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(hereinafter referred to as the "Guarantor")

and
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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 Short 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

adidas AG, Registered Share, ISIN DEOOOATEWWWO

www.adidas-group.com

Air France - KLM SA, Ordinary Share, ISIN FR0000031122

www.airfranceklm.com

Albemarle Corp, Ordinary Share, ISIN US0126531013

www.albemarle.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

Apple Inc, Ordinary Share, ISIN US0378331005

www.apple.com

ArcelorMittal SA, Registered Share, ISIN LU1598757687

corporate.arcelormittal.com

Atos SE, Ordinary Share, ISIN FR0000051732

www.atos.net

Ballard Power Systems Inc, Ordinary Share, ISIN
CA0585861085

www.ballard.com

Banco Santander SA, Ordinary Share, ISIN ES0113900J37

www.gruposantander.com

Block Inc, Ordinary Share, ISIN US8522341036

www.squareup.com

The Boeing Co, Ordinary Share, ISIN US0970231058

www.boeing.com

Booking Holdings Inc, Ordinary Share, ISIN US09857L1089

www.bookingholdings.com

Caixabank SA, Ordinary Share, ISIN ES0140609019

www.caixabank.com

Citigroup Inc, Ordinary Share, ISIN US1729674242

www.citigroup.com

Continental AG, Ordinary Share, ISIN DE0005439004

www.continental.de

Covestro AG, Ordinary Share, ISIN DE0006062144

www.covestro.de

Credit Suisse Group AG, Ordinary Share, ISIN
CH0012138530

www.credit-suisse.com

Daimler Truck Holding AG, Ordinary Share, ISIN
DEOOODTROCKS8

www.daimlertruck.com

Danaher Corp, Ordinary Share, ISIN US2358511028

www.danaher.com

Danone SA, Ordinary Share, ISIN FR0000120644

www.danone.com

Delivery Hero SE, Ordinary Share, ISIN DE0O00A2E4K43

www.deliveryhero.com

Deutsche Bank AG, Registered Share, ISIN DE0005140008

www.deutsche-bank.de

EDP Energias de Portugal SA, Ordinary Share, ISIN www.edp.pt
PTEDPOAMO0009

Ence Energia y Celulosa SA, Ordinary Share, ISIN www.ence.es
ES0130625512

Eramet SA, Ordinary Share, ISIN FR0000131757

www.eramet.com

Telefonaktiebolaget LM Ericsson, Ordinary Share, ISIN
SE0000108656

www.ericsson.com

Ferrovial SA, Ordinary Share, ISIN ES0118900010

www.ferrovial.es

flatexDEGIRO AG, Ordinary Share, ISIN DEOOOFTG1111

www.flatexdegiro.com

Fresenius SE & Co. KGaA, Ordinary Share, ISIN
DE0005785604

www.fresenius.de

Fresenius Medical Care AG & Co. KGaA, Ordinary Share,
ISIN DE0005785802

www.fmc-ag.de

Galp Energia SGPS SA, Ordinary Share, ISIN
PTGALOAMO0009

www.galpenergia.com

Grifols SA, Ordinary Share, ISIN ES0171996087

www.grifols.com

The Home Depot Inc, Ordinary Share, ISIN US4370761029

www.homedepot.com

International Consolidated Airlines Group SA, Ordinary
Share, ISIN ES0177542018

www.iairgroup.com

Industria de Disefio Textil SA, Ordinary Share, ISIN
ES0148396007

www.inditex.com

Intel Corp, Ordinary Share, ISIN US4581401001

www.intel.com
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Underlying with ISIN

Website

Just Eat Takeaway.com NV, Ordinary Share, ISIN
NL0012015705

corporate.takeaway.com

Laboratorios Farmacéuticos ROVI, Ordinary Share, ISIN
ES0157261019

WWW.rovi.es

Livent Corp, Ordinary Share, ISIN US53814L1089

www.livent.com

Merlin Properties Socimi SA, Ordinary Share, ISIN
ES0105025003

www.merlinproperties.com

Meta Platforms Inc, Ordinary Share, ISIN US30303M1027

www.investor.fb.com

Microsoft Corp, Ordinary Share, ISIN US5949181045

www.microsoft.com

Moderna Inc, Ordinary Share, ISIN US60770K1079

www.modernatx.com

Naturgy Energy Group SA, Ordinary Share, ISIN
ES0116870314

www.naturgy.com

Netflix Inc, Ordinary Share, ISIN US64110L1061

www.netflix.com

NVIDIA Corp, Ordinary Share, ISIN US67066G1040

www.nvidia.com

Palantir Technologies Inc, Ordinary Share, ISIN
US69608A1088

www.palantir.com

Pfizer Inc, Ordinary Share, ISIN US7170811035

www.pfizer.com

Pharma Mar SA, Ordinary Share, ISIN ES0169501022

www.pharmamar.com

Plug Power Inc, Ordinary Share, ISIN US72919P2020

www.plugpower.com

PowerCell Sweden AB, Ordinary Share, ISIN
SE0006425815

www.powercell.se

QUALCOMM Inc, Ordinary Share, ISIN US7475251036

www.qualcomm.com

Repsol SA, Ordinary Share, ISIN ES0173516115

www.repsol.com

Ryanair Holdings plc, Ordinary Share, ISIN IEOOBYTBXV33

investor.ryanair.com

SAP SE, Ordinary Share, ISIN DE0007164600

www.sap.com/corporate/en.html

Siemens Energy AG, Ordinary Share, ISIN
DEOOOENERG6Y0

www.siemens-energy.com

Snap Inc, Ordinary Share, ISIN US83304A1060

www.snhap.com

SolarEdge Technologies Inc, Ordinary Share, ISIN

www.solaredge.com

US83417M1045
Spotify Technology SA, Ordinary Share, ISIN investors.spotify.com
LU1778762911
STMicroelectronics NV, Ordinary Share, ISIN www.st.com
NL0000226223
Tesla Inc, Ordinary Share, ISIN US88160R1014 ir.tesla.com

TotalEnergies SE, Ordinary Share, ISIN FR0000120271

www.total.com

UBS Group AG, Ordinary Share, ISIN CH0244767585

www.ubs.com

Unibail-Rodamco-Westfield, Ordinary Share, ISIN
FR0013326246

www.urw.com

Union Pacific Corp, Ordinary Share, ISIN US9078181081

Www.up.com

UnitedHealth Group Inc, Ordinary Share, ISIN
US91324P1021

www.unitedhealthgroup.com

Vallourec SA, Ordinary Share, ISIN FR0013506730

www.vallourec.com

Vonovia SE, Registered Share, ISIN DEOOOATML7J1

www.vonovia.de

The Walt Disney Co, Ordinary Share, ISIN US2546871060

www.thewaltdisneycompany.com

Zalando SE, Ordinary Share, ISIN DEOO0ZAL1111

www.corporate.zalando.de

Zoom Video Communications Inc, Ordinary Share, ISIN
US98980L1017

WWW.ZO0Om.us

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 Short
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 Short Warrant is equal to the difference between the Relevant
Strike and the Reference Price, determined in the Reference Currency, multiplied by the Ratio expressed as a
decimal (the "Relevant Amount"):

Relevant Amount = (Relevant Strike — Reference Price) 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 exceeds 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 = (Relevant Strike — Stop-Loss Reference Level) 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 higher 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 Short 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 gross dividend (the dividend approved by resolution of the general meeting of the stock corporation
before 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 31 March 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 (23 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 Short 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 Short Warrant the event when the Observation Price reaches or
exceeds 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 Short Warrants)

WKN and Referenc Initial Stop- Stop-Loss Initial Financing
ISIN — Obti Ref Fut Initial Strike* Loss Adiust t Spread*/ Reference
of the Underl_ylng ption e e erenie utures « | Ratio* [in Reference| Barrier* in jus :'r!en Financing Spread Rate*/

Warrants/ (Share with ISIN) Type |Currency| Source Exchange Currenc Reference Rate* in rande website

* y t g
Issue Size* Currency percen and deviation*

BBOPDU, |adidas AG, Registered Deutsche 20% (+/-10 | EURIBOR 1M/
DEOOOBBOPD Share, Short EUR Borse AG' Eurex 0.10 145.2412 139.4316 96.0000 4% | percentage www.emmi-
uU5/2,000,000f DEOOOATEWWWO point) benchmarks.eu

BBOPDV, Air France - KLM SA, Euronext Euronext 20% (+/-10 | EURIBOR 1M/
DE000OBBOPD Ordinary Share, Short EUR (Paris) (Paris) 1.00 1.9255 1.8100 94.0000 4% | percentage www.emmi-
V3 /2,000,000 FR0000031122 point) benchmarks.eu

CBOE
DEB(;BO%ITBEI)B\GVPD Albemarle Corp, glte(z)vgkYork (Chicago 20% (+/- 10 SOFR/
Ordinary Share, Short uUsD Board 0.10 259.9639 246.9657 95.0000 4% | percentage |www.newyorkfed
W1/ US0126531013 Exchange |5 tions point) org
2,000,000 (NYSE) Exchange) )
CBOE

BBOPDY, |Alphabet Inc, Ordinary NASDAQ (Chicago 20% (+/- 10 SOFR/
DEO0O0OBBOPD Share, Short uUsbD GS? Board 0.10 99.8702 94.8767 95.0000 4% | percentage |www.newyorkfed
Y7 /2,000,000 US02079K1079 Options point) .org

Exchange)
CBOE

BBOPDZ, Amazon.com Inc, NASDAQ (Chicago 20% (+/- 10 SOFR/
DE00OBBOPD Ordinary Share, Short uUsD GS? Board 0.10 102.5152 97.3894 95.0000 4% | percentage |www.newyorkfed
Z4 /2,000,000 US0231351067 Options point) .org

Exchange)
. CBOE
BBOPD1, | [ Advanced Wicro (Chicago 20% (+/- 10 SOFR/
evices Inc, Ordinary NASDAQ
DEO00BBOPD Share Short uUsb GS? Board 0.10 83.0704 78.9169 95.0000 4% | percentage |www.newyorkfed
17 /2,000,000 US0079031078 gfélr?:r?ge) point) .org
CBOE

BBOPD?2, Apple Inc, Ordinary NASDAQ (Chicago 350 20% (+/- 10 SOFR/
DEO00OBBOPD Share, Short uUsbD GS? Board 0.10 160.7112 152.6756 95.0000 0/ percentage |www.newyorkfed
25/2,000,000 US0378331005 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 range website
ik percent Y .
Issue Size Currency and deviation

BBOPD3, ArcelorMittal SA, Euronext Euronext 20% (+/- 10 | EURIBOR 1M/
DEOOOBBOPD | Registered Share, |[Short EUR (Amsterdam) |(Amsterdam) 1.00 30.9690 28.6463 92.5000 3% | percentage www.emmi-
33/2,000,000 LU1598757687 point) benchmarks.eu

BBOPDS, Atos SE, Ordinar Euronext Euronext 20% (+/- 10 | EURIBOR 1M/
DEO00OBBOPD Share FR(1)000051%/32 Short EUR (Paris) (Paris) 0.10 14.5036 13.6334 94.0000 4% | percentage www.emmi-
58 /2,000,000 ’ point) benchmarks.eu

Ballard Power

BBOPDS, . 20% (+/- 10 SOFR/
DE000BBOPD | SYS1ems ine, Ordinary gy ysp  |NASDAQ e 1.00 6.4081 5.7673 90.0000 4% | percentage |www.newyorkfed
82 /2,000,000 CA0585861085 point) .org

Ballard Power

BBOPD9, . 20% (+/- 10 SOFR/
DE000BBOPD | SYStems ine, Ordinary gy |ysp  |NASDAQ e 1.00 6.6349 59714  [90.0000 4% | percentage |www.newyorkfed
90 /2,000,000 CA0585861085 point) .org

Mercado

BBOPEB, | Banco Santander SA, ?L‘:'t‘;'fgsde 20% (+/- 10 | EURIBOR 1M/
DEOOOBBOPE Ordinary Share, Short EUR SIBE* o cione)s/ 1.00 3.8722 3.5818 92.5000 4% | percentage www.emmi-
B3 /2,000,000 ES0113900J37 F.p . point) benchmarks.eu

inancieros
(MEFF)?

BBOPEE, Block Inc, Ordinary gteoVZKY ork 20% (+/- 10 SOFR/
DEOOOBBOPE Share, Short uUsD Exchange b 0.10 77.9101 74.0146 95.0000 4% | percentage |www.newyorkfed
E7 /2,000,000 US8522341036 (NYSE) point) .org

. New York CBQE o

BBOPEF, The Boeing Co, Stock (Chicago 20% (+/- 10 SOFR/
DEOOOBBOPE Ordinary Share, Short uUsbD Exchanae Board 0.10 223.9492 212.7517 95.0000 4% | percentage |www.newyorkfed
F4 /2,000,000 US0970231058 9 Options point) .org

(NYSE) Exchange)
CBOE

BBOPEG, Booking Holdings Inc, NASDAQ (Chicago 20% (+/- 10 SOFR/
DEOOOBBOPE Ordinary Share, Short usb GS? Board 0.01 2,633.4399 (2,501.7679 |95.0000 4% | percentage |www.newyorkfed
G2 /2,000,000 US09857L1089 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*
Mercado

BBOPEJ, Caixabank SA, ,\SA'SEE; o ?l‘:'t‘;'fc'):e 20% (+/-10 | EURIBOR 1M/
DEOOOBBOPE Ordinary Share, Short EUR Continuo o cione}s/ 1.00 4.3845 4.0557 92.5000 4% | percentage www.emmi-
J6 /2,000,000 ES0140609019 = pcion point) benchmarks.eu

Espafiol Financieros
(MEFF)?
CBOE
DIEOEE)%PBEBI\(;IPE Citigroup Inc, Ordinary glte;vgkYork (Chicago 20% (+/- 10 SOFR/
Share, Short uUsD Board 0.10 53.4492 50.7767 95.0000 4% | percentage |www.newyorkfed
) 0'\(;'8 (/)oo US1729674242 f,\’l‘\‘;';aE”)ge Options point) org
e Exchange)

BBOPEP, Continental AG, Deutsche 20% (+/- 10 | EURIBOR 1M/
DEOOOBBOPE Ordinary Share, Short EUR Bbrse AG' Eurex 0.10 72.8670 69.2236 95.0000 4% | percentage www.emmi-
P3 /2,000,000 DE0005439004 point) benchmarks.eu

BBOPEQ, |Covestro AG, Ordinary Deutsche 20% (+/-10 | EURIBOR 1M/
DEOOOBBOPE Share, Short EUR Bérse AG! Eurex 0.10 43.7737 41.5850 95.0000 4% | percentage www.emmi-
Q1/2,000,000 DE0006062144 point) benchmarks.eu

BBOPES, Credit Suisse Group SIX Swiss 20% (+/- 10 SARON /
DEOOOBBOPE | AG, Ordinary Share, |Short CHF Exchange Eurex 1.00 3.1868 3.0275 95.0000 3% | percentage WWW.SiX-
S7 /2,000,000 CH0012138530 AG point) group.com

BBOPET, Daimler Truck Holding Deutsche 20% (+/- 10 | EURIBOR 1M/
DEOOOBBOPE | AG, Ordinary Share, |Short EUR Bérse AG fll 0.10 32.6350 31.0033 95.0000 4% | percentage www.emmi-
T5/ 2,000,000 DEOOODTROCKS8 point) benchmarks.eu

New York CBQE o

BBOPEU, Danaher Corp, Stock (Chicago 20% (+/- 10 SOFR/
DEOOOBBOPE Ordinary Share, Short uUsD Exchanae Board 0.01 283.1361 254.8225 90.0000 4% | percentage |www.newyorkfed
U3 /2,000,000 US2358511028 (NYSE)g Options point) .org

Exchange)
BBOPEW
’ . 20% (+/- 10 | EURIBOR 1M/
DEOOOBBOPE | Danone SA, Ordinary Euronext Euronext o .
W9 / Share, FRO000120644 Short EUR (Paris) (Paris) 0.10 72.9525 70.0344 96.0000 4% perce'ntage . wwr\iv.em'zm-
2,000,000 point) enchmarks.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 ercent range website
Issue Size* Currency P and deviation*

BBOPEY, Delivery Hero SE, Deutsche 20% (+/- 10 | EURIBOR 1M/
DEOOOBBOPE Ordinary Share, Short EUR Borse AG' b 0.10 42.2920 40.1774 95.0000 4% | percentage www.emmi-
Y5 /2,000,000 DEOOOA2E4K43 point) benchmarks.eu

BBOPEZ, Deutsche Bank AG, Deutsche 20% (+/- 10 | EURIBOR 1M/
DEOOOBBOPE | Registered Share, |Short EUR Brse AG Eurex 1.00 12.1137 11.6292 96.0000 4% | percentage www.emmi-
Z2 /2,000,000 DE0005140008 point) benchmarks.eu

BBOPE1, Poiapallzgiggrz%z Euronext Euronext 20% (+/-10 | EURIBOR 1M/
DEO0OBBOPE ga’ S~ Ylshort |EUR ; ; 1.00 5.8225 5.3858 92.5000 4% | percentage | www.emmi-
16 /2,000,000 Share, (Lisbon) (Lisbon) point) | benchmarks.eu

e PTEDPOAMO0009 ’
Mercado

BBOPE2, Ence Energia y fﬂ'fr'ia' o Sj‘ﬁj‘i’):e 20% (+/- 10 | EURIBOR 1M/
DEOOOBBOPE | Celulosa SA, Ordinary |Short EUR Continuo o cione)s/ 1.00 3.9618 3.5656 90.0000 4% | percentage www.emmi-
24 / 2,000,000 | Share, ES0130625512 o peion: point) benchmarks.eu

Espafiol Financieros
(MEFF)?

BBOPES, Eramet SA, Ordinar Euronext Euronext 20% (+/-10 | EURIBOR 1M/
DEOOOBBOPE Share FR06001317g7 Short EUR (Paris) (Paris) 0.10 112.3220 101.0898 90.0000 4% | percentage www.emmi-
32 /2,000,000 ’ point) benchmarks.eu

BBOPE4, Telefonaktiebolaget NASDAQ NASDAQ 20% (+/- 10 STIBOR 1M/
DEOOOBBOPE | LM Ericsson, Ordinary |Short SEK Stockholm Nordic 1.00 62.5629 59.4348 95.0000 4% | percentage |www.nasdagomx
40/ 2,000,000 | Share, SE0000108656 AB point) .com

Mercado
BBOPES, Ferrovial SA, Ordina I\S/IleBrI(E:a-do I(:)l?tcuﬁracln:e 20% (+/- 10 | EURIBOR 1M/
DEOOOBBOPE ’ Y| Short EUR ; ros y 1.00 28.8941 26.7270 92.5000 4% | percentage www.emmi-
Share, ES0118900010 Continuo Opciones "
57 /2,000,000 ~ . - point) benchmarks.eu
Espafiol Financieros
(MEFF)®?

BBOPE?, flatexDEGIRO AG, Deutsche 20% (+/-10 | EURIBOR 1M/
DEOOOBBOPE Ordinary Share, Short EUR Borse AG' i 1.00 8.5892 8.1597 95.0000 4% | percentage www.emmi-
73 /2,000,000 DEOOOFTG1111 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 ercent range website
Issue Size* Currency P and deviation*
BBOPES, | Fresenius SE & Co. 20% (+/- 10 | EURIBOR 1M /
KGaA, Ordinary Deutsche
DEOOOBBOPE S’hare Short EUR Borse AG' Eurex 0.10 28.9970 27.8371 96.0000 4% | percentage Www.emmi-
81 /2,000,000 DE0005785604 point) benchmarks.eu
Fresenius Medical o
BBOPFA, Care AG & Co. KGaA, Deutsche o 20% (+/- 10 | EURIBOR 1M /
DEOOOBBOPF Ordinarv Share Short EUR Bérse AG! Eurex 0.10 56.0330 53.7917 96.0000 4% | percentage www.emmi-
A2 /2,000,000 DEOOOrg785802’ point) benchmarks.eu
BBOPFB, Galp Energia SGPS Euronext Euronext 20% (+/-10 | EURIBOR 1M/
DEOOOBBOPF | SA, Ordinary Share, |Short EUR (Lisbon) (Lisbon) 1.00 12.8029 11.8427 92.5000 4% | percentage www.emmi-
B0 /2,000,000 PTGALOAMO0009 point) benchmarks.eu
Mercado
SIBE - Oficial de
BBOPFC, . . 20% (+/-10 | EURIBOR 1M/
DE000BBOPF | Crifols SA, Ordinary 1oy |FyR Mercado Futurosy 14 9 15.1194 13.9854  |92.5000 4% | percentage | www.emmi-
Share, ES0171996087 Continuo Opciones .
C8/2,000,000 Espaiiol Financieros point) benchmarks.eu
(MEFF)?
New York CBOE
BBOPFE, The Home Depot Inc, Stock (Chicago 20% (+/- 10 SOFR/
DEOOOBBOPF Ordinary Share, Short uUsD Exchanae Board 0.10 334.8393 309.7264 92.5000 4% | percentage |www.newyorkfed
E4 /2,000,000 US4370761029 (NYSE)g Options point) .org
Exchange)
Mercado
BBOPFF. | soiciated Arlines Vercado |Futuros y 20% (+-10 | EURIBOR 1M/
DEOOOBBOPF . Short EUR : ros y 1.00 2.0002 1.8502 92.5000 4% | percentage www.emmi-
F1 /2000 000 Group SA, Ordinary Continuo Opciones point) benchmarks.eu
’ ’ Share, ES0177542018 Espaniol Financieros '
(MEFF)?
Mercado
BBOPFG, | Industria de Disefio ?g‘ﬁ;f‘ége 20% (+/-10 | EURIBOR 1M/
DEOOOBBOPF | Textil SA, Ordinary |Short EUR SIBE* o cione)s/ 0.10 31.3131 28.9646 92.5000 4% | percentage www.emmi-
G9/2,000,000|Share, ES0148396007 FiElancieros point) benchmarks.eu
(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
CBOE

BBOPFK, Intel Corp, Ordinary NASDAQ (Chicago 20% (+/- 10 SOFR/
DEOOOBBOPF Share, Short uUsbD GS? Board 1.00 28.3793 26.9603 95.0000 4% | percentage |www.newyorkfed
K1 /2,000,000 US4581401001 Options point) .org

Exchange)
CBOE

BBOPFL, Intel Corp, Ordinary NASDAQ (Chicago 20% (+/- 10 SOFR/
DEOOOBBOPF Share, Short uUsbD GS? Board 1.00 29.0332 27.5815 95.0000 4% | percentage |www.newyorkfed
L9 /2,000,000 US4581401001 Options point) .org

Exchange)

BBOPFQ, Take;vt/j:t E?)tm NV Euronext Euronext 20% (+/-10 | EURIBOR 1M/
DEOOOBBOPF Away. | Short EUR 0.10 23.2441 21.5008 92.5000 3% | percentage www.emmi-
Q8 /2.000.000 Ordinary Share, (Amsterdam) |(Amsterdam) point) benchmarks.eu

e NL0012015705 '
Mercado

BBOPFS. | . cavtcon ROVI Vercado |Futurosy 20% (+-10. | EURIBOR 1M/
DEOOOBBOPF . " |Short EUR : ros y 0.10 48.3866 43.5479 90.0000 4% | percentage www.emmi-
sS4 /2,000,000 Qrdinary Share, Continuo | Opciones point) | benchmarks.eu

’ ’ ES0157261019 Espafiol Financieros ’
(MEFF)?
Mercado

20% (410 | EURIBOR 1M
DEOOOBBOPF Ordi Sh ’ |Short EUR Conti Obai y 0.10 53.5250 48.1725 90.0000 4% | percentage www.emmi-
T2 /2,000,000 rainary share, ontlguo pciones point) benchmarks.eu

’ ’ ES0157261019 Espaniol Financieros '
(MEFF)?

BBOPFX, | Livent Corp, Ordinary N York 20% (+/- 10 SOFR/
DEOOOBBOPF Share, Short uUsbD Exchanae i 0.10 26.3793 23.7414 90.0000 4% | percentage |www.newyorkfed
X4 /2,000,000 US53814L1089 (NYSE)g point) .org

BBOPFY, | Livent Corp, Ordinary N York 20% (+/- 10 SOFR/
DEOOOBBOPF Share, Short uUsD Exchange i 0.10 27.3131 24.5818 90.0000 4% | percentage |www.newyorkfed
Y2 /2,000,000 US53814L1089 (NYSE)g point) .org
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WKN and Referenc Initial Stop- Stop-Loss Initial Financing
ISIN Underlying* Option e Reference Futures - !mtlal Strike qus*_ Adjustment . Sp_read / Refere?ce
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
Mercado

BBOPFZ, Merlin Properties ,\SA'SEE; o ?l‘:'t‘;'fc'):e 20% (+/- 10 | EURIBOR 1M/
DEOOOBBOPF | Socimi SA, Ordinary |Short EUR Continuo o cione}s/ 1.00 9.8568 9.1175 92.5000 4% | percentage www.emmi-
Z9 /2,000,000 | Share, ES0105025003 = pcion point) benchmarks.eu

Espaniol Financieros
(MEFF)?
CBOE

BBOPF2, Meta Platforms Inc, NASDAQ (Chicago 20% (+/- 10 SOFR/
DEOOOBBOPF Ordinary Share, Short uUsD GS? Board 0.10 186.6080 177.2776 95.0000 4% | percentage |www.newyorkfed
23/2,000,000 US30303M1027 Options point) .org

Exchange)
CBOE

BBOPF6, Microsoft Corp, NASDAQ (Chicago 20% (+/- 10 SOFR/
DEOOOBBOPF Ordinary Share, Short uUsb GS? Board 0.10 274.1480 260.4406 95.0000 4% | percentage |www.newyorkfed
64 /2,000,000 US5949181045 Options point) .org

Exchange)

BBOPF7, Moderna Inc, Ordinary NASDAQ 20% (+/- 10 SOFR/
DEOOOBBOPF Share, Short UsD GS? i 0.10 181.4599 163.3139 90.0000 4% | percentage |www.newyorkfed
72 /2,000,000 US60770K1079 point) .org

Mercado

BBOPFS8, |Naturgy Energy Group SBE-  |Sficial de 20% (+/- 10 | EURIBOR 1M/
DEOOOBBOPF | SA, Ordinary Share, |Short EUR Continuo o cione)s/, 0.10 28.6935 26.5415 92.5000 4% | percentage www.emmi-
80 /2,000,000 ES0116870314 = pcion point) benchmarks.eu

Espafiol Financieros
(MEFF)?
Mercado

BBOPF9, |Naturgy Energy Group ,\SA'ErEa' o Sj‘ﬂfésde 20% (+/- 10 | EURIBOR 1M/
DEOOOBBOPF | SA, Ordinary Share, |Short EUR Continuo o cione>s/ 0.10 29.3398 27.1393 92.5000 4% | percentage www.emmi-
98 /2,000,000 ES0116870314 Espaiiol FiFr:‘]ancieros point) benchmarks.eu

(MEFF)?
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WKN and Referenc Initial Stop- Stop-Loss Initial Financing
ISIN - Obti Ref Fut Initial Strike* Loss Adiust t Spread*/ Reference
of the Underl_ylng ption e e erenie utures « | Ratio* [in Reference| Barrier*in jus :n'en Financing Spread Rate*/

Warrants/ (Share with ISIN) Type |Currency| Source Exchange Currenc Reference Rate* in rande website

* y 9
Issue Size* Currenc percent and deviation*
y
CBOE

BBOPGB, Netflix Inc, Ordinary NASDAQ (Chicago 20% (+/- 10 SOFR/
DEOOOBBOPG Share, Short UsD GS? Board 0.10 366.0605 347.7575 95.0000 4% | percentage |www.newyorkfed
B8 /2,000,000 US64110L1061 Options point) .org

Exchange)
CBOE

BBOPGD, |NVIDIA Corp, Ordinary NASDAQ (Chicago 20% (+/- 10 SOFR/
DEOOOBBOPG Share, Short uUsbD GS? Board 0.10 223.2344 212.0727 95.0000 4% | percentage |www.newyorkfed
D4 /2,000,000 US67066G1040 Options point) .org

Exchange)

BBOPGE, Palantir Technologies glteovc\;/kYork 20% (+/- 10 SOFR/
DEOOOBBOPG | Inc, Ordinary Share, |Short UsD Exchanae o 1.00 9.1010 8.6460 95.0000 4% | percentage |www.newyorkfed
E2 /2,000,000 US69608A1088 9 point) .org

(NYSE)
) . New York CBQE

BBOPGF, Pfizer Inc, Ordinary Stock (Chicago 20% (+/- 10 SOFR/
DEO0OBBOPG Share, Short uUsbD Exchanae Board 1.00 46.3575 44.0396 95.0000 4% | percentage |www.newyorkfed
F9 /2,000,000 US7170811035 9 Options point) .org

(NYSE) Exchange)
MEFF
SIBE - (Mercado

BBOPGG, Pharma Mar SA, Mercado oficial de 20% (+/-10 | EURIBOR 1M/
DEOOOBBOPG Ordinary Share, Short EUR Continuo Futuros 0.10 64.0032 59.2030 92.5000 4% | percentage www.emmi-
G7 /2,000,000 ES0169501022 - Financieros) point) benchmarks.eu

Espanol \iEFF Fifa
(Barcelona)

BBOPGJ, Plug Power Inc, NASDAQ 20% (+/- 10 SOFR/
DEO0OBBOPG Ordinary Share, Short usb CM® f 1.00 15.8242 15.0330 95.0000 4% | percentage |www.newyorkfed
J1/2,000,000 US72919P2020 point) .org

BBOPGK, Plug Power Inc, NASDAQ 20% (+/- 10 SOFR/
DEOOOBBOPG Ordinary Share, Short UsD CM® b 1.00 16.4049 15.5847 95.0000 4% | percentage |www.newyorkfed
K9 /2,000,000 US72919P2020 point) .org

BBOPGL, PowerCell Sweden NASDAQ 20% (+/- 10 STIBOR 1M/
DEOOOBBOPG | AB, Ordinary Share, |Short SEK Stockholm fl 1.00 154.8665 139.3798 90.0000 4% | percentage |www.nasdagomx
L7 /2,000,000 SE0006425815 AB point) .com
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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
DEoamanb| PowerCell Sweden NASDAQ 20% (+/-10 | STIBOR 1M/
M5 / AB, Ordinary Share, |Short SEK Stockholm xE 1.00 163.0895 146.7806 90.0000 4% | percentage |www.nasdagomx
2,000,000 SE0006425815 AB point) .com
CBOE

BBOPGN, QUALCOMM Inc, NASDAQ (Chicago 20% (+/- 10 SOFR/
DEOOOBBOPG Ordinary Share, Short uUsD GS? Board 0.10 134.0972 127.3923 95.0000 4% | percentage |www.newyorkfed
N3 /2,000,000 US7475251036 Options point) .org

Exchange)
Mercado
BBOPGQ, | meei A Ordinar Oficial de 20% (+/- 10 | EURIBOR 1M/
DEO00OBBOPG P ; Y_|short EUR SIBE* ros y 1.00 16.2338 15.0163 92.5000 4% | percentage www.emmi-
Share, ES0173516115 Opciones ;
Q6 /2,000,000 Fi . point) benchmarks.eu
inancieros
(MEFF)®?

BBOPGR, Ryanair Holdings plc, Euronext 20% (+/-10 | EURIBOR 1M/
DEOOOBBOPG Ordinary Share, Short EUR (Dublin) Eurex 1.00 16.3342 15.1091 92.5000 3% | percentage www.emmi-
R4 /2,000,000 IEOOBYTBXV33 point) benchmarks.eu

BBOPGS, SAP SE, Ordinary Deutsche 20% (+/-10 | EURIBOR 1M/
DEO0OBBOPG Share, Short EUR Bérse AG' Eurex 1.00 117.2622 112.5717 96.0000 4% | percentage www.emmi-
S2 /2,000,000 DE0007164600 point) benchmarks.eu

BBOPGV, Siemens Energy AG, Deutsche 20% (+/-10 | EURIBOR 1M/
DEO00OBBOPG Ordinary Share, Short EUR Bérse AG! fl 1.00 19.2279 18.2665 95.0000 4% | percentage www.emmi-
V6 /2,000,000 DEOOOENERGYO point) benchmarks.eu

New York CBOE

BBOPGY, Snap Inc, Ordinary Stock (Chicago 20% (+/- 10 SOFR/
DEO00OBBOPG Share, Short uUsD Exchanae Board 1.00 11.6983 10.2360 87.5000 4% | percentage |www.newyorkfed
Y0 /2,000,000 US83304A1060 9 Options point) .org

(NYSE) Exchange)
SolarEdge o

BBOPGZ, | 1ochnologies Inc, NASDAQ  |,.. ., | 20%(+-10 SOFR/
DEOOOBBOPG . Short UsD 5 0.01 332.0719 298.8647 90.0000 4% | percentage |www.newyorkfed

Ordinary Share, GS .
Z7 /2,000,000 point) .org

uUS83417M1045
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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

BBOPGO, Spotify Technology Stock (Chicago 20% (+/- 10 SOFR/
DEOOOBBOPG | SA, Ordinary Share, |Short uUsbD Exchanae Board 0.10 135.5548 125.3882 92.5000 4% | percentage |www.newyorkfed
06 /2,000,000 LU1778762911 (NYSE)g Options point) .org

Exchange)

BBOPG1, STMicroelectronics Euronext Al 20% (+/-10 | EURIBOR 1M/
DEOOOBBOPG | NV, Ordinary Share, |Short EUR Paris Exchanaes 1.00 48.4614 46.5229 96.0000 4% | percentage www.emmi-
14 /2,000,000 NL0000226223 9 point) benchmarks.eu

CBOE

BBOPG2, Tesla Inc, Ordinary NASDAQ (Chicago 3.50 20% (+/- 10 SOFR/

DEOOOBBOPG Share, Short usb GS? Board 0.10 213.4043 202.7341 95.0000 0/ percentage |www.newyorkfed
22 /200,000 US88160R1014 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
SARON = Swiss Average Rate Overnight, provided by the SIX Swiss Exchange
STIBOR = Stockholm Interbank Offered Rate

o O WN -~

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

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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©)
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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 31 March 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 23 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

27 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)

DE000BBOPDUS5S 0.82 0.01 2,000,000
DEO00OBBOPDV3 0.22 0.01 2,000,000
DEO00BBOPDW1 1.60 0.01 2,000,000
DEOOOBBOPDY7 0.73 0.01 2,000,000
DEO00OBBOPDZ4 0.75 0.01 2,000,000
DEO00OBBOPD17 0.61 0.01 2,000,000
DEO00OBBOPD25 1.18 0.01 2,000,000
DEO00OBBOPD33 3.07 0.01 2,000,000
DE000BBOPD58 0.17 0.01 2,000,000
DE000BBOPD82 0.69 0.01 2,000,000
DEO00BBOPD90 0.91 0.01 2,000,000
DEOOOBBOPEB3 0.38 0.01 2,000,000
DEOOOBBOPEE7 0.60 0.01 2,000,000
DEOOOBBOPEF4 1.74 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)

DEOOOBBOPEG2 2.04 0.01 2,000,000
DEOOOBBOPEJ6 0.43 0.01 2,000,000
DEOOOBBOPEMO 0.33 0.01 2,000,000
DEOOOBBOPEP3 0.48 0.01 2,000,000
DEOOOBBOPEQ1 0.29 0.01 2,000,000
DEOOOBBOPES7 0.51 0.01 2,000,000
DEOOOBBOPET5 0.21 0.01 2,000,000
DEOOOBBOPEU3 0.31 0.01 2,000,000
DEOOOBBOPEW9 1.97 0.01 2,000,000
DEOOOBBOPEY5 0.35 0.01 2,000,000
DEOOOBBOPEZ2 0.69 0.01 2,000,000
DEOOOBBOPE16 1.01 0.01 2,000,000
DEOOOBBOPE24 0.46 0.01 2,000,000
DEOOOBBOPE32 1.29 0.01 2,000,000
DEOOOBBOPE40 0.37 0.01 2,000,000
DEOOOBBOPES57 3.32 0.01 2,000,000
DEOOOBBOPE73 0.71 0.01 2,000,000
DEOOOBBOPES81 0.19 0.01 2,000,000
DEOOOBBOPFA2 1.51 0.01 2,000,000
DEOOOBBOPFBO 1.47 0.01 2,000,000
DEOOOBBOPFC8 1.74 0.01 2,000,000
DEOOOBBOPFE4 3.62 0.01 2,000,000
DEOOOBBOPFF1 0.20 0.01 2,000,000
DEOOOBBOPFG9 0.31 0.01 2,000,000
DEOOOBBOPFK1 2.09 0.01 2,000,000
DEOOOBBOPFL9 2.70 0.01 2,000,000
DEOOOBBOPFQ8 0.27 0.01 2,000,000
DEOOOBBOPFS4 0.56 0.01 2,000,000
DEOOOBBOPFT2 1.07 0.01 2,000,000
DEOOOBBOPFX4 0.29 0.01 2,000,000
DEOOOBBOPFY2 0.37 0.01 2,000,000
DEOOOBBOPFZ9 0.98 0.01 2,000,000
DEOOOBBOPF23 1.37 0.01 2,000,000
DEOOOBBOPF64 2.02 0.01 2,000,000
DEOOOBBOPF72 1.96 0.01 2,000,000
DEOOOBBOPF80 0.28 0.01 2,000,000
DEOOOBBOPF98 0.35 0.01 2,000,000
DEO0OOBBOPGB8 2.69 0.01 2,000,000
DEO00OBBOPGD4 1.64 0.01 2,000,000
DEOOOBBOPGE2 0.56 0.01 2,000,000
DEOOOBBOPGF9 3.60 0.01 2,000,000
DEOOOBBOPGG7 0.74 0.01 2,000,000
DEOOOBBOPGJ1 1.23 0.01 2,000,000
DEOOOBBOPGK9 1.77 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)

DEOOOBBOPGL7 1.61 0.01 2,000,000
DEOOOBBOPGM5 2.36 0.01 2,000,000
DEOOOBBOPGN3 1.04 0.01 2,000,000
DE000BBOPGQ6 1.61 0.01 2,000,000
DEOOOBBOPGR4 1.88 0.01 2,000,000
DEOOOBBOPGS2 9.68 0.01 2,000,000
DEOOOBBOPGV6 1.26 0.01 2,000,000
DEOOOBBOPGYO 1.75 0.01 2,000,000
DEOOOBBOPGZ7 0.36 0.01 2,000,000
DEOOOBBOPGO06 1.46 0.01 2,000,000
DEOOOBBOPG14 4.00 0.01 2,000,000
DE000BBOPG22 1.57 0.01 200,000

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

Statement pursuant to Article 29(2) of
the EU Benchmark Regulation

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

No, as at the date of these Final Terms.

Amounts payable under these Warrants are calculated by reference to the
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
Administrators and Benchmarks established
and maintained by the European Securities and
Markets Authority ("ESMA") pursuant to Article
36 of the EU Benchmark Regulation.

European Money Markets Institute = EURIBOR 1M Yes
(EMMI)

Federal Reserve Bank of New SOFR No
York

SIX Financial Information AG SARON Yes
Financial Benchmarks Sweden AB  STIBOR 1M No

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 Short 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 Short Warrants shall be equal to

(a) the difference between the Relevant Strike and the Reference Price, multiplied by the Ratio if the Observation Price has not reached or
exceeded the Stop-Loss Barrier during the Observation Period; or
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(b) the difference between the Relevant Strike and the Stop-Loss Reference Level, multiplied by the Ratio if the Observation Price has
reached or exceeded 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) 27 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 (23 February 2023).

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
BBOPDU, . .
DE000BBOPDU5 / | 2didas AG, Registered Share, g, 4 Deutsche Bérse AG | Eurex 0.10 139.4316
DEOOOATEWWWO
2,000,000
BBOPDV, . .
DE000BBOPDV3/ | AirFrance-KLM SA, Ordinary | 4 Euronext (Paris) | Euronext (Paris) | 1.00 1.8100
Share, FR0000031122
2,000,000
BBOPDW, . CBOE (Chicago
DEO0OBBOPDWA / A'bema”l‘jsc&rgég%’fsw Share, | gport Efg};:r'; ?,fﬁng) Board Options 0.10 246.9657
2,000,000 9 Exchange)
BBOPDY, . CBOE (Chicago
DE000BBOPDY7/ | AlPhabeting, Ordinary Share, g NASDAQ GS Board Options 0.10 94.8767
US02079K1079
2,000,000 Exchange)
BBOPDZ, Amazon.com Inc, Ordinary Share CBOE (Chicago
DEO00BBOPDZ4 / ’ ’ ’ | Short NASDAQ GS Board Options 0.10 97.3894
US0231351067
2,000,000 Exchange)
BBOPD1, Advanced Micro Devices Inc CBOE (Chicago
DEO0OOBBOPD17 / Ordinary Share USOO790310%8 Short NASDAQ GS Board Options 0.10 78.9169
2,000,000 ry ' Exchange)
BBOPD2, Apple Inc, Ordinary Share CBOE (Chicago
DEO0OBBOPD25 / ppie 1nc, y * |Short NASDAQ GS Board Options 0.10 152.6756
US0378331005
2,000,000 Exchange)
BBOPD3 . .
’ ArcelorMittal SA, Registered Euronext Euronext
DE00OBBOPD33 / Share, LU1598757687 Short (Amsterdam) (Amsterdam) 1.00 28.6463
2,000,000
BBOPDS, .
DE000BBOPD5S / Atos SE, Ordinary Share, | gy, 4 Euronext (Paris) | Euronext (Paris)  |0.10 13.6334
FR0000051732
2,000,000
BBOPDS, Ballard Power Systems Inc
DEO00OBBOPDS82 / Ordinary Share, CA0585861085 Short NASDAQ GM - 1.00 5.7673
2,000,000
BBOPDS, Ballard Power Systems Inc
DEO00BBOPD90 / Ordinary Share, CA0585861085 Short NASDAQ GM - 1.00 5.9714
2,000,000
BBOPEB, . Mercado Oficial de
DEO0BBOPEB3 / | DBango Santander 84 Oinary | short SIBE Futuros y Opciones | 1.00 3.5818
2,000,000 ’ Financieros (MEFF)
BBOPEE .
. Block Inc, Ordinary Share, New York Stock
DEOS%%S%';EH / US8522341036 Short Exchange (NYSE) |~ 0.10 74.0146
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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
BBOPEF, . . CBOE (Chicago
DEOOOBBOPEF4/ | 1€ Boeggoc;%gg?g;?/ Share, | gy, ort Efg};‘]’rz ?,fﬁng) Board Options 0.10 212.7517
2,000,000 9 Exchange)
BBOPEG, Booking Holdings Inc, Ordinary CBOE (Chicago
DE00OBBOPEG? / ’ Short NASDAQ GS Board Options 0.01 2,501.7679
Share, US09857L.1089
2,000,000 Exchange)
BBOPEJ, . . Mercado Oficial de
DEQ00BBOPEJs / | CXabank S, Ordnaty Share, | short SIBE - Mercado | Futuros y Opeiones (100 4.0557
2,000,000 P Financieros (MEFF)
BBOPEM, - . CBOE (Chicago
DEOOOBBOPEMO / C't'9r°“£3'?$’zgg7"‘?§g Share, | g ort Efg]z:r'; ?,fﬁ(cgE) Board Options 0.10 50.7767
2,000,000 9 Exchange)
BBOPEP, . .
DE000BBOPEP3/ | Continental AG, Ordinary Share, | o, 4 Deutsche Bérse AG |Eurex 0.10 69.2236
DE0005439004
2,000,000
BBOPEQ, .
DE000BBOPEQ1/ | COvestro AG Ordinary Share, | g, Deutsche Bérse AG | Eurex 0.10 41,5850
DE0006062144
2,000,000
BBOPES, o . .
DEOOOBBOPES? / Credit Suisse Group AG, Ordinary Short SIX Swiss Exchange Eurex 1.00 3.0275
Share, CH0012138530 AG
2,000,000
BBOPET . .
i Daimler Truck Holding AG, i
DEO0OBBOPETS / | o o e o e e RoGk | Short Deutsche Bérse AG |- 0.10 31.0033
2,000,000
BBOPEU, . CBOE (Chicago
DEO0OBBOPEU3 / Da”ahebg‘z’g’s‘S%ﬂggrBy Share, | gport E)f(‘:"r’];(r?”; ?,fﬁng) Board Options 0.01 254.8225
2,000,000 9 Exchange)
BBOPEW, .
DE00OBBOPEW9/ | Danone SA, Ordinary Share, | g 4 Euronext (Paris)  |Euronext (Paris)  |0.10 70.0344
FRO000120644
2,000,000
BBOPEY, . .
DE000BBOPEY5 / | Delivery Hero SE, Ordinary Share, | o, 4 Deutsche Bérse AG |- 0.10 40.1774
DEOOOA2E4K43
2,000,000
BBOPEZ, .
DE000BBOPEZ2/ | Deulsche Bank AG, Registered | Deutsche Bérse AG |Eurex 1.00 11,6292
Share, DE0005140008
2,000,000
BBOPE1 .
’ EDP Energias de Portugal SA, . .
DEOOOBBOPE16 / Ordinary Share, PTEDPOAM0009 Short Euronext (Lisbon) Euronext (Lisbon) 1.00 5.3858
2,000,000
BBOPE2, . Mercado Oficial de
DEO00BBOPE24/ | Fhce Energiay Ceulosa SA Ishort SIBE - Mercado | Futuros y Opeiones  [1.00 3.5656
2,000,000 ry ‘ P Financieros (MEFF)
BBOPES3, .
DEOOOBBOPE32 / Eramet SA, Ordinary Share, | gp, 4 Euronext (Paris)  |Euronext (Paris)  |0.10 101.0898
FR0000131757
2,000,000
DEO(?(I)BE(’:)BP(I)EI;‘I’%O/ Telefonaktiebolaget LM Ericsson, Short NASDAQ Stockholm NASDAQ Nordic 1.00 59.4348
Ordinary Share, SE0000108656 AB : :
2,000,000
BBOPES5, . . Mercado Oficial de
DEOOOBBOPE57 / Fe"°"'§'s%ﬁ'1gég'g§1”(’) Share, | hort gg'fir;u'\geéga‘;gol Futuros y Opciones [1.00 26.7270
2,000,000 P Financieros (MEFF)
BBOPE?, .
DEOOOBBOPE73 / flatexDEGIRO AG, Ordinary | g, 4 Deutsche Bérse AG |- 1.00 8.1597
Share, DEOOOFTG1111
2,000,000
BBOPES, .
DE00OBBOPES1 / Fresenius SE & Co. KGaA, g 4 Deutsche Bérse AG | Eurex 0.10 27.8371
Ordinary Share, DE0005785604
2,000,000
BBOPFA, Fresenius Medical Care AG & Co.
DEOOOBBOPFA2 / KGaA, Ordinary Share, Short Deutsche Borse AG |Eurex 0.10 53.7917
2,000,000 DE0005785802
BBOPFB, . .
DE000BBOPFB0 / | GalP Energia SGPS SA, Ordinary | o, 4 Euronext (Lisbon)  |Euronext (Lisbon) | 1.00 11.8427
Share, PTGALOAMO0009
2,000,000
BBOPFC, . . Mercado Oficial de
DEOOOBBOPFCS / G S ey Sha®: | short SIBE - Mercado | Futuros y Opeiones  [1.00 13.9854
2,000,000 P Financieros (MEFF)
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WKN and ISIN

Initial Stop-Loss

Underlying Option Reference Futures . Barrier in
of the Warrantsl (Share with ISIN) Type Source Exchange Ratlo Reference
Issue Size
Currency
BBOPFE, . CBOE (Chicago
DEOOOBBOPFE4 / Theg:q‘;?: Bgﬁ%t7'(’)‘;’é%gé”ary Short Efg};‘]’rz ?,fﬁng) Board Options 0.10 309.7264
2,000,000 ' 9 Exchange)
BBOPFF, International Consolidated Airlines SIBE - Mercado Mercado Oficial de
DEOOOBBOPFF1 / Group SA, Ordinary Share, Short Continuo Esparfiol Futuros y Opciones |1.00 1.8502
2,000,000 ES0177542018 P Financieros (MEFF)
BBOPFG, . L . Mercado Oficial de
DE00OBBOPFGY / 5?5#2”‘2?22‘32233 féé%gé?ﬁ Short SIBE Futuros y Opciones |0.10 28.9646
2,000,000 ry ’ Financieros (MEFF)
BBOPFK, . CBOE (Chicago
DE00OBBOPFK1 / Intel %Oéﬁsg:j'g%%fhare' Short NASDAQ GS Board Options 1.00 26.9603
2,000,000 Exchange)
BBOPFL, . CBOE (Chicago
DEOOOBBOPFLO / Intel %Oéﬁéggj'gf%fhare' Short NASDAQ GS Board Options 1.00 27.5815
2,000,000 Exchange)
BBOPFQ
! Just Eat Takeaway.com NV, Euronext Euronext
DEOOOBBOPFQS / Ordinary Share, NL0012015705 Short (Amsterdam) (Amsterdam) 0.10 21.5008
2,000,000
BBOPFS, . A Mercado Oficial de
DE00OBBOPFS4 / Lgt’rgi'r?;m"’sshzzmggg‘;g‘;‘;%ﬁﬁg" Short g:iir;u'\geégaggol Futuros y Opciones |0.10 435479
2,000,000 ry : P Financieros (MEFF)
BBOPFT, . . Mercado Oficial de
DE00OBBOPFT2 / Lgt’rgirﬁfr"’sshzzmsggﬁg‘;‘;seﬁ%" Short ?;Liir;u'\gelzrgaggm Futuros y Opciones |0.10 48.1725
2,000,000 v * P Financieros (MEFF)
BBOPFX . .
i Livent Corp, Ordinary Share, New York Stock
DEOOOBBOPFX4 / Short - 0.10 23.7414
2,000,000 US53814L1089 Exchange (NYSE)
BBOPFY . .
i Livent Corp, Ordinary Share, New York Stock
DEOOOBBOPFY2 / Short - 0.10 24.5818
200,000 US53814L1089 Exchange (NYSE)
BBOPFZ, . . . Mercado Oficial de
DE00OBBOPFZ9 / O'r\g?r:g” Psrﬁzfemelzssg?gsr?)lzgébs Short g'oi'fir;u'\geéga‘;gol Futuros y Opciones | 1.00 9.1175
2,000,000 ry : P Financieros (MEFF)
BBOPF2, . CBOE (Chicago
DEO0OBBOPF23 / Meta Platforms Inc, Ordinary gy, 4 NASDAQ GS Board Options 0.10 177.2776
Share, US30303M1027
2,000,000 Exchange)
BBOPF®6, . . CBOE (Chicago
DE000BBOPF64 / | Microsoft Corp, Ordinary Share, |y, NASDAQ GS Board Options 0.10 260.4406
US5949181045
2,000,000 Exchange)
BBOPF7, .
DE000BBOPF72/ | Modema Inc, Ordinary Share, gy, NASDAQ GS - 0.10 163.3139
US60770K1079
2,000,000
BBOPFS8, Mercado Oficial de
DEQ00BBOPF80/ |  hialurgy Eneray Brotb S5 Ishort SIBE - Mercado | Futuros y Opeiones  [0.10 26.5415
2,000,000 ry : P Financieros (MEFF)
BBOPF9, Mercado Oficial de
DEO0OBBOPF98 / Org'iit:rgéEa”rzrgé’s?)ﬁ“&%é1 4 |short (S:La'fir;u“geégaggol Futuros y Opciones |0.10 27.1393
2,000,000 v ’ P Financieros (MEFF)
BBOPGB, . . CBOE (Chicago
DE00OBBOPGBS / Nefflix Inc, Ordinary Share, | g, 4 NASDAQ GS Board Options 0.10 347.7575
US64110L1061
2,000,000 Exchange)
BBOPGD, . CBOE (Chicago
DE000BBOPGD4 / | NVIDIA Corp, Ordinary Share, gy, 1y NASDAQ GS Board Options 0.10 212.0727
US67066G1040
2,000,000 Exchange)
BBOPGE . .
. Palantir Technologies Inc, New York Stock
DEOOOBBOPGE2/ | 4 jinary Share, US69608A1088 | SN Exchange (NYSE) |~ 1.00 8.6460
2,000,000
BBOPGF, ) . CBOE (Chicago
DEO0OBBOPGFY / Pf'zerdg‘%%%'??ggghare’ Short Efg};‘]’rz ?,fﬁng) Board Options 1.00 44.0396
2,000,000 9 Exchange)
BBOPGG MEFF (Mercado
! Pharma Mar SA, Ordinary Share, SIBE - Mercado oficial de Futuros
DEOg%%%OOFEJ%m / ES0169501022 Short Continuo Espafiol | Financieros) MEFF | 91° 59.2030

Fifa (Barcelona)
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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
BBOPGJ, .
DE000BBOPGJ1/ | F'ug PowerInc, Ordinary Share, | g,y NASDAQ CM - 1.00 15.0330
US72919P2020
2,000,000
BBOPGK, .
DE000BBOPGK9 / | Pug Power Inc, Ordinary Share, |, 4 NASDAQ CM ; 1.00 15.5847
US72919P2020
2,000,000
BBOPGL, .
DEOOOBBOPGL7 / PowerCell Sweden AB, Ordinary Short NASDAQ Stockholm | 1.00 1393798
Share, SE0006425815 AB
2,000,000
BBOPGM, .
DEOOOBROPGMS / PowerCell Sweden AB, Ordinary Short NASDAQ Stockholm | 1.00 146.7806
Share, SE0006425815 AB
2,000,000
BBOPGN, . CBOE (Chicago
DE000BBOPGN3 / | QUALCOMM Ing, Ordinary Share, | g, 4 NASDAQ GS Board Options 0.10 127.3923
US7475251036
2,000,000 Exchange)
BBOPGQ, . Mercado Oficial de
DE00OBBOPGQS6 / R oy Share | sort SIBE Futuros y Opciones | 1.00 15.0163
2,000,000 Financieros (MEFF)
BBOPGR, Ryanair Holdings plc, Ordina
DEO0OBBOPGR4 / y gs pic, "Y' |short Euronext (Dublin)  |Eurex 1.00 15.1091
Share, IEOOBYTBXV33
2,000,000
BBOPGS, .
DE00OBBOPGS? / SAP SE, Ordinary Share, | gy, 4 Deutsche Bérse AG |Eurex 1.00 112.5717
DE0007164600
2,000,000
BBOPGV, . .
DEQOOBBOPGV6 / | Siemens Energy AG, Ordinary g 4 Deutsche Bérse AG |- 1.00 18.2665
Share, DEOOOENERGYO
2,000,000
BBOPGY, . CBOE (Chicago
DE00OBBOPGYO / S“apdg°é3038ﬂ2ﬁrge§hare’ Short 2;‘3’{];?”; ?,fl‘:ng) Board Options 1.00 10.2360
2,000,000 9 Exchange)
BBOPGZ, SolarEdge Technologies Inc
DE00OBBOPGZ7 / | oo o o4 |Short NASDAQ GS - 0.01 298.8647
2,000,000
BBOPGO, . . CBOE (Chicago
DE00OBBOPGO6 / Sp°t'gh£f§h[‘8'f§’;’837g'zgf'”ary Short New York ?,fﬁng) Board Options 0.10 125.3882
2,000,000 ' 9 Exchange)
BBOPGH, . . .
DE000BBOPG14 / | STMicroelectronics NV, Ordinary | oy, 4 Euronext Paris All Exchanges 1.00 46.5229
Share, NL0000226223
2,000,000
BBOPG2, Tesla Inc, Ordinary Share CBOE (Chicago
DEO0OBBOPG22 / ’ ry © |short NASDAQ GS Board Options 0.10 202.7341
US88160R1014
200,000 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 (LEl) is ROMUWSFPU8MPRO8K5P83. 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

31/195




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.

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 Short Warrants is equal to or higher than the Relevant Strike, the Redemption Amount will be zero (0),
whereupon NO payment would be made (total loss).

If the Reference Price is lower than 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 Short Warrants, the Redemption Amount may be zero if the Stop-Loss Reference Level is higher than or equal to the
Relevant Strike.
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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.

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 23 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.
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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.

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 Short 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 Short Warrants skal veere lig med

(a) forskellen mellem den Relevante Strike og Referenceprisen, multipliceret med Ratioen, hvis Observationsprisen ikke har naet eller
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overskredet Stop-Loss-Graensen i lgbet af Observationsperioden; eller

(b) forskellen mellem den Relevante Strike og Stop-Loss-Referenceniveauet, multipliceret med Ratioen, hvis Observationsprisen har naet
eller overskredet Stop-Loss-Graensen i Iabet 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)

27. februar 2023

Observationsperiode

Observationsperioden begynder pa det tidspunkt, hvor den ferste pris, der er defineret under
"Observationspris", er tilgaengelig, og slutter nar Referenceprisen er fastsat, eller s snart en Stop-Loss-
Begivenhed indtraeffer (det tidligste af disse to tidspunkter).

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 (23. februar 2023).

WHN og ISIN for Oprindelig Stop-
Warrants/ Underliggende Valgmulig- . . . P 9 P
" Referencekilde Terminsbors Ratio Loss-Granse i
Udstedelses- (aktie med ISIN) hed (type)
Referencevaluta
storrelse
BBOPDU, . .
DE00OBBOPDUS / adidas AG, Navneaktie, Short Deutsche Bérse AG | Eurex 0,10 139,4316
DEO000A1EWWWO
2.000.000
BBOPDV, . .
DE00OBBOPDV3 / Air France - KLM SA, Aktie, | g 4 Euronext (Paris) | Euronext (Paris) | 1,00 1,8100
FR0000031122
2.000.000
BBOPDW, . CBOE (Chicago
DE00OBBOPDWA / A“’ﬂggﬂ‘;ggﬁ’é f;‘t'e’ Short Efg};‘]’rz ?,fﬁng) Board Options 0,10 246,9657
2.000.000 9 Exchange)
BBOPDY, . CBOE (Chicago
DE00OBBOPDY?7 / Alphabet Inc, Aktie, Short NASDAQ GS Board Options 0,10 94,8767
US02079K1079
2.000.000 Exchange)
BBOPDZ, Amazon.com Inc, Aktie CBOE (Chicago
DEO0OBBOPDZ4 / ' , Aktie, Short NASDAQ GS Board Options 0,10 97,3894
US0231351067
2.000.000 Exchange)
BBOPD1, Advanced Micro Devices Inc CBOE (Chicago
DEO00BBOPD17 / ; © |short NASDAQ GS Board Options 0,10 78,9169
Aktie, US0079031078
2.000.000 Exchange)
BBOPD2, CBOE (Chicago
DEO0OBBOPD25/ | Apple Inc, Aktie, US0378331005 |Short NASDAQ GS Board Options 0,10 152,6756
2.000.000 Exchange)
BBOPD3 . .
’ ArcelorMittal SA, Navneaktie, Euronext Euronext
DE00OBBOPD33 / LU1598757687 Short (Amsterdam) (Amsterdam) 1,00 28,6463
2.000.000
BBOPDS,
DEOOOBBOPD58/ | Atos SE, Aktie, FRO000051732 | Short Euronext (Paris)  |Euronext (Paris)  |0,10 13,6334
2.000.000
BBOPDS, .
DE000BBOPDg2 / | Ballard Power Systems Inc, Aktie, | o 4 NASDAQ GM ; 1,00 57673
CA0585861085
2.000.000
BBOPD, .
DE000BBOPDgo / | Ballard Power Systems Inc, Aktie, | o\ 4 NASDAQ GM ; 1,00 59714
CA0585861085
2.000.000
BBOPEB, . Mercado Oficial de
DE0OOBBOPEBS3 / Ba”COESSa(;‘}jgggBJS% Aktie, | gport SIBE Futuros y Opciones | 1,00 3,5818
2.000.000 Financieros (MEFF)
BBOPEE, New York Stock
DEOOOBBOPEE7 / | Block Inc, Aktie, US8522341036 |Short 0,10 74,0146
2000.000 Exchange (NYSE)
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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
BBOPEF, . ) CBOE (Chicago
DEOOOBBOPEF4 / Th%%%‘;‘;gzg‘;b’;gt'e’ Short Efg};‘]’rz ?,fﬁng) Board Options 0,10 212,7517
2.000.000 9 Exchange)
BBOPEG, . . . CBOE (Chicago
DE00OBBOPEG? / Booking Holdings Inc, Aktie, gy, 4 NASDAQ GS Board Options 0,01 2.501,7679
US098571.1089
2.000.000 Exchange)
BBOPEJ, . . Mercado Oficial de
DEO0OBBOPEJ6 / Caggg?g'égog’oﬁ‘;“e' Short g'(i'fir;u'\geéga‘;gol Futuros y Opciones | 1,00 4,0557
2.000.000 P Financieros (MEFF)
BBOPEM, - . CBOE (Chicago
DEOOOBBOPEMO / C'ﬂgsrg’;‘%g%‘ége' Short Efg]z:r'; ?,fﬁ(cgE) Board Options 0,10 50,7767
2.000.000 9 Exchange)
BBOPEP, . .
DEO0OBBOPEP3 / Continental AG, Aktie, Short Deutsche Bérse AG |Eurex 0,10 69,2236
DE0005439004
2.000.000
BBOPEQ, .
DE00OBBOPEQ1 / Covestro AG, Aklie, Short Deutsche Bérse AG | Eurex 0,10 41,5850
DE0006062144
2.000.000
BBOPES, o . .
DEOOOBBOPES? / Credit Suisse Group AG, Aktie, Short SIX Swiss Exchange Eurex 1,00 3,0275
CHO0012138530 AG
2.000.000
BBOPET, . . .
DE000BBOPET5/ | Daimler Truck Holding AG, Aktie, |\ 4 Deutsche Bérse AG |- 0,10 31,0033
DEO0ODTROCKS
2.000.000
BBOPEU, . CBOE (Chicago
DEO0OBBOPEU3 / Daﬂgg%%%g;ﬂ’op‘zg“e' Short E)f(‘:"r’];(r?”; ?,fﬁng) Board Options 0,01 254,8225
2.000.000 9 Exchange)
BBOPEW,
DEOOOBBOPEW9 / | Danone SA, Aktie, FRO000120644 | Short Euronext (Paris)  |Euronext (Paris)  |0,10 70,0344
2.000.000
BBOPEY, . .
DEOOOBBOPEYS / Delivery Hero SE, Aktie, |,y Deutsche Bérse AG |- 0,10 40,1774
DEO00A2E4KA3
2.000.000
BBOPEZ, .
DE000BBOPEZ2/ | Deutsche Bank AG, Navneaktie, | g 4 Deutsche Bérse AG |Eurex 1,00 11,6292
DE0005140008
2.000.000
BBOPE1 .
’ EDP Energias de Portugal SA, . .
DEOOOBBOPE16 / Aktie. PTEDPOAMO009 Short Euronext (Lisbon) Euronext (Lisbon) 1,00 5,3858
2.000.000
BBOPE2, . Mercado Oficial de
DE00OBBOPE24 / E”Cikige§é30¥3%%'gg°5ﬁaZSA* Short ?:gir;u'\gelzrgaigm Futuros y Opciones | 1,00 3,5656
2.000.000 ’ P Financieros (MEFF)
BBOPE3,
DEOOOBBOPE32/ | Eramet SA, Aktie, FRO000131757 |Short Euronext (Paris) Euronext (Paris) 0,10 101,0898
2.000.000
BBOPE4, Telefonaktiebolaget LM Ericsson NASDAQ Stockholm
DEO0OBBOPE40 / \  |short NASDAQ Nordic ~ |1,00 59,4348
Aktie, SE0000108656 AB
2.000.000
BBOPES5, . . Mercado Oficial de
DEOOOBBOPE57 / Feég’a’ﬁ'ssg'gbé‘:‘ge' Short gg'fir;u'\geéga‘;gol Futuros y Opciones [1,00 26,7270
2.000.000 P Financieros (MEFF)
BBOPE?, .
DE00OBBOPE73 / flatexDEGIRO AG, Aktie, | gp Deutsche Bérse AG |- 1,00 8,1597
DEO0OFTG1111
2.000.000
BBOPES, . .
DE000BBOPES1/ | 'resenius SE & Co. KGaA, Aktie, | g 4 Deutsche Bérse AG |Eurex 0,10 27,8371
DE0005785604
2.000.000
BBOPFA . .
’ Fresenius Medical Care AG & Co. ..
DEOOOBBOPFA2 / KGaA. Aktie, DE0005785802 Short Deutsche Borse AG |Eurex 0,10 53,7917
2.000.000
BBOPFB, . .
DE000BBOPFB0/ | GalP Energia SGPS SA, Aktie, | gy, 4 Euronext (Lisbon)  |Euronext (Lisbon)  |1,00 11,8427
PTGALOAMO0009
2.000.000
BBOPFC, SIBE - Mercado Mercado Oficial de
DEOOOBBOPFC8 / Grifols SA, Aktie, ES0171996087 |Short Continuo Espariol Futuros y Opciones |1,00 13,9854
2.000.000 P Financieros (MEFF)
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WKN og ISIN for

Oprindelig Stop-

Warrants/ Underliggende Valgmulig- . . . y
Udstedelses- (aktie med ISIN) hed (type) Referencekilde Terminsbors Ratio Loss-Granse i
Referencevaluta
storrelse
BBOPFE, . CBOE (Chicago
DEOOOBBOPFE4 / The H8g2333%t1 ngcé Aktie, | short Efg};‘]’rz ?,fﬁng) Board Options 0,10 309,7264
2.000.000 9 Exchange)
BBOPFF, . . - Mercado Oficial de
DEO0OBBOPFF1 / '”thgﬂatgA”a}\ft‘i’gSg'é%ﬂfgsﬁ';m%s Short gg‘fﬂ;u’\geégaigol Futuros y Opciones | 1,00 1,8502
2.000.000 p=A, ' P Financieros (MEFF)
BBOPFG, . L . Mercado Oficial de
DE00OBBOPFGY / '”d“:tkrt'; d&%jﬁgg;&’gg SA " Ishort SIBE Futuros y Opciones |0,10 28,9646
2.000.000 ’ Financieros (MEFF)
BBOPFK, CBOE (Chicago
DEOOOBBOPFK1 / | Intel Corp, Aktie, US4581401001 |Short NASDAQ GS Board Options 1,00 26,9603
2.000.000 Exchange)
BBOPFL, CBOE (Chicago
DEOOOBBOPFLY / | Intel Corp, Aktie, US4581401001 |Short NASDAQ GS Board Options 1,00 27,5815
2.000.000 Exchange)
BBOPFQ .
! Just Eat Takeaway.com NV, Aktie, Euronext Euronext
DEOOOBBOPPQS / NL0012015705 Short (Amsterdam) (Amsterdam) 0,10 21,5008
2.000.000
BBOPFS, . A Mercado Oficial de
DE00OBBOPFS4 / Lab°’a;‘|’(';'igs Eggz‘g?ggﬁ'gﬁz ROVLL | short g'(i'fir;u'\c")egaggol Futuros y Opciones |0,10 43,5479
2.000.000 : P Financieros (MEFF)
BBOPFT, . . Mercado Oficial de
DE00OBBOPFT2 / Laboraﬁf\‘l’(;'igs ggg’;‘g;ggﬁ'g‘jsg ROV short (SZLiEir;ul\geErgaggol Futuros y Opciones |0,10 48,1725
2.000.000 : P Financieros (MEFF)
BBOPFX, New York Stock
DEOOOBBOPFX4 / | Livent Corp, Aktie, US53814L1089 | Short - 0,10 23,7414
Exchange (NYSE)
2.000.000
BBOPFY,
DEOOOBBOPFY2/ |Livent Corp, Aktie, US53814L1089 | Short New York Stock | 0,10 24,5818
Exchange (NYSE)
2.000.000
BBOPFZ, . . . Mercado Oficial de
DEQ00BBOPFZzg/ |  Mefin Properties Sochmi oA Ishort SIBE - Mercado | Futuros y Opeiones (1,00 9,1175
2.000.000 : P Financieros (MEFF)
BBOPF2, . CBOE (Chicago
DEO0OBBOPF23 / Meta Platforms Inc, Akfie, | g4 NASDAQ GS Board Options 0,10 1772776
US30303M1027
2.000.000 Exchange)
BBOPF®6, . . CBOE (Chicago
DEO0OBBOPF64 / Microsoft Corp, Aktie, Short NASDAQ GS Board Options 0,10 260,4406
US5949181045
2.000.000 Exchange)
BBOPF7, .
DEO00BBOPF72 / Moderna Inc, Aktie, Short NASDAQ GS - 0,10 163,3139
US60770K1079
2.000.000
BBOPFS8, . Mercado Oficial de
DE000BBOPF80 / | 'Naturgy E’é%rﬁ’e(g%‘gﬂ SA Akt short g'oi'fir;u'\geé‘;aggol Futuros y Opciones |0,10 26,5415
2.000.000 P Financieros (MEFF)
BBOPF9, . Mercado Oficial de
DEO00BBOPF9g / | 'Naturgy Eg%r?%%%%rﬁk AKtie, | short (S:La'fir;u“geégaggol Futuros y Opciones |0,10 27,1393
2.000.000 P Financieros (MEFF)
BBOPGB, CBOE (Chicago
DEO0OBBOPGBS8 / | Netflix Inc, Aktie, US64110L1061 |Short NASDAQ GS Board Options 0,10 347,7575
2.000.000 Exchange)
BBOPGD, . CBOE (Chicago
DEO0OBBOPGD4 / NVIDIA Corp, Aktie, Short NASDAQ GS Board Options 0,10 212,0727
US67066G1040
2.000.000 Exchange)
BBOPGE . . .
. Palantir Technologies Inc, Aktie, New York Stock
DEO0OBBOPGE2 / s g Short Exchanes (NesE) |- 1,00 8,6460
2.000.000
BBOPGF, New York Stock CBOE (Chicago
DEO0OBBOPGF9/ | Pfizer Inc, Aktie, US7170811035 |Short Exchangs (NvSE) | Board Options 1,00 44,0396
2.000.000 9 Exchange)
BBOPGG, Pharma Mar SA, Aktie SIBE - Mercado mi::aflz (glc\e/llil:ticrjgs
DEOg%%%OOFEJGOm / ES0169501022 Short Continuo Espafiol | Financieros) MEFF | 91° 59,2030

Fifa (Barcelona)
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WKN og ISIN for Oprindelig Stop-
Warrants/ Underliggende Valgmulig- . . . P 9 P
N Referencekilde Terminsbears Ratio Loss-Graense i
Udstedelses- (aktie med ISIN) hed (type)
Referencevaluta
storrelse
BBOPGJ, Plug Power Inc, Aktie
DEOOOBBOPGJ1 / 9 ’ ’ Short NASDAQ CM - 1,00 15,0330
US72919P2020
2.000.000
BBOPCK, Plug Power Inc, Aktie
DEOOOBBOPGK / 9 ' : Short NASDAQ CM - 1,00 15,5847
US72919P2020
2.000.000
BBOPGL, .
DEOOOBBOPGL7 / PowerCell Sweden AB, Aktie, Short NASDAQ Stockholm | 1,00 139,3798
SE0006425815 AB
2.000.000
BBOPGM, .
DEOOOBROPGMS / PowerCell Sweden AB, Aktie, Short NASDAQ Stockholm | 1,00 146,7806
SE0006425815 AB
2.000.000
BBOPGN, . CBOE (Chicago
DEO0OBBOPGNS3 / QUALCOMM Inc, Aktie, Short NASDAQ GS Board Options 0,10 127,3923
US7475251036
2.000.000 Exchange)
BBOPGQ, Mercado Oficial de
DEOOOBBOPGQ6/ | Repsol SA, Aktie, ES0173516115 |Short SIBE Futuros y Opciones |1,00 15,0163
2.000.000 Financieros (MEFF)
BBOPGR, . . .
DEO0OBBOPGR4 / Ryanair Holdings plc, Aktie, g, 4 Euronext (Dublin) | Eurex 1,00 15,1091
IEOOBYTBXV33
2.000.000
BBOPGS,
DEOOOBBOPGS2/ | SAP SE, Aktie, DEO007164600 |Short Deutsche Bérse AG |Eurex 1,00 112,5717
2.000.000
BBOPGYV, . .
DE0OOBBOPGVS / Siemens Energy AG, Akfie, | gy, 4 Deutsche Bérse AG |- 1,00 18,2665
DEOOOENER6Y0
2.000.000
BBOPGY, CBOE (Chicago
DEOOOBBOPGYO/ | Snap Inc, Aktie, US83304A1060 |Short New York ?,fl‘:ng) Board Options 1,00 10,2360
2.000.000 9 Exchange)
BBOPGZ, SolarEdge Technologies Inc
DEOOOBBOPGZ7 / Aktio. USB3417M1045 Short NASDAQ GS - 0,01 298,8647
2.000.000
BBOPGO, . . CBOE (Chicago
DE00OBBOPGO6 / Spo“fyl_TS;‘?Qg'?"gg’g??’ AKtie, | ghort New York ?,fﬁng) Board Options 0,10 125,3882
2.000.000 9 Exchange)
BBOPGH1, . . .
DEQ0OBBOPG14/ | STMicroelectronics NV, Aktie, gy, 4 Euronext Paris All Exchanges 1,00 46,5229
NL0000226223
2.000.000
BBOPG2, CBOE (Chicago
DEOOOBBOPG22/ | Tesla Inc, Aktie, US88160R1014 |Short NASDAQ GS Board Options 0,10 202,7341
200.000 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 vardipapirerne blive handlet?

N/A. En optagelse til bgrsnotering 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 benzevnt "Garanten") har stillet en ubetinget og uigenkaldelig garanti (i det felgende bensevnt
"Garantien") for den rettidige betaling af alle belgb, der skal betales i henhold til Vilkar og Betingelser for Warrants, hvis og s& snart som den
pageeldende betaling forfalder i henhold til Vilkar og Betingelser for Warrants.

| Hvem er Garanten for vaerdipapirerne?

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 ROMUWSFPUSMPROS8K5P83. Adressen
pa selskabets hovedkontor er 16, boulevard des ltaliens - 75009 Paris, Frankrig.

Hovedaktiviteter:

BNP Paribas S.A. er efter eget udsagn en af Frankrigs stgrste 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 5,9 % af den registrerede aktiekapital, og
Storhertugdgmmet Luxembourg ejer 1,0 % af den registrerede aktiekapital. BNPP bekendt er der ingen
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andre aktioneerer end SFPI og BlackRock Inc., der ejer mere end 5 % af dets kapital eller

stemmerettigheder.

Identiteten pa nggledirektorer

Jean-Laurent Bonnafé, administrerende direktar for BNP Paribas S.A.

Identiteten pa revisorer:

Deloitte & Associés, 6, place de la Pyramide, Paris-La Défense Cedex (92), Frankrig

PricewaterhouseCoopers Audit, 63, rue de Villiers, Neuilly-sur-Seine (92), Frankrig

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

Hvad er de finansielle nggleoplysninger 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 henferes til 9.488 7.067 8.046 7.182
aktionaerer
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 ngglerisiciene, der er specifikke for Garanten?

Garantens insolvensrisiko/likviditetsrisiko: Pa grund af den potentielle Garanti fra BNP Paribas S.A. og kontrol- og overskudsoverfgrselsaftalen,
der er indgaet 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
markedsmilj@; 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 treeffes 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 overskudsoverfgrselsaftale) 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 fuldstaendigt tab).

Hvad er noglerisiciene, der er specifikke for vardipapirerne?

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 pa dennes vurdering af det valgte Underliggendes fremtidige
praestation/udvikling.

Pa grund af gearingseffekten kan prisbevaegelser pa det Underliggende (eller endog den manglende forekomst af en forventet prisbeveegelse)
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 Short Warrants er lig med eller hgjere end den Relevante Strike, vil Indlgsningsbelgbet vaere nul (0), hvorpa
INGEN betaling vil blive foretaget (fuldstaendigt tab).

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

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

| tilfeelde af MINI Future Short Warrants kan Indlgsningsbelgbet veere nul, hvis Stop-Loss-Referenceniveauet er hgjere end eller lig med den
Relevante Strike.
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Det skal bemaerkes, 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; Veerdiansaettelsesdatoen er i dette tilfaelde 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.

Medmindre en Stop-Loss-Begivenhed er indtruffet, forfalder betalingen af et Indlgsningsbelagb 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
efterfelgende betingelse, og Warrants indlgses automatisk til et betydeligt reduceret Indlgsningsbelgb (dette belgb kan veere nul).

Risici i forbindelse med en ubegreenset Isbetid:
Warrants har ikke en fast Afviklingsdato og har derfor ikke en fast Igbetid.

Derfor skal Warrantindehavernes Warrantrettighed udeves af Warrantindehaveren pa en bestemt udgvelsesdato 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 ordinger opsigelse i overensstemmelse med Vilkar og Betingelser for Warrants pa en
Ordinaer Opsigelsesdato. | tilfeelde af at Udstederen opsiger Warrants, har Warrantindehaveren ingen indflydelse pa den geeldende Ordineere
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 kebt. Warrantindehaveren baerer 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 kgbe yderligere Warrants
(med transaktionsomkostninger til fglge i begge tilfeelde). Et salg af Warrants kreever imidlertid, at der findes markedsdeltagere, som er villige til at
kebe 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 veere ugyldig, og udgvelse vil kun veere mulig igen pa den nzeste 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 gaelder 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 ogsa blive forsinket som felge af en
markedsforstyrrelse.

Justeringer, opsigelsesrisiko, geninvesteringsrisiko: Warrantindehavere bzerer 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 ogsé udsat for risikoen for kun at kunne geninvestere modtagne belgb pa mindre gunstige vilkar (kendt som
geninvesteringsrisiko).

Markedsprisrisici: Warrantindehavere baerer risikoen i forbindelse med prisfastsaettelsen for Warrants. F.eks. kan det ikke pa kebstidspunktet
forudses, hvordan det Underliggende og dermed Warrants udvikler sig i Igbet af lgbetiden.

Likviditetsrisiko: Warrantindehavere beerer risikoen for, at der ikke er et likvidt sekundaert marked for handel med Warrants, og at de ikke kan
seelge 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 storrelsen af
tilbagebetalingen af Warrants afheenger af det Underliggendes udvikling, ber Warrantindehavere vaere opmeerksomme pa, at en investering i
Warrants derfor kan veere underlagt samme risiko som en direkte investering i aktien. Dette omfatter de risici, der falger 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 forfelge interesser, der er
i konflikt med Warrantindehaveres interesser eller ikke tager hensyn til dem. Dette kan veere tilfeeldet i forbindelse med deres udfgrelse 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 veaerdipapir?

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 23. 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 nuvaerende tidspunkt ikke pataenkt.
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 keberen kan padrage sig ved kab 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.
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Den oprindelige udstedelsespris omfatter startomkostningerne for hvert enkelt af de pagaeldende specifikke produkter (pa datoen for de Endelige
Vilkar).

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 Short 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 Short Warrants zal gelijk zijn aan:

(a) het verschil tussen de Relevante Uitoefenprijs en de Referentiekoers, vermenigvuldigd met de Ratio indien de Waarnemingsprijs de

Stop-Loss-Barriere tijdens de Waarnemingsperiode niet heeft bereikt of overschreden; of

(b) het verschil tussen de Relevante Uitoefenprijs en het Stop-Loss-Niveau, vermenigvuldigd met de Ratio als de Waarnemingsprijs de Stop-
Loss-Barriere tijdens de Waarnemingsperiode heeft bereikt of overschreden.

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) 27 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 (23 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
BBOPDU, .
DE000BBOPDU5 / | 2d1das AG, Aandeel op naam, g,y Deutsche Bérse AG |Eurex 0,10 139,4316
DEOOOAT1EWWWO
2.000.000
BBOPDV, .
DE000BBOPDV3/ | AirFrance-KLM SA, Gewoon | gp Euronext (Paris)  |Euronext (Paris)  |1,00 1,8100
aandeel, FR0000031122
2.000.000
BBOPDW, CBOE (Chicago
DE000BBOPDWA / A'bemar'euggqu’fsg‘qgg’g aandeel, | gt Efg};‘}”‘; ?,fﬁng) Board Options 0,10 246,9657
2.000.000 9 Exchange)
BBOPDY, Alphabet Inc, Gewoon aandeel CBOE (Chicago
DEO0O0BBOPDY7 / P . | Short NASDAQ GS Board Options 0,10 94,8767
US02079K1079
2.000.000 Exchange)
BBOPDZ, Amazon.com Inc, Gewoon CBOE (Chicago
DEO00BBOPDZ4 / : ’ Short NASDAQ GS Board Options 0,10 97,3894
aandeel, US0231351067
2.000.000 Exchange)
DEOGOBBOPD17/ | Advanced Micro Devices Inc, |o NASDAQ GS Som oo o0 78,9169
Gewoon aandeel, US0079031078 p ’ ’
2.000.000 Exchange)
BBOPD2, Apple Inc, Gewoon aandeel CBOE (Chicago
DEO00BBOPD25 / : ’ Short NASDAQ GS Board Options 0,10 152,6756
US0378331005
2.000.000 Exchange)
BBOPD3 .
’ ArcelorMittal SA, Aandeel op Euronext Euronext
DE000BBOPD33 / naam, LU1598757687 Short (Amsterdam) (Amsterdam) 1,00 28,6463
2.000.000
BBOPDS5,
DE000BBOPD5S / Atos SE, Gewoon aandeel, | gy Euronext (Paris) | Euronext (Paris) 0,10 13,6334
2.000.000 FR0000051732
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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
BBOPDS, Ballard Power Systems Inc
DEO00BBOPD82 / Gewoon aandeel, CA0585861085 Short NASDAQ GM - 1,00 5,7673
2.000.000
BBOPDS, Ballard Power Systems Inc
DEO00BBOPD90 / Gewoon aandeel, CA0585861085 Short NASDAQ GM - 1,00 5,9714
2.000.000
BBOPEB, Banco Santander SA, Gewoon Mercado Oficial de
DEOOOBBOPEB3 / aandeel ESO113§00J37 Short SIBE Futuros y Opciones |1,00 3,5818
2.000.000 ’ Financieros (MEFF)
BBOPEE
! Block Inc, Gewoon aandeel New York Stock
DEOOOBBOPEE7 / y ’ Short - 0,10 74,0146
2.000.000 US8522341036 Exchange (NYSE)
BBOPEF, . CBOE (Chicago
DEOOOBBOPEF4/ | 'he Boe'ﬁ%ggh%es";’ggg aandeel, | g1t Efg};:r'; ?,fﬁng) Board Options 0,10 212,7517
2.000.000 9 Exchange)
BBOPEG, Booking Holdings Inc, Gewoon CBOE (Chicago
DEOOOBBOPEG2 / ) Short NASDAQ GS Board Options 0,01 2.501,7679
aandeel, US09857L1089
2.000.000 Exchange)
BBOPEJ, . Mercado Oficial de
DEO0OBBOPEJ6 / Ca'xaba”é‘s%ﬁhgg(‘)’g%ﬂgaa”dee" Short g'(i'fir;u'\c")egaggol Futuros y Opciones | 1,00 4,0557
2.000.000 P Financieros (MEFF)
BBOPEM, " CBOE (Chicago
DEOOOBBOPEMO / C't'gmu‘fj'sr‘f}zc;‘;%";ggzzaandee" Short Efg};‘]’rz ?,fﬁ(cgE) Board Options 0,10 50,7767
2.000.000 9 Exchange)
BBOPEP, .
DE000BBOPEP3/ | Continental AG, Gewoon aandeel, | g, 4 Deutsche Bérse AG |Eurex 0,10 69,2236
DE0005439004
2.000.000
BBOPEQ,
DEOOOBBOPEQ1 / | COVestro AG, Gewoon aandeel, gy Deutsche Bérse AG |Eurex 0,10 41,5850
DEO0006062144
2.000.000
BBOPES, Yoa .
DEOOOBBOPES? / Credit Suisse Group AG, Gewoon Short SIX Swiss Exchange Eurex 1,00 3,0275
aandeel, CH0012138530 AG
2.000.000
BBOPET, Daimler Truck Holding AG,
DEOOOBBOPETS / Gewoon aandeel, Short Deutsche Borse AG |- 0,10 31,0033
2.000.000 DEOOODTROCKS8
BBOPEU, CBOE (Chicago
DEO0OBBOPEU3 / Da”aherfgg&ggﬁ%"z’gaa”dee" Short E;‘:";};ﬁrz ?&?'S‘E) Board Options 0,01 254,8225
2.000.000 9 Exchange)
BBOPEW, Danone SA, Gewoon aandeel
DEOOOBBOPEWY / y > | Short Euronext (Paris) Euronext (Paris) 0,10 70,0344
FR0000120644
2.000.000
BBOPEY .
. Delivery Hero SE, Gewoon ..
DEOOOBBOPEYS5 / aandeel, DEOOOA2EAKA3 Short Deutsche Borse AG |- 0,10 40,1774
2.000.000
BBOPEZ,
DE000BBOPEZ2/ | Deutsche Bank AG, Aandeelop gy, Deutsche Bérse AG |Eurex 1,00 11,6292
naam, DE0005140008
2.000.000
BBOPE1, EDP Energias de Portugal SA,
DEOOOBBOPE16 / Gewoon aandeel, Short Euronext (Lisbon) Euronext (Lisbon) 1,00 5,3858
2.000.000 PTEDPOAMO0009
BBOPE2, . Mercado Oficial de
DE00OBBOPE24 / GeEJ‘:OenEa’;rg;ae?' 33'0“1'%%%5’5‘\51 , [shor ?;'C)E:]'fir;u'\geégzggol Futuros y Opciones | 1,00 3,5656
2.000.000 ’ Financieros (MEFF)
BBOPES, Eramet SA, Gewoon aandeel
DEOOOBBOPE32 / ! * | Short Euronext (Paris) Euronext (Paris) 0,10 101,0898
FR0000131757
2.000.000
BBOPE4, Telefonaktiebolaget LM Ericsson NASDAQ Stockholm
DEOOOBBOPE40 / 9 . | Short NASDAQ Nordic 1,00 59,4348
Gewoon aandeel, SE0000108656 AB
2.000.000
BBOPES5, . Mercado Oficial de
DE00OBBOPE5T / Fe"°"'a|'zg’gi %‘;"gggqoaa”dee" Short gg‘fﬂ;u’\geégaigol Futuros y Opciones | 1,00 26,7270
2.000.000 P Financieros (MEFF)
BBOPE?7,
DEO0OBBOPE73 / flatexDEGIRO AG, Gewoon |y, 4 Deutsche Bérse AG |- 1,00 8,1507
2.000.000 aandeel, DEOOOFTG1111
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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
BBOPES, .
DE00OBBOPES1 / Fresenius SE & Co. KGaA, gy, Deutsche Bérse AG |Eurex 0,10 27,8371
Gewoon aandeel, DE0005785604
2.000.000
BBOPFA, Fresenius Medical Care AG & Co.
DEOOOBBOPFA2 / KGaA, Gewoon aandeel, Short Deutsche Borse AG |Eurex 0,10 53,7917
2.000.000 DE0005785802
BBOPFB, .
DE000BBOPFB0 / | G2l Energia SGPS SA, Gewoon | o 4 Euronext (Lisbon) | Euronext (Lisbon)  |1,00 11,8427
aandeel, PTGALOAM0009
2.000.000
BBOPFC, . Mercado Oficial de
DE00OBBOPFCS / G”f°'SES§‘6 ﬁi‘ggggsaf”dee" Short (S:'()Bn'fir;u'\geé‘s’aggol Futuros y Opciones | 1,00 13,0854
2.000.000 P Financieros (MEFF)
BBOPFE, CBOE (Chicago
DEOOOBBOPFE4 / Thz;‘ggg ngzg%%cig\ggon Short Efg};:r'; ?,fﬁng) Board Options 0,10 309,7264
2.000.000 ' 9 Exchange)
BBOPFF, International Consolidated Airlines SIBE - Mercado Mercado Oficial de
DEOOOBBOPFF1 / Group SA, Gewoon aandeel, Short Continuo Espariol Futuros y Opciones |1,00 1,8502
2.000.000 ES0177542018 P Financieros (MEFF)
BBOPFG, . - . Mercado Oficial de
DE00OBBOPFGY / Gg\:\?ou:r:r?aiﬁgfeé‘go-:i)ggEaSBAOb7 Short SIBE Futuros y Opciones |0,10 28,9646
2.000.000 ’ Financieros (MEFF)
BBOPFK, Intel Corp, Gewoon aandeel CBOE (Chicago
DEOOOBBOPFK1 / US;1581401001 ’ Short NASDAQ GS Board Options 1,00 26,9603
2.000.000 Exchange)
BBOPFL, Intel Corp, Gewoon aandeel CBOE (Chicago
DEOOOBBOPFL9 / P, ’ Short NASDAQ GS Board Options 1,00 27,5815
US4581401001
2.000.000 Exchange)
BBOPFQ
. Just Eat Takeaway.com NV, Euronext Euronext
DEOOOBBOPPQS / Gewoon aandeel, NL0O012015705 Short (Amsterdam) (Amsterdam) 0,10 21,5008
2.000.000
BBOPFS, . _— Mercado Oficial de
DE00OBBOPFS4 / '-é‘:vflfgﬁr;":nEg;"?gg:‘g;’;g% Short g'oi'fir;u'\geéga‘;gol Futuros y Opciones |0,10 43,5479
2.000.000 : P Financieros (MEFF)
BBOPFT, . _— Mercado Oficial de
DE00OBBOPFT2 / 'g:v?lga;gr;‘;snzg;ﬁ”%"gg}'gg’gg%' Short g'oa'fir;u'\geégiggol Futuros y Opciones |0,10 48,1725
2.000.000 ’ Financieros (MEFF)
BBOPFX .
i Livent Corp, Gewoon aandeel New York Stock
DEOOOBBOPFX4 / y | Short - 0,10 23,7414
2 000.000 US53814L1089 Exchange (NYSE)
BBOPFY .
’ Livent Corp, Gewoon aandeel New York Stock
DEOOOBBOPFY2 / y > | Short - 0,10 24,5818
2 000.000 US53814L1089 Exchange (NYSE)
BBOPFZ, . . - Mercado Oficial de
DEQ0OBBOPFZ9/ |  Morin Properties Socm o o3 | Short g'oi'fir;u'\geé‘;zggol Futuros y Opciones | 1,00 9,1175
2.000.000 ’ Financieros (MEFF)
BBOPF2, Meta Platforms Inc, Gewoon CBOE (Chicago
DEOOOBBOPF23 / y Short NASDAQ GS Board Options 0,10 177,2776
aandeel, US30303M1027
2.000.000 Exchange)
BBOPFS, Microsoft Corp, Gewoon aandeel CBOE (Chicago
DEOOOBBOPF64 / ’ ’ | Short NASDAQ GS Board Options 0,10 260,4406
US5949181045
2.000.000 Exchange)
BBOPF7, Moderna Inc, Gewoon aandeel
DEOOOBBOPF72/ ; ’ | Short NASDAQ GS - 0,10 163,3139
US60770K1079
2.000.000
BBOPFS, Mercado Oficial de
DEQ0OBBOPF80 / | o haturdy Eneray Sroub SA,  Ishort SIBE - Mercado | | Futuros y Opeiones (0,10 26,5415
2.000.000 : P Financieros (MEFF)
BBOPF9, Mercado Oficial de
DEO0OBBOPF98 / Gevtl:;t:]rggniferlg)llig(gﬁ%gfdm 4 |short g'oa'fir;u'\geégi‘;zol Futuros y Opciones |0,10 27,1393
2.000.000 ’ Financieros (MEFF)
BBOPGB, Netflix Inc, Gewoon aandeel CBOE (Chicago
DEOOOBBOPGBS / - ’ Short NASDAQ GS Board Options 0,10 347,7575
US64110L1061
2.000.000 Exchange)
BBOPGD, CBOE (Chicago
pE000BBOPGD4 / | NVIDIA Corp, Gewoon aandeel, g,y NASDAQ GS Board Options 0,10 212,0727
US67066G1040
2.000.000 Exchange)
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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
BBOPGE . .
. Palantir Technologies Inc, New York Stock
DEOOOBBOPGE2 /| 0000 aandeel, US69608A1088 | SN Exchange (NYSE) | 1,00 8,6460
2.000.000
BBOPGF, ) CBOE (Chicago
DEO0OBBOPGFY / Pfizer {j‘gﬁf&ﬂ%ggndee" Short E)‘f(‘)’{};?”; ?@’;E) Board Options 1,00 44,0396
2.000.000 9 Exchange)
BBOPGG MEFF (Mercado
. Pharma Mar SA, Gewoon SIBE - Mercado oficial de Futuros
DEO00BBOPGG? / aandeel, ES0169501022 | oMo't Continuo Espafiol | Financieros) MEFF  |%1° 59,2030
2.000.000 .
Fifa (Barcelona)
BBOPGJ, Plug Power Inc, Gewoon aandeel
DEOOOBBOPGJ1 / 9 ! ’ | Short NASDAQ CM - 1,00 15,0330
US72919P2020
2.000.000
BBOPGK, Plug Power Inc, Gewoon aandeel
DEOOOBBOPGKS9 / 9 ! ’ | Short NASDAQ CM - 1,00 15,5847
US72919P2020
2.000.000
BBOPGL,
DEOOOBROPGL7 / PowerCell Sweden AB, Gewoon Short NASDAQ Stockholm | 1,00 139,3798
aandeel, SE0006425815 AB
2.000.000
BBOPGM,
DEOOOBBOPGMS / PowerCell Sweden AB, Gewoon Short NASDAQ Stockholm | 1,00 146,7806
aandeel, SE0006425815 AB
2.000.000
BBOPGN, CBOE (Chicago
DEOOOBBOPGN3 / QUALCOMM Inc, Gewoon |y, 1y NASDAQ GS Board Options 0,10 127,3923
aandeel, US7475251036
2.000.000 Exchange)
BBOPGQ, Mercado Oficial de
DE00OBBOPGQS6 / RepSO'ESSAd 1?2‘;”102?1%3”“9" Short SIBE Futuros y Opciones | 1,00 15,0163
2.000.000 Financieros (MEFF)
BBOPGR, Ryanair Holdings plc, Gewoon
DEOOOBBOPGR4 / Y gs plc, Short Euronext (Dublin)  |Eurex 1,00 15,1091
aandeel, IEOOBYTBXV33
2.000.000
BBOPGS,
DE00OBBOPGS2 / SAP SE, Gewoon aandeel, | g,y Deutsche Bérse AG | Eurex 1,00 112,5717
DEO0007164600
2.000.000
BBOPGYV, Siemens Energy AG, Gewoon
DEOOOBBOPGV6 / gy AL, Short Deutsche Borse AG |- 1,00 18,2665
aandeel, DEOOOENER6YO
2.000.000
BBOPGY, CBOE (Chicago
DE00OBBOPGYO / Snap B‘gégggfﬂog%”dee" Short Efg};‘}”z ?,fﬁ(cgE) Board Options 1,00 10,2360
2.000.000 9 Exchange)
BBOPGZ, SolarEdge Technologies Inc
DEO00BBOPGZ7 / 9 9 ‘ Short NASDAQ GS - 0,01 298,8647
Gewoon aandeel, US83417M1045
2.000.000
BBOPGO, . CBOE (Chicago
DE00OBBOPGO6 / Sp°;'2’ngzg:‘”I_"L'J‘;%y?g‘égﬁ‘g‘m” Short 25;’{1;?'; ?IEI<)Y(:IS(E) Board Options 0,10 125 3882
2.000.000 ’ 9 Exchange)
BBOPGH1, . .
DE000BBOPG14/ | STMicroelectronics NV, Gewoon |4 Euronext Paris All Exchanges 1,00 46,5229
aandeel, NL0000226223
2.000.000
BBOPG2, Tesla Inc, Gewoon aandeel CBOE (Chicago
DEOO0OBBOPG22 / US,88160R1014 ' Short NASDAQ GS Board Options 0,10 202,7341
200.000 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?

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.
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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 2020
(gecontroleerd)

31 december 2021
(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?

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:
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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 Short Warrants gelijk is aan of hoger is dan de Relevante Uitoefenprijs, zal het Aflossingsbedrag
nul (0) zijn, waardoor GEEN betaling zal plaatsvinden (totaal verlies).

Indien de Referentiekoers lager is dan de Relevante Uitoefenprijs, lijdt de Warranthouder een verlies indien 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 véo6r de relevante
Beéindigingsdatum.

In het geval van MINI Future Short Warrants kan het Aflossingsbedrag nul zijn indien het Stop-Loss-Niveau hoger 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.

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.
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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 23 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 Short 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 Vilitilinpaatos Vilitilinpaatos

31.12.2021 31.12.2020 30.6.2022 30.6.2021

(euroa) (euroa) (euroa) (euroa)
Tavanomaisen liiketoiminnan tulos
Liiketoiminnan muut tuotot 1058 779,55 525 572,67 380 210,18 699 657,79
Liiketoiminnan muut kulut - 1058 779,55 - 525 572,67 -380 210,18 -699 657,79
Tilikauden nettotulos 0 0 0 0

Taulukko 2: Tase — muut kuin oman paaoman ehtoiset arvopaperit

Tilinpaatos Tilinpaatos Vilitilinpaatos
31.12.2021 31.12.2020 30.6.2022
(euroa) (euroa) (euroa)

Saamiset ja muut vastaavat
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Saamiset osakkuusyhtidilta 27 639 000,00 82 133 636,23 4931 000,00
Muut vastaavat (vastaavat/lyhytaikaiset 3 023 052 044,36 2 830 561 707,30 6 197 090 872,97
saatavat)

Vastattavat

Joukkovelkakirjalainat (vastattavat/velat) 1573817 871,04 1664 491 487,06 2 803 833 350,03
Muut vastattavat (vastattavat/velat) 1476 873 173,32 1247 529 078,47 3 398 188 522,94
Rahoitusvelka, netto (lyhyt- ja 0 0 0
pitkdaikainen velka yhteensa

vahennettyna kateisvaroilla)

Taulukko 3: Rahoituslaskelma — muut kuin oman padoman ehtoiset arvopaperit

Tilinpaatos Tilinpaatos Vilitilinpaatos Vilitilinpaatos

1.1.-31.12.2021 1.1.-31.12.2020 1.1.-30.6.2022 1.1.-30.6.2021

(euroa) (euroa) (euroa) (euroa)
Liiketoiminnan rahavirta, netto 526 859,27 -282 391,36 -16 805,01 578 790,47
Rahoitustoiminnan rahavirta, - - - -
netto

Investointien rahavirta, netto - - - -

Mitka ovat Liikkeeseenlaskijaan liittyvat olennaiset riskit?

Arvopapereiden haltijat altistuvat liikkeeseenlaskijariskille/luottoriskille: Arvopapereiden haltijat altistuvat riskille, etta Liikkeeseenlaskija ei
pysty tayttdmaan arvopapereihin perustuvia velvoitteitaan esimerkiksi siind tapauksessa, ettd siitd tulee maksukyvytén (eli se menettda
likviditeettinsa tai velkaantuu liikaa), ottaen kuitenkin huomioon Takaajana toimivan BNP Paribas S.A:n asettama Takaus Liikkeeseenlaskijan
likkeeseenlaskemiin arvopapereihin perustuvien kaikkien maksuvelvoitteiden hoitamiseksi. Jos Liikkeeseenlaskijasta tulee maksukyvyton, tama voi
johtaa jopa siihen, ettd arvopapereiden haltijat menettavat arvopapereiden ostamiseen sijoittamansa padaoman kokonaan (koko sijoitetun
padoman menettimisen riski).

Arvopapereiden haltijat altistuvat hallinta- ja voitonjakosopimuksen noudattamisen laiminlyonnin riskille: BNP Paribas S.A. ja
Liikkeeseenlaskija ovat tehneet hallinta- ja voitonjakosopimuksen. Taman sopimuksen mukaan erityisesti BNP Paribas S.A. on velvoitettu
korvaamaan hallinta- ja voitonjakosopimuksen sopimuskauden aikana Liikkeeseenlaskijan muutoin mahdollisesti tuottama tilikauden nettotappio.
Nain ollen Liikkeeseenlaskijan liikkeeseenlaskemiin arvopapereihin sijoittaneet Sijoittajat altistuvat riskille, ettéd Liikkeeseenlaskija ei pysty
tayttdmaan velvoitteitaan suhteessa arvopapereiden haltijoihin tdysimaaraisesti tai ollenkaan tai oikea-aikaisesti, jos BNP Paribas S.A. ei tayta
velvoitteitaan suhteessa Liikkeeseenlaskijaan hallinta- ja voitonjakosopimuksen mukaisesti taysimaaraisesti tai ollenkaan tai oikea-aikaisesti. Tassa
tapauksessa arvopapereiden haltijat voivat menettdd arvopapereiden ostamiseen sijoittamansa paaoman kokonaan (koko sijoitetun padaoman
menettimisen riski).

Osa C — Keskeiset tiedot arvopapereista

Mitka ovat arvopapereiden keskeiset ominaisuudet?

Arvopapereiden tyyppi ja laji

Warrantit lasketaan likkeeseen Saksan lain mukaisesti Saksan siviilikaaren (Birgerliches Gesetzbuch, (BGB)) 793 §:n mukaisina
haltijavelkakirjoina. Warrantit ovat vapaasti luovutettavissa eiké niihin kohdistu mitédan rajoituksia.

Arvopapereihin liitetyt oikeudet
Warranteille ei kerry korkoa.

Kukin Warrantti oikeuttaa sen kayttdmisen myo6td Warrantinhaltijan saamaan Lunastusmaarén alla kohdassa "Tuottojen maksu" kuvatun
mukaisesti.

Lunastaminen
Warranttioikeuksien kayton pitaa aina koskea vahintaan 1 000 Warranttia ("Minimim&ara").
Warrantinhaltijan on aktiivisesti ilmoitettava Warranttioikeuden kayttamisesta viimeistaan kaksi pankkipaivaa ennen niiden kayttamista.

Warranttioikeudet katsotaan automaattisesti kaytetyksi heti Stop-Loss-tapahtuman esiintyessa.
Warrantinhaltijalla on oikeus vaatia Liikkeeseenlaskijaa maksamaan Lunastusmaara Selvityspaivana.

Ennenaikainen lunastaminen

Liikkeeseenlaskijalla on oikeus eraannyttdada Warrantit tavanomaisesti etukateen maaratystd paivamaarasta alkaen. Liikkeeseenlaskijan
eradnnyttaessa Warrantit tavanomaisesti Warrantinhaltijalla on oikeus vaatia Liikkeeseenlaskijaa maksamaan Lunastusmaara Selvityspaivana.

Kohde-etuutta koskevan Oikaisutapahtuman esiintyessa Liikkeeseenlaskijalla voi olla oikeus joko Warranttioikeuden oikaisuun Warranttiehtojen
mukaisesti tai Warranttien erdannyttamiseen poikkeuksellisella eradnnyttamisella. Edelld mainitun poikkeuksellisen eraannyttamisen tapauksessa
Liikkeeseenlaskiia maksaa Eradannyttdmismaaran neljan pankkipaivan kuluessa eraannyttamisilmoituksesta. Tassa tapauksessa
Eraannyttdmismaara voi tietyissd olosuhteissa olla merkittavasti pienempi kuin Warrantista maksettu ostohinta ja se voi olla jopa nolla (0)
(sijoitetun padgoman menettaminen kokonaan).

Tuottojen maksaminen

Kunkin Warrantin Lunastusmaara maksetaan Warrantinhaltijalle Selvitysvaluutassa viimeistdan Selvityspaivana.
MINI Future Short Warranttien Lunastusmaara on:
(a) sovellettavan Toteutushinnan ja Viitehinnan valinen erotus kerrottuna Suhdeluvulla, jos Seurattu hinta ei ole noussut Stop-Loss-rajalle tai
ylittdnyt sitd Seurantajakson aikana; tai
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(b) sovellettavan Toteutushinnan ja Stop-Loss-viitetason valinen erotus kerrottuna Suhdeluvulla, jos Seurattu hinta on noussut Stop-Loss-
rajalle tai ylittanyt sen Seurantajakson aikana.
Jos edella kuvatun mukaisesti maaritetty maara on nolla tai negatiivinen, Warrantit raukeavat arvottomana. Tassa tapauksessa Warrantinhaltijoille

ei suoriteta maksua.

Tietyissa tilanteissa maara voidaan muuntaa Kohde-etuuden Viitevaluutasta Selvitysvaluutaksi.

Mikali Liikkeeseenlaskija eraannyttdd Warrantit poikkeuksellisella erdannyttamiselld, Liikkeeseenlaskijan Warranttien haltijoille maksettavaksi
tulevan Keskeytysmaaran Warranttia kohden maarittaa Laskenta-asiamies kohtuullisen harkintansa mukaan siten, ettd se on yhta suuri kuin
soveltuva markkinahinta valittdmasti ennen eraannyttamisen oikeuttanutta tapahtumaa.

Mikali Liikkeeseenlaskija eraannyttdd Warrantit tavanomaisesti, Liikkeeseenlaskijan Warranttien haltijoille maksettavaksi tuleva maara on
Lunastusmaara Eraannyttamispaivana.

Warranttien tuottamien oikeuksien rajoitukset

Tietyissa olosuhteissa Liikkeeseenlaskijalla on oikeus tehda muutoksia Warranttiehtoihin. Liséksi Liikkeeseenlaskijalla voi olla oikeus eraannyttaa
Warrantit poikkeuksellisella erdannyttamiselld, mikali esiintyy Kohde-etuutta koskeva Oikaisutapahtuma. Edellda mainitun poikkeuksellisen
eraannyttamisen tapauksessa Liikkeeseenlaskija maksaa Eraannyttamismaaran neljan pankkipaivan kuluessa eraannyttamisilmoituksesta.

Liikkeeseenlaskupaiva (arvopaiva)

27. helmikuuta 2023

Seurantajakso

lukien).

Seurantajakso alkaa ajankohtana, jolloin kohdassa "Seurattu hinta" maaritelty ensimmainen hinta tulee
saataville, ja se paattyy maaritettdessa Viitehintaa tai jos esiintyy Stop-Loss-tapahtuma (molemmat mukaan

Seurattu hinta

tarkoittaa mita tahansa Viiteldhteen maarittamaa ja virallisena hintana julkaisemaa Kohde-etuuden hintaa
Seurantajaksolla alkaen ensimmaisesta virallisesta hinnasta, joka on méaaritetty Seurantajakson alkaessa (23.
helmikuuta 2023).

Warranttien WKN

Alkuperainen

jalSIN/ Kohde-etuus . . - Co - i
Liikkeeseen- (Osake ja ISIN) Optiotyyppi Viitelahde Futuuriporssi Suhdeluku S_t_op Loss-raja
Viitevaluutassa
laskun koko
BBOPDU, . e
DE000BBOPDUS /2 | 2d1das AG, RekisterGity Osake, - |,y Deutsche Bérse AG |Eurex 0,10 139,4316
DEOOOATEWWWO
000 000
BBOPDV, .
DE000BBOPDV3 /2 |Alr France - KLM SA, Kantaosake, | o, ¢ Euronext (Paris) | Euronext (Paris) | 1,00 1,8100
FR0000031122
000 000
BBOPDW, CBOE (Chicago
DE000BBOPDW1 /2 | Albemarle Corp, Kantaosake, | gy 4 New York Stock |5 | Options 0,10 246,9657
US0126531013 Exchange (NYSE)
000 000 Exchange)
BBOPDY, Alphabet Inc, Kantaosake CBOE (Chicago
DEOOOBBOPDY7 /2 P ’ ’ Short NASDAQ GS Board Options 0,10 94,8767
US02079K1079
000 000 Exchange)
BBOPDZ, Amazon.com Inc, Kantaosake CBOE (Chicago
DEO00BBOPDZ4 / 2 : ; | Short NASDAQ GS Board Options 0,10 97,3894
US0231351067
000 000 Exchange)
BBOPD1, Advanced Micro Devices Inc CBOE (Chicago
DEO00OBBOPD17 / 2 | Short NASDAQ GS Board Options 0,10 78,9169
Kantaosake, US0079031078
000 000 Exchange)
BBOPD2, Aople Inc. Kantaosake CBOE (Chicago
DEO00OBBOPD25 / 2 PP . ’ Short NASDAQ GS Board Options 0,10 152,6756
US0378331005
000 000 Exchange)
BBOPD3 . e
' ArcelorMittal SA, Rekisteroity Euronext Euronext
DEOO%%E%%B% /2 Osake, LU1598757687 Short (Amsterdam) (Amsterdam) 1,00 28,6463
BBOPD5,
DEO0OBBOPD5S / 2 Atos SE, Kantaosake, Short Euronext (Paris)  |Euronext (Paris)  |0,10 13,6334
FR0000051732
000 000
BBOPDS, Ballard Power Systems Inc
DEO00BBOPD82 / 2 Kantaosake, CA0585861085 Short NASDAQ GM - 1,00 5,7673
000 000
BBOPD, Ballard Power Systems Inc
DEO00BBOPD90 / 2 Kantaosake, CA0585861085 Short NASDAQ GM - 1,00 5,9714
000 000
BBOPEB, Mercado Oficial de
DE000BBOPEB3 /2 |Bance Sag;g;’%g(fd J'gintaosake' Short SIBE Futuros y Opciones | 1,00 3,5818
000 000 Financieros (MEFF)
BBOPEE
: Block Inc, Kantaosake, New York Stock
DEOOOBBOPEET /12 US8522341036 Short Exchange (NYSE) |~ 0,10 74,0146
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Warranttien WKN
jalSIN/

Kohde-etuus

Alkuperainen

Liikkeeseen- (Osake ja ISIN) Optiotyyppi Viitelahde Futuuriporssi Suhdeluku S.t.op-Loss-raja
Viitevaluutassa
laskun koko
BBOPEF, . CBOE (Chicago
DEOOOBBOPEF4 /2 | 'heBoeing Co, Kantaosake, gy, New York Stock_ | 5 -4 Options 0,10 212,7517
US0970231058 Exchange (NYSE)
000 000 Exchange)
BBOPEG, Booking Holdings Inc CBOE (Chicago
DEO0OBBOPEG2 / 2 ' Short NASDAQ GS Board Options 0,01 2 501,7679
Kantaosake, US09857L.1089
000 000 Exchange)
BBOPEJ, . Mercado Oficial de
DEO0OBBOPEJ6 / 2 Ca'xabEaS”'ga'gégggﬁ?sake' Short g'(i'fir;u'\geéga‘;gol Futuros y Opciones | 1,00 4,0557
000 000 P Financieros (MEFF)
BBOPEM, - CBOE (Chicago
DEO0OBBOPEMO / 2 Citigroup Inc, Kantaosake, | g 4 New York Stock_ | 54 Options 0,10 50,7767
US1729674242 Exchange (NYSE)
000 000 Exchange)
BBOPEP, .
DE000BBOPEP3 /2 | Continental AG, Kantaosake, |,y Deutsche Bérse AG |Eurex 0,10 69,2236
DE0005439004
000 000
BBOPEQ,
DEOOOBBOPEQ1/2 |  COVesWOAG, Kantaosake, gy Deutsche Bérse AG | Eurex 0,10 41,5850
DE0006062144
000 000
BBOPES o .
p Credit Suisse Group AG, SIX Swiss Exchange
DEO0OBBOPES7 /2 | | o0 e o ssaa0 | Short e Eurex 1,00 3,0275
000 000
BBOPET . .
. Daimler Truck Holding AG, i
DE00OBBOPETS /2 | (e e e o TRooKs  |Short Deutsche Bérse AG |- 0,10 31,0033
000 000
BBOPEU, CBOE (Chicago
DE000BBOPEU3 /2 | Danaher Com, Kantaosake, g 4 New York Stock_ |5 | Options 0,01 254,8225
US2358511028 Exchange (NYSE)
000 000 Exchange)
BBOPEW,
DEO0OBBOPEWS / 2 Danone SA, Kantaosake, | gp Euronext (Paris) | Euronext (Paris)  |0,10 70,0344
FR0000120644
000 000
BBOPEY, .
DE00OBBOPEY5 /2 | Delivery Hero SE, Kantaosake, | gp .y Deutsche Bérse AG |- 0,10 40,1774
DEOOOA2E4K43
000 000
BBOPEZ, o
DE000BBOPEZ2 /2 | Deutsche Bank AG, Rekisterdity |, Deutsche Bérse AG |Eurex 1,00 11,6292
Osake, DE0005140008
000 000
BBOPE1 .
' EDP Energias de Portugal SA, . .
DEOOOBBOPE16 / 2 Kantaosake, PTEDPOAMO009 Short Euronext (Lisbon) Euronext (Lisbon) 1,00 5,3858
000 000
BBOPE2, . Mercado Oficial de
DEO0OBBOPE24/2 | ho® Enerdiay Celllosa A, | gpoy SIBE - Mercado | Futuros y Opeiones (1,00 3,5656
000 000 ’ P Financieros (MEFF)
BBOPES3,
DEOOOBBOPE32 / 2 Eramet SA, Kantaosake, | gp 4 Euronext (Paris)  |Euronext (Paris)  |0,10 101,0898
FR0000131757
000 000
BBOPE4, Telefonaktiebolaget LM Ericsson NASDAQ Stockholm
DEOOOBBOPEA0 / 2 ' |short NASDAQ Nordic ~ |1,00 59,4348
Kantaosake, SE0000108656 AB
000 000
BBOPES5, . Mercado Oficial de
DEOOOBBOPE57 / 2 Fe"°‘é'g'0?'$ég§(;gj‘gsake' Short gg'fir;u'\geéga‘;gol Futuros y Opciones [1,00 26,7270
000 000 P Financieros (MEFF)
BBOPE7,
DE000BBOPE73 /2 | MAteXDEGIRO AG, Kantaosake, |, Deutsche Bérse AG |- 1,00 8,1597
DEO0OFTG1111
000 000
BBOPES, .
DEO0OBBOPES1 / 2 Fresenius SE & Co. KGaA, = | gy, 4 Deutsche Bérse AG | Eurex 0,10 27,8371
Kantaosake, DE0005785604
000 000
BBOPFA, Fresenius Medical Care AG & Co.
DEOOOBBOPFA2 /2 KGaA, Kantaosake, Short Deutsche Borse AG |Eurex 0,10 53,7917
000 000 DE0005785802
BBOPFB .
' Galp Energia SGPS SA, . .
DEOO%%?%I(’)SBO /2 Kantaosake, PTGALOAMO009 Short Euronext (Lisbon) Euronext (Lisbon) 1,00 11,8427
BBOPFC, . Mercado Oficial de
DE0OOBBOPFCS / 2 G”f°E'SS§1A7' 1@%”&323’?3"9’ Short ggifiéu“geégaggol Futuros y Opciones | 1,00 13,9854
000 000 P Financieros (MEFF)
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Warranttien WKN

Alkuperainen

jalSIN/ Kohde-etuus . . SO, S - i
Liikkeeseen- (Osake ja ISIN) Optiotyyppi Viitelahde Futuuriporssi Suhdeluku S.t.op Loss-raja
Viitevaluutassa
laskun koko
BBOPFE, CBOE (Chicago
DEO0OBBOPFE4 /2 | e Home Depot Inc, Kantaosake, | o, ¢ New York Stock |5 | Options 0,10 309,7264
US4370761029 Exchange (NYSE)
000 000 Exchange)
BBOPFF, International Consolidated Airlines SIBE - Mercado Mercado Oficial de
DEOOOBBOPFF1 /2 Group SA, Kantaosake, Short Continuo Esparfiol Futuros y Opciones |1,00 1,8502
000 000 ES0177542018 P Financieros (MEFF)
BBOPFG, . - . Mercado Oficial de
DE00OBBOPFGY / 2 Iﬁgﬂfgz:feD§§8$4£§§goso§' Short SIBE Futuros y Opciones |0,10 28,9646
000 000 ’ Financieros (MEFF)
BBOPFK, Intel Corp, Kantaosake CBOE (Chicago
DEOOOBBOPFK1 /2 : ’ Short NASDAQ GS Board Options 1,00 26,9603
US4581401001
000 000 Exchange)
BBOPFL, Intel Corp, Kantaosake CBOE (Chicago
DEOOOBBOPFL9 / 2 P, ’ Short NASDAQ GS Board Options 1,00 27,5815
US4581401001
000 000 Exchange)
BBOPFQ
’ Just Eat Takeaway.com NV, Euronext Euronext
DEOO%%‘S%%ZQS /2 Kantaosake, NL0012015705 Short (Amsterdam) (Amsterdam) 0,10 21,5008
BBOPFS, . _— Mercado Oficial de
DEOOOBBOPFS4 / 2 Latzgztggg:kiaré“;(ff;;'ggfoﬁgv" Short g:iir;u'\geégag?ﬁol Futuros y Opciones |0,10 43,5479
000 000 ’ P Financieros (MEFF)
BBOPFT, . _— Mercado Oficial de
DEOOOBBOPFT2 / 2 Lat:gi::g::kzarlg”sagfg;'zcgfoﬁgv" Short ?;Liir;u'\gelzrgaggm Futuros y Opciones |0,10 48,1725
000 000 : P Financieros (MEFF)
BBOPFX .
. Livent Corp, Kantaosake, New York Stock
DEOOOBBOPFX4 / 2 US53814L1089 Short Exchange (NYSE) - 0,10 23,7414
000 000
BBOPFY .
" Livent Corp, Kantaosake, New York Stock
DEOOOBBOPFY2 /2 US53814L 1089 Short Exchange (NYSE) |° 0,10 24,5818
000 000
BBOPFZ, . . - Mercado Oficial de
DEOOOBBOPFZ9 /2 | jeonin Properies Sockmi SA I short SIBE - Mercado | Futuros y Opeiones (1,00 9,1175
000 000 ’ P Financieros (MEFF)
BBOPF2, CBOE (Chicago
DE000BBOPF23 /2 | Meta Platforms Inc, Kantaosake, | g, 4 NASDAQ GS Board Options 0,10 1772776
US30303M1027
000 000 Exchange)
BBOPF6, Microsoft Corp, Kantaosake CBOE (Chicago
DEOOOBBOPF64 / 2 ’ ’ Short NASDAQ GS Board Options 0,10 260,4406
US5949181045
000 000 Exchange)
BBOPF7, Moderna Inc, Kantaosake
DEOOOBBOPF72 /2 ’ ’ Short NASDAQ GS - 0,10 163,3139
US60770K1079
000 000
BBOPFS, Mercado Oficial de
DEO0OBBOPF80 /2 | Narrdy Enerdy Group 88 | short SIBE - Mercado | Futuros y Opeiones (0,10 26,5415
000 000 : P Financieros (MEFF)
BBOPF9, Mercado Oficial de
DEOOOBBOPF98 /2 | Nawray Energy Group S8 | short SIBE - Mercado | Futuros y Opciones (0,10 27,1393
000 000 : P Financieros (MEFF)
BBOPGB, Netflix Inc, Kantaosake CBOE (Chicago
DEOOOBBOPGB8 / 2 ; ’ Short NASDAQ GS Board Options 0,10 347,7575
US64110L1061
000 000 Exchange)
BBOPGD, CBOE (Chicago
DE000BBOPGD4 /2 |  NVIDIA Corp, Kantaosake, gy, 4 NASDAQ GS Board Options 0,10 212,0727
US67066G1040
000 000 Exchange)
BBOPGE ) )
: Palantir Technologies Inc, New York Stock
DEQOOBBOPGE2/2 |\ taosake, US69608A1088 | SN Exchange (NYSE) |~ 1,00 8,6460
000 000
BBOPGF, ) CBOE (Chicago
DEO0OBBOPGFY / 2 Pf'zag;%ggﬂao%%ake' Short Efg};‘]’rz ?,fﬁng) Board Options 1,00 44,0396
000 000 9 Exchange)
BBOPGG MEFF (Mercado
’ Pharma Mar SA, Kantaosake, SIBE - Mercado oficial de Futuros
DEOO%%%OOFESW /2 ES0169501022 Short Continuo Espafiol | Financieros) MEFF | %1° 59,2030

Fifa (Barcelona)
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Warranttien WKN Alkuperiinen
jalSIN/ Kohde-etuus . . SO, S - i
Liikkeeseen- (Osake ja ISIN) Optiotyyppi Viitelahde Futuuriporssi Suhdeluku S.t.op Loss-raja
Viitevaluutassa
laskun koko
BBOPGJ, Plug Power Inc, Kantaosake
DEO00OBBOPGJ1 /2 9 ! ’ Short NASDAQ CM - 1,00 15,0330
US72919P2020
000 000
BBOPCK, Plug Power Inc, Kantaosake
DEOOOBBOPGK9 / 2 9 ! ’ Short NASDAQ CM - 1,00 15,5847
US72919P2020
000 000
BBOPGL
; PowerCell Sweden AB, NASDAQ Stockholm
DEOOOBBOPGL7 / 2 Kantaosake, SE0006425815 Short AB - 1,00 139,3798
000 000
BBOPGM
’ PowerCell Sweden AB, NASDAQ Stockholm
DEOOOBBOPGMS5 / 2 Kantaosake, SE0006425815 Short AB - 1,00 146,7806
000 000
BBOPGN, CBOE (Chicago
DE00OBBOPGN3 /2 | QUALCOMM Inc, Kantaosake, | g, 4 NASDAQ GS Board Options 0,10 127,3923
US7475251036
000 000 Exchange)
BBOPGQ, Mercado Oficial de
DEO00BBOPGQS / 2 Reps'E"égff?,’;ﬁ%tﬁ’gake’ Short SIBE Futuros y Opciones | 1,00 15,0163
000 000 Financieros (MEFF)
BBOPGR, Ryanair Holdings plc, Kantaosake
DEOOOBBOPGR4 / 2 Y gs pie, " | Short Euronext (Dublin) Eurex 1,00 15,1091
IEOOBYTBXV33
000 000
BBOPGS,
DEOOOBBOPGS? / 2 SAP SE, Kantaosake, Short Deutsche Bérse AG |Eurex 1,00 112,5717
DE0007164600
000 000
BBOPGV, .
DE00OBBOPGV6 /2 | Siémens Energy AG, Kantaosake, | g,y Deutsche Borse AG |- 1,00 18,2665
DEOOOENER6YO
000 000
BBOPGY, CBOE (Chicago
DEOOOBBOPGY0 / 2 Snap Inc, Kantaosake, Short New York Stock_ | 5 - 4 Options 1,00 10,2360
US83304A1060 Exchange (NYSE)
000 000 Exchange)
BBOPGZ, SolarEdge Technologies Inc
DE000BBOPGZ7 / 2 9 9 > [Short NASDAQ GS - 0,01 298,8647
Kantaosake, US83417M1045
000 000
BBOPGO, . CBOE (Chicago
DEOOOBBOPGO6 / 2 Spotify Technology SA, Short New York Stock_ | 5 4 Options 0,10 125,3882
Kantaosake, LU1778762911 Exchange (NYSE)
000 000 Exchange)
BBOPG1, . .
DEOOOBBOPG14 / 2 STMicroelectronics NV, Short Euronext Paris All Exchanges 1,00 46,5229
Kantaosake, NL0000226223
000 000
BBOPG2, Tesla Inc, Kantaosake CBOE (Chicago
DEO0O0OBBOPG22 / 200 y ’ Short NASDAQ GS Board Options 0,10 202,7341
US88160R1014
000 Exchange)

Etuoikeusasema:

Warrantit ovat Liikkeeseenlaskijan suoria ja ei-alisteisia velvoitteita, joille Liikkeeseenlaskija ei ole asettanut vakuutta. Warranteilla on yhtalainen
etuoikeus suhteessa toisiinsa seka Liikkeeseenlaskijan muihin nykyisiin tai tuleviin vakuudettomiin ja ei-alisteisiin velvoitteisiin lukuun ottamatta
velvoitteita, joilla on pakottavaan lakiin perustuva korkeampi etuoikeusasema.

| Missa arvopapereilla tullaan kiyméaan kauppaa?

Ei sovellu. Tarkoituksena ei talla hetkella ole Warrantien listaaminen tai kaupankaynnin kohteeksi ottaminen.

| Liittyyko arvopapereihin takaus?

BNP Paribas S.A., Pariisi, Ranska (jaliempana "Takaaja") on asettanut ehdottoman ja peruuttamattoman takauksen (jaliempana "Takaus™)
kaikkien Warranttiehtoihin perustuvien maksuvelvoitteiden tayttamiselle jos ja kun kyseessad olevat maksut eraantyisivat Warranttiehtojen

mukaisesti.

| Kuka on arvopapereiden Takaaja?

Kotipaikka ja oikeudellinen muoto:

Takaaja on Ranskassa Ranskan lakien mukaisesti perustettu julkinen osakeyhtié (société anonyme),
jonka oikeushenkilétunnus (LEI) on ROMUWSFPUSBMPROS8K5P83. Sen paatoimipaikan osoite on 16,
Boulevard des Italiens — 75009 Pariisi, Ranska.

Paaasiallinen toiminta:

BNP Paribas S.A. on oman arvionsa mukaan yksi Ranskan suurimmista pankeista, ja silla on sivuliikkeita
ja tytaryhtiéita kaikilla paamarkkinoilla.

Suurimmat osakkeenomistajat:

Suurimpia osakkeenomistajia olivat 30.6.2022 Belgian hallituksen puolesta toimiva julkinen osakeyhtié
(société anonyme) Société Fédérale de Participations et d'Investissement ("SFPI"), joka omistaa 7,8 %
rekisterdidysta osakepaaomasta, BlackRock Inc., joka omistaa 5,9 % rekisterdidysta osakepaaomasta, ja
Luxemburgin suurherttuakunta, joka omistaa 1,0 % rekisterdidystd osakepddomasta. BNPP:n parhaan
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tiedon mukaan SFPI:n ja BlackRock Inc:n lisdksi milladn muulla osakkeenomistajalla ei ole yli 5 %:n
osuutta sen osakepddomasta tai aanista.

Johtoon kuuluvat avainhenkil6t: Jean-Laurent Bonnafé, BNP Paribas S.A.:n toimitusjohtaja

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

Mita ovat Takaajaa koskevat keskeiset taloudelliset tiedot?

Taulukko 1: Tuloslaskelma

1.1.-31.12.2021 1.1.-31.12.2020 1.1.-30.9.2022 1.1.-30.9.2021
(tilintarkastettu) (tilintarkastettu) (tilintarkastamaton) (tilintarkastamaton)
milj. euroa milj. euroa milj. euroa milj. euroa
Liikevaihto 46 235 44 275 38 310 35003
Riskipohjaiset kustannukset -2 925 -5 717 -2 192 -2 415
Omistajille kuuluva nettotulo 9488 7 067 8 046 7182
Taulukko 2: Tase
30.9.2022 31.12.2021 31.12.2020
(tilintarkastamaton) (tilintarkastettu) (tilintarkastettu)
milj. euroa milj. euroa milj. euroa
Taseen loppusumma (Konserni) 3 009 340 2 634 444 2488 491
Konsolidoidut lainat asiakkaille ja saamiset 869 500 814 000 809 533
asiakkailta
Konsolidoidut asiakkaiden talletukset 1015649 957 684 940 991
Osakkeenomistajien oma paaoma 120 764 117 886 112 799
(Konsernin osuus)

Takaajan tilintarkastetut konsernitilinpdatokset 31.12.2020 ja 31.12.2021 paéattyneilté tilikausilta ja taloudellinen osavuosikatsaus 30.9.2022
paattyneeltéd yhdeksan kuukauden jaksolta on laadittu kansainvalisten tilinpaatdosstandardien (IFRS) mukaisesti.

Mitka ovat Takaajaan liittyvat keskeiset riskit?

Takaajaan liittyvd maksukyvyttomyysriski/likviditeettiriski: BNP Paribas S.A.:n mahdollisesti asettaman Takauksen seké Liikkeeseenlaskijan ja
Takaajan valisen hallinta- ja voitonjakosopimuksen seurauksena sijoittajat altistuvat epasuorasti myos Takaajaan liittyville maksukyvyttdmyys- ja
likviditeettiriskeille. Kansainvalisend pankkikonsernina toimivan Takaajan liiketoiminnassa esiintyy seitseman sille ominaista keskeista riskia
(pankkiportfoliota koskevat luotto-, vastapuoli- ja arvopaperistamisriskit, operatiivinen riski, markkinariski, maksuvalmius- ja jalleenrahoitusriski,
yleiseen talous- ja markkinaymparistoon liittyva riskit, saantelyriski sekd BNPP:n kasvuun sen nykyisessd ymparistossa liittyvat riskit). Jos
Takaajasta tulee maksukyvytdn, tdma voi johtaa jopa siihen, ettd Warranttien haltijat menettavat Warranttien ostamiseen kayttdmansa padoman
(koko sijoitetun paaoman menettimisen riski).

Takaajaa koskevat kriisinratkaisutoimenpiteet: Lisdksi Ranskassa toteutetuilla toimenpiteilld suhteessa BNP Paribas S.A.:han (sen toimiessa
sopimuspuolena, joka on velvoitettu suoritamaan maksuja voimassa olevan hallinta- ja voitonjakosopimukseen nojalla) tai suhteessa BNP Paribas
Groupiin voi Ranskan lakiin sisallytetyn Euroopan elvytys- ja kriisinratkaisudirektiivin mukaisesti olla epasuoria haitallisia vaikutuksia
Liikkeeseenlaskijaan. Taman seurauksena sijoittajat altistuvat myds riskille, ettd BNP Paribas S.A. ei pysty tayttdmaan hallinta- ja
voitonjakosopimukseen perustuvia velvoitteitaan esimerkiksi tilanteessa, jossa siitéd tulee maksukyvyton (eli maksuvalmiuden menettamisen tai
liallisen velkaantumisen myo6ta), tai tilanteessa, jossa viranomaiset maaraavat kriisinratkaisutoimenpiteitda Ranskan lain mukaisesti. Siten jos
Takaajaan kohdistetaan kriisinratkaisutoimenpiteita, tama voi johtaa jopa siihen, ettda Warranttien haltijat menettdvat Warranttien ostamiseen
kayttamansa paaoman (koko sijoitetun padoman menettamisen riski).

Mitkd ovat arvopapereihin liittyvat keskeiset riskit?

Ei talletussuojajarjestelmaa. Warrantit eivat kuulu talletussuojajarjestelmaan. Taman seurauksena sijoittajat voivat menettaa sijoittamansa
padaoman kokonaan.

Riippuvuus Kohde-etuuden hintakehityksesta:
Liikkeeseenlaskija ei valttamatta valitse Kohde-etuutta valitun Kohde-etuuden tulevaa kehitysta koskevan arvionsa perusteella.

Vipuvaikutuksen vuoksi Kohde-etuuden hintavaihtelu (tai jopa odotetun hintavaihtelun toteutumatta jadminen) voi pienentaa Warranttien arvoa
epasuhtaisesti tai tehda niista jopa arvottomia. Tama aiheuttaa sijoitetun paddoman taysimaaraisen menettamisen riskin.

Maksuprofiiliin liittyvit riskit:

Jos MINI Future Short Warranttien Viitehinta on yhta suuri tai suurempi kuin sovellettava Toteutushinta, Lunastusméaaraksi tulee nolla (0), jolloin
maksua El suoriteta (koko sijoitetun padaoman menettiaminen).

Warrantinhaltijalle aiheutuu tappiota Viitehinnan alittaessa sovellettavan Toteutushinnan, jos Lunastusmaard on Warrantinhaltijan maksamaa
ostohintaa alhaisempi.

Jo annettu ilmoitus tavanomaisesta eraannyttamisesta raukeaa, jos ennen kyseessa olevaa Eraannyttamispaivaa tai Erdannyttamispaivana esiintyy
Stop-Loss-tapahtuma.

MINI Future Short Warranttien tapauksessa Lunastusmaara voi olla nolla, jos Stop-Loss-viitetaso on suurempi tai yhtd suuri kuin sovellettava
Toteutushinta.
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On huomattava, ettéd Stop-Loss-tapahtuman esiintyessa maksettava maara on yhta suuri kuin Stop-Loss-tapahtumaan sovellettava Lunastusmaara;
Arvonmaarityspaiva on tassa tapauksessa paiva, jolloin Stop-Loss-tapahtuma esiintyi, viimeistaan kuitenkin se paiva, jolloin Stop-Loss-viitetaso
maaritettiin, ja Lunastusmaara voi olla nolla (0), jolloin maksua El suoriteta.

Jos Stop-Loss-tapahtumaa ei ole esiintynyt, Lunastusmaara ei eraanny automaattisesti maksettavaksi mindan ajankohtana Warranttien
voimassaoloaikana. Maksu erdantyy maksettavaksi ainoastaan silloin, jos Warrantinhaltija kayttad Warranttioikeutensa tai Liikkeeseenlaskija
eraannyttad Warrantit.

Jos Stop-Loss-tapahtuma esiintyy, Warrantin mahdollinen aikaisempi kayttaminen mitatdityy purkavan ehdon perusteella, ja Warrantit tulevat
automaattisesti kaytetyiksi merkittdvasti alennetulla Lunastusmaaralla (tdma maara voi olla nolla).

Rajoittamattomaan kestoon liittyvaét riskit:
Warranteilla ei ole kiinteda Selvityspaivaa, minka seurauksena niilla ei ole kiinteda voimassaoloaikaa.

Siten Warrantinhaltijan on kaytettava Warranttien edustama Warrantinhaltijoiden Warranttioikeus maarattyna paivana Warranttiehdoissa maaratyn
menettelyn mukaisesti kayttddkseen Warranttioikeutensa. Vaikka Warrantinhaltijalla olisi oikeus kayttaa Warrantit tiettyina paivina, tallaiset paivat
voivat olla epasuotuisia Warrantinhaltijan kannalta. Warrantinhaltijan on itse harkittava, aiheuttaako Warrantin kaytté haittaa Warrantinhaltijalle ja
missa maarin.

Lisaksi Liikkeeseenlaskijalla on oikeus erdannyttdd Warrantit tavanomaisella erdannyttamiselld Warranttiehtojen mukaisesti Tavanomaisen
eraannyttamisen ajankohtana. Liikkeeseenlaskijan erdannyttdessa Warrantit Warrantinhaltija ei voi vaikuttaa kyseessa olevaan Tavanomaisen
eraannyttamisen ajankohtaan, joka voi olla epasuotuisa Warrantinhaltijan kannalta.

Mikali Liikkeeseenlaskija erdannyttda Warrantit tai Warrantinhaltija kayttad Warrantit itse, Warrantinhaltija altistuu kummassakin tapauksessa
uudelleensijoitusriskille, koska on mahdollista, etta Liikkeeseenlaskijan maksama maara voidaan sijoittaa uudelleen markkinoille ainoastaan
epasuotuisammin markkinaehdoin verrattuna markkinaehtoihin, jotka vallitsivat erdannytettyjen tai kéaytettyjen Warranttien ostohetkella.
Warrantinhaltija altistuu riskille, etteivat odotukset arvon nousemisesta vaihtoehtoisen sijoituksen kautta valttdmatta toteudu.

Kéyttooikeuden minimimdéraan liittyvat riskit:

Lisdksi Warranttiehdot maaraavat, ettda kayttdoikeutta voidaan kayttda ainoastaan maaratylla maaralla Warrantteja ("Minimimaara”). Taman
seurauksena Warrantinhaltijoiden, joilla ei ole vaadittua Minimimaaraa Warrantteja, on joko myytava Warranttinsa tai ostettava lisaa Warrantteja (ja
kummassakin tapauksessa aiheutuu transaktiokuluja). Warranttien myynti vaatii kuitenkin sellaisten markkinaosapuolten I6ytamista, jotka ovat
halukkaita ostamaan Warrantit vastaavaan hintaan. Jos tallaisia ostohalukkaita markkinaosapuolia ei 16ydy, Warranttien arvoa ei voida realisoida.

Jos Warranttiehdoissa kuvatut ehdot Warranttien kayttamiselle eivat tayty ajoissa ennen kyseessa olevaa kayttopaivaa, ilmoitus Warranttien
kayttamisesta mitatoityy ja niiden kayttdminen on seuraavan kerran mahdollista vasta seuraavana kyseessa olevien Warranttien Warranttiehtojen
mukaisena kayttopaivana.

Warranttien tuotto voi pienentya johtuen Warranttioikeuksien kayttamisen ajankohdan ja niiden kayttamisestd maksettavan maaran maarityspaivan
valisen aikavalin viiveesta.

Koko pdaoman menettadmisen riski esiintyy siinakin tapauksessa, ettd Warranttioikeudet kaytetaan patevasti.

Markkinahdiriot. Warrantinhaltijat altistuvat riskille, ettd Warranttiehdoissa kuvatun markkinahairion esiintymiselld voi olla haitallinen vaikutus
Warranttien arvoon. Kyseessa olevan maaran maksaminen saattaa viivastya markkinahairion seurauksena.

Muutokset, erdédnnyttimisriski, uudelleensijoitusriski: Warrantinhaltijat altistuvat riskille, etta Liikkeeseenlaskija muuttaa tai eraannyttaa
Warrantteja Warranttiehtojen mukaisesti. Mikali ne eraannytetdan, Eraannyttamismaara voi olla merkittavasti pienempi kuin Warranttien ostamiseen
sijoitettu pddoma. Warrantinhaltijat voivat jopa menettia sijoittamansa padoman kokonaan. Warrantinhaltijat altistuvat myés riskille, etta heidan
saamansa maarat voidaan mahdollisesti sijoittaa uudelleen ainoastaan vdhemman suotuisilla ehdoilla (niin kutsuttu uudelleensijoitusriski).

Markkinahintariskit. Warrantinhaltijat altistuvat Warranttien hinnan maarittamiseen liittyville riskeille. Esimerkiksi Kohde-etuuden kehitysta ja siten
myods Warranttien kehitysta sijoitusaikana ei voi ennustaa ostohetkella.

Likviditeettiriski: Warrantinhaltijat altistuvat riskille, ettd kaupankaynnille Warranteilla ei valttamatta ole likvideja jalkimarkkinoita ja ettd he eivat
valttamatta pysty myymaan Warrantteja tiettyna ajankohtana tai tiettyyn hintaan.

Kohde-etuuteen liittyvat riskit: \Warrantinhaltijat eivat omista Kohde-etuutena olevaa osaketta. Koska Warrantteihin perustuvan takaisinmaksun
maara riippuu Kohde-etuuden kehityksesta, Warranttien haltijoiden tulee ottaa huomioon, ettéd Warrantteihin sijoittamiseen voi liittya vastaava riski
kuin suoraan osakkeisiin sijoittamiseen. Tahan sisaltyy osakkeen hintavaihtelusta aiheutuvat riskit. Riskind on myos se, ettd kyseessa oleva yhtio
voi menettdd maksuvalmiutensa ja voidaan aloittaa sen omaisuuseria koskevat maksukyvyttomyysmenettelyt.

Mahdollisten eturistiriitojen riskit: Liikkeeseenlaskijan, Takaajan ja niiden osakkuusyhtididen edut voivat olla ristiriidassa Warrantinhaltijoiden
etujen kanssa tai ne eivat valttamattd ota huomioon Warrantinhaltijoiden etuja. Tama voi koskea myds niiden muita toimintoja ja liiketoimia.
Mahdollisilla eturistiriidoilla voi olla haitallinen vaikutus Warranttien arvoon.

Osa D — Keskeiset tiedot arvopapereiden yleisolle tarjoamisesta ja/tai kaupankdynnin kohteeksi ottamisesta saannellylla markkinalla

Mitka ovat tahan arvopaperiin sijoittamisen ehdot ja aikataulu?

Tarjouksen yleiset ehdot ja odotettu aikataulu

BNP Paribas Arbitrage S.N.C., Pariisi, Ranska tarjoaa Warrantteja niista kiinnostuneille sijoittajille 23. helmikuuta 2023 alkaen. Yleisolle tarjoaminen
paattyy Listalleottoesitteen ja/tai senhetkisen Ohjelmaesitteen voimassaolon paattyessa.

Tiedot kaupankdynnin kohteeksi ottamisesta saannellylla markkinalla
Tarkoituksena ei talla hetkella ole Warrantien listaaminen tai kaupankaynnin kohteeksi ottaminen.
Arvio kokonaiskuluista

Sijoittaja voi ostaa Warrantteja liikkeeseenlaskuhintaan tai ostohintaan. Liikkeeseenlaskija tai Tarjouksen tekija eivat veloita sijoittajilta mitaan
likkeeseenlaskuhinnan tai ostohinnan ylittdvia kustannuksia; sijoittajalle voi kuitenkin aiheutua kustannuksia hanen ostaessaan Warrantteja
pankeilta tai saastokassoilta (Sparkassen), muiden kanavien kautta tai kyseessad olevassa arvopaperipdrssissd, eika Liikkeeseenlaskija tai
Tarjouksen tekija voi antaa niista mitdan lausuntoa.

Alkuperainen liikkeeseenlaskuhinta sisaltada kunkin kyseessa olevan tuotteen perustamiskulut (Lopullisten ehtojen paivamaarana).
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| Kuka on tarjouksen tekija ja/tai henkild, joka hakee kaupankdynnin kohteeksi ottamista?

Tarjouksen tekee BNP Paribas Arbitrage S.N.C. (rekisterdidyn toimipaikan osoite 1 Rue Laffitte, Pariisi, 75009, Raska, LEIl-tunnus:
6EWKUOFGVX5QQJHFGT48), joka on Ranskan lakien mukaisesti perustettu avoin yhtid (Société en Nom Collectif).

Miksi tdma esite on laadittu?
Tarjouksen ensisijainen tavoite on edistaa tavoitetta tehda voittoa. Liikkeeseenlaskija kayttaa likkeeseenlaskusta saatavan nettotuoton yksinomaan

Warrantteihin perustuvien velvoitteidensa suojaamiseen suhteessa Warranttien haltijoihin.
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Résumé

| Section A - Introduction et avertissements

| Avertissements

a) Le présent résumé doit étre lu comme une introduction au Prospectus de Base.

b) Toute décision d’investir dans les Warrants doit étre fondée sur un examen exhaustif du Prospectus de Base dans son ensemble;

c) Les investisseurs peuvent perdre la totalité (perte totale) ou une partie du capital investi.

d) Si une action concernant I'information contenue dans le Prospectus de Base est intentée devant un tribunal par l'investisseur, ce dernier

pourra, selon la législation nationale de I'Etat membre oul I'action est intentée, avoir & supporter les frais de traduction de ce Prospectus de
Base ainsi que de tout Supplément et des Conditions Définitives applicables avant le début de la procédure judiciaire.

e) La responsabilité civile de BNP Paribas Emissions- und Handelsgesellschaft mbH ('« Emetteur ») qui, en sa qualité d’Emetteur des
Warrants, assume la responsabilité du présent Résumé, y compris relativement a sa traduction, pourra étre recherchée mais seulement si
le contenu du Résumé est jugé trompeur, inexact ou contradictoire par rapport aux autres parties du Prospectus de Base, ou, s’il ne fournit
pas, lu en combinaison avec les autres parties du Prospectus de Base, les informations clés permettant d’aider les investisseurs dans leur
décision d’investir dans lesdits Warrants.

f) Les investisseurs sont sur le point d’acheter un produit qui n’est pas simple et qui peut étre difficile a comprendre.

Informations introductives

Nom et code d’identification des
titres :

Warrants MINI Future Short liés a des actions (les « Warrants »),
ISIN / WKN : voir tableau

Id'entité et coordonnées de
I’Emetteur :

L’Emetteur a son siége social au Senckenberganlage 19, 60325 Francfort-sur-le-Main, Allemagne. Son
identifiant d’entité juridique (LEI) est 549300TS3U4JKMR1B479 et son numéro de téléphone est +49 (0)
69 7193-0.

Autorité compétente :

L’Autorité fédérale allemande de surveillance financiére (Bundesanstalt fiir Finanzdienstleistungsaufsicht
- "BaFin"). L’adresse de la BaFin (supervision des valeurs mobilieres) est Marie-Curie-Str. 24-28, 60439
Francfort-sur-le-Main, Allemagne et son numéro de téléphone est le +49 (0) 228 41080.

Date d’approbation du Prospectus
de Base :

26 octobre 2022

| Section B - Informations clés sur I’émetteur

| Qui est ’'Emetteur des titres ?

Domicile et forme juridique :

L’Emetteur a son siége social & Francfort-sur-le-Main. Son adresse commerciale est Senckenberganlage
19, 60325 Francfort-sur-le-Main, Allemagne.

L’Emetteur est une société a responsabilité limitée (Gesellschaft mit beschrénkter Haftung - GmbH) de
droit allemand, constituée en Allemagne, dont [lidentifiant d'entité juridigue (LEI) est
549300TS3U4JKMR1B479.

Activités principales

Emission de titres

Actionnaires principaux :

L’actionnaire unique de BNP Paribas Emissions-und Handelsgesellschaft mbH est BNP Paribas S.A,,
une société anonyme cotée de droit frangais.

Identité des principaux directeurs
| _généraux :

Le directeur général de 'Emetteur est Grégoire Toublanc.

Identité des commissaires aux
comptes :

MAZARS GmbH & Co. KG Wirtschaftsprifungsgesellschaft, Theodor-Stern-Kai 1, 60596 Francfort-sur-
le-Main, Allemagne, a été nommé commissaire aux comptes.

Quelles sont les informations financiéres clés concernant ’Emetteur ?

Les informations financiéres présentées ci-dessous ont été tirées des états financiers annuels audités de I'Emetteur pour les exercices clos les 31
décembre 2020 et 31 décembre 2021 et les états financiers intermédiaires audités pour la période de six mois close le 30 juin 2022.

Tableau 1 : Compte de résultat - titres autres que de capital

Etats financiers | Etats financiers | Etats financiers | Etats financiers

annuels au annuels au intermédiaires au intermédiaires au

31 décembre 2021 31 décembre 2020 30 juin 2022 30 juin 2021

en EUR en EUR en EUR en EUR
Résultat des activités ordinaires
Autres résultats d’exploitation 1058 779,55 525 572,67 380 210,18 699 657,79
Autres frais d’exploitation - 1058 779,55 - 525 572,67 -380 210,18 -699 657,79
Bénéfice net pour I'exercice 0 0 0 0
Tableau 2 : Bilan - titres autres que de capital

Etats financiers annuels au Etats financiers annuels au Etats financiers

intermédiaires au
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31 décembre 2021

31 décembre 2020

30 juin 2022

en EUR en EUR en EUR
Créances et autres actifs
Créances de sociétés liées 27 639 000,00 82 133 636,23 4 931 000,00
Autres actifs (actifs/actifs courants) 3023 052 044,36 2 830 561 707,30 6 197 090 872,97

Passif

Obligations (passifs/charges)

1573817 871,04

1664 491 487,06

2 803 833 350,03

Autres passifs (passifs/charges)

1476 873 173,32

1247 529 078,47

3 398 188 522,94

Dette financiére nette (dette a long terme 0 0 0

plus dette a court terme moins trésorerie)

Tableau 3 : Etat des flux de trésorerie - titres autres que de capital
Pour la période du Pour la période du Etats financiers | Etats financiers
e janvier au 31| 1 janvier au 31 intermédiaires au intermédiaires au
décembre 2021 décembre 2020 30 juin 2022 30 juin 2021
en EUR en EUR en EUR en EUR

Flux de trésorerie nets provenant 526 859,27 - 282 391,36 -16 805,01 578 790,47

des activités d’exploitation

Flux de trésorerie nets provenant - - - -
des activités de financement

Flux de trésorerie nets provenant - - - -
des activités d’investissement

Quels sont les principaux risques spécifiques a 'Emetteur ?

Les porteurs de titres supportent le risque/risque de crédit relatifs a ’Emetteur : Sous réserve de la Garantie fournie par BNP Paribas S.A.
en tant que Garant pour le paiement dii de tous les montants & payer en vertu des titres émis par 'Emetteur, les porteurs de titres sont exposés au
risque que I'Emetteur ne soit pas en mesure de satisfaire & ses obligations relatives aux titres, par exemple, dans le cas ou il deviendrait insolvable
(illiquide/surendetté). L'insolvabilité de 'Emetteur pourrait également entrainer la perte par les porteurs de titres du capital investi lors de 'achat des
titres (risque de perte totale).

Les porteurs de titres supportent le risque de non-exécution de I’accord de contréle et de transfert des bénéfices : Un accord de controle
et de transfert des bénéfices est en place entre BNP Paribas S.A. et 'Emetteur. En vertu dudit accord, BNP Paribas S.A. a en particulier I'obligation
de compenser toute perte nette que 'Emetteur peut autrement générer au cours d’un exercice financier pendant la durée de I'accord de contrdle et
de transfert des bénéfices. Les investisseurs qui ont investi dans les titres émis par 'Emetteur sont donc exposés au risque que 'Emetteur ne soit
pas en mesure de remplir ses obligations envers les porteurs de titres ou ne soit pas en mesure de les respecter entierement ou en temps voulu si
BNP Paribas S.A. ne satisfait pas a ses obligations envers I'Emetteur en vertu de I'accord de transfert de contréle et de bénéfice, ou ne les satisfait
pas completement ou en temps voulu. Dans ce cas, les porteurs de titres peuvent perdre tout le capital investi lors de I'achat des titres (risque de
perte totale).

Section C - Informations clés sur les titres

Quelles sont les principales caractéristiques des titres ?

Type et forme des titres

Les Warrants sont émis sous forme d’obligations au porteur (Inhaberschuldverschreibungen) de droit allemand, telles que définies a la Sec. 793 du
Code civil allemand (Birgerliches Gesetzbuch - BGB). Les Warrants sont librement cessibles et ne sont soumis a aucune restriction.

Droits attachés aux titres
Les Warrants ne portent pas intéréts.

Chaque Warrant autorise le Porteur du Warrant a recevoir un Montant de Remboursement en cas d’exercice de ses droits, tel que décrit dans la
section « Paiement des montants » ci-dessous.

Remboursement
Les Droits liés aux Warrants ne peuvent étre exercés que pour autant qu’il détienne au moins 1000 Warrants (le « Nombre Minimum »).
Le Porteur du Warrant doit déclarer au plus tard deux Jours Ouvrés avant la Date d’Exercice qu’il exerce les Droits assortis au Warrants.

Les Droits assortis aux Warrants seront réputés étre automatiquement exercés dés qu’un Evénement de Stop-Loss se produira.
Le Porteur du Warrant sera en droit d’exiger le paiement du Montant de Remboursement par 'Emetteur a la Date de Réglement.
Remboursement Anticipé

L’Emetteur aura le droit de résilier les Warrants par voie de resiliation ordinaire a partir d'une date prédéterminee. A l'occasion de la résiliation
ordinaire par 'Emetteur, le Porteur du Warrant sera en droit de demander le paiement du Montant de Remboursement par 'Emetteur a la Date de
Réeglement.

Si un Evénement d’Ajustement concernant le Sous-Jacent se produit, 'Emetteur pourra étre en droit d’ajuster les Droits liés aux Warrants
conformément aux Modalités des Warrants ou de mettre fin a ces derniers par voie de résiliation extraordinaire. Dans le cas d’une résiliation
extraordinaire telle que susmentionnée, 'Emetteur paiera le Montant de Résiliation dans les quatre Jours Ouvrés suivant la notification de la
résiliation. Dans ce cas, le Montant de Résiliation pourra, dans certaines circonstances, étre significativement inférieur au prix d’achat payé pour le
Warrant et pourra étre inférieur a zéro (0) (perte totale du Capital Investi).

Paiement des montants
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Le Montant de Remboursement au titre de chaque Warrant sera payé au Porteur du Warrant dans la Devise de Réglement au plus tard a la Date
de Reglement.

Le Montant de Remboursement pour les Warrants MINI Future Short sera égal a

(a) la différence entre le Prix d’Exercice concerné et le Prix de Référence, multiplié par le Ratio si le Prix Observé n’a pas atteint ou n’est
pas supérieur a la Barriere de Stop-Loss pendant la Période d’Observation ; ou
(b) la différence entre le Niveau de Référence de Stop-Loss et le Prix d’Exercice concerné, multiplié par le Ratio si le Prix Observé a atteint

ou est supérieur a la Barriere de Stop-Loss pendant la Période d’Observation.
Si le montant déterminé ci-dessus est zéro ou une valeur négative, les Warrants viendront a échéance et deviendront sans valeur. Dans ce cas,
aucun paiement ne sera effectué aux Porteurs de Warrants.

Le cas échéant, le montant peut étre converti a partir de la Devise de Référence du Sous-Jacent dans la Devise de Reglement.

Dans le cas d'une résiliation extraordinaire des Warrants par 'Emetteur, le Montant de Résiliation au titre de chaque Warrant payable par
'Emetteur aux Porteurs de Warrants sera égal a un montant déterminé de fagon raisonnable par ’Agent de Calcul agissant discrétionnairement
comme étant le prix de marché applicable immédiatement avant I'événement donnant naissance au droit de résiliation.

En cas de résiliation ordinaire du Warrant par 'Emetteur, le montant payable aux Porteurs de Warrants sera égal au Montant de Remboursement a
la Date de Résiliation.

Limitations des droits liés aux Warrants

Dans certaines circonstances, 'Emetteur peut apporter des ajustements aux Modalités des Warrants. En outre, I'Emetteur peut é&tre en droit de
résilier des Warrants par voie de résiliation extraordinaire si un Evénement d’Ajustement a I'égard du Sous-Jacent se produit. Dans le cas d’une
résiliation extraordinaire telle que susmentionnée, 'Emetteur paiera le Montant de Résiliation dans les quatre Jours Ouvrés suivant la notification
de la résiliation.

Date d’émission (date de valeur) | 27 février 2023

Prix Observé désigne tout prix du Sous-Jacent tel que déterminé et publié par la Source de Référence pendant la Période
d’Observation comme étant le prix officiel, commencant par le premier prix officiellement déterminé au début

de la Période d’Observation (23 février 2023).

Période d’Observation La Période d’Observation commence au moment ou le premier prix tel que défini dans la rubrique « Prix

Observé » est disponible et se termine lors de la détermination du Prix de Référence ou en cas de

survenance d‘un Evénement de Stop-Loss (chacun inclus).

Barriére Initiale
WKN et ISIN Sous-Jacent Type Source de Marchés de . de Stop-Loss en
des Warrants/ . , . ex N Ratio L
. PR (Action avec ISIN) d’Option Référence Contrats a Terme Devise de
Taille de I’émission P
Référence
BBOPDU, . . _
DE000BBOPDUS /2 | 291das AG, Action au Nominatif, |, 4 Deutsche Bérse AG |Eurex 0,10 139,4316
DEOOOATEWWWO
000 000
BBOPDV, . )
DE000BBOPDV3 /2 | Airfrance-KLMSA Action o Euronext (Paris)  |Euronext (Paris)  [1,00 1,8100
Ordinaire, FR0000031122
000 000
BBOPDW, . - CBOE (Chicago
DE00OBBOPDW1 / 2 A'bemar'aggg%’ggﬂ%q 39 rdinaire, | s ort New York ?,EK%(E) Board Options 0,10 246,9657
000 000 9 Exchange)
BBOPDY, . - CBOE (Chicago
DE000BBOPDY7 /2 | AlPhabet Inc, Action Ordinaire, | oy, 4 NASDAQ GS Board Options 0,10 94,8767
US02079K1079
000 000 Exchange)
BBOPDZ, Amazon.com Inc, Action Ordinaire CBOE (Chicago
DE000BBOPDZ4 / 2 : ; ’| Short NASDAQ GS Board Options 0,10 97,3894
US0231351067
000 000 Exchange)
BBOPD1, Advanced Micro Devices Inc CBOE (Chicago
DEO00OBBOPD17 /2 - o Lo |Short NASDAQ GS Board Options 0,10 78,9169
Action Ordinaire, US0079031078
000 000 Exchange)
BBOPD2, Apple Inc, Action Ordinaire CBOE (Chicago
DEO00OBBOPD25 / 2 ! ’ Short NASDAQ GS Board Options 0,10 152,6756
US0378331005
000 000 Exchange)
BBOPD3 . .
' ArcelorMittal SA, Action au Euronext Euronext
DEO0OBEOPDI3 /2 Nominatif, LU1598757687 | SO (Amsterdam) (Amsterdam) 1,00 28,6463
BBOPD5, . L
DE00OBBOPD58 / 2 Atos SE, Action Ordinaire, | g, 4 Euronext (Paris) | Euronext (Paris) 0,10 13,6334
FR0000051732
000 000
BBOPDS8 .
y Ballard Power Systems Inc, Action
DEO00BBOPD82 / 2 Ordinaire, CA0585861085 Short NASDAQ GM - 1,00 5,7673
000 000
BBOPD9 .
y Ballard Power Systems Inc, Action
DEOO%I?)E%I;BQO /2 Ordinaire, CA0585861085 Short NASDAQ GM - 1,00 5,9714
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Barriére Initiale

WKN et ISIN Sous-Jacent Type Source de Marchés de . de Stop-Loss en
des Warrants/ . s . ex N Ratio !
. e s s (Action avec ISIN) d’Option Référence Contrats a Terme Devise de
Taille de I’émission Réfé
éférence
BBOPEB, . Mercado Oficial de
DEO0OBBOPEB3 / 2 Bg?gﬁ];f:ti'g’;r%’gb’gj’ggn Short SIBE Futuros y Opciones | 1,00 3,5818
000 000 ’ Financieros (MEFF)
BBOPEE . N
4 Block Inc, Action Ordinaire, New York Stock
DEOOOBBOPEE7 / 2 US8E92941036 Short Exchangs (NYSE) 0,10 74,0146
000 000
BBOPEF, . . . CBOE (Chicago
DEOOOBBOPEF4 /2 | "€ Boeing Co, Action Ordinaire, |, New York Stock_ | 5 - 14 Options 0,10 212,7517
US0970231058 Exchange (NYSE)
000 000 Exchange)
BBOPEG, Booking Holdings Inc, Action CBOE (Chicago
DEOOOBBOPEG2 / 2 ing ; Short NASDAQ GS Board Options 0,01 2 501,7679
Ordinaire, US09857L.1089
000 000 Exchange)
BBOPEJ, . . L Mercado Oficial de
DEOOOBBOPEJ6 / 2 Ca'xaba’é‘ggﬁ@g’ég’&gm'”a're’ Short gloifir;ul\gelzr(s;agzol Futuros y Opciones | 1,00 4,0557
000 000 P Financieros (MEFF)
BBOPEM, - . - CBOE (Chicago
DEOOOBBOPEMO /2 | Citigroup Inc, Action Ordinaire, | g, 4 New York Stock_ | 5 - 14 Options 0,10 50,7767
US1729674242 Exchange (NYSE)
000 000 Exchange)
BBOPEP, . . N
DE000BBOPEP3 /2 | Continental AG, Action Ordinaire, | o\, ¢ Deutsche Bérse AG |Eurex 0,10 69,2236
DE0005439004
000 000
BBOPEQ, . N
DEOOOBBOPEQ1 /2 | COVestro AG, Action Ordinaire, |, 4 Deutsche Bérse AG |Eurex 0,10 41,5850
DE0006062144
000 000
BBOPES, e . .
DEOOOBBOPES? / 2 Credit _Su!sse Group AG, Action Short SIX Swiss Exchange Eurex 1,00 3.0275
Ordinaire, CH0012138530 AG
000 000
BBOPET, . . .
DEQ0OBBOPET5 /2 | Daimler Truck Holding AG, Action | 4 Deutsche Bérse AG |- 0,10 31,0033
Ordinaire, DEOOODTROCKS8
000 000
BBOPEU, . . CBOE (Chicago
DE000BBOPEU3 /2 | Danaher Corp, Action Ordinaire, | g 4 New York Stock_ |5 -y Options 0,01 2548225
US2358511028 Exchange (NYSE)
000 000 Exchange)
BBOPEW, . N
DEOOOBBOPEW9 /2 | Danone SA, Action Ordinaire, | gy, 4 Euronext (Paris)  |Euronext (Paris)  |0,10 70,0344
FR0000120644
000 000
BBOPEY, . .
DEO0OBBOPEYS5 / 2 Delivery Hero SE, Action | g 4 Deutsche Bérse AG |- 0,10 40,1774
Ordinaire, DEOOOA2E4K43
000 000
BBOPEZ, .
DEQ00BBOPEZ2 /2 | Deutsche Bank AG, Actionau gy 4 Deutsche Bérse AG | Eurex 1,00 11,6292
Nominatif, DE0005140008
000 000
BBOPE1 .
y EDP Energias de Portugal SA, . .
DEOO%%E%EE16/2 Action Ordinaire, PTEDPOAMO009 Short Euronext (Lisbon) Euronext (Lisbon) 1,00 5,3858
BBOPEZ2, . Mercado Oficial de
DEOOOBBOPE24 / 2 Acfigiec%?r:gilfeyé:secﬁlg(s)gzségH2 Short (S:La'fir;u“geégiggol Futuros y Opciones | 1,00 3,5656
000 000 ’ Financieros (MEFF)
BBOPE3, . .
DEOOOBBOPE32/2 | Er@metSA Action Ordinaire, gy Euronext (Paris) Euronext (Paris) 0,10 101,0898
FR0000131757
000 000
BBOPE4, Telefonaktiebolaget LM Ericsson NASDAQ Stockholm
DEOOOBBOPE40 /2 | o0 o e S E00001 08058 |ShOTt AB NASDAQ Nordic (1,00 59,4348
000 000
BBOPES, ) . . Mercado Oficial de
DEOOOBBOPE57 / 2 Fe"°"'aE'SS(f;' 1%‘3(')00%%"'”3"6’ Short ggiiéu“geégaggol Futuros y Opciones | 1,00 26,7270
000 000 P Financieros (MEFF)
BBOPE7, .
DEOOOBBOPE73 / 2 flatexDEGIRO AG, Action | g 4 Deutsche Bérse AG |- 1,00 8,1597
Ordinaire, DEOOOFTG1111
000 000
BBOPES, . .
DE000BBOPES1 /2 | Fresenius SE & Co. KGaA, Action |y 1y Deutsche Bérse AG | Eurex 0,10 27,8371
Ordinaire, DE0005785604
000 000
BBOPFA, Fresenius Medical Care AG & Co.
DEOOOBBOPFA2 /2 KGaA, Action Ordinaire, Short Deutsche Borse AG |Eurex 0,10 53,7917
000 000 DE0005785802
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Barriére Initiale

WKN et ISIN Sous-Jacent Type Source de Marchés de . de Stop-Loss en
des Warrants/ . s . ex N Ratio !
. e s s (Action avec ISIN) d’Option Référence Contrats a Terme Devise de
Taille de I’émission Réfé
éférence
BBOPFB . .
: Galp Energia SGPS SA, Action . .
DEOOOBBOPFBO / 2 Ordinaire, PTGALOAMO0009 Short Euronext (Lisbon) Euronext (Lisbon) 1,00 11,8427
000 000
BBOPFC, . . . Mercado Oficial de
DE0OOBBOPFCS / 2 Gr'fo'SE%'%1A7‘1"é%%gg‘7"”a're' Short gg‘fﬂ;u’\geéga‘;gol Futuros y Opciones | 1,00 13,0854
000 000 P Financieros (MEFF)
BBOPFE, . CBOE (Chicago
DEOOOBBOPFE4 /2 | 1heHomeDepoting, Action gy 1y New York Stock_ | 5 - 14 Options 0,10 300,7264
Ordinaire, US4370761029 Exchange (NYSE)
000 000 Exchange)
BBOPFF, International Consolidated Airlines SIBE - Mercado Mercado Oficial de
DEOOOBBOPFF1 /2 Group SA, Action Ordinaire, Short Continuo Espafiol Futuros y Opciones |1,00 1,8502
000 000 ES0177542018 P Financieros (MEFF)
BBOPFG, . L . Mercado Oficial de
DEO0OBBOPFGY / 2 A(I;?i%l:lsglrzﬂZizseEgooIzggg2§67 Short SIBE Futuros y Opciones |0,10 28,9646
000 000 ’ Financieros (MEFF)
BBOPFK, Intel Corp, Action Ordinaire CBOE (Chicago
DEOOOBBOPFK1 /2 P, ’ Short NASDAQ GS Board Options 1,00 26,9603
US4581401001
000 000 Exchange)
BBOPFL, Intel Corp, Action Ordinaire CBOE (Chicago
DEOOOBBOPFL9 / 2 P. ’ Short NASDAQ GS Board Options 1,00 27,5815
US4581401001
000 000 Exchange)
BBOPFQ
’ Just Eat Takeaway.com NV, Euronext Euronext
DEOO%%%%%';QS /2 | Action Ordinaire, NL0012015705 |Sho't (Amsterdam) (Amsterdam) 0,10 21,5008
BBOPFS, . - Mercado Oficial de
DEO0OBBOPFS4 / 2 L:St‘i’gfltglgisngﬁ;mg"s%‘f}jc;’;g&\g' Short g'an'fir;u'\geéga‘;‘rﬂlol Futuros y Opciones |0,10 43,5479
000 000 ’ P Financieros (MEFF)
BBOPFT, . _— Mercado Oficial de
DEOOOBBOPFT2 / 2 L:gt‘i’gitg'rzisnZﬁ;mgg%‘f{;;’zsaﬁ{&\g' Short g'oi'fir;u'\geégzggol Futuros y Opciones |0,10 48,1725
000 000 ’ Financieros (MEFF)
BBOPFX . . .
. Livent Corp, Action Ordinaire, New York Stock
DEOOOBBOPFX4 / 2 US53814L1089 Short Exchange (NYSE) - 0,10 23,7414
000 000
BBOPFY . . -
: Livent Corp, Action Ordinaire, New York Stock
DEOOOBBOPFY2 /2 US53814L1089 Short Exchange (NYSE) - 0,10 24,5818
000 000
BBOPFZ, . . . Mercado Oficial de
DEO0OBBOPFZ9 / 2 Ac“t”iié"&Zﬁﬁgﬁg'eés%‘i%?éfé%’os Short gg'fir;u'\geé‘s’zggol Futuros y Opciones | 1,00 9,175
000 000 ’ Financieros (MEFF)
BBOPF2, Meta Platforms Inc, Action CBOE (Chicago
DEOOOBBOPF23 /2 o : Short NASDAQ GS Board Options 0,10 177,2776
Ordinaire, US30303M1027
000 000 Exchange)
BBOPF®, . . I CBOE (Chicago
DE000BBOPF64 /2 | Microsoft Corp, Action Ordinaire, | g, 4 NASDAQ GS Board Options 0,10 260,4406
US5949181045
000 000 Exchange)
BBOPF7, . L
DE000BBOPF72/2 | Moderna Inc, Action Ordinaire, g, 4 NASDAQ GS - 0,10 163,3139
US60770K1079
000 000
BBOPFS, . Mercado Oficial de
DEOOOBBOPF80 / 2 Natg%ri?ggéggﬂgg%éﬁ“o” Short gg'fir;u'\geéga‘;gol Futuros y Opciones [0,10 26,5415
000 000 ’ P Financieros (MEFF)
BBOPF9, . Mercado Oficial de
DEO00BBOPFgg /2 | N9y Eneray Sroup 84 Action | gpory SIBE - Mercado | Futuros y Opciones (0,10 27,1393
000 000 ’ P Financieros (MEFF)
BBOPGB, . . - CBOE (Chicago
DE000BBOPGBg /2 |  Netflix Inc, Action Ordinaire, | gy 4 NASDAQ GS Board Options 0,10 347,7575
US64110L1061
000 000 Exchange)
BBOPGD, . . CBOE (Chicago
DE000BBOPGD4 /2 | NVIDIA Corp, Action Ordinaire, | g, 4 NASDAQ GS Board Options 0,10 212,0727
US67066G1040
000 000 Exchange)
BBOPGE . . .
: Palantir Technologies Inc, Action New York Stock
DEO0OBBOPGE2/2 |~ = 5 inaire, US60608A1088 | oMo Exchange (NYSE) |~ 1,00 8,6460
000 000
BBOPGEF, . - CBOE (Chicago
DEOOOBBOPGF9 /2 |  "fizer Inc, Action Ordinaire, gy 4 New York Stock_ |5 -y Options 1,00 44,0396
US7170811035 Exchange (NYSE)
000 000 Exchange)
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Barriére Initiale
WKN et ISIN Sous-Jacent Type Source de Marchés de . de Stop-Loss en
des Warrants/ . s . ex N Ratio !
. e s s (Action avec ISIN) d’Option Référence Contrats a Terme Devise de
Taille de I’émission Cex
Référence
BBOPGG MEFF (Mercado
’ Pharma Mar SA, Action Ordinaire, SIBE - Mercado oficial de Futuros
DE000BBOPGG7 /2 ES0169501022 Short Continuo Espafiol Financieros) MEFF 0,10 59,2030
000 000 .
Fifa (Barcelona)
BBOPGJ, . -
DE000BBOPGJ1 /2 | 1ug Power Inc, Action Ordinaire, gy, ¢ NASDAQ CM - 1,00 15,0330
US72919P2020
000 000
BBOPGK, . L
DE00OBBOPGK9 /2 | F1ug Power Inc, Action Ordinaire, | g, 4 NASDAQ CM - 1,00 15,5847
US72919P2020
000 000
BBOPGL .
y PowerCell Sweden AB, Action NASDAQ Stockholm
DEOOOBBOPGL7 / 2 Ordinaire, SE0006425815 Short AB - 1,00 139,3798
000 000
BBOPGM .
’ PowerCell Sweden AB, Action NASDAQ Stockholm
DEOOOBBOPGMS5 / 2 Ordinaire, SE0006425815 Short AB - 1,00 146,7806
000 000
BBOPGN, . CBOE (Chicago
DEOOOBBOPGN3 / 2 QUALCOMM Inc, Action | gy, 1y NASDAQ GS Board Options 0,10 127,3923
Ordinaire, US7475251036
000 000 Exchange)
BBOPGQ, . . Mercado Oficial de
DE00OBBOPGQS6 / 2 Reps"'lzssﬁ'1‘7\§t5'ﬁgﬂr5d'”a're* Short SIBE Futuros y Opciones | 1,00 15,0163
000 000 Financieros (MEFF)
BBOPGR, Ryanair Holdings plc, Action
DEOOOBBOPGR4 / 2 Ordinaire, IEO0BYTBXV33 Short Euronext (Dublin) Eurex 1,00 15,1091
000 000
BBOPGS, . -
DEOOOBBOPGS2 / 2 SAP SE, Action Ordinaire, g, 4 Deutsche Bérse AG |Eurex 1,00 112,5717
DE0007164600
000 000
BBOPGV, . .
DE0OBBOPGV6 /2 | Siemens Energy AG, Action | o 4 Deutsche Bérse AG |- 1,00 18,2665
Ordinaire, DEOOOENERGY0
000 000
BBOPGY, . - CBOE (Chicago
DE000BBOPGY0 /2 |  SnapInc, Action Ordinaire, g New York Stock_ |5 i Options 1,00 10,2360
US83304A1060 Exchange (NYSE)
000 000 Exchange)
BBOPGZ, SolarEdge Technologies Inc
DEOOOBBOPGZ7 / 2 Action Ordinaire, US83417M1045 Short NASDAQ GS - 0,01 298,8647
000 000
BBOPGO, . . CBOE (Chicago
DE000BBOPGO6 /2 | SPolify Technology SA, Action | oy, 4 New York Stock_ | 54 Options 0,10 125,3882
Ordinaire, LU1778762911 Exchange (NYSE)
000 000 Exchange)
BBOPG1, . . .
DE000BBOPG14 /2 | STMicroelectronics NV, Action | o 4 Euronext Paris All Exchanges 1,00 46,5229
Ordinaire, NL0000226223
000 000
BBOPG2, . - CBOE (Chicago
DEOOOBBOPG22 /200| e8! Inc, Action Ordinaire, gy, 1y NASDAQ GS Board Options 0,10 202,7341
US88160R1014
000 Exchange)
Statut :

Les Warrants constituent des obligations directes et non subordonnées de 'Emetteur au titre desquelles 'Emetteur n’a pas fourni de garantie. Les
Warrants sont payés pari passu entre eux et avec toute autre obligation présente ou future non-garantie et non-subordonnée de I'Emetteur, a
I'exclusion des obligations se classant a un rang supérieur par application de la loi.

| Ou les titres seront-ils négociés ?

N/A. La cotation ou I'admission aux négociations des Warrants n'est pas envisagée actuellement.

| Existe-t-il une garantie attachée aux titres ?

BNP Paribas S.A., Paris, France (ci-aprés dénommé le « Garant ») a fourni une garantie inconditionnelle et irrévocable (ci-aprés dénommée la «
Garantie ») couvrant le paiement de tous les montants devant étre payés en vertu des Modalités des Warrants si et dés qu’un paiement sera d en

vertu des Modalités des Warrants.

| Qui est le Garant des titres ?

Domicile et forme juridique :

Le Garant est une société anonyme cotée de droit frangais constituée en France et son identifiant
d’entité juridique (LEI) est ROMUWSFPUS8MPRO8K5P83. L’'adresse de son siége social est 16,
boulevard des ltaliens - 75009 Paris, France.

Activités principales :

Selon sa propre évaluation, BNP Paribas S.A. est I'une des plus grandes banques en France et posséde
des succursales et des filiales opérant dans tous les marchés majeurs.
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Actionnaires principaux : Au 30 juin 2022, les principaux actionnaires sont la Société Fédérale de Participations et
d’Investissement (« SFPI »), une société anonyme d’'intérét public (société par actions) agissant pour le
compte du Gouvernement belge et détenant 7,8 % du capital social, BlackRock Inc. détenant 5,9 % du
capital social et le Grand-Duché de Luxembourg détenant 1,0 % du capital social. A la connaissance de
BNPP, aucun actionnaire autre que SFPI et BlackRock Inc. ne détient plus de 5 % de du capital ou des
droits de vote.

Identité des principaux directeurs | Jean-Laurent Bonnafé, Président-directeur général de BNP Paribas S.A.
| _généraux :

Identité des commissaires aux | Deloitte & Associés, 6, place de la Pyramide, Paris-La Défense Cedex (92), France

comptes : PricewaterhouseCoopers Audit, 63, rue de Villiers, Neuilly-sur-Seine (92), France

Mazars, 61, rue Henri Regnault, Courbevoie (92), France

Quelles sont les informations financiéres clés sur le Garant ?

Tableau 1 : Compte de résultat

31 décembre 2021 31 décembre 2020 Troisiéme Trimestre Troisiéme Trimestre
(audité) (audité) 2022 2021
en millions d’euros en millions d’euros (non audité) (non audité)
en millions d’euros en millions d’euros
Chiffre d’affaires 46 235 44 275 38 310 35003
Co(t du risque (2 925) (5717) (2192) (2415)
Revenu net du aux actionnaires 9488 7 067 8 046 7 182
Tableau 2 : Bilan
30 septembre 2022 31 décembre 2021 31 décembre 2020
(non audité) (audité) (audité)
en millions d’euros en millions d’euros en millions d’euros
Total des actifs (Groupe) 3009 340 2634 444 2 488 491
Préts consolidés et créances clients 869 500 814 000 809 533
Dépbts consolidés des clients 1015649 957 684 940 991
Capitaux propres des actionnaires (action 120 764 117 886 112 799
du Groupe)

Les états financiers annuels consolidés audités du Garant pour les exercices clos le 31 décembre 2020 et le 31 décembre 2021 et les états
financiers intermédiaires pour la période de neuf mois close le 30 septembre 2022 ont été préparés conformément aux International Financial
Reporting Standards (IFRS).

Quels sont les principaux risques spécifiques au Garant ?

Risque d’insolvabilité/risque de liquidité relatif au Garant : En raison de la garantie potentielle fournie par BNP Paribas S.A. et de I'accord de
contrdle et de transfert des bénéfices en place entre 'Emetteur et le Garant, les investisseurs supportent indirectement également le risque
d’insolvabilité et le risque de liquidité relatif au Garant. L’activité du Garant en tant que groupe financier international se caractérise par sept risques
clés (risque de crédit, risque de contrepartie et risque de titrisation dans le portefeuille bancaire ; risque opérationnel ; risque de marché ; risque de
liquidité et de refinancement ; risques associés a I'environnement économique et de marché global ; risque réglementaire ; risques associés a la
croissance de BNPP dans son environnement existant). L'insolvabilité du Garant peut entrainer la perte par les Porteurs de Warrants du capital
investi lors de I'achat des Warrants (risque de perte totale).

Mesures de résolution en relation avec le Garant : De plus, les mesures prises en France en relation avec BNP Paribas S.A. (en sa qualité de
partie contractante tenue de verser une indemnisation en vertu de I'accord de contrdle et de transfert des bénéfices) ou le Groupe BNP Paribas
conformément a la transposition de la Directive européenne sur le redressement et la résolution en droit frangais peuvent avoir des effets négatifs
indirects sur 'Emetteur. Par conséquent, les investisseurs sont également exposés au risque que BNP Paribas S.A. ne soit pas en mesure de
remplir ses obligations en vertu de I'accord de controle et de transfert des bénéfices, par exemple dans le cas ou elle devient insolvable
(illiquide/surendettée) ou dans le cas ou les mesures de résolution de droit frangais sont ordonnées par les autorités. Par conséquent, des mesures
de résolution prises a I'encontre du Garant peuvent entrainer la perte par les Porteurs des Warrants du capital investi lors de I'achat des Warrants
(risque de perte totale).

Quels sont les principaux risques spécifiques aux titres ?

Aucun régime de garantie des dépots. Les Warrants ne sont pas couverts par un régime de garantie des dépéts. Les investisseurs peuvent
donc subir une perte totale du Capital Investi.

Risque lié a I’élaboration du prix du Sous-Jacent :

La sélection par 'Emetteur du Sous-Jacent n'est pas nécessairement basée sur son évaluation de la performance future du Sous-Jacent
sélectionné.

En raison de I'effet de levier, les mouvements de prix du Sous-Jacent (ou méme I'absence de réalisation d'un mouvement de prix prévu) peuvent
diminuer la valeur des Warrants de maniére disproportionnée voire les priver de toute valeur. Par conséquent, il existe un risque de perte qui peut
étre égal a la totalité du Capital Investi.

Risques associés au type de paiement :

Si le Prix de Référence des Warrants MINI Future Short est supérieur ou égal au Prix d’'Exercice concerné, le Montant de Remboursement sera
égal a zéro (0), auquel cas AUCUN paiement de serait effectué (perte totale).
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Si le Prix de Référence est inférieur au Prix d’Exercice concerné, le Porteur du Warrant subit une perte si le Montant de Remboursement est
inférieur au prix d’achat payé par le Porteur du Warrant.

Une notice de résiliation ordinaire déja notifiée deviendra sans effet si un Evénement de Stop-Loss survient a la Date de Résiliation pertinente ou
avant celle-ci.

Dans le cas des Warrants MINI Future Short, le Montant de Remboursement peut étre égal a zéro si le Niveau de Référence de Stop-Loss est
supérieur ou égal au Prix d’Exercice concerné.

Il convient de noter que, si un Evénement de Stop-Loss se produit, le montant & payer sera égal au Montant de Remboursement applicable dans le
cas d’'un Evénement de Stop-Loss; la Date d’Evaluation est, dans ce cas, le jour o 'Evénement de Stop-Loss s’est produit, au plus tard, peu
importe le jour ou le Niveau de Référence de Stop-Loss a été déterminé, et le Montant de Remboursement peut étre égal a zéro (0) et AUCUN
paiement ne sera effectué.

A moins qu’un Evénement de Stop-Loss ne se produise, le paiement d’'un Montant de Remboursement n’est pas exigible automatiquement & tout
moment pendant la durée des Warrants. Un paiement n'est exigible que si le Porteur du Warrant exerce son Droit assorti au Warrant ou si
'Emetteur résilie les Warrants.

Si un Evénement de Stop-Loss se produit, tout exercice antérieur par le Porteur du Warrant devient par la suite impossible en raison de la
réalisation de la condition suspensive, et les Warrants seront automatiquement exercés a un Montant de Remboursement significativement réduit
(ce montant peut étre égal a zéro).

Risques associés a un terme illimité :
Les Warrants n'ont pas de Date de Reglement déterminée et, par conséquent, n'ont pas de durée déterminée.

Par conséquent, le Droit lié au Warrant tel que représenté par les Warrants doit étre exercé par le Porteur du Warrant a une date d’exercice
spécifiée conformément a la procédure d’exercice stipulée dans les Modalités des Warrants afin de faire valoir le Droit li¢ au Warrant. Méme si le
Porteur du Warrant a le droit d’exercer les Warrants a certaines dates d’exercice, ces dates peuvent lui étre défavorables. Le Porteur du Warrant
doit décider pour lui-méme si et dans quelle mesure I'exercice du Warrant entraine un désavantage pour lui.

De plus, 'Emetteur aura le droit de résilier les Warrants par voie de résiliation ordinaire conformément aux Modalités des Warrants a une Date de
Résiliation Ordinaire. Dans le cas ou I'Emetteur résilierait le Warrant, le Porteur du Warrant n’a aucune influence sur la Date de Résiliation
Ordinaire applicable, ce qui peut lui étre défavorable.

Aussi bien dans le cas de résiliation des Warrants par 'Emetteur que dans celui ou les Warrants sont exercés par leur Porteur lui-méme, ce dernier
supportera le risque de réinvestissement : il est en effet possible que le montant payé par 'Emetteur, le cas échéant, ne puisse étre réinvesti qu'a
des conditions de marché moins favorables par rapport a celles existant lorsque le Warrant résilié ou exercé a été acheté. Le Porteur du Warrant
supporte le risque que ses prévisions quant a I'obtention d’une valeur plus importante par le biais d’'un investissement alternatif ne pourrait pas se
matérialiser.

Risques associés a un nombre minimum d’exercices :

En outre, les Modalités des Warrants stipulent que le droit d’exercice ne peut étre exercé qu’a I'égard d’'un nombre spécifié de Warrants (le
«Nombre Minimum»). Par conséquent, les Porteurs de Warrants qui n'ont pas le Nombre Minimum de Warrants requis devront soit vendre leurs
Warrants, soit acheter des Warrants supplémentaires (avec des frais encourus dans I'un ou l'autre cas). Cependant, une vente des Warrants
suppose que les membres du marché disposés a acheter les Warrants au prix correspondant soient identifiés. Si aucun membre du marché n’est
disposé a acheter, la valeur des Warrants ne pourra pas étre récupérée.

Si les conditions d’exercice décrites dans les Modalités des Warrants ne sont pas remplies dans les délais avant la date d’exercice concernée,
I’Avis d’Exercice sera nul et I'exercice ne sera possible qu’a la prochaine date d’exercice telle que prévue par les Modalités des Warrants pour les
Warrants respectifs.

Le rendement des Warrants peut étre réduit en raison du décalage entre la date d’exercice des Droits lié aux Warrants et la date a laquelle le
montant payable au titre de leur exercice est déterminé.

Le risque d'une perte totale s’applique méme si les Droits assortis aux Warrants sont valablement exercés.

Perturbations de marché : Le risque induit pour les Porteurs du Warrant est que la survenance d’'une perturbation de marché décrite dans les
Modalités des Warrants ait un effet négatif sur la valeur des Warrants. Le paiement du montant peut également étre retardé en raison d’'une
perturbation de marché.

Ajustements, risque de résiliation, risque de réinvestissement : Les Porteurs de Warrants supportent le risque que les Warrants soient ajustés
ou résiliés par 'Emetteur conformément aux Modalités des Warrants. Dans le cas ol ils seraient résiliés, le Montant de Résiliation pourra étre
significativement inférieur au montant du capital investi pour I'achat des Warrants. Les Porteurs de Warrants peuvent méme subir une perte totale
du Capital Investi. Les Porteurs de Warrants sont également exposés au risque de ne pouvoir réinvestir les montants regus qu’'a des conditions
moins favorables (risque de réinvestissement).

Risques de prix de marché : Les Porteurs de Warrants supportent les risques associés a la détermination du prix des Warrants. Par exemple,
I'exécution des Sous-Jacents et donc I'exécution des Warrants pendant leur durée de vie ne peut pas étre prévue au moment de I'achat.

Risque de liquidité : Les Porteurs de Warrants supportent le risque gqu’il n’y ait pas de marché secondaire liquide pour négocier les Warrants et
qu’il soit impossible de vendre les Warrants a un certain moment ou a un certain prix.

Risques relatifs au Sous-Jacent : Les Porteurs de Warrants ne possédent pas I'action utilisée comme Sous-Jacent. Etant donné que le montant
du remboursement des Warrants dépend de la performance du Sous-Jacent, les Porteurs de Warrants doivent noter qu’un investissement dans les
Warrants peut donc étre soumis a un risque similaire a un investissement direct dans I'action. Ceux-ci comprennent les risques résultant des
fluctuations du cours de I'action. D’autres risques sont que la société concernée peut devenir illiquide et que des procédures d’insolvabilité peuvent
étre ouvertes sur ses actifs.

Risques relatifs aux potentiels conflits d’intéréts : L’Emetteur, le Garant ainsi que les sociétés leur étant affiliées peuvent poursuivre des
intéréts qui entrent en conflit avec les intéréts des Porteurs de Warrants ou ne les prennent pas en compte. Cela peut étre le cas dans le cadre de
I'exécution d’autres fonctions ou d’autres transactions. Les conflits d’intéréts potentiels peuvent avoir un effet négatif sur la valeur des Warrants.

Section D - Informations clés sur I'offre au public de titres et/ou I’admission a la négociation sur un marché réglementé

A quelles condition et selon quel calendrier puis-je investir dans ce titre ?

Conditions générales et calendrier prévisionnel de I'offre
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Les Warrants font I'objet d’'une offre par BNP Paribas Arbitrage S.N.C., Paris, France, aux investisseurs intéressés a partir du 23 février 2023.
L’offre au public prend fin a la fin de la validité du Prospectus et/ou du Prospectus de Base en vigueur.

Détails de I’admission a la négociation sur un marché réglementé
N/A. La cotation ou I'admission aux négociations des Warrants n'est pas envisagée actuellement.
Estimation des dépenses totales

L’investisseur peut acheter les Warrants au prix d’émission ou au prix d’achat. Ni 'Emetteur ni I'Offreur ne factureront a l'investisseur des colits
additionnels au prix d’émission ou au prix d’achat. L’investisseur pourra encourir des colts supplémentaires lors de I'achat des Warrants auprés de
banques ou de banques d’épargne publiques (Sparkassen) ou par le biais d’autres canaux de distribution ou de la bourse de titres pertinente a
propos desquels ni 'Emetteur ni I'Offreur ne peuvent faire de déclaration.

Le prix d’émission initial comprend les colts d’entrée pour chaque produit spécifique concerné (a la date des Conditions Définitives).

Qui est I'offreur et/ou la personne qui sollicite ’admission a la négociation ?

L’Offreur est BNP Paribas Arbitrage S.N.C. (son siége social est situé 1 Rue Laffitte, Paris, 75009, France, LEI :6EWKUOFGVX5QQJHFGT48), une
société en nom collectif de droit frangais constituée en France.

Pourquoi ce prospectus est-il établi ?

L’objectif principal de I'offre est de promouvoir I'objectif de réaliser un bénéfice. L’'Emetteur utilisera le produit net de I'’émission exclusivement pour
couvrir ses obligations envers les Porteurs de Warrants au titre des Warrants.
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MePIANTITIKO ZNUEiwpa

| TuRua A — Eilcaywyn Kal TTpogISoTToINoEIg

| Mpos&idotroinoeig

q)

B)

Y)
d)

£)

To mapdv MNepIANTITIKG Znueiwpa Ba TTPETTEl va eKAAUBAVETOI WG EI0aywyr] Tou BaaikoU EvnuepwTikoU AgATiou.

O emevduTtAg Ba TTpéTTEl va Bacioel 010dNTTOTE ETTEVOUTIKF OTTOQACT] TOU YIa TOug OXETIKOUG lMapaoTtatikoug TitAoug (Warrants) otnv
e€€Taon Tou Baoikou EvnuepwTtikod AgATiou wg ouvoAou.

O1 TTEVOUTEG EVOEXETAI VO XATOUV TO 0UVOAO (OAIKA aTTWAEIQ) 1) HEPOG TOU ETTEVOUPEVOU KEQAAQioU.

>€ TEPITITWON TToU aiwan OXETIKA PE TIG TTANPOYOPIEG TTOU TTEPIEXOVTAI OTO Baaikd EvnuepwTikd AgATio @EpeTal vwTTiov diIkaoTnpiou, o
evaywv emevduThG evdéxeTal, Bdoel Tou €BvikoU Oikaiou, va uTToXpewBei va @épel Ta €€oda peTdppacng Tou Baoikol EvnuepwTikoU
AgeATiou gupTrEpIAAUBAVOUEVWY OTTOIWVOARTTOTE ZUNTIANPWHATWY Kal Twv TeAIKWwy Opwyv, TIpIv atrd TN £vapén TnG VOUIKAG diadikaagiag.

AoTikr) euBluvn amodidetal otnv BNP Paribas Emissions- und Handelsgesellschaft mbH (o «Ek86Tng»), n otroia utrd TNV 1I816TNTAE TNG WG
Ekd6tn Twv Mapaotatikwv TiTAwv €xel avaAdaBer eubuvn yia 1o Tapov MepIANTITIKO Znueiwpa, CUUTTEPIAAUBAVOUEVNG OTTOIOCORTIOTE
peTd@paong Tou, A oTa TTPOCWTIA TTou UTTERAAav To TTapoV MePIANTITIKO Znueiwpa, cupTTEPIAAPBAVOUEVNG OTTOINGOATTIOTE YETAPPACTIG
TOU, 0AAG p6vo €dv To MePIANTITIKG Znueiwpa gival TTapatmrAavnTikG, avakpIBEG 1 GOUVETTEG, 0€ GUVOUOOUO UE Ta GAAa pépn Tou Baoikou
EvnuepwTtikoU AeAtiou i dev TTapéxel, o€ ouvduaoud pe ta GAAa pépn Tou BaoikoU EvnuepwTikoU AeATiou, Bacikég TTANPOQOpIEG WG

BonBeia aToug eTTEVOUTEG TTOU £EETACOUV TO EVOEXOUEVO Va £TTEVOUCOUV OTOUG OXETIKOUG MapaoTatikoUg TiTAoug.
aT) O1 eTeVOUTEG TTPOKEITAI VO AYOPATOUV £va TTPOiOV TTou dev gival a1rAd Kal icwg SUOCKOAEUTOUV VO TO KATAVOOOUV.

Eicaywyikég TAnpog@opisg

Ovopaoia kai 31eBvAg apiBuog
avayvwpiong TiTAwv (ISIN):

MINI Future Short Warrants ouvdedepéva pe petoxég (o1 «Mapaortarikoi TitAor»),
ISIN: / WKN: BAéTTe TTivaka

TauTtoTnTa KAl OTOIXEIX
€TMIKoIVwviag Tou EKd6TN:

O Ekd0OTNG €xel Tnv €dpa Tou €1Ti TNG Senckenberganlage 19, 60325 ®pavkeouptn (Frankfurt am Main),
leppavia. O avayvwpioTIKOG KwdIKOG VOUIKAG ovToTnTag (LEI) Tou gival 549300TS3U4JKMR1B479 kai o
ap1Bu6g TNAe@wvou Tou gival +49 (0) 69 7193-0.

Appodia Apxn:

H Opootovdiaky Apxrl XpnuatomoTwTikAg Emotmreiag g Teppaviag  (Bundesanstalt  fiir
Finanzdienstleistungsaufsicht — "BaFin"). H emayyeApatikiy dieubuvon tng BaFin (emotreia kivntwv
agiwv) eivar n Marie-Curie-Str. 24-28, 60439 ®pavkeoUptn (Frankfurt am Main), Mepuavia kar o apiBudg
TNAEQWVOU TNG gival +49 (0) 228 41080.

Hpepopnvia ‘Eykpiong Tou Baoikou
EvnuepwTikoU AgATiou:

26 OkTwRpiou 2022

| TuRua B — Baoikég TAnpo@opieg yia Tov Ek561n

| Moiog gival o EK36TNG TwV KIVNTWV agiwv;

‘ESpa Kal VOUIKN HOpP®R:

O EKd6TNG éxel TV €dpa Tou oTtn Ppavkpouptn (Frankfurt am Main). H emayyeApatik Tou dielBuvon
eivar Senckenberganlage 19, 60325 ®pavkgouptn (Frankfurt am Main), M'eppavia.

O Ek®OTNG eival eTaipeia Treploplopévng €ubivng (Gesellschaft mit beschrédnkter Haftung — GmbH)
ouoTtaBeica otn leppavia katd Toug vopog Tng lMeppaviag kal 0 avayvwplioTIKOG KwIKOG VOUIKAG
ovtétnNTas (LEI) Tou givanl 549300TS3U4JKMR1B479.

Kupieg 5pacTnpIoTnTeG:

‘Ekdoa0n KIVNTWV aglwv

Baoikoi péroxor:

O povadikég pétoxos Tng BNP Paribas Emissions- und Handelsgesellschaft mbH eivai n BNP Paribas
S.A., eionypévn avwvupn etaipeia ("société anonyme") cuotabeioa uttd Toug vopoug NG MaAAiag.

TautéTnTa BacIKWV SIEUBUVOVTWY
OUMBOUAWYV:

O dieuBuvwy auppoulog Tou EkdOTN gival o Grégoire Toublanc.

TauToTNTA OPKWTWYV EAEYKTWV:

H etaipeiac MAZARS GmbH & Co. KG Wirtschaftsprifungsgesellschaft, Theodor-Stern-Kai 1, 60596
Dpavkpouptn (Frankfurt am Main), Fepuavia, €xel dIOPIOTE WG OPKWTAG EAEYKTAG.

Molgg gival ol BaoIkéG XPNUOTOOIKOVOMIKEG TTANPOPOPIEG OXETIKA pE ToVv EKSOTN;

O1 xpnUAaToOIKOVOUIKES TTANPOQOpPIES TToU TTapouaidlovTal KAaTWTEPW EXOUV aviAnBei arrd TIS EAEYUEVES ETATIES XPNUATOOIKOVOUIKES KATAOTATEIS TOU
Ek&01n yia tic xproeis mou éAnéav otic 31 AekeuBpiou 2020 kai 31 AekeuBpiou 2021 kai TIC EAEYUEVES EVOIGUEDES XPNUATOOIKOVOUIKES KATAOTATEIS
yia 1o éaunvo mou éAnée arig 30 louviou 2022.

MMivakag 1: Aoyapiacuog ATTOTEAECUATWY — [N NETOXIKES KIVNTES adieg

ETAolEg
XPNHOTOOIKOVOMIKEG
KATOOTAOEIG TRV

31n AekeuBpiou 2021

Ev3idpeoeg
XPNHOTOOIKOVOMIKEG
KATAOTAOEIG TNV

301 louviou 2021

ETtAoleg
XPNHOTOOIKOVOUIKEG
KATAOTAOEIG TRV

31n Aekepppiou 2020

Evdidueoeg
XPNHOATOOIKOVOUIKEG
KATAOTAOEIG TRV

301 louviou 2022

og Eupw og Eupw og Eupw og Eupw
AmrotéAeopa ouvABwy dpacTnNPIOTATWY
AMa AeiToupyika é00da 1.058.779,55 525.572,67 380.210,18 699.657,79
AMa AeiToupyika €€oda - 1.058.779,55 -525.572,67 -380.210,18 -699.657,79
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KaBapd képdog yia 1o £10¢ 0

Mivakag 2: IooAoyIoud¢ — un NETOXIKES KIVNTES adies

ETROI1EG XPNHUATOOIKOVOUIKEG
KOTAOTAOEIG TRV

31n AekepBpiov 2021

ETROI1EG XPNHUATOOIKOVOUIKEG
KOTAOTAOEIG TRV

31n Aekepppiou 2020

Evdidpeoeg
XPNHOATOOIKOVOUIKEG
KOTAOTAOEIG TV

301 louviou 2022

og Eupw og Eupw
o€ Eupw
EiompakTéeg amaiToelg Kal GAAA OTOIXEIO EVEQPYNTIKOU
EioTrpakTéeg amaitioeig atmo 27.639.000,00 82.133.636,23 4.931.000,00

ouUVvOEDEUEVEG ETAIPEIES

AMAa aTOIXEIO EVEPYNTIKOU (TTEPIOUCIOKG
oToIXEia/ KUKAOQOPOUV eVEPYNTIKO)

3.023.052.044,36

2.830.561.707,30

6.197.090.872,97

YToXpewoeig

Ouodhoya (UTTOXPEWTEIC/OPEINECG)

1.573.817.871,04

1.664.491.487,06

2.803.833.350,03

AAAEG UTTOXPEWOTEIG
(UTTOXPEWOEIG/OPEIAEG)

1.476.873.173,32

1.247.529.078,47

3.398.188.522,94

KaBapd xpnuatooikovouikd XpEog 0
(MaKPOTTPGBETO XPEDOG TUV
BpaxuttpdBeauo XpEog peiov peuaTa
diabéoiua)

0

0

Mivakag 3: Kardoraon Taueiakwy powv - ur JETOXIKES KIVNTES adies

MNa Tnv mepiodo amoé

1n lavouapiou pEXPI
31 Aekepuppiou 2021

oe Eupw

MNa Tnv mepiodo amod

1n lavouapiou pEéXPI
31 AekepuBpiou 2020

oe Eupw

Evdidpeoeg
XPNUOATOOIKOVOUIKEG
KOTAOTAOEIG TNV

301 louviou 2022
og Eupw

Evdidpeoeg
XPNHOTOOIKOVOUIKEG
KATAOTAOEIG TRV

301 louviou 2021
og Eupw

526.859,27

-282.391,36

-16.805,01

578.790,47

KaBapég Tapeiakég poég atmd
AEITOUPYIKEG OPACTNPIOTNTES

KaBapég Tapeiakég poég atrd - - - -
XPNHaTOd0TIKEG BPATTNPIOTNTEG

KoBapég TapelakéG poég atmd - - - -
£TTEVOUTIKEG OpaaTNPIOTNTEG

Moiol gival o1 Baoikoi Kivduvol TTou a@opoUv €18IKA ToV EKSOTN;

O1 KATOXO! KIVNTWV IV PEPOUV TOV Kiviuvo Tou ekdOTN/TTIOTWTIKG Kivduvo: Me Tnv em@uAagn tng Eyyunong 1mou mrapéxetal ammoé 1n BNP
Paribas S.A. wg EyyuntA yia Tnv Tpoorikouca TTANpwuA 6Awv Twv TTPog KataBoAr TToowv duvdpel Twv ekdoBeicwyv atd Tov EkdATN KivnTwv
aglwv, ol KAToXo! KIVNTWV aglwv eival ekTeBeIévol aTov Kivduvo o EkSATNG va unv gival o€ B€an va IKavoTTOINCEl TIG UTTOXPEWOEIG TOU SUVAMEI TWV
KIVATWYV agiwv, A.X. O€ TTEPITITWON APEPEYYUOTNTAG QUTOU (XWPIG PEUCTOTNTO/UTTEPXPEWHEVOG). Edv 0 EKOOTNG KaTOOTEI aQepEyyUog, auTO PTTOPEI
va 0dnynoel akOua Kal oTNV aTTWAEIQ TOU KEQAAQiou TTou oI KATOXO!I KIVATWV aglwv eTTEvOucav OTav ayopaoav Tig KIvNTEG agieg (Kivduvog oAIKig
ATTWAEING).

O1 KATOXO! KIVNTWV agiwVv QEPOUV TOV Kiviuvo pn eKTTARpwOoNg TNG ocUpBaong PETaPopdg eAéyxou Kal Kepdwv: Metagl tng BNP Paribas
S.A. kai Tou Ek®OTN €xel ouvaebei oUpBacn PETOQOPAg eAéyxou kal kepdwv. Auvduel TnG v Adyw ouuBaong, n BNP Paribas S.A. ouykekpiyéva
€xel uTToXpEéwan atrolnuiwaong otrolaadnTToTe KaBapAGS ¢nuiag TTou ptropei AAAWG va kataypdwel o EkSOTNG evidg Xpriong katd Tn Sidpkeia IoX0U0G
NG oUPBaong PETaQOPAg eAéyxou Kal kKepdWwv. O1 €TTEVOUTEG TTOU €xouv e€TTeEVOUCEI OTIG KIVNTEG agieg €kdoong Tou EkdOTN eival, wg ek ToUuToU,
ekTeBeIpévol aTov Kivouvo o EKSATNG va pnv eival kaBoAou og B€on va eKTTANPWOE! TIG UTTOXPEWOEIG TOU £VAVTI TWV KATOXWV KIVATWV aglwv f va
unv gival og Béon va TIG EKTTANPWOEl TTARPWG 1 euTTPoBéouwG, av n BNP Paribas S.A. dev ekTTANpwcel KOBAAOU TIG UTTOXPEWOTEIG TNG £vaVTI TOU
Ekd6Tn duvauel TnG oUuBaong HETAQOPAGS eAEyXOU Kal KEPOWV 1 OV TIG EKTTANPWOEI TTARPWG A EUTTPOBECUWG. Z€ QUTAV TNV TTEPITITWGN, O KATOXOI
KIVATWV aglwv evOEXETAI va xAoouv OAo To Ke@AAaio TTou eTTévduaay OTav aydpacav TIG KIVNTEG agieg (KivOuvog OAIKAG aTTWAEING).

TuRua I' — Baoikég TTANPO@oOpiEg yia TIG KIVNTEG agieg

Moia gival Ta KUPIA XAPAKTNPIOTIKA TWV KIVNTWV agiwyv;

TOTrOGg KAl HOPPN KIVNTWV agiwv

O1 NapaoTaTikoi TiTAol ekdidovTal o€ Pop®ry opoAdywv (Inhaberschuldverschreibungen) katd 10 yepuavikd dikaio 6TTwg opifovtal oTo Gpbpo 793
Tou eppavikou AoTikou Kwdika (Blrgerliches Gesetzbuch — BGB). O1 Mapaotartikoi TiTAol gival eAelBepa peTaBiBAoiyol Kal dev UTTOKEIVTAI O€
OTTOIOVONTIOTE TTEPIOPICHO.

AkaiwpaTa TTou ouvdéovTal PE TIG KIVNTEG agieg
O1 NapaaoTartikoi TiTAol dev @EPouUV TOKO.

Kd&Be Mapaotarikdg TiTAog divel To dikaiwpa oTtov Katoxo Mapaotatikwy TiTAwv (Warrant Holder) va AdBel NMoad EE6pAnong (Redemption Amount)
KOTG TNV GoKNon O0TTWG Treplypa@etal utrd «MANpWUA ETIOTPOPUWV» KATWTEPW.

Eé6pAnon

Ta Akaiwyata €k Twv MNapaoTatikwy TiTAwv (Warrant Rights) pmmopoldv pévo va agknBouv évavti Touldyiotov 1.000 MapaoTatikwy TiTAwv (0
«EAaxioTog Ap1Buo6G») (the "Minimum Number").
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O Kdaroxog Mapaotatikwv TiTAwv TTPETTEI va dnNAwaoEl evepyws To apyoTepo duo Epydoiueg Huépeg Tpamelwy (Bank Business Days) mpiv Tnv
Hpepopnvia Aoknong (Exercise Date) 611 aokei Ta Aikaiwparta €k Twv MNapaoTtatikwy TiTAwv.

Ta Aikaiwpara ek Twv MNapaoTatikwy TiTAwy Ba BewpolvTal autdpata wg acknBEvTa POAIG cupBei katrolo Neyovdg Stop-Loss (Stop-Loss Event).

O Kartoyog MapaoTatikwy TiTAwv €Xel TO dIKaiwpa va atraitioel TTAnpwur Tou MNoool E§é@Anang atd tov EkdOTN TNV Hugpopnvia Aiakavoviouou
(Settlement Date).

[Npdwpn e€6wAnan
O EkdOTNG €xel To dikaiwpa va katayyeilel Toug MapaaTaTikoUg TiTAOUG PE TAKTIKA KatayyeAia atté pia TTpokabopiopévn nuepounvia kal epeéng. Me

TNV TAKTIKA KatayyeAia atmd Tov EkdOTN, o Katoxog MapacTtatikwy TiTAwv €xel To Sikaiwpa va amaitioel TAnpwpn Tou MNMooou EEé@Anang amé Tov
Exd61n TNV Huepounvia Alakavoviouou.

Av éxel oupBei kamolo Meyovog MNpooappoyng (Adjustment Event) oe oxéon pe tnv Ytokeigevn Agia (Underlying), o Ek®4TNG utTopei va €xel 1o
dikaiwpa va TTpooappdoel To Aikaiwpa ek Twv MNapacTatikwy TiTAwv oclpewva pe Toug Opoug kal Mpoltobéceig Twv MapaoTtaTikwy TiTAwv A va
Katayyeilel Toug MapaoTartikoUg TiTAOUG PE EKTOKTN KOTAyYeEAiQ. Z& TTEPITITWON £KTAKTNG KATAYYEAIOG KATA Ta TrpoavagepBévia, o EkdoTNG Ba
kataBaAel To NMood KartayyeAiag (Termination Amount) evidg Teaodpwy Epyacipywy Hugpwv Tpatelwyv atmd Tnv yvwaoToTroinon TnG KarayyeAiog. €
QuTAV TNV TTEPITTITWON, To MNood KatayyeAiag evOEXETAI O€ CUYKEKPIPEVEG TTEPIOTACEIG Va €ival OUCIWOWG XAUNAGTEPO atrd TNV TIUA ayopdg TTou
KaTeBARON yia Tov MapaoTatikd TiTAo Kai ytropei va eTdoel aképa kai 1o undév (0) (oAIkA amrwAegia Tou ETrevdupévou Kepalaiou).

[NAnpwun EmoTEOPWV

To Moad E¢épAnong ava Mapaotatikd TitTAo kataBdAAetal atov Katoxo MapaoTatikwy TiTAwv oto Nopiopa AiakavoviopouU (Settlement Currency)
TO apyoTEPO TNV Huepounvia Aiakavoviouou.

To Mood E¢6pAnong yia Ta MINI Future Short Warrants €ivai ioo pe

(a) ™ Ola@opd peTagU NG ZxeTikAg [TiuAg] Aoknong kai Tng TiuAg Avagopdg, ToAAatmAaciaouévn pe 10 Adyo e€@oécov n Tiun
MapakohouBnong dev £xel pTaoEl 1 Sev €xel utrepPei To Oplo Stop-Loss katd Tn didpkela Tng MNepiddou MapakoAolBnong,
B) TN d1a@opa PETAEU TNG ZXETIKAG [TipNAG] Aoknong kai Tou Emimédou Avagopdg Stop-Loss, TToAAatTAaciacuévn pe 1o Adyo epdoov n Tiun

MapakoAouBnong éxel Tacel 1 €xel utrepPei 10 Oplo Stop-Loss katd T didpkela TG Mepiddou MapakoAolBbnong.
Edv 1o 1006 TTOU KaBopileTal kaTd Ta TTpoavaPepBEvTa eival undév A apvnTikA aia, ol MapaoTaTikoi TitAol Ba Angouv kal Ba kataoTouv dveu agiag.
> auTtAv TNV TrepiTTwon, o€ Ba yivel kapia TAnpwuR otoug Katoxoug MapaoTatikwy TiTAwv.

E@ooov epapudletal, 1o 1006 ptropei va petatpatei amé 1o Nopiopa Avagopds (Reference Currency) tng Ymokeipyevng Agiag ato Nouiopa
Alokavoviouou.

Y& TEPITTTWON €KTOKTNG KaTayyeAiag Twv MapaoTtatikwy TiTAwv ammd Tov EkdTN, 10 KaTaBAnTéo amd Tov EkdATN oToug Kartdxoug MapaoTaTikwy
TitAwv MNood KatayyeAiag ava MNapaotatikd TiTho Ba gival ico pe 1o 1000 TTOU KaBopideTal ammd Tov AlaxeipioTr) YmoAoyiopou (Calculation Agent)
KOTG TNV €UAOYN SIOKPITIKF TOU EUXEPEIA WG N KATAAANAN TIUA ayopds apéowg TIPIV aTTO TO YEYOVOGS TTOU EVEPYOTTOIEI TO SIKAiwpa KaTayyeAiag.

Y& TePITITWON TOKTIKAG KaTtayyeAiag Twv MapaoTtatikwv TiTAwv atmd Tov EkdOTN 10 KataBAntéo otov Katoxo MapaoTamikwyv TiTAwv moad Ba givai
ioo pe 10 Mood EEdpAnong Tnv Huepopnvia KatayyeAiag (Termination Date).

[epiopiouoi Twv SiIkaIwUATwy 1Tou éxouv mpooaptnbei arouc Mapaararikouc TiTAoug

>¢ kamoleg TepIoTdoelg, o EkdATNG €xel To Sikaiwpa va Tpooapudlel Toug Opoug kal Mpoutmmobéaeig Twv MapaoTtatikwy TiTAwv. Meparmépw, o
Ekd0OTNG evdéxetal va éxel To dikaiwpa va kartayyeilel Toug lMapaoTaTikoug TiTAoug pe EKTAKTN KatayyeAia av éxel oupPei katmoio Meyovog
Mpooappoyng og oxéon ye Tnv YTokeipevn Aia. Ze TTepITTTwon €KTAKTNG KATAyYEAIOG KOTA T TTpoava@epBévTa, o EkdOTNG Ba katafdAel To Mocd
KartayyeAiag eviog teoadpwy Epyacipwy Huepwyv Tpatrefwy atré Tn yvwaoToTroinan TnG KatayyeAiag.

Huepopnvia ékdoong (nuepopnvia agiag) | 27 ®eBpouapiou 2023

Mepiodog MapakoAoubnong H Mepiodog MapakoAolBnong &ekivd katd 1o xpdvo TTou n opicBeica utd «Tiuh MapakoAoudnong» TTPwTN
TIMNA €ival S1aB€oiun Kal TeAEIvEl Pe Tov kaBopiopd TnG Tiung Avagopdg A Tou eyovdTog Stop-Loss (ekdoTou

oupTrePIAaBavopévou).

TiuR NMNapakoAoubnong onuaivel otroladATroTe TIPA TNG YTokeiyevng Agiag Ommwg kKaBopifetal kal dnuocieletal amd tnv nyn
Avagopdg (Reference Source) katd 1n didpkeia g lMepiddou MapakoAolBnong wg n emionun Tiyn,
EEKIVWOVTAG JE TNV TTPWTN TIMA TTOU £XEl ETMIOAPWG KaBoplioTei atnv apxn Tng Mepiddou MapakoAoubnong (23

deBpouapiou 2023).

WKN kai
ISIN Twv . . . Apxik6 Opio
MapaocTaTikwv YTmrokeipevn ASia 6|K0E:gog'ro MnvA Avaoopd Ayop:)\():\r:sﬁ(:)’\mwv Aévo Stop-Loss o¢

TitAwv/ (MeToxn pe ISIN) et “w S| 'inyn Avagopag E‘:(“A, wc"‘ Yos Nopiopa
MéyeBog poaipeang Npwans Avagopdg
‘Exdoong
BBOPDU, . ) .

DE000BBOPDUS / | 2didas AG, Ovopaoriki Metoxn, | gy, 4 Deutsche Bérse AG | Eurex 0,10 139,4316
5 000.000 DEOOOATEWWWO
BBOPDV, . .

DEO0OBBOPDV3 / A',\rAF’a”‘,’e,;é((')'o“goso'gH ’1(‘2’2’ N |Short Euronext (Paris)  |Euronext (Paris)  |1,00 1,8100
2.000.000 ETOXM:
BBOPDW, . . CBOE (Chicago

DE00OBBOPDW1 / A'bemaﬁ?sgfggsg%’?ammxn’ Short Efg};{;’rz ?,fﬁng) Board Options 0,10 246,9657
2.000.000 9 Exchange)
BBOPDY, Albhabet Inc. Ko MeToxr CBOE (Chicago

DEO00BBOPDY?7 / P U802679K1879 XN Short NASDAQ GS Board Options 0,10 94,8767
2.000.000 Exchange)
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WKN kai

ISIN Tov Eidog Ayopd cupBoAdaiwv Apx1k6 Opio
MapaocTaTikwv Ytrokeipevn ASia SIKAIOUATO Mnvi Avaoopd EAOVTIKR A6vo Stop-Loss o¢
TitAwv/ (MeToxn pe ISIN) et “w S| 'inyn Avagopas E‘:m)\, wc"‘ YOS Nopiopa
MéyeBog poaipeang Npwans Avagopdg
‘Exdoong
BBOPDZ, Amazon.com Inc, Koivrj Metoxn CBOE (Chicago
DE000OBBOPDZ4 / : » O] X" | short NASDAQ GS Board Options 0,10 97,3894
US0231351067
2.000.000 Exchange)
BBOPD1, Advanced Micro Devices Inc CBOE (Chicago
DEOOOBBOPD17 /| e e soro0ators | Short NASDAQ GS Board Options 0,10 78,9169
2.000.000 n Vieroxn. Exchange)
BBOPD2, Aople Inc. Kovit Metoy? CBOE (Chicago
DEO00BBOPD25 / pp USOé7833q 005 X1 Short NASDAQ GS Board Options 0,10 152,6756
2.000.000 Exchange)
BBOPD3 . .
’ ArcelorMittal SA, OvopaoTiki Euronext Euronext
DE000BBOPD33 / Metoxri, LU1598757687 | oo™ (Amsterdam) (Amsterdam) 1,00 28,6463
2.000.000
BBOPDS, . .
DE000BBOPD5S / Atos SE, Ko Merox, Short Euronext (Paris) | Euronext (Paris) 0,10 13,6334
FR0000051732
2.000.000
BBOPDS, .
DE000BBOPDg2 / | Ballard Power Systems Inc, Kowr | o,y NASDAQ GM - 1,00 5,7673
Metoxr), CA0585861085
2.000.000
BBOPDO, .
DE000BBOPDYo / | Ballard Power Systems Inc, Kowr | oy, 4 NASDAQ GM ; 1,00 5,9714
MeToxr, CA0585861085
2.000.000
BBOPEB, Banco Santander SA. Kowr Mercado Oficial de
DEOOOBBOPEB3 / METO ESO11390bJ37 n Short SIBE Futuros y Opciones |1,00 3,5818
2.000.000 X1 Financieros (MEFF)
BBOPEE . .
. Block Inc, KoivAl MeTtoxn, New York Stock
DEO0OBBOPEE? / Short 0,10 74,0146
2 000.000 US8522341036 Exchange (NYSE)
BBOPEF, . . . CBOE (Chicago
The Boeing Co, Koivrj MeToxr), New York Stock )
DEOOOBBOPEF4 / Short Board Options 0,10 212,7517
2.000.000 US0970231058 Exchange (NYSE) Exchange)
BBOPEG, Booking Holdings Inc, Koivr) CBOE (Chicago
DEOOOBBOPEG2 / et S09857L1085 Short NASDAQ GS Board Options 0,01 2.501,7679
2.000.000 X1, Exchange)
BBOPEJ, . B} i Mercado Oficial de
DEO0OBBOPEJ6 / Ca'xabzgkofﬁ‘égooé‘(’)q sﬂmxr" Short gg'fir;u'\geéga‘;%ol Futuros y Opciones [1,00 4,0557
2.000.000 P Financieros (MEFF)
BBOPEM, N . . CBOE (Chicago
DEO0OBBOPEMO / C't'gmﬂgz@%gg‘;"‘{g EToX I short E‘fg]zr?”; ?,fl‘:ng) Board Options 0,10 50,7767
2.000.000 9 Exchange)
BBOPEP, . ) )
DE00OBBOPEP3/ | Continental AG, Ko Metoxn, | gy, 4 Deutsche Bérse AG | Eurex 0,10 69,2236
DE0005439004
2.000.000
BBOPEQ, . )
DEOOOBBOPEQ1/ | COvestro AG, Kowd Metoxd, g 4 Deutsche Bérse AG |Eurex 0,10 41,5850
DE0006062144
2.000.000
BBOPES, e . .
DEOOOBBOPES? / Credit Swgse Group AG, Koivi) Short SIX Swiss Exchange Eurex 1,00 3.0275
MeToxr, CH0012138530 AG
2.000.000
BBOPET, . . .
DEOOOBBOPET5 / | Daimier Truck Holding AG, Kowd | oy, 4 Deutsche Bérse AG |- 0,10 31,0033
MeToxr;, DEOOODTROCKS8
2.000.000
BBOPEU, . . CBOE (Chicago
DE00OBBOPEU3 / Da“ahedgz‘ggégﬂ‘(’)’;g"imxn’ Short Efg]z:r'; ?,fﬁ(cgE) Board Options 0,01 2548225
2.000.000 9 Exchange)
BBOPEW, Danone SA, Koivr Metoxn
DEOOOBBOPEWS / » ROIVI VETOXN: | Short Euronext (Paris) Euronext (Paris) 0,10 70,0344
FR0000120644
2.000.000
BBOPEY, . . .
DE00OBBOPEY5 / | Delivery Hero SE, Kowf Metoxn, | gy, 4 Deutsche Bérse AG |- 0,10 40,1774
DEOOOA2E4K43
2.000.000
BBOPEZ, .
DEQ00BBOPEZ2/ | Deutsche Bank /1G, Quopdamic | gpory Deutsche Bérse AG |Eurex 1,00 11,6292
5 000.000 gToxr}, DE0005140008
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ISIN Tov Eidog Ayopd cupBoAdaiwv Apx1k6 Opio
MapaocTaTikwv Ytrokeipevn ASia SIKAIOUATO Mnvi Avaoopd EAOVTIKR A6vo Stop-Loss o¢
TitAwv/ (MeToxn pe ISIN) et “w S| 'inyn Avagopas E‘:m)\, wc"‘ YOS Nopiopa
MéyeBog poaipeang Npwans Avagopdg
‘Exdoong
BBOPE1 .
; EDP Energias de Portugal SA, . .
DEOOOBBOPE16 / Koivii MeToyri, PTEDPOAMO009 Short Euronext (Lisbon) Euronext (Lisbon) 1,00 5,3858
2.000.000
BBOPE?2, . Mercado Oficial de
DE00OBBOPE24 / K'f)rl‘\‘/’? ,\'flrs‘fgg'? éggggggss\rﬁ’z Short g'(i'fir;u'\geéga‘;gol Futuros y Opciones | 1,00 3,5656
2.000.000 n VieToxn, P Financieros (MEFF)
BBOPE3, . .
DE00OBBOPE32 / Eramet SA, Kowf Metoxr, gy, 4 Euronext (Paris) | Euronext (Paris)  |0,10 101,0898
FR0000131757
2.000.000
BBOPE4, Telefonaktiebolaget LM Ericsson NASDAQ Stockholm
DEOOOBBOPE40 / ! 'ag " | Short NASDAQ Nordic (1,00 59,4348
Koivri Metoyr), SE0000108656 AB
2.000.000
BBOPES5, . . . Mercado Oficial de
DEOOOBBOPES? / Fermovial SA. feovd eToXfl | short SIBE - Mercado | Futuros y Opeiones (1,00 26,7270
2.000.000 P Financieros (MEFF)
BBOPE7, . )
DE000BBOPE73/ | N2texDEGIRO AG, Kown Metoxn, |y, ¢ Deutsche Bérse AG |- 1,00 8,1597
DEOOOFTG1111
2.000.000
BBOPES, . .
DE000BBOPES1/ | Fresenius SE & Co. KGaA, Ko | oy, 1y Deutsche Bérse AG |Eurex 0,10 27,8371
MeToxr, DE0005785604
2.000.000
BBOPFA, Fresenius Medical Care AG & Co.
DEOOOBBOPFA2 / KGaA, Koivri Metoxn, Short Deutsche Borse AG |Eurex 0,10 53,7917
2.000.000 DE0005785802
BBOPFB, . ,
DE000BBOPFB0 / | C@lP Energia SGPS SA, Kowd o 4 Euronext (Lisbon) | Euronext (Lisbon)  |1,00 11,8427
MeToxr, PTGALOAMO009
2.000.000
BBOPFC, . , . Mercado Oficial de
DE00OBBOPFCS / Gr'f°'éss(ﬁ’7’§gg’go'\g$°x”' Short ggiiéu“geégaggol Futuros y Opciones | 1,00 13,9854
2.000.000 P Financieros (MEFF)
BBOPFE, . CBOE (Chicago
DEO0OBBOPFE4 / T'R/?a?oomeuDsef;;(;gngégg T |short Efg};:rlé ?,fﬁ%‘E) Board Options 0,10 309,7264
2.000.000 X1, 9 Exchange)
BBOPFF, International Consolidated Airlines SIBE - Mercado Mercado Oficial de
DEOOOBBOPFF1 / Group SA, Koivrj Metoxn, Short Continuo Esparfiol Futuros y Opciones |1,00 1,8502
2.000.000 ES0177542018 P Financieros (MEFF)
BBOPFG, . L . Mercado Oficial de
DEO00BBOPFGY/ | ,ndustia de Diseflo Text! 82 I short SIBE Futuros y Opciones |0,10 28,9646
2.000.000 n Vieroxn, Financieros (MEFF)
BBOPFK, Intel Corp, Kov Metoxf CBOE (Chicago
DEOOOBBOPFK1 / Usaea1201001 X Short NASDAQ GS Board Options 1,00 26,9603
2.000.000 Exchange)
BBOPFL, Intel Corp. Kov MeToxT CBOE (Chicago
DEOOOBBOPFLY / p, ¥lovn XM Short NASDAQ GS Board Options 1,00 27,5815
US4581401001
2.000.000 Exchange)
BBOPFQ .
! Just Eat Takeaway.com NV, Koivn) Euronext Euronext
DEOOOBBOPFQS / Metoxri, NL0012015705 | oo™t (Amsterdam) (Amsterdam) 0,10 21,5008
2.000.000
BBOPFS, . i Mercado Oficial de
DEQ00BBOPFs4 / | Haporaiarios Farmaceuticas ROV short SIBE - Mercado | Futuros y Opeiones (0,10 43,5479
2.000.000 n Vieroxn, P Financieros (MEFF)
BBOPFT, . . Mercado Oficial de
DEO0OBBOPFT2 / Lali’glrf,tol\r/'l‘s’foﬁ?‘rrgg%ﬁ”g‘;;&g%’ L Short (S:'()Bn'fir;u'\geé‘s’aggol Futuros y Opciones |0,10 48,1725
2.000.000 n METOXN, P Financieros (MEFF)
BBOPFX . ) .
’ Livent Corp, Koiviy MeToxn, New York Stock
DEOOOBBOPFX4 / Short - 0,10 23,7414
5 000.000 US53814L1089 Exchange (NYSE)
BBOPFY . . .
i Livent Corp, Koivij Metoxn, New York Stock
DEOOOBBOPFY2 / Short - 0,10 24,5818
5 000.000 US53814L1089 Exchange (NYSE)
BBOPFZ, . . . Mercado Oficial de
DEQ0OBBOPFZ9/ |  Merin Properties Secim S& | short SIBE - Mercado | Futuros y Opeiones (1,00 9,1175
2.000.000 n Vieroxn, P Financieros (MEFF)
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ISIN Tov Eidog Ayopd cupBoAdaiwv Apx1k6 Opio
MapaocTaTikwv Ytrokeipevn ASia SIKAIOUATO Mnvi Avaoopd EAOVTIKR A6vo Stop-Loss o¢
TitAwv/ (MeToxn pe ISIN) et “w S| 'inyn Avagopas E‘:m)\, wc"‘ YOS Nopiopa
MéyeBog poaipeang Npwans Avagopdg
‘Exdoong
BBOPF2, . . CBOE (Chicago
DE000BBOPF23/ | Meta Platforms Inc, Kown Metoxn, | g, ¢ NASDAQ GS Board Options 0,10 177,2776
US30303M1027
2.000.000 Exchange)
BBOPF6, Microsoft Corp, Koivij MeTtoxn CBOE (Chicago
DEOOOBBOPF64 / ' ' |Short NASDAQ GS Board Options 0,10 260,4406
US5949181045
2.000.000 Exchange)
BBOPF7, Moderna Inc, Koivij MeToxn
DEOOOBBOPF72 / , ROVN X |Short NASDAQ GS - 0,10 163,3139
US60770K1079
2.000.000
BBOPF8, , Mercado Oficial de
DEOOOBBOPF&0 / Nat”ﬁ;g”@g’égﬁ’gg’%’ga§°'V” Short gg‘fﬂ;u’\geé‘s’agzol Futuros y Opciones |0,10 26,5415
2.000.000 X1, P Financieros (MEFF)
BBOPF9, . Mercado Oficial de
DE00OBBOPF98 / Nat”ﬁgf”ﬁgggg’g&%@af°"’” Short g'oi'fir;u'\geéga‘;gol Futuros y Opciones |0,10 27,1393
2.000.000 X1, P Financieros (MEFF)
BBOPGE, Netflix Inc, Kovi MeToxf] CBOE (Chicago
DEO0OBBOPGBS / ) ' Short NASDAQ GS Board Options 0,10 347,7575
US64110L1061
2.000.000 Exchange)
BBOPGD, . . CBOE (Chicago
DE000BBOPGD4/ | NVIDIA Corp, Kowi Metoxd, g4 NASDAQ GS Board Options 0,10 212,0727
US67066G1040
2.000.000 Exchange)
BBOPGE . . .
i Palantir Technologies Inc, Koivry New York Stock )
DEOOOBBOPGE2 / Meroyri, US69608A1088 | SOt Exchange (NYSE) 1,00 8,6460
2.000.000
BBOPGF, . . . CBOE (Chicago
DE00OBBOPGFY / Pf'zeag‘%‘ 7Ko°é‘ﬂ (;\"3? X1 Ishort E)fg]zr?”; ?,fl‘;cgE) Board Options 1,00 44,0396
2.000.000 9 Exchange)
BBOPGG MEFF (Mercado
. Pharma Mar SA, Koivri Metoxn, SIBE - Mercado oficial de Futuros
DE00OBBOPGGY / ES0169501022 Short Continuo Espariol Financieros) MEFF 0,10 59,2030
2.000.000 !
Fifa (Barcelona)
BBOPG, Plug Power Inc, Koivri Metoxn
DE000BBOPGJ1 / 9 » ROVT) XN Ishort NASDAQ CM - 1,00 15,0330
US72919P2020
2.000.000
BBOPCK, Plug Power Inc, Koivry Metoxn
DEO0OBBOPGKY / 9 » O] X | Short NASDAQ CM - 1,00 15,5847
US72919P2020
2.000.000
BBOPGL, .
DEO0OBBOPGLY / POVM"ige!' SSVE%%%%fZBéSf‘;'V” Short Z‘QSDAQ Stockholm | 1,00 139,3798
2.000.000 XN,
BBOPGM, .
DEO0OBBOPGMS / P°"M"§:ge!' SS"E%%%%QZB\,;B’E%'W Short ;‘QSDAQ Stockholm | 1,00 146,7806
2.000.000 X,
BBOPGN, . . CBOE (Chicago
DE000BBOPGN3 / | QUALCOMM Inc, Ko Metoxf, |y, ¢ NASDAQ GS Board Options 0,10 127,3923
US7475251036
2.000.000 Exchange)
BBOPGQ, , i Mercado Oficial de
DEO00BBOPGQS / Reps‘és%ﬁ}gg;"g1'¥'§T°X”’ Short SIBE Futuros y Opciones | 1,00 15,0163
2.000.000 Financieros (MEFF)
BBOPGR, Ryanair Holdings plc, Koivry
DEOOOBBOPGR4 / MeToxr, IEOOBYTBXV33 Short Euronext (Dublin) Eurex 1,00 15,1091
2.000.000
BBOPGS, . .
DE00OBBOPGS2 / SAP SE, Kown Metoxn, Short Deutsche Bérse AG | Eurex 1,00 112,5717
DE0007164600
2.000.000
BBOPGYV, Siemens Energy AG, Koivi
DEO0OBBOPGV6 / A gy /A%, BOVA - g ort Deutsche Bérse AG |- 1,00 18,2665
MeToxr, DEOOOENERGYO
2.000.000
BBOPGY, } . CBOE (Chicago
DEO0OBBOPGYO / S”a%ggég&m g"655°x"' Short Efg};‘]’rz ?,fﬁng) Board Options 1,00 10,2360
2.000.000 9 Exchange)
BEOPGZ, SolarEdge Technologies Inc
DEO00BBOPGZ7 / | o 8" ge US8a 4% MHo4s | Short NASDAQ GS - 0,01 298,8647
2.000.000 ovn Metoxn,
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WKN kai
ISIN Twv . . . Apxik6 Opio
MapaocTaTikwv Ymrokeipevn Agia 6|K0E:£6)o(grro Mnvi Avaoopd Avop:)\::yﬁ:)'\mwv A6vo Stop-Loss o¢
TitAwv/ (MeToxn pe ISIN) et “w S| 'inyn Avagopas E‘:m)\, wc"g YOS Nopiopa
MéyeBog poaipeang Npwans Avagopdg
‘Exdoong
BBOPGO, . . CBOE (Chicago
DE00OBBOPGO6 / Sp‘,f/:gTyoT‘?dl‘_rL‘ﬂ";%fé’gfﬁ“’” Short Em;{ﬁrz ?IEI<)Y(:IS(E) Board Options 0,10 125 3882
2.000.000 X1, 9 Exchange)
BBOPG1, . . .
DE00OBBOPG14/ | STMicroelectronics NV, Kowny g 4 Euronext Paris All Exchanges 1,00 46,5229
MeToxr}, NL0O000226223
2.000.000
BBOPG2, Tesla Inc, Ko Metoxf CBOE (Chicago
DE000BBOPG22 / DS88160R1014 Short NASDAQ GS Board Options 0,10 202,7341
200.000 Exchange)
KardaoTaon:

O1 NopaoTtartikoi TiTAol ouVIOTOUV AUECEG KOl PN MEIWPEVNG EO0PAANIONG UTTOXPEWOEIG Tou EkdOTN gg oxéon e TIG otroieg 0 EkDAOTNG dev €xel
Tapaoxel egaoealioelg. O1 MapaoTatikoi TiTAol katatdooovTal oTnV idia Tagn (pari passu) oe dikaiwpua TTANPWUNAG PETAEU TOUG Kal JE KABE GAAN
UQIOTAUEVN Kal PEANOVTIKA N €€ao@aAIiouévn Kal un HeEwPévng €Eaoc@aAiong uttoxpéwaon Tou EkdOTN, €EQIPOUPEVWY TWV UTTOXPEWOEWY TTOU
KOTATAOOOVTAI O€ QVWTEPN TAEN KAT £QAPPOYH avayKaoTIKoU dikaiou.

MoU paypaToTrolEiTal N SIATTPAYUATEUON TWV KIVIITWV AgIWV;

Aev e@apudletal. Agv UTTAPXEI QUTH TN OTIYUA TTPOBEaN yia eicaywyn 1 diatrpayudteuan Twy MapaoTatikwy TiTAwv ae pubuiféuevn ayopd.

‘Exe1 mpooapTnBei eyyinon oTig KIvNTEG agieg;

H BNP Paribas S.A., MNMapiol, MaAAia, (epegAg kahoUpevn wg o «Eyyuntig») €xel TTapdoxel dveu Opwv Kal aveéKKANTN eyyunon (epeng KaAoupevn
wg n «Eyyunony) yia Tnv Tpoorikouca KataBoAr dAwv Twv TTPog KaTtaBoAr TToowv ouppwva pe Toug Opoug kai Mpoitrobéoeig Twy MapaoTaTikwy
TiTAwv €@ooov Kal HOAIG n avTioToixn KataBoAn kataoTei AngimpdBeoun olpewva pe Toug Opoug kal Mpoiobéaeig Twy MapaoTatikwy TiTAwv.

Moiog gival o EyyunThAg Twv KIivhTwyv agiwv;

‘ESpa kai VOUIKN HopP®N:

O Eyyuntng eival avwvuun etaipeia (société anonyme) cuotaBeioca atn MaAAia utmdé Toug vOuoug Tng
[aAAiag kal 0 avayvwpIoTIKOG KwAIKOG Vouikhg ovtotnTdag (LEI) Tou eival ROMUWSFPUSMPRO8SK5P83.
H di1elBuvaon 1ng £dpag Tou eival 16, boulevard des Italiens — 75009 Mapiol, FaAAia.

Kopieg SpaoTnpioTNTEG:

ZUppwva pe Ok TnG exTipnon, n BNP Paribas S.A. gival pia a1mé 11 peyaAuTepeg Tpammeleg TNG MaAAiag
Kl €X€I UTTOKOTOOTAUATA Kal BUYaTPIKEG O€ OAEC TIG JEYAAEC ayopég.

Baoikoi Méroyol:

OIKAIWUATWY WHPOU TNG.

Tnv 30 louviou 2022, or Boaoikoi pétoxol eival n are Société Fédérale de Participations et
d'Investissement ("SFPI"), avwvuun eTaipgia dnNUociou CUPPEPOVTOG EVEPYWVTAG YIa Aoyaplacud Tng
BeAyikAg KuBépvnong kai katéxovrag 1o 7,8% Tou ovopaoTikoU peToxikoU Ke@aAaiou, n BlackRock Inc.
KaTEXOVTOG TO 5,9% TOU OVOPOOTIKOU PETOXIKOU Ke@aAaio kal To MeydAo Aoukdrto Tou AoueuBoupyou
katéxovtag 10 1,0% Tou ovopaaoTikoU PETOXIKOU kepaAaiou. EE 6owv yvwpilel n BNPP, oudgig pétoxog
mAnv Twv SFPI kai BlackRock Inc. kartéxel mooooTté peyoAUtepo Tou 5% TOou KeQaAaiou R Twv

TautétTnTa Baocikwv SieuBuvovrtwyv

oUpBoUAwYV:

Jean-Laurent Bonnafé, AieuBivwyv ZuuBouiog Tng BNP Paribas S.A.

TauTOTNTO OPKWTWV EAEYKTWV:

Mazars, 61, rue Henri Regnault, Courbevoie (92), laAAia

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

Moigg givail o1 BaCIKEG XPNHATOOIKOVOUIKEG TTANPOPOpPiEG OXETIKA pe Tov EyyunTn;

Mivakag 1: Aoyapiaouog ATToTEAEGUATWY

31 AekepBpiou 2021 31 Aekepuppiou 2020 Tpito Tpipunvo 2022 Tpito Tpiunvo 2021
(eAeypéveg) (eAeypéveg) (Un eAeypéveg) (un eAeypéveg)
o€ EKaToppupia Eupw o€ eKaToppUpia Eupw o€ eKaToppUpia Eupw o€ EKaToppupia Eupw
‘Ecoda 46.235 44.275 38.310 35.003
Ko6oT10G KIvOUvou (2.925) (5.717) (2.192) (2.415)
KaBapd £€00da 1Tou atrodidovtal 9.488 7.067 8.046 7.182
OTOUG KOTOXOUG PJETOXWV

Mivakag 2: looAoyiopog

30 XemrrepBpiou 2022

31 Aekepuppiou 2021

31 Aekepufpiou 2020

(KN eAeypéveg) (eAeypéveg) (eAeypéveg)
o€ eKaToppUpla Eupw o€ EKaToppUpia Eupw o€ EKaToppUpia Eupw
2UvoAo EvepyntikoU (OpiAog) 3.009.340 2.634.444 2.488.491
Evotroinpéva ddveia kal EI0TTPOKTEEG 869.500 814.000 809.533

ATTAITACEIG aTTO TTEAATEG
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Evotroinuéveg kataBéoeig atmmd TepATeg 1.015.649 957.684 940.991

‘1010 KepdAaia (uepida Opilou) 120.764 117.886 112.799

O1 eAeypéveg ETACIEG EVOTTOINUEVES XPNUATOOIKOVOUIKEG KATaaTaaelg Tou Eyyunth yia Tig xpAoeig Tou éAngav oTig 31 AegkeufBpiou 2020 kai oTig 31
AekepBpiou 2021 kai n evOIGPEDN OIKOVOUIKN €KBean yia To evidunvo TTou €Ange oTig 30 ZemrrepPpiou 2022 €xouv KaTapTIOTEI CUPQWVA PE Ta AlEBvh
MpdéTutra Xpnuartoolkovouikng Avagopdg (AMXA).

Moiol gival o1 Baoikoi Kivduvol TTou agopouv €18ikd Tov EyyunTh;

Kivduvog agepeyyudrnrag/kivduvog peuoToTntag oxerikoi ue tov Eyyunr: Aoyw tng mBavig Eyyinong tou éxel mapaoyxedei amd 1 BNP
Paribas S.A. kal Tng oUpBacng PETaQOPAs eAéyxou Kal Kepdwv TTou gival gv 10XUI YeTagu Tou EkOOTN kai Tou EyyunTtr, ol €TeVOUTEG QPEPOUV
EMPEOWG ETTIONG TOV KivOUVO a@ePeyyudTNTOG KOl TOV KivOuvo peuaTdTNTAG TTOU OXETiCovTal pe Tov Eyyuntr. H emixeipnuatikh dpacTtnpidtnTa Tou
Eyyunt umé tnv 1816TNTa Tou W O1EBVOUG XPNHATOOIKOVOUIKOU OMIAOU XapakTnpidetal atmd €TTd BacIKoUg KIVOUVoUg (TTIOTWTIKOG KivOuvog,
Kivduvog avTioupBaAlopévou kai Kivduvog TITAOTTOINONG OTO TPATTEQIKO XAPTOPUAGKIO, AEITOUPYIKOG KivOuvog, KivOuvog ayopdg, Kiviuvog
PEUCTOTNTAG KAl avaxXpnuaToddTnong, Kiviuvol OXETICOUEVOI PE TO YEVIKOTEPO OIKOVOUIKO TTEPIBAANOV Kal TO TTEPIBAAAOV ayopdG, KAVOVIOTIKOG
Kivduvog, kiviuvol oxeTifopevol pe Tnv avamtugn tng BNPP ato ummdpxov tepiBaAAov Tng). Edv o EyyunTtrg KaTaoTel apepEyyuog, autd eVOEXETAI
akOpa Kal va odnynoel oTnv ammwAeia Tou Ke@aAaiou TTou ol Katoxol MapaoTatikwy TiTAwv emmévducav 6Tav aydpacav Toug MNapaoTaTikoug TiTAoug
(Kivduvog OAIK\G aTTWAEING).

Mérpa e§uyiavong os oxéon pe rov Eyyunri: EmmAéov, yétpa mou Aapfdvovtal otn FaAAia oxetikd pe Tn BNP Paribas S.A. (utté Tnv 1816TNTd
NG WG CUPPBAAAOUEVO PEPOG UTTOXPED VA aTTonuIWVEl BuvApel TNG €v 10X0I oUPPBACNG METAPOPAG KIVOUVOU Kal Kepdwv) A Tou Opidou Tng BNP
Paribas cUppwva pe TNV evowpdTtwon tTng EupwTraikig Odnyiag yia tTnv Avakauyn kai E§uyiavon o1o yoAAIKO SiKalo evOEXETAI va €XEl EUPETES
OUOEVEIG ETITITWOEIG OTOV EKDOTN. ZuvakoAouBa, ol eTTevOUTEG eival eTTioNg ekTeBeINEVOI oTov Kivduvo n BNP Paribas S.A. va unv gival og 6éon va
EKTTANPWOEI TIG UTTOXPEWOTEIG TNG OUVANEI TNG CUUPBAONG PETAPOPAG EAEYXOU KAl KEPOWV — A.X. OTNV TTEPITITWON TTOU KATAOTEI AQEPEYYUQ (XWPIG
PEUCTOTNTA/UTTEPXPEWMEVN) | OTNV TTEQITITWON TTOU €TTIRBANBOUV PETpa e€uyiavong atrd TIG apxEG Katd To YaAAIKG dikalo. ZUVETTWG, €av AngBolv
péTpa eguyiavong katd Tou Eyyuntr, autd evdéxeTal akOua Kal va odnynoel otnv atrwAela Tou kegaAaiou Tou ol Katoxorl MapaoTtatikwy TiTAwv
emévduaav otav ayopacav Toug MNapaoTatikodg TiTAoug (Kivduvog OAIKNAG aTTWAEING).

Moiol gival o1 Baoikoi Kivduvol TTou agopouV €IBIKA TIG KIVNTEG aSieg;

Aev utrdpxel oloTnua eyyunong karaféoewv. O Mapaotartikoi TiTAol Oev KAAUTITOVTOI a0 oUOTNUA £yyunong kataBéoewyv. Qg €k ToUTOU, OI
€MeEVOUTEG EVOEXETAI VA UTTOOTOUV OAIKN atrwAela Tou Etrevdupévou KepaAaiou.

Eéaprnon amo tnv e§€Aign tng Tiung tng Ymokeipevng Adiag:

H emAoyn Tng Ytrokeiyevng Agiag ammd tov EkdOTn dev BacideTal ammapaitnta oTnv €KTiUNCH TOU yia Tn PEAAOVTIKA aTTOd00N TNG ETTIAEYMEVNG
YTrokeipevng Agiag.

A6yw TOou atroTeAéopaTog pOXAeuong, ol dlakupdvoelg TIHWY TnG YTrokeipyevng Agiag (f akdpa kalr 1o va pn AGBel Xwpa pia avapevouevn
dlokUpavon TIHAG) evOEXETAI va pelwoouv duoavdaAloya Tnv agia Twv MapaoTaTikwy TiTAwv Kal akOua Kal va TOUG KATAoTAGOUV Aveu agiag.
JUVETTWG, UTTAPXEI KivOUVOG ATTWAEIOG TTOU EVOEXETAI VA IG0UTAI JE TO OUVOAIKG ETrevdupévo KegpdAaio.

Kivduvol oxeri{éuevol e 1o mpo@il képdoug:

Edv n Ty Avagopdg Twv MINI Future Short Warrants €ival ion 4 upnAdtepn amd tn ZxeTikn [Tiun] Aoknong, 1o MNood E¢épAnong Ba cival undév
(0), omrdTe O Ba yivel KAMIA TAnpwun (oAIKA atrwAegia).

Edv n TiuR Avagopdg cival xaunAotepn até Tn Zxemikn [TiuA] Aoknong, o Kdroxog Mapaotatikwyv TiTAwv ugiotatal {nuia epdéoov 10 MNMocd
EE6pAnonG gival xapnAdTtepo TNG TINAG ayopdg TTou TTARpwaoe o Katoxog MapaaTaTikwy TiTAwv.

‘Hdn doBeica e1do1ToinoN TAKTIKAG KaTayyeAiag kaBioTartal avevepyr €av oupBei kamolo M'eyovog Stop-Loss Tnv A Tpiv atmé Tn oxeTIKr Hugpounvia
KartayyeAiag.

Zmv mepimtwon Twv MINI Future Short Warrants, 1o MNMood EE6pAnong evdéxetal va eivar undév edv 1o Emimedo Avagopdg Stop-Loss eivai
uynAOTEPO OTTO 1) i00 PE TN ZXETIKA [TiuR] Aoknong.

Mpémrel va onueiwBei, 6T €dv oupBei katTolo 'eyovog Stop-Loss, To TTPog kataBoAr oo eival ioo e 1o Mood EEG@ANONG TTou epapudleTal oTnv
TEPITTwaon evog MeyovoTog Stop-Loss. H Huepounvia AtroTiunong o€ autrv Tnv TrEpITITwon €ival n nuépa Katd Tnv otroia ouvéRn 1o Meyovog Stop-
Loss, 10 apydTepo duwg, N NUEPA KATd TNV oTToia kaBopioTnke To ETiTredo Avagopdg Stop-Loss, kai To MNood EE6pAnong utropei va eival undév (0)
kai 8¢ Ba yivel KAMIA TTAnpwpn.

EkT6¢g €dv £xel oupei kamolo Meyovog Stop-Loss, n kataBoAr Mooou EE6@Anong dev kabioTtatal An&imrpdBeaun Kal aTraITnTA QUTOPATWS ava TTAoa
oTiyul katd Tn didpkeia 1oxUog Twv Mapaotatikwv TiTAwv. Mia katafoAR yivetar AngimpdBeoun kal ommaitnt povo epooov o Kdtoxog
MapaoTaTikwy TiTAwv aoknoel To Aikaiwpa ek Twv MNapaoTatikwy TiTAwv Tou A 0 EKdOTNG KaTayyeilel Toug MNapaoTaTikoug TiTAouG.

Edv ouppei kamolo Neyovog Stop-Loss, otroiadiTrote Trponyouuevn doknon atmd tov Kdroxo MapaoTtatikwy TiTAwv kabioTatal akoAoUBwg dkupn
AOyw TnG PETayEVEDTEPNG OUVORKNG TTou éAaRe xwpa, kal ol MapaoTaTikoi TiTAOI AOKOUVTAI QUTOPATWS 0 OUCIWdWS Pelwpévo Moad EE6eAnong
(autd TO TTOGS PTTOPEI VA €ival undEv).

Kivduvolr axeri{ouevol e pia amepiopioTn Xpovikn Sidpkeia:
O1 NapaaoTartikoi TiTAol dev €xouv oTaBepn Hugpounvia AlakavoviopoU Kail, CUVETTWG, gV £Xouv oTabepn dIGPKEIQ.

JuveTrwg, 10 Aikaiwpa €k Twv MNapaoTatikwy TiTAwv Twv Katoxwv Mapaotatikwy TiTAwv OTTwg avTITTpoowTreleTal amd Toug MNapaoTaTikoug
Tithoug Trpétrel va aoknBei atré Tov Katoxo MapaoTatikwy TiTAwv 0 ouyKeKpIPEVN NUeEpounvia doknong oUugwva Pe Tn diadikagia aoknong TTou
e€e1dikevueTal otoug Opoug kail Mpoltrobéaeig Twv MapaoTatikwy TITAwV yia va emMKAAEGTOUV TO AIKaiwya ek Twv MapaoTatikwy TiTAwv. Akdua Ki
av o Karoxog MapaoTtatikwy TiTAwv €xel To dikaiwpa va ackroel Toug MNapaoTatikoug TiTAOUG € OUYKEKPIYEVEG NUEPOUNVIEG AOKNONG, Ol EV AGYyWw
nuepounvieg evdéxetal va gival duopeveig yia Tov Kdroxo Mapaotatikwy TiTAwv. O Kd&rtoxog MapaoTatikwy TiTAwv TTPETTEl va aTToQagdioel yia Tov
€auTS TOU €AV Kal o€ TTolo Babud n doknon Tou MNapaoTaTikou TitTAou 0dnyei o€ peiovéKTNUa yia Tov Katoxo MapaoTtatikwy TiTAwv.

EmmAéov, o EkOOTNG éxel To dikaiwpa va katayyeilel Toug MapaaTarikoug TiTAoug pe TAKTIKA KatayyeAia o€ oupudpewon pe Toug Opoug Kai
MpoUtobéoeig Twv MapaaTaTikwy TiTAwv o€ katola Huepounvia TakTikAg KartayyeAiag (Ordinary Termination Date). Z¢ mepimrtwaon 1mou o Ekd6TNng
katayyeilel Toug MapaoTatikolg Tithoug, o Kdatoxog MapaoTtamikwyv TiTAwv dev €xel kauia emippony oTnv e@apuolouevn Huepopnvia TakTIKAG
KartayyeAiag, n otroia pytropei va givalr Suopevng yia Tov Katoxo MapaoTatikwyv TiTAwv.

Z1nv TepimTwaon katayyeAiog Twv MapaoTatikwy TiTAwv atd Tov EkdOTN Kal oTnv TrepimTwan doknong Twv MNapaoTatikwy TiTAwv atd Tov idio Tov
Kdatoxo Mapaotatikwyv TiTAwv, o Katoxog Mapaotatikwyv TiTAwv Ba @épel Tov Kivduvo eTTavetTévouong Kabwg eival mlavé 1o eE0pAnBév amrd Tov
Ekd6Tn 10006, £@dO0OV UTIAPXEl, VO PTTOPEI JOVO va €TTAVETTEVOUBEl pe Opoug ayopdg AlydTepo €upeveig amd auToUg TTou €TmIKpaTouoav OTav O
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KoTayyeABeic 1 aoknBeig MapaoTtamikdg TitAog eixe ayopaotei. O Kdrtoxog Mapaotatikwyv TiTAwv @épel Tov Kivduvo Tng TmOAvAG un
TTPAYHATOTTOINONG TWV TTPOCBOKIWY TOU YIa WIa alnan TnG agiag HEow PIaG EVAAAOKTIKAG £TTEVOUONG.

Kivduvor oxeri{ouevol ue évav eAdyioro apibudé aoknong:

Mepaitépw, o1 Opor kai MNpoutroBéoelg Twv MapaoTaTikwy TiTAwv TTPoBAETTOUV OTI TO dIKAiWPA AOKNONG UTTOPEi HOVO va aoknBei oe oxéon pe
ouykekpiyévo apiBud MapaoTtaTikwy TiTAwv (0 «EAGxIoTog ApIBudg») (the “Minimum Number”). Zuvemrwg, Katoxol MapaoTatikwy TiTAwv TTou dev
€xouv Tov armaitoupevo EAdxioto ApiBud MapaoTatikwy TiTAwv €ite Tpétrel va TTwARoouv Toug MapaoTatikolg TiTAOUg Toug €iTe va ayopdoouv
emmpocBeToug MapaaTatikoUg TiTAoug (UE Ta KOOTN guvaAAayrg va Baplvouv autolg O€ AuPOTEPES TIG TTEPITITWOEIG). EvTouTolg, yia TRV TTWANoN
Twv MapaoTtatikwv TiTAwv atTaiTeital va BpebBolv GUPPETEXOVTEG TNV ayopd o1 oTToiol gival TTpdBupol va ayopdoouv Toug MapaoTaTikolg TiTAoug
oe avtioToIxn TiuA. Edv dev BpeBolv TETOIOI CUPPETEXOVTEG OTNV ayopd TTou gival TTpéBupol va ayopdoouv, n agia Twv MNapacTtatikwy TiTAwv dev
JTTOPE Va peuaTOTTOINBEI.

Edv o1 mpoutrobéoeig yia Tnv doknon Tou TeplypagovTal otoug Opoug kai Mpoutrobéoelg Twv MapaoTtatikwy TiTAwv dev TTANpwOouv
EUTTPOBET WG TTPIV T OXETIKA nuepounvia doknong, n Eidotoinon Aoknong (Exercise Notice) 8a eivai dkupn kai n doknon Ba eivalr yévo TaAI
duvatr oTtnv eméuevn nuepounvia doknong tou TrpoBAEmeTal atoug Opoug kai Mpoltrobéoeig Twv MNapaoTaTikwy TiTAwV yia TOUG avTIOTOIXOUG
MapaaoTaTikoug TiTAouG.

H amédoon atmd Toug MapaoTatikoUg TiTAoug utTopei va peiwdei Adyw TnG XPOVIKAG atrOKAIoNG METALU TNG nUEPOMNVIAg KATAG TNV OTToio aoKoUvTal
Ta AiKaiwpaTa ek Twv MNapaoTaTikwy TiITAwV Kal ThG NUEPOUNVIAG KATA TNV oTroia KaBopideTal To KATaBANTEO yia TNV AOKNOH TOUG TTOC0.

O kivduvog OAIKAG aTTWAEIAG UTTAPXEI aKOUa KI av Ta AIKalwpaTa ek Twv MNapaoTaTikwy TiTAwv aokolvTal eyKUpwG.

Aiarapayég Ayopdg: O kivduvog Tou agopd Toug Kardxoug MapaoTtatikwy TiTAwv gival 1o yeyovdg 611 pia diatapayr ayopdg TTou TrepIypAQETal
otoug Opoug kai MNpoidtroBéoelg Twv Mapaotatikwy TiTAwv éxel duauevh emimTwon otnv agia Twv MapaoTtatikwy TiTAwv. H TAnpwunR ToU
QvTIOTOIXOU TTPOG KOTABOAN TTOOOU EVOEXETAI ETTIONG VO KOBUOTEPATEI WG ATTOTEAETHA DIATAPAXNG AYOPAG.

lpooapuoyég, kivduvog karayyeliag, kivduvog emavemévouong: O1 Katoxol MapaoTatikwyv TiTAwv @€pouv Tov KivOUvO avatrpooapuoyng n
KaTayyeAiag Twv Mapaotartikwy TiTAwv até Tov EkdOTN olpgwva pe Toug Opoug kai MNpoutrodéaelg Twy MapaoTatikwyv TiTAwv. Ze TepPITTTWON
KaTayyeAiag autwy, 10 ood KatayyeAiag evdéxetal va givalr ouoiwdwg XAaunAGTEPO OTTO TO TTOOO TOU ETTEVOUMEVOU yio TNV Ayopd Twv
Mapaotatikwyv TiTAwv kepaAlaiou. O1 Kdatoxor Mapaotatikwy TiTAwv evOéxeTal akdua Kal va utrooToUv OAIKR atrwAegla Tou ETmevoupévou
KegaAhaiou. O1 Katoxol MapaoTtatikwy TiTAwv gival €TTiong ekTeBeIpévol oTov Kivduvo va eival ae B€an va eTTaveTTevoloouv An@Bévta TTood puévo pe
AIyOTEPO EUPEVEIG OPOUG (YVWOTOG WG KivOUVOG ETTAVETTEVOUONG).

Kivduvor mipwv ayopdg: O1 Kdatoxor MNapaotatikwyv TiTAwv @épouv Toug KIvOUVOUG TTOU OXETICovTal PE TOV KOBOPIOHO TIMWV yid TOUg
MapaataTmikolg TitAoug. TNa TTapddelyua, n amédoon Tng YTrokeipyevng Aiag ki wg ek Toutou n amodoon Twv Mapaotatikwyv TiTAwv KaTd TN
OIdpKeIa 1I0XU0G TOUG BeV PTTOPET va TTPOBAEPOEi KaTd TO XpOvo ayopdg.

Kivduvog peuatotntag: O1 Katoxol Mapaotatikwy TiTAwy @Epouv ToV KivOUVO va NV UTTAPXEl EVOEXOUEVWG PEUCTOTNTA OTN OEUTEPOYEVH ayopd
yia diomrpayudreuon Twv MapaaTaTikwy TiTAwv Kai va unv gival o€ Béan va TwAnoouv Toug MapaaTtaTtikolg TiTAOUG O€ TUYKEKPIUEVO XPOVO f TIUA.

Kivduvor oxeri{ouevor pe tnv Ymokeipevn Adia: O1 Katoxol MNapaoTtatikwy TiTAwv dev KATEXOUV TN JETOXH TTOU XPNOIUOTTOIEITAl WG YTTOKEIUEVN
Atia. E@oéoov 10 TTOOO ammoTmAnpwpng atmd Toug Mapaotarikolg TiTAoug egaptdral amd Tnv amdédoon Tng YTokeipyevng Agiag, or Kdrtoxol
MapaoTaTikwyv TiTAwv TTPETEl va onueiwoouv 6T n emmévduon oToug MapaoTaTtikodg TiTAOUG UTTOPEI OUVETTWG VA UTTOKEITOI OE TTOPOMNOIOUG
KIVOUVOUG pE pIa aueon €mévduan oTn PeToxr. Autoi TrepIAapBdavouv Toug KivOUvVoug TTou TTPOKUTITOUV atréd JIaKUPAVOEIG OTNV TIMA TNG PETOXAG.
Mepaitépw Kivduvol €ival OTI n OXETIKA eTaipeia evOEXETAl va un OlaBéTel peuoToOTNTA Kal va Eekivigel dladikaoia apepeyyudTNTAG €TTI TWV
TTEPIOUTIAKWY TNG OTOIXEIWV.

Kivduvor oxeri{ouevol ue duvnTtikéS OUYKPoUoeliS ouupepoviwy: O EkdAOTNG, o Eyyuntig OTTwg emmiong ouvoedepéveg pe autolg ETAIPEIEG
EVOEXETAI VA ETTIOIWKOUV CUPPEPOVTA TTOU GUYKPOUOVTaI PE Ta CUP@EPovTa Twv Katoxwyv MapaoTatikwyv TiTAwy 1) dev Ta Aapdavouv utoyiv. Autd
evoéxeTal va oupPaivel oe oxéan pe Tn dievépyeia AAAwv Asiroupyiwv f GAAwvV cuvaldaywv. O1 duvnTIKEG CUYKPOUTEIG GUUPEPOVTWYV EVOEXETAI VA
£€Xouv duOpEVN eTTITITWON OTNV agia Twv MapaoTaTikwy TiTAwv.

TuAua A - Baogikég TTAnpo@opieg yia Tn dnuéoia mpoo@opd KIvNTWV agiwv Kal/fl TNV gI0aywyn TPog diampaypdreuon o pubui{opevn
ayopd

Y16 moleg TpoUTToB£OcEIG KAl ME TTOI0 XPOVOSIAypaua HTTOPW VA ETTEVEUoOW oTnV &v Abyw KivnTA adia;

[evikoi 6pol, TTPOUTTO0ECEIG KOl AVAPEVOMEVO XPOVODIAYPAUHA THG TTPOCPOPAG

O1 MapaaTtaTikoi Tithol Ba diateBolv amd tn BNP Paribas Arbitrage S.N.C., Mapiol, FoAAia, oe evdlapepopevoug emevduTéG amd tnv 23
deBpouapiou 2023 kai epegNG. H dnuodaia Tpoopopd TeAelwvel aTn AREN TNG 1I0XU0G Tou EvnuepwTikoU AgATtiou kai/r) Tou T6TE 1I0XU0OVTOG Baoikou
EvnuepwTtikoU AgATiou.

AETTTOPEPEIEG TNG EICAYWYNG TTPOG SiaTTpayddTeuon o pubuI{opuevn ayopd

Agv uTTApXEl AUTA TN OTIYPA TTPOBEDN yia elcaywyn 1 diatrpayudteuon Twy MapaoTatikwy TiTAwy g€ pubuICouevn ayopd.

EkTtipnon ouvoAikwyv £§68wv

O emevduTAG PTTopEi va ayopdaoel Toug MapaoTatikolg TiTAoug otnv TiPA ékdoong A oTnv TIPA ayopds. OUte o EkdOTNG ouTte o Mpoogépwy Ba
XPEWOEI TOV ETTEVOUTH) PE OTTOIOOATTOTE KOOTOG TTEPAV TNG TIMAG £KB0ONG 1| TNG TINAG Ayopags, e TNV emM@UAAEN, evToUTOIG, TWV ££6OWV PE T OTTOIO O
ayopaaoTAG eVOEXETAI va eMIRAPUVOET yia TNV ayopd Twv MapaoTaTikwy TiTAwv a1md Tpdtedes A dnudacia TapieuThApia (Sparkassen) f| péow GAAwY
KavaAiwv d1avoung A XpPNUATIOTNPIOU OXETIKWY KIVNTWYV agilv yia Ta otroia ouTe 0 EkdETNG 0UTe 0 MNpoo@épwyv de PTTopoUV va KAVOUV OTToIadATIOTE
onAwoaon.

H apxikn iy ékdoong oupTrepIAapBavel Ta £600a £I0600U OUYKEKPIUEVA YIa KABE OXETIKG TTPOIGV (TNV nuepounvia Twv TeAIkwy Opwv).

Molog gival o TpooPépwyv H/Kal TO TTPOCWTTO TTOU {NTEi TNV EI00YWYN TTPOG S1ATTPaYUATEUO;

O Mpooeépwy cival n BNP Paribas Arbitrage S.N.C. (pe £dpa otnv 1 Rue Laffitte, Mapiol, 75009, MNaAAia, LEI: 6EWKUOFGVX5QQJHFGT48),
opoppUBUN eTalpEia kKaTé Toug vopoug TNG MaAAiag (Société en Nom Collectif) cuoTaBeioa atn MaAAia uttd Toug vopoug TnG MaAAiag.

MaTti kaTapTifeTal TO TTAPOV EVNHEPWTIKO SeATIO;

O mpwTapxIKOG OTOXOG TNG TIPOCPOPAS gival N TTPOWBNaN Tou oKoTTou TnNG kepdoopiag. O EkdATNG Ba xpnaiyoTroinoel Ta kKabapd £€60da atrd Thv
£€KO0ON ATTOKAEIOTIKA YIOQ VO QVTIOTABWITE! TIG UTTOXPEWOEIG Tou aTTd Toug MapaaoTtaTikoug TiTAoug TTpog Toug Katodxoug MapaoTatikwv TiTAwv.
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Nota di Sintesi

| Sezione A — Introduzione ed avvertenze

| Avvertenze
a) La presente Nota di Sintesi va letta come un'introduzione al Prospetto di Base.
b) Qualsiasi decisione di investire nei relativi Warrant dovrebbe basarsi sull'esame del Prospetto di Base completo da parte dell’investitore;
c) Gli investitori potrebbero incorrere in una perdita totale o una parziale del capitale investito.
d) Qualora sia proposto un ricorso dinanzi all'organo giurisdizionale in merito alle informazioni contenute nel presente Prospetto di Base,

l'investitore ricorrente potrebbe essere tenuto, a norma del diritto nazionale, a sostenere le spese di traduzione del Prospetto di Base,
incluso qualunque Supplemento e le Condizioni Definitive prima dell'inizio del procedimento.

e) La responsabilita civile incombe su BNP Paribas Emissions- und Handelsgesellschaft mbH (I"Emittente"), che nella sua qualita di
Emittente dei Warrant si &€ assunto la responsabilita della presente Nota di Sintesi, comprese le eventuali traduzioni, o i soggetti che hanno
presentato questa Nota di Sintesi, comprese le eventuali traduzioni, ma soltanto se la Nota di Sintesi risulti fuorviante, imprecisa o
incoerente se letta insieme con le altre parti del Prospetto di Base, o non offre, se letta insieme con le altre parti del Prospetto di Base, le
informazioni fondamentali per aiutare gli investitori al momento di valutare I'opportunita di investire in tali Warrant.

f) Gli investitori stanno per acquistare un prodotto che non é semplice e che puo essere di difficile comprensione.

Informazioni introduttive

Nome e codice di identificazione
dei titoli:

MINI Future Short Warrants associati ad azioni (i "Warrant"),
ISIN: / WKN: vedi tabella

Identita e recapiti dell'Emittente:

L'Emittente ha la propria sede legale in Senckenberganlage n. 19, 60325 Francoforte sul Meno,
Germania. Il suo Legal Entity Identifier (codice LEI) & 549300TS3U4JKMR1B479 ed il suo numero di
telefono & +49 (0) 69 7193-0

Autorita competente:

L'Ente  Federale Tedesco di Vigilanza dei Servizi Finanziari  (Bundesanstalt  fiir
Finanzdienstleistungsaufsicht — "BaFin"). L'indirizzo commerciale di BaFin (supervisione sugli strumenti
finanziari) & Marie-Curie-Str., n. 24-28, 60439 Francoforte sul Meno, Germania ed il suo numero di
telefono &: +49 (0) 228 41080.

Data di approvazione del Prospetto
di Base:

26 ottobre 2022

Sezione B — Informazioni fondamentali concernenti ’Emittente

Chi & PEmittente dei Titoli?

Domicilio e forma giuridica:

L'Emittente ha la propria sede legale a Francoforte sul Meno. Il suo indirizzo & Senckenberganlage n. 19,
60325 Francoforte sul Meno, Germania.

L'Emittente € una societa a responsabilita limitata (Gesellschaft mit beschrénkter Haftung — GmbH)
costituita in Germania ai sensi del diritto tedesco ed il suo Legal Entity Identifier (codice LEI) &
549300TS3U4JKMR1B479.

Attivita principali:

Emissione di titoli

Maggiori azionisti:

L'unico azionista di BNP Paribas Emissions- und Handelsgesellschaft mbH &€ BNP Paribas S.A., una
societa per azioni ("société anonyme") quotata in borsa costituita ai sensi del diritto francese.

Identita dei principali
amministratori delegati:

L'amministratore delegato del’Emittente & Grégoire Toublanc.

Identita dei revisori legali:

MAZARS GmbH & Co. KG Wirtschaftspriifungsgesellschaft, Theodor-Stern-Kai n.1, 60596 Francoforte
sul Meno, Germania, € stato nominato come revisore legale.

Quali sono le informazioni finanziarie fondamentali relative al’Emittente?

Le informazioni finanziarie riportate qui di seguito sono state tratte dai bilanci annuali del’Emittente sottoposti a revisione relativi agli esercizi chiusi
al 31 dicembre 2020 e al 31 dicembre 2021 e i bilanci semestrali sottoposti a revisione per il semestre al 30 giugno 2022.

Tabella 1: Conto economico - titoli non azionari

Bilancio annuale al Bilancio annuale al Bilancio semestrale al Bilancio semestrale al
31 dicembre 2021 31 dicembre 2020 30 giugno 2022 30 giugno 2021
in EURO in EURO in EURO in EURO

Risultato delle attivita ordinarie

Altri ricavi di gestione 1.058.779,55 525.572,67 380.210,18 699.657,79

Altre spese di gestione - 1.058.779,55 - 525.572,67 -380.210,18 -699.657,79

Utile netto d’esercizio 0 0 0 0

Tabella 2: Stato patrimoniale -titoli non azionari

Bilancio annuale al Bilancio annuale al Bilancio semestrale al
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31 dicembre 2021 31 dicembre 2020 30 giugno 2022

in EURO in EURO in EURO
Crediti ed altre attivita
Crediti da societa affiliate 27.639.000,00 82.133.636,23 4.931.000,00
Altre attivita (attivita/ attivita correnti) 3.023.052.044,36 2.830.561.707,30 6.197.090.872,97
Passivita
Obbligazioni (passivita/debiti) 1.573.817.871,04 1.664.491.487,06 2.803.833.350,03
Altre passivita (passivita/debiti) 1.476.873.173,32 1.247.529.078,47 3.398.188.522,94
Indebitamento finanziario netto (debito a 0 0 0
lungo termine piu debito a breve termine
meno la cassa)

Tabella 3: Prospetto dei flussi di cassa - titoli non azionari

Per il periodo dal Per il periodo dal Bilancio semestrale al Bilancio semestrale al
1 gennaio al 31| 1 gennaio al 31| 30giugno 2022 30 giugno 2021
dicembre 2021 dicembre 2020 in EURO in EURO
in EURO in EURO
Flussi di Cassa Netti da attivita 526.859,27 -282.391,36 -16.805,01 578.790,47
operative
Flussi di Cassa Netti da attivita - - - -
finanziarie

Flussi di Cassa Netti da attivita di - - - -
investimento

Quali sono i principali rischi specifici del’Emittente?

| portatori dei titoli si assumono il rischio emittente/ rischio di credito: Fatta salva la Garanzia fornita da BNP Paribas S.A. in qualita di
Garante per il pagamento dovuto di tutti gli importi da corrispondere ai sensi dei titoli emessi dall'Emittente, i portatori dei titoli sono esposti al
rischio che I'Emittente non sia in grado di soddisfare i propri obblighi relativi ai titoli, ad esempio nel caso in cui diventi insolvente
(illiquido/sovraindebitato). Se I'Emittente diventa insolvente, questo potrebbe anche risultare nella perdita da parte dei portatori dei titoli del capitale
che hanno investito quando hanno acquistato i titoli (rischio di perdita totale).

| portatori dei titoli si assumono il rischio di inadempimento dell’accordo di controllo e trasferimento degli utili: Un accordo di controllo e
trasferimento degli utili & in vigore tra BNP Paribas S.A. e I'Emittente. Ai sensi di tale accordo, BNP Paribas S.A. ha, in particolare, I'obbligo di
compensare qualsiasi perdita netta che I'Emittente potrebbe altrimenti generare in un esercizio finanziario durante la durata dell'accordo di controllo
e trasferimento degli utili. Gli investitori che hanno investito nei titoli emessi dall'Emittente sono pertanto esposti al rischio che I'Emittente non sia in
grado di soddisfare i propri obblighi nei confronti dei portatori di titoli o0 non sia in grado di soddisfarli completamente o a tempo debito qualora BNP
Paribas S.A. non adempia affatto ai propri obblighi nei confronti dell'Emittente ai sensi dell'accordo di controllo e trasferimento degli utili, o non li
soddisfi completamente o a tempo debito. In questo caso, i portatori di titoli potrebbero perdere tutto il capitale che hanno investito quando hanno
acquistato i titoli (rischio di perdita totale).

Sezione C — Informazioni fondamentali sui titoli

Quali sono le principali caratteristiche dei titoli?

Tipologia e forma dei titoli

| Warrant sono emessi nella forma di obbligazioni al portatore (Inhaberschuldverschreibungen) ai sensi della legge tedesca, come definito nella
Sezione 793 del Codice Civile Tedesco (Biirgerliches Gesetzbuch — BGB). | Warrant sono liberamente trasferibili e non sono soggetti ad alcuna
restrizione.

Diritti connessi ai titoli
| Warrant non producono interessi.

Ciascun Warrant da diritto al Portatore del Warrant di ricevere un Importo di Rimborso a fronte dell’esercizio cosi come descritto nella sezione
"Pagamento dei rendimenti" che segue.

Rimborso
| Diritti dei Warrant possono essere esercitati soltanto per almeno 1.000 Warrant (il "Numero Minimo").

Il Portatore del Warrant deve dichiarare attivamente, al piu tardi due Giorni Lavorativi Bancari prima della Data di Esercizio, di esercitare i Diritti dei
Warrant.

| Diritti dei Warrant saranno automaticamente considerati esercitati non appena si verifichi un Evento Stop-Loss.

Il Portatore del Warrant avra diritto di richiedere il pagamento dell'lmporto di Rimborso da parte dell’Emittente alla Data di Liquidazione.

Rimborso anticipato

L'Emittente avra il diritto di terminare i Warrant mediante risoluzione ordinaria a partire da una data predeterminata. In caso di risoluzione ordinaria
da parte dell'Emittente, il Portatore dei Warrant avra il diritto di richiedere il pagamento dell'lmporto di Rimborso da parte dell'Emittente alla Data di
Liquidazione.

Se si ¢ verificato un Evento di Rettifica rispetto al Sottostante, I'Emittente pud avere il diritto di rettificare il Diritto del Warrant in conformita ai
Termini e Condizioni dei Warrant o di terminare i Warrant mediante risoluzione straordinaria. Al verificarsi di una risoluzione straordinaria come
precedentemente indicato, I'Emittente dovra pagare I'lmporto di Risoluzione entro quattro Giorni Lavorativi Bancari dopo la notifica della risoluzione.
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In questo caso, I'Importo di Risoluzione puo, in determinate circostanze, essere significativamente inferiore al prezzo di acquisto pagato per i
Warrant e pud anche essere pari a zero (0) (perdita totale del Capitale Investito).

Pagamento dei rendimenti

L’Importo di Rimborso per ciascun Warrant dovra essere pagato al Portatore del Warrant nella Valuta di Liquidazione al piu tardi alla Data di
Liquidazione.

L'Importo di Rimborso per i Warrant MINI Future Short ¢ pari alla

(a) differenza tra lo Strike Rilevante ed il Prezzo di Riferimento, moltiplicato per il Coefficiente se il Prezzo di Osservazione non ha raggiunto

o superato la Barriera Stop-Loss durante il Periodo di Osservazione; o

(b) differenza tra lo Strike Rilevante ed il Livello di Riferimento Stop-Loss, moltiplicato per il Coefficiente se il Prezzo di Osservazione ha
raggiunto o superato la Barriera Stop-Loss durante il Periodo di Osservazione.

Se l'importo determinato come descritto in precedenza € zero o un valore negativo, i Warrant scadranno e diventeranno privi di valore. In questo

caso, nessun pagamento verra effettuato ai Portatori del Warrant.

Se applicabile, I'i'mporto pud essere convertito dalla Valuta di Riferimento del Sottostante nella Valuta di Liquidazione.

In caso di risoluzione straordinaria dei Warrant da parte dell'Emittente, I'lmporto di Risoluzione per Warrant pagabile dall'Emittente ai Portatori del
Warrant dovra essere pari ad un importo determinato dall'’Agente di Calcolo che, a sua ragionevole discrezione, sia il prezzo di mercato appropriato
immediatamente prima dell'evento che ha dato origine al diritto di risoluzione.

In caso di risoluzione ordinaria dei Warrant da parte dell'Emittente, I'importo pagabile al Portatore del Warrant dovra essere pari all'lmporto di
Rimborso alla Data di Risoluzione.

Limitazioni dei diritti connessi ai Warrant

In determinate circostanze, I'Emittente ha il diritto di apportare rettifiche ai Termini e Condizioni dei Warrant. Inoltre, I'Emittente potrebbe avere il
diritto di terminare i Warrant mediante risoluzione straordinaria se si & verificato un Evento di Rettifica rispetto al Sottostante. In caso di risoluzione
straordinaria come sopra indicato, I'Emittente paghera I'lmporto di Risoluzione entro quattro Giorni Lavorativi Bancari dopo la notifica della
risoluzione.

Data di emissione (data di valuta) 27 febbraio 2023

Il Periodo di Osservazione inizia nel momento in cui il primo prezzo definito in "Prezzo di Osservazione" &
disponibile e termina alla determinazione del Prezzo di Riferimento o dell'Evento Stop-Loss (ciascuno
incluso).

Periodo di Osservazione

Prezzo di Osservazione indica qualsiasi prezzo del Sottostante come determinato e pubblicato dalla Fonte di Riferimento durante il
Periodo di Osservazione come prezzo ufficiale, a partire dal primo prezzo ufficialmente determinato all'inizio

del Periodo di Osservazione (23 febbraio 2023).

WKN e ISIN dei Barriera Stop-
Warrant/ Sottostante Tipologia di Fonte di Mercato Futures Coefficiente Loss Iniziale nella
Dimensione (Azione con ISIN) Opzione Riferimento Valuta di
del’Emissione Riferimento
BBOPDU, . . N
DE000BBOPDUS / | 2didas AG, Azione Nominativa, |, 4 Deutsche Bérse AG |Eurex 0,10 139,4316
DEOOOATEWWWO
2.000.000
BBOPDV, . .
DE000BBOPDV3/ | AlrFrance-KLM SA, Azione g Euronext (Paris) | Euronext (Paris) | 1,00 1,8100
Ordinaria, FR0000031122
2.000.000
BBOPDW, . L CBOE (Chicago
DE00OBBOPDWH / A'bemar'iggqgegﬁ’gj’sord'”a”"’" Short Ejgl;(:r'; ?IEI%E) Board Options 0,10 246,9657
2.000.000 9 Exchange)
BBOPDY, . . CBOE (Chicago
DE000BBOPDY7/ | AlPhabet Inc, Azione Ordinaria, | gy NASDAQ GS Board Options 0,10 94,8767
US02079K1079
2.000.000 Exchange)
BBOPDZ, Amazon.com Inc, Azione CBOE (Ch_icago
DE0O00BBOPDZ4 / Ordinaria, US0231351067 Short NASDAQ GS Board Options 0,10 97,3894
2.000.000 Exchange)
BBOPD1, Advanced Micro Devices Inc CBOE (Chicago
DE000BBOPD17 / . s o | Short NASDAQ GS Board Options 0,10 78,9169
Azione Ordinaria, US0079031078
2.000.000 Exchange)
BBOPD2, Apple Inc, Azione Ordinaria CBOE (Chicago
DEO00OBBOPD25 / ’ ’ Short NASDAQ GS Board Options 0,10 152,6756
US0378331005
2.000.000 Exchange)
BBOPD3 . .
’ ArcelorMittal SA, Azione Euronext Euronext
DE000BBOPD33/ Nominativa, LU1598757687 Short (Amsterdam) (Amsterdam) 1,00 28,6463
2.000.000
BBOPD5, . L
DE000BBOPD5S / Atos SE, Azione Ordinaria, | g4 Euronext (Paris) | Euronext (Paris) 0,10 13,6334
FR0000051732
2.000.000
BBOPDS, Ballard Power Systems Inc
DEO;)(())I(B)(I?%I;BSZ/ Azione Ordinaria, CA0585861085 Short NASDAQ GM - 1,00 5,7673
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WKN e ISIN dei

Barriera Stop-

Warrant/ Sottostante Tipologia di Fonte di Mercato Futures Coefficiente Loss Iniziale nella
Dimensione (Azione con ISIN) Opzione Riferimento Valuta di
delP’Emissione Riferimento
BBOPDS, Ballard Power Systems Inc
DEQOOBBOPDOO/ | 5 B o0 fmaria, GA0585861085 | SOt NASDAQ GM - 1,00 5,9714
2.000.000
BBOPEB, . Mercado Oficial de
DE0OOBBOPEBS3 / B%’;g‘i’niﬁgtaé‘gg: fgogﬁ'g?”e Short SIBE Futuros y Opciones | 1,00 3,5818
2.000.000 ’ Financieros (MEFF)
BBOPEE . o
! Block Inc, Azione Ordinaria New York Stock
DEOOOBBOPEE7 / ’ ' |Short 0,10 74,0146
2.000.000 US8522341036 Exchange (NYSE)
BBOPEF, . . L CBOE (Chicago
DEOOOBBOPEF4/ | 'N® 509'8%(?5%&2&%25”'”a”a' Short Efg]z:r'; ?,fﬁ(cgE) Board Options 0,10 212,7517
2.000.000 9 Exchange)
BBOPEG, Booking Holdings Inc, Azione CBOE (Chicago
DEO0OBBOPEG2 / ng ¥ ' Short NASDAQ GS Board Options 0,01 2.501,7679
Ordinaria, US09857L1089
2.000.000 Exchange)
BBOPEJ, . . L Mercado Oficial de
DEQ00BBOPEJs / | ©2Xabank SA Azione Ordinaria, | gpor oIBE - Mercado | Futuros y Opeiones (1,00 4,0557
2.000.000 P Financieros (MEFF)
BBOPEM, o . o CBOE (Chicago
DEOOOBBOPEMO / C't'gmuﬂ'sr‘f%gzé‘;zggd'”a”a' Short E‘fg};(r?”; ?,fl‘:(cgE) Board Options 0,10 50,7767
2.000.000 9 Exchange)
BBOPEP, . . o
DE000BBOPEP3/ | Continental AG, Azione Ordinaria, | oy, ¢ Deutsche Bérse AG |Eurex 0,10 69,2236
DE0005439004
2.000.000
BBOPEQ, . o
DEQOOBBOPEQ1/ | Covestro AG, Azione Ordinaria, |, 4 Deutsche Bérse AG |Eurex 0,10 41,5850
DE0006062144
2.000.000
BBOPES, e . .
DEOOOBBOPES? / Credit .SUIS_SG Group AG, Azione Short SIX Swiss Exchange Eurex 1,00 3.0275
Ordinaria, CH0012138530 AG
2.000.000
BBOPET, . . .
DE000BBOPET5/ | Daimier Truck Holding AG, Azione | g, ;4 Deutsche Bérse AG |- 0,10 31,0033
Ordinaria, DEOOODTROCKS8
2.000.000
BBOPEU, . . CBOE (Chicago
DE00OBBOPEU3 / Da”aherlfé’zrg;jg‘gﬁngzgrd'”a”a' Short New York ?,fﬁ(cgE) Board Options 0,01 2548225
2.000.000 9 Exchange)
BBOPEW, . o
DEOOOBBOPEW9 / | Danone SA, Azione Ordinaria, | gy, 4 Euronext (Paris) | Euronext (Paris) 0,10 70,0344
FR0000120644
2.000.000
BBOPEY, . .
DEOOOBBOPEYS5 / Delivery Hero SE, Azione oy, 4 Deutsche Bérse AG |- 0,10 40,1774
Ordinaria, DEOOOA2E4K43
2.000.000
BBOPEZ, .
DEO0OBBOPEZ2 / Deutsche Bank AG, Azione | g 4 Deutsche Bérse AG |Eurex 1,00 11,6292
Nominativa, DE0005140008
2.000.000
BBOPE1, EDP Energias de Portugal SA,
DEOOOBBOPE16 / Azione Ordinaria, Short Euronext (Lisbon) Euronext (Lisbon) 1,00 5,3858
2.000.000 PTEDPOAMO0009
BBOPEZ2, . Mercado Oficial de
DEOOOBBOPE24 / Azfonn‘fg%?;g'ﬁay gggjgzzzs%z Short gg'fir;u'\gega‘;gol Futuros y Opciones [1,00 3,5656
2.000.000 ’ Financieros (MEFF)
BBOPES3, . o
DE000BBOPE32/ | ErametSA, Azione Ordinaria, gy 4 Euronext (Paris)  |Euronext (Paris)  |0,10 101,0898
FR0000131757
2.000.000
BBOPE4, Telefonaktiebolaget LM Ericsson NASDAQ Stockholm
DEQOOBBOPE4 /| 1o o i SE0000108656 | SOt AB NASDAQ Nordic  [1,00 59,4348
2.000.000
BBOPES, . ) L Mercado Oficial de
DE000BBOPE57 / Fe"°"'a|'E§OA1’ f;é%g%%rd'”a”a’ Short g'oa'fir;u'\geégazzol Futuros y Opciones | 1,00 26,7270
2.000.000 P Financieros (MEFF)
BBOPE7, .
DEOOOBBOPE73 / flatexDEGIRO AG, Azione gy, 1y Deutsche Bérse AG |- 1,00 8,1597
Ordinaria, DEOOOFTG1111
2.000.000
BBOPES, . .
DE000BBOPES1/ |Tresenius SE & Co. KGaA, Azione |, 4 Deutsche Bérse AG | Eurex 0,10 27,8371
2.000.000 Ordinaria, DE0005785604
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WKN e ISIN dei

Barriera Stop-

Warrant/ Sottostante Tipologia di Fonte di Mercato Futures Coefficiente Loss Iniziale nella
Dimensione (Azione con ISIN) Opzione Riferimento Valuta di
delP’Emissione Riferimento
BBOPFA, Fresenius Medical Care AG & Co.
DEOOOBBOPFA2 / KGaA, Azione Ordinaria, Short Deutsche Borse AG |Eurex 0,10 53,7917
2.000.000 DE0005785802
BBOPFB . .
’ Galp Energia SGPS SA, Azione . .
DEOOOBBOPFBO / Ordinaria, PTGALOAMO009 Short Euronext (Lisbon) Euronext (Lisbon) 1,00 11,8427
2.000.000
BBOPFC, . . R Mercado Oficial de
DE0OOBBOPFCS / G”f°'SES$‘d mggg&‘;"”a”a’ Short g'(i'fir;u'\geéga‘;gm Futuros y Opciones | 1,00 13,0854
2.000.000 P Financieros (MEFF)
BBOPFE, . CBOE (Chicago
DEO0OBBOPFE4 / Tg? dﬁ'r?e:‘r‘lz %es"’%%%ﬂ‘ggge Short Efg]z:rz ?,fﬁ(cgE) Board Options 0,10 309,7264
2.000.000 ’ 9 Exchange)
BBOPFF, International Consolidated Airlines SIBE - Mercado Mercado Oficial de
DEOOOBBOPFF1 / Group SA, Azione Ordinaria, Short Continuo Espaiol Futuros y Opciones |1,00 1,8502
2.000.000 ES0177542018 P Financieros (MEFF)
BBOPFG, . - . Mercado Oficial de
DEO00BBOPFGY/ | , Industra de Disefio Text! S I short SIBE Futuros y Opciones [0,10 28,9646
2.000.000 ’ Financieros (MEFF)
BBOPFK, . L CBOE (Chicago
DEO0OBBOPFK1 / Intel Corp, Azione Ordinaria, | gy, 4 NASDAQ GS Board Options 1,00 26,9603
US4581401001
2.000.000 Exchange)
BBOPFL, . . CBOE (Chicago
DEO0OBBOPFLS / Intel Cﬁ&?gﬁ%ﬁ (%f'”a”a’ Short NASDAQ GS Board Options 1,00 27,5815
2.000.000 Exchange)
BBOPFQ
. Just Eat Takeaway.com NV, Euronext Euronext
DEOOOBBOPFQS / Azione Ordinaria, NL0012015705 Short (Amsterdam) (Amsterdam) 0.10 21,5008
2.000.000
BBOPFS, ) _— Mercado Oficial de
DEQ00BBOPFs4 / | 20oratorios Farmacautioos ROUL | sport SIBE - Mercado | Futuros y Opeiones (0,10 43,5479
2.000.000 ’ P Financieros (MEFF)
BBOPFT, . _— Mercado Oficial de
DE00OBBOPFT2 / '-:;gg‘g‘%sm';;m%ng;g’;gg}g Short g'oi'fir;u'\geéga‘;gol Futuros y Opciones |0,10 48,1725
2.000.000 : P Financieros (MEFF)
BBOPFX . . L
’ Livent Corp, Azione Ordinaria New York Stock
DEOOOBBOPFX4 / y " |Short - 0,10 23,7414
2.000.000 US53814L.1089 Exchange (NYSE)
BBOPFY . . L
. Livent Corp, Azione Ordinaria New York Stock
DEOOOBBOPFY2 / y | Short - 0,10 24,5818
2 000.000 US53814L1089 Exchange (NYSE)
BBOPFZ, . . - Mercado Oficial de
DE00OBBOPFZ9 / Az'i\gﬁ;"%’:{;‘;‘;erig'eéssg1°(')rg6§$03 Short ELBn'fin'u“ﬂeéiii‘ﬁ’m Futuros y Opciones | 1,00 9,175
2.000.000 ’ Financieros (MEFF)
BBOPF2, Meta Platforms Inc, Azione CBOE (Chicago
DEOOOBBOPF23 / - ; Short NASDAQ GS Board Options 0,10 177,2776
Ordinaria, US30303M1027
2.000.000 Exchange)
BBOPF®, . . L CBOE (Chicago
DE000BBOPF64 / | Microsoft Corp, Azione Ordinaria, | g, 4 NASDAQ GS Board Options 0,10 260,4406
US5949181045
2.000.000 Exchange)
BBOPF7, . N
DE000BBOPF72/ | Moderma Inc, Azione Ordinaria, gy, 4 NASDAQ GS - 0,10 163,3139
US60770K1079
2.000.000
BBOPF8, . Mercado Oficial de
DEO0OBBOPF80 / Nat“ggg’iEgﬁ;gégéﬁﬂg;%ﬁme Short ?;LBn'fin'u“ﬂeéiai%’m Futuros y Opciones |0,10 26,5415
2.000.000 ’ P Financieros (MEFF)
BBOPF9, . Mercado Oficial de
DEO0OBBOPF98 / Nat“gjgiE:ﬁ;gégéﬁ‘;g;%ﬁme Short ggiiéu“geégaggol Futuros y Opciones |0,10 27,1393
2.000.000 : P Financieros (MEFF)
BBOPGE, Netflix Inc, Azione Ordinaria CBOE (Chicago
DEO00OBBOPGBS / ; ’ Short NASDAQ GS Board Options 0,10 347,7575
US64110L1061
2.000.000 Exchange)
BBOPGD, . I CBOE (Chicago
DE000BBOPGD4 / | NVIDIA Corp, Azione Ordinaria, g, 4 NASDAQ GS Board Options 0,10 212,0727
US67066G1040
2.000.000 Exchange)
BBOPGE . . .
. Palantir Technologies Inc, Azione New York Stock
D o2/ Ordinaria, US69608A1088 | onO"t Exchange (NYSE) |~ 1,00 8,6460
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WKN e ISIN dei Barriera Stop-
Warrant/ Sottostante Tipologia di Fonte di Mercato Futures Coefficiente Loss Iniziale nella
Dimensione (Azione con ISIN) Opzione Riferimento Valuta di
del’Emissione Riferimento
BBOPGF, ) . L CBOE (Chicago
DEO0OBBOPGFY / Pfizer 51;7?72&”131 ggg'”a”a' Short Efg};‘]’rz ?,fﬁng) Board Options 1,00 44,0396
2.000.000 9 Exchange)
BBOPGG MEFF (Mercado
. Pharma Mar SA, Azione Ordinaria, SIBE - Mercado oficial de Futuros
DE00OBBOPGG7 / ES0169501022 Short Continuo Espafiol | Financieros) MEFF | %1° 59,2030
2.000.000 !
Fifa (Barcelona)
BBOPGY, . o
DEO0OBBOPGJ1/ | "1ug Power Inc, Azione Ordinaria, | o, ¢ NASDAQ CM - 1,00 15,0330
US72919P2020
2.000.000
BBOPGK, . o
DE000BBOPGK9 / | Plug Power Inc, Azione Ordinaria, | gp, 4 NASDAQ CM ; 1,00 15,5847
US72919P2020
2.000.000
BBOPGL, .
DEOOOBBOPGL7 / Power.CeII‘ Sweden AB, Azione Short NASDAQ Stockholm | 1,00 139,3798
Ordinaria, SE0006425815 AB
2.000.000
BBOPGM, .
DEOOOBROPGMS / Power_CeII_ Sweden AB, Azione Short NASDAQ Stockholm } 1,00 146,7806
Ordinaria, SE0006425815 AB
2.000.000
BBOPGN, . CBOE (Chicago
DE00OBBOPGN3 / QUALCOMM Inc, Azione |y 4 NASDAQ GS Board Options 0,10 1273923
Ordinaria, US7475251036
2.000.000 Exchange)
BBOPGQ, . L Mercado Oficial de
DE00OBBOPGQS6 / Reps"'ESSAd 1’;3'2;‘21?[5"'”3”3’ Short SIBE Futuros y Opciones | 1,00 15,0163
2.000.000 Financieros (MEFF)
BBOPGR, Ryanair Holdings plc, Azione
DEO0OBBOPGR4 / Ondinaria, IECOBYTEXV3s | Short Euronext (Dublin)  |Eurex 1,00 15,1091
2.000.000
BBOPGS, ) o
DE00OBBOPGS? / SAP SE, Azione Ordinaria, | gy, 4 Deutsche Bérse AG |Eurex 1,00 112,5717
DE0007164600
2.000.000
BBOPGV, Siemens Energy AG, Azione
DEOOOBBOPGVS6 / nens gy N5, Short Deutsche Bérse AG |- 1,00 18,2665
Ordinaria, DEOOOENER6Y0
2.000.000
BBOPGY, . o CBOE (Chicago
DEO0OBBOPGYO / Snap E‘géggg’::ggg”ar'a’ Short E‘fg]z:rz ?,fl‘:ng) Board Options 1,00 10,2360
2.000.000 9 Exchange)
BBOPGZ, SolarEdge Technologies Inc
DEOOOBBOPGZ7 / | 20 &S i i, USB3417M1045 |Short NASDAQ GS - 0,01 298,8647
2.000.000
BBOPGO, . . CBOE (Chicago
DE00OBBOPGO6 / Spgtr'gn:;hnl_%‘;%g%z’;ﬁ'?”e Short Ejg);(:r'; ?,fﬁng) Board Options 0,10 125,3882
2.000.000 ' 9 Exchange)
BBOPGH, . . .
DE000BBOPG14/ | S'Microelectronics NV, Azione | Euronext Paris All Exchanges 1,00 46,5229
Ordinaria, NL0000226223
2.000.000
BBOPG2, Tesla Inc, Azione Ordinaria CBOE (Chicago
DE00OBBOPG22 / : | Short NASDAQ GS Board Options 0,10 202,7341
US88160R1014
200.000 Exchange)
Status:

| Warrant costituiscono passivita dirette e non subordinate dell'Emittente rispetto alle quali I'Emittente non ha fornito collateral. | Warrant hanno un
rango pari passu nel diritto di pagamento tra loro e con qualsiasi altra passivita presente e futura non garantita e non subordinata dell'Emittente, ad
esclusione delle passivita che abbiano un rango superiore per effetto di previsioni di legge imperative.

| Dove saranno negoziati i Titoli?

N/A. Non é attualmente prevista un'ammissione alla quotazione o negoziazione dei Warrant.

| Ai titoli & connessa una garanzia?

BNP Paribas S.A., Pargi, Francia, (qui di seguito denominata "Garante") ha fornito una garanzia incondizionata e irrevocabile (qui di seguito
denominata "Garanzia") per il dovuto pagamento di tutti gli importi da versare ai sensi dei Termini e Condizioni dei Warrant qualora, e non appena,
il rispettivo pagamento sia dovuto ai sensi dei Termini e Condizioni dei Warrant.

| Chi & il Garante dei titoli?

Domicilio e forma giuridica: Il Garante € una societa per azioni (société anonyme) costituita in Francia ai sensi delle leggi francesi ed

il suo legal entity identifier (codice LEI) & ROMUWSFPUSMPRO8K5P83. L'indirizzo della sua sede
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principale &€ boulevard des ltaliens, n. 16, 75009 Parigi, Francia.

Attivita principali: Secondo la sua valutazione, BNP Paribas S.A. € una delle maggiori banche francesi e ha filiali e
controllate in tutti i principali mercati.
Maggiori azionisti: Al 30 giugno 2022, i maggiori azionisti sono la Société Fédérale de Participations et d'Investissement

("SFPI"), una société anonyme (societa per azioni) di interesse pubblico che agisce per conto del
Governo del Belgio e che detiene il 7,8% del capitale sociale registrato, BlackRock Inc. che detiene il
5,9% del capitale sociale registrato e il Granducato del Lussemburgo che detiene I'1,0% del capitale
sociale registrato. Per quanto a conoscenza di BNPP, nessun altro azionista oltre a SFPI e BlackRock
Inc. detiene piu del 5% del capitale o dei diritti di voto.

Identita dei principali | Jean-Laurent Bonnafé, Amministratore Delegato di BNP Paribas S.A.
amministratori delegati:
Identita dei revisori legali: Deloitte & Associés, 6, place de la Pyramide, Paris-La Défense Cedex (92), n.6, Francia

PricewaterhouseCoopers Audit, rue de Villiers, Neuilly-sur-Seine (92), n. 63, Francia

Mazars, rue Henri Regnault, Courbevoie (92), n. 61, Francia

Quali sono le informazioni finanziarie fondamentali relative al Garante?

Tabella 1: Conto economico

31 dicembre 2021 31 dicembre 2020 Terzo trimestre 2022 Terzo trimestre 2021
(sottoposto a (sottoposto a (non sottoposto a (non sottoposto a
revisione) revisione) revisione) revisione)
in milioni di EURO in milioni di EURO in milioni di EURO in milioni di EURO
Ricavi 46.235 44.275 38.310 35.003
Costo del rischio (2.925) (5.717) (2.192) (2.415)
Ricavo netto attribuibile ai 9.488 7.067 8.046 7.182
detentori di partecipazioni
Tabella 2: Stato patrimoniale
30 settembre 2022 31 dicembre 2021 31 dicembre 2020
(non sottoposto a revisione) (sottoposto a revisione) (sottoposto a revisione)
in milioni di EURO in milioni di EURO in milioni di EURO
Totale attivita (Gruppo) 3.009.340 2.634.444 2.488.491
Prestiti e crediti consolidati verso clienti 869.500 814.000 809.533
Depositi consolidati verso clienti 1.015.649 957.684 940.991
Patrimonio netto (quota del Gruppo) 120.764 117.886 112.799

| bilanci annuali, del Garante, consolidati e sottoposti a revisione per gli anni conclusi il 31 dicembre 2020 e il 31 dicembre 2021 e la relazione
finanziaria per il periodo di 9 mesi concluso il 30 settembre 2022 sono stati redatti secondo gli International Financial Reporting Standards (IFRS).

Quali sono i principali rischi specifici del Garante?

Rischio di insolvenzalrischio di liquidita relativo al Garante: A causa della potenziale Garanzia fornita da BNP Paribas S.A. e dell'accordo di
controllo e trasferimento degli utili in essere tra I'Emittente e il Garante, gli investitori sopportano indirettamente anche il rischio di insolvenza e il
rischio di liquidita relativi al Garante. L'attivita del Garante in qualita di gruppo finanziario internazionale € caratterizzata da sette rischi chiave
(rischio di credito, rischio di controparte e rischio di cartolarizzazione nel portafoglio bancario; rischio operativo; rischio di mercato; rischio di liquidita
e di rifinanziamento; rischi associati al contesto economico e di mercato complessivo; rischio regolamentare; rischi associati alla crescita di BNPP
nel contesto esistente). Se il Garante diventa insolvente, questo potrebbe anche risultare nella perdita da parte dei Portatori del Warrant del
capitale che hanno investito quando hanno acquistato i Warrant (rischio di perdita totale).

Provvedimenti di risoluzione nei confronti del Garante: Inoltre, le misure adottate in Francia nei confronti di BNP Paribas S.A. (nella sua qualita
di parte contraente obbligata a compensare ai sensi dell'accordo di controllo e di trasferimento degli utili in vigore) o del Gruppo BNP Paribas in
base al recepimento nel diritto francese della Direttiva Europea sul Risanamento e sulla Risoluzione (European Recovery and Resolution Directive)
possono avere effetti negativi indiretti sul'Emittente. Di conseguenza, gli investitori sono anche esposti al rischio che BNP Paribas S.A. non sia in
grado di far fronte ai propri obblighi ai sensi dell'accordo di controllo e di trasferimento degli utili - ad esempio nel caso in cui diventi insolvente
(illiquido/sovraindebitato) o nel caso in cui vengano disposte dalle autorita misure di risoluzione ai sensi del diritto francese. Pertanto, se vengono
adottate misure di risoluzione nei confronti del Garante, questo potrebbe anche risultare nella perdita da parte dei Portatori del Warrant del capitale
che hanno investito quando hanno acquistato i Warrant (rischio di perdita totale).

Quali sono i principali rischi specifici dei titoli?

Nessun sistema di garanzia dei depositi. | Warrant non sono coperti da uno schema di deposito di garanzia. Gli investitori possono pertanto
incorrere in una perdita totale del Capitale Investito.

Dipendenza dall'andamento del prezzo del Sottostante:

La selezione del Sottostante da parte dell'Emittente non & necessariamente basata sulla sua valutazione della performance futura del Sottostante
selezionato.

A causa dell"effetto leva", i movimenti di prezzo del Sottostante (o anche il mancato verificarsi di un movimento di prezzo previsto) possono
diminuire il valore dei Warrant in modo sproporzionato e persino renderlo privo di valore. Di conseguenza, esiste un rischio di perdita che pud
essere pari al totale del Capitale Investito.

Rischi associati al profilo del payoff:
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Se il Prezzo di Riferimento dei Warrant MINI Future Short € uguale o superiore allo Strike Rilevante, I'lmporto di Rimborso sara zero (0), al che
NESSUN pagamento sarebbe effettuato (perdita totale).

Se il Prezzo di Riferimento € inferiore allo Strike Rilevante, il Portatore del Warrant sostiene una perdita se I'lmporto di Rimborso €& inferiore al
prezzo di acquisto pagato dal Portatore del Warrant.

Un avviso di risoluzione ordinaria gia dato diventera inefficace se si verifica un Evento Stop-Loss alla o prima della relativa Data di Risoluzione.

Nel caso dei Warrant MINI Future Short, I'l'mporto di Rimborso potrebbe essere zero se il Livello di Riferimento Stop-Loss & superiore o uguale
allo Strike Rilevante.

Si precisa che, se si verifica un Evento Stop-Loss, I'importo da pagare € pari all'lmporto di Rimborso applicabile nel caso di un Evento Stop-Loss; la
Data di Valutazione € in questo caso il giorno in cui si € verificato I'Evento Stop-Loss, al piu tardi, tuttavia, il giorno in cui € stato determinato il
Livello di Riferimento Stop-Loss, e I'lmporto di Rimborso puo essere zero (0) e NESSUN pagamento sara effettuato.

A meno che non si sia verificato un Evento Stop-Loss, il pagamento di un Importo di Rimborso non diventa automaticamente dovuto ed esigibile in
qualsiasi momento durante la durata dei Warrant. Un pagamento diventa dovuto ed esigibile solo se il Portatore dei Warrant esercita il suo Diritto
del Warrant o se I'Emittente risolve i Warrant.

Se si verifica un Evento Stop-Loss, qualsiasi esercizio precedente da parte del Portatore del Warrant diventa successivamente non valido a causa
del verificarsi della condizione risolutiva, e i Warrant sono automaticamente esercitati a un Importo di Rimborso significativamente ridotto (questo
importo pud essere zero).

Rischi associati a un termine illimitato:
| Warrant non hanno una Data di Liquidazione fissa e, di conseguenza, non hanno una durata fissa.

Pertanto, il Diritto dei Warrant dei Portatori del Warrant come rappresentato dai Warrant deve essere esercitato dal Portatore del Warrant in una
data di esercizio determinata secondo la procedura di esercizio specificata nei Termini e Condizioni dei Warrant al fine di far valere il Diritto dei
Warrant. Anche se il Portatore dei Warrant ha il diritto di esercitare i Warrant in determinate date di esercizio, tali date possono essere sfavorevoli
per il Portatore del Warrant. Il Portatore del Warrant deve decidere autonomamente se e in che misura I'esercizio del Warrant comporti uno
svantaggio per il Portatore del Warrant.

Inoltre, I'Emittente avra il diritto di risolvere i Warrant mediante risoluzione ordinaria in conformita ai Termini e Condizioni dei Warrant ad una Data
di Risoluzione Ordinaria. Nel caso in cui I'Emittente risolva i Warrant, il Portatore del Warrant non ha alcuna influenza sulla Data di Risoluzione
Ordinaria applicabile, che pud essere sfavorevole per il Portatore del Warrant.

Sia in caso di risoluzione dei Warrant da parte dell'Emittente sia nel caso in cui i Warrant siano esercitati dal Portatore del Warrant stesso, il
Portatore del Warrant dovra assumersi il rischio di reinvestimento in quanto € possibile che I'importo pagato dall'Emittente, se del caso, possa
essere reinvestito solo a condizioni di mercato meno favorevoli di quelle prevalenti al momento dell’acquisto del Warrant risolto o esercitato. Il
Portatore del Warrant sopporta il rischio delle sue aspettative di aumento di valore attraverso un investimento alternativo che possono non
concretizzarsi.

Rischi associati a un numero minimo di esercizio:

Inoltre, i Termini e le Condizioni dei Warrant stabiliscono che il diritto di esercizio pud essere esercitato solo in relazione a un numero specifico di
Warrant (il "Numero Minimo"). Pertanto, i Portatori del Warrant che non possiedono il Numero Minimo di Warrant richiesto devono vendere le i loro
Warrant o acquistare ulteriori Warrant (con costi dell’'operazione da sostenere in entrambi i casi). Tuttavia, la vendita dei Warrant richiede che si
trovino partecipanti al mercato disposti ad acquistare i Warrant ad un prezzo corrispondente. Se non si trovano tali partecipanti al mercato disposti
ad acquistare, il valore dei Warrant non puo essere realizzato.

Se le condizioni per I'esercizio descritte nei Termini e Condizioni dei Warrant non sono soddisfatte in tempo utile prima della relativa data di
esercizio, I'Avviso di Esercizio sara nullo e privo di effetti e I'esercizio sara nuovamente possibile solo alla successiva data di esercizio prevista dai
Termini e Condizioni dei Warrant per i rispettivi Warrant.

Il rendimento dei Warrant puo essere ridotto a causa dello sfasamento temporale tra la data di esercizio dei Diritti dei Warrant e la data in cui viene
determinato I'importo pagabile al momento del loro esercizio.

Il rischio di una perdita totale si applica anche se i Diritti dei Warrant sono validamente esercitati.

Turbative di Mercato: |l rischio per i Portatori del Warrant & che il verificarsi di una turbativa di mercato descritta nei Termini e Condizioni dei
Warrant abbia un effetto negativo sul valore dei Warrant. Il pagamento del rispettivo importo da versare potrebbe anche essere ritardato a seguito
di una turbativa di mercato.

Rettifiche, rischio di risoluzione, rischio di reinvestimento: | Portatori del Warrant si assumono il rischio che i Warrant vengano rettificati o
risolti dall'Emittente in conformita ai Termini e Condizioni dei Warrant. In caso di risoluzione, I'lmporto di Risoluzione puo essere significativamente
inferiore all'importo del capitale investito nell'acquisto dei Warrant. | Portatori del Warrant potrebbero persino subire una perdita totale del Capitale
Investito. | Portatori del Warrant sono inoltre esposti al rischio di poter reinvestire gli importi ricevuti solo a condizioni meno favorevoli (noto come
rischio di reinvestimento).

Rischi legati al prezzo di mercato: | Portatori del Warrant si assumono i rischi associati alla determinazione del prezzo dei Warrant. Per esempio,
la performance del Sottostante e quindi la performance dei Warrant nel tempo non pud essere prevista al momento dell'acquisto.

Rischio di liquidita: | Portatori del Warrant sopportano il rischio che possa non esserci un mercato secondario liquido per la negoziazione dei
Warrant e di non essere in grado di vendere i Warrant in un determinato momento o a un determinato prezzo.

Rischi associati al Sottostante: | Portatori del Warrant non possiedono I'azione utilizzata come Sottostante. Poiché I'importo del rimborso dei
Warrant dipende dalla performance del Sottostante, i Portatori del Warrant dovrebbero notare che un investimento nei Warrant potrebbe quindi
essere soggetto a un rischio simile a quello di un investimento diretto nell'azione. Questi includono i rischi derivanti dalle fluttuazioni del prezzo
dell’azione. Altri rischi consistono nel fatto che la relativa societa potrebbe diventare illiquida e che possa essere avviato un procedimento di
insolvenza sul suo patrimonio.

Rischi derivanti da potenziali conflitti di interesse: L'Emittente, il Garante e le societa ad essi collegate possono perseguire interessi in conflitto
con quelli dei Portatori del Warrant o non tenerne conto. Cid puo avvenire in relazione allo svolgimento di altre funzioni o ad altre operazioni da
parte loro. | potenziali conflitti di interesse possono avere un effetto negativo sul valore dei Warrant.

| Sezione D - Informazioni fondamentali sull'offerta pubblica dei titoli e/o I'ammissione alla negoziazione in un mercato regolamentato

| A quali condizioni e secondo quale tempistica gli investitori possono investire in questo titolo?
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Termini generali, condizioni e tempistica prevista per I'offerta

| Warrant saranno offerti da BNP Paribas Arbitrage S.N.C., Parigi, Francia, agli investitori interessati a partire dal 23 febbraio 2023. L'offerta al
pubblico termina alla fine della validita del Prospetto e/o del Prospetto di Base al tempo in vigore.

Indicazioni sull'ammissione alla negoziazione su un mercato regolamentato
Non & attualmente prevista un'ammissione alla quotazione o negoziazione dei Warrant.
Stima delle spese totali

L'investitore pud acquistare i Warrant al prezzo di emissione o al prezzo di acquisto. Né I'Emittente né I'Offerente addebiteranno all'investitore alcun
costo in aggiunta al o sul prezzo di emissione o al prezzo di acquisto; tuttavia, cid € soggetto ai costi in cui I'acquirente potrebbe incorrere al
momento dell'acquisto dei Warrant da banche o casse di risparmio pubbliche (Sparkassen) o attraverso altri canali di distribuzione o la relativa
borsa valori, sui quali né I'Emittente né I'Offerente possono rilasciare alcuna dichiarazione.

Il prezzo di emissione iniziale include i costi di ingresso per ogni specifico prodotto interessato (alla data delle Condizioni Definitive).

Chi é I'offerente e/o la persona che chiede I'ammissione alla negoziazione?

L'Offerente € BNP Paribas Arbitrage S.N.C. (con sede legale in Rue Laffite, n. 1, Parigi, 75009, Francia, Codice
LEI:6EWKUOFGVX5QQJHFGT48), una societa in nome collettivo di diritto francese (Société en Nom Collectif) costituita in Francia secondo il diritto
francese.

Perché viene prodotto questo prospetto?

Lo scopo primario dell'offerta € quello di perseguire l'obiettivo di realizzare un profitto. L'Emittente utilizzera i proventi netti dell'emissione
esclusivamente per coprire le sue passivita ai sensi dei Warrant nei confronti dei Portatori del Warrant.
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Sammendrag

| Del A - Innledende informasjon og advarsler

| Advarsler

a) Dette Sammendraget bgr leses som en innledning til Grunnprospektet.

b) Investorer bgr basere eventuelle beslutninger om & investere i de relevante Warrantene pa en helhetlig vurdering av Grunnprospektet;

c) Investorer risikerer & tape hele (fullstendig tap) eller deler av den investerte kapitalen.

d) Nar et krav knyttet til informasjonen i Grunnprospektet bringes inn for en domstol, kan investoren som er saksgker, i henhold til nasjonal
lovgivning, matte bzere kostnadene ved a oversette Grunnprospektet, inkludert eventuelle tillegg til Grunnprospektet og de endelige
vilkarene, for rettsforhandlingene begynner.

e) Sivilrettslig ansvar for dette Sammendraget, inkludert eventuelle oversettelser, paligger BNP Paribas Emissions- und Handelsgesellschaft
mbH ("Utstederen), i sin rolle som utsteder av Warrantene, og personer som har utformet dette Sammendraget, kun i de tilfeller hvor
Sammendraget er villedende, uriktig eller inneholder motsigelser nar det leses sammen med de andre delene av Grunnprospektet, eller
dersom Sammendraget, lest i sammenheng med de andre delene av Grunnprospektet, ikke inneholder ngdvendig ngkkelinformasjon som
skal hjelpe investorer i vurderingen om de skal investere i de relevante Warrantene.

f) Investorer er i ferd med a kjope et komplisert produkt som kan vaere vanskelig a forsta.

Innledende informasjon

Type verdipapirer og
identifikasjonsnummer:

MINI Future Short Warranter knyttet til aksjer ("Warrantene™),
ISIN: / WKN: se tabell

Utstederens identitet og
kontaktinformasjon:

Utstederen har forretningsadresse Senckenberganlage 19, 60325 Frankfurt am Main, Tyskland.
Utstederens "Legal Entity Identifier"-nummer (LEI) er 549300TS3U4JKMR1B479 og telefonnummeret er
+49 (0) 69 7193-0

Kompetent myndighet:

Det tyske foderale finanstilsynet (Bundesanstalt fiir Finanzdienstleistungsaufsicht — "BaFin") er
kompetent myndighet. Forretningsadressen til BaFin (verdipapirtilsynet) er Marie-Curie-Str. 24-28, 60439
Frankfurt am Main, Tyskland og telefonnummeret er +49 (0) 228 41080.

Dato for godkjenning av
Grunnprospektet:

26. oktober 2022

Del B — Nogkkelinformasjon om Utstederen

Hvem er Utstederen av verdipapirene?

Bosted og juridisk form:

Utstederen har sin forretningsadresse i Frankfurt am Main.
Senckenberganlage 19, 60325 Frankfurt am Main, Tyskland.

Utstederens forretningsadresse er

Utstederen er et selskap med begrenset ansvar (Gesellschaft mit beschrdnkter Haftung — GmbH)
registrert i Tyskland og underlagt tysk lovgivning, og dens “Legal Entity Identifier’-nummer (LEI) er
549300TS3U4JKMR1B479.

Hovedaktiviteter:

Utstedelse av verdipapirer

Aksjonaerer med betydelig
eierandel:

Eneaksjoneeren til BNP Paribas Emissions- und Handelsgesellschaft mbH er BNP Paribas S.A., et
barsnotert allmennaksjeselskap ("société anonyme") registrert i Frankrike og underlagt fransk lovgivning.

Identifisering av sentrale
administrerende direktgrer:

Administrerende direkter i Utstederen er Grégoire Toublanc.

Identifisering av revisor:

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

Hva er den viktigste finansielle informasjonen om Utstederen?

Den finansielle informasjonen nedenfor er hentet fra Utstederens reviderte arsregnskap for regnskapsérene avsluttet 31. desember 2020 og 31.
desember 2021 og det reviderte delarsregnskapet for seksmanedersperioden per 30. juni 2022.

Tabell 1: Resultatregnskap — Verdipapirer som ikke er knyttet til egenkapital

Arsregnskap per Arsregnskap per Delarsregnskap per Delarsregnskap per
31. desember 2021 31. desember 2020 30. juni 2022 30. juni 2021
(EUR) (EUR) (EUR) (EUR)
Resultat av ordinaer virksomhet
Andre driftsinntekter 1.058.779,55 525.572,67 380.210,18 699.657,79
Andre driftskostnader - 1.058.779,55 - 525.572,67 -380.210,18 -699.657,79
Arsresultat 0 0 0 0

Tabell 2: Balanse - Verdipapirer som ikke er knyttet til egenkapital

Arsregnskap per
31. desember 2021

Arsregnskap per
31. desember 2020

Delarsregnskap per
30. juni 2022
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(EUR)

(EUR)

(EUR)

Fordringer og andre eiendeler

Fordringer fra neerstaende selskaper

27.639.000,00

82.133.636,23

4.931.000,00

Andre eiendeler (eiendeler/omlgpsmidler)

3.023.052.044,36

2.830.561.707,30

6.197.090.872,97

Gjeld
Obligasjoner 1.573.817.871,04 1.664.491.487,06 2.803.833.350,03
Annen gjeld 1.476.873.173,32 1.247.529.078,47 3.398.188.522,94

Netto finansiell gjeld (langsiktig gjeld pluss

0

0

0

kortsiktig gjeld minus kontanter)

Tabell 3: Kontantstremoppstilling - Verdipapirer som ikke er knyttet til egenkapital

For perioden fra For perioden fra Delarsregnskap per Delarsregnskap per

1. januar til 31. | 1. januar til 31. | 30. juni 2022 30. juni 2021
desember 2021 desember 2020 (EUR) (EUR)
(EUR) (EUR)

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

operasjonelle aktiviteter

Netto kontantstrem fra - - - -
finansieringsaktiviteter

Netto kontantstrgm fra - - - -
investeringsaktiviteter

Hva er de viktigste risikoene som er spesifikke for Utstederen?

Innehavere av verdipapirer bzerer utstederrisikoen/kredittrisikoen: | henhold til Garantien, gitt av BNP Paribas S.A. som Garantist, for rettidig
betaling av alle belgp som skal utbetales under verdipapirene utstedt av Utstederen, baerer innehaverne av verdipapirene risikoen for at Utstederen
ikke kan oppfylle sine forpliktelser knyttet til verdipapirene, for eksempel i tilfelle Utstederen blir insolvent (illikvid/insuffisient). Hvis Utstederen blir
insolvent, kan det ogsa fere til at innehaverne av verdipapirene mister kapitalen de investerte da de kjopte verdipapirene (risiko for fullstendig
tap).

Innehavere av verdipapirer baerer risikoen for brudd pa kontroll- og profittoverfgringsavtalen: En kontroll- og profittoverfaringsavtale (control
and profit transfer agreement) er inngatt mellom BNP Paribas S.A. og Utstederen. | henhold til denne avtalen er BNP Paribas S.A. seerlig forpliktet
til & kompensere eventuelle netto tap Utstederen for gvrig kan generere i et regnskapsar underlagt kontroll- og profittoverfaringsavtalens Igpetid.
Investorer som har investert i verdipapirene utstedt av Utstederen, er derfor eksponert for en risiko for at Utstederen ikke kan oppfylle sine
forpliktelser (helt eller delvis) overfor innehaverne av verdipapirene, og en risiko for at Utstederen ikke kan oppfylle sine forpliktelser i tide som falge
av at BNP Paribas S.A. (helt eller delvis) ikke oppfyller sine forpliktelser overfor Utstederen etter kontroll- og profittoverfaringsavtalen. | dette tilfellet
kan innehaverne av verdipapirene miste hele kapitalen de investerte da de kjgpte verdipapirene (risiko for fullstendig tap).

Del C — Nokkelinformajon om verdipapirene

Hva er hovedtrekkene ved verdipapirene?

Type verdipapirer

Warrantene er utstedt i form av ihendehaverobligasjoner (Inhaberschuldverschreibungen) under tysk lov som definert i Sec. 793 av den tyske
sivilloven (Biirgerliches Gesetzbuch — BGB). Garantiene kan fritt overfares og er ikke underlagt noen begrensninger.

Rettigheter knyttet til verdipapirene

Warrantene beerer ikke renter.

Hver Warrant gir Warrantinnehaveren rett til & motta et Innlgsningsbelgp ved utgvelse som beskrevet under "Utbetaling av avkastning" nedenfor.
Innlgsning

Warrantrettigheter kan kun utgves for minst 1.000 Warranter ("Minimumsantallet") om gangen.
Warrantinnehaveren ma aktivt paberope seg at den utever Warrantrettighetene senest to Virkedager far Utgvelsesdatoen.

Warrantrettighetene vil automatisk bli ansett som utgvd sa snart en Stop-Loss Hendelse inntreffer.
Warrantinnehaveren har rett til & kreve at Utstederen betaler Innlgsningsbelgpet pa Oppgjersdatoen.
Tidlig innlgsning

Utstederen har rett til & terminere Warrantene ved ordinger terminering fra en forhandsbestemt dato og utover. Ved ordinzer terminering fra
Utstederen skal Warrantinnehaveren ha rett til & kreve at Utstederen utbetaler Innlgsningsbelapet pa Oppgjersdatoen.

Dersom en Justeringsbegivenhet med hensyn til de Underliggende aktiva inntreffer, kan Utstederen ha rett til & endre Warrantrettighetene i henhold
til vilkdrene for Warrantene eller terminere Warrantene ved ekstraordinzer terminering. Ved slik ekstraordineer terminering skal Utstederen betale
Termineringsbelapet innen fire Virkedager etter melding om terminering. | et slikt tilfelle kan Termineringsbelgpet under visse omstendigheter vaere
betydelig lavere enn kjgpesummen som er betalt for Warranten og kan veere sa lavt som null (0) (fullstendig tap av Investert Kapital).

Utbetaling av avkastning

Innlgsningsbelapet per Warrant skal utbetales til Warrantinnehaveren i Oppgjgrsvalutaen senest pa Oppgjgrsdatoen.
Innlgsningsbelapet for MINI Future Short Warranter skal veere lik

differansen mellom Relevant Strike og Referanseprisen, multiplisert med Ratioen hvis Observasjonsprisen ikke har nadd eller
overskredet Stop-Loss Grensen i Observasjonsperioden; eller

(@)

90/195




(b) differansen mellom Relevant Strike og Stop-Loss Referansenivaet, multiplisert med Ratioen hvis Observasjonsprisen har nadd eller

overskredet Stop-Loss Grensen i Observasjonsperioden.
Hvis belgpet som er utregnet som nevnt over er null eller har en negativ verdi vil Warrantene utlgpe og bli verdilgse. | et slikt tilfelle vil det ikke bli
noen utbetaling til Warrantinnehaverne.

Hvis aktuelt, kan belgpet konverteres fra Referansevalutaen til det Underliggende aktiva til Oppgjgrsvalutaen.

| tilfeller der Utstederen foretar en ekstraordinzer terminering av Warrantene, skal Termineringsbelgpet per Warrant som skal utbetales av
Utstederen til Warrantinnehaverne, veere lik et belgp som er bestemt av Beregningsagenten etter dens rimelig skjgnn og tilsvare det som er korrekt

markedspris for tidspunktet umiddelbart fer hendelsen som gir rett til & terminere Warranten.

Ved en ordinzer terminering av Warrantene fra Utstederens side, skal belgpet som skal betales til Warrantinnehaveren tilsvare Innlgsningsbelgpet
pa Termineringsdatoen.

Begrensninger i rettighetene knyttet til Warrantene

Utstederen har under visse omstendigheter rett til & gjgre endringer i vilkdrene for Warrantene. Videre kan Utstederen ha rett til & terminere
Warrantene ved ekstraordinaer terminering dersom en Justeringsbegivenhet med hensyn til de Underliggende aktiva har inntruffet. Ved
ekstraordineer terminering som fglge av dette skal Utstederen betale Termineringsbelapet innen fire Virkedager etter melding om terminering.

Utstedelsesdato (valgrdag)

| 27. februar 2023

Observasjonsperiode

Observasjonsperioden begynner pa
"Observasjonsprisen" er tilgjengelig og slutter ved fastsettelse av Referanseprisen eller ved en Stop-Loss
Hendelse (begge datoer inkludert).

tidspunktet

nar

den forste prisen som er

definert under

Observasjonspris

betyr enhver pris pa de Underliggende aktiva som er offisielt bestemt og publisert av Referansekilden i lgpet
av Observasjonsperioden, og starter med den farste prisen som offisielt bestemmes ved begynnelsen av
Observasjonsperioden (23. februar 2023).

WKN og ISIN for

Opprinnelig Stop-

Warrantene/ Underliggende . . . . .
Utstedelsens (Aksje med ISIN) Opsjonstype Referansekilde Terminbers Ratio Loss Grense i
Referansevaluta
storrelse
BBOPDU, . . .
DE000BBOPDUS /2 | 2didas AG, Registrerte aksjer, |,y Deutsche Bérse AG | Eurex 0,10 139,4316
DEOOOATEWWWO
000 000
BBOPDV, . .
DE000BBOPDV3 /2 | AlrFrance-KLMSA, Ordinare | g,y Euronext (Paris)  |Euronext (Paris)  |1,00 1,8100
aksjer, FR0O000031122
000 000
BBOPDW, . . CBOE (Chicago
DE000BBOPDW /2 | Albemarie Corp, Ordinasre aksjer, | gy, 4 New York Stock g 214 Options 0,10 246,9657
US0126531013 Exchange (NYSE)
000 000 Exchange)
BBOPDY, . . CBOE (Chicago
DE000BBOPDY7 /2 | AlPhabeting, Ordinadre aksjer, | gp o NASDAQ GS Board Options 0,10 94,8767
US02079K1079
000 000 Exchange)
BBOPDZ, Amazon.com Inc, Ordinaere aksjer CBOE (Chicago
DEO00OBBOPDZ4 / 2 ’ ; " Short NASDAQ GS Board Options 0,10 97,3894
US0231351067
000 000 Exchange)
BBOPD1, Advanced Micro Devices Inc CBOE (Chicago
DEOOOBBOPD17 /2 : ] ! Short NASDAQ GS Board Options 0,10 78,9169
Ordineere aksjer, US0079031078
000 000 Exchange)
BBOPD2, Apple Inc, Ordinzere aksjer CBOE (Chicago
DE000BBOPD25 / 2 pple Inc, 187 I'short NASDAQ GS Board Options 0,10 152,6756
US0378331005
000 000 Exchange)
BBOPD3 . .
' ArcelorMittal SA, Registrerte Euronext Euronext
DEOO%%E%%B% /2 aksjer, LU1598757687 Short (Amsterdam) (Amsterdam) 1,00 28,6463
BBOPDS5, . .
DEO0OBBOPD5S / 2 Atos SE, Ordinzere aksjer, | gy, 4 Euronext (Paris)  |Euronext (Paris)  |0,10 13,6334
FR0000051732
000 000
BBOPDS, Ballard Power Systems Inc
DEOOOBBOPD82 / 2 Ordinzere aksjer, CA0585861085 Short NASDAQ GM - 1,00 5,7673
000 000
BBOPD, Ballard Power Systems Inc
DE000BBOPD90 / 2 Ordinsre aksjer, CA0585861085 Short NASDAQ GM - 1,00 5,9714
000 000
BBOPEB, . Mercado Oficial de
DE000BBOPEB3 /2 | Banco Santander S& Ordinzere | ghort SIBE Futuros y Opciones |1,00 3,5818
000 000 Jer, Financieros (MEFF)
BBOPEE . .
: Block Inc, Ordinzere aksjer, New York Stock
DEOO%%E%%'SH I2 US8522341036 Short Exchange (NYSE) |~ 0,10 74,0146
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WKN og ISIN for
Warrantene/

Underliggende

Opprinnelig Stop-

Utstedelsens (Aksje med ISIN) Opsjonstype Referansekilde Terminbors Ratio Loss Grense i
Referansevaluta
storrelse
BBOPEF, . . . CBOE (Chicago
DEOOOBBOPEF4 /2 | 1he Boeing Co, Ordinzere aksjer, |gp, New York Stock_ | 5 -4 Options 0,10 212,7517
US0970231058 Exchange (NYSE)
000 000 Exchange)
BBOPEG, Booking Holdings Inc, Ordinaere CBOE (Chicago
DEO0OBBOPEG2 / 2 ) : Short NASDAQ GS Board Options 0,01 2 501,7679
aksjer, US09857L1089
000 000 Exchange)
BBOPEJ, . . . Mercado Oficial de
DEO0OBBOPEJ6 / 2 Ca'xabaréksgf“i(%‘éﬁée aksjer, | short g'(i'fir;u'\geéga‘;gol Futuros y Opciones | 1,00 4,0557
000 000 P Financieros (MEFF)
BBOPEM, -, . . CBOE (Chicago
DE00OBBOPEMo /2 | Cifigroup Inc, Ordinzere aksjer, |, 4 New York Stock_ | 54 Options 0,10 50,7767
US1729674242 Exchange (NYSE)
000 000 Exchange)
BBOPEP, . . .
DEQ0OBBOPEP3 /2 | Continental AG, Ordinasre aksjer, | o, ¢ Deutsche Bérse AG |Eurex 0,10 69,2236
DE0005439004
000 000
BBOPEQ, . .
DE000BBOPEQ1 /2 | COVestro AG, Ordinzsre aksjer, g,y Deutsche Bérse AG |Eurex 0,10 41,5850
DE0006062144
000 000
BBOPES o .
p Credit Suisse Group AG, SIX Swiss Exchange
DEO0OBBOPES7 /2 | o ool e e sasa0 [Short e Eurex 1,00 3,0275
000 000
BBOPET . .
. Daimler Truck Holding AG, .
DEO0OBBOPETS /2 | o o L ook | Short Deutsche Bérse AG |- 0,10 31,0033
000 000
BBOPEU, . . CBOE (Chicago
DE000BBOPEU3 /2 | Danaher Corp, Ordinare aksjer, | gy 4 New York Stock_ |5 | Options 0,01 254,8225
US2358511028 Exchange (NYSE)
000 000 Exchange)
BBOPEW, . .
DE00OBBOPEW9 /2 | Danone SA, Ordinare aksjer, | gy 4 Euronext (Paris)  |Euronext (Paris)  |0,10 70,0344
FR0000120644
000 000
BBOPEY, . .
DEOOOBBOPEY5 /2 |  Delvery Hero SE, Ordinasre | oy, 4 Deutsche Bérse AG |- 0,10 40,1774
aksjer, DEOOOA2E4K43
000 000
BBOPEZ, .
DEQ0OBBOPEZ2 /2 | Deutsche Bank AG, Registrerte |y, Deutsche Bérse AG |Eurex 1,00 11,6292
aksjer, DE0005140008
000 000
BBOPE1 .
' EDP Energias de Portugal SA, . .
DEOO%EE%I(’)EM /12 Ordinaere aksjer, PTEDPOAMO009 Short Euronext (Lisbon) Euronext (Lisbon) 1,00 5,3858
BBOPE2, . Mercado Oficial de
DEO0OBBOPE24 / 2 Or'fj?:;r'inael:gj'gryECSe(')‘fgggzségH2 Short ?:gir;u'\gelzrgzigm Futuros y Opciones | 1,00 3,5656
000 000 ’ Financieros (MEFF)
BBOPES3, . .
DE000BBOPE32/2 | ErametSA Ordinzre aksjer, g, Euronext (Paris)  |Euronext (Paris)  |0,10 101,0898
FR0000131757
000 000
DEOO%S%EIE‘I;O /2 Telefonaktiebolaget LM Ericsson, Short NASDAQ Stockholm NASDAQ Nordic 100 59,4348
Ordineere aksjer, SE0000108656 AB ’ ’
000 000
BBOPES5, . . . Mercado Oficial de
DEO0OBBOPES7 / 2 Fe”o""iz'g(f;ggz)'gge{g aksjer, | short gg'fir;u'\geéga‘;gol Futuros y Opciones [1,00 26,7270
000 000 P Financieros (MEFF)
BBOPE7, .
DE000BBOPE73/2 | MatexDEGIROAG, Ordinasre gy, Deutsche Bérse AG |- 1,00 8,1597
aksjer, DEOOOFTG1111
000 000
BBOPES, .
DEO0OBBOPES1 / 2 Fresenius SE & Co. KGaA, g 4 Deutsche Bérse AG | Eurex 0,10 27,8371
Ordineere aksjer, DEO005785604
000 000
BBOPFA, Fresenius Medical Care AG & Co.
DEOOOBBOPFA2 / 2 KGaA, Ordinzere aksjer, Short Deutsche Borse AG |Eurex 0,10 53,7917
000 000 DE0005785802
BBOPFB, . .
DE000BBOPFB0 /2 |CGalP Energia SGPS SA, Ordinzere | g, 4 Euronext (Lisbon)  |Euronext (Lisbon)  |1,00 11,8427
aksjer, PTGALOAMO0009
000 000
BBOPFC, . . . Mercado Oficial de
DE000BBOPFCg /2 | GOl SO, Orduesre aksjer, | ghort SIBE - Mercado | Futuros y Opeiones (1,00 13,9854
000 000 P Financieros (MEFF)
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WKN og ISIN for

Opprinnelig Stop-

Warrantene/ Underliggende . . . . .
Utstedelsens (Aksje med ISIN) Opsjonstype Referansekilde Terminbors Ratio Loss Grense i
Referansevaluta
storrelse
BBOPFE, . CBOE (Chicago
DE000OBBOPFE4 /2 | 'heHome Depoting, Ordinzere gy New York Stock |5 | Options 0,10 309,7264
aksjer, US4370761029 Exchange (NYSE)
000 000 Exchange)
BBOPFF, International Consolidated Airlines SIBE - Mercado Mercado Oficial de
DEOOOBBOPFF1 /2 Group SA, Ordinzere aksjer, Short Continuo Esparfiol Futuros y Opciones |1,00 1,8502
000 000 ES0177542018 P Financieros (MEFF)
BBOPFG, . - . Mercado Oficial de
DE00OBBOPFGY / 2 O'rg‘ijn“;trrfadk‘:.Z;SE"S°OI§§2'923‘67 Short SIBE Futuros y Opciones |0,10 28,9646
000 000 Jer, Financieros (MEFF)
BBOPFK, Intel Corp, Ordinaere aksjer CBOE (Chicago
DEOOOBBOPFK1 /2 ! ’ Short NASDAQ GS Board Options 1,00 26,9603
US4581401001
000 000 Exchange)
BBOPFL, Intel Corp, Ordineere aksjer CBOE (Chicago
DEOOOBBOPFL9 / 2 P. 1er, Short NASDAQ GS Board Options 1,00 27,5815
US4581401001
000 000 Exchange)
BBOPFQ
’ Just Eat Takeaway.com NV, Euronext Euronext
DEOO%%‘S%%ZQS /2 Ordinzere aksjer, NL0O012015705 Short (Amsterdam) (Amsterdam) 0,10 21,5008
BBOPFS, . _— Mercado Oficial de
DEOOOBBOPFS4 / 2 '-SE;?;;?;E?;“gg%‘fgcfzssfa\g' Short g:iir;u'\geégag?ﬁol Futuros y Opciones |0,10 43,5479
000 000 Jer, P Financieros (MEFF)
BBOPFT, . _— Mercado Oficial de
DEOOOBBOPFT2 / 2 "S?é’irna;"r?:k';?grmEg%‘fg’;’zssﬁﬁ\g' Short ?;Liir;u'\gelzrgaggm Futuros y Opciones |0,10 48,1725
000 000 Jer. P Financieros (MEFF)
BBOPFX . . .
. Livent Corp, Ordineere aksjer, New York Stock
DEOOOBBOPFX4 / 2 US53814L1089 Short Exchange (NYSE) - 0,10 23,7414
000 000
BBOPFY . . .
" Livent Corp, Ordineere aksjer, New York Stock )
DEOOOBBOPFY2 /2 US53814L1089 Short Exchange (NYSE) 0,10 24,5818
000 000
BBOPFZ, . . - Mercado Oficial de
DEOOOBBOPFZ9 / 2 Or“é'ﬁl?:;ig%f‘eéssoﬂ‘gg”(;zss’(\)b3 Short g'oi'fir;u'\geéga‘;gol Futuros y Opciones | 1,00 9,175
000 000 Jer, P Financieros (MEFF)
BBOPF2, . CBOE (Chicago
DEO0OBBOPF23 /2 | Meta Platforms Inc, Ordinzere |, 4 NASDAQ GS Board Options 0,10 177,2776
aksjer, US30303M1027
000 000 Exchange)
BBOPF6, Microsoft Corp, Ordinzere aksjer CBOE (Chicago
DEOOOBBOPF64 / 2 . " [Short NASDAQ GS Board Options 0,10 260,4406
US5949181045
000 000 Exchange)
BBOPF7, Moderna Inc, Ordinzere aksjer
DEOOOBBOPF72 /2 ’ 18T | Short NASDAQ GS - 0,10 163,3139
US60770K1079
000 000
BBOPFS, Mercado Oficial de
DEO00BBOPF80 /2 | o dﬁl:;::géfsq::géscs()rﬁ&%& 4 |short g'oi'fir;u'\geégaggol Futuros y Opciones |0,10 26,5415
000 000 Jer, P Financieros (MEFF)
BBOPF9, Mercado Oficial de
DEO0OBBOPF98 /2 |  NAlry Energy Sroup SA I gport SIBE - Mercado | Futuros y Opciones (0,10 27,1393
000 000 Jer, P Financieros (MEFF)
BBOPGB, Netflix Inc, Ordinzere aksjer CBOE (Chicago
DEOO0OBBOPGBS8 / 2 . ’ Short NASDAQ GS Board Options 0,10 347,7575
US64110L1061
000 000 Exchange)
BBOPGD, . . CBOE (Chicago
DE000BBOPGD4 /2 | NVIDIA Corp, Ordinzere aksjer, |y, 4 NASDAQ GS Board Options 0,10 212,0727
US67066G1040
000 000 Exchange)
BBOPGE ) )
’ Palantir Technologies Inc, New York Stock
DB e/ 2 | Ordinzere aksjer, US69608A1088 | 5" Exchange (NYSE) |~ 1,00 8,6460
BBOPGF, ) . . CBOE (Chicago
DE000BBOPGFg /2 |  Pfizer Inc, Ordinzere aksjer, | gy, 4 New York Stock_ | 5 4 Options 1,00 44,0396
US7170811035 Exchange (NYSE)
000 000 Exchange)
BBOPGG MEFF (Mercado
’ Pharma Mar SA, Ordinzere aksjer, SIBE - Mercado oficial de Futuros
DEOOOBBOR oG 12 ES0169501022 Short Continuo Espafiol | Financieros) MEFF %10 59,2030

Fifa (Barcelona)
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WKN og ISIN for

Opprinnelig Stop-

Warrantene/ Underliggende . . . . .
Utstedelsens (Aksje med ISIN) Opsjonstype Referansekilde Terminbors Ratio Loss Grense i
Referansevaluta
storrelse
BBOPGJ, Plug Power Inc, Ordinzere aksjer
DEO0OBBOPGJ1 / 2 9 ’ 187 | Short NASDAQ CM - 1,00 15,0330
US72919P2020
000 000
BBOPCK, Plug Power Inc, Ordineere aksjer
DEOOOBBOPGK / 2 9 * 180 | Short NASDAQ CM - 1,00 15,5847
US72919P2020
000 000
BBOPGL, PowerCell Sweden AB, Ordinaere NASDAQ Stockholm
DEOOOBBOPGL7 / 2 . ' Short - 1,00 139,3798
aksjer, SE0006425815 AB
000 000
BBOPGM, .
DEOOOBBOPGMS / 2 PowengII Sweden AB, Ordinzere Short NASDAQ Stockholm | 1,00 146,7806
aksjer, SE0006425815 AB
000 000
BBOPGN, . CBOE (Chicago
DE000BBOPGN3 /2 | QUALCOMMInc, Ordinaere gy 4 NASDAQ GS Board Options 0,10 127,3923
aksjer, US7475251036
000 000 Exchange)
BBOPGQ, . . Mercado Oficial de
DEO00BBOPGQS / 2 RepSO'E%%’1%‘é‘;‘gﬁﬁakﬂe“ Short SIBE Futuros y Opciones | 1,00 15,0163
000 000 Financieros (MEFF)
BBOPGR, Ryanair Holdings plc, Ordinzere
DEOOOBBOPGR4 /2 | vyanar gs pc, Short Euronext (Dublin)  |Eurex 1,00 15,1091
aksjer, [IEOOBYTBXV33
000 000
BBOPGS, . .
DE00OBBOPGS2 / 2 SAP SE, Ordinzere aksjer, | gy, Deutsche Bérse AG |Eurex 1,00 112,5717
DE0007164600
000 000
BBOPGYV, . .
DE000BBOPGV6 /2 | Siemens Energy AG, Ordinare | gp Deutsche Bérse AG |- 1,00 18,2665
aksjer, DEOOOENERGY0
000 000
BBOPGY, . . CBOE (Chicago
DEOOOBBOPGY0 /2 |  Snap Inc, Ordinare aksjer, gy New York Stock_ | 5 - 4 Options 1,00 10,2360
US83304A1060 Exchange (NYSE)
000 000 Exchange)
BBOPGZ, SolarEdge Technologies Inc
DE00BBOPGZ7 /2 | (5 0 2 jor, US83417M1045 | Short NASDAQ GS - 0,01 298,8647
000 000
BBOPGO, . . CBOE (Chicago
DE000BBOPGO6 /2 | SPolify Technology SA, Ordinzere | o 4 New York Stock_ | 5 4 Options 0,10 125,3882
aksjer, LU1778762911 Exchange (NYSE)
000 000 Exchange)
BBOPGH1, . . .
DEQ0OBBOPG14 /2 | STMicroelectronics NV, Ordinzere | o, ¢ Euronext Paris All Exchanges 1,00 46,5229
aksjer, NL0000226223
000 000
BBOPG2, Tesla Inc, Ordineere aksjer. CBOE (Chicago
DEO0OBBOPG22 / 200 ' 186 Ishort NASDAQ GS Board Options 0,10 202,7341
US88160R1014
000 Exchange)
Status:

Warrantene utgjer direkte og ikke-subordinerte gjeldsforpliktelser for Utstederen som Utstederen ikke har stilt sikkerhet for. Med hensyn til rett til
utbetaling har Warrantene prioritet pa lik linje med hverandre (pari passu) og med andre navaerende og fremtidige usikrede og ikke-subordinerte
gjeldsforpliktelser hos Utstederen, ekskludert gjeldsforpliktelser som har hgyere prioritet etter gjeldende rett.

Hvor vil verdipapirene bli handlet?

N/A. Opptak til notering eller handel av Warrantene er for naervaerende ikke planlagt.

Er det garantier knyttet til verdipapirene?

BNP Paribas S.A., Paris, Frankrike, (heretter kalt "Garantisten") har gitt en ubetinget og ugjenkallelig garanti (heretter kalt "Garantien") for rettidig
betaling av alle belgp som skal utbetales i henhold til vilkarene for Warrantene, hvis og sa snart det aktuelle belgpet forfaller til betaling i henhold til
vilkarene for Warrantene.

| Hvem er Garantisten for verdipapirene?

Bosted og juridisk form:

Garantisten er et allmennaksjeselskap (société anonyme) registrert i Frankrike og underlagt fransk
lovgivning. Garantistens “Legal Entity Identifier”-nummer (LEI) er ROMUWSFPUS8MPRO8K5P83.
Adressen til hovedkontoret er 16, boulevard des Italiens - 75009 Paris, Frankrike.

Hovedaktiviteter:

Etter egne vurderinger er BNP Paribas S.A. en av Frankrikes steorste banker og har filialer og
datterselskaper i alle de stgrre markedene.

Aksjonzerer
eierandel:

med

betydelig

Per 30. juni 2022 er de stgrste aksjoneerene Société Fédérale de Participations et d'Investissement
("SFPI"), et offentlig société anonyme (aksjeselskap) som opptrer pa vegne av regjeringen i Belgia og
eier 7,8 % av den registrerte aksjekapitalen, BlackRock Inc. som eier 5,9 % av den registrerte
aksjekapitalen og Storhertugdemmet Luxembourg som eier 1,0 % av den registrerte aksjekapitalen. Etter
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eller stemmeretten.

BNPPs forstaelse, har ingen andre aksjonserer enn SFPI og BlackRock Inc. mer enn 5 % av kapitalen

sentrale

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

Identifisering av
administrerende ledere:

Identifisering av revisor:

Mazars, 61, rue Henri Regnault, Courbevoie (92), Frankrike

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

Hva er den viktigste finansielle informasjonen om Garantisten?

Tabell 1: Resultatregnskapet

31. desember 2021 31. desember 2020 Tredje kvartal 2022 Tredje kvartal 2021
(revidert) (revidert) (urevidert) (urevidert)
i millioner EUR i millioner EUR i millioner EUR i millioner EUR
Inntekter 46.235 44.275 38.310 35.003
Kostnader knyttet il risiko (2.925) (5.717) (2.192) (2.415)
Nettoinntekt som kan tilskrives 9.488 7.067 8.046 7.182
aksjeeiere

Tabell 2: Balanse

30. september 2022 31. desember 2021 31. desember 2020
(urevidert) (revidert) (revidert)
i millioner EUR i millioner EUR i millioner EUR
Sum eiendeler (konsern) 3.009.340 2.634.444 2.488.491
Konsoliderte lan til og fordringer fra kunder 869.500 814.000 809.533
Konsoliderte innskudd fra kunder 1.015.649 957.684 940.991
Aksjonaerens egenkapital (konsernandel) 120.764 117.886 112.799

De reviderte konsoliderte arsregnskapene til Garantisten for arene som ble avsluttet 31. desember 2020 og 31. desember 2021 og delarsrapporten
for nimanedersperioden som ble avsluttet 30. september 2022 er utarbeidet i henhold til International Financial Reporting Standards (IFRS).

Hva er de viktigste risikoene som er spesifikke for Garantisten?

Insolvensrisiko/likviditetsrisiko knyttet til Garantisten: Pa grunn av den potensielle Garantien fra BNP Paribas S.A. og kontroll- og
profittoverfgringsavtalen som er avtalt mellom Utstederen og Garantisten, baerer investorer indirekte ogsa insolvensrisikoen og likviditetsrisikoen
knyttet til Garantisten. Garantistens virksomhet er, i sin rolle som internasjonalt finanskonsern, preget av syv sentrale risikoer (kredittrisiko,
motpartsrisiko og strukturell risiko i bankportefgljen; operasjonell risiko; markedsrisiko; likviditets- og refinansieringsrisiko; risiko knyttet til det
samlede gkonomiske og markedsmessige miljget; regulatorisk risiko; risiko forbundet med BNPPs vekst i sine eksisterende markeder). Hvis
Garantisten blir insolvent, kan dette ogsa fere til at Warrantinnehavere taper kapitalen de investerte da de kjgpte Warrantene (risiko for
fullstendig tap).

Regulatoriske tiltak overfor Garantisten: Videre kan tiltak overfor til BNP Paribas S.A. i Frankrike (i sin rolle som en kontraherende part som er
forpliktet til & betale kompensasjon under kontroll- og profittoverfgringsavtalen som er inngatt) eller BNP Paribas Group, i henhold til
gjennomfaringen av det europeiske Krisehandteringsdirektivet (the European Recovery and Resolution Directive) i fransk lov, ha indirekte negativ
pavirkning pa Utstederen. Falgelig er investorer ogsa utsatt for risikoen for at BNP Paribas S.A. ikke kan oppfylle sine forpliktelser i henhold til
kontroll- og profittoverfgringsavtalen - for eksempel i tilfelle det blir insolvent (illikvid/insuffisient) eller i tilfelle franske myndigheter fatter nye
beslutninger eller iverksetter nye tiltak. Derfor, hvis det treffes Igsningstiltak mot Garantisten, kan dette ogs& med fere til at Warrantinnehavere
taper kapitalen de investerte da de kjgpte Warrantene (risiko for totalt tap).

Hva er de viktigste risikoene som er spesifikke for verdipapirene?

Ingen innskuddsgarantiordning. Warrantene dekkes ikke av en innskuddsgarantiordning. Investorer kan derfor risikere & tape hele den
Investerte Kapitalen.

Avhengighet av utviklingen av prisen pa de Underliggende aktiva:

Utstederens valg av Underliggende aktiva er ikke ngdvendigvis basert pa en vurdering av den fremtidige prestasjonen til de valgte Underliggende
aktiva.

Pa grunn av belaningseffekten kan svingninger i priser for de Underliggende aktiva (eller fravaeret av forventede prissvingninger) redusere verdien
av Warrantene uforholdsmessig mye og i ytterste konsekvens gjere de verdilgse. Folgelig er det en risiko for tap som kan veere lik den totale
investerte kapitalen.

Risikoer forbundet med avkastningsprofilene:

Hvis Referanseprisen pa MINI Future Short Warrantene er lik eller hgyere enn Relevant Strike, vil Innlgsningsbelgpet vaere null (0), hvoretter
INGEN utbetaling vil skje (totalt tap).

Hvis Referanseprisen er lavere enn Relevant Strike, padrar Warrantinnehaveren seg et tap hvis Innlgsningsbelgpet er lavere enn kjgpesummen
Warrantinnehaveren betalte.

Et varsel om ordineer terminering som allerede er gitt, vil bli ugyldig hvis en Stop-Loss Hendelse inntreffer pa eller fer den aktuelle
Termineringsdatoen; | tilfelle en slik Stop-Loss Hendelse inntreffer, vil Innlgsningsbelapet som utbetales kun tilsvare Minimumsbelgpet per Warrant.

For MINI Future Short Warrants, kan Innlgsningsbelapet bli lik null hvis Stop-Loss Referansenivaet er hgyere enn eller lik Relevant Strike.
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Merk at hvis en Stop-Loss Hendelse inntreffer, er belgpet som skal utbetales lik Innlgsningsbelgpet som gjelder i tilfelle en Stop-Loss Hendelse
inntreffer. Verdifastsettelsesdatoen er i dette tilfellet den dagen da Stop-Loss Hendelsen inntraff, og senest den dagen Stop-Loss Referansenivaet
ble fastsatt, og Innlgsningsbelgpet kan bli null (0) og INGEN utbetaling vil skje.

Med mindre en Stop-Loss Hendelse har inntradt, forfaller ikke Innlgsningsbelgpet automatisk til betaling pa noe som helst tidspunkt i lepet av
Warrantperioden. Et belgp forfaller bare til betaling og skal utbetales dersom Warrantinnehaveren utgver sin Warrantrettighet eller Utstederen
terminerer Warrantene.

Hvis en Stop-Loss Hendelse inntreffer, vil enhver tidligere utgvelse fra Warrantinnehaveren bli ugyldig og falle bort som fglge av at hendelsen
inntreffer, og Warrantene utgves automatisk med et betydelig redusert Innlgsningsbelgp (dette belgpet kan veere null).

Risikoer forbundet med ubegrenset varighet:
Warrantene har ikke en fast utbetalingsdato og har falgelig ikke en fastsatt Igpetid.

Warrantinnehaverne ma, for & kunne gjgre Warrantrettighetene gjeldende, uteve Warrantrettighetene pa en bestemt utgvelsesdato i trdd med
prosedyren for slik utavelse som er spesifisert i vilkarene for Warrantene. Selv om Warrantinnehaveren har rett til & uteve Warrantene pa visse
utevelsesdatoer, kan disse datoene vaere ugunstige for Warrantinnehaveren. Warrantinnehaveren ma selv avgjgre om og i hvilken grad utgvelse av
en Warrant vil medfgre ulempe for vedkommende.

Utstederen skal ha rett til & terminere Warrantene ved ordinzer terminering i samsvar med vilkarene for Warrantene, pd en Ordinzer
Termineringsdato. | tilfelle Utstederen terminerer en Warrant, har Warrantinnehaveren ingen innflytelse pa den gjeldende Ordineere
Termineringsdatoen, noe som kan vaere ufordelaktig for Warrantinnehaveren.

Bade i tilfeller der Utstederen terminerer Warrantene og i tilfeller der Warrantene utgves av Warrantinnehaveren selv, skal Warrantinnehaveren
beere reinvesteringsrisikoen, fordi det er en mulighet for at belepet som utbetales av Utstederen, hvis aktuelt, bare kan reinvesteres pa
markedsvilkar som er mindre gunstige enn de som gjaldt da den terminerte eller utevde Warranten ble kjgpt. Warrantinnehaveren beerer risikoen
for sine egne forventninger til verdistigninger gjennom alternative investeringer som potensielt sett ikke materialiserer seg.

Risikoer forbundet med et minimum utovelsesantall:

Videre fastsetter vilkdrene for Warrantene at retten til utevelse bare kan benyttes for et bestemt antall Warranter (“Minimumsantallet).
Warrantinnehavere som har faerre Warranter enn Minimumsantallet mé derfor enten selge sine Warranter eller kjgpe flere Warranter (med
transaksjonskostnader som palgper i begge tilfeller). Salg av Warranter forutsetter imidlertid at det finnes markedsaktarer som er villige til a kjgpe
Warrantene til en tilsvarende pris. Dersom ingen slike markedsaktgrer blir funnet, kan ikke verdien av Warrantene realiseres.

Hvis betingelsene for utgvelse, som er beskrevet i vilkarene for Warrantene, ikke er oppfylt i tide for den aktuelle utgvelsesdatoen, vil
Utgvelsesvarselet bli ugyldig, og utevelse vil bare veere mulig igjen pa neste utgvelsesdato fastsatt i vilkarene for de respektive Warrantene.

Avkastningen fra Warrantene kan reduseres som fglge av tidsforskyvningen mellom datoen Warrantrettighetene uteves og datoen belgpet som
skal betales pa deres @velse bestemmes.

Risikoen for et fullstendig tap gjelder selv om Warrantrettighetene er gyldig utgvd.

Markedsforstyrrelser: Risikoen for Warrantinnehavere er at forekomsten av en markedsforstyrrelse som beskrevet i vilkarene for Warrantene far
en negativ effekt pd Warrantenes verdi. Utbetaling av det respektive belgpet som skal utbetales kan ogsa bli utsatt som felge av en
markedsforstyrrelse.

Justeringer, termineringsrisiko, reinvesteringsrisiko: Warrantinnehavere beerer risikoen for at Warrantene blir justert eller terminert av
Utstederen i samsvar med vilkarene for Warrantene. | tilfelle Warrantene termineres, kan Termineringsbelgpet veere betydelig lavere enn den totale
kapitalen som er investert ved kjgp av Warrantene. Warrantinnehavere kan ogsa risikere a lide et fullstendig tap av den Investerte Kapitalen.
Warrantinnehavere baerer ogsé risikoen for at ikke & kunne reinvestere mottatte belgp til like gunstige vilkar som gjelder for Warrantene (kjent som
reinvesteringsrisiko).

Markedsprisrisiko: Warrantinnehavere baerer risikoen forbundet med prising av Warrantene. For eksempel kan verdiutviklingen til de
Underliggende aktiva, og dermed lannsomheten til Warrantene i Igpet av perioden, ikke forutses pa kjgpstidspunktet.

Likviditetsrisiko: Warrantinnehavere bzerer risikoen for at det ikke er finnes et likvid sekundeermarked for handel med Warrantene og for ikke a
kunne selge Warrantene pa et bestemt tidspunkt eller til en bestemt pris.

Risikoer knyttet til de Underliggende aktiva: Warrantinnehavere eier ikke aksjene som benyttes som Underliggende aktiva. Ettersom
avkastningen pa Warrantene vil avhenge av hvordan det gar med de Underliggende aktiva, bgr Warrantinnehavere vaere oppmerksomme péa at en
investering i Warrantene kan veere gjenstand for lignende risiko som en direkte investering i aksjene. Dette inkluderer risikoen som fglge av
svingninger i aksjekursen. Ytterligere risikoer er at det aktuelle selskapet kan bli insolvent (illikvid/insuffisient) og at konkursbehandling apnes.

Risikoer knyttet til potensielle interessekonflikter: Utstederen, Garantisten og selskaper tilknyttet disse kan ha interesser som star i konflikt
med, eller ikke samsvarer med, Warrantinnehaverens interesser. Dette kan for eksempel skje i forbindelse med deres utfarelse av andre funksjoner
eller andre transaksjoner. Potensielle interessekonflikter kan ha en negativ innvirkning p4 Warrantenes verdi.

Del D - Nekkelinformasjon om tilbud om verdipapirer til allmennheten og/eller opptak til handel pa regulert marked

Under hvilke forhold og tidspunkter kan investorer investere i dette verdipapiret?

Generelle vilkar, betingelser og forventet tidsplan for tilbudet

Warrantene vil bli tilbudt av BNP Paribas Arbitrage S.N.C., Paris, Frankrike, til interesserte investorer fra 23. februar 2023 og utover. Tilbudet il
offentligheten avsluttes ved utlgpet av Prospektets gyldighet og/eller det gjeldende Grunnprospektet.

Detaljer om opptak til handel pa et regulert marked
Opptak til notering eller handel av Warrantene er for neerveerende ikke planlagt.
Estimerte totale kostnader

Investoren kan kjgpe Warranter til emisjonskursen eller kjgpesummen. Verken Utstederen eller Tilbyderen vil belaste investoren noen kostnader
utover emisjonskursen eller kigpesummen; Dette er imidlertid gjenstand for kostnader kjgperen kan padra seg ved kjgp av Warranter fra banker
eller offentlige sparebanker (Sparkassen) eller giennom andre distribusjonskanaler eller den aktuelle verdipapirbgrsen som verken Utstederen eller
Tilbyderen kan uttale seg om.

Den opprinnelige emisjonskursen inkluderer oppstartskostnadene for hvert enkelt produkt det gjelder (som péa datoen for de endelige vilkarene).
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| Hvem er tilbyderen og/eller personen som ber om adgang til handel? |
Tilbyderen er BNP Paribas Arbitrage S.N.C. (med forretningskontor pa 1 Rue Laffitte, Paris, 75009, Frankrike, LEl: 6EWKUOFGVX5QQJHFGT48),
et ansvarlig selskap i henhold til fransk lovgivning (Société en Nom Collectif), registrert i Frankrike og underlagt fransk lovgivning.

| Hvorfor produseres dette prospektet?
Hovedformalet med tilbudet er & maksimere profitten. Utstederen vil bruke nettoprovenyet fra utstedelsen utelukkende til & sikre/hedge sine

forpliktelser i henhold til Warrantene ovenfor Warrantinnehaverne.
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Sumario

| Secgao A - Introdugéo e adverténcias

| Adverténcias

a) Este Sumario deve ser lido como uma introdugdo ao Prospeto de Base.

b) Qualquer decisdo de investir em Warrants deve basear-se na consideragéo do Prospeto de Base como um todo por parte do investidor;

c) O investidor pode perder a totalidade (perda total) ou parte do capital investido.

d) Quando for apresentada em tribunal uma queixa relativa a informagéo contida no Prospeto de Base, o investidor queixoso podera, ao
abrigo da lei nacional, ter de suportar os custos de tradugao do Prospeto de Base antes de se iniciar o processo judicial.

e) A responsabilidade civil é atribuida ao BNP Paribas Emissions- und Handelsgesellschaft mbH (o "Emitente"), que, na sua qualidade de
Emitente dos Warrants, assumiu a responsabilidade pelo presente Sumario, incluindo quaisquer tradugdes, ou as pessoas que tenham
apresentado este Sumario, incluindo qualquer tradugdo do mesmo, mas apenas quando este Sumario for enganoso, inexato ou
inconsistente, quando lido em conjunto com as outras partes do Prospeto de Base ou quando néao fornecer, quando lido em conjunto com
as outras partes do Prospeto de Base, informagdes fundamentais para ajudar os investidores quando consideram a possibilidade de
investir nos Warrants relevantes.

f) Os investidores estao prestes a adquirir um produto que nao é simples e que pode ser dificil de compreender.

Informagao introdutéria

Nome e numero de identificagdao
dos valores mobiliarios:

MINI Future Short Warrants indexado a agdes (os "Warrants"),
ISIN: / WKN: ver tabela

Identidade e detalhes de contacto
do Emitente:

O Emitente tem a sua sede em Senckenberganlage 19, 60325 Frankfurt am Main, Alemanha. O seu
legal entity identifier (LEI) é 549300TS3U4JKMR1B479 e o seu contacto telefénico é +49 (0) 69 7193-0.

Autoridade competente:

A Autoridade Federal Alema de Supervisdo Financeira (Bundesanstalt fiir Finanzdienstleistungsaufsicht
— “BaFin”). O enderego comercial da BaFin (supervisdo de valores mobiliarios) &€ Marie-Curie-Str. 24-28,
60439 Frankfurt am Main, Alemanha e o numero de telefone é +49 (0) 228 41080.

Data de aprovagao do Prospeto de
Base:

26 de outubro de 2022

Secgiao B - Informagao fundamental relativa ao Emitente

Quem é o Emitente dos Valores Mobiliarios?

Domicilio e forma juridica:

O Emitente tem a sua sede em Frankfurt am Main. O seu enderego comercial € na Senckenberganlage
19, 60325 Frankfurt am Main, Alemanha.

O Emitente é uma sociedade comercial de responsabilidade limitada (Gesellschaft mit beschrénkter
Haftung — GmbH) constituida ao abrigo das leis da Republica Federal Alema e o seu legal entity
identifier (LEI) é 549300TS3U4JKMR1B479.

Principais atividades:

Emissao de valores mobiliarios

Principais acionistas:

A acionista unica do BNP Paribas Emissions- und Handelsgesellschaft mbH é a BNP Paribas S.A., uma
sociedade cotada ("société anonyme") constituida ao abrigo das leis de Franga.

Identidade dos principais
administradores:

O principal administrador do Emitente é Grégoire Toublanc.

Identidade dos revisores oficiais de
contas:

MAZARS GmbH & Co. KG Wirtschaftsprufungsgesellschaft, Theodor-Stern-Kai 1, 60596 Frankfurt am
Main, Alemanha, foi designada como revisora oficial de contas.

Qual é a informacgao financeira fundamental relativa ao Emitente?

A informagéo financeira apresentada abaixo foi retirada das demonstragbes financeiras auditadas do Emitente para os exercicios findos a 31 de
dezembro 2020 e 31 de dezembro de 2021 e das demonstragbes financeiras intercalares auditadas para o semestre findo a 30 de junho de 2022.

Tabela 1: Declaragido de rendimentos —

titulos nao representativos de capital

Demonstragoes Demonstragées Demonstragées Demonstragées
financeiras anuais a financeiras anuais a financeiras financeiras
31 de dezembro de | 31 de dezembro de intercalares a intercalares a
2021 2020 30 de junho de 2022 30 de junho de 2021
em EUR em EUR em EUR em EUR
Resultado das atividades ordinarias
QOutros rendimentos operacionais 1.058.779,55 525.572,67 380.210,18 699.657,79
Qutros encargos operacionais -1.058.779,55 -525.572,67 -380.210,18 -699.657,79
Lucros operacionais liquidos 0 0 0 0
anuais
Tabela 2: Balango - titulos nido representativos de capital
Demonstragées financeiras | Demonstragées financeiras | Demonstragées financeiras
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anuais a
31 de dezembro de 2021
em EUR

anuais a
31 de dezembro de 2020
em EUR

intercalares a
30 de junho de 2022
em EUR

Montantes a receber e outros ativos

Montantes a receber de sociedades
coligadas

27.639.000,00

82.133.636,23

4.931.000,00

Qutros ativos (ativos/ativos correntes)

3.023.052.044,36

2.830.561.707,30

6.197.090.872,97

Passivo

Obrigagdes (responsabilidades/montantes
a pagar)

1.573.817.871,04

1.664.491.487,06

2.803.833.350,03

Outras obrigacdes
(responsabilidades/montantes a pagar)

1.476.873.173,32

1.247.529.078,47

3.398.188.522,94

Divida financeira liquida (divida a longo 0 0 0
prazo acrescida da divida a curto prazo
subtraida de disponibilidades em caixa)
Tabela 3: Demonstragao de fluxos de caixa - titulos nao representativos de capital
Para o periodo de Para o periodo de Demonstragoes Demonstragcoes
financeiras financeiras

1 de janeiro a 31 de
dezembro de 2021

em EUR

1 de janeiro a 31 de
dezembro de 2020

em EUR

intercalares a
30 de junho de 2022
em EUR

intercalares a
30 de junho de 2021
em EUR

Fluxos de caixa liquidos de

526.859,27

-282.391,36

-16.805,01

578.790,47

atividades operacionais

Fluxos de caixa liquidos de - - - -
atividades de financiamento

Fluxos de caixa liquidos de - - - -
atividades de investimento

Quais sao os principais riscos especificos do Emitente?

Os titulares dos valores mobiliarios suportam o risco do emitente/risco de crédito: Sujeitos a Garantia prestada pelo BNP Paribas S.A. como
Garante para o pagamento devido de todos os montantes a serem liquidados ao abrigo dos valores mobilidrios emitidos pelo Emitente, os
detentores de valores mobiliarios encontram-se expostos ao risco de o Emitente ndo conseguir cumprir as suas obrigagdes emergentes dos
valores mobiliarios, por exemplo, no caso de se tornar insolvente (iliquido/sobre-endividado). Caso o Emitente se torne insolvente, tal podera
resultar na perda do capital investido pelos titulares dos valores mobiliarios quando estes adquiriram esses valores mobiliarios (risco de perda
total).

Os titulares dos valores mobiliarios suportam o risco de ndo cumprimento do contrato de controlo e de transferéncia de lucros: Foi
celebrado um contrato de controlo e transferéncia de lucros entre o BNP Paribas S.A. e o Emitente. Nos termos deste contrato, o BNP Paribas
S.A. em particular tem a obrigagdo de compensar qualquer perda liquida que o Emitente possa de outra forma suportar num exercicio financeiro
durante a vigéncia do contrato de controlo e de transferéncia de lucros. Os investidores que tenham investido nos valores mobiliarios emitidos pelo
Emitente estéo, portanto, expostos ao risco de o Emitente ndo conseguir cumprir as suas obriga¢des para com os titulares dos valores mobiliarios
ou ndo poder cumpri-las completamente ou atempadamente se o BNP Paribas S.A. ndo cumprir com as suas obrigagdes para com o Emitente ao
abrigo do contrato de controlo e transferéncia de lucros, ou ndo as cumprir completamente ou atempadamente. Neste caso, os titulares dos
valores mobiliarios podem perder todo o capital que investiram quando adquiriram os valores mobiliarios (risco de perda total).

Secgao C - Informagao fundamental relativa aos valores mobiliarios

Quais sdo as principais caracteristicas dos valores mobiliarios?

Tipo e forma de valores mobiliarios

Os Warrants sdo emitidos sob a forma de obrigagbes ao portador (Inhaberschuldverschreibungen) de acordo com a lei alema conforme o estatuido
na Sec. 793 do Cadigo Civil aleméo (Biirgerliches Gesetzbuch — BGB). Os Warrants sdo livremente transmissiveis e ndo estdo sujeitos a
quaisquer restri¢cdes.

Direitos inerentes aos valores mobiliarios
Os Warrants nao geram juros.

Cada Warrant concede ao Portador do Warrant o direito a receber o Montante de Resgaste mediante solicitagdo, conforme descrito na segéo de
“Pagamento de retornos” abaixo.

Resqgate

Os Direitos inerentes ao Warrant apenas podem ser exercidos com referéncia a pelo menos 1.000 Warrants (o “Montante Minimo”).

O Portador do Warrant deve ativamente anunciar, pelo menos dois Dias Uteis Bancarios antes da Data de Exercicio, da sua pretenséo de exercer
os seus Direitos inerentes ao Warrant.

Os Direitos inerentes ao Warrant serdo automaticamente considerados como exercidos logo que ocorra um Evento de Stop-Loss.

O Portador do Warrant tera o direito de exigir o pagamento do Valor de Resgate pelo Emitente na Data de Liquidagao.

Resgate antecipado
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O Emitente tera o direito de rescindir os Warrants por denuncia ordinaria a partir de uma data pré-determinada. Em caso de denuncia ordinaria
pelo Emitente, o Portador do Warrant tera o direito de exigir o pagamento do Valor de Resgate pelo Emitente na Data de Liquidagéo.

Se tiver ocorrido um Evento de Ajustamento relativamente ao Subjacente, o Emitente pode ter o direito de ajustar o Direito inerente ao Warrant em
conformidade com os Termos e Condigdes dos Warrants ou de rescindir os Warrants por denuncia extraordinaria. No caso de uma denuncia
extraordinaria conforme acima referido, o Emitente devera pagar o Montante da Denuncia no prazo de quatro Dias Uteis Bancarios apds a
notificagdo da denuncia. Neste caso, o Montante de Rescisdo pode, em determinadas circunstancias, ser significativamente inferior ao preco de
compra pago pelo Warrant e pode ser tdo baixo quanto zero (0) (perda total do Capital Investido).

Pagamento de retornos

O Montante de Resgate por Warrant sera pago ao Portador do Warrant na Moeda de Liquidagdo o mais tardar na Data de Liquidagao.
O Montante de Resgaste das MINI Future Short Warrants sera igual a

(a) a diferenga entre o Prego de Exercicio Relevante e o Prego de Referéncia, multiplicada pelo Racio se o Prego de Observagao nao tiver
atingido ou excedido a Barreira de Stop-Loss durante o Periodo de Observagéo; ou
(b) a diferenga entre o Prego de Exercicio Relevante e o Nivel de Referéncia de Stop-Loss, multiplicada pelo Racio se o Prego de

Observagao tiver atingido ou excedido a Barreira de Stop-Loss durante o Periodo de Observagéo.
Se o montante determinado nos termos acima enunciados for zero ou comportar um valor negativo, os Warrants expirarao e ficardo sem valor.
Neste caso, nenhum pagamento sera feito aos Portadores do Warrant.

Se aplicavel, o montante pode ser convertido da Moeda da Referéncia do Subjacente para a Moeda de Liquidacao.

No caso de uma denuncia extraordinaria dos Warrants pelo Emitente, o Montante de Rescisdo por Warrant a pagar pelo Emitente aos Portadores
do Warrant sera igual a um montante determinado pelo Agente de Calculo, a sua discricdo razoavel, apurado enquanto o prego de mercado
adequado imediatamente antes do evento que da origem ao direito de rescisao.

No caso de uma denuncia ordinaria dos Warrants pelo Emitente, o montante a pagar ao Portador do Warrant sera igual ao Montante de Resgate
na Data de Resciséo.

LimitagcOes aos direitos inerentes aos Warrants

Em determinadas circunstancias, o Emitente tem o direito de fazer ajustamentos aos Termos e Condi¢des dos Warrants. Além disso, o Emitente
pode ter o direito de rescindir os Warrants por denuncia extraordinaria, se tiver ocorrido um Evento de Ajustamento em relagdo ao Subjacente. No
caso de uma denuncia extraordinaria conforme acima referido, o Emitente devera pagar o Montante da Rescisdo no prazo de quatro Dias Uteis
Bancarios apés a notificacdo da denuncia.

Data da emissao (data de valoragao) 27 fevereiro, 2023

Periodo de Observagao O Periodo de Observagédo tem como ponto de partida o primeiro prego definido em "Preco de Observagao"
disponibilizado e termina apés a determinagdo do Preco de Referéncia ou do Evento de Stop-Loss (cada um

inclusive).

Prego de Observagao significa qualquer prego do Subjacente conforme determinado e publicado pela Fonte de Referéncia durante
o Periodo de Observagao como preco oficial, tendo como ponto de partida o primeiro prego oficialmente

determinado no inicio do Periodo de Observacéo (23 fevereiro, 2023).

WKN e ISIN dos Barreira de Stop-
Warrants/ Subjacente Tipo de Fonte de Bolsa de Futuros Racio Loss Inicial na
Volume da (Agoes com ISIN) Opgéao Referéncia (Futures) Moeda de

Emisséao Referéncia
BEOPDU, adidas AG, Ag¢ao nominativa
DEO00OBBOPDUS / G ’ Short Deutsche Borse AG |Eurex 0,10 139,4316
DEOOOATEWWWO
2.000.000
BBOPDV, . ~
DE00OBBOPDV3 / AirFrance - KLM SA, Agdo gy, 1y Euronext (Paris) | Euronext (Paris) | 1,00 1,8100
ordinaria, FR0000031122
2.000.000
BBOPDW, = s CBOE (Chicago
DE00OBBOPDW1 / A'bemarifs%jrzpéfgﬁ%ﬂ grd'”a”a’ Short Efg]z:”; ?,fﬁ(cgE) Board Options 0,10 246,9657
2.000.000 9 Exchange)
BBOPDY, Alphabet Inc, Agao ordinaria CBOE (Chicago
DEO00OBBOPDY7 / P NG * |Short NASDAQ GS Board Options 0,10 94,8767
US02079K1079
2.000.000 Exchange)
BBOPDZ, Amazon.com Inc, Ag&o ordinaria CBOE (Chicago
DE000BBOPDZ4 / ’ P AC * | Short NASDAQ GS Board Options 0,10 97,3894
US0231351067
2.000.000 Exchange)
BBOPD1, . . = CBOE (Chicago
DE000BBOPD17 / |Advanced Micro Devices Inc, Acdo| o 4 NASDAQ GS Board Options 0,10 78,9169
ordinaria, US0079031078
2.000.000 Exchange)
BBOPD2, Apple Inc, Acao ordinaria CBOE (Chicago
DEO00BBOPD25 / ; ’ Short NASDAQ GS Board Options 0,10 152,6756
US0378331005
2.000.000 Exchange)
BBOPD3 . ~ -
’ ArcelorMittal SA, Agao nominativa, Euronext Euronext

DE000BBOPD33 / LU1598757687 Short (Amsterdam) (Amsterdam) 1,00 28,6463

2.000.000
BBOPD5, = -

DE000BBOPDSS / Atos SE, Acdo ordinaria, |y, 4 Euronext (Paris) | Euronext (Paris) 0,10 13,6334

2 000.000 FR0000051732
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WKN e ISIN dos

Barreira de Stop-

Warrants/ Subjacente Tipo de Fonte de Bolsa de Futuros Racio Loss Inicial na
Volume da (Agoes com ISIN) Opcgéo Referéncia (Futures) Moeda de
Emissao Referéncia
BBOPDS, .
DE000BBOPDg2 / | Ballard Power Systems Inc, Acdo | 4 NASDAQ GM - 1,00 57673
ordinaria, CA0585861085
2.000.000
BBOPDO, .
DE000BBOPDg0 / | Ballard Power Systems Inc, Acdo |y, ¢ NASDAQ GM ; 1,00 59714
ordinaria, CA0585861085
2.000.000
BBOPEB, ~ Mercado Oficial de
DE0OOBBOPEBS3 / B;gfﬁéﬁzngggﬂgg‘doﬁg? Short SIBE Futuros y Opciones | 1,00 3,5818
2.000.000 ’ Financieros (MEFF)
BBOPEE Y
! Block Inc, Ag¢ao ordinaria New York Stock
DEOOOBBOPEE? / ' ’ Short 0,10 74,0146
2.000.000 US8522341036 Exchange (NYSE)
BBOPEF, . = - CBOE (Chicago
DEOOOBBOPEF4/ | '€ B°elh'§’og;’6§§f(‘)’5‘grd'”a”a’ Short Efg};:r'; ?,fﬁng) Board Options 0,10 212,7517
2.000.000 9 Exchange)
BBOPEG, Booking Holdings Inc, Acao CBOE (Chicago
DEOOOBBOPEG2 / <ing ' Short NASDAQ GS Board Options 0,01 2.501,7679
ordinaria, US09857L1089
2.000.000 Exchange)
BBOPEJ, . ~ - Mercado Oficial de
DEO0OBBOPEJ6 / Ca'xabaé"s‘oﬁﬁ‘bg‘ggg109""'”3”3’ Short g'(i'fir;u'\c")egaggol Futuros y Opciones | 1,00 4,0557
2.000.000 P Financieros (MEFF)
BBOPEM, -, = o CBOE (Chicago
DEOOOBBOPEMO / C't'gr°‘aps'1”7°ég‘g7a‘fzir2‘"“a”a’ Short Efg};‘]’rz ?,fﬁ(cgE) Board Options 0,10 50,7767
2.000.000 9 Exchange)
BBOPEP, . o
DE000BBOPEP3/ | Continental AG, Agdo ordinaria, | g, ¢ Deutsche Bérse AG |Eurex 0,10 69,2236
DE0005439004
2.000.000
BBOPEQ, e
DEOOOBBOPEQ1/ | COVestro AG, Agdo ordindria, g 4 Deutsche Bérse AG | Eurex 0,10 41,5850
DE0006062144
2.000.000
BBOPES, e ) .
DEOOOBBOPES? / Credlt. S’u!sse Group AG, Agao Short SIX Swiss Exchange Eurex 1,00 3,0275
ordinaria, CH0012138530 AG
2.000.000
BBOPET, . . .
DEQ0OBBOPET5/ | Daimler Truck Holding AG, Acgo | g 4 Deutsche Bérse AG |- 0,10 31,0033
ordinaria, DEOOODTROCK8
2.000.000
BBOPEU, = s CBOE (Chicago
DEO0OBBOPEU3 / Da”aheaggggé’;ﬁgzogd'”a”a' Short E;‘:";};ﬁrz ?&?'S‘E) Board Options 0,01 254,8225
2.000.000 9 Exchange)
BBOPEW, Danone SA, Agao ordinaria
DEOOOBBOPEWY / G ’ Short Euronext (Paris) Euronext (Paris) 0,10 70,0344
FR0000120644
2.000.000
BBOPEY, . Y
DE000BBOPEYS5 / | Delivery Hero SE, Acao ordinaria, | o, ¢ Deutsche Bérse AG |- 0,10 40,1774
DEOOOA2E4K43
2.000.000
BBOPEZ, .
DEO0OBBOPEZ2 / Deutsche Bank AG, Aggo |y Deutsche Bérse AG |Eurex 1,00 11,6292
nominativa, DE0005140008
2.000.000
BBOPE1 .
i EDP Energias de Portugal SA, . .
DEOOOBBOPE16 / Ac0 ordinaria, PTEDPOAMO009 Short Euronext (Lisbon) Euronext (Lisbon) 1,00 5,3858
2.000.000
BBOPE2, . ~ Mercado Oficial de
DE00OBBOPE24 / E”CGOE;i‘rf;%': yEggzué%Sngngga" Short gloi?ir;u'\geégag?iol Futuros y Opciones | 1,00 3,5656
2.000.000 ’ P Financieros (MEFF)
BBOPES, Eramet SA, Acao ordinaria
DEOOOBBOPE32 / G ’ Short Euronext (Paris) Euronext (Paris) 0,10 101,0898
FR0000131757
2.000.000
BBOPE4, Telefonaktiebolaget LM Ericsson NASDAQ Stockholm
DEOOOBBOPE40 / Tonaktiebolag " | Short NASDAQ Nordic 1,00 59,4348
Acéo ordinaria, SE0000108656 AB
2.000.000
BBOPES5, . = - Mercado Oficial de
DEOOOBBOPES? / Fe"o"'g'sgf‘% g\gggoﬂrg'”a”a* Short gg‘fﬂ;u’\geégaigol Futuros y Opciones | 1,00 26,7270
2.000.000 P Financieros (MEFF)
BBOPE7, e
DE000BBOPE73/ | 1AteXDEGIRO AG, Acao ordinaria, | o, 4 Deutsche Bérse AG |- 1,00 8,1597
5.000.000 DEOOOFTG1111
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WKN e ISIN dos

Barreira de Stop-

Warrants/ Subjacente Tipo de Fonte de Bolsa de Futuros Racio Loss Inicial na
Volume da (Agoes com ISIN) Opcgéo Referéncia (Futures) Moeda de
Emissao Referéncia
BBOPES, . ~
DE000BBOPES1/ | Fresenius SE & Co. KGaA, Agdo | oy, Deutsche Bérse AG |Eurex 0,10 27,8371
ordinaria, DE0005785604
2.000.000
BBOPFA, Fresenius Medical Care AG & Co.
DEOOOBBOPFA2 / KGaA, Agao ordinaria, Short Deutsche Borse AG |Eurex 0,10 53,7917
2.000.000 DEO0005785802
BBOPFB, . ~
DE000BBOPFB0/ | CGalp Energia SGPS SA Agdo gy Euronext (Lisbon) | Euronext (Lisbon) | 1,00 11,8427
ordinaria, PTGALOAMO0009
2.000.000
BBOPFC, . ~ s Mercado Oficial de
DE00OBBOPFCS / G“f°'f§§1’ ?19;5’6‘(’)?7'”3”3' Short (S:'()Bn'fir;u'\geé‘s’aggol Futuros y Opciones | 1,00 13,0854
2.000.000 P Financieros (MEFF)
BBOPFE, = CBOE (Chicago
DEOOOBBOPFE4 / Toﬁgir'?:rrige Bgﬁg%’;‘g 1/’(‘)‘-32? Short Efg};:r'; ?,fﬁng) Board Options 0,10 309,7264
2.000.000 ’ 9 Exchange)
BBOPFF, International Consolidated Airlines SIBE - Mercado Mercado Oficial de
DEOOOBBOPFF1 / Group SA, Acao ordinaria, Short Continuo Espariol Futuros y Opciones |1,00 1,8502
2.000.000 ES0177542018 P Financieros (MEFF)
BBOPFG, . . . Mercado Oficial de
DEO00BBOPFG/ | ndustria de Disefio Foxt? S | short SIBE Futuros y Opciones |0,10 28,9646
2.000.000 ¢ : Financieros (MEFF)
BBOPFK, Intel Corp, Agao ordinaria CBOE (Chicago
DEOOOBBOPFK1 / US4581401001 ’ Short NASDAQ GS Board Options 1,00 26,9603
2.000.000 Exchange)
BBOPFL, Intel Corp, Agao ordinaria CBOE (Chicago
DEOOOBBOPFL9 / U82581§:401001 ’ Short NASDAQ GS Board Options 1,00 27,5815
2.000.000 Exchange)
BBOPFQ ~
! Just Eat Takeaway.com NV, Agao Euronext Euronext
DEOOOBBOPPQS / ordinria, NL0012015705 | >"°"t (Amsterdam) (Amsterdam) 0,10 21,5008
2.000.000
BBOPFS, . _— Mercado Oficial de
DEQ00BBOPFs4 / | HaPoratorios Farmaceutioos ROV short SIBE - Mercado | Futuros y Opeiones (0,10 43,5479
2.000.000 ¢ : P Financieros (MEFF)
BBOPFT, . _— Mercado Oficial de
DEQ0BBOPFT2, | Laboratorios Farmacéulicos ROV, oy SIBE - Mercado | Futuros y Opciones (0,10 48,1725
2.000.000 ¢ ' P Financieros (MEFF)
BBOPFX . ~ s
! Livent Corp, Agao ordinaria, New York Stock
DEOOOBBOPFX4 / Short - 0,10 23,7414
2 000.000 US53814L1089 Exchange (NYSE)
BBOPFY . ~ -
. Livent Corp, Agédo ordinaria, New York Stock
DEOOOBBOPFY2 / Short - 0,10 24,5818
2 000.000 US53814L1089 Exchange (NYSE)
BBOPFZ, . . . ~ Mercado Oficial de
DE00OBBOPFZ9 / Me”g‘r(';;%ﬁ;”'éggfgé%"zgédf@a° Short g'oi'fir;u'\geégaggol Futuros y Opciones | 1,00 9,175
2.000.000 : P Financieros (MEFF)
BBOPF2, Meta Platforms Inc, Agao CBOE (Chicago
DEOOOBBOPF23 / L ' Short NASDAQ GS Board Options 0,10 177,2776
ordinaria, US30303M1027
2.000.000 Exchange)
BBOPFS, Microsoft Corp, Agéo ordinaria CBOE (Chicago
DEOOOBBOPF64 / ‘ | Short NASDAQ GS Board Options 0,10 260,4406
US5949181045
2.000.000 Exchange)
BBOPF7, Moderna Inc, Agéo ordinaria
DEOOOBBOPF72 / ) G ’ Short NASDAQ GS - 0,10 163,3139
US60770K1079
2.000.000
BBOPF8, = Mercado Oficial de
DEQ00BBOPFg0 / | Na'urdy Energy Sroup 84, #9380 Ishort SIBE - Mercado | | Futuros y Opeiones (0,10 26,5415
2.000.000 : P Financieros (MEFF)
BBOPF9, = Mercado Oficial de
DEQ00BBOPFgg / | Naray Energy Sroup 84, 7680 | ghor SIBE - Mercado | Futuros y Opciones (0,10 27,1393
2.000.000 : P Financieros (MEFF)
BBOPGE, Netflix Inc, Agado ordinaria CBOE (Chicago
DEO0OOBBOPGBS / ) ’ Short NASDAQ GS Board Options 0,10 347,7575
US64110L1061
2.000.000 Exchange)
BBOPGD, = s CBOE (Chicago
DE000BBOPGD4/ | NVIDIA Corp, Acdo ordinaria, gy, 4 NASDAQ GS Board Options 0,10 212,0727
US67066G1040
2.000.000 Exchange)
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WKN e ISIN dos
Warrants/

Subjacente

Tipo de

Fonte de

Bolsa de Futuros

Barreira de Stop-
Loss Inicial na

Volume da (Agoes com ISIN) Opcgéo Referéncia (Futures) Réclo Moeda de
Emissao Referéncia
BBOPGE . . .

. Palantir Technologies Inc, Acao New York Stock
DEQDOBBOPGE2 / ordinéria, US69608A1088 | >O" Exchange (NYSE) 1,00 8,6460
2.000.000
BBOPGF, ) = s CBOE (Chicago
DE00OBBOPGFY / Pf'zeb'gga’;ggg’%gg”a”a’ Short Efg};(s”; ?&?;E) Board Options 1,00 44,0396
2.000.000 9 Exchange)
BBOPGG MEFF (Mercado
! Pharma Mar SA, Agéo ordinaria, SIBE - Mercado oficial de Futuros
DE00OBBOPGG7 / ES0169501022 Short Continuo Espafiol | Financieros) MEFF | %10 59,2030
2.000.000 !
Fifa (Barcelona)
BBOPGJ, Plug Power Inc, Ag¢ao ordinaria
DEOOOBBOPGJ1 / 9 : 1G " |Short NASDAQ CM - 1,00 15,0330
US72919P2020
2.000.000
BBOPGK, Plug Power Inc, Agéo ordinaria
DEOOOBBOPGK / 9 : 1S * | short NASDAQ CM - 1,00 15,5847
US72919P2020
2.000.000
BBOPGL, .
DEOOOBROPGL7 / Powe_‘r(?e_ll Sweden AB, Agéo Short NASDAQ Stockholm | 1,00 139,3798
ordinaria, SE0006425815 AB
2.000.000
BBOPGM, .
DEOOOBBOPGMS / Powe_r(?eﬂl Sweden AB, Agéo Short NASDAQ Stockholm | 1,00 146,7806
ordinaria, SE0006425815 AB
2.000.000
BBOPGN, R CBOE (Chicago
DE000BBOPGN3 / | QUALCOMM Inc, Acdo ordinaria, |y, 4 NASDAQ GS Board Options 0,10 127,3923
US7475251036
2.000.000 Exchange)
BBOPGQ, - L Mercado Oficial de
DE000BBOPGQS / Reps‘éss(ﬁ'g%i%ﬂ‘g”a”a’ Short SIBE Futuros y Opciones | 1,00 15,0163
2.000.000 Financieros (MEFF)
BBOPGR, Ryanair Holdings plc, A¢ao
DEO0OBBOPGR4 / yanair 9s pic, A\ Short Euronext (Dublin)  |Eurex 1,00 15,1091
ordinaria, IEOOBYTBXV33
2.000.000
BBOPGS, e
DEOOOBBOPGS2 / SAP SE, Agdo ordinaria, | gp, 4 Deutsche Bérse AG | Eurex 1,00 112,5717
DE0007164600
2.000.000
BBOPGYV, . .
DE00OBBOPGVS / Siemens Energy AG, Aggo |y, 4 Deutsche Bérse AG |- 1,00 18,2665
ordinaria, DEOOOENER6Y0
2.000.000
BBOPGY, = s CBOE (Chicago
DE00OBBOPGYO / S”apdggég‘gjxg’é‘é'(’)‘a”a’ Short Efg}l:”; ?,fﬁ(cgE) Board Options 1,00 10,2360
2.000.000 9 Exchange)
BBOPGZ, . .
DE000BBOPGZ7 /| SclarEdge Technologies Inc, A¢do | o NASDAQ GS - 0,01 298 8647
ordinaria, US83417M1045
2.000.000
BBOPGO, . = CBOE (Chicago
DE00OBBOPGO6 / S%?g{r{éTr;ChL”lj’;"?%ysf‘g‘éQﬁao Short 25;’{1;?'; ?IEI<)Y(:IS(E) Board Options 0,10 125 3882
2.000.000 ' 9 Exchange)
BBOPG1, . . .
DE000BBOPG14/ | S IMicroelectronics NV, Acgo |4 Euronext Paris All Exchanges 1,00 46,5229
ordinaria, NL0000226223
2.000.000
BBOPG2, Tesla Inc, Agéo ordinaria CBOE (Chicago
DEO00BBOPG22 / USe8160R1014 Short NASDAQ GS Board Options 0,10 202,7341
200.000 Exchange)
Estatuto:

Os Warrants consubstanciam obriga¢des diretas e ndo subordinadas do Emitente em relagdo as quais o Emitente ndo prestou nenhuma garantia.
Os Warrants classificam-se pari passu com os direitos de crédito emergentes de cada outro e com qualquer outra obrigagdo n&o subordinada e

ndo garantida do Emitente, com excegéo das obriga¢des com prioridade creditéria conferida por disposigao legal imperativa.

Onde serao transacionados os valores mobiliarios?

N/A. A admissao a negociagao dos Warrants néo é atualmente prevista.

Existe alguma garantia associada aos valores mobiliarios?

BNP Paribas S.A., Paris, France, (doravante designado por “Garante”) prestou uma garantia incondicional e irrevogavel (doravante designada por
"Garantia") para o pagamento de todos os montantes a serem liquidados ao abrigo dos Termos e Condi¢cdes dos Warrants, se e logo que o
respetivo pagamento fosse devido ao abrigo dos Termos e Condigdes dos Warrants.
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Quem é o Garante destes valores mobiliarios?

Domicilio e forma juridica:

O Garante é uma sociedade andénima (société anonyme) constituida ao abrigo das leis de Franca e o
seu legal entity identifier (LEI) € ROMUWSFPU8BMPROS8K5P83. A sua sede é 16, boulevard des ltaliens
— 75009 Paris, Franca.

Principais atividades:

De acordo com a sua propria avaliagdo, o BNP Paribas S.A. € um dos maiores bancos franceses e tem
filiais e sucursais em todos os mercados relevantes.

Principais acionistas:

A 30 de junho de 2022, os principais acionistas sdo a Société Fédérale de Participations et
d'Investissement (“SFPI”), uma sociedade andnima de interesse publico (public-interest société anonyme
(stock corporation)) que atua em nome e no interesse do Governo da Bélgica e que é titular de 7,8% do
capital social escriturado, BlackRock Inc., que é titular de 5,9% do capital social escriturado, e o Gréao
Ducado de Luxemburgo, que é titular de 1,0% do capital social escriturado. Tanto quanto é do
conhecimento do BNPP, nenhum acionista para além da SFPI e da BlackRock Inc. detém mais de 5%
do seu capital ou dos seus direitos de voto.

Identidade dos
administradores:

principais

Jean-Laurent Bonnafé, Diretor Executivo Principal (Chief Executive Officer) do BNP Paribas S.A.

Identidade dos revisores oficiais de
contas:

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

Mazars, 61, rue Henri Regnault, Courbevoie (92), Franga

Qual é a informacao financeira funda

mental relativa ao Garante?

Tabela 1: Declaragao de rendimentos

31 de dezembro de 31 de dezembro de Terceiro Trimestre de Terceiro Trimestre de
2021 2020 2022 2021
(auditado) (auditado) (nao auditado) (nao auditado)
em milhoes de EUR em milhoes de EUR em milhdes de EUR em milhoes de EUR
Rendimentos 46.235 44.275 38.310 35.003
Custo do risco (2.925) (5.717) (2.192) (2.415)
Resultado liquido atribuivel aos 9.488 7.067 8.046 7.182
acionistas

Tabela 2: Balango

30 de setembro de 2022 31 de dezembro de 2021 31 de dezembro de 2020
(nao auditado) (auditado) (auditado)
em milhoes de EUR em milhoes de EUR em milhoes de EUR

Ativo total (Grupo) 3.009.340 2.634.444 2.488.491
Empréstimos consolidados a clientes e 869.500 814.000 809.533
contas a receber de clientes
Depésitos consolidados de clientes 1.015.649 957.684 940.991
Capital Social (percentagem do Grupo) 120.764 117.886 112.799

As demonstragdes financeiras anuais consolidadas auditadas do Garante para os anos findos a 31 de dezembro de 2020 e a 31 de dezembro de
2021 e o relatdrio financeiro intercalar para o periodo de nove meses findos a 30 de Setembro de 2022 foram elaborados de acordo com as
Normas Internacionais de Relato Financeiro (International Financial Reporting Standards) (IFRS).

Quais sdo os principais riscos especificos do Garante?

Risco de insolvéncialrisco de liquidez relacionado com o Garante: Devido a potencial Garantia prestada pelo BNP Paribas S.A. e ao contrato
de controlo e transferéncia de lucros em vigor entre o Emitente e o Garante, os investidores suportam também indiretamente o risco de insolvéncia
e o risco de liquidez do Garante. A atividade comercial desenvolvida pelo Garante, na sua qualidade de grupo financeiro internacional, caracteriza-
se por sete riscos-chave (risco de crédito, risco de contraparte e risco de titularizagcdo na carteira bancaria; risco operacional; risco de mercado;
risco de liquidez e risco de refinanciamento; riscos associados a conjuntura econémica e de mercado global; risco regulamentar; riscos associados
ao crescimento do BNPP na sua envolvente). Se o Garante se tornar insolvente, tal podera resultar na perda do capital investido pelos Portadores
do Warrant na aquisigéo dos Warrants (risco de perda total).

Medidas de resolugdo em relagdo ao Garante: Ademais, as medidas tomadas em Franga em relagdo ao BNP Paribas S.A. (na sua qualidade de
parte contratante obrigada a fazer uma compensagao nos termos estatuidos pelo contrato de controlo e transferéncia de lucros em vigor) ou ao
BNP Paribas Group, nos termos transpostos para o direito francés da Diretiva Europeia de Recuperagéo e Resolugéo, podem ter efeitos adversos
indiretos sobre o Emitente. Consequentemente, os investidores encontram-se também expostos ao risco de o BNP Paribas S.A. ndo poder cumprir
as suas obrigagdes emergentes contrato de controlo e de transferéncia de lucros, por exemplo, no caso de se tornar insolvente (iliquido/sobre-
endividado) ou no caso de serem adotadas pelas autoridades competentes as medidas de resolugéo previstas na lei francesa. Por conseguinte, a
adogado de medidas de resolugdo em relacdo ao Garante pode mesmo resultar na perda do capital investido pelos Portadores do Warrant (risco

de perda total).

Quais sao os principais riscos especificos dos valores mobiliarios?

Nao cobertos pelo mecanismo de garantia de depésitos. Os Warrants ndo sdo cobertos por um mecanismo de garantia de depositos. Por
conseguinte, os investidores podem vir a suportar uma perda total do Capital Investido.

Dependéncia da evolugdo do prego dos Subjacentes:

A selegao pelo Emitente do Subjacente nao se baseia necessariamente na sua avaliagdo do desempenho futuro do Subjacente selecionado.
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Devido ao efeito multiplicador, as variagées de pregos do Subjacente (ou mesmo a ndo ocorréncia de uma variagéo de pregos esperado) podem
diminuir o valor dos Warrants de forma desproporcionada e desprové-lo de valor. Consequentemente, existe um risco de perda que pode ser igual
ao total do Capital Investido.

Riscos associados ao perfil de payoff:

Se o Prego de Referéncia dos MINI Future Short Warrants for igual ou superior ao Prego de Exercicio Relevante, o Montante de Resgate sera
zero (0), ndo havendo lugar a QUALQUER pagamento (perda total).

Se o Preco de Referéncia for inferior ao Prego de Exercicio Relevante, o Portador do Warrant ird suportar a perda se o Montante de Resgate for
inferior ao valor de aquisigao pago pelo Portador do Warrant.

Uma notificagdo de denuncia ordinaria ja apresentada tornar-se-a ineficaz com a verificagdo de um Evento de Stop-Loss na ou antes da Data de
Rescisao relevante.

No caso dos MINI Future Short Warrants, o Montante de Regaste pode ser zero caso o Nivel de Referéncia de Stop-Loss for superior ou igual ao
Preco de Exercicio Relevante.

E de notar que, se ocorrer um Evento Stop-Loss, o montante a pagar sera igual ao Montante de Resgate aplicavel no caso de um Evento Stop-
Loss; a Data de Valoragao é, neste caso, o dia em que ocorreu o Evento Stop-Loss, o mais tardar, o dia em que o Nivel de Referéncia Stop-Loss
foi apurado, e o Montante de Resgate pode ser zero (0) e NENHUM pagamento sera feito.

A menos que um Evento Stop-Loss tenha ocorrido, o pagamento de um Montante de Resgaste ndo é devido nem pagavel automaticamente em
qualquer altura durante a vigéncia dos Warrants. Um pagamento s6 sera devido e pagavel se o Portador do Warrant exercer o seu Direito inerente
ao Warrant ou se o Emitente rescindir os Warrants.

Se ocorrer um Evento de Stop-Loss, qualquer exercicio prévio pelo Portador do Warrant torna-se consequentemente invalido devido a verificagdo
da condigdo subsequente, e os Warrants sao automaticamente exercidos a um Montante de Resgate significativamente reduzido (este montante
pode ser zero).

Riscos decorrentes da auséncia de termo:
Os Warrants nao tém uma Data de Liquidagéao fixa e, consequentemente, nao tém termo determinado.

Por conseguinte, o Direito inerente ao Warrant dos Portadores do Warrant, tal como representado pelos mesmos, deve ser exercido pelo Portador
do Warrant numa data de exercicio especificada, de acordo com o procedimento de exercicio melhor descrito nos Termos e Condigbes dos
Warrants, a fim de fazer valer o Direito inerente ao Warrant. Mesmo que o Portador do Warrant tenha o direito de exercer os Warrants em
determinadas datas de exercicio, tais datas podem ser desfavoraveis para o Portador do Warrant. O Portador do Warrant deve decidir por si
proprio se e em que medida o exercicio do Warrant conduz a uma desvantagem para o Portador do Warrant.

Ademais, o Emitente tera o direito de rescindir os Warrants por denuncia ordinaria em conformidade com os Termos e Condi¢des dos Warrants
numa Data de Denuncia Ordinaria. No caso do Emitente rescindir os Warrants, o Portador do Warrant nao tem qualquer influéncia sobre a Data de
Denuncia Ordinaria aplicavel, o que pode ser desfavoravel para o Portador do Warrant..

Tanto no caso de uma rescisdo dos Warrants pelo Emitente como no caso de os Warrants serem exercidos pelo préprio Portador do Warrant, o
Portador do Warrant suportara o risco de reinvestimento, sendo possivel que o montante pago pelo Emitente, se aplicavel, s6 possa ser
reinvestido em condigbes de mercado menos favoraveis do que as prevalecentes quando o Warrant, que foi denunciado ou exercido, foi adquirido.
O Portador do Warrant suporta o risco das suas expectativas de um aumento de valor mediante a realizagdo de um investimento alternativo ndo se
virem, eventualmente, a concretizar.

Riscos decorrentes da existéncia de um numero minimo de exercicio:

Além disso, os Termos e Condigbes dos Warrants estipulam que o direito de exercicio s6 pode ser exercido em relagdo a um numero especificado
de Warrants (o "Montante Minimo"). Isto significa que os Portadores do Warrant que ndo tenham o Montante Minimo de Warrants necessario
deverdo alienar os seus Warrants ou adquirir Warrants adicionais (incorrendo em custos de transagdo em qualquer um dos casos). Contudo, uma
alienagao dos Warrants requer que se encontrem participantes no mercado que estejam dispostos a adquirir os Warrants a um prego
correspondente. Se nado forem encontrados participantes no mercado que estejam dispostos a os adquirir, o valor dos Warrants nao se realizara.

Se as condigdes de exercicio descritas nos Termos e Condigdes dos Warrants nao forem cumpridas atempadamente antes da data de exercicio
relevante, o Aviso de Exercicio sera nulo e o seu exercicio s6 sera novamente possivel na seguinte data de exercicio prevista nos Termos e
Condigbes dos Warrants para os respetivos Warrants.

O rendimento obtido com os Warrants pode ser reduzido devido ao intervalo de tempo entre a data de exercicio dos Direitos inerentes aos
Warrants e a data em que o montante a pagar pelo seu exercicio for determinado.

O risco de perda total existe ainda que os Direitos inerentes ao Warrant sejam exercidos de forma valida.

Perturbagées do mercado: O risco suportado pelos Portadores do Warrant, emergente da verificagdo de uma perturbagédo do mercado conforme
as descritas nos Termos e Condigdes dos Warrants, pode ter um efeito adverso sobre o valor dos Warrants. O pagamento do respetivo montante
pode também ser atrasado por forga da verificagdo de uma perturbagéo do mercado.

Ajustamentos, risco de denuncia, risco de reinvestimento: Os Portadores do Warrant suportam o risco de os Warrants virem a ser ajustados
ou denunciados pelo Emitente de acordo com os Termos e Condi¢gdes dos Warrants. No caso de serem denunciados, o Montante de Rescisao
pode ser significativamente inferior ao montante de capital investido na aquisicdo dos Warrants. Os Portadores do Warrant podem mesmo vir a
suportar uma perda total do Capital Investido. Os Portadores do Warrant encontram-se também expostos ao risco de poderem vir a reinvestir os
montantes recebidos em condigbes menos favoraveis (conhecido como risco de reinvestimento).

Risco de pre¢co de mercado: Os Portadores do Warrant suportam os riscos relacionados com a valoracdo dos Warrants. Por exemplo, o
desempenho dos Subjacentes e, portanto, o desempenho dos Warrants durante o prazo de investimento ndo podem ser determinados no
momento da sua aquisigéo.

Risco de liquidez: Os Portadores do Warrant suportam o risco de inexistir um mercado secundario liquido onde possam transacionar os Warrants
e de ndo serem capazes de alienar os Warrants em determinado momento por um determinado prego.

Riscos associados ao Subjacente: Os Portadores do Warrant nao séao titulares da acao utilizada como Subjacente. Uma vez que o montante do
reembolso dos Warrants depende do desempenho dos Subjacentes, os Portadores do Warrant devem ter em conta que um investimento nos
Warrants pode, portanto, expd-los a um risco semelhante ao de um investimento direto em agdes. Estes incluem os riscos emergentes das
flutuagdes do prego da agdo. Outros riscos sdo aqueles relacionados com a empresa relevante tornar-se iliquida e com a abertura de processos
de insolvéncia sobre os seus ativos.
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Riscos decorrentes de eventuais conflitos de interesse: O Emitente, o Garante e ainda as sociedades a estes coligadas podem prosseguir
interesses que entrem em conflito com os interesses dos Portadores do Warrant ou que nao os tenham em conta. Este pode ser o caso quando
desempenhem outras fungdes ou realizem outras transagdes. Potenciais conflitos de interesses podem ter um efeito adverso sobre o valor dos
Warrants.

Seccao D - Informagdo fundamental relativa a oferta publica de valores mobiliarios e/ou a sua admissdao a negociagdo num mercado
regulamentado

Em que condigdes e calendario posso investir neste valor mobiliario?

Condicoes e termos gerais e calendario desta oferta

Os Warrants serao comercializados pelo BNP Paribas Arbitrage S.N.C., Paris, Francga, aos investidores interessados a partir de 23 fevereiro, 2023.
A oferta ao publico termina no fim da validade do Prospeto e/ou do entdo atual Prospeto de Base.

Detalhes da admissao a negociagdo em mercado regulamentado
A admissao a negociacao dos Warrants ndo € atualmente prevista.
Custos totais estimados

O investidor pode adquirir os Warrants ao prego de emissdo ou ao prego de compra. Nem o Emitente nem o Oferente cobrardo ao investidor
quaisquer custos para além do prego de emissao ou do prego de compra; no entanto, pode o adquirente incorrer em eventuais custos adicionais
ao comprar os Warrants a bancos ou caixas econdmicas publicas (Sparkassen) ou através de outros canais de distribuicdo ou da bolsa de valores
relevante sobre a qual nem o Emitente nem o Oferente podem tecer qualquer tipo de consideragéo.

O prego de emisséo inicial inclui os custos de entrada para cada produto especifico em causa (a data das Condicdes Finais).

Quem é o oferente e/ou a pessoa que pede a admissdo a negociagao?

O Oferente é o BNP Paribas Arbitrage S.N.C. (com sede social na 1 Rue Laffitte, Paris, 75009, Franga, LEl: 6EWKUOFGVX5QQJHFGT48), uma
sociedade em nome coletivo (Société en Nom Collectif) constituida em Franga ao abrigo das leis de Franga.

Porque é que este prospeto esta a ser produzido?

O principal objetivo da oferta é o de promover a obtencgdo de lucro. O Emitente utilizara as receitas liquidas da emissao exclusivamente para cobrir
as suas obrigagdes emergentes dos Warrants para com os Portadores do Warrant.
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Nota de sintesis

| Seccion A - Introduccion y advertencias

| Advertencias

a) Esta Nota de Sintesis debe leerse como una introduccion al Folleto de Base.

b) Cualquier decision de invertir en los warrants correspondientes debe basarse en la valoracion del Folleto de Base en su conjunto por
parte del inversor;

c) Los inversores pueden perder todo (pérdida total) o parte del capital invertido.

d) En caso de que se presente una reclamacion relacionada con la informacion contenida en el Folleto de Base ante un tribunal, el inversor

demandante podria, en virtud de la legislaciéon nacional, tener que sufragar los costes de traduccién del Folleto de Base, incluidos los
suplementos y las condiciones finales, antes de que se inicie el procedimiento judicial correspondiente.

e) La responsabilidad civil recae en BNP Paribas Emissions- und Handelsgesellschaft mbH (el "Emisor"), que en su calidad de emisor de
los warrants ha asumido la responsabilidad de esta Nota de Sintesis, incluidas sus traducciones, o en las personas que han presentado
esta Nota de Sintesis, incluidas sus traducciones, pero sélo cuando la Nota de Sintesis resulte engafiosa, inexacta o incoherente cuando
se lea junto con las demas partes del Folleto de Base, o cuando no proporcione, cuando se lea junto con las demas partes del Folleto de
Base, informacién esencial para ayudar a los inversores a considerar si invierten en los warrants correspondientes.

f) Los inversores estan a punto de adquirir un producto que no es sencillo y puede resultar de dificil comprensién.

Informacioén introductoria

Nombre y nimero de identificaciéon
de los valores:

MINI Future Short Warrants vinculados a acciones (los "Warrants"),
ISIN: / WKN: ver tabla

Identidad y datos de contacto del
Emisor:

El Emisor tiene su domicilio social en Senckenberganlage 19, 60325 Frankfurt am Main, Alemania. Su
identificador de entidad legal (LEI) es 549300TS3U4JKMR1B479 y su numero de teléfono es +49 (0) 69
7193-0

Autoridad competente:

La Autoridad Federal de Supervision Financiera de Alemania (Bundesanstalt fiir
Finanzdienstleistungsaufsicht — "BaFin"). La direccion de BaFin (supervision de valores) es Marie-Curie-
Str. 24-28, 60439 Frankfurt am Main, Alemania y su numero de teléfono es +49 (0) 228 41080.

Fecha de aprobacion del Folleto de
Base:

26 de octubre de 2022.

| Seccion B - Informacion esencial del Emisor

| ¢Quién es el Emisor de los valores?

Domicilio y forma juridica:

El Emisor tiene su domicilio social en Frankfurt am Main. Su domicilio social es Senckenberganlage 19,
60325 Frankfurt am Main, Alemania.

El Emisor es una sociedad de responsabilidad limitada (Gesellschaft mit beschrénkter Haftung — GmbH)
constituida en Alemania bajo las leyes de Alemania y su identificador de entidad legal (LEI) es
549300TS3U4JKMR1B479.

Actividades principales:

Emision de valores.

Principales accionistas:

El accionista unico de BNP Paribas Emissions- und Handelsgesellschaft mbH es BNP Paribas S.A., una
sociedad anénima cotizada ("société anonyme") constituida de acuerdo con las leyes de Francia.

Identidad de los directores mas
importantes:

El director del Emisor es Grégoire Toublanc.

Identidad de los auditores legales:

MAZARS GmbH & Co. KG Wirtschaftsprifungsgesellschaft, Theodor-Stern-Kai 1, 60596 Frankfurt am
Main, Alemania, ha sido nombrado auditor legal.

¢Cuadl es la informacion financiera esencial sobre el Emisor?

La informacién financiera que se muestra a continuacién se ha extraido de los estados financieros anuales auditados del Emisor para los ejercicios
cerrados a 31 de diciembre de 2020 y 31 de diciembre de 2021 y los estados financieros intermedios auditados para el periodo de seis meses al

30 de junio de 2022.

Cuadro 1: Cuenta de resultados - valores no participativos

Estados financieros | Estados financieros | Estados financieros | Estados financieros
anuales a anuales a intermedios a intermedios a
31 de diciembre de | 31 de diciembre de | 30 de junio de 2022 30 de junio de 2021
2021 2020 EUR EUR
EUR EUR
Resultado de las actividades ordinarias
Otros ingresos de explotacion 1.058.779,55 525.572,67 380.210,18 699.657,79
Otros gastos de explotacién -1.058.779,55 - 525.572,67 -380.210,18 -699.657,79
Beneficio neto del afio 0 0 0 0

Cuadro 2: Balance de situacion - valores no participativos
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Estados financieros anuales | Estados financieros anuales | Estados financieros
a a intermedios a
31 de diciembre de 2021 31 de diciembre de 2020 30 de junio de 2022
EUR EUR EUR
Créditos y otros activos
Créditos de empresas asociadas 27.639.000,00 82.133.636,23 4.931.000,00
Otros activos (activos/activos corrientes) 3.023.052.044,36 2.830.561.707,30 6.197.090.872,97
Pasivo
Bonos (pasivo/cuentas por pagar) 1.573.817.871,04 1.664.491.487,06 2.803.833.350,03
Otros pasivos (pasivos/cuentas por pagar) 1.476.873.173,32 1.247.529.078,47 3.398.188.522,94
Deuda financiera neta (deuda a largo 0 0 0
plazo mas deuda a corto plazo menos
efectivo)
Cuadro 3: Estado de flujos de efectivo - valores no participativos
Para el periodo del 1 | Para el periodo del 1 | Estados financieros | Estados financieros

de enero al

31 de diciembre de
2021

EUR

de enero al

31 de diciembre de
2020

EUR

intermedios a
30 de junio de 2022
EUR

intermedios a
30 de junio de 2021
EUR

Flujo de caja neto de las

526.859,27

-282.391,36

-16.805,01

578.790,47

actividades de explotaciéon

Flujos de caja netos de - - - -
actividades de financiacion

Flujo de caja neto de las - - - -
actividades de inversion

¢Cuales son los principales riesgos especificos del Emisor?

Los titulares de los valores soportan el riesgo de emisién/crédito: Sin perjuicio de la garantia ofrecida por BNP Paribas S.A. como garante del
pago de todos los importes que deben abonarse en virtud de los valores emitidos por el Emisor, los titulares de los valores estan expuestos al
riesgo de que el Emisor no pueda cumplir sus obligaciones en virtud de los valores, por ejemplo, en caso de que se declare insolvente (falta de
liquidez/sobreendeudamiento). Si el Emisor se declara insolvente, los titulares de los valores pueden incluso perder el capital que invirtieron
cuando compraron los valores. (riesgo de pérdida total).

Los titulares de los valores asumen el riesgo de incumplimiento del acuerdo de control y transferencia de beneficios: Existe un acuerdo
de control y transferencia de beneficios entre BNP Paribas S.A. y el Emisor. En virtud de este acuerdo, BNP Paribas S.A. tiene, en particular, la
obligacién de compensar cualquier pérdida neta que el Emisor pueda generar en un ejercicio econémico durante la vigencia del acuerdo de control
y transferencia de beneficios. Los inversores que han invertido en los valores emitidos por el Emisor estan, por tanto, expuestos al riesgo de que el
Emisor no pueda cumplir sus obligaciones con los titulares de los valores en absoluto o no pueda cumplirlas completamente o a su debido tiempo
si BNP Paribas S.A. no cumple sus obligaciones con el Emisor en virtud del acuerdo de control y transferencia de beneficios, o no las cumple
completamente o a su debido tiempo. En este caso, los titulares de los valores pueden perder todo el capital que invirtieron cuando compraron los
valores (riesgo de pérdida total).

Seccion C - Informacidn esencial sobre los valores

¢Cudles son las principales caracteristicas de los valores?

Tipo y forma de valores

Los Warrants se emiten en forma de bonos al portador (Inhaberschuldverschreibungen) segun la legislacion alemana, tal y como se define en el
articulo 793 del Cdédigo Civil aleman (Biirgerliches Gesetzbuch - BGB). Los Warrants son libremente transferibles y no estén sujetos a ninguna
restriccion.

Derechos vinculados a los titulos
Los Warrants no devengan intereses.

Cada Warrant da derecho al titular a recibir un importe de reembolso en el momento de su ejercicio, tal y como se describe en el apartado "Pago
de los rendimientos" mas adelante.

Reembolso
Los derechos de los Warrants solo pueden ejercerse por un minimo de 1.000 Warrants (el "Namero Minimo").

El titular de los Warrants debe declarar activamente, a mas tardar dos dias habiles antes de la fecha de ejercicio, que ejerce los derechos de los
Warrants.

Los derechos de los Warrants se consideraran automaticamente ejercidos en cuanto se produzca un evento de Stop-Loss.

El titular de los Warrants tendra derecho a exigir el pago del importe de reembolso por parte del Emisor en la fecha de liquidacion.

Reembolso anticipado

El Emisor tendra derecho a poner fin a los Warrants mediante resolucion ordinaria a partir de una fecha predeterminada. Tras la resoluciéon
ordinaria por parte del Emisor, el titular de los Warrants tendra derecho a exigir el pago del importe de reembolso por parte del Emisor en la fecha
de liquidacion.
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Si se ha producido un evento de ajuste con respecto al subyacente, el Emisor podra tener derecho a ajustar los derechos de los Warrants de
acuerdo con los términos y condiciones de los Warrants o a rescindir los Warrants mediante una rescision extraordinaria. En el caso de una
rescision extraordinaria como la mencionada, el Emisor pagara el importe de reembolso dentro de los cuatro dias habiles siguientes a la
notificacion de la rescisién. En este caso, el importe de reembolso podra ser, en determinadas circunstancias, significativamente inferior al precio
de compra pagado por el Warrant y podra ser tan bajo como cero (0) (pérdida total del capital invertido).

Pago de rendimientos

El importe de reembolso por Warrant se pagara al titular del mismo en la moneda de liquidacion, a mas tardar en la fecha de liquidacion.
El importe de reembolso de los Warrants MINI Future Short sera igual a

(a) la diferencia entre el Strike correspondiente y el precio de referencia, multiplicada por el ratio si el precio de observacion no ha
alcanzado o superado la barrera de Stop-Loss durante el periodo de observacion; o
(b) la diferencia entre el Strike correspondiente y el nivel de referencia Stop-Loss, multiplicada por el ratio si el precio de observacion ha

alcanzado o superado la barrera Stop-Loss durante el periodo de observacion.
Si el importe determinado como se ha indicado anteriormente es cero o un valor negativo, los Warrants expiraran y perderan su valor. En este
caso, no se efectuara ningun pago a los titulares de los Warrants.

Si procede, el importe puede convertirse de la moneda de referencia del subyacente a la moneda de liquidacion.

En caso de rescision extraordinaria de los Warrants por parte del Emisor, el importe de rescisién por Warrant pagadero por el Emisor a los titulares
de los Warrants sera igual a un importe que el agente de calculo determine, a su razonable discrecion, como el precio de mercado apropiado
inmediatamente antes del evento que da lugar al derecho de rescision.

En caso de rescision ordinaria de los Warrants por parte del Emisor, el importe a pagar al titular de los Warrants sera igual al importe de reembolso
en la fecha de rescision.

Limitaciones de los derechos vinculados a los Warrants

En determinadas circunstancias, el Emisor tiene derecho a realizar ajustes en los términos y condiciones de los Warrants. Ademas, el Emisor
puede tener derecho a rescindir los Warrants mediante una rescision extraordinaria si se ha producido un evento de ajuste con respecto al
subyacente. En el caso de una rescision extraordinaria como la mencionada, el Emisor pagara el importe de reembolso dentro de los cuatro dias
habiles siguientes a la notificacion de la rescision.

Fecha de emision (fecha de valor) 27 de febrero de 2023

Periodo de observacion El periodo de observacion comienza en el momento en que el primer precio definido en "precio de
observacion" esta disponible y finaliza al determinarse el precio de referencia o el evento de Stop-Loss
(ambos inclusive).

Precio de observacion significa cualquier precio del subyacente determinado y publicado por la fuente de referencia durante el
periodo de observacion como precio oficial, empezando por el primer precio determinado oficialmente al
comienzo del periodo de observacion (23 de febrero de 2023).

WKN e ISIN de los Barrera inicial de
Warrants/ Subyacente Tipo de Fuente de Bolsa de Futuros Ratio Stop-Loss en la
Tamaiio de la (Accion con ISIN) opcién referencia moneda de
emision referencia
BBOPDU, . B o
DE000BBOPDUS / | 2didas AG, Accion Nominativa, - g, 4 Deutsche Bérse AG | Eurex 0,10 139,4316
DEO00ATEWWWO
2.000.000
BBOPDV, . B
DE000BBOPDV3/ | AirFrance-KLM SA, Accion g Euronext (Paris) | Euronext (Paris) | 1,00 1,8100
Ordinaria, FR0O000031122
2.000.000
BBOPDW, - . CBOE (Chicago
DE00OBBOPDW1 / A'bemar'igg%&gﬁ'g??”'“a”a’ Short New York ?,fﬁng) Board Options 0,10 246,9657
2.000.000 9 Exchange)
BBOPDY, - N CBOE (Chicago
DE000BBOPDY7/ | AlPhabetInc, Accion Ordi