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

LEI 549300TS3U4JKMR1B479

Final Terms No. 59329-002
dated 22 March 2023

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

for the issue of
MINI Future Long Warrants

linked to shares

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

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

Prospectus dated 24 October 2022.

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

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

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

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

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

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

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

The Underlyings to which the Warrants are linked are shown in the table in the Terms and Conditions of the Warrants (§ 1).

The table below shows the Underlying and the publicly available website where information about the past and future
development of the price and performance of the respective Underlying and its volatility is available free of charge.

Underlying with ISIN Website
ABN AMRO Bank NV, Ordinary Share, ISIN NL0O011540547 www.abnamro.com
Acerinox SA, Ordinary Share, ISIN ES0132105018 www.acerinox.es
Adobe Inc, Ordinary Share, ISIN US00724F1012 www.adobe.com
Air France - KLM SA, Ordinary Share, ISIN FR0000031122 www.airfranceklm.com
Airbnb Inc, Ordinary Share, ISIN US0090661010 www.airbnb.com
Albemarle Corp, Ordinary Share, ISIN US0126531013 www.albemarle.com
Alcoa, Ordinary Share, ISIN US0138721065 www.alcoa.com
Alphabet Inc, Ordinary Share, ISIN US02079K1079 www.abc.xyz/investor
Alstom SA, Ordinary Share, ISIN FR0010220475 www.alstom.com
Amazon.com Inc, Ordinary Share, ISIN US0231351067 www.amazon.com
Advanced Micro Devices Inc, Ordinary Share, ISIN www.amd.com
US0079031078
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 www.ballard.com
CA0585861085
Banco Santander SA, Ordinary Share, ISIN ES0113900J37 www.gruposantander.com
Bank of America Corp, Ordinary Share, ISIN www.bankofamerica.com
US0605051046
Bankinter SA, Ordinary Share, ISIN ES0113679I137 www.bankinter.es
Barrick Gold Corp, Ordinary Share, ISIN CA0679011084 www.barrick.com
Banco Bilbao Vizcaya Argentaria SA, Ordinary Share, ISIN www.bbva.com
ES0113211835
Block Inc, Ordinary Share, ISIN US8522341036 www.squareup.com
Caixabank SA, Ordinary Share, ISIN ES0140609019 www.caixabank.com
Carnival Corp, Ordinary Share, ISIN PA1436583006 www.carnivalcorp.com
Caterpillar Inc, Ordinary Share, ISIN US1491231015 www.caterpillar.com
Cellnex Telecom SA, Ordinary Share, ISIN ES0105066007 www.cellnextelecom.com
Commerzbank AG, Ordinary Share, ISIN DEOOOCBK1001 www.commerzbank.de
Covestro AG, Ordinary Share, ISIN DE0006062144 www.covestro.de
Delivery Hero SE, Ordinary Share, ISIN DEO00A2E4K43 www.deliveryhero.com
Deutsche Bank AG, Registered Share, ISIN DE0005140008 www.deutsche-bank.de
Eramet SA, Ordinary Share, ISIN FR0000131757 www.eramet.com
Exxon Mobil Corp, Ordinary Share, ISIN US30231G1022 corporate.exxonmobil.com
flatexDEGIRO AG, Ordinary Share, ISIN DEOOOFTG1111 www.flatexdegiro.com
Fresenius SE & Co. KGaA, Ordinary Share, ISIN www.fresenius.de
DEO0005785604
Galp Energia SGPS SA, Ordinary Share, ISIN www.galpenergia.com
PTGALOAMO0009
The Goldman Sachs Group Inc, Ordinary Share, ISIN www.goldmansachs.com
US38141G1040
Greenvolt - Energias Renovaveis SA, Ordinary Share, ISIN www.greenvolt.com
PTGNVOAMO0001
Grifols SA, Ordinary Share, ISIN ES0171996087 www.grifols.com
HelloFresh SE, Ordinary Share, ISIN DEO00A161408 www.hellofreshgroup.com
International Consolidated Airlines Group SA, Ordinary www.iairgroup.com
Share, ISIN ES0177542018
ING Groep NV, Ordinary Share, ISIN NL0011821202 www.ing.com
Inmobiliaria Colonial Socimi SA, Ordinary Share, ISIN www.inmocolonial.com
ES0139140174
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Website
www.intel.com

Underlying with ISIN

www.livent.com

Intel Corp, Ordinary Share, ISIN US4581401001
Livent Corp, Ordinary Share, ISIN US53814L1089

www.merlinproperties.com

Merlin Properties Socimi SA, Ordinary Share, ISIN
ES0105025003

www.investor.fb.com
www.modernatx.com

Meta Platforms Inc, Ordinary Share, ISIN US30303M1027
Moderna Inc, Ordinary Share, ISIN US60770K1079

www.nvidia.com
www.palantir.com

NVIDIA Corp, Ordinary Share, ISIN US67066G1040

Palantir Technologies Inc, Ordinary Share, ISIN
US69608A1088

www.pharmamar.com

Pharma Mar SA, Ordinary Share, ISIN ES0169501022

www.plugpower.com
www.powercell.se

Plug Power Inc, Ordinary Share, ISIN US72919P2020

PowerCell Sweden AB, Ordinary Share, ISIN
SE0006425815

www.renault.com

Renault SA, Ordinary Share, ISIN FR0000131906

www.repsol.com
www.rwe.de

Repsol SA, Ordinary Share, ISIN ES0173516115

www.shopify.com

RWE AG, Ordinary Share, ISIN DE0007037129

WWW.Snap.com

Shopify Inc, Ordinary Share, ISIN CA82509L1076

www.societegenerale.com

www.solaredge.com

Snap Inc, Ordinary Share, ISIN US83304A1060

FR0013326246

Societe Generale SA, Ordinary Share, ISIN FR0000130809
SolarEdge Technologies Inc, Ordinary Share, ISIN
US83417M1045
Starbucks Corp, Ordinary Share, ISIN US8552441094 www.starbucks.com
Tesla Inc, Ordinary Share, ISIN US88160R1014 ir.tesla.com
UBS Group AG, Ordinary Share, ISIN CH0244767585 www.ubs.com
Unibail-Rodamco-Westfield, Ordinary Share, ISIN Www.urw.com
www.vallourec.com

www.varta-ag.com

Vallourec SA, Ordinary Share, ISIN FR0013506730

www.vonovia.de

wWww.Zzoom.us

VARTA AG, Ordinary Share, ISIN DEO0OAOTGJ55
Vonovia SE, Registered Share, ISIN DEOOOATML7J1

Zoom Video Communications Inc, Ordinary Share, ISIN
US98980L1017

correctness.

The information available on the website(s) constitutes third-party information. The Issuer has not verified this information for
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FINAL TERMS AND CONDITIONS OF THE WARRANTS

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

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

(1

)

©)

(4)

§1
Warrant Right, Definitions

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

up.

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

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

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

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

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

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

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

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

In the event that

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

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

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

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

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

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

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

For a MINI Future Long Warrant:

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

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

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

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

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

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

Relevant Strike x Stop-Loss Adjustment Rate

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

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

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

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

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

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

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

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

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

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

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

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

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

WKN and Referenc Initial Stop- Stop-Loss Initial Financing
oo, | uncenying | option | ° 57| Reterence | _Futures | g |ISS| | Loss | agjisment | SPresd] | Refoence
(Share with ISIN) Type |Currency| Source* Exchange** Rate* in .
Warrants/ . Currency | Reference ercent range website
Issue Size* Currency P and deviation*

BBORSG, |ABN AMRO Bank NV, Euronext Euronext 20% (+/-10 | EURIBOR 1M/
DEOOOBBORS Ordinary Share, Long EUR (Amsterdam) | (Amsterdam) 1.00 12.2188 13.1353 107.5000 3% | percentage www.emmi-
G8 /2,000,000 NL0011540547 point) benchmarks.eu

Mercado
SIBE - Oficial de o
BBORSJ, Acerinox SA, Ordinary Mercado Futuros y o 20% (+/-10 | EURIBOR 1M /
DEOOOBBORS Long EUR : . 1.00 5.8199 6.2564 107.5000 4% | percentage www.emmi-
Share, ES0132105018 Continuo Opciones .
J2/2,000,000 Espaiiol’ Financieros point) benchmarks.eu
(MEFF)?
CBOE

BBORSL, Adobe Inc, Ordinary NASDAQ (Chicago 20% (+/- 10 SOFR/
DEOOOBBORS Share, Long uUsb GS? Board 0.10 323.3738 339.5425 105.0000 4% | percentage |www.newyorkfed
L8 /2,000,000 US00724F1012 Options point) .org

Exchange)
BBORSM .
’ Air France - KLM SA, 20% (+/-10 | EURIBOR 1M/
DEOOOBBORS Ordinary Share, Long EUR Eurqnext Eurqnext 1.00 1.4259 1.5115 106.0000 4% | percentage www.emmi-
M6 / FR0000031122 (Paris) (Paris) point) benchmarks.eu
2,000,000 ’
CBOE

BBORSP, Airbnb Inc, Ordinary NASDAQ (Chicago 20% (+/- 10 SOFR/
DEOOOBBORS Share, Long uUsD GS3 Board 0.10 107.6007 112.9808 105.0000 4% | percentage |www.newyorkfed
P9 /2,000,000 Us0090661010 Options point) .org

Exchange)
New York CBOE

BBORSAQ, Albemarle Corp, Stock (Chicago 20% (+/- 10 SOFR/
DEOOOBBORS Ordinary Share, Long uUsD Exchanae Board 0.10 193.7151 203.4008 105.0000 4% | percentage |www.newyorkfed
Q7 /2,000,000 US0126531013 9 Options point) .org

(NYSE) Exchange)
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WKN and Referenc Initial Stop- Stop-Loss Initial Financing
ISIN - . Initial Strike* Loss op Spread*/ Reference
Underlying Option e Reference Futures R s Adjustment . . *
of the ; * « | Ratio in Reference | Barrier* in . Financing Spread Rate*/
(Share with ISIN) Type |Currency| Source Exchange Rate* in .
Warrants/ * Currency | Reference range website
ik percent Y .
Issue Size Currency and deviation
New York CBOE

BBORSR, Albemarle Corp, Stock (Chicago 20% (+/- 10 SOFR/
DEOOOBBORS Ordinary Share, Long uUsbD Exchanae Board 0.10 180.3554 189.3732 105.0000 4% | percentage |www.newyorkfed
R5 /2,000,000 US0126531013 9 Options point) .org

(NYSE) Exchange)
New York CBOE
BBORSS, Albemarle Corp, Stock (Chicago 20% (+/- 10 SOFR/
DEOOOBBORS Ordinary Share, Long uUsbD Exchanae Board 0.10 140.2764 147.2903 105.0000 4% | percentage |www.newyorkfed
S3/2,000,000 US0126531013 9 Options point) .org
(NYSE) Exchange)
New York CBOE
BBORSV, . (Chicago 20% (+/- 10 SOFR/
Alcoa, Ordinary Share, Stock o
DEOOOBBORS Long uUsD Board 0.10 26.3761 27.6949 105.0000 4% | percentage |www.newyorkfed
V7 /2000 000 US0138721065 Exchange Obti .
, , ptions point) .org
(NYSE) Exchange)
CBOE

BBORSO, |Alphabet Inc, Ordinary NASDAQ (Chicago 20% (+/- 10 SOFR/
DEOOOBBORS Share, Long UsD GS? Board 0.10 90.7299 95.2663 105.0000 4% | percentage |www.newyorkfed
00/ 2,000,000 US02079K1079 Options point) .org

Exchange)

BBORSH1, . 20% (+/-10 | EURIBOR 1M/
DEO0OBBORS sﬁsrtnggéb%glz%%s Long  |EUR (E;;gg)ext F;;‘r’lg)e"t 0.10 19.9422 207399  |104.0000 4% | percentage | www.emmi-
18 /2,000,000 ’ point) benchmarks.eu

BBORS?2, . 20% (+/-10 | EURIBOR 1M/
DEO0OBBORS sﬁlasrtnggéb%glzﬁ% Long  |EUR (E;;zrs‘)e"t FFE‘;‘F’IFS‘;*“ 0.10 15.5106 16.1310  |104.0000 4% | percentage | www.emmi-
26 /2,000,000 ’ point) benchmarks.eu

CBOE

BBORSS5, Amazon.com Inc, NASDAQ (Chicago 20% (+/-10 SOFR/
DEOOOBBORS Ordinary Share, Long uUsb GS? Board 0.10 86.3400 90.6570 105.0000 4% | percentage |www.newyorkfed
59 /2,000,000 US0231351067 Options point) .org

Exchange)
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WKN and Referenc Initial Stop- Stop-Loss Initial Financing
ISIN Underlying* Option e Reference Futures Initial Strike™ Loss Ad'upstment Spread"/ Reference
of the ying p * « | Ratio* [in Reference| Barrier*in ) . Financing Spread Rate*/
(Share with ISIN) Type |Currency| Source Exchange Rate* in .
Warrants/ * Currency | Reference ercent range website
Issue Size* Currency P and deviation*
. CBOE
BBORSG, |  hdvanced Wicro NASDAQ | (Chicago 20% (+/- 10 SOFR/
DEOOOBBORS Shar‘e ry Long uUsbD GS? Board 0.10 82.3176 86.4335 105.0000 4% | percentage |www.newyorkfed
67 /2,000,000 US0079031078 (E))F()(t:I[?::ge) point) .org
. CBOE
BBORS?, | Advanced Micro NASDAQ |(Chicago 20% (+/- 10 SOFR/
DEOOOBBORS Shall'e Y Long uUsbD GS? Board 0.10 79.9385 83.9354 105.0000 4% | percentage |www.newyorkfed
75/ 2,000,000 US0079031078 gféf:ﬁge) point) .org
BBORTC, ArcelorMittal SA, Euronext Euronext 20% (+/-10 | EURIBOR 1M/
DEOOOBBORT | Registered Share, |Long EUR (Amsterdam) |(Amsterdam) 1.00 20.4926 22.0295 107.5000 3% | percentage www.emmi-
C5/2,000,000 LU1598757687 point) benchmarks.eu
BBORTD, ArcelorMittal SA, Euronext Euronext 20% (+/-10 | EURIBOR 1M/
DEOOOBBORT | Registered Share, |Long EUR (Amsterdam) |(Amsterdam) 1.00 16.6016 17.8467 107.5000 3% | percentage www.emmi-
D3 /2,000,000 LU1598757687 point) benchmarks.eu
BBORTG, Atos SE, Ordinary Euronext Euronext 20% (+/-10 | EURIBOR 1M/
DEOOOBBORT Share FR6000051732 Long EUR (Paris) (Paris) 0.10 11.9364 12.6526 106.0000 4% | percentage www.emmi-
G6 /2,000,000 ’ point) benchmarks.eu
Ballard Power
BBORTL, . 20% (+/- 10 SOFR/
DEOOOBBORT SyStemsSL”a"ré Ordinary || 5ng  [USD (N;'I?AS;DAQ 1.00 4.4728 4.9201 110.0000 4% | percentage |www.newyorkfed
L6 /2,000,000 CA0585861085 point) .org
Mercado
BBORTU, | Banco Santander SA, Ofical de 20% (+/- 10 | EURIBOR 1M/
DEOOOBBORT Ordinary Share, Long EUR SIBE o cione)s/, 1.00 2.9678 3.1904 107.5000 4% | percentage www.emmi-
U7 /2,000,000 ES0113900J37 Fiﬁancieros point) benchmarks.eu
(MEFF)?
Mercado
BBORTV, | Banco Santander SA, Sj‘ﬁfésde 20% (+/- 10 | EURIBOR 1M/
DEOOOBBORT Ordinary Share, Long EUR SIBE o cione)s/ 1.00 2.8820 3.0982 107.5000 4% | percentage www.emmi-
V5 /2,000,000 ES0113900J37 F.p . point) benchmarks.eu
inancieros
(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 ercent range website
Issue Size* Currency P and deviation*
New York CBOE
BBORTX, |Bank of America Corp, Stock (Chicago 20% (+/- 10 SOFR/
DEOOOBBORT Ordinary Share, Long uUsbD Exchanae Board 0.10 18.0032 19.3534 107.5000 4% | percentage |www.newyorkfed
X1/2,000,000 US0605051046 (NYSE)g Options point) .org
Exchange)
Mercado
BBORTO, Bankinter SA, hsﬂ'fr'ia' o ?L‘:'tfj'fc'):e 20% (+/- 10 | EURIBOR 1M/
DEOOOBBORT Ordinary Share, Long EUR Continuo o cione)s/ 1.00 4.6138 4.9598 107.5000 4% | percentage www.emmi-
09 /2,000,000 ES0113679137 Espaiiol’ Fiﬁancieros point) benchmarks.eu
(MEFF)?
Mercado
BBORTT, Bankinter SA, ,\SA'SZ o g:ﬂ?ége 20% (+/- 10 | EURIBOR 1M/
DEOOOBBORT Ordinary Share, Long EUR Continuo o cione)s/ 1.00 3.5885 3.8576 107.5000 4% | percentage www.emmi-
17 /2,000,000 ES0113679137 Espaiol’ Firrjlancieros point) benchmarks.eu
(MEFF)?
New York CBOE
BBORT4, Barrick Gold Corp, Stock (Chicago 20% (+/- 10 SOFR/
DEOOOBBORT Ordinary Share, Long uUsD Exchanae Board 1.00 15.3959 16.1657 105.0000 4% | percentage |www.newyorkfed
41 /2,000,000 CA0679011084 (NYSE)g Options point) .org
Exchange)
Mercado
BBORTS, Banco Bllbag Vizcaya Oficial de 20% (+/- 10 | EURIBOR 1M /
Argentaria SA Futuros y
DEOOOBBORT . ! Long EUR SIBE . 1.00 5.7349 6.1651 107.5000 4% | percentage www.emmi-
58/2,000,000| Ordinary Share, Opciones oint) benchmarks.eu
’ ’ ES0113211835 Financieros P '
(MEFF)?
Mercado
BBORTS, Banco Bllbag Vizcaya Oficial de 20% (+-10 | EURIBOR 1M/
Argentaria SA Futuros y
DEOOOBBORT . ! Long EUR SIBE . 1.00 5.5692 5.9869 107.5000 4% | percentage www.emmi-
66/2,000,000| Qrdinary Share, Opciones point) | benchmarks.eu
’ ’ ES0113211835 Financieros '
(MEFF)?
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WKN and Referenc Initial Stop- Stop-Loss Initial Financing
ISIN - . Initial Strike* Loss op Spread*/ Reference
Underlying Option e Reference Futures R s Adjustment . . *
of the ; * « | Ratio in Reference | Barrier* in . Financing Spread Rate*/
(Share with ISIN) Type |Currency| Source Exchange Rate* in .
Warrants/ * Currency | Reference ercent range website
Issue Size* Currency P and deviation*

BBORTY, Block Inc, Ordinary g‘tec;’;kY ork 20% (+/- 10 SOFR/
DEOOOBBORT Share, Long usbD Exchange b 0.10 67.0272 70.3786 105.0000 4% | percentage |www.newyorkfed
90/ 2,000,000 US8522341036 (NYSE) point) .org

Mercado

BBORUE, Caixabank SA, ﬁl'eBrEa' o Sj‘t‘ij'fc')sde 20% (+/- 10 | EURIBOR 1M /
DEOOOBBORU Ordinary Share, Long EUR Continuo o cione)s/, 1.00 3.3147 3.5633 107.5000 4% | percentage www.emmi-
E9 /2,000,000 ES0140609019 P~ pclon point) benchmarks.eu

Espaniol Financieros
(MEFF)?
Mercado

BBORUF, Caixabank SA, fﬂ'fr'ga' o ?J't‘fjfége 20% (+/- 10 | EURIBOR 1M/
DEOOOBBORU Ordinary Share, Long EUR Continuo o) cione)s/ 1.00 3.2189 3.4603 107.5000 4% | percentage www.emmi-
F6 /2,000,000 ES0140609019 P peion: point) benchmarks.eu

Espafiol Financieros
(MEFF)?
New York CBOE

BBORUG, Carnival Corp, Stock (Chicago 20% (+/- 10 SOFR/
DEOOOBBORU Ordinary Share, Long uUsD Exchanae Board 1.00 5.7428 6.3171 110.0000 4% | percentage |www.newyorkfed
G4 /2,000,000 PA1436583006 9 Options point) .org

(NYSE) Exchange)
New York CBOE

BBORUH, Caterpillar Inc, Stock (Chicago 20% (+/- 10 SOFR/
DEOOOBBORU Ordinary Share, Long uUsD Exchange Board 0.10 194.5520 204.2796 105.0000 4% | percentage |www.newyorkfed
H2 /2,000,000 US1491231015 9 Options point) .org

(NYSE) Exchange)
Mercado
DEnoaaenzy | Cellnex Telecom SA, Soc- o |Shlal de 20% (+/-10 | EURIBOR 1M/
Ordinary Share, Long EUR ; ros y 1.00 27.5145 29.5781 107.5000 4% | percentage www.emmi-
M2/ ES0105066007 Continuo Opciones point) benchmarks.eu
2,000,000 Espafiol Financieros ’
(MEFF)?

BBORUU, Commerzbank AG, Deutsche 20% (+/- 10 | EURIBOR 1M/
DEOOOBBORU Ordinary Share, Long EUR Borse AGS Eurex 1.00 8.7174 9.0661 104.0000 4% | percentage www.emmi-
U5 /2,000,000 DEO0O0OCBK1001 point) benchmarks.eu
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WKN and Referenc Initial Stop- Stop-Loss Initial Financing
ISIN - . Initial Strike* Loss op Spread*/ Reference
Underlying Option e Reference Futures R s Adjustment . . *
of the ; * « | Ratio in Reference | Barrier* in . Financing Spread Rate*/
(Share with ISIN) Type |Currency| Source Exchange Rate* in .
Warrants/ * Currency | Reference range website
ik percent Y .
Issue Size Currency and deviation
BBORUV, Commerzbank AG, Deutsche 20% (+/-10 | EURIBOR 1M/
DEOOOBBORU Ordinary Share, Long EUR Bérse AGS Eurex 1.00 8.3166 8.6493 104.0000 4% | percentage www.emmi-
V3/2,000,000 DEOOOCBK1001 point) benchmarks.eu
BBORU1, Covestro AG, Ordinary Deutsche 20% (+/-10 | EURIBOR 1M/
DEOOOBBORU Share, Long EUR Bérse AGS Eurex 0.10 30.8448 32.3870 105.0000 4% | percentage www.emmi-
14 /2,000,000 DE0006062144 point) benchmarks.eu
BBORU2, Covestro AG, Ordinary Deutsche 20% (+/-10 | EURIBOR 1M/
DEOOOBBORU Share, Long EUR Bérse AGS Eurex 0.10 23.9904 25.1899 105.0000 4% | percentage www.emmi-
22 /2,000,000 DE0006062144 point) benchmarks.eu
BBORU4, Delivery Hero SE, Deutsche 20% (+/-10 | EURIBOR 1M/
DEOOOBBORU Ordinary Share, Long EUR Bérse AGS xE 0.10 25.6553 26.9381 105.0000 4% | percentage www.emmi-
48 /2,000,000 DEOOOA2E4K43 point) benchmarks.eu
BBORUS, Delivery Hero SE, Deutsche 20% (+/-10 | EURIBOR 1M/
DEOOOBBORU Ordinary Share, Long EUR Bérse AGS xE 0.10 21.9461 23.0434 105.0000 4% | percentage www.emmi-
55 /2,000,000 DEOOOA2E4K43 point) benchmarks.eu
BBORUS, Delivery Hero SE, Deutsche 20% (+/-10 | EURIBOR 1M/
DEOOOBBORU Ordinary Share, Long EUR Bérse AGS el 0.10 19.4733 20.4470 105.0000 4% | percentage www.emmi-
63 /2,000,000 DEOOOA2E4K43 point) benchmarks.eu
BBORVA, Deutsche Bank AG, Deutsche 20% (+/-10 | EURIBOR 1M/
DEOOOBBORV | Registered Share, |Long EUR Bbrse AGS Eurex 1.00 8.7585 9.1088 104.0000 4% | percentage www.emmi-
A5 /2,000,000 DE0005140008 point) benchmarks.eu
BBORVB, Deutsche Bank AG, Deutsche 20% (+/-10 | EURIBOR 1M/
DEOOOBBORV | Registered Share, |Long EUR Bbrse AGS Eurex 1.00 8.5125 8.8530 104.0000 4% | percentage www.emmi-
B3 /2,000,000 DE0005140008 point) benchmarks.eu
BBORVC, Deutsche Bank AG, Deutsche 20% (+/-10 | EURIBOR 1M/
DEOOOBBORV | Registered Share, |Long EUR Bbrse AGS Eurex 1.00 8.2664 8.5971 104.0000 4% | percentage www.emmi-
C1/2,000,000 DE0005140008 point) benchmarks.eu
BBORVD, Deutsche Bank AG, Deutsche 20% (+/-10 | EURIBOR 1M/
DEOOOBBORV | Registered Share, |Long EUR Bérse AGS Eurex 1.00 6.2982 6.5502 104.0000 4% | percentage www.emmi-
D9 /2,000,000 DE0005140008 point) benchmarks.eu
BEORVP, Eramet SA, Ordinar Euronext Euronext 20% (+/-10 | EURIBOR 1M/
DEOOOBBORV Share FR06001317g7 Long EUR (Paris) (Paris) 0.10 76.3425 83.9768 110.0000 4% | percentage www.emmi-
P3 /2,000,000 ’ point) benchmarks.eu
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WKN and Referenc Initial Stop- Stop-Loss Initial Financing
ISIN - . Initial Strike* Loss op Spread*/ Reference
Underlying Option e Reference Futures R s Adjustment . . *
of the ; * « | Ratio in Reference | Barrier* in . Financing Spread Rate*/
(Share with ISIN) Type |Currency| Source Exchange Rate* in .
Warrants/ * Currency | Reference ercent range website
Issue Size* Currency P and deviation*

BBORVQ, . 20% (+/- 10 | EURIBOR 1M/
DEO00BBORV Sif::ﬂg&%%’ﬁ%} Long  |EUR f;;ﬁ;‘)e"t F;;ﬁg)e"t 0.10 59.3775 653152 |110.0000 4% | percentage | www.emmi-
Q1/2,000,000 ’ point) benchmarks.eu

New York CBOE

BBORVU, Exxon Mobil Corp, Stock (Chicago 20% (+/- 10 SOFR/
DEOOOBBORYV Ordinary Share, Long UsD Exchanae Board 0.10 92.7768 97.4156 105.0000 4% | percentage |www.newyorkfed
U3 /2,000,000 US30231G1022 (NYSE)g Options point) .org

Exchange)
New York CBOE

BBORVV, Exxon Mobil Corp, Stock (Chicago 20% (+/- 10 SOFR/
DEOOOBBORV Ordinary Share, Long usD Exchange Board 0.10 88.5112 92.9368 105.0000 4% | percentage |www.newyorkfed
V1 /2,000,000 US30231G1022 (NYSE)g Options point) .org

Exchange)
CBOE
DS&%@QSVF’{V Exxon Mobil Corp, g‘t‘z"gg ork  |(Chicago 20% (+/- 10 SOFR/
W9 / Ordinary Share, Long UsD Exchanae Board 0.10 67.1832 70.5424 105.0000 4% | percentage |www.newyorkfed
2 000.000 US30231G1022 (NYSE)g Options point) .org
e Exchange)

BBORV2, flatexDEGIRO AG, Deutsche 20% (+/- 10 | EURIBOR 1M/
DEOOOBBORV Ordinary Share, Long EUR Borse AGS i 1.00 6.8643 7.2075 105.0000 4% | percentage www.emmi-
21 /2,000,000 DEOOOFTG1111 point) benchmarks.eu

BBORVS, Frzséea”/'\“sbfjni Co. Deutsche 20% (+/- 10 | EURIBOR 1M/
DEOOOBBORV i ry Long EUR . Eurex 0.10 19.7559 20.5461 104.0000 4% | percentage www.emmi-
62/ 2,000,000 Share, Borse AG oint) | benchmarks.eu

Rt DE0005785604 P '

BBORV7, Fr;ze;/;”%fcﬁni Co. Deutsche 20% (+/- 10 | EURIBOR 1M /
DEOOOBBORV ’ ry Long EUR - 5 Eurex 0.10 15.3657 15.9803 104.0000 4% | percentage www.emmi-
70/ 2,000,000 Share, Borse AG oint) benchmarks.eu

PO DE0005785604 P '

BBORV?9, Galp Energia SGPS Euronext Euronext 20% (+/-10 | EURIBOR 1M/
DEOOOBBORV | SA, Ordinary Share, |Long EUR (Lisbon) (Lisbon) 1.00 8.4784 9.1143 107.5000 4% | percentage www.emmi-
96 / 2,000,000 PTGALOAMO0009 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*

BBORWA, Galp Energia SGPS Euronext Euronext 20% (+/- 10 | EURIBOR 1M/
DEOOOBBORW/| SA, Ordinary Share, |Long EUR (Lisbon) (Lisbon) 1.00 6.4355 6.9181 107.5000 4% | percentage www.emmi-
A3 /2,000,000 PTGALOAMO0009 point) benchmarks.eu

CBOE

BBORWD, | L Goldman Sachs now York | (Chicago 20% (+/- 10 SOFR/
DEOOOBBORW pSha;re ry Long UsD Exchange Board 0.10 257.3816 270.2506 105.0000 4% | percentage |www.newyorkfed
D7 /2,000,000 US38141G1040 (NYSE) Options point) .org

Exchange)
CBOE

BBORWE, | oo Sodman Sachs Now Yotk chicago 20% (+/- 10 SOFR/
DEOOOBBORW pSh:;re ry Long usD Exchange Board 0.10 200.1856 210.1949 105.0000 4% | percentage |www.newyorkfed
E5 /2,000,000 US38141G1040 (NYSE) Options point) .org

Exchange)

BBORWH, Grlzeizz\c/)(\)/g\;:sn %rgias Euronext Euronext 20% (+-10 | EURIBOR 1M/
DEOOOBBORW . ’ Long EUR ! . 1.00 5.2731 5.6686 107.5000 4% | percentage www.emmi-
H8 /2,000,000 Ordinary Share, (Lisbon) (Lisbon) point) benchmarks.eu

e PTGNVOAMO0001 :

BBORW., Grlg?ag\c/)?/g\;el?; %rgias Euronext Euronext 20% (+-10 | EURIBOR 1M/
DEOOOBBORW . ’ Long EUR . . 1.00 41013 4.4089 107.5000 4% | percentage www.emmi-
J4 /2,000,000 Orglnary Share, (Lisbon) (Lisbon) point) benchmarks.eu

A PTGNVOAMO0001 ’
Mercado
BBORWK, Grifols SA, Ordina ﬁ/lleBrEa-do I(:)l?t(i:?ctsde 20% (+/-10 | EURIBOR 1M/
DEO0OBBORW ’ Y |Long  |EUR \ rosy - 11.00 7.3538 7.9053 107.5000 4% | percentage | www.emmi-
Share, ES0171996087 Continuo Opciones .
K2 /2,000,000 Espaiol’ Financieros point) benchmarks.eu
(MEFF)?
Mercado
SIBE - Oficial de
BBORWL, . . 20% (+/-10 | EURIBOR 1M/
DE000BBORW | (C'T0IS SA, Ordinary |\ 0 1pR Mercado Futurosy |4 45 6.2906 6.7624 107.5000 4% | percentage | www.emmi-
Share, ES0171996087 Continuo Opciones ;
L0 /2,000,000 Espaiol’ Financieros point) benchmarks.eu
(MEFF)?
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WKN and Initial Stop- Initial Financing
ISIN Referenc Initial Strike* Loss Stop-Loss Spread*/ Reference
Underlying* Option e Reference Futures R e e 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
Issue Size* Currency percent and deviation*
Mercado
BBORWM, SIBE - Oficial de o
DEO0OBBORW| Grifols SA, Ordinary | EUR Mercado  |Futurosy |, oo 5 5818 6.0004 1075000 40 20% (+/- 10 | EURIBOR 1M/
M8 / Share, ES0171996087 | °"9 Continuo Opciones : : : : % perce.”ttage b W""r‘:‘"emlf‘"
2,000,000 Espafiol’ Financieros point) enchmarks.eu
(MEFF)?

BBORWR, HelloFresh SE, Deutsche 20% (+/-10 | EURIBOR 1M/
DEOOOBBORW Ordinary Share, Long EUR Borse AGS Eurex 0.10 10.5997 11.3947 107.5000 4% | percentage www.emmi-
R7 /2,000,000 DEOOOA161408 point) benchmarks.eu

Mercado

BBORWU, Congg)tl(iadrgtaetzjoz?rllines I\S/I“egrlc-::a-do (F)L?t(ijl?cl)sd y 20% (+/-10 | EURIBOR 1M/
DEOOOBBORW Group SA. Ordina Long EUR Continuo o) cione>s/ 1.00 1.4013 1.5064 107.5000 4% | percentage www.emmi-
U1 /2,000,000 P>, ry nuo pcion point) benchmarks.eu

Share, ES0177542018 Espaniol Financieros
(MEFF)?
BBORWX, ING Groep NV, 20% (+/-10 | EURIBOR 1M/
DEOOOBBORW Ordi Euronext Euronext o .
rdinary Share, Long EUR (Amsterdam) |(Amsterdam) 1.00 9.0736 9.7541 107.5000 3% | percentage www.emmi-
X5/2,000,000 NL0011821202 point) benchmarks.eu
0, -

BBORWY, ING_ Groep NV, Euronext Euronext . 20% (+/- 10 | EURIBOR 1M /
DEOOOBBORW Ordinary Share, Long EUR (Amsterdam) |(Amsterdam) 1.00 7.0573 7.5866 107.5000 3% | percentage www.emmi-
Y3 /2,000,000 NL0011821202 point) benchmarks.eu

Mercado

BBORW1, | Inmobiliaria Colonial fﬂ'eBrEa' o l(:)l‘:'t‘ij'fc'):e 20% (+/- 10 | EURIBOR 1M/
DEOOOBBORW/| Socimi SA, Ordinary |Long EUR Continuo o cione)s/, 1.00 4.7385 5.0939 107.5000 4% | percentage www.emmi-
12 /2,000,000 | Share, ES0139140174 P pcion point) benchmarks.eu

Espafiol Financieros
(MEFF)?
Mercado

BBORW2, | Inmobiliaria Colonial ,\SA'ErEa' o Sj‘ﬂf‘ésde 20% (+/-10 | EURIBOR 1M/
DEOOOBBORW/| Socimi SA, Ordinary |Long EUR Continuo o cione)s/ 1.00 3.6855 3.9619 107.5000 4% | percentage www.emmi-
20 /2,000,000 |Share, ES0139140174 E P peion: point) benchmarks.eu

spafiol Financieros
(MEFF)?
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WKN and Initial Stop- Initial Financing
ISIN Underlying* Option Refeerenc Reference Futures Initial Strike™ Loss ;'-\Sc:})ups-tl_n?z:t Spread"/ Reference
of the (Share with ISIN) Type |Currency| Source* Exchange™ Ratio* |in Reference| Barrier* in Rate* in Financing Spread Rate*/

Warrants/ * Currency | Reference range website

Issue Size* Currency percent and deviation*
CBOE

BBORW4, Intel Corp, Ordinary NASDAQ (Chicago 20% (+/- 10 SOFR/
DEOOOBBORW Share, Long uUsbD GS? Board 1.00 24.5589 25.7869 105.0000 4% | percentage |www.newyorkfed
46 /2,000,000 US4581401001 Options point) .org

Exchange)

BBORXD, | Livent Corp, Ordinary N York 20% (+/- 10 SOFR/
DEOOOBBORX Share, Long uUsD Exchange i 0.10 17.4107 19.1518 110.0000 4% | percentage |www.newyorkfed
D5 /2,000,000 US53814L1089 (NYSE) point) .org

BBORXE, | Livent Corp, Ordinary now York 20% (+/- 10 SOFR/
DEOOOBBORX Share, Long uUsD Exchange i 0.10 13.2154 14.5369 110.0000 4% | percentage |www.newyorkfed
E3 /2,000,000 US53814L1089 (NYSE) point) .org

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

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

o O WN -~

the electronic trading system SIBE of Sociedad de Bolsas S. A., Espafia
official Spanish exchange for futures and options contracts (Mercado Oficial de Futuros y Opciones Financieros en Espafia)
"NASDAQ GS" means National Association of Securities Dealers Automated Quotations Stock Exchange Global Select Market
"NASDAQ GM" means National Association of Securities Dealers Automated Quotations Stock Exchange Global Market
here the electronic trading system Xetra
"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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§2

Exercise of Warrant Rights

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

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

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

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

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

(b) The Exercise Notice must include:

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

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

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

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

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

The Issuer shall have the right to terminate the Warrants in their entirety and not in part, to expire on the last Bank
Business Day of each month, or at the earliest on 28 April 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 March 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 March 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)

DEOOOBBORSGS8 2.87 0,027 2,000,000
DEOOOBBORSJ2 3.42 0,02 2,000,000
DEOOOBBORSLS8 4.48 0,025 2,000,000
DEOOOBBORSM6 0.21 0,009 2,000,000
DEOOOBBORSP9 1.49 0,02 2,000,000
DEOOOBBORSQ7 2.69 0,04 2,000,000
DEOOOBBORSR5 3.92 0,042 2,000,000
DEOOOBBORSS3 7.64 0,041 2,000,000
DEOOOBBORSV7 1.44 0,011 2,000,000
DEOOOBBORS00 1.31 0,013 2,000,000
DEOOOBBORS18 0.47 0,018 2,000,000
DEOOOBBORS26 0.91 0,015 2,000,000
DEOOOBBORS59 1.25 0,019 2,000,000
DEOOOBBORS67 1.19 0,018 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)

DEOOOBBORS75 1.41 0,018 2,000,000
DEOOOBBORTC5 5.45 0,016 2,000,000
DEOOOBBORTD3 9.34 0,016 2,000,000
DEOOOBBORTG6 0.18 0,01 2,000,000
DEOOOBBORTL6 0.85 0,02 2,000,000
DEOOOBBORTU7 0.46 0,019 2,000,000
DEOOOBBORTV5 0.55 0,013 2,000,000
DEOOOBBORTX1 0.98 0,011 2,000,000
DEOOOBBORTO09 1.08 0,02 2,000,000
DEOOOBBORT17 2.1 0,015 2,000,000
DEOOOBBORT41 213 0,031 2,000,000
DEOOOBBORT58 0.90 0,01 2,000,000
DEOOOBBORT66 1.06 0,014 2,000,000
DEOOOBBORT90 0.93 0,018 2,000,000
DEOOOBBORUE9 0.52 0,011 2,000,000
DEOOOBBORUF6 0.61 0,015 2,000,000
DEOOOBBORUG4 3.13 0,03 2,000,000
DEOOOBBORUH2 2.70 0,019 2,000,000
DEOOOBBORUM2 5.64 0,03 2,000,000
DEOOOBBORUUS5S 1.30 0,014 2,000,000
DEOOOBBORUV3 1.70 0,013 2,000,000
DEOOOBBORU14 0.72 0,011 2,000,000
DEOOOBBORU22 1.41 0,015 2,000,000
DEOOOBBORU48 0.53 0,018 2,000,000
DEOOOBBORU55 0.90 0,017 2,000,000
DEOOOBBORU63 1.14 0,01 2,000,000
DEOOOBBORVA5 1.08 0,009 2,000,000
DEOOOBBORVB3 1.33 0,013 2,000,000
DEOOOBBORVCH1 1.57 0,007 2,000,000
DEOOOBBORVD9 3.54 0,009 2,000,000
DEOOOBBORVP3 1.79 0,022 2,000,000
DEOOOBBORVQ1 3.49 0,026 2,000,000
DEOOOBBORVU3 1.29 0,011 2,000,000
DEOOOBBORVV1 1.68 0,016 2,000,000
DEOOOBBORVW9 3.66 0,011 2,000,000
DEOOOBBORV21 1.03 0,015 2,000,000
DEOOOBBORV62 0.46 0,018 2,000,000
DEOOOBBORV70 0.90 0,019 2,000,000
DEOOOBBORV96 1.74 0,026 2,000,000
DEOOOBBORWA3 3.78 0,024 2,000,000
DEOOOBBORWD?7 5.60 0,022 2,000,000
DEOOOBBORWES5 10.91 0,026 2,000,000
DEOOOBBORWHS 1.24 0,018 2,000,000
DEOOOBBORWJ4 2.41 0,017 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)

DEOOOBBORWK2 1.51 0,022 2,000,000
DEOOOBBORWLO 2.57 0,019 2,000,000
DEOOOBBORWMS 3.28 0,02 2,000,000
DEOOOBBORWRY? 0.62 0,017 2,000,000
DEOOOBBORWU1 0.22 0,007 2,000,000
DEOOOBBORWX5 2.13 0,017 2,000,000
DEOOOBBORWY3 4.14 0,011 2,000,000
DEOOOBBORW12 1.11 0,016 2,000,000
DEOOOBBORW20 2.16 0,013 2,000,000
DEOOOBBORW46 3.56 0,021 2,000,000
DEOOOBBORXD5 0.33 0,017 2,000,000
DEOOOBBORXES3 0.72 0,018 2,000,000

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

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

Details (names and addresses) of
dealer(s)

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

Additional information:

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

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

N/A

N/A

N/A

ISIN 871(m) applicab.le as at the date
of these Final Terms
DEOOOBBORSGS8 No
DEOOOBBORSJ2 No
DEOOOBBORSLS8 Yes
DEOOOBBORSM6 No
DEOOOBBORSP9 Yes
DEO0OBBORSQ7 Yes
DEOOOBBORSR5 Yes
DEOOOBBORSS3 Yes
DEOOOBBORSV7 Yes
DEOOOBBORSO00 Yes
DEOOOBBORS18 No
DEOOOBBORS26 No
DEOOOBBORS59 Yes
DEOOOBBORS67 Yes
DEOOOBBORS75 Yes
DEOOOBBORTC5 No
DEOOOBBORTD3 No
DEOOOBBORTG6 No
DEOOOBBORTL6 No
DEOOOBBORTU7 No
DEOOOBBORTV5 No
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DEOOOBBORTX1 Yes
DEOOOBBORTO09 No
DEOOOBBORT17 No
DEOOOBBORT41 No
DEOOOBBORT58 No
DEOOOBBORT66 No
DEOOOBBORT90 Yes
DEOOOBBORUEY No
DEOOOBBORUF6 No
DEOOOBBORUG4 No
DEOOOBBORUH2 Yes
DEOOOBBORUM2 No
DE00OBBORUUS5S No
DEOOOBBORUV3 No
DEOOOBBORU14 No
DEOO0OBBORU22 No
DEOOOBBORU48 No
DEOOOBBORU55 No
DEOOOBBORU63 No
DEOOOBBORVA5 No
DEOOOBBORVB3 No
DEOOOBBORVC1 No
DEOOOBBORVD9 No
DEOOOBBORVP3 No
DEOOOBBORVQ1 No
DEOOOBBORVU3 Yes
DEOOOBBORVV1 Yes
DEOOOBBORVW9 Yes
DEOOOBBORV21 No
DEOOOBBORV62 No
DEOOOBBORV70 No
DEOOOBBORV96 No
DEOOOBBORWA3 No
DEOOOBBORWD? Yes
DEOOOBBORWES Yes
DEOOOBBORWHS No
DEOOOBBORWJ4 No
DEOOOBBORWK2 No
DEOOOBBORWLO No
DEOOOBBORWMS No
DEOOOBBORWRY? No
DEOOOBBORWU1 No
DEOOOBBORWX5 No
DEOOOBBORWY3 No
DEOOOBBORW12 No
DEOO0OBBORW20 No
DEOOOBBORW46 Yes
DEOOOBBORXD5 Yes
DEOOOBBORXES3 Yes
Statement pursuant to Article 29(2) of Amounts payable under these Warrants are calculated by reference to the
the EU Benchmark Regulation following Benchmarks provided by the following administrators:
Administrator Benchmark As at the date of these Final Terms the

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

Federal Reserve Bank of New
York

Financial Benchmarks Sweden AB
SIX Financial Information AG

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

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

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

| Section A - Introduction and warnings

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

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

proceedings are initiated.

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

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

Introductory information

Name and securities identification
number:

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

Identity and contact details of the
Issuer:

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

Competent authority:

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

Date of approval of the Base
Prospectus:

26 October 2022

Section B — Key information on the Issuer

Who is the Issuer of the securities?

Domicile and legal form:

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

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

Principal activities:

Issuance of securities

Major shareholders:

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

Identity of key managing directors:

The managing director of the Issuer is Grégoire Toublanc.

Identity of statutory auditors:

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

What is the key financial information regarding the Issuer?

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

Table 1: Income statement - non-equity securities

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

Table 2: Balance sheet -non-equity securities

Annual financial statements
as at

31 December 2021

Annual financial statements
as at

31 December 2020

Interim financial statements
as at

30 June 2022
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in EUR

in EUR

in EUR

Receivables and other assets

Receivables from affiliated companies

27,639,000.00

82,133,636.23

4,931,000.00

Other assets (assets/current assets)

3,023,052,044.36

2,830,561,707.30

6,197,090,872.97

Liabilities

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

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

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

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

Section C — Key information on the securities

What are the main features of the securities?

Type and form of securities

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

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

Redemption

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

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

Early redemption

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

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

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

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

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

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

made to Warrant Holders.

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

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

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

Limitations of the rights attached to the Warrants

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

Issue date (value date) 27 March 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 March 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 c
urrency
BBORSG .
. ABN AMRO Bank NV, Ordinary Euronext Euronext
DE0OOBBORSGS / Share, NL0O011540547 Long (Amsterdam) (Amsterdam) 1.00 13.1353
2,000,000
BBORSJ, . . Mercado Oficial de
DE00OBBORSJ2 / Ace“”"é‘sso%ggggg% Share, || ong (S:'()Bn'fir;u'\geé‘s’aggol Futuros y Opciones | 1.00 6.2564
2,000,000 P Financieros (MEFF)
BBORSL, . CBOE (Chicago
DEO0OBBORSLS / Adobe Inc, Ordinary Share, ) NASDAQ GS Board Options 0.10 339.5425
US00724F1012
2,000,000 Exchange)
BBORSM, . .
DEOOOBBORSM6 / Air France - KLM SA, Ordinary Long Euronext (Paris) Euronext (Paris) 1.00 1.5115
Share, FRO000031122
2,000,000
BBORSP, . . CBOE (Chicago
DEOOOBBORSPY / Airbnb Inc, Ordinary Share, ) NASDAQ GS Board Options 0.10 112.9808
US0090661010
2,000,000 Exchange)
BBORSQ, . CBOE (Chicago
DE00OBBORSQY / A'bema”ﬁsco‘fgég?(')’gy Share, | ong Efg};‘]’rz ?,fﬁ(cgE) Board Options 0.10 203.4008
2,000,000 9 Exchange)
BBORSR, . CBOE (Chicago
DEOOOBBORSRS / A'bema”l‘js%ﬂrgég;’(')’fsw Share, || ong Rew York ?,fﬁng) Board Options 0.10 189.3732
2,000,000 9 Exchange)
BBORSS, . CBOE (Chicago
DE0OOBBORSS3 / A'bemar'ﬁs%ﬂrgég%’%w Share, 1) g Eil”hl,?ri ?&‘?;E) Board Options 0.10 147.2903
2,000,000 9 Exchange)
BBORSV, . CBOE (Chicago
DE0OOBBORSV7 / A'“ﬁ‘éggé”f‘z?osggare' Long Efg]z:”; ?&?‘S‘E) Board Options 0.10 27.6949
2,000,000 9 Exchange)
BBORSO, . CBOE (Chicago
DE000BBORS00/ | AlPhabetinc, Ordinary Share, |, NASDAQ GS Board Options 0.10 95.2663
US02079K1079
2,000,000 Exchange)
BBORS1, .
DE00OBBORS18 / Alstom SA, Ordinary Share, ) . Euronext (Paris) | Euronext (Paris)  |0.10 20.7399
FR0010220475
2,000,000
BBORS2, .
DEOOOBBORS26 / Alstom SA, Ordinary Share, Long Euronext (Paris) Euronext (Paris) 0.10 16.1310
FR0010220475
2,000,000
BBORSS, Amazon.com Inc, Ordinary Share CBOE (Chicago
DEOOOBBORS59 / : ' " |Long NASDAQ GS Board Options 0.10 90.6570
US0231351067
2,000,000 Exchange)
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WKN and ISIN

Initial Stop-Loss

Underlying Option Reference Futures . Barrier in
ofthe Warrantsl (Share with ISIN) Type Source Exchange Ratio Reference
Issue Size
Currency
BBORSS, Advanced Micro Devices Inc CBOE (Chicago
DEOOOBBORSE7 /| i i S 070031078 |-ON9 NASDAQ GS Board Options 0.10 86.4335
2,000,000 ry ' Exchange)
BBORS7, Advanced Micro Devices Inc CBOE (Chicago
DEOOOBBORS75 / ; ’« |Long NASDAQ GS Board Options 0.10 83.9354
Ordinary Share, US0079031078
2,000,000 Exchange)
BBORTC . .
! ArcelorMittal SA, Registered Euronext Euronext
DEOOOBBORTCS / Share, LU1598757687 Long (Amsterdam) (Amsterdam) 1.00 22.0295
2,000,000
BBORTD . .
’ ArcelorMittal SA, Registered Euronext Euronext
DEOOOBBORTD3 / Share, LU1598757687 Long (Amsterdam) (Amsterdam) 1.00 17.8467
2,000,000
BBORTG, .
DEOOOBBORTGS / Atos SE, Ordinary Share, |, Euronext (Paris) | Euronext (Paris)  |0.10 12.6526
FR0000051732
2,000,000
BBORTL, Ballard Power Systems Inc
DEOOBBORTLG/ | o i e CA0585861085 | 0" NASDAQ GM - 1.00 4.9201
2,000,000
BBORTU, . Mercado Oficial de
DEO0OBBORTU7 / Ba”g?]:;”tgg‘éﬁﬁgéﬁg’;”ary Long SIBE Futuros y Opciones | 1.00 3.1904
2,000,000 ’ Financieros (MEFF)
BBORTV, . Mercado Oficial de
DEOOOBBORTVS / Ba”g‘;}:;”tgg%ﬁqggégg’;”ary Long SIBE Futuros y Opciones | 1.00 3.0982
2,000,000 ’ Financieros (MEFF)
BBORTX, . . CBOE (Chicago
DEO0OBBORTX1 / Ba”"soh;/:é“gg’&ggg’s‘gzg”aw Long E)f(‘:"r’];(r?”; ?,fﬁng) Board Options 0.10 19.3534
2,000,000 ' 9 Exchange)
BBORTO, . . Mercado Oficial de
DEQ00BBORTOg/ | Bankinter S Sramary Share, ) onq SIBE - Mercado | Futuros y Opeiones  [1.00 4.9598
2,000,000 P Financieros (MEFF)
BBORT1, . . Mercado Oficial de
DEO0OBBORT17 / Ba”k'”t‘gssoﬂ‘agé‘;gg?’ Share, 1) ong g'oi'fir;u'\geéga‘;gol Futuros y Opciones | 1.00 3.8576
2,000,000 P Financieros (MEFF)
BBORT4, . . CBOE (Chicago
DE00OBBORT41 / Bagr';krfc’c"igg’;gbﬂgg”fw Long New York ?,fﬁng) Board Options 1.00 16.1657
2,000,000 ' 9 Exchange)
BBORTS5, Banco Bilbao Vizcaya Argentaria Mercado Oficial de
DEOOOBBORT58 / SA, Ordinary Share, Long SIBE Futuros y Opciones |1.00 6.1651
2,000,000 ES0113211835 Financieros (MEFF)
BBORTS, Banco Bilbao Vizcaya Argentaria Mercado Oficial de
DEOOOBBORT66 / SA, Ordinary Share, Long SIBE Futuros y Opciones |1.00 5.9869
2,000,000 ES0113211835 Financieros (MEFF)
BBORT9 .
! Block Inc, Ordinary Share, New York Stock
DEOOOBBORT90 / US8522341036 Long Exchange (N\VSE) | 0.10 70.3786
2,000,000
BBORUE, . . Mercado Oficial de
DEOOOBBORUES / Ca'xabagga%%ggg%y Share, ) ;ng (S:La'fir;u“geégaggol Futuros y Opciones | 1.00 3.5633
2,000,000 P Financieros (MEFF)
BBORUF, . . Mercado Oficial de
DEOOOBBORUF6 / Ca'xabagga%%ggg?g Share, || ong gg'fir;u'\geéga‘;gol Futuros y Opciones [1.00 3.4603
2,000,000 P Financieros (MEFF)
BBORUG, . . CBOE (Chicago
DE00OBBORUGA / Cam"’a::iﬁféég’ég%g Share, ) ong E‘fg};(r?”; ?r&:(cga Board Options 1.00 6.3171
2,000,000 9 Exchange)
BBORUH, . . CBOE (Chicago
DEOOOBBORUH2 / Cate’p'"["j‘g;rfé 1%';’1'8?2’ Share, | ong Efg]z:”; ?@C'S‘E) Board Options 0.10 204.2796
2,000,000 9 Exchange)
BBORUM, . Mercado Oficial de
DE00OBBORUM2 / Ce"gﬁ’;r:}e'ég%q‘o%’géggg'?”aw Long g'oa'fir;u'\geégazzol Futuros y Opciones | 1.00 29.5781
2,000,000 : P Financieros (MEFF)
BBORUU, .
DEOOOBBORUUS / Commerzbank AG, Ordinary Long Deutsche Borse AG |Eurex 1.00 9.0661
Share, DEOOOCBK1001
2,000,000
BBORUV, .
DE000BBORUV3/ | Commerzbank AG, Ordinary |, Deutsche Bérse AG | Eurex 1.00 8.6493
5 000.000 Share, DEO0OCBK1001
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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
BBORU1, .
DE000BBORU14/ | COVestro AG, Ordinary Share, 1, Deutsche Bérse AG |Eurex 0.10 32.3870
DE0006062144
2,000,000
BBORUZ, .
DEO0OBBORU22/ | Covestro AG, Ordinary Share, |, Deutsche Bérse AG | Eurex 0.10 25.1899
DE0006062144
2,000,000
BBORUA, . .
DE000BBORU4g / | Delivery Hero SE, Ordinary Share, | Deutsche Bérse AG |- 0.10 26.9381
DEO0OA2E4K43
2,000,000
BBORUS, . .
DE000BBORUS5 / | Delivery Hero SE, Ordinary Share, |, Deutsche Bérse AG |- 0.10 23.0434
DE00OA2E4K43
2,000,000
BBORUS, . .
DE000BBORUG3 / | Delivery Hero SE, Ordinary Share, |, Deutsche Borse AG |- 0.10 20.4470
DEOOOA2E4K43
2,000,000
BBORVA, .
DEOOOBBORVAS / Deutsche Bank AG, Registered Long Deutsche Borse AG |Eurex 1.00 9.1088
Share, DE0005140008
2,000,000
BBORVE, .
DEO0OBBORVB3/ | Deutsche Bank AG, Registered | Deutsche Bérse AG | Eurex 1.00 8.8530
Share, DE0005140008
2,000,000
BBORVC, .
DEQ0OBBORVC1/ | Deutsche Bank AG, Registered |, Deutsche Bérse AG |Eurex 1.00 8.5971
Share, DE0005140008
2,000,000
BBORVD, .
DEQOOBBORVD9 / | Deutsche Bank AG, Registered |, Deutsche Bérse AG |Eurex 1.00 6.5502
Share, DE0005140008
2,000,000
BBORVP, .
DEO0OBBORVP3 / Eramet SA, Ordinary Share, |, Euronext (Paris)  |Euronext (Paris)  |0.10 83.9768
FR0000131757
2,000,000
BBORVQ, .
DE00OBBORVQ1 / Eramet SA, Ordinary Share, | Euronext (Paris) | Euronext (Paris)  |0.10 65.3152
FR0000131757
2,000,000
BBORVU, . . CBOE (Chicago
DEOOOBBORVUS3 / Exé‘ﬁgrg’mlﬂ’g%zrga g:%';;‘ry Long New York ?,fﬁ(cgE) Board Options 0.10 97.4156
2,000,000 ’ 9 Exchange)
BBORVV, . . CBOE (Chicago
DEO0OBBORVV1 / Ex;ﬁgrgllol?g:%)zrga g;%';;’"y Long E;‘:";};ﬁrz ?&?'S‘E) Board Options 0.10 92.9368
2,000,000 ’ 9 Exchange)
BBORVW, . . CBOE (Chicago
DEO0OBBORVW / EXéﬁQrﬁmﬁégﬁ,"{é’a g;%';gry Long E)’fg‘zﬁrz ?IEI(:%(E) Board Options 0.10 70.5424
2,000,000 ’ 9 Exchange)
BBORV2, .
DEO0OBBORV21 / flatexDEGIRO AG, Ordinary |, Deutsche Bérse AG |- 1.00 7.2075
Share, DEOOOFTG1111
2,000,000
BBORV6 .
' Fresenius SE & Co. KGaA, .
DEOOOBBORV62 / Ordinary Share, DE0005785604 Long Deutsche Borse AG |Eurex 0.10 20.5461
2,000,000
BBORV7 .
’ Fresenius SE & Co. KGaA, ..
DEOOOBBORV70 / Ordinary Share, DE0005785604 Long Deutsche Borse AG |Eurex 0.10 15.9803
2,000,000
BBORVO . .
’ Galp Energia SGPS SA, Ordinary . .
DEOOOBBORV96 / Share, PTGALOAMO0009 Long Euronext (Lisbon) Euronext (Lisbon) 1.00 9.1143
2,000,000
BBORWA . .
’ Galp Energia SGPS SA, Ordinary . .
DEOOOBBORWAS3 / Share, PTGALOAMO0009 Long Euronext (Lisbon) Euronext (Lisbon) 1.00 6.9181
2,000,000
BBORWD, CBOE (Chicago
DEO0OBBORWD? / S:‘d‘“'ingf;dé';f;’:es‘a"g;s?ﬂ&'gzb Long Efg};ﬁé‘; ?,fﬁng) Board Options 0.10 270.2506
2,000,000 ’ Exchange)
BBORWE, CBOE (Chicago
DEO0OBBORWES / g:‘d"'ini‘r’y'd&zces"’L‘fggsfﬁ‘&'gjb Long Ejg};’%'; ?&?;E) Board Options 0.10 210.1949
2,000,000 ’ Exchange)
BBORWH, Greenvolt - Energias Renovaveis
DEOOOBBORWHS / SA, Ordinary Share, Long Euronext (Lisbon) Euronext (Lisbon) 1.00 5.6686
2,000,000 PTGNVOAMO001
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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
BBORWJ, Greenvolt - Energias Renovaveis
DEOOOBBORWJ4 / SA, Ordinary Share, Long Euronext (Lisbon) Euronext (Lisbon) 1.00 4.4089
2,000,000 PTGNVOAMO0001
BBORWK, . . Mercado Oficial de
DEOOOBBORWK2 / anOISEiga ?1"33];(%78 hare, Long glﬂfir;u'\c/l)eErgai%ol Futuros y Opciones |1.00 7.9053
2,000,000 P Financieros (MEFF)
BBORWL, . . Mercado Oficial de
DEOOOBBORWLO / e S ey oM™ | ong SIBE - Mercado | Futuros y Opeiones (100 6.7624
2,000,000 P Financieros (MEFF)
BBORWM, . . Mercado Oficial de
DEO00BBORWMg / | Crele S8, Ordinary Share, | ong SIBE - Mercado | Futuros y Opciones {1.00 6.0004
2,000,000 P Financieros (MEFF)
BBORWR, .
DE000BBORWR7 / | HelloFresh SE, Ordinary Share, |, Deutsche Bérse AG |Eurex 0.10 11.3947
DE000A161408
2,000,000
BBORWU, International Consolidated Airlines SIBE - Mercado Mercado Oficial de
DEOOOBBORWU1 / Group SA, Ordinary Share, Long Continuo Espafiol Futuros y Opciones |1.00 1.5064
2,000,000 ES0177542018 P Financieros (MEFF)
BBORWX .
' ING Groep NV, Ordinary Share, Euronext Euronext
DEOOOBBORWXS / NL0011821202 Long (Amsterdam) (Amsterdam) 1.00 9.7541
2,000,000
BBORWY )
' ING Groep NV, Ordinary Share, Euronext Euronext
DEOOOBBORWY3 / NL0011821202 Long (Amsterdam) (Amsterdam) 1.00 7.5866
2,000,000
BBORW1, e . . Mercado Oficial de
DEOOOBBORWA2 / g‘:gﬁf:?;gi;‘;@géfggﬂéfﬁ Long g'oE’n'fir;u'\geégz‘;‘rﬂlol Futuros y Opciones | 1.00 5.0939
2,000,000 ’ Financieros (MEFF)
BBORW?2, — . - Mercado Oficial de
DEOOOBBORW20 / gg%gp;gi;gloggéfggméfﬁ Long glciliir;u'\geErgzi?iol Futuros y Opciones |1.00 3.9619
2,000,000 ’ Financieros (MEFF)
BBORWA, Intel Corp, Ordinary Share CBOE (Chicago
DEOOOBBORW46 / ! ’ Long NASDAQ GS Board Options 1.00 25.7869
US4581401001
2,000,000 Exchange)
BBORXD . .
y Livent Corp, Ordinary Share, New York Stock
DEOOOBBORXDS5 / Long - 0.10 19.1518
2.000,000 US53814L1089 Exchange (NYSE)
BBORXE . .
v Livent Corp, Ordinary Share, New York Stock
DEOOOBBORXE3 / Long - 0.10 14.5369
2,000,000 US53814L1089 Exchange (NYSE)
Status:

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

Where will the securities be traded?

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

Is there a guarantee attached to the securities?

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

| Who is the Guarantor of the securities?

Domicile and legal form:

The Guarantor is a public limited company (société anonyme) incorporated in France under the laws of
France and its legal entity identifier (LEI) is ROMUWSFPU8SMPROB8K5P83. The address of its principal
office is 16, boulevard des ltaliens — 75009 Paris, France.

Principal activities:

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

Major shareholders:

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

Identity of key managing directors:

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

What is the key financial information on the Guarantor?

Table 1: Income statement

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

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

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

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

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

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

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

Dependence on the development of the price of the Underlying:

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

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

Risks associated with the payoff profile:

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

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

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

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

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

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

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

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

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

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

Risks associated with a minimum exercise number:

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

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

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

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

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

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

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

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

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

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

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

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

General terms, conditions and expected timetable of the offer

The Warrants will be offered by BNP Paribas Arbitrage S.N.C., Paris, France, to interested investors from 23 March 2023 onwards. The offer to the
public ends at the end of validity of the Prospectus and/or the then current Base Prospectus.

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

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

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

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

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

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

| Sectie A — Inleiding en waarschuwingen

| Waarschuwingen

a)
b)

c)
d)

e)

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

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

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

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

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

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

Inleidende informatie

Naam en effectenidentificatiecode:

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

Identiteit en contactgegevens van
de Emittent:

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

Bevoegde autoriteit:

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

Datum van goedkeuring van het
Basisprospectus:

26 oktober 2022

Sectie B — Essentiéle informatie over de Emittent

Wie is de Emittent van de effecten?

Zetel en rechtsvorm:

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

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

Hoofdactiviteiten:

Uitgifte van effecten

Belangrijke aandeelhouders:

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

Identiteit van voornaamste
bestuurders:

De bestuurder van de Emittent is Grégoire Toublanc.

Identiteit van wettelijke auditors:

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

Wat is de essentiéle financiéle informatie over de Emittent?

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

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

Jaarrekening per Jaarrekening per Tussentijds financieel | Tussentijds financieel

31 december 2021 31 december 2020 verslag per verslag per

in EUR in EUR 30 juni 2022 30 juni 2021

in EUR in EUR

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

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

ondernemingen

Overige activa
(activalvlottende activa)

3.023.052.044,36

2.830.561.707,30

6.197.090.872,97

Passiva

Obligaties (passiva/schulden)

1.573.817.871,04

1.664.491.487,06

2.803.833.350,03

Overige passiva (passiva/schulden)

1.476.873.173,32

1.247.529.078,47

3.398.188.522,94

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

0

0

0

Tabel 3: Kasstroomoverzicht - Effecten zonder aandelenkarakter

Voor de periode van

Voor de periode van

Tussentijds financieel

Tussentijds financieel

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

december 2021 december 2020 30 juni 2022 30 juni 2021

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

bedrijfsactiviteiten

Nettokasstromen uit - - - -
financieringsactiviteiten

Nettokasstromen uit - - - -
beleggingsactiviteiten

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

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

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

Sectie C — Essentiéle informatie over de effecten

Wat zijn de hoofdkenmerken van de effecten?

Type en vorm van de effecten

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

Rechten verbonden aan de effecten
De Warrants dragen geen rente.

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

Aflossing

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

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

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

Betaling van aflossingen

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

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

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

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

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

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

Beperkingen van de aan de Warrants verbonden rechten

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

| Uitgiftedatum (waarderingsdag) 27 maart 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 maart 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
BBORSG
. ABN AMRO Bank NV, Gewoon Euronext Euronext
DEOOOBBORSGE / aandeel, NL0011540547 Long (Amsterdam) (Amsterdam) 1,00 13,1353
2.000.000
BBORSJ, ) Mercado Oficial de
DEQ00BBORSJ2/ | ACCNOXSA, Sewoon aandeel, ) ong SIBE - Mercado | Futuros y Opeiones (1,00 6,2564
2.000.000 P Financieros (MEFF)
BBORSL, Adobe Inc, Gewoon aandeel CBOE (Chicago
DEOOOBBORSLS / i ’ Long NASDAQ GS Board Options 0,10 339,5425
US00724F1012
2.000.000 Exchange)
BBORSM, .
DE000BBORSMe/ | Al France -KLM SA, Gewoon ) Euronext (Paris) Euronext (Paris) 1,00 1,5115
aandeel, FRO000031122
2.000.000
BBORSP, Airbnb Inc, Gewoon aandeel CBOE (Chicago
DEOOOBBORSPY / ' * |Long NASDAQ GS Board Options 0,10 112,9808
US0090661010
2.000.000 Exchange)
BBORSQ, CBOE (Chicago
Albemarle Corp, Gewoon aandeel New York Stock )
DEOOOBBORSQY7 / ) " Long Board Options 0,10 203,4008
2.000.000 US0126531013 Exchange (NYSE) Exchange)
BBORSR, CBOE (Chicago
DEO0OBBORSRS / A'bemar'eug‘squ’tgg‘;"g?g aandeel, || Efg};‘]’rz ?,fﬁng) Board Options 0,10 189,3732
2.000.000 9 Exchange)
BBORSS, CBOE (Chicago
DEO0OBBORSS3 / A'bemar'euggqu'GGSes‘q’gﬁ’g aandeel, |) Ej&;{:rz ?rtﬁfls(E) Board Options 0,10 147,2903
2.000.000 9 Exchange)
BBORSV, CBOE (Chicago
DEOOOBBORSV?7 / Alooa, Seoon aandeel. |Long New York ?,fﬁ(cgE) Board Options 0,10 27,6949
2.000.000 9 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
BBORSO, Alphabet Inc, Gewoon aandeel CBOE (Chicago
DEOOOBBORSO00 / P ) ’ |Long NASDAQ GS Board Options 0,10 95,2663
US02079K1079
2.000.000 Exchange)
BBORS1,
DEOOOBBORS18 / Alstom SA, Gewoon aandeel, Long Euronext (Paris) Euronext (Paris) 0,10 20,7399
FR0010220475
2.000.000
BBORS2,
DE000BBORS26/ | Alstom SA, Gewoon aandeel, |, Euronext (Paris)  |Euronext (Paris)  |0,10 16,1310
FR0010220475
2.000.000
BBORSS, Amazon.com Inc, Gewoon CBOE (Chjcago
DEOOOBBORS59 / aandeel, US0231351067 Long NASDAQ GS Board Options 0,10 90,6570
2.000.000 Exchange)
BBORSS, Advanced Micro Devices Inc CBOE (Chicago
DEOOOBBORS67 / o |LONng NASDAQ GS Board Options 0,10 86,4335
Gewoon aandeel, US0079031078
2.000.000 Exchange)
BBORS7, Advanced Micro Devices Inc CBOE (Chicago
DEOOOBBORS75 / o |LONg NASDAQ GS Board Options 0,10 83,9354
Gewoon aandeel, US0079031078
2.000.000 Exchange)
BBORTC .
! ArcelorMittal SA, Aandeel op Euronext Euronext
DEOOOBBORTCS / naam, LU1598757687 Long (Amsterdam) (Amsterdam) 1,00 22,0295
2.000.000
BBORTD .
! ArcelorMittal SA, Aandeel op Euronext Euronext
DEOOOBBORTD3 / naam, LU1598757687 Long (Amsterdam) (Amsterdam) 1,00 17,8467
2.000.000
BBORTG,
DE00OBBORTG6 / Atos SE, Gewoon aandeel, || Euronext (Paris)  |Euronext (Paris)  |0,10 12,6526
FR0000051732
2.000.000
BBORTL
’ Ballard Power Systems Inc,
DEOOOBBORTL6 / Gewoon aandeel, CA0585861085 Long NASDAQ GM - 1,00 4,9201
2.000.000
BBORTY, Banco Santander SA, Gewoon Mercado Oficial de
DEOOOBBORTU7 / aandeel ESO113§OOJ37 Long SIBE Futuros y Opciones |1,00 3,1904
2.000.000 ’ Financieros (MEFF)
BBORTV, Banco Santander SA, Gewoon Mercado Oficial de
DEOOOBBORTVS / aandeel ESO113é00J37 Long SIBE Futuros y Opciones |1,00 3,0982
2.000.000 ’ Financieros (MEFF)
BBORTX, . CBOE (Chicago
DEO0OBBORTX1 / Ba”akaﬁz’gges‘é%gggg;sﬁi’go°” Long E;‘:";};ﬁrz ?&?'S‘E) Board Options 0,10 19,3534
2.000.000 ' 9 Exchange)
BBORTO, . Mercado Oficial de
DE00OBBORTO9 / Ba”k'”teégg‘i %%";gfg}aa”dee" Long ELBn'fin'u“ﬂeéiai‘ﬁ’m Futuros y Opciones | 1,00 4,9598
2.000.000 P Financieros (MEFF)
BBORT1, . Mercado Oficial de
DEO0OBBORT17 / Ba"k'”teégg‘i %%";gfg‘fa”dee" Long g'oi'fir;u'\geégaggol Futuros y Opciones | 1,00 3,8576
2.000.000 P Financieros (MEFF)
BBORT4, ) CBOE (Chicago
DEOOOBBORT41 / B:;rr']‘é';gd(‘:’ A%%%(ﬁﬁ‘ggzn Long Efg};‘]’rz ?,fﬁng) Board Options 1,00 16,1657
2.000.000 ' 9 Exchange)
BBORTS5, Banco Bilbao Vizcaya Argentaria Mercado Oficial de
DEOOOBBORT58 / SA, Gewoon aandeel, Long SIBE Futuros y Opciones |1,00 6,1651
2.000.000 ES0113211835 Financieros (MEFF)
BBORT®G, Banco Bilbao Vizcaya Argentaria Mercado Oficial de
DEOOOBBORT66 / SA, Gewoon aandeel, Long SIBE Futuros y Opciones |1,00 5,9869
2.000.000 ES0113211835 Financieros (MEFF)
BBORT9
! Block Inc, Gewoon aandeel New York Stock
DEOOOBBORT90 / y ’ Long - 0,10 70,3786
2.000.000 US8522341036 Exchange (NYSE)
BBORUE, . Mercado Oficial de
DEO00BBORUE9 / | Ca*abark SA, Gewoon aandeel, | ong SIBE - Mercado | Futuros y Opeiones (1,00 3,5633
2.000.000 P Financieros (MEFF)
BBORUF, . Mercado Oficial de
DEOOOBBORUF®6 / Calxabanés%'?hoeg&%ﬂ% aandeel, Long glﬂfir;u'\c/l)eErgaigol Futuros y Opciones |1,00 3,4603
2.000.000 P Financieros (MEFF)
BBORUG, . CBOE (Chicago
DE000BBORUG4/ | Camival qua,sggévgg&aandeel, Long E‘fg};(r?”; ?,fl‘:ng) Board Options 1,00 6,3171
2.000.000 9 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
BBORUH, . CBOE (Chicago
DEO0OBBORUH2 / Caterp'"ﬂg’]j’gf‘ggo&”;a”dee" Long Efg};‘]’rz ?,fﬁng) Board Options 0,10 204,2796
2.000.000 9 Exchange)
BBORUM, Mercado Oficial de
DEOOOBBORUM2 / Cegg%;:ileéga g?aé%%‘g’gon Long gg‘fir;u'\cﬂ)elirgaigol Futuros y Opciones |1,00 29,5781
2.000.000 ’ P Financieros (MEFF)
BBORUU,
DEO0OBBORUU5/ | Commerzbank AG, Gewoon ) Deutsche Bérse AG | Eurex 1,00 9,0661
aandeel, DEOOOCBK1001
2.000.000
BBORUV,
DEOOOBBORUV3 / Commerzbank AG, Gewoon |, Deutsche Bérse AG |Eurex 1,00 8,6493
aandeel, DEOOOCBK1001
2.000.000
BBORUT,
DEO0OBBORU14 / | COvestro AG, Gewoon aandeel, |, Deutsche Bérse AG |Eurex 0,10 32,3870
DE0006062144
2.000.000
BBORU2,
DEOOOBBORU22 / Covestro AG, Gewoon aandeel, Long Deutsche Borse AG |Eurex 0,10 25,1899
DE0006062144
2.000.000
BBORU4, .
DEO00BBORU4g/ |  Delivery Hero SE. Gewoon =, g Deutsche Bérse AG |- 0,10 26,9381
aandeel, DEOOOA2E4K43
2.000.000
BBORUS, .
DE00OBBORUSS / Delivery Hero SE, Gewoon 1, ;g Deutsche Borse AG |- 0,10 23,0434
aandeel, DEOOOA2E4K43
2.000.000
BBORUS, .
DE000BBORUG3 / Delivery Hero SE. Gewoon 1, ;g Deutsche Borse AG |- 0,10 20,4470
aandeel, DEOODA2E4K43
2.000.000
BBORVA,
DEOOOBBORVA5/ | Deutsche Bank AG, Aandeelop | Deutsche Bérse AG | Eurex 1,00 9,1088
naam, DE0005140008
2.000.000
BBORVB,
DEO0OBBORVB3/ | Deutsche Bank AG, Aandeelop | Deutsche Bérse AG |Eurex 1,00 8,8530
naam, DE0005140008
2.000.000
BBORVC,
DEO0OBBORVC1/ | Deutsche Bank AG, Aandeelop |, Deutsche Bérse AG |Eurex 1,00 8,5971
naam, DE0005140008
2.000.000
BBORVD,
DEO0OBBORVD9 / | Deutsche Bank AG, Aandeelop || Deutsche Bérse AG |Eurex 1,00 6,5502
naam, DE0005140008
2.000.000
BBORVP, Eramet SA, Gewoon aandeel
DEOOOBBORVP3 / ! * |Long Euronext (Paris) Euronext (Paris) 0,10 83,9768
FR0000131757
2.000.000
BBORVQ,
DEOOOBBORVQ1 / Eramet SA, Gewoon aandeel, Long Euronext (Paris) Euronext (Paris) 0,10 65,3152
FR0000131757
2.000.000
BBORVU, . CBOE (Chicago
DEO0OBBORVUS3 / E:;‘r?ge“é'l°ﬂ'sggr2"é1%‘*1‘%‘;‘2’” Long Efg};‘]’rz ?,fﬁng) Board Options 0,10 97,4156
2.000.000 ’ 9 Exchange)
BBORVV, . CBOE (Chicago
DEOOOBBORVV1 / E;‘;‘:ge'\é'l°ﬂ'scsgr2‘g1%‘*1%2‘;” Long Ej&;ﬁrz ?&?'S‘E) Board Options 0,10 92,9368
2.000.000 ’ 9 Exchange)
BBORVW, . CBOE (Chicago
DEOOOBBORVWG / o o raeoo  |Long New York ?,fl‘:(cgE) Board Options 0,10 70,5424
2.000.000 ’ 9 Exchange)
BBORV2,
DE00OBBORV21 / flatexDEGIRO AG, Gewoon ) Deutsche Bérse AG |- 1,00 7,2075
aandeel, DEOOOFTG1111
2.000.000
BBORVS, .
DE00OBBORV62 / Fresenius SE & Co. KGaA, |, Deutsche Bérse AG |Eurex 0,10 20,5461
Gewoon aandeel, DE0005785604
2.000.000
BBORV7, .
DEOOOBBORV70 / Fresenius SE & Co. KGaA, |, Deutsche Bérse AG | Eurex 0,10 15,9803
Gewoon aandeel, DE0005785604
2.000.000
BBORVY, .
DE000BBORVO6 / | GalP Energia SGPS SA, Gewoon | Euronext (Lisbon) | Euronext (Lisbon)  |1,00 9,1143
N aandeel, PTGALOAMO0009
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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
BBORWA, .
DE00OBBORWA3/ | @lP Energia SGPS SA, Gewoon |, Euronext (Lisbon) | Euronext (Lisbon) | 1,00 6,9181
aandeel, PTGALOAMO0009
2.000.000
BBORWD, CBOE (Chicago
DEOOOBBORWD?7 / | ./hé Goldman Sachs Group Inc, |, New York Stock_ |5 i Options 0,10 270,2506
Gewoon aandeel, US38141G1040 Exchange (NYSE)
2.000.000 Exchange)
BBORWE, CBOE (Chicago
DEO0OBBORWES / | /1€ Goldman Sachs Group Inc, |, New York Stock_ |5 -y Options 0,10 210,1949
Gewoon aandeel, US38141G1040 Exchange (NYSE)
2.000.000 Exchange)
BBORWH, Greenvolt - Energias Renovaveis
DEOOOBBORWHS / SA, Gewoon aandeel, Long Euronext (Lisbon) Euronext (Lisbon) 1,00 5,6686
2.000.000 PTGNVOAMO0001
BBORWJ, Greenvolt - Energias Renovaveis
DEOOOBBORWJ4 / SA, Gewoon aandeel, Long Euronext (Lisbon) Euronext (Lisbon) 1,00 4,4089
2.000.000 PTGNV0AMO0001
BBORWK, . Mercado Oficial de
DEOOOBBORWK2 / Grlfolsggégivggggsa?ndeel, Long glciliir;u'\geErgaigol Futuros y Opciones |1,00 7,9053
2.000.000 P Financieros (MEFF)
BBORWL, . Mercado Oficial de
DEO00BBORWLO/ |  Crele SA, Sewoon aandeel, - | ong SIBE - Mercado | | Futuros y Opeiones (1,00 6,7624
2.000.000 P Financieros (MEFF)
BBORWM, . Mercado Oficial de
DEO0OBBORWMS / G”f°'SESSA6 ﬁﬁ‘ggggaaf”dee" Long g'an'fir;u'\geé‘s’aggol Futuros y Opciones | 1,00 6,0004
2.000.000 P Financieros (MEFF)
BBORWR,
DE00OBBORWR7 / | HelloFresh SE, Gewoon aandel, || Deutsche Bérse AG |Eurex 0,10 11,3947
DEO000A161408
2.000.000
BBORWU, International Consolidated Airlines SIBE - Mercado Mercado Oficial de
DEOOOBBORWU1 / Group SA, Gewoon aandeel, Long Continuo Espafiol Futuros y Opciones |1,00 1,5064
2.000.000 ES0177542018 P Financieros (MEFF)
BBORWX
' ING Groep NV, Gewoon aandeel, Euronext Euronext
DEOOOBBORWXS / NLO0011821202 Long (Amsterdam) (Amsterdam) 1,00 9,7541
2.000.000
BBORWY
’ ING Groep NV, Gewoon aandeel, Euronext Euronext
DEOOOBBORWY3 / NL0011821202 Long (Amsterdam) (Amsterdam) 1,00 7,5866
2.000.000
BBORW1, e . . Mercado Oficial de
DEOOOBBORWA2 / ég’;gg:'zgigeﬂf”;‘s'(ﬁ%‘gﬂ;’% Long gg'fir;u'\geégaggol Futuros y Opciones | 1,00 5,039
2.000.000 ’ P Financieros (MEFF)
BBORW?2, - . . Mercado Oficial de
DEOOOBBORW20 / ég&ggg'i’;ﬁ&ﬂ?n&%ﬁ%‘;ﬂa@a Long gloifir;u'\geégaigol Futuros y Opciones |1,00 3,9619
2.000.000 ’ P Financieros (MEFF)
BBORWA, Intel Corp, Gewoon aandeel CBOE (Chicago
DEOOOBBORW46 / ’ ’ Long NASDAQ GS Board Options 1,00 25,7869
US4581401001
2.000.000 Exchange)
BBORXD .
’ Livent Corp, Gewoon aandeel New York Stock
DEOOOBBORXDS5 / y ’ |Long - 0,10 19,1518
.000.000 US53814L1089 Exchange (NYSE)
BBORXE .
v Livent Corp, Gewoon aandeel New York Stock
DEOOOBBORXE3 / y ’ |Long - 0,10 14,5369
2.000.000 US53814L1089 Exchange (NYSE)
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 Long Warrants gelijk is aan of lager is dan de Relevante Uitoefenprijs, zal het Aflossingsbedrag nul
(0) zijn, waardoor GEEN betaling zal plaatsvinden (totaal verlies).

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

Een reeds gegeven kennisgeving van gewone beéindiging vervalt indien een Stop-Loss Gebeurtenis zich voordoet op of véo6r de relevante
Beéindigingsdatum.

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

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

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

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

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

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

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

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

Risico's verbonden aan een minimum uitoefeningsaantal:

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

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

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

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

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

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

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

Liquiditeitsrisico: Warranthouders dragen het risico dat er mogelijk geen liquide secundaire markt bestaat voor de verhandeling van de Warrants
en dat zij de Warrants niet op een bepaald tijdstip of tegen een bepaalde prijs kunnen verkopen.

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 maart 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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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 Long 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 Long sera égal a

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

ou est inférieur 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 mars 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 mars 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
BBORSG :
y ABN AMRO Bank NV, Action Euronext Euronext
DEOO%%%OO%%GB I2 Ordinaire, NLO011540547  |-ON9 (Amsterdam) (Amsterdam) 1,00 13,1353
BBORSJ, . . . Mercado Oficial de
DEOOOBBORSJ2 / 2 ACe””°ESS£‘1'3P§°1%°5%%“'”3"9* Long g'(i'fir;u'\c")eégaggol Futuros y Opciones | 1,00 6,2564
000 000 P Financieros (MEFF)
BBORSL, . . CBOE (Chicago
DEOOOBBORSLS / 2 Ad"beu'g%oé‘;"ﬁ’:’y (())1rc21|na|re, Long NASDAQ GS Board Options 0,10 339,5425
000 000 Exchange)
BBORSM . .
; Air France - KLM SA, Action . .
DEOOOBBORSM6 / 2 Ordinaire, FRO000031122 Long Euronext (Paris) Euronext (Paris) 1,00 1,5115
000 000
BBORSP, . . - CBOE (Chicago
DE000BBORSPY /2 | AirbnbInc, Action Ordinaire, |, NASDAQ GS Board Options 0,10 112,9808
US0090661010
000 000 Exchange)
BBORSQ, . - CBOE (Chicago
DE0O0OBBORSQ7 / 2 Albemarle Corp, Action Ordinaire, Long New York Stock Board Options 0,10 203.4008
US0126531013 Exchange (NYSE)
000 000 Exchange)
BBORSR, . - CBOE (Chicago
DEOOOBBORSRS / 2 Albemarle Corp, Action Ordinaire, Long New York Stock Board Options 0,10 189,3732
US0126531013 Exchange (NYSE)
000 000 Exchange)
BBORSS, . - CBOE (Chicago
DEOOOBBORSS3 / 2 Albemarle Corp, Action Ordinaire, Long New York Stock Board Options 0,10 147,2903
US0126531013 Exchange (NYSE)
000 000 Exchange)
BBORSYV, . - CBOE (Chicago
DE0OOBBORSV7 / 2 A'COS'SG‘%%’;S%’&E'”& Long E‘fg};(:”; ?,f&cgE) Board Options 0,10 27,6949
000 000 9 Exchange)
BBORSO, . . CBOE (Chicago
DE00OBBORS00 /2 | AlPhabetInc, Action Ordinaire, ) NASDAQ GS Board Options 0,10 95,2663
US02079K1079
000 000 Exchange)
BBORS1, ) -
DEO0OBBORS18/2 | A\stom SA, Action Ordinaire, ) Euronext (Paris) | Euronext (Paris)  |0,10 20,7399
000 000 FR0010220475
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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
BBORS2, . -
DEO0OBBORS26 /2 | AAIstom SA, Action Ordinaire, ) Euronext (Paris) | Euronext (Paris)  |0,10 16,1310
FR0010220475
000 000
BBORSS, Amazon.com Inc, Action Ordinaire CBOE (Chicago
DEOOOBBORS59 / 2 ’ y "I Long NASDAQ GS Board Options 0,10 90,6570
US0231351067
000 000 Exchange)
BBORSG, Advanced Micro Devices Inc CBOE (Chicago
DEOOOBBORS67 / 2 ) o ~o |Long NASDAQ GS Board Options 0,10 86,4335
Action Ordinaire, US0079031078
000 000 Exchange)
BBORS?, Advanced Micro Devices Inc CBOE (Chicago
DEOOOBBORS75 /2 - o Lo |Long NASDAQ GS Board Options 0,10 83,9354
Action Ordinaire, US0079031078
000 000 Exchange)
BBORTC . .
’ ArcelorMittal SA, Action au Euronext Euronext
DEQOOBBORTCS /2 Nominatif, LU1508757687 | -°"9 (Amsterdam) (Amsterdam) 1,00 22,0295
BBORTD . .
: ArcelorMittal SA, Action au Euronext Euronext
DEOO%%'S%FSED:* /2 Nominatif, LU1598757687 | -°"9 (Amsterdam) (Amsterdam) 1,00 17,8467
BBORTG, . .
DE000BBORTG6 /2 |  Atos SE. Action Ordinaire, ) Euronext (Paris)  |Euronext (Paris)  |0,10 12,6526
FR0000051732
000 000
BBORTL .
! Ballard Power Systems Inc, Action
DEOOOBBORTL6 / 2 Ordinaire, CA0585861085 Long NASDAQ GM - 1,00 4,9201
000 000
BBORTU, . Mercado Oficial de
DE0OOBBORTU7 / 2 Bg?g;;f:tggoir%’;b’gfggn Long SIBE Futuros y Opciones | 1,00 3,1004
000 000 ’ Financieros (MEFF)
BBORTV, . Mercado Oficial de
DEO0OBBORTVS / 2 Bg’:gi‘; ;fgt‘;rgoﬁr%gbﬁj’ggn Long SIBE Futuros y Opciones | 1,00 3,0982
000 000 ’ Financieros (MEFF)
BBORTX, . . CBOE (Chicago
Bank of America Corp, Action New York Stock .
DEOOOBBORTX1 /2 Ordinaire, US0605051046 Long Exchange (NYSE) Board Options 0,10 19,3534
000 000 Exchange)
BBORTO, . . - Mercado Oficial de
DEO0OBBORTO9 / 2 Ba”k'”teéss(ﬁ’ 1A3‘ét'7%r|‘3?rd'”a"e' Long giiir;u'\gelzrgaggm Futuros y Opciones | 1,00 4,9598
000 000 P Financieros (MEFF)
BBORT1, . . . Mercado Oficial de
DEO0OBBORTA7 /2 Ba”k'”teéss(ﬁ’1’?3%“709’;3(7”"'”3"9’ Long gg'fir;u'\geé‘s’aggol Futuros y Opciones | 1,00 3,8576
000 000 P Financieros (MEFF)
BBORT4, . . CBOE (Chicago
Barrick Gold Corp, Action New York Stock )
DEOOOBBORT41 /2 Ordinaire, CA0679011084 Long Exchange (NYSE) Board Options 1,00 16,1657
000 000 Exchange)
BBORT5, Banco Bilbao Vizcaya Argentaria Mercado Oficial de
DEOOOBBORT58 / 2 SA, Action Ordinaire, Long SIBE Futuros y Opciones |1,00 6,1651
000 000 ES0113211835 Financieros (MEFF)
BBORTS6, Banco Bilbao Vizcaya Argentaria Mercado Oficial de
DEOOOBBORT66 / 2 SA, Action Ordinaire, Long SIBE Futuros y Opciones |1,00 5,9869
000 000 ES0113211835 Financieros (MEFF)
BBORT9 . .
! Block Inc, Action Ordinaire, New York Stock
DEOOOBBORT90 / 2 US8522341036 Long Exchange (NYSE) |~ 0,10 70,3786
000 000
BBORUE, . . - Mercado Oficial de
DEO00BBORUE9 /2 | CXabank SA, Aeton Ordinaire, || ong SIBE - Mercado | Futuros y Opeiones (1,00 3,5633
000 000 P Financieros (MEFF)
BBORUF, . . - Mercado Oficial de
DEO00BBORUF6 /2 | C@X@PaRk SA, Aeton Ordinaire, || ong SIBE - Mercado | | Futuros y Opeiones (1,00 3,4603
000 000 P Financieros (MEFF)
BBORUG, . . . CBOE (Chicago
DEOOOBBORUGH / 2 Carnival Corp, Action Ordinaire, Long New York Stock Board Options 1,00 6.3171
PA1436583006 Exchange (NYSE)
000 000 Exchange)
BBORUH, . ) - CBOE (Chicago
DEOOOBBORUH2 / 2 Caterpillar Inc, Action Ordinaire, Long New York Stock Board Options 0.10 204.2796
US1491231015 Exchange (NYSE)
000 000 Exchange)
BBORUM, . Mercado Oficial de
DEO00BBORUM2/2 |  GSimex Telecom SA AS1ON | Long SIBE - Mercado | Futuros y Opeiones (1,00 20,5781
000 000 ’ P Financieros (MEFF)
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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 oY
Référence
BBORUU, )
DE00OBBORUUS / 2 Commerzbank AG, Action |, Deutsche Bérse AG |Eurex 1,00 9,0661
Ordinaire, DEOOOCBK1001
000 000
BBORUV, .
DEOOOBBORUV3 / 2 Commerzbank AG, Action | Deutsche Bérse AG | Eurex 1,00 8,6493
Ordinaire, DEOOOCBK1001
000 000
BBORU1, . -
DE0OOBBORU14 /2 | COVestro AG, Action Ordinaire, ) Deutsche Bérse AG | Eurex 0,10 32,3870
DE0006062144
000 000
BBORUZ, . L
DEQ00BBORU22 /2 | Covestro AG, Action Ordinaire, | Deutsche Bérse AG |Eurex 0,10 25,1899
DE0006062144
000 000
BBORU4 . .
! Delivery Hero SE, Action ..
DEOOOBBORUA48 / 2 Ordinaire, DEOOOA2E4KA3 Long Deutsche Borse AG |- 0,10 26,9381
000 000
BBORU5 . .
y Delivery Hero SE, Action ..
DEOOOBBORUS5 / 2 Ordinaire, DEOOOA2E4KA3 Long Deutsche Borse AG |- 0,10 23,0434
000 000
BBORUG6 . .
g Delivery Hero SE, Action ..
DEOOOBBORUG63 / 2 Ordinaire, DEOOOA2E4KA3 Long Deutsche Borse AG |- 0,10 20,4470
000 000
BBORVA, .
DEOOOBBORVAS5 /2 | Deutsche BankAG, Actionau |, Deutsche Bérse AG |Eurex 1,00 9,1088
Nominatif, DE0005140008
000 000
BBORVB, .
DEQOOBBORVB3 /2 | Deutsche BankAG, Actionau |, Deutsche Bérse AG |Eurex 1,00 8,8530
Nominatif, DE0005140008
000 000
BBORVC, .
DE00OBBORVC1 /2 | Deutsche Bank AG, Actionau |, Deutsche Bérse AG | Eurex 1,00 8,5971
Nominatif, DE0005140008
000 000
BBORVD, .
DE00OBBORVD9 /2 | Deutsche Bank AG, Actionau |, Deutsche Bérse AG |Eurex 1,00 6,5502
Nominatif, DE0005140008
000 000
BBORVP, ) -
DEOOOBBORVP3 /2 | ErametSA, Action Ordinaire, |, Euronext (Paris)  |Euronext (Paris)  |0,10 83,9768
FR0000131757
000 000
BBORVQ, . -
DE00OBBORVQ1 /2 | Er@metSA Action Ordinaire, ) Euronext (Paris) | Euronext (Paris)  |0,10 65,3152
FRO0000131757
000 000
BBORVU, . . CBOE (Chicago
Exxon Mobil Corp, Action New York Stock .
DEOOOBBORVU3 / 2 Ordinaire, US30231G1022 Long Exchange (NYSE) Board Options 0,10 97,4156
000 000 Exchange)
BBORVV, . . CBOE (Chicago
Exxon Mobil Corp, Action New York Stock .
DEOOOBBORVV1 /2 Ordinaire, US30231G1022 Long Exchange (NYSE) Board Options 0,10 92,9368
000 000 Exchange)
BBORVW, . . CBOE (Chicago
Exxon Mobil Corp, Action New York Stock ;
DEOOOBBORVW?9 / 2 Ordinaire, US30231G1022 Long Exchange (NYSE) Board Options 0,10 70,5424
000 000 Exchange)
BBORV2, .
DEO0OBBORV21 / 2 flatexDEGIRO AG, Action ) Deutsche Bérse AG |- 1,00 7,2075
Ordinaire, DEOOOFTG1111
000 000
BBORVG, . .
DE000BBORV62 /2 | Fresenius SE & Co. KGaA, Action |y Deutsche Bérse AG | Eurex 0,10 20,5461
Ordinaire, DE0005785604
000 000
BBORV7, . .
DE000BBORV70 /2 | Fresenius SE & Co. KGaA, Action | Deutsche Bérse AG | Eurex 0,10 15,9803
Ordinaire, DE0005785604
000 000
BBORV9 . .
. Galp Energia SGPS SA, Action . .
DEOOOBBORV96 / 2 Ordinaire, PTGALOAMO0009 Long Euronext (Lisbon) Euronext (Lisbon) 1,00 9,1143
000 000
BBORWA . .
y Galp Energia SGPS SA, Action . .
DEOOOBBORWA3 / 2 Ordinaire, PTGALOAMO0009 Long Euronext (Lisbon) Euronext (Lisbon) 1,00 6,9181
000 000
BBORWD, CBOE (Chicago
The Goldman Sachs Group Inc, New York Stock )
DEO0OBBORWDY /2 | A tion Ordinaire, US38141G1040 |-ON9 Exchange (NYSE) | B0ard Options 0,10 270,2506
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
BBORWE, CBOE (Chicago
The Goldman Sachs Group Inc, New York Stock ;
DEOOOBBORWES / 2 Action Ordinaire, US38141G1040 Long Exchange (NYSE) Board Options 0,10 210,1949
000 000 Exchange)
BBORWH, Greenvolt - Energias Renovaveis
DEOOOBBORWHS / 2 SA, Action Ordinaire, Long Euronext (Lisbon) Euronext (Lisbon) 1,00 5,6686
000 000 PTGNV0OAMO0001
BBORWJ, Greenvolt - Energias Renovaveis
DEOOOBBORWJ4 / 2 SA, Action Ordinaire, Long Euronext (Lisbon) Euronext (Lisbon) 1,00 4,4089
000 000 PTGNVOAMO0001
BBORWK, . . L Mercado Oficial de
DE000BBORWi2 /2 | CfMOlS SA Acton Ordinaire, | 5ng SIBE - Mercado | Futuros y Opciones (1,00 7,9053
000 000 P Financieros (MEFF)
BBORWL, . . - Mercado Oficial de
DEO00BBORWLO /2 | GOIS SA Action Ordinaire, ) 5ng SIBE - Mercado | Futuros y Opeiones (1,00 6,7624
000 000 P Financieros (MEFF)
BBORWM, . . - Mercado Oficial de
DEOOOBBORWMS / 2 G”foISESSAO’1A7?Q%%C%$maWe‘ Long glciliir;u'\geErgaigol Futuros y Opciones |1,00 6,0004
000 000 P Financieros (MEFF)
BBORWR, . .
DE000BBORWR7 /2 | HelloFresh SE, Action Ordinaire, |, Deutsche Bérse AG |Eurex 0,10 11,3047
DEO00A161408
000 000
BBORWU, International Consolidated Airlines SIBE - Mercado Mercado Oficial de
DEOOOBBORWU1 / 2 Group SA, Action Ordinaire, Long Continuo Espafiol Futuros y Opciones |1,00 1,5064
000 000 ES0177542018 P Financieros (MEFF)
BBORWX . .
. ING Groep NV, Action Ordinaire, Euronext Euronext
DEOOOBBORWXS /2 NL0011821202 Long (Amsterdam) (Amsterdam) 1,00 9.7541
000 000
BBORWY . o
. ING Groep NV, Action Ordinaire, Euronext Euronext
DEOOOBBORWY3 /2 NL0011821202 Long (Amsterdam) (Amsterdam) 1,00 7,5866
000 000
BBORW1, - . - Mercado Oficial de
DEOOOBBORWA12 / 2 Ag?;nbgargz aciffgg'ofgg'ﬂ'o‘:’% Long g'oi'fir;u'\geégiggol Futuros y Opciones | 1,00 5,0939
000 000 ’ Financieros (MEFF)
BBORW?2, I . . Mercado Oficial de
DEO00BBORW20 /2 | ,"mobara ;fe'f’gg'ofgg'ﬂ'ofﬁ‘a Long g'oa'fir;u'\geégiggol Futuros y Opciones | 1,00 3,9619
000 000 ’ Financieros (MEFF)
BBORWA, Intel Corp, Action Ordinaire CBOE (Chicago
DEOOOBBORW46 / 2 P. ’ Long NASDAQ GS Board Options 1,00 25,7869
US4581401001
000 000 Exchange)
BBORXD . . .
! Livent Corp, Action Ordinaire, New York Stock
DEOOOBBORXD5 / 2 US53814L1089 Long Exchange (NYSE) |~ 0,10 19,1518
000 000
BBORXE . . e
: Livent Corp, Action Ordinaire, New York Stock
DEOOOBBORXE3 / 2 US53814L1089 Long Exchange (NYSE) | 0,10 14,5369
000 000
Statut :

Les Warrants constituent des obligations directes et non subordonnées de I'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 dd 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 ROMUWSFPUSMPRO8K5P83. L'adresse de son siége social est 16,
boulevard des Italiens - 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.

Actionnaires principaux :

Au 30 juin 2022, les principaux actionnaires sont la Société Fédérale de Participations et
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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 7182
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) 3 009 340 2 634 444 2488 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
contréle 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 dépoéts. Les Warrants ne sont pas couverts par un régime de garantie des dépdts. 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 Long est égal ou inférieur au Prix d’Exercice concerné, le Montant de Remboursement sera
égal a zéro (0), auquel cas AUCUN paiement de serait effectué (perte totale).

Si le Prix de Référence dépasse le 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.
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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 Long, le Montant de Remboursement peut étre égal a zéro si le Niveau de Référence de Stop-Loss est
inférieur 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 & 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 ol 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 spécifi¢ 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 qu’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 ’'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

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

0ddil A — Uvod a upozornéni

| Upozornéni
a) Toto shrnuti je nutno povazovat za Uvod k Zakladnimu prospektu.
b) Jakékoli rozhodnuti investovat do pfislusnych Warrant by mélo byt zaloZeno na zvazeni Zakladniho prospektu jako celku ze strany
investora;
c) Investofi mohou pfijit o cely investovany kapital (Uplna ztrata) nebo o jeho €ast.
d) V pfipadé, kdy je u soudu vznesen narok tykajici se Udaji uvedenych v Zakladnim prospektu, mize se stat, Ze Zalujici investor bude

muset podle vnitrostatniho prava nést naklady na preklad Zakladniho prospektu véetné pfipadnych Dodatkd a Kone¢nych podminek pred

zahajenim soudniho Fizeni.

e) Obé&anskopravni odpovédnost nese spole¢nost BNP Paribas Emissions- und Handelsgesellschaft mbH ("Emitent”), ktera jako Emitent
Warrantl pfevzala odpovédnost za toto Shrnuti véetné jeho prekladu, nebo osoby, které toto Shrnuti, véetné jeho prekladu, predlozily,
avSak pouze v pfipadé, Ze je Shrnuti zavadéjici, nepfesné nebo nekonzistentni pfi spoleéném vykladu s ostatnimi ¢astmi Zakladniho
prospektu nebo pokud pfi spoleéném vykladu s ostatnimi ¢astmi Zakladniho prospektu neobsahuje kliové informace, které maji
investorllm pomoci pfi Uvaze o tom, zda investovat do pfislusnych Warrantd.

f) Produkt, o jehoz koupi investofi uvazuji, je slozity a miize byt obtizné srozumiteiny.

Uvodni informace

Nazev a identifika€ni €islo cennych
papirt:

MINI Future Long Warranty spojené s akciemi (dale jen "Warranty"),
ISIN: / WKN: viz tabulka

Totoznost a kontaktni udaje
Emitenta:

Emitent ma sidlo na adrese Senckenberganlage 19, 60325 Frankfurt nad Mohanem, Némecko. Jeho
identifikacni Cislo pravnické osoby (LEI) je 549300TS3U4JKMR1B479 a telefonni Cislo je +49 (0) 69
7193-0.

Prislusny organ dohledu:

Némecky Spolkovy ufad pro finan¢ni dohled (Bundesanstalt fiir Finanzdienstleistungsaufsicht - "BaFin").
Obchodni adresa BaFin (dohled nad cennymi papiry) je: Marie-Curie-Str. 24-28, 60439 Frankfurt nad
Mohanem, Némecko a telefonni &islo je +49 (0) 228 41080.

Datum schvaleni Zakladniho
prospektu:

26. fijna 2022

Oddil B - Klicové informace o Emitentovi

Kdo je Emitentem cennych papirti?

Sidlo a pravni forma:

Emitent ma sidlo ve Frankfurtu nad Mohanem. Jeho obchodni adresa je: Senckenberganlage 19, 60325
Frankfurt nad Mohanem, Némecko.

Emitent je spolecnosti s ru¢enim omezenym (Gesellschaft mit beschrdnkter Haftung - GmbH) zalozenou
v Némecku podle némeckého prava a jeji identifikacni cCislo pravnické osoby (LEl) je
549300TS3U4JKMR1B479.

Hlavni €¢innosti:

Emise cennych papirt

Hlavni akcionari:

Jedinym akcionafem spolecnosti BNP Paribas Emissions- und Handelsgesellschaft mbH je BNP Paribas
S.A., vefejné obchodovana akciova spole¢nost ("société anonyme") zalozena podle francouzského
prava.

Totoznost klicovych vedoucich
osob:

Jednatelem Emitenta je Grégoire Toublanc.

Totoznost statutarnich auditora:

MAZARS GmbH & Co. KG Wirtschaftsprifungsgesellschaft, Theodor-Stern-Kai 1, 60596 Frankfurt nad
Mohanem, Némecko, byla jmenovana statutarnim auditorem.

Jaké jsou klicové financni udaje o Emitentovi?

Nize uvedené financni tdaje byly prevzaty z auditovanych rocnich finanénich vykazi Emitenta za tucéetni obdobi koncici 31. prosince 2020 a 31.

prosince 2021 a auditovanych mezitimnich financ¢nich vykazt za Sestimésiéni obdobi ke 30. ¢ervnu 2022.
Tabulka 1: Vykaz zisku a ztraty — nekapitalové cenné papiry

Rocni finanéni vykazy | Roc¢ni finanéni vykazy | Mezitimni

finanéni

k
31. prosinci 2021

k
31. prosinci 2020

vykazy ke
30. €ervnu 2022

Mezitimni
vykazy ke

finanéni

30. ¢ervnu 2021

v EUR v EUR v EUR v EUR
Vysledek bézné Cinnosti
Ostatni provozni vynosy 1058 779,55 525 572,67 380 210,18 699 657,79
Ostatni provozni naklady -1 058 779,55 -525 572,67 -380 210,18 -699 657,79
Cisty zisk za rok 0 0 0 0

Tabulka 2: Rozvaha — nekapitalové cenné papiry
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Ro¢ni finanéni vykazy k
31. prosinci 2021
v EUR

Ro¢ni finanéni vykazy k
31. prosinci 2020
v EUR

Mezitimni finan¢ni vykazy ke
30. ¢ervnu 2022
v EUR

Pohledavky a ostatni aktiva

Pohledavky za spole¢nostmi ve skupiné

27 639 000,00

82 133 636,23

4931 000,00

Ostatni aktiva (aktiva/ob&zna aktiva)

3 023 052 044,36

2830 561 707,30

6 197 090 872,97

Zavazky

Dluhopisy (zavazky/splatné zavazky)

1573817 871,04

1664 491 487,06

2 803 833 350,03

Ostatni zavazky (zavazky/splatné
zavazky)

1476873 173,32

1247 529 078,47

3 398 188 522,94

Cisty finanéni dluh (dlouhodoby dluh plus 0 0 0
kratkodoby dluh minus hotovost)
Tabulka 3: Vykaz penéznich tok — nekapitalové cenné papiry
Za obdobi od 1. ledna | Za obdobi od 1. ledna | Mezitimni finanéni | Mezitimni finanéni
do do vykazy ke vykazy ke
31. prosince 2021 31. prosince 2020 30. €ervnu 2022 30. €ervnu 2021
v EUR v EUR v EUR v EUR
Cisté penézni toky z provozni 526 859,27 -282 391,36 -16 805,01 578 790,47

ginnosti

Cisté penézni toky z financovani - - - j

Cisty penézni tok z investiéni
¢innosti

Jaka jsou hlavni rizika specificka pro Emitenta?

Drzitelé cennych papirl nesou riziko spojené s emitentem/ivérové riziko: Navzdory zaruce poskytnuté BNP Paribas S.A. jako Rucitelem za
fadnou uhradu v8ech plateb, které maiji byt vyplaceny z cennych papird vydanych Emitentem, jsou drzitelé cennych papirG vystaveni riziku, Ze
Emitent nebude schopen plnit své zavazky z cennych papird, napt. v pfipadé, Ze se stane insolventnim (neschopnym splacet/pfedluzenym). Pokud
se Emitent stane insolventnim, mGze to vést az k Uplné ztraté kapitalu, ktery drzitelé cennych papird investovali pfi nakupu cennych papird (riziko
uplné ztraty).

Drzitelé cennych papirtl nesou riziko neplnéni smlouvy o ovladani a odvodu zisku: Mezi BNP Paribas S.A. a Emitentem je uzaviena smlouva
o ovladani a odvodu zisku. Na zakladé této smlouvy ma BNP Paribas S.A. zejména povinnost uhradit jakoukoli Cistou ztratu, kterou by Emitent jinak
vytvofil ve finanénim roce béhem trvani smlouvy o ovladani a odvodu zisku. Investofi, ktefi investovali do cennych papirli vydanych Emitentem,
jsou proto vystaveni riziku, ze Emitent nebude schopen splnit své zavazky vUuéi vlastnikim cennych papirt vibec, nebo je nebude schopen splnit
zcela nebo v€as, pokud BNP Paribas S.A. nesplni své zavazky vuci Emitentovi podle smlouvy o ovladani a odvodu zisku vibec nebo je nesplni v
plné vysi nebo véas. V takovém pfipadé mohou drzitelé cennych papirli pfijit o veSkery kapital, ktery investovali pfi nakupu cennych papiru (riziko
uplné ztraty).

0Oddil C — Kli€ové informace o cennych papirech

Jaké jsou hlavni rysy cennych papirt?

Druh a forma cennych papirt

Warranty jsou vydavany ve formé dluhopist na doruditele (Inhaberschuldverschreibungen) podle némeckého prava ve smyslu § 793 némeckého
obc&anského zakoniku (Biirgerliches Gesetzbuch — BGB). Warranty jsou volné pfevoditelné, a tedy nepodléhaji zadnym omezenim.

Prava spojena s cennymi papiry

Warranty nejsou uroceny.

Kazdy Warrant opraviiuje Drzitele Warrantu k vyplaté Castky za zpétny odkup pfi jeho uplatnéni, jak je popsano nize v asti "Vyplata vynosu".
Zpétny odkup

Prava z Warrantt Ize uplatnit pouze k nejméné 1.000 ks Warrantd (dale jen "Minimalni pocet").

Drzitel Warrantu musi nejpozdéji dva Bankovni pracovni dny pfed Datem realizace oznamit, ze uplatfiuje Prava z Warrantu.

Jakmile nastane Stop-Loss Udalost, budou Prava z Warrantd automaticky povazovana za uplatnéna.
Drzitel Warrantu méa pravo pozadovat, aby mu Emitent v Den vyporadani vyplatil Castku za zpétny odkup.
Pred€asny zpétny odkup

Emitent ma pravo ukoncit Warranty fadnym ukoncenim k pfedem stanovenému datu. Pfi fadném ukonceni ze strany Emitenta ma Drzitel Warrantu
pravo pozadovat vyplaceni Castky za zpétny odkup Emitentem ke Dni vyporadani.

Dojde-li k Upravujici udalosti ve vztahu k Podkladovému aktivu, mdze Emitentovi vzniknout pravo upravit Pravo z Warrantu v souladu s
Podminkami Warrantt nebo ukoncit Warranty mimofadnym ukon&enim. V pfipadé vySe uvedeného mimofadného ukoncéeni je Emitent povinen
vyplatit Odstupné do ¢tyf Bankovnich pracovnich dnli po oznameni ukonéeni. V takovém pfipadé muze byt Odstupné za urcitych okolnosti vyrazné
niz8i nez kupni cena zaplacena za Warrant, pfi¢emz tato mize byt az nulova (0) (celkova ztrata Investovaného kapitalu).

Vyplata vynosu
Castka za zpétny odkup za jeden Warrant bude vyplacena Drziteli Warrantu v Méné vyporadani nejpozdsji v Den vyporadani.

Castka za zpétny odkup pro MINI Future Long Warranty je rovna
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(a) rozdilu mezi Referenéni cenou a Pfislusnou realizaéni cenou vynasobeného Pomérem, pokud Sledovana cena béhem Sledovaného
obdobi nedosahla nebo neklesla pod Stop-Loss Bariéru; nebo
(b) rozdilu mezi Referencni Urovni Stop-Loss a Pfislusnou realizacni cenou vynasobeného Pomérem, pokud Sledovana cena dosahla nebo

klesla pod Stop-Loss Bariéru béhem Sledovaného obdobi.

Pokud je tato ¢astka nulova nebo zaporna, platnost Warrantll zanikne a stanou se bezcennymi. V tomto pfipadé nebude