is deemed to have been made within the meaning of these Terms and
Conditions of the Warrants if an offer for takeover, purchase, exchange or any other offer has been
received, the result of which is or would be that one person acquires or receives, or would acquire or
receive, more than 10% und less than 100% of the shares in the Company, whether by way of
conversion or by other means, or acquires or would acquire a corresponding right. Whether a takeover
offer has been made will be determined by the Calculation Agent at its reasonable discretion (Sec. 317
BGB) on the basis of notifications by government or other relevant bodies or on the basis of other
information considered to be relevant by the Calculation Agent;

a valid completion of a takeover offer, i.e. an announcement by the offeror that a takeover offer has
irrevocably come into effect;

a “Merger Event’, which is deemed to have occurred if in relation to a share as Underlying

a. a reclassification or change in the content of the Underlying has occurred with the result that
all the shares in the Company are transferred to a particular person has taken place or an
irrevocable obligation to make such a transfer exists;

b. a consolidation, amalgamation or merger of the Company with another company has
occurred (unless the Company is the continuing entity and the amalgamtion does not result
in a reclassification or change in the content of the shares);

C. a takeover offer of any kind has been made, which is deemed to be the case within the
meaning of these Terms and Conditions of the Warrants if an offer for takeover, purchase,
exchange or any other offer from a person has been received to acquire or receive 100% of
the shares in the Company with the result that all the shares in the Company (except for
those already held or controlled by that person) are transferred to that person or an
irrevocable obligation to make such a transfer exists;

d. a consolidation, amalgamation or merger of the Company or of one of its subsidiaries with
another company has occurred and the continuing entity is the Company and this does not
result in a reclassification of shares or change in the content of the Underlying, but results in
the shares of the Company prior to this event (except for those held or controlled by the other
company) representing less than 50% of the shares in the Company immediately after the
occurrence of the event.

The rules set out above shall apply mutatis mutandis to events other than those described above for
which the Issuer is not accountable which, in the opinion of the Issuer and the Calculation Agent at their
reasonable discretion, are comparable to those events in terms of their economic effects and may have
an influence on the calculated value of the share.

The provisions of paras. (1) to (4) relating to other equity securities and the issuing Company shall
apply mutatis mutandis to Underlyings other than those described above, such as other equity
securities (e.g. profit participation certificates).

Calculations, decisions and determinations according to the foregoing paragraphs shall be made by the Calculation
Agent (§ 8 of Part B of the Terms and Conditions of the Warrants (General Conditions)) on behalf of the Issuer and
shall be binding for all parties involved, except in cases of manifest error. All adjustments and the date on which
they take effect shall be published without undue delay in accordance with § 9 of Part B of the Terms and
Conditions of the Warrants (General Conditions).

(@)

(b)

§4

Market Disruptions

In deviation from para. (1)(b), if, in the opinion of the Calculation Agent, a Market Disruption as defined
in para. (2) has occurred at the time of determination of the relevant price, the relevant date shall be
postponed to the following Trading Day on which no Market Disruption is present anymore. If the
Valuation Date is postponed, the Settlement Date shall be adjusted accordingly.

If a Market Disruption has occurred during the Observation Period, the Calculation Agent may, at its
reasonable discretion (Sec. 317 BGB), as long as such Market Disruption continues, either suspend the
determination of the Stop-Loss Event or use a replacement price of the Underlying (instead of the
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@)

Observation Price) in determining whether a Stop-Loss Event has occurred.
"Market Disruption" means:

(a) the suspension or material restriction of trading (i) in the Underlying at the Reference Source or (ii) in
futures or option contracts linked to the Underlying on the Futures Exchange;

(b) an event that interrupts or impairs the ability of market participants (i) to carry out transactions in the
Underlying at the Reference Source, or to obtain a market price for the Underlying at the Reference
Source, or (ii) to carry out transactions in futures or option contracts linked to the Underlying on the
Futures Exchange or to obtain a market price for such futures or option contracts in the Futures
Exchange; or

(c) that the Reference Source closes before its normal close of trading. This shall not apply if the
Reference Source announces the close of trading at least one hour prior to the actual close of trading
or, if earlier, prior to the latest time for submitting orders to the Reference Source for execution at the
valuation time on the relevant Trading Day.

In deviation from para. (1)(a), if the Valuation Date has been postponed by a number of Trading Days greater than
that specified in the definition of the term "Valuation Date" in § 1 following the end of the original day and the
Market Disruption still continues on that day, that day shall be deemed the Valuation Date. The price of the
Underlying used for the purpose of determining the relevant price shall then be the price determined by the
Calculation Agent at its reasonable discretion (Sec. 317 BGB), taking into account the market conditions existing on
the date originally appointed and not on the postponed date.
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Additional Information

Use of proceeds from the issue:

Statement of purpose for which the
proceeds form the issue will be used

Admission of the Warrants to trading:

Listing and admission to trading
Terms and conditions of the offer:

Offer period

Distributing Agents
Counterparty and underwriter
Subscription process
Issuance currency

Issue date (value date)

Initial issue price and Issue Size per
series

The Issuer will use the net proceeds from the issue exclusively to hedge the
liabilities it has under the Warrants towards Warrant Holders.

N/A. An admission to listing or trading of the Warrants is currently not intended.

The offer of the Warrants begins on 14 February 2023 and ends at the end of
validity of the Prospectus and/or the then current Base Prospectus.

The validity of the Base Prospectus dated 24 October 2022 ends on 26 October
2023. From this point in time onwards, these Final Terms with respect to those
Warrants whose term has not been terminated by 26 October 2023 must be
read in conjunction with the current Base Prospectus of BNP Paribas
Emissions- und Handelsgesellschaft mbH, Frankfurt am Main, for the issue of
new Warrants and continuation of the public offer and increase of the issue size
of Warrants following the Base Prospectus dated 24 October 2022.

The Issuer reserves the right to refrain from issuing the Warrants without giving
reasons.

Banks, public savings banks (Sparkassen) and other financial intermediaries
BNP Paribas Arbitrage S.N.C.

N/A

EUR

16 February 2023

The initial issue price and the volume per Warrant of the individual series of
Warrants is shown in the table below. The initial issue price per Warrant or per
Warrant of the individual series of Warrants includes the product-specific entry
costs as shown in the table below.

After that, the selling price will be determined by BNP Paribas Arbitrage S.N.C.
on an ongoing basis.

The Issuer reserves the right to increase the Issue Size of the Warrants.

ISIN Initial issue price in EUR Product-specific entry costs included Issue Size
in the initial issue price (as at the date
of these Final Terms)

DEO00BBOL9Z5 0.36 0.01 2,000,000
DEO00OBBOL913 0.14 0.01 2,000,000
DEO00OBBOL939 1.10 0.01 2,000,000
DEO00OBBOL947 0.76 0.01 2,000,000
DEO00BBOL970 0.55 0.01 2,000,000
DEO00BBO0L988 1.22 0.01 2,000,000
DEOOOBBOMAC6 0.08 0.01 2,000,000
DEOOOBBOMAF9 0.98 0.01 2,000,000
DEOOOBBOMAL7 0.49 0.01 2,000,000
DEOOOBBOMAPS 3.39 0.01 2,000,000
DEOOOBBOMAQ6 1.79 0.01 2,000,000
DEOOOBBOMAR4 0.48 0.01 2,000,000
DEOOOBBOMAUS8 4.21 0.01 2,000,000
DEOOOBBOMAV6 6.16 0.01 2,000,000
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ISIN Initial issue price in EUR Product-specific entry costs included Issue Size
in the initial issue price (as at the date
of these Final Terms)

DEOOOBBOMAW4 8.10 0.01 2,000,000
DEOOOBBOMAX2 11.99 0.01 2,000,000
DEOOOBBOMA47 1.54 0.01 2,000,000
DEOOOBBOMA54 2.25 0.01 2,000,000
DEOOOBBOMAG2 2.96 0.01 2,000,000
DEOOOBBOMA70 4.38 0.01 2,000,000
DEO00OBBOMBD2 1.05 0.01 2,000,000
DEOOOBBOMBEO 1.54 0.01 2,000,000
DEOOOBBOMBF7 2.03 0.01 2,000,000
DEO0OOBBOMBG5 3.00 0.01 2,000,000
DE000BBOMBM3 2.43 0.01 2,000,000
DEO0O0BBOMBN{1 4.52 0.01 2,000,000
DEO0OBBOMBP6 6.61 0.01 2,000,000
DEO00OBBOMBQ4 8.70 0.01 2,000,000
DEOOOBBOMBR2 12.87 0.01 2,000,000
DE000BBOMBX0 0.80 0.01 2,000,000
DE000BBOMBZ5 1.26 0.01 2,000,000
DE000BBOMBO04 1.18 0.01 2,000,000
DE000BBOMB12 3.85 0.01 2,000,000
DE000BBOMB20 5.62 0.01 2,000,000
DE0O00BBOMB38 7.40 0.01 2,000,000
DEO00BBOMB46 10.95 0.01 2,000,000
DEO00BBOMB95 0.48 0.01 2,000,000
DEOOOBBOMCA6 1.78 0.01 2,000,000
DE000OBBOMCC2 0.89 0.01 2,000,000
DE000BBOMCDO 1.65 0.01 2,000,000
DEOOOBBOMCES 2.41 0.01 2,000,000
DEOOOBBOMCF5 3.17 0.01 2,000,000
DEO0OBBOMCG3 4.70 0.01 2,000,000
DEO00BBOMCQ2 0.54 0.01 2,000,000
DEO0OBBOMCS8 1.09 0.01 2,000,000
DE0O0O0OBBOMCU4 2.68 0.01 2,000,000
DEO0O0BBOMCV2 4.01 0.01 2,000,000
DEO0O0OBBOMCX8 0.72 0.01 2,000,000
DEO0O0OBBOMCY6 1.34 0.01 2,000,000
DEO00BBOMCZ3 1.96 0.01 2,000,000
DEO00BBOMCO03 2.58 0.01 2,000,000
DEO00OBBOMC11 3.82 0.01 2,000,000
DEO0OOBBOMC78 0.71 0.01 2,000,000
DE00O0OBBOMCS86 1.32 0.01 2,000,000
DE000BBOMC94 1.93 0.01 2,000,000
DEOO0OBBOMDA4 2.54 0.01 2,000,000
DE000BBOMDB2 3.76 0.01 2,000,000
DE0O0OBBOMDM9 0.91 0.01 2,000,000
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ISIN Initial issue price in EUR Product-specific entry costs included Issue Size
in the initial issue price (as at the date
of these Final Terms)

DEOOOBBOMDN7 1.33 0.01 2,000,000
DEO0O0BBOMDP2 1.76 0.01 2,000,000
DE000BBOMDQO 2.60 0.01 2,000,000
DE000BBOMDWS 1.20 0.01 2,000,000
DEO0OBBOMDY4 0.50 0.01 2,000,000
DE0O00BBOMDZ1 0.92 0.01 2,000,000
DEO00BBOMDO02 1.35 0.01 2,000,000
DE0O00OBBOMD10 1.77 0.01 2,000,000
DE000BBOMD28 2.62 0.01 2,000,000
DE000BBOMDS85 1.16 0.01 2,000,000
DE000BBOMD93 215 0.01 2,000,000
DEOOOBBOMEA2 3.14 0.01 2,000,000

Member State(s) for which use of the
Prospectus by the authorised
offeror(s) is permitted

Specification of the tranche reserved
for certain markets if the Warrants are
offered on the markets of two or more
states at the same time

Details (names and addresses) of
dealer(s)

Process for notification of the amount
allotted to applicants and indication
whether dealing in the Warrants may
begin before notification is received in
respect of the Warrants

Additional information:
Applicability of US withholding tax

under section 871(m) of the US
Internal Revenue Code

Belgium, Czech Republic, Denmark, Estonia, Finland, France, Greece,
Hungary, Ireland, ltaly, Latvia, Lithuania, Luxembourg, Norway, Poland,
Portugal, Slovakia, Slovenia, Spain, Sweden and The Netherlands

N/A

N/A

N/A

ISIN 871(m) applicab.le as at the date
of these Final Terms
DEOQ00BBO0L9Z5 No
DEO00BBO0L913 No
DE000BBO0L939 No
DEO00BBO0L947 Yes
DE000BBOL970 Yes
DE000BBO0L988 Yes
DEOOOBBOMAC6 No
DEOOOBBOMAF9 No
DEOOOBBOMAL7 No
DEOOOBBOMAPS No
DE0OOBBOMAQ6 No
DEOOOBBOMAR4 No
DEOOOBBOMAUS8 Yes
DEOOOBBOMAV6 Yes
DEO0OBBOMAWA4 Yes
DEOOOBBOMAX2 Yes
DEO0OBBOMA47 Yes
DEOO0OBBOMAS54 Yes
DEO0OBBOMAG62 Yes
DEOOOBBOMA?70 Yes
DE0O00OBBOMBD2 Yes
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DEOOOBBOMBEO Yes
DEOOOBBOMBF7 Yes
DE000BBOMBG5 Yes
DE000BBOMBM3 Yes
DE000BBOMBN1 Yes
DE00O0OBBOMBP6 Yes
DE000BBOMBQ4 Yes
DEO0O0OBBOMBR2 Yes
DE000BBOMBX0 No
DE000BBOMBZ5 No
DE000BBOMBO04 No
DE000BBOMB12 Yes
DE000BBOMB20 Yes
DE000BBOMB38 Yes
DE000BBOMB46 Yes
DE000BBOMB95 No
DEOO0OBBOMCA6 No
DE000BBOMCC2 Yes
DE000BBOMCDO Yes
DE00O0OBBOMCES8 Yes
DEOOOBBOMCF5 Yes
DE0O00OBBOMCG3 Yes
DE000BBOMCQ2 No
DE000BBOMCSS8 No
DE000BBOMCU4 No
DE000BBOMCV2 No
DE000BBOMCX8 Yes
DE0O00BBOMCY6 Yes
DE000BBOMCZ3 Yes
DE000BBOMCO03 Yes
DE000BBOMC11 Yes
DE00O0OBBOMC78 Yes
DE0O00OBBOMCS86 Yes
DE000BBOMC94 Yes
DE000BBOMDA4 Yes
DE000BBOMDB2 Yes
DE000BBOMDM9 Yes
DEOO0OBBOMDN?7 Yes
DE000BBOMDP2 Yes
DE000BBOMDQO Yes
DE000BBOMDWS Yes
DE000BBOMDY4 Yes
DE000BBOMDZ1 Yes
DE000BBOMDO02 Yes
DE000BBOMD10 Yes
DE000BBOMD28 Yes
DE000BBOMD85 Yes
DE000BBOMD93 Yes
DEOOOBBOMEA2 Yes
Statement pursuant to Article 29(2) of Amounts payable under these Warrants are calculated by reference to the
the EU Benchmark Regulation following Benchmarks provided by the following administrators:
Administrator Benchmark As at the date of these Final Terms the

respective administrator (the "Administrator")
is included as Administrator in the register of
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European Money Markets Institute
(EMMI)

Federal Reserve Bank of New
York

Financial Benchmarks Sweden AB
SIX Financial Information AG

Administrators and Benchmarks established
and maintained by the European Securities and
Markets Authority ("ESMA") pursuant to Article
36 of the EU Benchmark Regulation.

EURIBOR 1M Yes
SOFR No
STIBOR 1M No
SARON Yes

Current information about whether the respective Administrator is included in
the register of Administrators and Benchmarks is published as at the date of
these Final Terms on the ESMA website www.esma.europa.eu/databases-
library/registers-and-data.
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Summary

| Section A - Introduction and warnings

| Warnings
a) This Summary should be read as an introduction to the Base Prospectus.
b) Any decision to invest in the relevant Warrants should be based on a consideration of the Base Prospectus as a whole by the investor;
c) Investors may lose all (total loss) or part of the invested capital.
d) Where a claim relating to the information contained in the Base Prospectus is brought before a court, the plaintiff investor might, under

national law, have to bear the costs of translating the Base Prospectus including any Supplements and the Final Terms before the legal

proceedings are initiated.

e) Civil liability attaches to BNP Paribas Emissions- und Handelsgesellschaft mbH (the "Issuer"), who in its capacity as Issuer of the
Warrants has assumed responsibility for this Summary including any translations, or the persons who have tabled this Summary including
any translations thereof, but only where the Summary is misleading, inaccurate or inconsistent when read together with the other parts of
the Base Prospectus, or where it does not provide, when read together with the other parts of the Base Prospectus, key information in
order to aid investors when considering whether to invest in the relevant Warrants.

f) Investors are about to purchase a product that is not simple and may be difficult to understand.

Introductory information

Name and securities identification
number:

MINI Future Long Warrants linked to shares (the "Warrants"),
ISIN: / WKN: see table

Identity and contact details of the
Issuer:

The Issuer has its registered office at Senckenberganlage 19, 60325 Frankfurt am Main, Germany. Its
legal entity identifier (LEI) is 549300TS3U4JKMR1B479 and its telephone number is +49 (0) 69 7193-0

Competent authority:

The German Federal Financial Supervisory Authority (Bundesanstalt fiir Finanzdienstleistungsaufsicht —
"BaFin"). The business address of BaFin (securities supervision) is Marie-Curie-Str. 24-28, 60439
Frankfurt am Main , Germany and its telephone number is +49 (0) 228 41080.

Date of approval of the Base
Prospectus:

26 October 2022

Section B — Key information on the Issuer

Who is the Issuer of the securities?

Domicile and legal form:

The Issuer has its registered office in Frankfurt am Main. Its business address is Senckenberganlage 19,
60325 Frankfurt am Main, Germany.

The Issuer is a company with limited liability (Gesellschaft mit beschrénkter Haftung — GmbH)
incorporated in Germany under the laws of Germany and its legal entity identifier (LEI) is
549300TS3U4JKMR1B479.

Principal activities:

Issuance of securities

Major shareholders:

The sole shareholder of BNP Paribas Emissions- und Handelsgesellschaft mbH is BNP Paribas S.A., a
listed public limited company("société anonyme") incorporated under the laws of France.

Identity of key managing directors:

The managing director of the Issuer is Grégoire Toublanc.

Identity of statutory auditors:

MAZARS GmbH & Co. KG Wirtschaftsprufungsgesellschaft, Theodor-Stern-Kai 1, 60596 Frankfurt am
Main, Germany, has been appointed as statutory auditor.

What is the key financial information regarding the Issuer?

The financial information shown below has been taken from the Issuer’s audited annual financial statements for the financial years ended 31
December 2020 and 31 December 2021 and the audited interim financial statements for the six-month period as at 30 June 2022.

Table 1: Income statement - non-equity securities

Annual financial | Annual financial | Interim financial | Interim financial
statements as at statements as at statements as at statements as at
31 December 2021 31 December 2020 30 June 2022 30 June 2021
in EUR in EUR in EUR in EUR
Result of ordinary activities
Other operating income 1,058,779.55 525,572.67 380,210.18 699,657.79
Other operating expenses -1,058,779.55 - 525,572.67 -380,210.18 -699,657.79
Net profit for the year 0 0 0 0

Table 2: Balance sheet -non-equity securities

Annual financial statements
as at

31 December 2021

Annual financial statements
as at

31 December 2020

Interim financial statements
as at

30 June 2022
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in EUR

in EUR

in EUR

Receivables and other assets

Receivables from affiliated companies

27,639,000.00

82,133,636.23

4,931,000.00

Other assets (assets/current assets)

3,023,052,044.36

2,830,561,707.30

6,197,090,872.97

Liabilities

Bonds (liabilities/payables) 1,573,817,871.04 1,664,491,487.06 2,803,833,350.03
Other liabilities (liabilities/payables) 1,476,873,173.32 1,247,529,078.47 3,398,188,522.94
Net financial debt (long term debt plus 0 0 0
short-term debt minus cash)
Table 3: Cash flow statement - non-equity securities
For the period from For the period from Interim financial | Interim financial
1 January to 31| 1 January to 31 statements as at statements as at
December 2021 December 2020 30 June 2022 30 June 2021
in EUR in EUR in EUR in EUR
Net Cash flows from operating 526,859.27 -282,391.36 -16,805.01 578,790.47
activities
Net Cash flows from financing - - - -
activities
Net Cash flow from investing - - - -
activities

What are the key risks that are specific to the Issuer?

Security holders bear the issuer risk/credit risk: Subject to the Guarantee provided by BNP Paribas S.A. as Guarantor for the due payment of
all amounts to be paid under the securities issued by the Issuer, security holders are exposed to the risk of the Issuer not being able to meet its
obligations under the securities, e.g. in the event that it becomes insolvent (illiquid/overindebted). If the Issuer becomes insolvent, this may even
result in security holders losing the capital they invested when they purchased the securities (risk of total loss).

Security holders bear the risk of non-performance of the control and profit transfer agreement: A control and profit transfer agreement is in
place between BNP Paribas S.A. and the Issuer. Under this agreement, BNP Paribas S.A. in particular has an obligation to compensate any net
loss the Issuer may otherwise generate in a financial year during the term of the control and profit transfer agreement. Investors who have invested
in the securities issued by the Issuer are therefore exposed to the risk of the Issuer not being able to meet its obligations to securities holders at all
or not being able to meet them completely or in due time if BNP Paribas S.A. does not meet its obligations to the Issuer under the control and profit
transfer agreement at all, or does not meet them completely or in due time. In this case, security holders may lose all the capital they invested when
they purchased the securities (risk of total loss).

Section C — Key information on the securities

What are the main features of the securities?

Type and form of securities

The Warrants are issued in the form of bearer bonds (Inhaberschuldverschreibungen) under German law as defined in Sec. 793 of the German
Civil Code (Biirgerliches Gesetzbuch — BGB). The Warrants are freely transferable and not subject to any restrictions.

Rights attached to the securities
The Warrants do not bear interest.
Each Warrant entitles the Warrant Holder to receive a Redemption Amount upon exercise as described under "Payment of returns" below.

Redemption

Warrant Rights may only be exercised for at least 1,000 Warrants (the "Minimum Number").
The Warrant Holder must actively declare at the latest two Bank Business Days before the Exercise Date that it exercises the Warrant Rights.

The Warrant Rights will automatically be deemed exercised as soon as a Stop-Loss Event occurs.
The Warrant Holder shall have the right to demand payment of the Redemption Amount by the Issuer on the Settlement Date.

Early redemption

The Issuer shall have the right to terminate the Warrants by ordinary termination from a predetermined date onwards. Upon ordinary termination by
the Issuer, the Warrant Holder shall have the right to demand payment of the Redemption Amount by the Issuer on the Settlement Date.

If an Adjustment Event has occurred with respect to the Underlying, the Issuer may have the right to adjust the Warrant Right in accordance with
the Terms and Conditions of the Warrants or to terminate the Warrants by extraordinary termination. In the event of an extraordinary termination as
aforesaid, the Issuer shall pay the Termination Amount within four Bank Business Days after notification of the termination. In this case, the
Termination Amount may in certain circumstances be significantly lower than the purchase price paid for the Warrant and may be as low as zero (0)
(total loss of the Invested Capital ).

Payment of returns
The Redemption Amount per Warrant shall be paid to the Warrant Holder in the Settlement Currency at the latest on the Settlement Date.

The Redemption Amount for MINI Future Long Warrants shall be equal to

(a) the difference between the Reference Price and the Relevant Strike, multiplied by the Ratio if the Observation Price has not reached or
fallen below the Stop-Loss Barrier during the Observation Period; or
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(b) the difference between the Stop-Loss Reference Level and the Relevant Strike, multiplied by the Ratio if the Observation Price has
reached or fallen below the Stop-Loss Barrier during the Observation Period.

If the amount determined as aforesaid is zero or a negative value, the Warrants will expire and become worthless. In this case, no payment will be

made to Warrant Holders.

If applicable, the amount may be converted from the Reference Currency of the Underlying into the Settlement Currency.

In the event of an extraordinary termination of the Warrants by the Issuer, the Termination Amount per Warrant payable by the Issuer to the
Warrant Holders shall be equal to an amount determined by the Calculation Agent at its reasonable discretion to be the appropriate market price
immediately prior to the event giving rise to the right to terminate.

In the event of an ordinary termination of the Warrants by the Issuer, the amount payable to the Warrant Holder shall be equal to the Redemption
Amount on the Termination Date.

Limitations of the rights attached to the Warrants

In certain circumstances, the Issuer has the right to make adjustments to the Terms and Conditions of the Warrants. Furthermore, the Issuer may
have the right to terminate the Warrants by extraordinary termination if an Adjustment Event has occurred with respect to the Underlying. In the
event of an extraordinary termination as aforesaid, the Issuer shall pay the Termination Amount within four Bank Business Days after notification of

the termination.

Issue date (value date) 16 February 2023

Observation Period

The Observation Period begins at the time when the first price defined under "Observation Price" is available
and ends upon determination of the Reference Price or the Stop-Loss Event (each inclusive).

Observation Price

means any price of the Underlying as determined and published by the Reference Source during the
Observation Period as the official price, starting with the first price officially determined at the beginning of the
Observation Period (14 February 2023).

Initial Stop-Loss
WKN and ISIN Underlying Option Reference Futures . Barrier in
of the Warrants/ . Ratio
I . (Share with ISIN) Type Source Exchange Reference
ssue Size c
urrency
BBOL9Z, ACS Actividades de Construccién Mercado Oficial de
DEO00BBOL9Z5 / y Servicios SA, Ordinary Share, |Long SIBE Futuros y Opciones |0.10 24.5500
2,000,000 ES0167050915 Financieros (MEFF)
BBOL91 . .
) Air France - KLM SA, Ordinary ) .
DEO00BBOL913 / Share, FR0000031122 Long Euronext (Paris) Euronext (Paris) 1.00 1.5004
2,000,000
BBOL93 ;
. Alfen NV, Ordinary Share, Euronext Euronext
DE00OBBOL939 / NL0012817175 Long (Amsterdam) (Amsterdam) 0.10 80.8856
2,000,000
BBOL94, . CBOE (Chicago
DE000BBOL947 / | AlPhabeting, Ordinary Share, |, NASDAQ GS Board Options 0.10 91.3348
US02079K1079
2,000,000 Exchange)
BBOL97, Amazon.com Inc, Ordinary Share CBOE (Chicago
DEO00BBOL970 / ’ ’ " |Long NASDAQ GS Board Options 0.10 96.2868
US0231351067
2,000,000 Exchange)
BBOL98, Advanced Micro Devices Inc CBOE (Chicago
DEO00OBBO0L988 / Ordinary Share USOO790310%8 Long NASDAQ GS Board Options 0.10 71.7429
2,000,000 ry ' Exchange)
BBOMAC, .
DEOOOBBOMACS / Atos SE, Ordinary Share, |, Euronext (Paris) | Euronext (Paris)  |0.10 11.7113
FR0000051732
2,000,000
BBOMAF
: Ballard Power Systems Inc,
DEOOOBBOMAF9 / Ordinary Share, CA0585861085 Long NASDAQ GM - 1.00 5.6466
2,000,000
BBOMAL, .
DEO0OBBOMAL7/ | Brenntag SE, Ordinary Share, 1, Deutsche Bérse AG |Eurex 0.10 68.2769
DEO0OA1DAHHO
2,000,000
BBOMAP, . Mercado Oficial de
DE000BBOMAPg / | Cellfex Telecom SA Ordinary | ong SIBE - Mercado | Futuros y Opciones (1.0 36.8507
2,000,000 ' P Financieros (MEFF)
BBOMAQ . . .
. Corticeira Amorim SA, Ordinary . .
DEOOOBBOMAQS6 / Share, PTCOROAEO0006 Long Euronext (Lisbon) Euronext (Lisbon) 1.00 8.1850
2,000,000
BBOMAR, Deutsche Lufthansa AG,
DEOOOBBOMAR4 / Restricted Registered Share, Long Deutsche Borse AG |Eurex 1.00 9.3959
2,000,000 DE0008232125
BBOMAU, . . CBOE (Chicago
pE000BBOMAUg/ | EliLilly and Co, Ordinary Share, |, New York Stock_ |5 -y Options 0.10 331.3841
US5324571083 Exchange (NYSE)
2,000,000 Exchange)
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Initial Stop-Loss

WKN and ISIN Underlyin Option Reference Futures Barrier in
of the Warrants/ ying P Ratio
. (Share with ISIN) Type Source Exchange Reference
Issue Size
Currency
BBOMAV, S . CBOE (Chicago
DE000BBOMAV6 / | ElLillY 3335%321(5);1333?/ Share, 1) 5ng Efg};‘]’rz ?,fﬁng) Board Options 0.10 308.5301
2,000,000 9 Exchange)
BBOMAW, S . CBOE (Chicago
DE000BBOMAW4 / | EliLilly 36‘35%‘;4(53;‘1'8;‘? Share, ) 5ng Efg};(s”; ?&?;E) Board Options 0.10 285.6760
2,000,000 9 Exchange)
BBOMAX, L . CBOE (Chicago
DE000BBOMAX2/ | EliLilly ansgcz)hgﬁgggy Share, || ;ng E‘fg};(r?”; ?,fl‘:ng) Board Options 0.10 239.9679
2,000,000 9 Exchange)
BBOMA4, . CBOE (Chicago
DE000BBOMA47/ | Ford MOEJOSrsCL‘%s%dB'ggBy Share, || ong Efg]z:rz ?,fﬁ(cgE) Board Options 1.00 11.8352
2,000,000 9 Exchange)
BBOMADS, . CBOE (Chicago
DE00OBBOMAS4/ | "o M°&°§304%3%%'286y Share, || ong Efg};:r'; ?,fﬁng) Board Options 1.00 11.0190
2,000,000 9 Exchange)
BBOMAG, . CBOE (Chicago
DE000BBOMA62/ | Ford Mobosrei‘;s%cggggy Share, 1| ong 25;’{1;('?”; ?&?;E) Board Options 1.00 10.2028
2,000,000 9 Exchange)
BBOMA?, . CBOE (Chicago
DE000BBOMA70/ | Ford M°G°S'?i%3%%'gggy Share, 1) ong E‘fg};(:r'; ?,fl‘:%‘E) Board Options 1.00 8.5703
2,000,000 9 Exchange)
BBOMBD, Gilead Sciences Inc, Ordinary CBOE (Chicago
DE000OBBOMBD2 / ' Long NASDAQ GS Board Options 0.10 81.0115
Share, US3755581036
2,000,000 Exchange)
BBOMBE, Gilead Sciences Inc, Ordina CBOE (Chicago
DEOOOBBOMBEO / ' Y lLong NASDAQ GS Board Options 0.10 75.4245
Share, US3755581036
2,000,000 Exchange)
BBOMBF, . . . CBOE (Chicago
DEOOOBBOMBF7 / | Cilead Sciences Inc, Ordinary |, NASDAQ GS Board Options 0.10 69.8375
Share, US3755581036
2,000,000 Exchange)
BBOMBG, Gilead Sciences Inc, Ordina CBOE (Chicago
DE00OBBOMBGS5 / ' Y |Long NASDAQ GS Board Options 0.10 58.6635
Share, US3755581036
2,000,000 Exchange)
BBOMBM, CBOE (Chicago
DE00OBBOMBM3 / g:‘dﬁrgf'd&aa’:esffg;g?;‘;‘g’1'gfb Long New York ?,fﬁng) Board Options 0.10 362.8000
2,000,000 y ' 9 Exchange)
BBOMBN, CBOE (Chicago
DEO0OBBOMBN1 / S:‘d‘?nca;f'dé?‘i?esicsr‘gsﬁﬁlg'gfb Long E;‘:";};ﬁrz ?&?'S‘E) Board Options 0.10 339.3935
2,000,000 y ' 9 Exchange)
BBOMBP, CBOE (Chicago
DE00OBBOMBP6 / (-)r:]deini(r)IdST]?ar;eSiJCShC’TS?ZLJCE)Jga Long Ejg]zr?”; ?,fﬁng) Board Options 0.10 315.9871
2,000,000 y ’ 9 Exchange)
BBOMBQ, CBOE (Chicago
The Goldman Sachs Group Inc New York Stock )
DE000BBOMBQ4 / . * |Long Board Options 0.10 292.5806
2,000,000 Ordinary Share, US38141G1040 Exchange (NYSE) Exchange)
BBOMBR, CBOE (Chicago
DEO0OBBOMBR? / S:‘deingf;d&aa’:esi"ggﬁﬂg’1'gfb Long Efg}lﬁé‘; ?,fﬁng) Board Options 0.10 245.7677
2,000,000 ’ Exchange)
BBOMBX .
4 H & M Hennes & Mauritz AB, NASDAQ Stockholm .
DEOOOBBOMBXO/ | i e SE0000106270 |-O"9 AB NASDAQ Nordic | 1.00 124.6405
2,000,000
BBOMBZ, i .
DE000BBOMBZ5/ | Hannover Rick SE, Registered |, Deutsche Bérse AG | Eurex 0.10 176.2581
Share, DE0008402215
2,000,000
BBOMBO, Hermes International, Ordinary
DEOO0OBBOMBO04 / Share, FR0000052292 Long Euronext (Paris) Euronext (Paris) 0.01 1,616.4562
2,000,000
BBOMB1, . CBOE (Chicago
DE000BBOMB12/ | T"ellome Bgﬁ%t7'(’)‘;’é%gé”ary Long Rew York ?,fﬁng) Board Options 0.10 295.5866
2,000,000 ' 9 Exchange)
BBOMB2, . CBOE (Chicago
DE00OBBOMB20 / The;‘;ﬁ“: 83‘;?;5‘%%3;”” Long Ejg};’ﬁ”; ?&?;E) Board Options 0.10 275.2014
2,000,000 ' 9 Exchange)
BBOMBS3, . CBOE (Chicago
DEO0OBBOMB3g/ | "€ Home Depoting, Ordinary |, New York Stock_ | 5 - 14 Options 0.10 254.8161
Share, US4370761029 Exchange (NYSE)
2,000,000 Exchange)
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Initial Stop-Loss

WKN and ISIN Underlyin Option Reference Futures Barrier in
of the Warrants/ ying p Ratio
. (Share with ISIN) Type Source Exchange Reference
Issue Size
Currency
BBOMB4, . CBOE (Chicago
DEO0OBBOMBA46 / Theg:q‘;?: Bgﬁ%t7'(’)‘;’é%gé”ary Long Efg};‘]’rz ?,fﬁng) Board Options 0.10 214.0455
2,000,000 ' 9 Exchange)
BBOMBS9, International Consolidated Airlines SIBE - Mercado Mercado Oficial de
DE000BBOMB95 / Group SA, Ordinary Share, Long Continuo Esparfiol Futuros y Opciones |1.00 1.4658
2,000,000 ES0177542018 P Financieros (MEFF)
BBOMCA, Infineon Technologies AG
DEOOOBBOMCAG / Registered Share, DE0006231004 Long Deutsche Borse AG |Eurex 1.00 35.2568
2,000,000
BBOMCC, International Business Machines CBOE (Chicago
’ New York Stock )
DEO00BBOMCC2 / Corp, Ordinary Share, Long Exchange (NYSE) Board Options 0.10 132.4182
2,000,000 US4592001014 9 Exchange)
BBOMCD, International Business Machines CBOE (Chicago
. New York Stock ;
DE000BBOMCDO / Corp, Ordinary Share, Long Exchange (NYSE) Board Options 0.10 123.8751
2,000,000 US4592001014 9 Exchange)
BBOMCE, International Business Machines CBOE (Chicago
. New York Stock ;
DEOOOBBOMCES / Corp, Ordinary Share, Long Exchange (NYSE) Board Options 0.10 115.3320
2,000,000 US4592001014 9 Exchange)
BBOMCEF, International Business Machines CBOE (Chicago
] New York Stock )
DEOOOBBOMCF5 / Corp, Ordinary Share, Long Exchange (NYSE) Board Options 0.10 106.7889
2,000,000 US4592001014 9 Exchange)
BBOMCG, International Business Machines CBOE (Chicago
. New York Stock )
DEO00OBBOMCG3 / Corp, Ordinary Share, Long Exchange (NYSE) Board Options 0.10 89.7027
2,000,000 US4592001014 9 Exchange)
BBOMCQ
. Just Eat Takeaway.com NV, Euronext Euronext
DE000BBOMCQ2 / Ordinary Share, NL0012015705 Long (Amsterdam) (Amsterdam) 0.10 17.3465
2,000,000
BBOMCS, .
DE00OBBOMCSS / K+S AG, Registered Share, | Deutsche Bérse AG | Eurex 1.00 21.5186
DEOOOKSAG888
2,000,000
BBOMCU, , .
DE000BBOMCU4 / | LOreal SA, Ordinary Share, |, Euronext (Paris) | Euronext (Paris)  |0.10 370.5827
FR0000120321
2,000,000
BBOMCV, LVMH Moet Hennessy - Louis
DEO00BBOMCV2 / Vuitton SE, Ordinary Share, Long Euronext (Paris) Euronext (Paris) 0.10 792.9688
2,000,000 FR0000121014
BBOMCX, . . CBOE (Chicago
DE000BBOMCXg / | Mereadolibre nc, Ordinary Share, |, o\ NASDAQ GS Board Options 0.01 1,077.8119
US58733R1023
2,000,000 Exchange)
BBOMCY, . . CBOE (Chicago
DE000BBOMCY6 / | Mercadolibre Inc, Ordinary Share, |, NASDAQ GS Board Options 0.01 1,008.2756
US58733R1023
2,000,000 Exchange)
BBOMCZ, . . CBOE (Chicago
DE000BBOMCZ3/ | MercadoLibre Inc, Ordinary Share, |) NASDAQ GS Board Options 0.01 938.7394
US58733R1023
2,000,000 Exchange)
BBOMCO, . . CBOE (Chicago
DE000BBOMCO3 / | MercadoLibre Inc, Ordinary Share, |, NASDAQ GS Board Options 0.01 869.2031
US58733R1023
2,000,000 Exchange)
BBOMCH1, . . CBOE (Chicago
DE000BBOMC11/ | Mercadolibre Inc, Ordinary Share, || NASDAQ GS Board Options 0.01 730.1305
US58733R1023
2,000,000 Exchange)
BBOMCY7, . CBOE (Chicago
DE000BBOMC78 /| Merc& G0 ino, Ordinary Share. | ong New York ?,fl‘:(cgE) Board Options 0.10 105.9883
2,000,000 9 Exchange)
BBOMCS, . CBOE (Chicago
DE000BBOMC8G / | Merel & G0 no, Drdinary Share: |1 ong Row York ?@C'S‘E) Board Options 0.10 99.1503
2,000,000 9 Exchange)
BBOMC9, . CBOE (Chicago
DE00OBBOMCQ4 / | Merck &Sgs'ggég%‘ggy Share, 1) ong Rew York ?,fﬁng) Board Options 0.10 92.3124
2,000,000 9 Exchange)
BBOMDA, . CBOE (Chicago
DE00OBBOMDA4 / | Merck &Sgs'ggcé?ﬂg‘sasry Share, 1) ong Ejg};’ﬁ”; ?&?;E) Board Options 0.10 85.4744
2,000,000 9 Exchange)
BBOMDB, . CBOE (Chicago
DE000BBOMDB2/ | Merck & Co Inc, Ordinary Share, | New York Stock_ |5 -y Options 0.10 71.7986
US58933Y1055 Exchange (NYSE)
2,000,000 Exchange)
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Initial Stop-Loss
WKN and ISIN Underlying Option Reference Futures . Barrier in
of the Warrants/ - Ratio
. (Share with ISIN) Type Source Exchange Reference
Issue Size
Currency
BBOMDM, . CBOE (Chicago
DEO0OBBOMDM® / Ne’gﬁ;?eE’beSrgés'gg’F?{ﬂ'gaW Long Efg};‘]’rz ?,fﬁng) Board Options 0.10 71.8077
2,000,000 ' 9 Exchange)
BBOMDN, . CBOE (Chicago
DEO0OBBOMDN? / Ne’gﬁ;?eEBesrgé;ggF%ﬂ'gaw Long E)‘f(‘)’{};?”; ?@’;E) Board Options 0.10 66.8555
2,000,000 ’ 9 Exchange)
BBOMDP, . CBOE (Chicago
DE00OBBOMDP2 / Ne"stﬁ;?eErl‘JeSrgg?"ggF%ﬁ'gary Long E‘Eg};{r?r'; ?,fl‘:ng) Board Options 0.10 61.9032
2,000,000 ’ 9 Exchange)
BBOMDQ, . CBOE (Chicago
NextEra Energy Inc, Ordinary New York Stock )
DE000BBOMDQO / Long Board Options 0.10 51.9986
2,000,000 Share, USB5339F 1012 Exchange (NYSE)  |g ol -0
BBOMDW, . CBOE (Chicago
DEOOOBBOMDWS/ | NVIDIA Corp, Ordinary Share, ) NASDAQ GS Board Options 0.10 211.0354
US67066G1040
2,000,000 Exchange)
BBOMDY . .
! Palantir Technologies Inc, New York Stock
DEOOOBBOMDY4 /| 3 jinary Share, US69608A1088 |-°"9 Exchange (NYSE) |- 1.00 7.3879
2,000,000
BBOMDZ . .
! Palantir Technologies Inc, New York Stock
DEOOOBBOMDZ1 /| 5 jinary Share, US69608A1088 |-°"9 Exchange (NYSE) | 1.00 6.9113
2,000,000
BBOMDO . .
’ Palantir Technologies Inc, New York Stock
DEOOOBBOMDO2 /1 5 4inary Share, US69608A1088 |-ON9 Exchange (NYSE) | 1.00 6.4346
2,000,000
BBOMD1 . .
’ Palantir Technologies Inc, New York Stock
DEOOOBBOMD10 /| & 4inary Share, US69608A1088 |-ON9 Exchange (NYSE) |- 1.00 5.9580
2,000,000
BBOMD2 . .
. Palantir Technologies Inc, New York Stock
DEOOOBBOMD28 /| & 4inary Share, US69608A1088 |-ON9 Exchange (NYSE) | 1.00 5.0047
2,000,000
BBOMDS, . . CBOE (Chicago
DE00OBBOMDS5 / | FepsiConc, Ordinary Share, |, NASDAQ GS Board Options 0.10 172.2202
US7134481081
2,000,000 Exchange)
BBOMDS9, . . CBOE (Chicago
DE000BBOMD93/ | FepsiConc, Ordinary Share, |, NASDAQ GS Board Options 0.10 161.1176
US7134481081
2,000,000 Exchange)
BBOMEA, . . CBOE (Chicago
DEO0OBBOMEA2/ | PepsiColnc, Ordinary Share, ) NASDAQ GS Board Options 0.10 150.0060
US7134481081
2,000,000 Exchange)
Status:

The Warrants constitute direct and non-subordinate liabilities of the Issuer in respect of which the Issuer has not provided collateral. The Warrants
rank pari passu in right of payment with each other and with any other present and future unsecured and non-subordinated liabilities of the Issuer,
to the exclusion of liabilities ranking senior by operation of mandatory law.

| Where will the securities be traded? |

N/A. An admission to listing or trading of the Warrants is currently not intended.

| Is there a guarantee attached to the securities? |

BNP Paribas S.A., Paris, France, (hereinafter referred to as the "Guarantor") has provided an unconditional and irrevocable guarantee (hereinafter
referred to as the "Guarantee") for the due payment of all amounts to be paid under the Terms and Conditions of the Warrants if and as soon as
the respective payment would be due under the Terms and Conditions of the Warrants.

| Who is the Guarantor of the securities? |

Domicile and legal form: The Guarantor is a public limited company (société anonyme) incorporated in France under the laws of

France and its legal entity identifier (LEI) is ROMUWSFPU8SMPROB8K5P83. The address of its principal
office is 16, boulevard des ltaliens — 75009 Paris, France.

Principal activities:

According to its own assessment, BNP Paribas S.A. is one of France’s largest banks and has branches
and subsidiaries in all major markets.

Major shareholders:

As at 30 June 2022, the major shareholders are Société Fédérale de Participations et d'Investissement
("SFPI"), a public-interest société anonyme (stock corporation) acting on behalf of the Government of
Belgium and holding 7.8% of the registered share capital, BlackRock Inc. holding 5.9% of the registered
share capital and the Grand Duchy of Luxembourg holding 1.0% of the registered share capital. To the
best knowledge of BNPP, no shareholder other than SFPI and BlackRock Inc. holds more than 5% of its
capital or voting rights.

Identity of key managing directors: Jean-Laurent Bonnafé, Chief Executive Officer of BNP Paribas S.A.
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Identity of statutory auditors: Deloitte & Associés, 6, place de la Pyramide, Paris-La Défense Cedex (92), France
PricewaterhouseCoopers Audit, 63, rue de Villiers, Neuilly-sur-Seine (92), France
Mazars, 61, rue Henri Regnault, Courbevoie (92), France

What is the key financial information on the Guarantor?

Table 1: Income statement

31 December 2021 31 December 2020 Third Quarter 2022 Third Quarter 2021
(audited) (audited) (unaudited) (unaudited)
in million EUR in million EUR in million EUR in million EUR
Revenues 46,235 44,275 38,310 35,003
Cost of risk (2,925) (5,717) (2,192) (2,415)
Net income attributable to equity 9,488 7,067 8,046 7,182
holders
Table 2: Balance sheet
30 September 2022 31 December 2021 31 December 2020
(unaudited) (audited) (audited)
in million EUR in million EUR in million EUR
Total assets (Group) 3,009,340 2,634,444 2,488,491
Consolidated loans to and receivables 869,500 814,000 809,533
from customers
Consolidated deposits from customers 1,015,649 957,684 940,991
Shareholder’s equity (Group share) 120,764 117,886 112,799

The audited consolidated annual financial statements of the Guarantor for the years ended on 31 December 2020 and 31 December 2021 and the
interim financial report for the nine-month period ended on 30 September 2022 have been prepared according to the International Financial
Reporting Standards (IFRS).

What are the key risks that are specific to the Guarantor?

Insolvency risk/liquidity risk relating to the Guarantor. Due to the potential Guarantee provided by BNP Paribas S.A. and the control and profit
transfer agreement that is in place between the Issuer and the Guarantor, investors indirectly bear also the insolvency risk and liquidity risk relating
to the Guarantor. The business of the Guarantor in its capacity as an international financial group is characterised by seven key risks (credit risk,
counterparty risk and securitisation risk in the bank portfolio; operational risk; market risk; liquidity and refinancing risk; risks associated with the
overall economic and market environment; regulatory risk; risks associated with BNPP’s growth in its existing environment). If the Guarantor
becomes insolvent, this may even result in Warrant Holders losing the capital they invested when they purchased the Warrants (risk of total loss).

Resolution measures in relation to the Guarantor. Moreover, measures taken in France in relation to BNP Paribas S.A. (in its capacity as a
contracting party obligated to make compensation under the control and profit transfer agreement that is in place ) or BNP Paribas Group according
to the transposition of the European Recovery and Resolution Directive into French law may have indirect adverse effects on the Issuer.
Consequently, investors are also exposed to the risk of BNP Paribas S.A. not being able to meet its obligations under the control and profit transfer
agreement — e.g. in the event that it becomes insolvent (illiquid/overindebted) or in the event that resolution measures under French law are
ordered by the authorities. Therefore, if resolution measures are taken against the Guarantor, this may even result in Warrant Holders losing the
capital they invested when they purchased the Warrants (risk of total loss).

What are the key risks that are specific to the securities?

No deposit guarantee scheme. The Warrants are not covered by a deposit guarantee scheme. Investors may therefore sustain a total loss of
the Invested Capital.

Dependence on the development of the price of the Underlying:

The Issuer’s selection of the Underlying is not necessarily based on its assessment of the future performance of the selected Underlying.

Due to the leverage effect, price movements of the Underlying (or even the non-occurrence of an expected price movement) may decrease the
value of the Warrants disproportionately and even render it worthless. Consequently, there is a risk of loss which may be equal to the total Invested
Capital.

Risks associated with the payoff profile:

If the Reference Price of MINI Future Long Warrants is equal to or lower than the Relevant Strike, the Redemption Amount will be zero (0),
whereupon NO payment would be made (total loss).

If the Reference Price exceeds the Relevant Strike, the Warrant Holder sustains a loss if the Redemption Amount is lower than the purchase price
the Warrant Holder paid.

A notice of ordinary termination already given shall become ineffective if a Stop-Loss Event occurs on or before the relevant Termination Date.

In the case of MINI Future Long Warrants, the Redemption Amount may be zero if the Stop-Loss Reference Level is lower than or equal to the
Relevant Strike.

It should be noted that, if a Stop-Loss Event occurs, the amount to be paid is equal to the Redemption Amount applicable in the case of a Stop-
Loss Event; the Valuation Date is in this case the day on which the Stop-Loss Event occurred, at the latest, however, the day when the Stop-Loss
Reference Level was determined, and the Redemption Amount may be zero (0) and NO payment will be made.

Unless a Stop-Loss Event has occurred, payment of a Redemption Amount does not become due and payable automatically at any time during the
term of the Warrants. A payment only becomes due and payable if the Warrant Holder exercises its Warrant Right or the Issuer terminates the
Warrants.
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If a Stop-Loss Event occurs, any prior exercise by the Warrant Holder becomes subsequently invalid due to the occurrence of the condition
subsequent, and the Warrants are automatically exercised at a significantly reduced Redemption Amount (this amount may be zero).

Risks associated with an unlimited term:
The Warrants do not have a fixed Settlement Date and, consequently, do not have a fixed term.

Therefore, the Warrant Right of the Warrant Holders as represented by the Warrants must be exercised by the Warrant Holder on a specified
exercise date according to the exercise procedure specified in the Terms and Conditions of the Warrants in order to assert the Warrant Right. Even
if the Warrant Holder has the right to exercise the Warrants on certain exercise dates, such dates may be unfavourable for the Warrant Holder. The
Warrant Holder has to decide for itself whether and to what extent exercise of the Warrant leads to a disadvantage for the Warrant Holder.

Moreover, the Issuer shall have the right to terminate the Warrants by ordinary termination in compliance with the Terms and Conditions of the
Warrants on an Ordinary Termination Date. In the event that the Issuer terminates the Warrants, the Warrant Holder has no influence on the
applicable Ordinary Termination Date, which may be unfavourable for the Warrant Holder.

Both in the event of a termination of the Warrants by the Issuer and in the event that the Warrants are exercised by the Warrant Holder itself, the
Warrant Holder shall bear the reinvestment risk because it is possible that the amount paid out by the Issuer, if applicable, can only be reinvested
on market terms less favourable than those prevailing when the terminated or exercised Warrant was purchased. The Warrant Holder bears the risk
of its expectations of an increase in value through an alternative investment possibly not materialising.

Risks associated with a minimum exercise number:

Furthermore, the Terms and Conditions of the Warrants stipulate that the exercise right may only be exercised with respect to a specified number of
Warrants (the "Minimum Number"). Therefore, Warrant Holders who do not have the required Minimum Number of Warrants either have to sell their
Warrants or purchase additional Warrants (with transaction costs being incurred in either case). However, a sale of the Warrants requires that
market participants are found who are willing to purchase the Warrants at a corresponding price. If no such market participants who are willing to
purchase are found, the value of the Warrants cannot be realised.

If the conditions for exercise described in the Terms and Conditions of the Warrants are not met in due time before the relevant exercise date, the
Exercise Notice will be null and void and exercise will only be possible again on the next exercise date provided for under the Terms and Conditions
of the Warrants for the respective Warrants.

The yield from the Warrants may be reduced due to the time lag between the date the Warrant Rights are exercised and the date the amount
payable on their exercise is determined.

The risk of a total loss applies even if the Warrant Rights are validly exercised.

Market Disruptions: The risk involved for Warrant Holders is that the occurrence of a market disruption described in the Terms and Conditions of
the Warrants has an adverse effect on the value of the Warrants. Payment of the respective amount to be paid may also be delayed as a result of a
market disruption.

Adjustments, termination risk, reinvestment risk: Warrant Holders bear the risk of the Warrants being adjusted or terminated by the Issuer in
accordance with the Terms and Conditions of the Warrants. In the event that they are terminated, the Termination Amount may be significantly
lower than the amount of capital invested in purchasing the Warrants. Warrant Holders may even sustain a total loss of the Invested Capital.
Warrant Holders are also exposed to the risk of being able to reinvest amounts received only on less favourable terms (known as reinvestment
risk).

Market price risks: Warrant Holders bear the risks associated with price determination for the Warrants. For example, the performance of the
Underlying and thus the performance of the Warrants over the term cannot be foreseen at the time of purchase.

Liquidity risk: Warrant Holders bear the risk that there might be no liquid secondary market for trading the Warrants and of not being able to sell
the Warrants at a certain time or price.

Risks associated with the Underlying: Warrant Holders do not own the share used as Underlying. Since the amount of the repayment on the
Warrants depends on the performance of the Underlying, Warrant Holders should note that an investment in the Warrants may therefore be subject
to similar risk as a direct investment in the share. These include the risks resulting from fluctuations of the share price. Further risks are that the
relevant company may become illiquid and insolvency proceedings may be opened over its assets.

Risks from potential conflicts of interest. The Issuer, the Guarantor as well as companies affiliated with them may pursue interests that conflict
with Warrant Holders’ interests or do not take them into account. This may be the case in connection with their performance of other functions or
other transactions. Potential conflicts of interest may have an adverse effect on the value of the Warrants.

Section D - Key information on the offer of securities to the public and/or the admission to trading on a regulated market

Under which conditions and timetable can investors invest in this security?

General terms, conditions and expected timetable of the offer

The Warrants will be offered by BNP Paribas Arbitrage S.N.C., Paris, France, to interested investors from 14 February 2023 onwards. The offer to
the public ends at the end of validity of the Prospectus and/or the then current Base Prospectus.

Details of the admission to trading on a regulated market
An admission to listing or trading of the Warrants is currently not intended.
Estimate of total expenses

The investor may purchase the Warrants at the issue price or the purchase price. Neither the Issuer nor the Offeror will charge the investor any
costs over and above the issue price or the purchase price; however, this is subject to costs the purchaser may incur when purchasing the
Warrants from banks or public savings banks (Sparkassen) or through other distribution channels or the relevant securities exchange about which
neither the Issuer nor the Offeror can make any statement.

The initial issue price includes the entry costs for each specific product concerned (as at the date of the Final Terms).

Who is the offeror and/or the person asking for admission to trading?

The Offeror is BNP Paribas Arbitrage S.N.C. (with registered office at 1 Rue Laffitte, Paris, 75009, France, LEl: 6EWKUOFGVX5QQJHFGT48), a
general partnership under the laws of France (Société en Nom Collectif) incorporated in France under the laws of France.
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Why is this prospectus being produced?

The primary aim of the offer is to further the objective of making profit. The Issuer will use the net proceeds from the issue exclusively to hedge its
liabilities under the Warrants towards Warrant Holders.
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Resumé

| Afsnit A - Indledning og advarsler

| Advarsler
a) Dette Resumé skal laeses som en indledning til Basisprospektet.
b) Enhver beslutning om at investere i de relevante Warrants bgr veere baseret pa investorens vurdering af Basisprospektet som helhed.
c) Investorerne kan miste hele (fuldstaendigt tab) eller en del af den investerede kapital.
d) Hvis et krav vedrgrende oplysningerne i Basisprospektet indbringes for en domstol, kan den sags@gende investor i henhold til national

lovgivning vaere ngdt til at afholde omkostningerne til oversaettelse af Basisprospektet, herunder eventuelle Tilleeg og de Endelige Vilkar,

inden retssagen indledes.

e) BNP Paribas Emissions- und Handelsgesellschaft mbH ("Udstederen"), der i sin egenskab af Udsteder af Warrants har pataget sig
ansvaret for dette Resumé, herunder eventuelle oversaettelser, eller de personer, der har fremlagt dette Resumé, herunder eventuelle
overseettelser heraf, kan blive palagt civilretligt erstatningsansvar, men kun hvis Resuméet er vildledende, ungjagtigt eller inkonsekvent,
nar det laeses sammen med de @vrige dele af Basisprospektet, eller hvis det ikke, nar det lseses sammen med de gvrige dele af
Basisprospektet, frembringer vaesentlige oplysninger, der kan hjaelpe investorer med at vurdere, om de skal investere i de relevante

Warrants.

f) Investorerne er ved at kabe et produkt, der ikke er simpelt og kan vaere vanskeligt at forsta.

Indledende oplysninger

Navn og vardipapiridentifikations-
nummer:

MINI Future Long Warrants tilknyttet kapitalandele ("Warrants"),
ISIN: / WKN: se tabel.

Udstederens identitet og
kontaktoplysninger:

Udstederen har sit registrerede hjemsted pa Senckenberganlage 19, 60325 Frankfurt am Main,
Tyskland. Dens identifikationskode for juridiske enheder ("LEl-kode") er 549300TS3U4JKMR1B479, og
dens telefonnummer er +49 (0) 69 7193-0.

Kompetent myndighed:

Det tyske forbundsfinanstilsyn (Bundesanstalt fiir Finanzdienstleistungsaufsicht - "BaFin"). BaFins
forretningsadresse (vaerdipapirtilsyn) er Marie-Curie-Str. 24-28, 60439 Frankfurt am Main, Tyskland, og
dets telefonnummer er +49 (0) 228 41080.

Dato for godkendelse af
Basisprospektet:

26. oktober 2022.

Afsnit B - Nogleoplysninger om Udstederen

Hvem er Udstederen af vaerdipapirerne?

Domicil og juridisk form:

Udstederen har sit registrerede hjemsted i Frankfurt am Main.
Senckenberganlage 19, 60325 Frankfurt am Main, Tyskland.

Dens forretningsadresse er

Udstederen er et selskab med begraenset ansvar (Gesellschaft mit beschrénkter Haftung - GmbH), der er
registreret i Tyskland i henhold til tysk lovgivning, og dens identifikationskode for juridiske enheder (LEI-
kode) er 549300TS3U4JKMR1B479.

Hovedaktiviteter:

Udstedelse af veerdipapirer.

Hovedaktionarer:

Eneste aktionazer i BNP Paribas Emissions- und Handelsgesellschaft mbH er BNP Paribas S.A., der er et
barsnoteret aktieselskab ("société anonyme"), som er registreret i henhold til fransk lovgivning.

Identiteten pa negledirektorer:

Udstederens direkter er Grégoire Toublanc.

Identiteten pa revisorer:

MAZARS GmbH & Co. KG Wirtschaftsprifungsgesellschaft, Theodor-Stern-Kai 1, 60596 Frankfurt am
Main, Tyskland, er blevet udpeget som revisor.

Hvad er de finansielle nggleoplysninger om Udstederen?

De finansielle oplysninger nedenfor er hentet fra Udstederens reviderede arsregnskaber for de regnskabsar, der sluttede den 31. december 2020
og den 31. december 2021 og det reviderede delarsregnskab for 6-manedersperioden pr. 30. juni 2022.

Tabel 1: Resultatopgerelse - vaerdipapirer, der ikke er kapitalandele

Arsregnskab pr. Arsregnskab pr. Delarsregnskab pr. Delarsregnskab pr.
31. december 2021 31. december 2020 30. juni 2022 30. juni 2021
i EUR i EUR i EUR i EUR
Resultat af ordinger drift
Andre driftsindteegter 1.058.779,55 525.572,67 380.210,18 699.657,79
Andre driftsudgifter -1.058.779,55 -525.572,67 -380.210,18 -699.657,79
Arets nettoresultat 0 0 0 0

Tabel 2: Balance - vaerdipapirer, der ikke er kapitalandele

Arsregnskab pr.
31. december 2021

Arsregnskab pr.
31. december 2020

Delarsregnskab pr.
30. juni 2022
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i EUR

i EUR

i EUR

Tilgodehavender og andre aktiver

Tilgodehavender hos tilknyttede selskaber

27.639.000,00

82.133.636,23

4.931.000,00

Andre aktiver (aktiver/omsaetningsaktiver)

3.023.052.044,36

2.830.561.707,30

6.197.090.872,97

Passiver

Obligationer (forpligtigelser/gaeld) 1.573.817.871,04 1.664.491.487,06 2.803.833.350,03
Andre forpligtelser (forpligtigelser/gzeld) 1.476.873.173,32 1.247.529.078,47 3.398.188.522,94
Finansiel nettogaeld (langfristet geeld plus 0 0 0

kortfristet geeld minus likvide midler)

Tabel 3: Pengestremsopgorelse - vardipapirer, der ikke er kapitalandele

For perioden fra For perioden fra Delarsregnskab pr. Delarsregnskab pr.

1. januar til 31. | 1. januar til 31. | 30. juni 2022 30. juni 2021
december 2021 december 2020 i EUR i EUR
i EUR i EUR

Netto pengestremme fra 526.859,27 -282.391,36 -16.805,01 578.790,47

driftsaktiviteter

Netto pengestrgmme fra - - - -
finansieringsaktiviteter

Netto pengestrgm fra - - - -
investeringsaktiviteter

Hvad er ngglerisiciene, der er specifikke for Udstederen?

Veaerdipapirindehaverne bzerer udstederrisikoen/kreditrisikoen: Med forbehold for den Garanti, der er stillet af BNP Paribas S.A. som Garant
for betaling af alle belgb, der skal betales i henhold til de vaerdipapirer, der er udstedt af Udstederen, er indehaverne af vaerdipapirerne udsat for
risikoen for, at Udstederen ikke er i stand til at opfylde sine forpligtelser i henhold til veerdipapirerne, f.eks. som fglge af insolvens
(illikvid/overgeeldsat). Hvis Udstederen bliver insolvent, kan det endda medfere, at indehaverne af veerdipapirerne mister den kapital, de
investerede, da de kabte veerdipapirerne (risiko for fuldstandigt tab).

Veardipapirindehaverne barer risikoen for manglende opfyldelse af kontrol- og overskudsoverfgrselsaftalen: Der er indgaet en kontrol- og
overskudsoverfgrselsaftale mellem BNP Paribas S.A. og Udstederen. | henhold til denne aftale har BNP Paribas S.A. navnlig en forpligtelse til at
kompensere for ethvert nettotab, som Udstederen ellers matte generere i et regnskabsar i lgbet af kontrol- og overskudsoverfgrselsaftalens lgbetid.
Investorer, der har investeret i de veerdipapirer, der er udstedt af Udstederen, er derfor udsat for risikoen for, at Udstederen slet ikke kan opfylde
sine forpligtelser over for indehaverne af vaerdipapirer eller ikke kan opfylde dem fuldt ud eller rettidigt, hvis BNP Paribas S.A. slet ikke opfylder sine
forpligtelser over for Udstederen i henhold til kontrol- og overskudsoverfarselsaftalen eller ikke opfylder dem fuldt ud eller rettidigt. | dette tilfaelde
kan indehaverne af vaerdipapirer miste hele den kapital, de investerede, da de kgbte veerdipapirerne (risiko for fuldstaendigt tab).

Afsnit C - Nogleoplysninger om vaerdipapirerne

Hvad er de centrale kendetegn ved vardipapirerne?

Verdipapirernes art og form

Warrants udstedes i form af ihaendehaverobligationer (Inhaberschuldverschreibungen) i henhold til tysk ret som defineret i § 793 i den tyske
borgerlige civillovbog (Blirgerliches Gesetzbuch - BGB). Warrants er frit overdragelige og er ikke underlagt nogen begreensninger.

Rettigheder tilknyttet veerdipapirerne

Warrants er ikke rentebserende.

Hver Warrant giver Warrantindehaveren ret til at modtage et Indlgsningsbelgb ved udnyttelse som beskrevet under "Afkastbetaling" nedenfor.
Indlgsning

Warrantrettigheder kan kun udnyttes for mindst 1.000 Warrants ("Minimumsantal").
Warrantindehaveren skal aktivt erkleere senest to Bankdage fer Udnyttelsesdatoen, at han/hun udgver sine Warrantrettigheder.

Warrantrettighederne vil automatisk blive anset for at veere udnyttet, s& snart en Stop-Loss-Begivenhed indtreeffer.
Warrantindehaveren har ret til at kraeve betaling af Indlgsningsbelgbet fra Udstederen pa Afviklingsdatoen.
Tidlig indl@sning

Udstederen har ret til at opsige Warrants ved ordineer opsigelse fra en forud fastsat dato og fremover. Ved Udstederens ordinaere opsigelse har
Warrantindehaveren ret til at kraeve betaling af Indlgsningsbelgbet fra Udstederen pa Afviklingsdatoen.

Hvis der er indtruffet en Justeringsbegivenhed med hensyn til det Underliggende, kan Udstederen have ret til at justere Warrantretten i
overensstemmelse med Vilkar og Betingelser for Warrants, eller til at opsige Warrants ved ekstraordinaer opsigelse. | tilfeelde af en ekstraordinaer
opsigelse som nzevnt ovenfor skal Udstederen betale Opsigelsesbelgbet inden for fire Bankdage efter meddelelse om opsigelsen. | sadanne
tilfeelde kan Opsigelsesbelgbet under visse omstaendigheder veere betydeligt lavere end den kgbspris, der er betalt for Warranten, og kan vaere sa
lav som nul (0) (fuldstaendigt tab af den Investerede Kapital).

Afkastbetaling
Indlgsningsbelgbet pr. Warrant udbetales til Warrantindehaveren i Afviklingsvalutaen senest pa Afviklingsdatoen.

Indlgsningsbelabet for MINI Future Long Warrants skal veere lig med

(a) forskellen mellem Referenceprisen og den Relevante Strike, multipliceret med Ratioen, hvis Observationsprisen ikke har naet eller er
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faldet under Stop-Loss-Graensen i lgbet af Observationsperioden; eller
(b) forskellen mellem Stop-Loss-Referenceniveauet og den Relevante Strike, multipliceret med Ratioen, hvis Observationsprisen har naet
eller er faldet under Stop-Loss-Greensen i Igbet af Observationsperioden.
Hvis det belgb, der er fastsat som naevnt ovenfor, er nul eller en negativ veerdi, vil Warrants udlgbe og blive veerdilgse. | dette tilfeelde, foretages

ingen betaling til Warrantindehaverne.

Hvis det er relevant, kan belgbet omregnes fra det Underliggendes Referencevaluta til Afviklingsvalutaen.

| tilfeelde af Udstederens ekstraordineere opsigelse af Warrants skal Opsigelsesbelgbet pr. Warrant, som Udstederen skal betale til
Warrantindehaverne, veere lig med det belgb, som Beregningsagenten efter rimeligt skgn fastseetter som vaerende den passende markedspris
umiddelbart fer den begivenhed, der giver anledning til retten til opsigelse.

| tilfeelde af Udstederens ordineere opsigelse af Warrants skal det belgb, der skal betales til Warrantindehaveren, vaere lig med Indlgsningsbelgbet

pa Opsigelsesdatoen.

Begraensninger i de rettigheder, der er tilknyttet Warrants

Under visse omsteendigheder har Udstederen ret til at foretage justeringer af Vilkar og Betingelser for Warrants. Desuden kan Udstederen have ret
til at opsige Warrants ved ekstraordineer opsigelse, hvis der er indtruffet en Justeringsbegivenhed med hensyn til det Underliggende. | tilfeelde af en
ekstraordinaer opsigelse som naevnt ovenfor skal Udstederen betale Opsigelsesbelgbet inden for fire Bankdage efter meddelelse om opsigelsen.

Udstedelsesdato (valgrdato)

16. februar 2023

Observationsperiode

Observationsperioden begynder
"Observationspris", er tilgaengelig, og slutter nar Referenceprisen er fastsat, eller s snart en Stop-Loss-
Begivenhed indtraeffer (det tidligste af disse to tidspunkter).

pa det tidspunkt,

hvor

den farste pris,

der

er defineret under

Observationspris

betyder enhver pris pa det Underliggende som fastsat og offentliggjort af Referencekilden i lgbet af
Observationsperioden som den officielle pris, begyndende med den farste pris, der er officielt fastsat i
begyndelsen af Observationsperioden (14. februar 2023).

WHN og ISIN for Oprindelig Stop-
Warrants/ Underliggende Valgmulig- . . . P 9 P
. Referencekilde Terminsbeors Ratio Loss-Graense i
Udstedelses- (aktie med ISIN) hed (type)
Referencevaluta
storrelse
BBOL9Z, ACS Actividades de Construccién Mercado Oficial de
DEO00BBOL9Z5 / y Servicios SA, Aktie, Long SIBE Futuros y Opciones |0,10 24,5500
2.000.000 ES0167050915 Financieros (MEFF)
BBOL91, . .
DE00OBBOL913 / Air France - KLM SA, Aktie, ) Euronext (Paris)  |Euronext (Paris)  |1,00 1,5004
FR0000031122
2.000.000
BBOL93, Euronext Euronext
DE000BBOL939 / Alfen NV, Aktie, NL0O012817175 |Long 0,10 80,8856
(Amsterdam) (Amsterdam)
2.000.000
BBOL94, . CBOE (Chicago
DE00OBBOL947 / A'Sg%‘;%?g,‘i@";ge' Long NASDAQ GS Board Options 0,10 91,3348
2.000.000 Exchange)
BBOL97, Amazon.com Inc, Aktie CBOE (Chicago
DE000BBOL970 / USOé31351dG7 ’ Long NASDAQ GS Board Options 0,10 96,2868
2.000.000 Exchange)
BBOL98, Advanced Micro Devices Inc CBOE (Chicago
DEO00BBOL988 / . ’ Long NASDAQ GS Board Options 0,10 71,7429
Aktie, US0079031078
2.000.000 Exchange)
BBOMAC,
DEOOOBBOMACE / Atos SE, Aktie, FRO000051732 |Long Euronext (Paris) Euronext (Paris) 0,10 11,7113
2.000.000
BBOMAF, )
DEOOOBBOMAFg / | Ballard Power Systems Inc, Aktie, || NASDAQ GM ; 1,00 5,6466
CA0585861085
2.000.000
BBOMAL, .
DEOOOBBOMALY / Brenntag SE, Aktle, Long Deutsche Bérse AG |Eurex 0,10 68,2769
DEOOOA1DAHHO
2.000.000
BBOMAP, . Mercado Oficial de
DEOOOBBOMAPS / Ce”“eé‘ST(ﬁgg%ré‘G%‘%Ak“e’ Long g'an'fir;u'\geé‘s’aggol Futuros y Opciones | 1,00 36,8507
2.000.000 P Financieros (MEFF)
BBOMAQ, . . .
DE000BBOMAQs / |  Corticeira Amorim SA, Aktie, | Euronext (Lisbon) | Euronext (Lisbon) | 1,00 8,1850
PTCOROAEQ006
2.000.000
BBOMAR, Deutsche Lufthansa AG,
DEOOOBBOMAR4 / Navneaktie med begraensninger, |Long Deutsche Borse AG |Eurex 1,00 9,3959
2.000.000 DE0008232125
BBOMAU, S . CBOE (Chicago
DE00OBBOMAUS / Eli bugysgggsc;%/ggne, Long E‘fg};?”; ?,fﬁ%‘E) Board Options 0,10 331,3841
2.000.000 9 Exchange)
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WKN og ISIN for
Warrants/

Underliggende

Valgmulig-

Oprindelig Stop-

Udstedelses- (aktie med ISIN) hed (type) Referencekilde Terminsbors Ratio Loss-Granse i
Referencevaluta
storrelse
BBOMAV, . . CBOE (Chicago
DEO0OBBOMAVS / Eli b'g‘éggjsg‘;b’g's‘“e’ Long Efg};‘]’rz ?,fﬁng) Board Options 0,10 308,5301
2.000.000 9 Exchange)
BBOMAW, - . CBOE (Chicago
DEOOOBBOMAW4 / Bl o e Long New York ?&?;E) Board Options 0,10 285,6760
2.000.000 9 Exchange)
BBOMAX, - . CBOE (Chicago
DEOOOBBOMAX2 / Eli blgyf;:’?;gs??bggtle' Long E‘fg};(r?”; ?,fl‘:ng) Board Options 0,10 239,9679
2.000.000 9 Exchange)
BBOMA4, . CBOE (Chicago
DEOOOBBOMA47 / FOFSS'\QZ?;%%%%S“"' Long Efg]z:rz ?,fﬁ(cgE) Board Options 1,00 11,8352
2.000.000 9 Exchange)
BBOMAS, . CBOE (Chicago
DE00OBBOMAS4 / Foﬁs“gjtgg%%ggg“e' Long Row York ?,fﬁng) Board Options 1,00 11,0190
2.000.000 9 Exchange)
BBOMAG, . CBOE (Chicago
DEO0OBBOMAG2 / o T o kte: Long New York ?&?;E) Board Options 1,00 10,2028
2.000.000 9 Exchange)
BBOMA?, . CBOE (Chicago
DEOOOBBOMA70 / F°'Ss“ggt5°£7%%ég"(‘)“e' Long E‘fg};(:r'; ?,fl‘:%‘E) Board Options 1,00 8,5703
2.000.000 9 Exchange)
BBOMBD, . . ) CBOE (Chicago
DE00OBBOMBD2 / G"eatggfgs"g;'ggép‘k“e’ Long NASDAQ GS Board Options 0,10 81,0115
2.000.000 Exchange)
BBOMBE, . . ) CBOE (Chicago
DEO0OBBOMBEO / Gilead Sciences Inc, Aktie, |, NASDAQ GS Board Options 0,10 75,4245
US3755581036
2.000.000 Exchange)
BBOMBF, . . . CBOE (Chicago
DEOOOBBOMBF7 / Gilead Sciences Inc, Aktie, 1 NASDAQ GS Board Options 0,10 69,8375
US3755581036
2.000.000 Exchange)
BBOMBG, . . ) CBOE (Chicago
DEOOOBBOMBGS / Gilead Sciences Inc, Aktie, | NASDAQ GS Board Options 0,10 58,6635
US3755581036
2.000.000 Exchange)
BBOMBM, CBOE (Chicago
DE0OOBBOMBM3/ | 'M® flft'i‘émsgg’;"ffeﬁrgfg IC, 1| ong New York ?,fﬁng) Board Options 0,10 362,8000
2.000.000 ' 9 Exchange)
BBOMBN, CBOE (Chicago
DEOOOBBOMBN1/ | '€ fﬂgﬁg?;‘ﬂ‘f&%’:@ IC, 1| ong E;‘:";};ﬁrz ?&?'S‘E) Board Options 0,10 339,3935
2.000.000 ' 9 Exchange)
BBOMBP, CBOE (Chicago
DE00OBBOMBPE / | '€ iﬂg’“ﬁg?g‘fj‘f&g’fg InC, 1| ong Ejg]zr?”; ?,fﬁng) Board Options 0,10 315,9871
2.000.000 ’ 9 Exchange)
BBOMBQ, CBOE (Chicago
The Goldman Sachs Group Inc New York Stock )
DEOOOBBOMBQ4 / ( * |Long Board Options 0,10 292,5806
000000 Aktie, US38141G1040 Exchange (NYSE) | 2% P
BBOMBR, CBOE (Chicago
DEOOOBBOMBR2/ | '€ flft'i‘ima’;:ss&"ffe%’:g IS, 1| ong New York ?,fﬁng) Board Options 0,10 245,7677
2.000.000 ' 9 Exchange)
BBOMBX .
4 H & M Hennes & Mauritz AB, NASDAQ Stockholm .
DEOOOBBOMBXO / Akt SE0000106950 Long e NASDAQ Nordic  |1,00 124,6405
2.000.000
BBOMBZ, ) .
DE000BBOMBZ5/ | Hannover Rick SE, Navneaktie, |, Deutsche Bérse AG | Eurex 0,10 176,2581
DE0008402215
2.000.000
BBOMBO, Hermes International, Aktie
DEO00BBOMBO04 / ! ’ Long Euronext (Paris) Euronext (Paris) 0,01 1.616,4562
FR0000052292
2.000.000
BBOMBA1, . CBOE (Chicago
DE00OBBOMB12 / The Hagjgg?‘éz ngcé AKtie, 1| ong Efg};‘]’rz ?,fﬁng) Board Options 0,10 295,5866
2.000.000 9 Exchange)
BBOMB2, . CBOE (Chicago
DEO0OBBOMB20 / The Home Depot e Akt |Long New York ?&?;E) Board Options 0,10 275,2014
2.000.000 9 Exchange)
BBOMB3, . CBOE (Chicago
DE00OBBOMB38 / The Hﬁgjﬁgggﬂ '(;‘;é AKtie, 1| ong E‘fg};(r?”; ?,fl‘:ng) Board Options 0,10 254,8161
2.000.000 9 Exchange)
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WKN og ISIN for
Warrants/

Underliggende

Valgmulig-

Oprindelig Stop-

Udstedelses- (aktie med ISIN) hed (type) Referencekilde Terminsbors Ratio Loss-Granse i
Referencevaluta
storrelse
BBOMB4, . CBOE (Chicago
DEO0OBBOMBA46 / The H8g2333%t1 ngcé AKtie, 1| 5ng Efg};‘]’rz ?,fﬁng) Board Options 0,10 214,0455
2.000.000 9 Exchange)
BBOMB9, . . - Mercado Oficial de
DE000BBOMB95 / Inet;rgstg) Anakgtﬁ)gsglé%itg%ﬁgm? Long glﬂfir;u'\c/l)eErgzigol Futuros y Opciones |1,00 1,4658
2.000.000 ’ ’ Financieros (MEFF)
BBOMCA, Infineon Technologies AG
DEOOOBBOMCAG / . g ’ Long Deutsche Borse AG |Eurex 1,00 35,2568
Navneaktie, DE0006231004
2.000.000
BBOMCC, . . ) CBOE (Chicago
DE00OBBOMCC2 / '”tgror;at'%’:(‘:i'f‘653'222323"031%‘1'265 Long Efg]z:rz ?,fﬁ(cgE) Board Options 0,10 132,4182
2.000.000 P. ' 9 Exchange)
BBOMCD, ) . ) CBOE (Chicago
DE000OBBOMCDO / '”tgg':at";iz'eB338'2952520'\"031%‘1'285 Long Efg};:r'; ?,fﬁng) Board Options 0,10 123,8751
2.000.000 P. ' 9 Exchange)
BBOMCE, . . . CBOE (Chicago
DE00OBBOMCES / '”tggr;at";lz'eB538'2653523"03%‘1'235 Long E)fg};?”; ?&?;E) Board Options 0,10 115,3320
2.000.000 P. ' 9 Exchange)
BBOMCF, . . . CBOE (Chicago
DEOOOBBOMCF5 / '”tg:)r;at'irl‘(?if‘Gss"jlgzzgﬂoﬂ‘g‘;zes Long E‘fg};(:r'; ?,fl‘:%‘E) Board Options 0,10 106,7889
2.000.000 P : 9 Exchange)
BBOMCG, . . ) CBOE (Chicago
DE00OBBOMCG3 / '”tgronrat'%”k?i'eB‘653'2259523"03%‘1'263 Long Efg};‘]’rz ?,fﬁ(cgE) Board Options 0,10 89,7027
2.000.000 P. ' 9 Exchange)
BBOMCQ -
i} Just Eat Takeaway.com NV, Aktie, Euronext Euronext
DE000BBOMCQ2 / NL0012015705 Long (Amsterdam) (Amsterdam) 0.10 17,3465
2.000.000
BBOMCS, .
DE00OBBOMCSS / K+S AG, Navneaktie, Long Deutsche Bérse AG | Eurex 1,00 21,5186
DE00OKSAGS88
2.000.000
BBOMCU,
DEOOOBBOMCU4 / | L'Oreal SA, Aktie, FR0000120321 (Long Euronext (Paris) Euronext (Paris) 0,10 370,5827
2.000.000
BBOMCV .
. LVMH Moet Hennessy - Louis . .
DE0O00BBOMCV2 / Vuitton SE, Aktie, FR0000121014 Long Euronext (Paris) Euronext (Paris) 0,10 792,9688
2.000.000
BBOMCX, . . CBOE (Chicago
DEO0OBBOMCXS / Mercadol.ibre Inc, Aktie, Long NASDAQ GS Board Options 0,01 1.077,8119
US58733R1023
2.000.000 Exchange)
BBOMCY, . . CBOE (Chicago
DE00OBBOMCYS6 / Mercadol.ibre Inc, Aktie, | NASDAQ GS Board Options 0,01 1.008,2756
US58733R1023
2.000.000 Exchange)
BBOMCZ, . . CBOE (Chicago
DE00OBBOMCZ3 / Mercadol.ibre Inc, Aktie, ) NASDAQ GS Board Options 0,01 938,7394
US58733R1023
2.000.000 Exchange)
BBOMCO, . . CBOE (Chicago
DEO00BBOMCO3 / Mercadol.ibre Inc, Aktie, Long NASDAQ GS Board Options 0,01 869,2031
US58733R1023
2.000.000 Exchange)
BBOMCH1, . . CBOE (Chicago
DE000BBOMC11 / Merﬁggg%féquékt'e’ Long NASDAQ GS Board Options 0,01 730,1305
2.000.000 Exchange)
BBOMC?, . CBOE (Chicago
DE00OBBOMCT78 / Meﬁgg‘sg§3$1°bégt'e’ Long E‘fg};(r?”; ?,fl‘:(cgE) Board Options 0,10 105,0883
2.000.000 9 Exchange)
BBOMCS, . CBOE (Chicago
DE00OBBOMCS6 / Meﬁg%g§3$$b'§gt'e’ Long Efg]z:”; ?@C'S‘E) Board Options 0,10 99,1503
2.000.000 9 Exchange)
BBOMC9, . CBOE (Chicago
DE00OBBOMC94 / Meﬁg%g§3$$bégt'e’ Long Rew York ?,fﬁng) Board Options 0,10 92,3124
2.000.000 9 Exchange)
BBOMDA, . CBOE (Chicago
DEOOOBBOMDA4 / MO S o te: Long New York ?&?;E) Board Options 0,10 85,4744
2.000.000 9 Exchange)
BBOMDB, . CBOE (Chicago
DE00OBBOMDB2 / Merﬁgs&sggsl\rffbéghe’ Long E‘fg};(r?”; ?,fl‘:ng) Board Options 0,10 71,7986
2.000.000 9 Exchange)
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WKN og ISIN for Oprindelig Stop-
Warrants/ Underliggende Valgmulig- . . . P 9 P
. Referencekilde Terminsbeors Ratio Loss-Graense i
Udstedelses- (aktie med ISIN) hed (type)
Referencevaluta
storrelse
BBOMDM, . CBOE (Chicago
DEO0OBBOMDM® / NeXtEJggs"ggg 1'8‘;'2/*"“8’ Long Efg};‘]’rz ?,fﬁng) Board Options 0,10 71,8077
2.000.000 9 Exchange)
BBOMDN, . CBOE (Chicago
DEO0OBBOMDN? / NeXtEJasgé‘ggggﬁ’zAkt'e' Long E)‘f(‘)’{};?”; ?@’;E) Board Options 0,10 66,8555
2.000.000 9 Exchange)
BBOMDP, . CBOE (Chicago
DE00OBBOMDP2 / Ne’“%gg‘ggg 1'3?2/""“9' Long E‘fg};(r?”; ?,fl‘:ng) Board Options 0,10 61,9032
2.000.000 9 Exchange)
BBOMDQ, . CBOE (Chicago
DE000BBOMDQO / NeXtEJgg‘ggﬁ 1"(‘)‘;’2/""“8' Long Efg]z:rz ?,fﬁ(cgE) Board Options 0,10 51,9986
2.000.000 9 Exchange)
BBOMDW, . CBOE (Chicago
DEO0OBBOMDWS / NVIDIA Corp, Aktie, Long NASDAQ GS Board Options 0,10 211,0354
US67066G1040
2.000.000 Exchange)
BBOMDY . . )
! Palantir Technologies Inc, Aktie New York Stock
DEO00BBOMDY4 / ’ ’ |Long - 1,00 7,3879
2 000.000 US69608A1088 Exchange (NYSE)
BBOMDZ . . )
! Palantir Technologies Inc, Aktie New York Stock
DE000BBOMDZ1 / ’ ' |Long - 1,00 6,9113
2.000.000 US69608A1088 Exchange (NYSE)
BBOMDO . . )
’ Palantir Technologies Inc, Aktie New York Stock
DEO00BBOMDO02 / ’ ’ |Long - 1,00 6,4346
2.000.000 US69608A1088 Exchange (NYSE)
BBOMD1 . . )
’ Palantir Technologies Inc, Aktie New York Stock
DEO00BBOMD10 / ’ ' |Long - 1,00 5,9580
2 000.000 US69608A1088 Exchange (NYSE)
BBOMD2 . . )
. Palantir Technologies Inc, Aktie New York Stock
DEO00BBOMD28 / ’ ' |Long - 1,00 5,0047
2.000.000 US69608A1088 Exchange (NYSE)
BBOMDS, PensiCo Inc. Aktie CBOE (Chicago
DEO00OBBOMDS85 / UpS713448‘1081 ’ Long NASDAQ GS Board Options 0,10 172,2292
2.000.000 Exchange)
BBOMDS9, PepsiCo Inc. Aktie CBOE (Chicago
DEO00BBOMD93 / UpS713448’1081 ’ Long NASDAQ GS Board Options 0,10 161,1176
2.000.000 Exchange)
BBOMEA, PepsiCo Inc. Aktie CBOE (Chicago
DEOOOBBOMEA?2 / UpS713448,1081 ’ Long NASDAQ GS Board Options 0,10 150,0060
2.000.000 Exchange)
Status:

Warrants udger direkte og ikke efterstillede forpligtelser for Udstederen, for hvilke Udstederen ikke har stillet sikkerhed. Alle Warrants har samme
prioritetsstilling (ret til at modtage betaling), og de har samme prioritetsstilling som alle andre nuveerende samt fremtidige usikrede og ikke
efterstillede forpligtigelser, der pahviler Udstederen, med undtagelse af forpligtelser, der har hgjere prioritet i henhold til preeceptiv lovgivning.

Hvor vil vaerdipapirerne blive handlet?

N/A. En optagelse til barsnotering eller handel af Warrants er pa nuveerende tidspunkt ikke pateenkt.

Er der en garanti tilknyttet veerdipapirerne?

BNP Paribas S.A., Paris, Frankrig, (i det falgende benaevnt "Garanten") har stillet en ubetinget og uigenkaldelig garanti (i det felgende benaevnt
"Garantien") for den rettidige betaling af alle belgb, der skal betales i henhold til Vilkar og Betingelser for Warrants, hvis og sa snart som den
pagealdende betaling forfalder i henhold til Vilkar og Betingelser for Warrants.

| Hvem er Garanten for vardipapirerne?

Domicil og juridisk form: Garanten er et aktieselskab (société anonyme), der er registreret i Frankrig i henhold til fransk lovgivning,

og dets identifikationskode for juridiske enheder (LEI-kode) er ROMUWSFPU8SMPROB8K5P83. Adressen
pa selskabets hovedkontor er 16, boulevard des ltaliens - 75009 Paris, Frankrig.

Hovedaktiviteter:

BNP Paribas S.A. er efter eget udsagn en af Frankrigs starste banker og har filialer og datterselskaber
pa alle stgrre markeder.

Hovedaktionarer:

Pr. 30. juni 2022 var de stgrste aktionaerer Société Fédérale de Participations et d'Investissement
("SFPI"), et almennyttigt aktieselskab, der handler pa vegne af den belgiske regering og ejer 7,8 % af
den registrerede aktiekapital, BlackRock Inc. ejer 59 % af den registrerede aktiekapital, og
Storhertugdemmet Luxembourg ejer 1,0 % af den registrerede aktiekapital. BNPP bekendt er der ingen
andre aktioneerer end SFPI og BlackRock Inc., der ejer mere end 5 % af dets kapital eller
stemmerettigheder.

Identiteten pa negledirekterer Jean-Laurent Bonnafé, administrerende direkter for BNP Paribas S.A.
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Identiteten pa revisorer:

Mazars, 61, rue Henri Regnault, Courbevoie (92), Frankrig.

Deloitte & Associés, 6, place de la Pyramide, Paris-La Défense Cedex (92), Frankrig
PricewaterhouseCoopers Audit, 63, rue de Villiers, Neuilly-sur-Seine (92), Frankrig

Hvad er de finansielle nogleoplysninger om Garanten?

Tabel 1: Resultatopgerelse

31. december 2021 31. december 2020 Tredje kvartal 2022 Tredje kvartal 2021
(revideret) (revideret) (ikke revideret) (ikke revideret)
i mio. EUR i mio. EUR i mio. EUR i mio. EUR
Omseetning 46.235 44.275 38.310 35.003
Risikoomkostninger (2.925) (5.717) (2.192) (2.415)
Nettoresultat, der kan henfares til 9.488 7.067 8.046 7.182
aktionzerer
Tabel 2: Balance
30. september 2022 31. december 2021 31. december 2020
(ikke revideret) (revideret) (revideret)
i mio. EUR i mio. EUR i mio. EUR
Aktiver i alt (koncern) 3.009.340 2.634.444 2.488.491
Konsoliderede lan til og tilgodehavender 869.500 814.000 809.533
hos kunder
Konsoliderede indskud fra kunder 1.015.649 957.684 940.991
Egenkapital (koncernniveau) 120.764 117.886 112.799

Garantens reviderede konsoliderede arsregnskab for de ar, der sluttede den 31. december 2020 og den 31. december 2021, og den forelgbige
finansielle rapport for den 9-manedersperiode, der sluttede den 30. september 2022, er udarbejdet i overensstemmelse med de internationale
regnskabsstandarder (IFRS).

Hvad er neglerisiciene, der er specifikke for Garanten?

Garantens insolvensrisiko/likviditetsrisiko: P& grund af den potentielle Garanti fra BNP Paribas S.A. og kontrol- og overskudsoverfgrselsaftalen,
der er indgadet mellem Udstederen og Garanten, baerer investorerne indirekte insolvens- og likviditetsrisikoen relateret til Garanten. Garantens
virksomhed i sin egenskab af international finansiel koncern er kendetegnet ved syv hovedrisici (kreditrisiko, modpartsrisiko og securitisationsrisiko i
bankportefgljen; operationel risiko; markedsrisiko; likviditets- og refinansieringsrisiko; risici forbundet med det generelle gkonomiske miljg og
markedsmiljg; regulatorisk risiko; risici forbundet med BNPP's vaekst i det eksisterende miljg). Hvis Garanten bliver insolvent, kan dette resultere i,
at Warrantindehaverne mister den kapital, de investerede, da de kabte Warrants (risiko for fuldstaendigt tab).

Afviklingsforanstaltninger i forhold til garantistilleren: Desuden kan foranstaltninger, der traeffes i Frankrig i forhold til BNP Paribas S.A. (i dets
egenskab af kontraherende part, der er forpligtet til at yde kompensation i henhold til den gaeldende kontrol- og overskudsoverfarselsaftale) eller
BNP Paribas Group i henhold til gennemfarelsen af EU's Genopretnings- og Afviklingsdirektiv i fransk lovgivning have indirekte negative virkninger
for Udstederen. Derfor er investorerne ogsa udsat for risikoen for, at BNP Paribas S.A. ikke er i stand til at opfylde sine forpligtelser i henhold til
kontrol- og overskudsoverfgrselsaftalen - f.eks. i tilfeelde af, at selskabet bliver insolvent (illikvidt/overgeeldsat) eller i tilfeelde af, at myndighederne
beordrer afviklingsforanstaltninger i henhold til fransk lovgivning. Hvis der treeffes afviklingsforanstaltninger over for Garanten, kan det medfere, at
Warrantindehaverne mister den kapital, de investerede, da de kabte Warrants (risiko for fuldstandigt tab).

Hvad er ngglerisiciene, der er specifikke for veerdipapirerne?

Ingen indskudsgarantiordning. Warrants er ikke omfattet af en indskudsgarantiordning. Investorerne kan derfor lide et fuldstaendigt tab af
den Investerede Kapital.

Afhaengighed af udviklingen i kursen pa det Underliggende:

Udstederens valg af det Underliggende er ikke ngdvendigvis baseret pad dennes vurdering af det valgte Underliggendes fremtidige
praestation/udvikling.

Pa grund af gearingseffekten kan prisbeveegelser pa det Underliggende (eller endog den manglende forekomst af en forventet prisbevaegelse)
reducere veerdien af Warrants uforholdsmaessigt meget og endog ggre dem veerdilgse. Der er derfor en risiko for tab, som kan vaere lig med den
samlede Investerede Kapital.

Risici relateret til udbetalingsprofilen:

Hvis Referenceprisen for MINI Future Long Warrants er lig med eller lavere end den Relevante Strike, vil Indlgsningsbelgbet veere nul (0), hvorpa
INGEN betaling vil blive foretaget (fuldstandigt tab).

Hvis Referenceprisen overskrider den Relevante Strike, lider Warrantindehaveren et tab, hvis Indlgsningsbelgbet er lavere end den kgbspris, som
Warrantindehaveren har betalt.

En meddelelse om ordinzer opsigelse, der allerede er givet, er uden virkning, hvis en Stop-Loss-Begivenhed indtraeffer pa eller fgr den relevante
Opsigelsesdato.

| tifeelde af MINI Future Long Warrants kan Indlgsningsbelgbet vaere nul, hvis Stop-Loss-Referenceniveauet er lavere end eller lig med den
Relevante Strike.

Det skal bemeerkes, at hvis der indtraeffer en Stop-Loss Begivenhed, er det belgb, der skal betales, lig med det Indlgsningsbelgb, der gaelder i
tilfeelde af en Stop-Loss-Begivenhed; Veerdianseettelsesdatoen er i dette tilfeelde den dag, hvor Stop-Loss-Begivenheden indtraf, dog senest den
dag, hvor Stop-Loss-Referenceniveauet blev fastlagt, og Indlgsningsbelgbet kan blive nul (0) og INGEN betaling vil blive foretaget.
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Medmindre en Stop-Loss-Begivenhed er indtruffet, forfalder betalingen af et Indlgsningsbelab ikke automatisk til betaling pa noget tidspunkt i
Warrants Igbetid. En betaling forfalder kun til betaling, hvis Warrantindehaveren udgver sin Warrantrettighed, eller hvis Udstederen opsiger
Warrants.

Hvis en Stop-Loss-Begivenhed indtraeffer, bliver enhver tidligere udevelse fra Warrantindehaverens side ugyldig pa grund af indtraedelsen af den
efterfglgende betingelse, og Warrants indlgses automatisk til et betydeligt reduceret Indlgsningsbelgb (dette belgb kan veere nul).

Risici i forbindelse med en ubegraenset Ipbetid:
Warrants har ikke en fast Afviklingsdato og har derfor ikke en fast Igbetid.

Derfor skal Warrantindehavernes Warrantrettighed udeves af Warrantindehaveren pa en bestemt udevelsesdato i henhold til den
udgvelsesprocedure, der er angivet i Vilkar og Betingelser for Warrants, for at Warrantretten kan geres gaeldende. Selvom Warrantindehaveren har
ret til at udeve Warrants pa bestemte udevelsesdatoer, kan disse datoer veere ugunstige for Warrantindehaveren. Warrantindehaveren skal selv
afgere, om og i hvilket omfang udevelse af Warranten medfgrer en ulempe for Warrantindehaveren.

Desuden har Udstederen ret til at opsige Warrants ved ordinaer opsigelse i overensstemmelse med Vilkar og Betingelser for Warrants pa en
Ordinzer Opsigelsesdato. | tilfeelde af at Udstederen opsiger Warrants, har Warrantindehaveren ingen indflydelse pa den geeldende Ordinaere
Opsigelsesdato, hvilket kan veere ugunstigt for Warrantindehaveren.

Bade i tilfeelde af Udsteders opsigelse af Warrants og i tilfaelde af, at Warrants udeves af Warrantindehaveren selv, baerer Warrantindehaveren
geninvesteringsrisikoen, fordi det er muligt, at det belgb, som Udstederen i givet fald udbetaler, kun kan geninvesteres pa markedsvilkar, der er
mindre gunstige end dem, der var geeldende, da den opsagte eller udgvede Warrant blev kgbt. Warrantindehaveren beerer risikoen for, at
forventningerne om en vaerdistigning gennem en alternativ investering muligvis ikke bliver til virkelighed.

Risici relateret til krav om minimum antal af Warrants for udavelse af udnyttelsesret:

Endvidere fastseetter Vilkar og Betingelser for Warrants, at udnyttelsesretten kun kan udgves for et bestemt antal Warrants ("Minimumsantallet").
Derfor skal Warrantindehavere, der ikke har det kreevede Minimumsantal Warrants, enten seelge deres Warrants eller kebe yderligere Warrants
(med transaktionsomkostninger til falge i begge tilfaelde). Et salg af Warrants kraever imidlertid, at der findes markedsdeltagere, som er villige til at
kegbe Warrants til en tilsvarende pris. Hvis der ikke findes nogen markedsdeltagere, der er villige til at kebe, kan veerdien af Warrants ikke
realiseres.

Hvis betingelserne for udavelse, der er beskrevet i Vilkar og Betingelser for Warrants, ikke er opfyldt rettidigt inden den relevante udgvelsesdato, vil
Udgvelsesmeddelelsen vaere ugyldig, og udgvelse vil kun vaere mulig igen pa den neeste udgvelsesdato, der er fastsat i henhold til Vilkar og
Betingelser for Warrants for de respektive Warrants.

Afkastet fra Warrants kan blive reduceret pa grund af tidsforskydningen mellem den dato, hvor Warrantrettighederne udnyttes, og den dato, hvor
det belgb, der skal betales ved udnyttelsen, fastsaettes.

Risikoen for et fuldsteendigt tab geelder ogsa, selvom Warrantrettighederne er gyldigt udgvet.

Markedsforstyrrelser: Risikoen for Warrantindehavere er, at en markedsforstyrrelse, som beskrevet i Vilkar og Betingelser for Warrants, har en
negativ indvirkning pa veerdien af Warrants. Betalingen af det respektive belgb, der skal betales, kan ogsé blive forsinket som felge af en
markedsforstyrrelse.

Justeringer, opsigelsesrisiko, geninvesteringsrisiko: Warrantindehavere baerer risikoen for, at Warrants justeres eller opsiges af Udstederen i
overensstemmelse med Vilkar og Betingelser for Warrants. | tilfeelde af at de opsiges, kan Opsigelsesbelgbet vaere betydeligt lavere end den
kapital, der er investeret ved kebet af Warrants. Warrantindehavere kan endda lide et fuldsteendigt tab af den Investerede Kapital.
Warrantindehavere er ogsd udsat for risikoen for kun at kunne geninvestere modtagne belgb pa mindre gunstige vilkar (kendt som
geninvesteringsrisiko).

Markedsprisrisici: Warrantindehavere beerer risikoen i forbindelse med prisfastseettelsen for Warrants. F.eks. kan det ikke pa kgbstidspunktet
forudses, hvordan det Underliggende og dermed Warrants udvikler sig i Igbet af labetiden.

Likviditetsrisiko: Warrantindehavere beerer risikoen for, at der ikke er et likvidt sekundaert marked for handel med Warrants, og at de ikke kan
saelge Warrants pa et bestemt tidspunkt eller til en bestemt pris.

Risici forbundet med det Underliggende: Warrantindehavere ejer ikke den aktie, der udger det Underliggende. Da stgrrelsen af
tilbagebetalingen af Warrants afheenger af det Underliggendes udvikling, ber Warrantindehavere vaere opmaerksomme pa, at en investering i
Warrants derfor kan veaere underlagt samme risiko som en direkte investering i aktien. Dette omfatter de risici, der folger af udsving i aktiekursen.
Yderligere risici er, at det relevante selskab kan blive illikvidt, og at der kan blive indledt insolvensbehandling vedrgrende dets aktiver.

Risici i forbindelse med potentielle interessekonflikter: Udstederen, Garanten og selskaber, der er tilknyttet dem, kan forfglge interesser, der er
i konflikt med Warrantindehaveres interesser eller ikke tager hensyn til dem. Dette kan veere tilfaeldet i forbindelse med deres udferelse af andre
funktioner eller andre transaktioner. Potentielle interessekonflikter kan have en negativ indvirkning pa vaerdien af Warrants.

Afsnit D - Negleoplysninger om udbuddet af vaerdipapirer til offentligheden og/eller optagelse til handel pa et reguleret marked

Pa hvilke betingelser og efter hvilken tidsplan kan investorer investere i dette vaerdipapir?

Generelle vilkar, betingelser og forventet tidsplan for udbuddet

Warrants vil blive udbudt af BNP Paribas Arbitrage S.N.C., Paris, Frankrig, til interesserede investorer fra 14. februar 2023 og frem. Udbuddet til
offentligheden ophgrer ved udlgbet af gyldighedsperioden for Prospektet og/eller det til den tid geeldende Basisprospekt.

Oplysninger om optagelse til handel pa et reguleret marked
En optagelse til bgrsnotering eller handel af Warrants er pa nuveerende tidspunkt ikke patsenkt.
Overslag over de samlede udgifter

Investoren kan kebe Warrants til udstedelsesprisen eller kgbsprisen. Hverken Udstederen eller Tilbudsgiveren vil palaegge investoren nogen
omkostninger ud over udstedelsesprisen eller kgbsprisen; dette er dog med forbehold for omkostninger, som kgberen kan padrage sig ved kb af
Warrants fra banker eller offentlige sparekasser (Sparkassen) eller gennem andre distributionskanaler eller den relevante veerdipapirbgrs om hvem,
hverken Udstederen eller Tilbudsgiveren kan udtale sig om.

Den oprindelige udstedelsespris omfatter startomkostningerne for hvert enkelt af de pagaeldende specifikke produkter (pa datoen for de Endelige
Vilkar).
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Hvem er tilbudsgiveren og/eller den person, der anmoder om optagelse til handel?

Tilbudsgiver er BNP Paribas Arbitrage S.N.C. (med registeret hjemsted pad 1 Rue Laffitte, Paris, 75009, Frankrig, LEI:
6EWKUOFGVVX5QQQJHFGT48), et interessentskab i henhold til fransk ret (Société en Nom Collectif), der er registreret i Frankrig i henhold til

fransk ret.

Hvorfor udarbejdes dette prospekt?

Det primaere formal med udbuddet er at fremme malsaetningen om at opna fortjeneste. Udstederen skal anvende nettoprovenuet fra udstedelsen
udelukkende til at afdaekke sine forpligtelser i henhold til Warrants over for Warrantindehaverne.
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Samenvatting

| Sectie A — Inleiding en waarschuwingen

| Waarschuwingen

a)
b)

c)
d)

e)

Deze Samenvatting moet gelezen worden als een inleiding tot het Basisprospectus.

ledere beslissing om in de desbetreffende Warrants te beleggen moet zijn gebaseerd op een bestudering van het gehele Basisprospectus
door de belegger.

Beleggers kunnen het geinvesteerde kapitaal geheel (totaal verlies) of gedeeltelijk verliezen.

Indien een vordering met betrekking tot de informatie in het Basisprospectus bij een rechterlijke instantie aanhangig wordt gemaakt,
bestaat de kans dat de belegger die als eiser optreedt volgens het nationaal recht de kosten voor de vertaling van het Basisprospectus,
met inbegrip van eventuele Supplementen en de Definitieve Voorwaarden, moet dragen voordat de rechtsvordering wordt ingesteld.

Alleen BNP Paribas Emissions- und Handelsgesellschaft mbH (de "Emittent"), die in haar hoedanigheid van Emittent van de Warrants de
verantwoordelijkheid voor deze Samenvatting op zich heeft genomen, met inbegrip van alle vertalingen ervan, en de personen die deze
Samenvatting hebben ingediend, met inbegrip van alle vertalingen ervan, kunnen wettelijk aansprakelijk worden gesteld en uitsluitend
indien de Samenvatting, wanneer zij samen met de andere delen van het Basisprospectus wordt gelezen, misleidend, inaccuraat of
inconsistent is, of indien zij, wanneer zij samen met de andere delen van het Basisprospectus wordt gelezen, niet de essentiéle informatie

bevat ter ondersteuning van beleggers wanneer zij overwegen in de betreffende Warrants te beleggen.
f) Beleggers staan op het punt een product te kopen dat niet eenvoudig en misschien moeilijk te begrijpen is.

Inleidende informatie

Naam en effectenidentificatiecode:

MINI Future Long Warrants gekoppeld aan aandelen (de "Warrants"),
ISIN: / WKN: zie tabel

Identiteit en contactgegevens van
de Emittent:

De Emittent heeft haar statutaire zetel te Senckenberganlage 19, 60325 Frankfurt am Main, Duitsland.
Haar identificatiecode voor juridische entiteiten (legal entity identifier - LEI) is 549300TS3U4JKMR1B479
en haar telefoonnummer is +49 (0) 69 7193-0.

Bevoegde autoriteit:

De Duitse Federale Financiéle Toezichthoudende Autoriteit (Bundesanstalt fuir
Finanzdienstleistungsaufsicht - "BaFin"). Het kantooradres van de BaFin (effectentoezicht) is Marie-
Curie-Str. 24-28, 60439 Frankfurt am Main, Duitsland en haar telefoonnummer is +49 (0) 228 41080.

Datum van goedkeuring van het
Basisprospectus:

26 oktober 2022

Sectie B — Essentiéle informatie over de Emittent

Wie is de Emittent van de effecten?

Zetel en rechtsvorm:

De Emittent heeft haar statutaire zetel in Frankfurt am Main. Haar kantooradres is Senckenberganlage
19, 60325 Frankfurt am Main, Duitsland.

De Emittent is een vennootschap met beperkte aansprakelijkheid (Gesellschaft mit beschrdnkter Haftung
- GmbH) opgericht in Duitsland naar Duits recht en haar identificatiecode voor juridische entiteiten (legal
entity identifier - LEI) is 549300TS3U4JKMR1B479.

Hoofdactiviteiten:

Uitgifte van effecten

Belangrijke aandeelhouders:

De enige aandeelhouder van BNP Paribas Emissions- und Handelsgesellschaft mbH is BNP Paribas
S.A., een beursgenoteerde naamloze vennootschap ("société anonyme") opgericht naar Frans recht.

Identiteit van voornaamste
bestuurders:

De bestuurder van de Emittent is Grégoire Toublanc.

Identiteit van wettelijke auditors:

MAZARS GmbH & Co. KG Wirtschaftsprufungsgesellschaft, Theodor-Stern-Kai 1, 60596 Frankfurt am
Main, Duitsland, is benoemd tot wettelijk auditor.

Wat is de essentiéle financiéle informatie over de Emittent?

De hieronder vermelde financiéle informatie is overgenomen uit de gecontroleerde jaarrekeningen van de Emittent voor de boekjaren afgesloten op
31 december 2020 en 31 december 2021 en het gecontroleerde tussentijdse financieel verslag voor de periode van zes maanden per 30 juni 2022.

Tabel 1: Winst-en-verliesrekening - Effecten zonder aandelenkarakter

Jaarrekening per Jaarrekening per Tussentijds financieel | Tussentijds financieel

31 december 2021 31 december 2020 verslag per verslag per

in EUR in EUR 30 juni 2022 30 juni 2021

in EUR in EUR

Resultaat uit normale bedrijfsactiviteiten
Overige bedrijfsinkomsten 1.058.779,55 525.572,67 380.210,18 699.657,79
Overige bedrijffskosten - 1.058.779,55 -525.572,67 -380.210,18 -699.657,79
Nettowinst over het jaar 0 0 0 0

Tabel 2: Balans - Effecten zonder aandelenkarakter
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Jaarrekening per Jaarrekening per Tussentijds financieel
31 december 2021 31 december 2020 verslag per
in EUR in EUR 30 juni 2022
in EUR
Vorderingen en overige activa
Vorderingen op verbonden 27.639.000,00 82.133.636,23 4.931.000,00

ondernemingen

Overige activa
(activalvlottende activa)

3.023.052.044,36

2.830.561.707,30

6.197.090.872,97

Passiva

Obligaties (passiva/schulden)

1.573.817.871,04

1.664.491.487,06

2.803.833.350,03

Overige passiva (passiva/schulden)

1.476.873.173,32

1.247.529.078,47

3.398.188.522,94

Netto financiéle schuld (langlopende
schuld plus kortlopende schuld minus
kasmiddelen)

0

0

0

Tabel 3: Kasstroomoverzicht - Effecten zonder aandelenkarakter

Voor de periode van

Voor de periode van

Tussentijds financieel

Tussentijds financieel

1 januari tot 31| 1 januari tot 31 verslag per verslag per

december 2021 december 2020 30 juni 2022 30 juni 2021

in EUR in EUR in EUR in EUR
Nettokasstromen uit 526.859,27 -282.391,36 -16.805,01 578.790,47

bedrijfsactiviteiten

Nettokasstromen uit - - - -
financieringsactiviteiten

Nettokasstromen uit - - - -
beleggingsactiviteiten

Wat zijn de voornaamste risico's specifiek voor de Emittent?

De houders van de effecten dragen het Emittentrisico/kredietrisico: Afhankelik van de Garantie die door BNP Paribas S.A. als
Garantieverstrekker wordt verstrekt voor de betaling van alle bedragen die betaald moeten worden in het kader van de door de Emittent uitgegeven
effecten, zijn de houders van deze effecten blootgesteld aan het risico dat de Emittent niet in staat is haar verplichtingen in het kader van deze
effecten na te komen, bijvoorbeeld in het geval dat zij insolvent wordt (illiquide/overmatige schuldenlast). Indien de Emittent insolvent wordt, kan dit
er zelfs toe leiden dat de houders van effecten het kapitaal verliezen dat zij bij de aankoop van de effecten hebben geinvesteerd (risico van totaal
verlies).

De houders van effecten dragen het risico van niet-nakoming van de controle- en winstoverdrachtovereenkomst: Tussen BNP Paribas
S.A. en de Emittent is een controle- en winstoverdrachtovereenkomst van kracht. Krachtens deze overeenkomst heeft BNP Paribas S.A. in het
bijzonder de verplichting om elk nettoverlies te compenseren dat de Emittent anders zou genereren in een boekjaar gedurende de looptijd van de
controle- en winstoverdrachtsovereenkomst. Beleggers die in de door de Emittent uitgegeven effecten hebben belegd zijn derhalve blootgesteld
aan het risico dat de Emittent haar verplichtingen jegens de houders van de effecten helemaal niet, niet volledig of niet tijdig kan nakomen indien
BNP Paribas S.A. haar verplichtingen jegens de Emittent in het kader van de controle- en winstoverdrachtsovereenkomst helemaal niet, niet
volledig of niet tijdig nakomt. In dat geval kunnen de houders van effecten al het kapitaal verliezen dat zij bij de aankoop van de effecten hebben
geinvesteerd (risico van totaal verlies).

Sectie C — Essentiéle informatie over de effecten

Wat zijn de hoofdkenmerken van de effecten?

Type en vorm van de effecten

De Warrants worden uitgegeven in de vorm van obligaties aan toonder (Inhaberschuldverschreibungen) naar Duits recht zoals gedefinieerd in Sec.
793 van het Duits Burgerlijk Wetboek (Blirgerliches Gesetzbuch - BGB). De Warrants zijn vrij overdraagbaar en niet onderworpen aan enige
beperking.

Rechten verbonden aan de effecten
De Warrants dragen geen rente.

ledere Warrant geeft de Warranthouder het recht om een Aflossingsbedrag te ontvangen bij uitoefening zoals beschreven onder "Betaling van
aflossingen" hieronder.

Aflossing

Warrantrechten kunnen enkel worden uitgeoefend voor ten minste 1.000 Warrants (het "Minimumaantal™).
De Warranthouder moet ten minste twee Bankwerkdagen voor de Uitoefendatum actief verklaren dat hij de Warrantrechten uitoefent.

De Warrantrechten zullen automatisch geacht worden te zijn uitgeoefend zodra een Stop-Loss Gebeurtenis zich voordoet.
De Warranthouder zal het recht hebben om de betaling van het Aflossingsbedrag door de Emittent op de Afwikkeldatum te eisen.
Vroegtijdige aflossing

De Emittent zal het recht hebben om de Warrants te beéindigen door gewone beéindiging vanaf een vooraf bepaalde datum. Bij een gewone
beéindiging door de Emittent, zal de Warranthouder het recht hebben om de betaling van het Aflossingsbedrag door de Emittent op de
Afwikkeldatum op te eisen.
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Indien zich een Aanpassingsgebeurtenis heeft voorgedaan met betrekking tot de Onderliggende Waarde, kan de Emittent het recht hebben om het
Warrantrecht aan te passen in overeenstemming met de Voorwaarden van de Warrants of om de Warrants te beéindigen door een buitengewone
beéindiging. In geval van een voornoemde buitengewone beéindiging, zal de Emittent het Beéindigingsbedrag binnen vier Bankwerkdagen na
kennisgeving van de beéindiging betalen. In een dergelijk geval kan het Beéindigingsbedrag onder bepaalde omstandigheden aanzienlijk lager zijn
dan de aankoopprijs die is betaald voor de Warrant en kan het zelfs zo laag zijn als nul (0) (totaal verlies van het Belegd Kapitaal).

Betaling van aflossingen

Het Aflossingsbedrag per Warrant zal uiterlijk op de Afwikkeldatum in de Afwikkelvaluta aan de Warranthouder worden betaald.
Het Aflossingsbedrag voor de MINI Future Long Warrants zal gelijk zijn aan:

(a) het verschil tussen de Referentiekoers en de Relevante Uitoefenprijs, vermenigvuldigd met de Ratio indien de Waarnemingsprijs de
Stop-Loss-Barriere tijdens de Waarnemingsperiode niet heeft bereikt of daar niet onder is gedaald; of
(b) het verschil tussen het Stop-Loss-Niveau en de Relevante Uitoefenprijs, vermenigvuldigd met de Ratio indien de Waarnemingsprijs de

Stop-Loss-Barriere tijldens de Waarnemingsperiode heeft bereikt of daaronder is gedaald.
Indien het bedrag zoals hiervoor bepaald nul of een negatieve waarde is, zullen de Warrants vervallen en waardeloos worden. In dat geval zal er
geen betaling aan de Warranthouders plaatsvinden.

Indien van toepassing, kan het bedrag worden geconverteerd van de Referentievaluta van de Onderliggende Waarde naar de Afwikkelvaluta.

In het geval van een buitengewone beéindiging van de Warrants door de Emittent, zal het door de Emittent aan de Warranthouders te betalen
Beéindigingsbedrag per Warrant gelijk zijn aan een bedrag dat door de Berekeningsagent naar eigen redelijke beoordeling wordt vastgesteld als de
toepasselijke marktprijs onmiddellijk voorafgaand aan de gebeurtenis die aanleiding geeft tot het recht op beéindiging.

In het geval van een gewone beéindiging van de Warrants door de Emittent, zal het te betalen bedrag aan de Warranthouder gelijk zijn aan het
Aflossingsbedrag op de Beéindigingsdatum.

Beperkingen van de aan de Warrants verbonden rechten

In bepaalde omstandigheden heeft de Emittent het recht om de Voorwaarden van de Warrants te wijzigen. Bovendien kan de Emittent het recht
hebben om de Warrants te beéindigen door een buitengewone beéindiging indien zich een Aanpassingsgebeurtenis heeft voorgedaan met
betrekking tot de Onderliggende Waarde. In het geval van een buitengewone beéindiging zoals hiervoor vermeld, zal de Emittent het
Beéindigingsbedrag binnen vier Bankwerkdagen na kennisgeving van de beéindiging betalen.

| Uitgiftedatum (waarderingsdag) 16 februari 2023

Waarnemingsperiode De Waarnemingsperiode begint op het moment dat de eerste prijs als gedefinieerd onder "Waarnemingsprijs"
beschikbaar is en eindigt bij de vaststelling van de Referentiekoers of de Stop-Loss Gebeurtenis (waarbij
beide voornoemde mogelijke eindmomenten binnen de Waarnemingsperiode vallen).

Waarnemingsprijs betekent elke prijs van de Onderliggende Waarde zoals vastgesteld en gepubliceerd door de Referentiebron
gedurende de Waarnemingsperiode als de officiéle prijs, te beginnen met de eerste prijs die officieel wordt
vastgesteld aan het begin van de Waarnemingsperiode (14 februari 2023).

WHN en ISIN Initiéle Stop-
van de Warrants/ Onderliggende Waarde Type optie Referentiebron Futures Exchange Ratio Loss-Barriére in
Omvang van (aandeel met ISIN) .
it Referentievaluta
de uitgifte
BBOL9Z, ACS Actividades de Construccion Mercado Oficial de
DEO00BBOL9Z5 / y Servicios SA, Gewoon aandeel, |Long SIBE Futuros y Opciones |0,10 24,5500
2.000.000 ES0167050915 Financieros (MEFF)
BBOL91, .
DE000BBOLO13/ | AlrFrance-KLM SA Gewoon | Euronext (Paris)  |Euronext (Paris)  |1,00 1,5004
aandeel, FR0000031122
2.000.000
BBOL93
. Alfen NV, Gewoon aandeel, Euronext Euronext
DE00OBBOL939/ NL0012817175 Long (Amsterdam) (Amsterdam) 0,10 80,8856
2.000.000
BBOL94, Alphabet Inc, Gewoon aandeel CBOE (Chicago
DEO00OBBOL947 / ) ’ |Long NASDAQ GS Board Options 0,10 91,3348
US02079K1079
2.000.000 Exchange)
BBOL97, Amazon.com Inc, Gewoon CBOE (Chicago
DEO00BBOL970 / aandeel, US0231351067 Long NASDAQ GS Board Options 0,10 96,2868
2.000.000 Exchange)
DEOOGBBOLbgs/ |  Advanced Micro Devices Inc, | - NASDAQ GS Som oo o0 71,7429
Gewoon aandeel, US0079031078 |-°"9 P ' '
2.000.000 Exchange)
BBOMAC,
DE0OOBBOMACS / Atos SE, Gewoon aandeel, |, Euronext (Paris) | Euronext (Paris)  |0,10 11,7113
FR0000051732
2.000.000
BBOMAF, Ballard Power Systems Inc
DEOOOBBOMAF9 / Gewoon aandeel, CA0585861085 Long NASDAQ GM - 1,00 5,6466
2.000.000
BBOMAL, Brenntag SE, Gewoon aandeel
DEOOOBBOMALY7 / 9 >t " |Long Deutsche Boérse AG |Eurex 0,10 68,2769
2.000.000 DEOOOA1DAHHO
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WKN en ISIN
van de Warrants/
Omvang van

Onderliggende Waarde
(aandeel met ISIN)

Type optie

Referentiebron

Futures Exchange

Ratio

Initiéle Stop-
Loss-Barriére in
Referentievaluta

de uitgifte
BBOMAP, Mercado Oficial de
DEOOOBBOMAPS / Ceggﬁ’é;;'eé"s’& 3966%%‘3‘7’0” Long g'oa'fir;u'\geéga‘;zol Futuros y Opciones | 1,00 36,8507
2.000.000 : P Financieros (MEFF)
BBOMAQ o .
’ Corticeira Amorim SA, Gewoon . .
DEOOOBBOMAQSG / aandeel. PTCOROAE0006 Long Euronext (Lisbon) Euronext (Lisbon) 1,00 8,1850
2.000.000
BBOMAR, | P e e
DEOOOBBOMARA4 / P rnaab ﬁ ' Long Deutsche Bérse AG |Eurex 1,00 9,3959
2.000.000 overdraagbaarneiaq,
DE0008232125
BBOMAU, . CBOE (Chicago
DE00OBBOMAUS /| BN Lilly a'zjdsgg'zf;’?"‘{%%g aandeel, || E‘fg};(r?”; ?,fl‘:(cgE) Board Options 0,10 331,3841
2.000.000 9 Exchange)
BBOMAV, S CBOE (Chicago
DE000BBOMAV6 / | Bl LillY afjdsgg'zf;";’ggg aandeel, || Efg]z:”; ?@C'S‘E) Board Options 0,10 308,5301
2.000.000 9 Exchange)
BBOMAW, S CBOE (Chicago
DE000BBOMAW4 / | EN Lilly arl1JdSC5::(3J’2§;5€7V\1/%§g aandeel, || Efg};‘]’rz ?,fﬁng) Board Options 0,10 285,6760
2.000.000 9 Exchange)
BBOMAX, - CBOE (Chicago
DE000BBOMAX2 / | BN LillY a’b‘g‘ggéf;";’%‘ég aandeel, || E)fg};’ﬁ”; ?&?;E) Board Options 0,10 239,9679
2.000.000 9 Exchange)
BBOMA4, CBOE (Chicago
DE000BBOMA47/ | 7™ M°t8rsgjé§fa’;’3%%’(‘)aa”dee" Long E‘fg};(r?”; ?,fl‘:ng) Board Options 1,00 11,8352
2.000.000 9 Exchange)
BBOMAS5, CBOE (Chicago
DE00OBBOMAS4/ | O™ M°t8r322’5§7eg"8%%%aa“dee" Long Efg]z:”; ?,fﬁ(cgE) Board Options 1,00 11,0190
2.000.000 9 Exchange)
BBOMAG, CBOE (Chicago
DE000BBOMA62/ | Ford M°t8rsgg;5§;7e(‘)’g%%%aa“dee" Long Ejg};‘]’”; ?,fﬁng) Board Options 1,00 10,2028
2.000.000 9 Exchange)
BBOMA?, CBOE (Chicago
DE000BBOMA70/ | 7™ Mmﬁggg;j?f&%%%aa“dee" Long gf(‘;’g?”; ?IEI??IS(E) Board Options 1,00 8,5703
2.000.000 9 Exchange)
BBOMBD, Gilead Sciences Inc, Gewoon CBOE (Chicago
DE0O00BBOMBD?2 / ; Long NASDAQ GS Board Options 0,10 81,0115
aandeel, US3755581036
2.000.000 Exchange)
BBOMBE, Gilead Sciences Inc, Gewoon CBOE (Chicago
DE000BBOMBEO / ' Long NASDAQ GS Board Options 0,10 75,4245
aandeel, US3755581036
2.000.000 Exchange)
BBOMBF, Gilead Sciences Inc, Gewoon CBOE (Chicago
DEO0OBBOMBF7 / ' Long NASDAQ GS Board Options 0,10 69,8375
aandeel, US3755581036
2.000.000 Exchange)
BBOMBG, Gilead Sciences Inc, Gewoon CBOE (Chicago
DE00OBBOMBGS5 / ' Long NASDAQ GS Board Options 0,10 58,6635
aandeel, US3755581036
2.000.000 Exchange)
BBOMBM, CBOE (Chicago
DE00OBBOMBM3 / | /1€ Goldman Sachs Group Inc, |, New York Stock_ |5 -y Options 0,10 362,8000
Gewoon aandeel, US38141G1040 Exchange (NYSE)
2.000.000 Exchange)
BBOMBN, CBOE (Chicago
DEOOOBBOMBN1 / Gzrcfog‘r?g’;?‘f‘j’;jaahssﬁ;zlj%2”0"40 Long Efg}lﬁ;‘; ?,fﬁ(cgE) Board Options 0,10 339,3935
2.000.000 ’ Exchange)
BBOMBP, CBOE (Chicago
DE00OBBOMBPG / | /€ Goldman Sachs Group Inc, 1) New York Stock |5 | Options 0,10 315,9871
Gewoon aandeel, US38141G1040 Exchange (NYSE)
2.000.000 Exchange)
BBOMBQ, CBOE (Chicago
DE000BBOMBQ4 / | /" Goldman Sachs Group Inc, |, New York Stock_ |5 i Options 0,10 292,5806
Gewoon aandeel, US38141G1040 Exchange (NYSE)
2.000.000 Exchange)
BBOMBR, CBOE (Chicago
DE00OBBOMBR2/ | /he Goldman Sachs Group Inc, 1, New York Stock_ |5 -y Options 0,10 245,7677
Gewoon aandeel, US38141G1040 Exchange (NYSE)
2.000.000 Exchange)
BBOMBX, .
DEO0OBBOMBX0/ | o &M ronnes %'\E"gg‘ggﬁ o |Long EQSDAQ Stockholm |\ ASpAQ Nordic  [1,00 124,6405
2.000.000 ewoon aanaeel,
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WKN en ISIN

. Initiéle Stop-
van de Warrants/ Onderliggende Waarde Type optie Referentiebron Futures Exchange Ratio Loss-Barriére in
Omvang van (aandeel met ISIN) .
ng Referentievaluta
de uitgifte
BBOMBZ, N
DE000BBOMBZ5 / | Hannover Rick SE, Aandeelop |, Deutsche Bérse AG |Eurex 0,10 176,2581
naam, DE0008402215
2.000.000
DEO(?(?SQAOI?\;)EOM Hermes International, Gewoon Long Euronext (Paris) Euronext (Paris) 0,01 1.616,4562
aandeel, FR0000052292 ’ R
2.000.000
BBOMB1, CBOE (Chicago
DE0OOBBOMB12 / Thga'jf(’jrgeel nggg%‘;eﬁg"z"gm Long E‘fg};(r?”; ?,fl‘:ng) Board Options 0,10 295,5866
2.000.000 ' 9 Exchange)
BBOMB2, CBOE (Chicago
DE00OBBOMB20 / Thg;‘é’:; Dtj’ggts'?%cfsﬁg‘ggon Long Efg]z:rz ?,fﬁ(cgE) Board Options 0,10 275,2014
2.000.000 ' 9 Exchange)
BBOMB3, CBOE (Chicago
DE00OBBOMB38 / Thz;‘ggg ngzg%%cig\ggon Long Efg};:r'; ?,fﬁng) Board Options 0,10 254,8161
2.000.000 ' 9 Exchange)
BBOMB4, CBOE (Chicago
DE00OBBOMBA46 / Thg;%l‘; Dﬁggts'?%‘;ec;‘gggon Long E)fg};?”; ?&?;E) Board Options 0,10 214,0455
2.000.000 ’ 9 Exchange)
BBOMB9, International Consolidated Airlines SIBE - Mercado Mercado Oficial de
DEO0OOBBOMB95 / Group SA, Gewoon aandeel, Long Continuo Espafiol Futuros y Opciones |1,00 1,4658
2.000.000 ES0177542018 P Financieros (MEFF)
BBOMCA, ) )
DE0OOBBOMCAG / Infineon Technologies AG, |, Deutsche Bérse AG |Eurex 1,00 35,2568
Aandeel op naam, DE0006231004
2.000.000
BBOMCC, International Business Machines New York Stock CBOE (Chicago
DEO00OBBOMCC2 / Corp, Gewoon aandeel, Long Exchange (NYSE) Board Options 0,10 132,4182
2.000.000 US4592001014 9 Exchange)
BBOMCD, International Business Machines New York Stock CBOE (Chicago
DEO00OBBOMCDO / Corp, Gewoon aandeel, Long Exchange (NYSE) Board Options 0,10 123,8751
2.000.000 US4592001014 9 Exchange)
BBOMCE, International Business Machines New York Stock CBOE (Chicago
DEOOOBBOMCES / Corp, Gewoon aandeel, Long Exchange (NYSE) Board Options 0,10 115,3320
2.000.000 US4592001014 9 Exchange)
BBOMCF, International Business Machines New York Stock CBOE (Chicago
DEOOOBBOMCF5 / Corp, Gewoon aandeel, Long Exchange (NYSE) Board Options 0,10 106,7889
2.000.000 US4592001014 9 Exchange)
BBOMCG, International Business Machines New York Stock CBOE (Chicago
DEO00OBBOMCG3 / Corp, Gewoon aandeel, Long Exchange (NYSE) Board Options 0,10 89,7027
2.000.000 US4592001014 9 Exchange)
BBOMCQ
. Just Eat Takeaway.com NV, Euronext Euronext
DE00OBBOMCQ2 / Gewoon aandeel, NL0O012015705 Long (Amsterdam) (Amsterdam) 0,10 17,3465
2.000.000
BBOMCS,
DE00OBBOMCSS / K+S AG, Aandeel op naam, |, Deutsche Bérse AG |Eurex 1,00 21,5186
DEOOOKSAG888
2.000.000
BBOMCU, '
DE000BBOMCU4 / | LOreal SA, Gewoon aandeel, |, Euronext (Paris) | Euronext (Paris)  |0,10 370,5827
FR0000120321
2.000.000
BBOMCYV, LVMH Moet Hennessy - Louis
DEO00OBBOMCV2 / Vuitton SE, Gewoon aandeel, |Long Euronext (Paris) Euronext (Paris) 0,10 792,9688
2.000.000 FR0000121014
BBOMCX, MercadoLibre Inc, Gewoon CBOE (Chicago
DEO0O0OBBOMCXS / . Long NASDAQ GS Board Options 0,01 1.077,8119
aandeel, US58733R1023
2.000.000 Exchange)
BBOMCY, MercadoLibre Inc, Gewoon CBOE (Chicago
DEO0OBBOMCY®6 / ) Long NASDAQ GS Board Options 0,01 1.008,2756
aandeel, US58733R1023
2.000.000 Exchange)
BBOMCZ, MercadoLibre Inc, Gewoon CBOE (Chicago
DEO00BBOMCZ3 / ) Long NASDAQ GS Board Options 0,01 938,7394
aandeel, US58733R1023
2.000.000 Exchange)
BBOMCO, MercadoLibre Inc, Gewoon CBOE (Chicago
DEO00BBOMCO03 / ; Long NASDAQ GS Board Options 0,01 869,2031
aandeel, US58733R1023
2.000.000 Exchange)
BBOMCH, MercadoLibre Inc, Gewoon CBOE (Chicago
DEO00BBOMC11/ . Long NASDAQ GS Board Options 0,01 730,1305
aandeel, US58733R1023
2.000.000 Exchange)
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WHKN en ISIN Initiéle Stop-
van de Warrants/ Onderliggende Waarde Type optie Referentiebron Futures Exchange Ratio Loss-Barriére in
Omvang van (aandeel met ISIN) .
ng Referentievaluta
de uitgifte
BBOMC?7, CBOE (Chicago
DE000BBOMC78 / | Merck & %"Sgg’é?gi‘q’ggg aandeel, | ;o Efg};‘]’rz ?,fﬁng) Board Options 0,10 105,9883
2.000.000 9 Exchange)
BBOMCS, CBOE (Chicago
DE000BBOMCS6 / | Merck & %%L%Cégi":ggg aandeel, || g Efg};(s”; ?&?;E) Board Options 0,10 99,1503
2.000.000 9 Exchange)
BBOMCS, CBOE (Chicago
DE000BBOMC94 / | Merck & %%L%Cégf(‘q’ggg aandeel, | ;o E‘fg};(r?”; ?,fl‘:ng) Board Options 0,10 92,3124
2.000.000 9 Exchange)
BBOMDA, CBOE (Chicago
DEO0OBBOMDA4 /| Merck & %"Sgg’é:gi‘q’ggg aandeel, |) ;o Efg]z:rz ?,fﬁ(cgE) Board Options 0,10 85,4744
2.000.000 9 Exchange)
BBOMDB, CBOE (Chicago
DE000BBOMDB2 / | Merck & %"Sgg’éscgi‘q’ggg aandeel, |) ;o Efg};:r'; ?,fﬁng) Board Options 0,10 71,7986
2.000.000 9 Exchange)
BBOMDM, CBOE (Chicago
DE00OBBOMDM9 / | NOXIEra Enery Ine, Gewoon | ong New York ?&?;E) Board Options 0,10 71,8077
2.000.000 ’ 9 Exchange)
BBOMDN, CBOE (Chicago
DE00OBBOMDN? / N‘Z’:Egij”ﬁ%ggs'gggffg‘q?” Long E‘fg};(:r'; ?,fl‘:%‘E) Board Options 0,10 66,8555
2.000.000 : 9 Exchange)
BBOMDP, CBOE (Chicago
DE00OBBOMDP2 / NZ’gEéaejnﬁrgggggéEm?” Long Efg};‘]’rz ?,fﬁ(cgE) Board Options 0,10 61,9032
2.000.000 ' 9 Exchange)
BBOMDQ, CBOE (Chicago
DE000BBOMDQO / Nz’gfgijnsrgggggésfg‘f’zon Long Rew York ?,fﬁng) Board Options 0,10 51,9986
2.000.000 ' 9 Exchange)
BBOMDW, CBOE (Chicago
DE000BBOMDWs /| NVIDIA Corp, Gewoon aandeel, | NASDAQ GS Board Options 0,10 211,0354
US67066G1040
2.000.000 Exchange)
BBOMDY . .
. Palantir Technologies Inc, New York Stock
DEOOOBBOMDY4 /| 50\ 00n aandeel, US69608A1088 | =29 Exchange (NYSE) |~ 1,00 7,3879
2.000.000
BBOMDZ . .
! Palantir Technologies Inc, New York Stock
DEQOOBBOMDZ1 /| 50100n aandeel, US69608A1088 |-O"9 Exchange (NYSE) |~ 1,00 6.9113
2.000.000
BBOMDO . .
’ Palantir Technologies Inc, New York Stock
DEOOOBBOMDO2 /| 0 y60n aandeel, US69608A1088 |-ON9 Exchange (NYSE) | 1,00 6,4346
2.000.000
BBOMD!1 . .
’ Palantir Technologies Inc, New York Stock
DEO00BBOMD10/ Gewoon aandeel, US69608A1088 Long Exchange (NYSE) |~ 1,00 5,9580
2.000.000
BBOMD2 . .
’ Palantir Technologies Inc, New York Stock
DEQOOBBOMD28 /| .\ y00n aandeel, US69608A1088 |-ON9 Exchange (NYSE) |~ 1,00 50047
2.000.000
BBOMDS, PepsiCo Inc, Gewoon aandeel CBOE (Chicago
DEO00BBOMDSS5 / ’ " |Long NASDAQ GS Board Options 0,10 172,2292
US7134481081
2.000.000 Exchange)
BBOMDS, PepsiCo Inc, Gewoon aandeel CBOE (Chicago
DEO0OBBOMD93 / ' " |Long NASDAQ GS Board Options 0,10 161,1176
US7134481081
2.000.000 Exchange)
BBOMEA, PepsiCo Inc, Gewoon aandeel CBOE (Chicago
DEOOOBBOMEAZ2 / P y ’ |Long NASDAQ GS Board Options 0,10 150,0060
US7134481081
2.000.000 Exchange)
Status:

De Warrants vormen rechtstreekse en niet-achtergestelde verplichtingen van de Emittent ten aanzien waarvan de Emittent geen zekerheden heeft
verstrekt. De Warrants zijn voor het recht op betaling gelijk aan (pari passu rangorde) elkaar en aan alle andere huidige en toekomstige ongedekte
en niet-achtergestelde verplichtingen van de Emittent, met uitsluiting van verplichtingen die een hogere rangorde hebben krachtens dwingend
recht.

| Waar zullen de effecten worden verhandeld?

N.v.t. Toelating tot notering of handel van de Warrants is momenteel niet beoogd.

| Is er een garantie verbonden aan de effecten?
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BNP Paribas S.A., Parijs, Frankrijk, (hierna genoemd de "Garantieverstrekker") heeft een onvoorwaardelijke en onherroepelijke garantie (hierna
genoemd de "Garantie") verstrekt voor de verschuldigde betaling van alle bedragen die betaald moeten worden onder de Voorwaarden van de
Warrants indien en zodra de respectievelijke betaling verschuldigd zou zijn onder de Voorwaarden van de Warrants.

Wie is de Garantieverstrekker van de effecten?

Zetel en rechtsvorm:

De Garantieverstrekker is een naamloze vennootschap (société anonyme) opgericht in Frankrijk naar
Frans recht en haar identificatiecode voor juridische entiteiten (legal entity identifier - LEI) is
ROMUWSFPU8BMPROB8K5P83. Het adres van haar hoofdkantoor is 16, boulevard des Italiens - 75009
Parijs, Frankrijk.

Hoofdactiviteiten:

Op basis van haar eigen beoordeling is BNP Paribas S.A. een van de grootste banken van Frankrijk en
heetft filialen en dochterondernemingen in alle voornaamste markten.

Belangrijke aandeelhouders:

Per 30 juni 2022 zijn de belangrijkste aandeelhouders (i) Société Fédérale de Participations et
d'Investissement ("SFPI"), een naamloze vennootschap van openbaar belang die optreedt namens de
regering van Belgié en 7,8% van het maatschappelijk aandelenkapitaal houdt, (ii) BlackRock Inc. die
5,9% van het maatschappelijk aandelenkapitaal houdt, en (iii) het Groothertogdom Luxemburg dat 1,0%
van het maatschappelijk aandelenkapitaal houdt. Voor zover bij BNPP bekend, houdt geen andere
aandeelhouder dan SFPI en BlackRock Inc. meer dan 5% van het kapitaal of van de stemrechten.

Identiteit van
bestuurders:

voornaamste

Jean-Laurent Bonnafé, Chief Executive Officer van BNP Paribas S.A.

Identiteit van wettelijke auditor:

Deloitte & Associés, 6, place de la Pyramide, Paris-La Défense Cedex (92), Frankrijk
PricewaterhouseCoopers Audit, 63, rue de Villiers, Neuilly-sur-Seine (92), Frankrijk
Mazars, 61, rue Henri Regnault, Courbevoie (92), Frankrijk

Wat is de essentiéle financiéle informatie over de Garantieverstrekker?

Tabel 1: Winst-en-verliesrekening

31 december 2021
(gecontroleerd)

31 december 2020
(gecontroleerd)

in miljoen EUR in miljoen EUR

Derde kwartaal 2022
(niet gecontroleerd)
in miljoen EUR

Derde kwartaal 2021
(niet gecontroleerd)
in miljoen EUR

Inkomsten 46.235 44.275 38.310 35.003
Kosten van risico (2.925) (5.717) (2.192) (2.415)
Nettowinst toerekenbaar aan 9.488 7.067 8.046 7.182

aandeelhouders

Tabel 2: Balans

30 september 2022 31 december 2021 31 december 2020
(niet gecontroleerd) (gecontroleerd) (gecontroleerd)
in miljoen EUR in miljoen EUR in miljoen EUR
Totale activa (Groep) 3.009.340 2.634.444 2.488.491
Geconsolideerde leningen aan en 869.500 814.000 809.533
vorderingen op klanten
Geconsolideerde deposito's van klanten 1.015.649 957.684 940.991
Eigen vermogen (aandeel in de Groep) 120.764 117.886 112.799

De gecontroleerde geconsolideerde jaarrekeningen van de Garantieverstrekker voor de jaren eindigend op 31 december 2020 en 31 december
2021 en het tussentijdse financieel verslag voor de periode van negen maanden eindigend op 30 september 2022 zijn opgesteld overeenkomstig
de International Financial Reporting Standards (IFRS).

Wat zijn de voornaamste risico's specifiek voor de Garantieverstrekker?

Insolventierisico / liquiditeitsrisico met betrekking tot de Garantieverstrekker: Als gevolg van de mogelijke Garantie die wordt gegeven door
BNP Paribas S.A. en de controle- en winstoverdrachtsovereenkomst die van kracht is tussen de Emittent en de Garantieverstrekker, dragen
beleggers indirect ook het insolventierisico en liquiditeitsrisico met betrekking tot de Garantieverstrekker. De activiteiten van de Garantieverstrekker
in haar hoedanigheid als internationale financiéle groep worden gekenmerkt door zeven voornaamste risico's (kredietrisico, tegenpartijrisico en
securitisatierisico in de bankportefeuille; operationeel risico; marktrisico; liquiditeits- en herfinancieringsrisico; risico's verbonden aan de algemene
economische en marktomgeving; regulatoir risico; risico's verbonden aan de groei van BNPP in haar huidige omgeving). Indien de
Garantieverstrekker insolvent wordt, kan dit er zelfs toe leiden dat Warranthouders het kapitaal verliezen dat zij bij de aankoop van de Warrants
hebben geinvesteerd (risico van totaal verlies).

Maatregelen met betrekking tot de Garantieverstrekker: Daarnaast kunnen maatregelen die in Frankrijk worden genomen met betrekking tot
BNP Paribas S.A. (in haar hoedanigheid van contractpartij die verplicht is tot compenseren onder de van kracht zijnde controle- en
winstoverdrachtsovereenkomst) of BNP Paribas Groep naar aanleiding van de omzetting van de Europese Richtlijn inzake herstel en afwikkeling
van banken en beleggingsondernemingen van 15 mei 2014 in Frans recht, indirecte nadelige gevolgen hebben voor de Emittent. Derhalve zijn
beleggers ook blootgesteld aan het risico dat BNP Paribas S.A. niet in staat is om haar verplichtingen uit hoofde van de controle- en
winstoverdrachtovereenkomst na te komen - bijvoorbeeld in het geval dat zij insolvabel wordt (illiquide/overmatige schuldenlast) of in het geval dat
afwikkelingsmaatregelen naar Frans recht worden bevolen door de autoriteiten. Daarom kan het nemen van afwikkelingsmaatregelen tegen de
Garantieverstrekker er zelfs toe leiden dat Warranthouders het kapitaal verliezen dat zij bij de aankoop van de Warrants hebben geinvesteerd
(risico van totaal verlies).

Wat zijn de voornaamste risico’s specifiek voor de effecten?
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Geen depositogarantiestelsel. De Warrants worden niet gedekt door een depositogarantiestelsel. Beleggers kunnen hierdoor een totaal
verlies van het Belegd Kapitaal lijden.

Afhankelijkheid van de ontwikkeling van de koers van de Onderliggende Waarde:

De selectie van de Onderliggende Waarde door de Emittent is niet noodzakelijk gebaseerd op haar beoordeling van de toekomstige prestaties van
de geselecteerde Onderliggende Waarde.

Door het hefboomeffect kunnen prijsbewegingen van de Onderliggende Waarde (of zelfs het uitblijven van een verwachte prijsbeweging) de
waarde van de Warrants onevenredig doen dalen en zelfs waardeloos maken. Derhalve bestaat er een risico van een verlies dat gelijk kan zijn aan
het totaal van het Belegd Kapitaal.

Risico's verbonden aan het uitbetalingsprofiel:

Indien de Referentiekoers van de MINI Future Long Warrants gelijk is aan of lager is dan de Relevante Uitoefenprijs, zal het Aflossingsbedrag nul
(0) zijn, waardoor GEEN betaling zal plaatsvinden (totaal verlies).

Indien de Referentiekoers hoger is dan de Relevante Uitoefenprijs, lijdt de Warranthouder een verlies als het Aflossingsbedrag lager is dan de
aankoopprijs die de Warranthouder heeft betaald.

Een reeds gegeven kennisgeving van gewone beéindiging vervalt indien een Stop-Loss Gebeurtenis zich voordoet op of vé6r de relevante
Beéindigingsdatum.

In het geval van MINI Future Long Warrants kan het Aflossingsbedrag nul zijn indien het Stop-Loss-Niveau lager is dan of gelijk is aan de
Relevante Uitoefenprijs.

Opgemerkt dient te worden dat, indien zich een Stop-Loss Gebeurtenis voordoet, het te betalen bedrag gelijk is aan het Aflossingsbedrag dat van
toepassing is in het geval van een Stop-Loss Gebeurtenis; de Waarderingsdag is in dit geval de dag waarop de Stop-Loss Gebeurtenis plaatsvond,
dit is echter uiterlijk de dag waarop het Stop-Loss-Niveau werd vastgesteld, en het Aflossingsbedrag kan nul (0) zijn en er zal GEEN betaling
plaatsvinden.

De betaling van een Aflossingsbedrag wordt niet automatisch opeisbaar op enig moment tijdens de looptijd van de Warrants tenzij zich een Stop-
Loss Gebeurtenis heeft voorgedaan. Een betaling wordt slechts opeisbaar indien de Warranthouder zijn Warrantrecht uitoefent of de Emittent de
Warrants beéindigt.

Indien een Stop-Loss Gebeurtenis zich voordoet, wordt elke voorafgaande uitoefening door de Warranthouder ongeldig als gevolg van het optreden
van de ontbindende voorwaarde, en worden de Warrants automatisch uitgeoefend tegen een aanzienlijk verlaagd Aflossingsbedrag (dit bedrag kan
nul zijn).

Risico's verbonden aan een onbeperkte looptijd:
De Warrants hebben geen vaste Afwikkeldatum en hebben zodoende geen vaste looptijd.

Derhalve moet het Warrantrecht van de Warranthouders, zoals vertegenwoordigd door de Warrants, op een bepaalde uitoefendatum door de
Warranthouder worden uitgeoefend volgens de uitoefenprocedure vermeld in de Voorwaarden van de Warrants om het Warrantrecht te kunnen
doen laten gelden. Zelfs indien de Warranthouder het recht heeft om de Warrants op bepaalde uitoefendata uit te oefenen, kunnen deze data
ongunstig zijn voor de Warranthouder. De Warranthouder moet zelf beslissen of en in welke mate de uitoefening van de Warrant leidt tot een
nadeel voor de Warranthouder.

Daarbij heeft de Emittent het recht om de Warrants te beéindigen door een gewone beéindiging op een Gewone Beéindigingsdatum in
overeenstemming met de Voorwaarden van de Warrants. In het geval dat de Emittent de Warrants beéindigt, heeft de Warranthouder geen invioed
op de toepasselijke Gewone Beéindigingsdatum, hetgeen ongunstig kan zijn voor de Warranthouder.

Zowel in het geval van beéindiging van de Warrants door de Emittent als in het geval van uitoefening van de Warrant door de Warranthouder zelf,
draagt de Warranthouder het herbeleggingsrisico omdat het mogelijk is dat het door de Emittent uitbetaalde bedrag, in voorkomend geval, enkel
kan worden herbelegd tegen marktvoorwaarden die minder gunstig zijn dan deze die golden bij de aankoop van de beéindigde of uitgeoefende
Warrant. De Warranthouder draagt het risico dat zijn verwachtingen van een waardestijging door een alternatieve belegging mogelijk niet uitkomen.

Risico's verbonden aan een minimum uitoefeningsaantal:

Voorts bepalen de Voorwaarden van de Warrants dat het uitoefenrecht slechts kan worden uitgeoefend met betrekking tot een specifiek aantal
Warrants (het "Minimum Aantal"). Derhalve moeten Warranthouders die niet over het vereiste Minimum Aantal Warrants beschikken hun Warrants
verkopen of additionele Warrants kopen (waarbij in beide gevallen transactiekosten worden gemaakt). Een verkoop van de Warrants vereist echter
dat marktpartijen worden gevonden die bereid zijn de Warrants te kopen tegen een overeenkomstige prijs. Indien dergelijke marktpartijen die bereid
zijn te kopen niet worden gevonden, kan de waarde van de Warrants niet worden gerealiseerd.

Indien niet tijdig voor de betreffende uitoefendatum voldaan is aan de uitoefenvoorwaarden beschreven in de Voorwaarden van de Warrants, zal
het Uitoefenbericht nietig zijn en zal uitoefening slechts opnieuw mogelijk zijn op de eerstvolgende uitoefendatum voorzien in de Voorwaarden van
de respectievelijke Warrants.

De opbrengst van de Warrants kan afnemen door het tijdsverloop tussen de datum waarop de Warrantrechten worden uitgeoefend en de datum
waarop het te betalen bedrag bij hun uitoefening wordt bepaald.

Het risico van een totaal verlies geldt zelfs indien de Warrantrechten geldig worden uitgeoefend.

Marktverstoringen: Het risico voor Warranthouders is dat het voordoen van een marktverstoring, zoals beschreven in de Voorwaarden van de
Warrants, een negatief effect heeft op de waarde van de Warrants. Als gevolg van een marktverstoring kan de betaling van het betreffende uit te
betalen bedrag ook vertraging oplopen.

Wijzigingen, beéindigingsrisico, herbeleggingsrisico: Warranthouders dragen het risico dat de Warrants worden gewijzigd of beéindigd door de
Emittent in overeenstemming met de Voorwaarden van de Warrants. In het geval van beéindiging kan het Beéindigingsbedrag aanzienlijk lager zijn
dan het kapitaalbedrag geinvesteerd in de aankoop van de Warrants. Warranthouders kunnen zelfs een totaal verlies lijden van het Belegd
Kapitaal. Warranthouders zijn ook blootgesteld aan het risico dat zij ontvangen bedragen slechts tegen minder gunstige voorwaarden kunnen
herbeleggen (bekend als herbeleggingsrisico).

Marktprijsrisico's: Warranthouders dragen de risico's die verbonden zijn aan de prijsbepaling van de Warrants. Ter illustratie, de prestatie van de
Onderliggende Waarde en daarmee de prestatie van de Warrants gedurende de looptijd kan niet worden voorzien op het moment van de aankoop.

Liquiditeitsrisico: Warranthouders dragen het risico dat er mogelijk geen liquide secundaire markt bestaat voor de verhandeling van de Warrants
en dat zij de Warrants niet op een bepaald tijdstip of tegen een bepaalde prijs kunnen verkopen.
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Risico's verbonden aan de Onderliggende Waarde: Warranthouders bezitten niet het aandeel dat als Onderliggende Waarde wordt gebruikt.
Aangezien het bedrag van de aflossing op de Warrants afhankelijk is van de prestatie van de Onderliggende Waarde, dienen Warranthouders er
zich van bewust te zijn dat een belegging in de Warrants hierdoor onderworpen kan zijn aan soortgelijke risico's als een rechtstreekse belegging in
het aandeel. Daartoe behoren de risico's die voortvloeien uit schommelingen van de aandelenkoers. Verdere risico's zijn dat de betrokken
vennootschap illiquide kan worden en dat een insolventieprocedure kan worden gestart.

Risico’s van potentiéle belangenconflicten: De Emittent, de Garantieverstrekker alsook de met hen verbonden vennootschappen kunnen
belangen nastreven die strijdig zijn met de belangen van de Warranthouders of geen rekening houden met hun belangen. Dit kan het geval zijn in
verband met hun uitoefening van andere functies of andere transacties. Potentiéle belangenconflicten kunnen een nadelig effect hebben op de
waarde van de Warrants.

Sectie D - Essentiéle informatie over de aanbieding van effecten aan het publiek en/of de toelating van effecten tot de handel op een
gereglementeerde markt

Volgens welke voorwaarden en welk tijdschema kunnen beleggers in dit effect beleggen?

Voorwaarden en verwacht tijdschema van de aanbieding

De Warrants zullen vanaf 14 februari 2023 worden aangeboden door BNP Paribas Arbitrage S.N.C., Parijs, Frankrijk, aan geinteresseerde
beleggers. De aanbieding aan het publiek eindigt op het einde van de geldigheidsduur van het Prospectus en/of het dan geldende Basisprospectus.

Gegevens over de toelating tot de handel op een gereglementeerde markt
Toelating tot notering of handel van de Warrants is momenteel niet beoogd.
Raming van de totale kosten

De belegger kan de Warrants kopen tegen de uitgifteprijs of de aankoopprijs. Noch de Emittent noch de Aanbieder zullen de belegger kosten in
rekening brengen bovenop de uitgifteprijs of de aankoopprijs; dit is echter behoudens eventuele kosten die aan de koper in rekening gebracht
kunnen worden bij de aankoop van de Warrants van banken of publieke spaarbanken (Sparkassen) of via andere distributiekanalen of de relevante
effectenbeurs waarover noch de Emittent noch de Aanbieder enige uitspraak kunnen doen.

De initiéle uitgifteprijs omvat de instapkosten voor elk specifiek betrokken product (op de datum van de Definitieve Voorwaarden).

Wie is de aanbieder en/of aanvrager van de toelating tot de handel?

De Aanbieder is BNP Paribas Arbitrage S.N.C. (met statutaire zetel te 1 Rue Laffitte, Parijs, 75009, Frankrijk, LEl: 6EWKUOFGVX5QQJHFGT48),
een vennootschap onder firma naar Frans recht (Société en Nom Collectif), opgericht in Frankrijk naar Frans recht.

Waarom wordt dit prospectus opgesteld?

Het voornaamste doel van de aanbieding is het bevorderen van de doelstelling om winst te maken. De Emittent zal de netto-opbrengst van de
uitgifte uitsluitend gebruiken om haar verplichtingen onder de Warrants tegenover de Warranthouders af te dekken.
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Tiivistelma

| Osa A - Johdanto ja varoitukset

| Varoitukset

a) Tata tiivistelmaa tulee lukea Ohjelmaesitteen johdantona.

b) Sijoittajan tulee tehda paatdksensa Warrantteihin sijoittamisesta tarkastelemalla Ohjelmaesitettd kokonaisuutena;

c) Sijoittajat voivat menettaa sijoittamansa padoman kokonaan (koko sijoitetun padoman menettaminen) tai osittain.

d) Jos tuomioistuimessa pannaan vireille Ohjelmaesitteeseen sisaltyvia tietoja koskeva kanne, kantajana toimiva sijoittaja voi sovellettavan

kansallisen lainsdddannén mukaan joutua ennen oikeudenkdynnin vireillepanoa vastaamaan Ohjelmaesitteen sekd sen mahdollisten
taydennysten ja lopullisten ehtojen kdannodskustannuksista.

e) BNP Paribas Emissions- und Handelsgesellschaft mbH ("Liikkeeseenlaskija"), joka Warranttien Liikkeeseenlaskijana vastaa tasta
Tiivistelméasta ja sen kdannoksista tai taman Tiivistelman ja sen kdannokset laatineista henkildista, on siviilioikeudellisessa vastuussa vain
siina tapauksessa, jos tiivistelma on harhaanjohtava, epatarkka tai epajohdonmukainen luettuna yhdessa Ohjelmaesitteen muiden osien
kanssa tai jos siina ei anneta yhdessa Ohjelmaesitteen muiden osien kanssa luettuna keskeisia tietoja sijoittajien auttamiseksi heidan
harkitessaan sijoittamista Warrantteihin.

f) Tuote, jonka ostamista sijoittajat harkitsevat, ei ole yksinkertainen ja sitéd voi olla vaikea ymmartaa.

Johdanto

Nimi ja arvopapereiden
tunnistenumero:

MINI Future Long Warrantit, jotka on sidottu osakkeisiin ("Warrantit"),
ISIN: / WKN: katso taulukko.

Liikkeeseenlaskija ja sen
yhteystiedot:

Liikkeeseenlaskijan rekisterdity toimipaikka on osoitteessa Senckenberganlage 19, 60325 Frankfurt am
Main, Saksa. Sen oikeushenkildtunnus (LEI) on 549300TS3U4JKMR1B479 ja puhelinnumero +49 (0) 69
7193-0

Toimivaltainen viranomainen:

Saksan liittovaltion finanssivalvonta (Bundesanstalt fiir Finanzdienstleistungsaufsicht, "BaFin"). BaFinin
(arvopaperivalvonta) osoite on Marie-Curie-Str. 24-28, 60439 Frankfurt am Main, Saksa, ja
puhelinnumero +49 (0) 228 41080.

Ohjelmaesitteen hyvéksymispaiva:

26.10.2022

| Osa B — Keskeiset tiedot Liikkeeseenlaskijasta

Kuka on arvopapereiden Liikkeeseenlaskija?

Kotipaikka ja oikeudellinen muoto:

Liikkeeseenlaskijan rekisterdity toimipaikka on Frankfurt am Mainissa. Sen osoite on Senckenberganlage
19, 60325 Frankfurt am Main, Saksa.

Liikkeeseenlaskija on Saksassa sen lakien mukaisesti perustettu osakeyhtido (Gesellschaft mit
beschrénkter Haftung (GmbH)), ja sen oikeushenkil6tunnus (LEI) on 549300TS3U4JKMR1B479.

Paaasiallinen toiminta:

Arvopapereiden liikkeeseenlasku

Suurimmat osakkeenomistajat:

BNP Paribas Emissions- und Handelsgesellschaft mbH:n ainoa osakkeenomistaja on Ranskan lakien
mukaisesti perustettu listattu julkinen osakeyhtio ("société anonyme") BNP Paribas S.A.

Johtoon kuuluvat avainhenkil6t:

Liikkeeseenlaskijan toimitusjohtajana toimii Grégoire Toublanc.

Lakisaateiset tilintarkastajat:

Lakisaateiseksi tilintarkastajaksi on nimitetty MAZARS GmbH & Co. KG Wirtschaftsprifungsgesellschaft,
Theodor-Stern-Kai 1, 60596 Frankfurt am Main, Saksa.

Mita ovat Liikkeeseenlaskijaa koskevat keskeiset taloudelliset tiedot?

Alla esitetyt taloudelliset tiedot on otettu Liikkeeseenlaskijan tilintarkastetuista tilinpdéatoksistd 31.12.2020 ja 31.12.2021 pdaéttyneilta tilikausilta ja
tilintarkastetusta vélitilinp&atoksesté 30.6.2022 paéttyneeltd kuuden kuukauden jaksolta.

Taulukko 1: Tuloslaskelma — muut kuin oman paaoman ehtoiset arvopaperit

Tilinpaitos Tilinpaatos Vilitilin