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

LEI 549300TS3U4JKMR1B479

Final Terms No. 59906-002
dated 3 April 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

adidas AG, Registered Share, ISIN DEOOOATEWWWO

www.adidas-group.com

Air France - KLM SA, Ordinary Share, ISIN FR0000031122

www.airfranceklm.com

Alcoa, Ordinary Share, ISIN US0138721065

www.alcoa.com

Allianz SE, Restricted Registered Share, ISIN
DE0008404005

www.allianz.com

Alphabet Inc, Ordinary Share, ISIN US02079K1079

www.abc.xyz/investor

Amazon.com Inc, Ordinary Share, ISIN US0231351067

www.amazon.com

Advanced Micro Devices Inc, Ordinary Share, ISIN
US0079031078

www.amd.com

ArcelorMittal SA, Registered Share, ISIN LU1598757687

corporate.arcelormittal.com

AXA SA, Ordinary Share, ISIN FR0000120628

www.axa.com

Ballard Power Systems Inc, Ordinary Share, ISIN
CA0585861085

www.ballard.com

Bayer AG, Registered Share, ISIN DEOOOBAY0017

www.bayer.de

Beyond Meat Inc, Ordinary Share, ISIN US08862E1091

www.beyondmeat.com

Caixabank SA, Ordinary Share, ISIN ES0140609019

www.caixabank.com

Capgemini SE, Ordinary Share, ISIN FR0000125338

www.capgemini.com

Carrefour SA, Ordinary Share, ISIN FR0000120172

www.carrefour.com

Caterpillar Inc, Ordinary Share, ISIN US1491231015

www.caterpillar.com

Chevron Corp, Ordinary Share, ISIN US1667641005

www.chevron.com

Commerzbank AG, Ordinary Share, ISIN DEOOOCBK1001

www.commerzbank.de

Continental AG, Ordinary Share, ISIN DE0005439004

www.continental.de

Danaher Corp, Ordinary Share, ISIN US2358511028

www.danaher.com

Deutsche Bank AG, Registered Share, ISIN DE0005140008

www.deutsche-bank.de

Deutsche Lufthansa AG, Restricted Registered Share, ISIN

www.lufthansagroup.com

DE0008232125

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

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

Endesa SA, Ordinary Share, ISIN ES0130670112

www.endesa.com

Exxon Mobil Corp, Ordinary Share, ISIN US30231G1022

corporate.exxonmobil.com

flatexDEGIRO AG, Ordinary Share, ISIN DEOOOFTG1111

www.flatexdegiro.com

Ford Motor Co, Ordinary Share, ISIN US3453708600

www.ford.com

Galp Energia SGPS SA, Ordinary Share, ISIN
PTGALOAMO0009

www.galpenergia.com

General Electric Co, Ordinary Share, ISIN US3696043013

www.ge.com

Intel Corp, Ordinary Share, ISIN US4581401001

www.intel.com

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

www.lvmbh.fr

Meta Platforms Inc, Ordinary Share, ISIN US30303M1027

www.investor.fb.com

NOKIA, Ordinary Share, ISIN FI0009000681

www.nokia.com

PepsiCo Inc, Ordinary Share, ISIN US7134481081

WWW.pepsico.com

Pernod Ricard SA, Ordinary Share, ISIN FR0000120693

www.pernod-ricard.com

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

investorrelations.porsche.com

REN Redes Energéticas Nacionais SGPS SA , Ordinary

Share, ISIN PTRELOAM0008

DEOOOPAG9113
Red Eléctrica Corporate SA, Ordinary Share, ISIN www.ree.es
ES0173093024
www.ren.pt
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Underlying with ISIN Website
Repsol SA, Ordinary Share, ISIN ES0173516115 www.repsol.com
RWE AG, Ordinary Share, ISIN DE0007037129 www.rwe.de

Sartorius AG, Preferred Share, ISIN DE0007165631

www.sartorius.com

Shell plc, Registered Share, ISIN GBOOBP6MXD84

www.shell.com

Shopify Inc, Ordinary Share, ISIN CA82509L1076

www.shopify.com

Siemens Energy AG, Ordinary Share, ISIN
DEOOOENERG6Y0

www.siemens-energy.com

Snap Inc, Ordinary Share, ISIN US83304A1060

www.snhap.com

Societe Generale SA, Ordinary Share, ISIN FR0000130809

www.societegenerale.com

Spotify Technology SA, Ordinary Share, ISIN
LU1778762911

investors.spotify.com

Starbucks Corp, Ordinary Share, ISIN US8552441094

www.starbucks.com

TeamViewer SE, Ordinary Share, ISIN DEO0O0OA2YN900

www.teamviewer.com

Tesla Inc, Ordinary Share, ISIN US88160R1014

ir.tesla.com

Thermo Fisher Scientific Inc, Ordinary Share, ISIN
US8835561023

www.thermofisher.com

TotalEnergies SE, Ordinary Share, ISIN FR0000120271

www.total.com

Técnicas Reunidas SA, Ordinary Share, ISIN

www.tecnicasreunidas.es

ES0178165017

Uber Technologies Inc, Ordinary Share, ISIN www.uber.com
US90353T1007

Ubisoft Entertainment SA, Ordinary Share, ISIN www.ubi.com
FR0000054470

UBS Group AG, Ordinary Share, ISIN CH0244767585

www.ubs.com

Vallourec SA, Ordinary Share, ISIN FR0013506730

www.vallourec.com

Zoom Video Communications Inc, Ordinary Share, ISIN
US98980L1017

WWW.ZO0Om.us

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

correctness.
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FINAL TERMS AND CONDITIONS OF THE WARRANTS

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

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

(1

)

©)

(4)

§1
Warrant Right, Definitions

BNP Paribas Emissions- und Handelsgesellschaft mbH, Frankfurt am Main (the "Issuer") grants each Warrant Holder
(as defined in § 5 of Part B of the Terms and Conditions of the Warrants (General Conditions)) of a MINI Future 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 (4 April 2023).

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

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

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

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

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

In the event that

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

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

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

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

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

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

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

For a MINI Future Long Warrant:

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

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

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

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

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

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

Relevant Strike x Stop-Loss Adjustment Rate

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

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

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

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

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

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

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

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

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

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

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

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

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

WKN and Referenc Initial Stop- Stop-Loss Initial Financing
ISIN I . Initial Strike* Loss op Spread*/ Reference
Underlying Option e Reference Futures I e Adjustment . . *
of the : * «~ | Ratio in Reference | Barrier* in . Financing Spread Rate*/
(Share with ISIN) Type |Currency| Source Exchange Rate* in .
Warrants/ . Currency | Reference range website
- percent S . .
Issue Size Currency and deviation
DEB(%%\QQ’X'V | |adidas AG, Registered Deutsche 20% (+/- 10 | EURIBOR 1M /
W6 / Share, Long EUR Birse AG! Eurex 0.10 153.4080 159.5443 104.0000 4% | percentage www.emmi-
DEOOOATEWWWO point) benchmarks.eu

2,000,000

BBOVJY, Air France - KLM SA, Euronext Euronext 20% (+/-10 | EURIBOR 1M/
DEO00BBOVJ Ordinary Share, Long EUR (Paris) (Paris) 1.00 1.5311 1.6229 106.0000 4% | percentage www.emmi-
Y2 /2,000,000 FR0000031122 point) benchmarks.eu

New York CBQE
BBOVJZ, . (Chicago 20% (+/- 10 SOFR/
Alcoa, Ordinary Share, Stock o
DEO00BBOVJ Long usb Board 0.10 39.4400 41.4120 105.0000 4% | percentage |www.newyorkfed
US0138721065 Exchange . .
Z9 /2,000,000 (NYSE) Options point) .org
Exchange)

BBOVJO, Allianz SE, Restricted Deutsche 20% (+/- 10 | EURIBOR 1M/
DEO00BBOVJ Registered Share, |Long EUR Bérse AG! Eurex 0.10 202.9200 211.0368 104.0000 4% | percentage www.emmi-
05 /2,000,000 DE0008404005 point) benchmarks.eu

CBOE

BBOVJ1, Alphabet Inc, Ordinary NASDAQ (Chicago 20% (+/- 10 SOFR/
DEO00BBOVJ Share, Long uUsD GS? Board 0.10 97.2994 102.1644 105.0000 4% | percentage |www.newyorkfed
13 /2,000,000 US02079K1079 Options point) .org

Exchange)
CBOE

BBOVJ2, Amazon.com Inc, NASDAQ (Chicago 20% (+/- 10 SOFR/
DE000BBOVJ Ordinary Share, Long ushD GS? Board 0.10 96.4534 101.2761 105.0000 4% | percentage |www.newyorkfed
21/2,000,000 US0231351067 Options point) .org

Exchange)
. CBOE
BBOVJ3, Advanced Micro (Chicago 20% (+/- 10 SOFR/
Devices Inc, Ordinary NASDAQ o
DE000BBOVJ Share Long UsD GS? Board 0.10 91.4638 96.0370 105.0000 4% | percentage |www.newyorkfed
39/2,000,000 US0079031078 Options point) .org
Exchange)

9/181




WKN and Initial Stop- Initial Financing
ISIN Referenc Initial Strike* Loss Stop-Loss Spread*/ Reference
of the Underlying® Option e Reference Futures Ratio* |in Reference | Barrier* in Adjustment Financing Spread Rate*/
(Share with ISIN) Type |Currency| Source* Exchange** Rate* in .
Warrants/ * Currency | Reference ercent range website
Issue Size* Currency P and deviation*

BBOVJ6, ArcelorMittal SA, Euronext Euronext 20% (+/- 10 | EURIBOR 1M/
DEOOOBBOVJ | Registered Share, |Long EUR (Amsterdam) |(Amsterdam) 1.00 24.7782 26.6366 107.5000 3% | percentage www.emmi-
62 /2,000,000 LU1598757687 point) benchmarks.eu

BBOVJS, . 20% (+/- 10 | EURIBOR 1M/
DEO00BBOVJ | o AXA S Ordinany |iong  |EUR (EF‘,J;:Q;M F;’;ﬁ’s‘;”‘t 1.00 26.5050  |27.5652  |104.0000 4% | percentage | www.emmi-
88 /2,000,000 ’ point) benchmarks.eu

Ballard Power

BBOVJ9, . 20% (+/- 10 SOFR/
DEQ00BBOV. | SYStemSInG Ordinany |y g |ysp  [NASPAQ e 1.00 4.8459 5.3305 110.0000 4% | percentage |www.newyorkfed
96 / 2,000,000 CA0585861085 point) .org

BBOVKB, Bayer AG, Registered Deutsche 20% (+/- 10 | EURIBOR 1M/
DEO00BBOVK Share, Long EUR Borse AG' Eurex 1.00 56.2400 58.4896 104.0000 4% | percentage www.emmi-
B8 /2,000,000 DEOOOBAY0017 point) benchmarks.eu

CBOE

BBOVKC, Beyond Meat Inc, NASDAQ (Chicago 20% (+/- 10 SOFR/
DEO00BBOVK Ordinary Share, Long uUsD GS? Board 0.10 14.7159 15.4517 105.0000 4% | percentage |www.newyorkfed
C6 /2,000,000 US08862E1091 Options point) .org

Exchange)
Mercado
. SIBE - Oficial de o

BBOVKE, CaqmmnkSA, Mercado Futuros y . 20% (+/- 10 EUMBOR1M/
DEO00BBOVK Ordinary Share, Long EUR Continuo Obciones 1.00 3.3370 3.5873 107.5000 4% | percentage www.emmi-
E2 /2,000,000 ES0140609019 Espafiol* Fif')lancieros point) benchmarks.eu

(MEFF)?
— 5 3

BBOVKF, Capgemlnl SE, Euronext Euronext . 20% (+/-10 | EURIBOR 1M /
DEOOOBBOVK Ordinary Share, Long EUR (Paris) (Paris) 0.10 158.6580 165.0043 104.0000 4% | percentage www.emmi-
F9 /2,000,000 FR0000125338 point) benchmarks.eu

9 -

BBOVKG, Ca_rrefour SA, Euronext Euronext . 20% (+/- 10 | EURIBOR 1M /
DEO00BBOVK Ordinary Share, Long EUR (Paris) (Paris) 1.00 17.3956 18.0915 104.0000 4% | percentage www.emmi-
G7 /2,000,000 FR0000120172 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*
New York CBOE

BBOVKH, Caterpillar Inc, Stock (Chicago 20% (+/- 10 SOFR/
DEO00BBOVK Ordinary Share, Long uUsbD Exchanae Board 0.10 209.0479 219.5003 105.0000 4% | percentage |www.newyorkfed
H5 /2,000,000 US1491231015 (NYSE)g Options point) .org

Exchange)
New York CBOE

BBOVKJ, Chevron Corp, Stock (Chicago 20% (+/- 10 SOFR/
DEO0OBBOVK Ordinary Share, Long uUsbD Exchanae Board 0.10 156.1330 163.9397 105.0000 4% | percentage |www.newyorkfed
J1/2,000,000 US1667641005 (NYSE)g Options point) .org

Exchange)

BBOVKL, Commerzbank AG, Deutsche 20% (+/- 10 | EURIBOR 1M/
DEO00BBOVK Ordinary Share, Long EUR Borse AG' Eurex 1.00 9.4525 9.8306 104.0000 4% | percentage www.emmi-
L7 /2,000,000 DEOOOCBK1001 point) benchmarks.eu
DSO%%\I’;;'\(’)'\’/K Continental AG, Deutsche 20% (+/- 10 | EURIBOR 1M/

M5 / Ordinary Share, Long EUR Bérse AG! Eurex 0.10 64.3374 67.5543 105.0000 4% | percentage www.emmi-

2000.000 DE0005439004 point) benchmarks.eu

New York CBOE

BBOVKN, Danaher Corp, Stock (Chicago 20% (+/- 10 SOFR/
DEO00BBOVK Ordinary Share, Long uUsD Exchanae Board 0.01 219.9595 241.9554 110.0000 4% | percentage |www.newyorkfed
N3 /2,000,000 US2358511028 (NYSE)g Options point) .org

Exchange)

BBOVKQ, Deutsche Bank AG, Deutsche 20% (+/- 10 | EURIBOR 1M/
DEOOOBBOVK | Registered Share, |Long EUR Borse AG' Eurex 1.00 9.0193 9.3801 104.0000 4% | percentage www.emmi-
Q6 /2,000,000 DE0005140008 point) benchmarks.eu

BBOVKR, | Deutsche Lufthansa 20% (+/- 10 | EURIBOR 1M /

AG, Restricted Deutsche
DE000BBOVK . Long EUR - 1 Eurex 1.00 9.7793 10.1705 104.0000 4% | percentage www.emmi-
Registered Share, Borse AG .
R4 /2,000,000 DE0008232125 point) benchmarks.eu
EDP Energias de

BBOVKS, . 20% (+/-10 | EURIBOR 1M/
DE000BBOVK | Portugal SA, Ordinary |\ 0 1EyR Euronext |Euronext 14 54 4.5664 4.9089 107.5000 4% | percentage | www.emmi-
S2 /2,000,000 PTEDSFP(?,&%IOOOQ (Lisbon) (Lisbon) 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*
Mercado

BBOVKT, Ence Energia y ,\SA'SEE; o ?l‘:'t‘;'fc'):e 20% (+/-10 | EURIBOR 1M/
DEOOOBBOVK | Celulosa SA, Ordinary |Long EUR Continuo o cione}s/ 1.00 3.0502 3.3552 110.0000 4% | percentage www.emmi-
TO /2,000,000 | Share, ES0130625512 = pcion point) benchmarks.eu

Espafiol Financieros
(MEFF)?
Mercado
BBOVKU, Endesa SA, Ordinar I\S/Ilsrltzza-do (F)L]:Itci:?clnsde 20% (+/-10 | EURIBOR 1M/
DE000BBOVK ! y Long EUR : ros y 1.00 18.1909 19.5552 107.5000 4% | percentage www.emmi-
Share, ES0130670112 Continuo Opciones .
U8 /2,000,000 - . . point) benchmarks.eu
Espafiol Financieros
(MEFF)?
New York CBOE

BBOVKZ, Exxon Mobil Corp, Stock (Chicago 20% (+/- 10 SOFR/
DEO00BBOVK Ordinary Share, Long uUsbD Exchanae Board 0.10 102.7190 107.8549 105.0000 4% | percentage |www.newyorkfed
Z7 /2,000,000 US30231G1022 (NYSE)g Options point) .org

Exchange)

BBOVKO, flatexDEGIRO AG, Deutsche 20% (+/-10 | EURIBOR 1M/
DE00OBBOVK Ordinary Share, Long EUR Bérse AG! i 1.00 7.2618 7.6249 105.0000 4% | percentage www.emmi-
02 /2,000,000 DEOOOFTG1111 point) benchmarks.eu

New York CBQE o

BBOVK2, Ford Motor Co, Stock (Chicago 20% (+/- 10 SOFR/
DEO00BBOVK Ordinary Share, Long uUsD Exchanae Board 1.00 10.9338 11.7538 107.5000 4% | percentage |www.newyorkfed
28 /2,000,000 US3453708600 (NYSE)g Options point) .org

Exchange)

BBOVK4, Galp Energia SGPS Euronext Euronext 20% (+/-10 | EURIBOR 1M/
DEOOOBBOVK | SA, Ordinary Share, |Long EUR (Lisbon) (Lisbon) 1.00 10.0327 10.7852 107.5000 4% | percentage www.emmi-
44 /2,000,000 PTGALOAMO009 point) benchmarks.eu

. New York CBQE o

BBOVKS5, General Electric Co, Stock (Chicago 20% (+/- 10 SOFR/
DEO00BBOVK Ordinary Share, Long uUsb Exchanae Board 0.10 89.0932 93.5478 105.0000 4% | percentage |www.newyorkfed
51/2,000,000 US3696043013 (NYSE)g Options point) .org

Exchange)
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WKN and Referenc Initial Stop- Stop-Loss Initial Financing
ISIN - . Initial Strike* Loss . Spread*/ Reference
Underlying Option e Reference Futures R s Adjustment . . *
of the ; * « | Ratio in Reference | Barrier* in . Financing Spread Rate*/
Warrants/ (Share with ISIN) Type |Currency| Source Exchange Currenc Reference Rate* in rande website
* y t g
Issue Size* Currency percen and deviation*
CBOE

BBOVKOY, Intel Corp, Ordinary NASDAQ (Chicago 20% (+/- 10 SOFR/
DEO00BBOVK Share, Long uUsbD GS? Board 1.00 30.9424 32.4895 105.0000 4% | percentage |www.newyorkfed
93/2,000,000 US4581401001 Options point) .org

Exchange)

BBOVLD, LY,\Ifgu'i\gathi![-tlc?:nSeEssy Euronext Euronext 20% (+/-10 | EURIBOR 1M/
DEO00OBBOVL Ordi sh ’ |Long EUR Pari . 0.10 802.3700 834.4648 104.0000 4% | percentage www.emmi-
D2 /2,000,000 Ordinary Share, (Paris) (Paris) point) | benchmarks.eu

e FR0000121014
CBOE

BBOVLE, Meta Platforms Inc, NASDAQ (Chicago 20% (+/- 10 SOFR/
DE000BBOVL Ordinary Share, Long uUsD GS? Board 0.10 197.4301 207.3016 105.0000 4% | percentage |www.newyorkfed
EO /2,000,000 US30303M1027 Options point) .org

Exchange)

BBOVLL, . 20% (+/- 10 | EURIBOR 1M/
DE000BBOVL Shzr(;KlF/Tbc%g&%rgs s |Long  |EUR Soronext A aee | 100 3.9485 4.2446 107.5000 4% | percentage | www.emmi-
L5/2,000,000 ’ 9 point) benchmarks.eu

CBOE

BBOVLN, PepsiCo Inc, Ordinary NASDAQ (Chicago 20% (+/- 10 SOFR/
DEO00BBOVL Share, Long uUsD GS? Board 0.10 170.4160 178.9368 105.0000 4% | percentage |www.newyorkfed
N1 /2,000,000 US7134481081 Options point) .org

Exchange)

BBOVLQ, Pernod Ricard SA, Euronext Euronext 20% (+/-10 | EURIBOR 1M/
DEO00BBOVL Ordinary Share, Long EUR (Paris) (Paris) 0.10 194.0910 201.8546 104.0000 4% | percentage www.emmi-
Q4 /2,000,000 FR0000120693 point) benchmarks.eu

BBOVLS, Porslgtz'el IEG hlfr'el;érred Deutsche 20% (+/-10 | EURIBOR 1M/
DE000BBOVL Sha‘re Long EUR Borse AG' Eurex 0.10 112.6225 117.1274 104.0000 4% | percentage www.emmi-
S0/2,000,000 DEOOOPAG:91 13 point) benchmarks.eu

Mercado

BBOVLT, S;d OEr'aet‘g“S": ,\SA'eBrEa' o Sj‘ﬁfésde 20% (+/- 10 | EURIBOR 1M/
DEO00BBOVL P ' Long EUR : ros y 1.00 14.9099 16.0282 107.5000 4% | percentage www.emmi-
T8/ 2.000.000 Ordinary Share, Continuo Opciones oint) benchmarks.eu

VY ES0173093024 Espafiol* Financieros P :
(MEFF)?
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WKN and Referenc Initial Stop- Stop-Loss Initial Financing
ISIN - . Initial Strike* Loss op Spread*/ Reference
Underlying Option e Reference Futures R s Adjustment . . *
of the ; * « | Ratio in Reference | Barrier* in . Financing Spread Rate*/
(Share with ISIN) Type |Currency| Source Exchange Rate* in .
Warrants/ * Currency | Reference range website
ik percent Y .
Issue Size Currency and deviation
REN Redes

BBOVLU, Energéticas Nacionais Euronext Euronext 20% (+/-10 | EURIBOR 1M/
DEOOOBBOVL | SGPS SA, Ordinary |Long EUR (Lisbon) (Lisbon) 1.00 2.3533 2.5299 107.5000 4% | percentage www.emmi-
U6 /2,000,000 Share, point) benchmarks.eu

PTRELOAMO0008
Mercado
BBOVLW Oficial de
’ . 20% (+/-10 | EURIBOR 1M/
DEOOOBBOVL | Repsol SA, Ordinary Futuros y o o
W2 / Share, ES0173516115 Long EUR SIBE Opciones 1.00 13.3316 14.3314 107.5000 4% percgi:ttz)age b;/:]v(\;/rv]vﬁeanrwlgleu
2,000,000 Financieros P :
(MEFF)?

BBOVLX, RWE AG, Ordinary Deutsche 20% (+/-10 | EURIBOR 1M/
DEO00BBOVL Share, Long EUR Bérse AG! Eurex 0.10 38.0000 39.5200 104.0000 4% | percentage www.emmi-
X0/2,000,000 DEO0007037129 point) benchmarks.eu

BBOVLO, Sartorius AG, Deutsche 20% (+/-10 | EURIBOR 1M/
DEO00BBOVL Preferred Share, Long EUR Bérse AG! Eurex 0.10 308.9340 332.1040 107.5000 4% | percentage www.emmi-
01/2,000,000 DEO0007165631 point) benchmarks.eu

BBOVL2, Shell plc, Registered Euronext Euronext 20% (+/-10 | EURIBOR 1M/
DE000BBOVL Share, Long EUR (Amsterdam) |(Amsterdam) 1.00 25.0432 26.9214 107.5000 3% | percentage www.emmi-
27 /2,000,000 GB00OBP6MXD84 point) benchmarks.eu

BBOVL3, | Shopify Inc, Ordinary gteoVZKY ork 20% (+/- 10 SOFR/
DE000BBOVL Share, Long uUsD Exchange b 0.10 44.4962 46.7210 105.0000 4% | percentage |www.newyorkfed
35/2,000,000 CA82509L1076 (NYSE) point) .org

BBOVL4, Siemens Energy AG, Deutsche 20% (+/-10 | EURIBOR 1M/
DE000OBBOVL Ordinary Share, Long EUR Bérse AG! i 1.00 19.6974 20.6823 105.0000 4% | percentage www.emmi-
43 /2,000,000 DEOOOENERGYO point) benchmarks.eu

. New York CBQE o

BBOVLG, Snap Inc, Ordinary Stock (Chicago 20% (+/- 10 SOFR/
DEO00BBOVL Share, Long usb Exchange Board 1.00 9.6751 10.8845 112.5000 4% | percentage |www.newyorkfed
68 /2,000,000 US83304A1060 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 ercent range website
Issue Size* Currency P and deviation*

BBOVL7, Societe Generale SA, Euronext Euronext 20% (+/-10 | EURIBOR 1M/
DE000BBOVL Ordinary Share, Long EUR (Paris) (Paris) 1.00 19.6928 20.4805 104.0000 4% | percentage www.emmi-
76 /2,000,000 FR0000130809 point) benchmarks.eu

New York CBOE

BBOVLS, Spotify Technology Stock (Chicago 20% (+/- 10 SOFR/
DEOOOBBOVL | SA, Ordinary Share, |Long UsD Exchanae Board 0.10 115.6891 124.3658 107.5000 4% | percentage |www.newyorkfed
84 /2,000,000 LU1778762911 9 Options point) .org

(NYSE) Exchange)
CBOE

BBOVMA, Starbucks Corp, NASDAQ (Chicago 20% (+/- 10 SOFR/
DEO00BBOVM Ordinary Share, Long usD GS? Board 0.10 95.3088 100.0743 105.0000 4% | percentage |www.newyorkfed
A6 /2,000,000 US8552441094 Options point) .org

Exchange)

BBOVMB, TeamViewer SE, Deutsche 20% (+/-10 | EURIBOR 1M/
DEO00BBOVM Ordinary Share, Long EUR Borse AG' f 1.00 14.5498 15.2773 105.0000 4% | percentage www.emmi-
B4 /2,000,000 DEOOOA2YN900 point) benchmarks.eu

CBOE
BBOVMC, Tesla Inc, Ordinary NASDAQ (Chicago 350 20% (+/- 10 SOFR/
DEO00BBOVM Share, Long uUsbD GS? Board 0.10 192.0204 201.6214 105.0000 0/ percentage |www.newyorkfed
C2 /200,000 US88160R1014 Options ° point) .org
Exchange)
. CBOE

BBOVMD, | rherme Fisher Now Yotk chicago 20% (+/- 10 SOFR/
DEO00OBBOVM ’ ry Long uUsD Board 0.01 537.6832 564.5674 105.0000 4% | percentage |www.newyorkfed
DO / 2,000,000 Share, Exchange | 5 tions point) org

e US8835561023 (NYSE) Exchange) )

BBOVMG, TotalEnergies SE, 20% (+/-10 | EURIBOR 1M/

. Euronext Euronext :
DEOOOBBOVM Ordinary Share, Long EUR (Paris) (Paris) 1.00 54.0075 56.1678 104.0000 4% | percentage www.emmi-
G3 /2,000,000 FR0000120271 point) benchmarks.eu
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WKN and Referenc Initial Stop- Stop-Loss Initial Financing
ISIN - . Initial Strike* Loss . Spread*/ Reference
Underlying Option e Reference Futures R s Adjustment . . *
of the ; * « | Ratio in Reference | Barrier* in . Financing Spread Rate*/
Warrants/ (Share with ISIN) Type |Currency| Source Exchange Currenc Reference Rate* in rande website
* y t g
Issue Size* Currency percen and deviation*
MEFF
SIBE - (Mercado

BBOVMH, Técnicas Reunidas Mercado oficial de 20% (+/- 10 | EURIBOR 1M/
DEOOOBBOVM| SA, Ordinary Share, |Long EUR Continuo Futuros 1.00 8.8827 9.5489 107.5000 4% | percentage www.emmi-
H1 /2,000,000 ES0178165017 Espariol* Financieros) point) benchmarks.eu

P MEFF Fifa
(Barcelona)
. New York CBQE

BBOVMJ, Uber Technologies Stock (Chicago 20% (+/-10 SOFR/
DEOOOBBOVM | Inc, Ordinary Share, |Long uUsD Exchange Board 0.10 25.9845 27.2837 105.0000 4% | percentage |www.newyorkfed
J7 /2,000,000 US90353T1007 (NYSE) Options point) .org

Exchange)

BBOVMK, Ubisoft Entertainment Euronext Euronext 20% (+/- 10 | EURIBOR 1M/
DEOOOBBOVM | SA, Ordinary Share, |Long EUR (Paris) (Paris) 0.10 22.9524 24.3295 106.0000 4% | percentage www.emmi-
K5 /2,000,000 FR0000054470 point) benchmarks.eu
DSO%%\Q\E"%"\’/M UBS Group AG, SIX Swiss 20% (+/- 10 SARON /

M1/ Ordinary Share, Long CHF Exchange Eurex 1.00 17.8792 18.7732 105.0000 4% perce_ntage WWW.SiX-

2,000,000 CH0244767585 AG point) group.com

BBOVMP, . 20% (+/-10 | EURIBOR 1M/
DEO0OBBOVM \S/ﬁg?;‘ri%%‘a %gé”%g Long  |EUR (E;;;’Ig)e"t F;;gg)e"t 1.00 11.1554 116016 [104.0000 4% | percentage | www.emmi-
P4 /2,000,000 ’ point) benchmarks.eu

BBOVMU, Zoom Video 20% (+/- 10 SOFR/
DEQOOBBOVM | Communications Inc, ) o\ | ygp NASDAQ | 0.10 66.8362  |70.1780  |105.0000 4% | percentage |www.newyorkfed

Ordinary Share GS2 . Y
U4 /2,000,000 , point) .org

US98980L1017

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

EURIBOR = Euro Interbank Offered Rate
SOFR = Secured Overnight Financing Rate, provided by the Federal Reserve Bank of New York
SARON = Swiss Average Rate Overnight, provided by the SIX Swiss Exchange
1 here the electronic trading system Xetra
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"NASDAQ GS" means National Association of Securities Dealers Automated Quotations Stock Exchange Global Select Market
"NASDAQ GM" means National Association of Securities Dealers Automated Quotations Stock Exchange Global Market

the electronic trading system SIBE of Sociedad de Bolsas S. A., Espafa

official Spanish exchange for futures and options contracts (Mercado Oficial de Futuros y Opciones Financieros en Espafia)

a b ON

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

19/ 181



®)

(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 4 April 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

6 April 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)

DEO00BBOVJW6 0.98 0.01 2,000,000
DEO0OBBOVJY2 0.15 0.01 2,000,000
DE000BB0OVJZ9 0.27 0.01 2,000,000
DEO00BBOVJO05 1.07 0.01 2,000,000
DEO00BB0OVJ13 0.57 0.01 2,000,000
DEO00BBOVJ21 0.57 0.01 2,000,000
DEO00BBOVJ39 0.54 0.01 2,000,000
DEO00BBOVJ62 2.30 0.01 2,000,000
DEO00BB0OVJ88 2.00 0.01 2,000,000
DEO00BB0OVJ96 0.67 0.01 2,000,000
DEOOOBBOVKBS 2.96 0.01 2,000,000
DEOOOBBOVKC6 0.13 0.01 2,000,000
DEOOOBBOVKE2 0.31 0.01 2,000,000
DEOOOBBOVKF9 1.19 0.01 2,000,000
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ISIN Initial issue price in EUR Product-specific entry costs included Issue Size
in the initial issue price (as at the date
of these Final Terms)

DEOOOBBOVKG?7 1.31 0.01 2,000,000
DEOOOBBOVKH5 1.91 0.01 2,000,000
DEOOOBBOVKJ1 1.08 0.01 2,000,000
DEOOOBBOVKL7 0.50 0.01 2,000,000
DEOOOBBOVKM5 0.48 0.01 2,000,000
DEOOOBBOVKN3 0.30 0.01 2,000,000
DEO00OBBOVKQ6 0.58 0.01 2,000,000
DEOOOBBOVKR4 0.51 0.01 2,000,000
DEOOOBBOVKS2 0.45 0.01 2,000,000
DEOOOBBOVKTO 0.46 0.01 2,000,000
DEO00BBOVKUS8 1.80 0.01 2,000,000
DEO00BBOVKZ7 0.94 0.01 2,000,000
DEO00BBOVK02 0.72 0.01 2,000,000
DEO00OBBOVK28 1.51 0.01 2,000,000
DEO00BBOVK44 0.99 0.01 2,000,000
DEOOOBBOVK51 0.62 0.01 2,000,000
DEOOOBBOVK93 1.82 0.01 2,000,000
DE000BBOVLD2 4.22 0.01 2,000,000
DEOOOBBOVLEQ 1.16 0.01 2,000,000
DEOOOBBOVLL5 0.59 0.01 2,000,000
DEOOOBBOVLN1 1.18 0.01 2,000,000
DEO00BBOVLQ4 1.46 0.01 2,000,000
DEO00OBBOVLSO 0.59 0.01 2,000,000
DEOOOBBOVLTS8 1.39 0.01 2,000,000
DEOOOBBOVLU6 0.35 0.01 2,000,000
DEO00OBBOVLW2 1.24 0.01 2,000,000
DE000BBOVLXO0 0.20 0.01 2,000,000
DEO00BBOVLO1 7.25 0.01 2,000,000
DEO00OBBOVL27 2.48 0.01 2,000,000
DEO00BBOVL35 0.31 0.01 2,000,000
DEO00BBOVL43 1.48 0.01 2,000,000
DEO00OBBOVL68 1.33 0.01 2,000,000
DEOOOBBOVL76 1.48 0.01 2,000,000
DEO00OBBOVL84 1.60 0.01 2,000,000
DEOOOBBOVMAG 0.87 0.01 2,000,000
DEO00OBBOVMB4 1.10 0.01 2,000,000
DEO00OBBOVMC2 1.13 0.01 200,000
DEO00BBOVMDO 0.37 0.01 2,000,000
DEOOOBBOVMG3 2.84 0.01 2,000,000
DEOOOBBOVMH1 1.33 0.01 2,000,000
DEO00BBOVMJ7 0.49 0.01 2,000,000
DEOOOBBOVMK5 0.17 0.01 2,000,000
DE000BBOVMM1 1.35 0.01 2,000,000
DEO00OBBOVMP4 0.84 0.01 2,000,000
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ISIN Initial issue price in EUR Product-specific entry costs included Issue Size
in the initial issue price (as at the date
of these Final Terms)
DE000BBOVMU4 0.61 0.01 2,000,000

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

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

Details (names and addresses) of
dealer(s)

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

Additional information:

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

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

N/A

N/A

N/A

ISIN 871(m) applicab_le as at the date
of these Final Terms
DEO00BBOVJW6 No
DE000BBOVJY2 No
DE000BB0OVJZ9 Yes
DE000BBOVJO05 No
DEO00BBOVJ13 Yes
DE000BB0OVJ21 Yes
DE000BBOVJ39 Yes
DE000BBOVJ62 No
DE000BB0OVJ88 No
DE000BBOVJ96 No
DEO0OBBOVKB8 No
DEOOOBBOVKC6 Yes
DEOOOBBOVKE2 No
DEOOOBBOVKF9 No
DEOOOBBOVKG?7 No
DEOOOBBOVKH5 Yes
DE0OO0BBOVKJ1 Yes
DEOOOBBOVKL7 No
DE000BBOVKMS No
DEOOOBBOVKN3 Yes
DE000BBOVKQ6 No
DEOOOBBOVKR4 No
DE0OOBBOVKS2 No
DEOOOBBOVKTO No
DEO0OOBBOVKUS8 No
DEO00OBBOVKZ7 Yes
DEO00OBBOVKO02 No
DEO00BBOVK28 Yes
DEO00BBOVK44 No
DE000BBOVK51 Yes
DEO00OBBOVK93 Yes
DE000BBOVLD2 No
DEOOOBBOVLEO Yes
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Statement pursuant to Article 29(2) of

the EU Benchmark Regulation

Administrator

European Money Markets Institute
(EMMI)

Federal Reserve Bank of New
York

SIX Financial Information AG

DEOOOBBOVLLS No
DEOOOBBOVLN1 Yes
DEO000BBOVLQ4 No
DEO0OBBOVLS0 No
DEOOOBBOVLT8 No
DEO0OOBBOVLUG No
DEO00OBBOVLW2 No
DEO000BBOVLX0 No
DE000BBOVLO1 No
DEQ000BBQOVL27 No
DEOOOBBOVL35 No
DE000BB0OVL43 No
DEOOOBBOVL68 Yes
DEOO0BBOVL76 No
DEQO00OBBOVL84 No
DEOOOBBOVMAG Yes
DEO000OBBOVMB4 No
DE000OBBOVMC2 Yes
DE000BBOVMDO Yes
DEOOOBBOVMG3 No
DEOOOBBOVMH!1 No
DEO00BBOVMJ7 Yes
DEOOOBBOVMKS No
DE000BBOVMMA1 No
DE000OBBOVMP4 No
DEO00OOBBOVMU4 Yes

Amounts payable under these Warrants are calculated by reference to the

following Benchmarks provided by the following administrators:

Benchmark

EURIBOR 1M

SOFR

SARON

As at the date of these Final Terms the
respective administrator (the "Administrator")
is included as Administrator in the register of
Administrators and Benchmarks established
and maintained by the European Securities and
Markets Authority ("ESMA") pursuant to Article
36 of the EU Benchmark Regulation.

Yes

No

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) 6 April 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 (4 April 2023).

Initial Stop-Loss
WKN and ISIN Underlying Option Reference Futures . Barrier in
of the Warrants/ . Ratio
. (Share with ISIN) Type Source Exchange Reference
Issue Size
Currency
BBOVJW, . .
DE000BBOVJWe / | 2didas AG, Registered Share, |, Deutsche Bérse AG | Eurex 0.10 159.5443
DEOOOATEWWWO
2,000,000
BBOVJY, . .
DE000BBOVJY2/ | AirfFrance-KLMSA, Ordinary ) Euronext (Paris) | Euronext (Paris) | 1.00 16229
Share, FR0000031122
2,000,000
BBOVJZ, . CBOE (Chicago
DEO0OBBOV.Z9 / A'C‘taéargé”fgossgare' Long Efg};:r'; ?,fﬁng) Board Options 0.10 41.4120
2,000,000 9 Exchange)
BBOVJO, . . .
DE000BBOVJ05/ | Allianz SE, Restricted Registered || Deutsche Bérse AG | Eurex 0.10 211.0368
Share, DE0008404005
2,000,000
BBOVJ1, . CBOE (Chicago
DE000BBOVJ13/ | AlPhabetinc, Ordinary Share, |, NASDAQ GS Board Options 0.10 102.1644
US02079K1079
2,000,000 Exchange)
BBOV.J2, Amazon.com Inc, Ordinary Share CBOE (Chicago
DE000BBOVJ21 / : ' " |Long NASDAQ GS Board Options 0.10 101.2761
US0231351067
2,000,000 Exchange)
BBOVJS, Advanced Micro Devices Inc CBOE (Chicago
DE00OBBOVJ39 / , ' |Long NASDAQ GS Board Options 0.10 96.0370
Ordinary Share, US0079031078
2,000,000 Exchange)
BBOVJ6 . .
‘ ArcelorMittal SA, Registered Euronext Euronext
DE0O0BBOVJ62 / Share, LU1598757687 Long (Amsterdam) (Amsterdam) 1.00 26.6366
2,000,000
BBOVJS, A .
DEO00BB0OVJ88 / SA, Ordinary Share, Long Euronext (Paris) Euronext (Paris) 1.00 27.5652
FR0000120628
2,000,000
BBOVJS, Ballard Power Systems Inc
DE0OBBOVU9G / | oy i e e CA0585861085 |LON9 NASDAQ GM - 1.00 5.3305
2,000,000
BBOVKB, .
DEOOOBBOVKB8 / | DaYerAG, Registered Share, |, Deutsche Bérse AG |Eurex 1.00 58.4896
DEO0OBAY0017
2,000,000
BBOVKC, . CBOE (Chicago
DE000BBOVKCe/ | Beyond Meat Inc, Ordinary Share, |, NASDAQ GS Board Options 0.10 15.4517
US08862E1091
2,000,000 Exchange)
BBOVKE, . . Mercado Oficial de
DEO0BBOVKEZ / | ©2™@Pank S, Ordnary Share, ) ong SIBE - Mercado | | Futuros y Opeiones  [1.00 3.5873
2,000,000 P Financieros (MEFF)
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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
BBOVKF, — .
DEOOOBBOVKFg / | Capgemini SE, Ordinary Share, |, Euronext (Paris) | Euronext (Paris)  |0.10 165.0043
FRO000125338
2,000,000
BBOVKG, .
DEOOOBBOVKG7 / Carrefour SA, Ordinary Share, Long Euronext (Paris) Euronext (Paris) 1.00 18.0915
FR0000120172
2,000,000
BBOVKH, . . CBOE (Chicago
DE0OOBBOVKHS / Caterp"ﬁgncé 82’1"8?2’ Share, || ong E‘fg};(r?”; ?,fl‘:ng) Board Options 0.10 219.5003
2,000,000 9 Exchange)
BBOVKJ, . CBOE (Chicago
DE00OBBOVKJ1 / Che"m%g‘;g%?%ﬂggg’ Share, 1) ong Efg]z:r'; ?,fﬁ(cgE) Board Options 0.10 163.9397
2,000,000 9 Exchange)
BBOVKL, .
DE00OBBOVKL? / Commerzbank AG, Ordinary ) Deutsche Bérse AG |Eurex 1.00 9.8306
Share, DEOOOCBK1001
2,000,000
BBOVKM, . .
DE000BBOVKM5 /| Continental AG, Ordinary Share, ) Deutsche Bérse AG | Eurex 0.10 67.5543
DE0005439004
2,000,000
BBOVKN, . CBOE (Chicago
DEO0OBBOVKN3 / Da”ahebgg;%sgﬂggrsy Share, || ing Efg};(:”; ?IEI(:%(E) Board Options 0.01 241.9554
2,000,000 9 Exchange)
BBOVKQ, .
DE000BBOVKQ6 / | Deulsche Bank AG, Registered |, Deutsche Bérse AG |Eurex 1.00 9.3801
Share, DE0005140008
2,000,000
BBOVKR, Deutsche Lufthansa AG,
DEOOOBBOVKR4 / Restricted Registered Share, Long Deutsche Borse AG |Eurex 1.00 10.1705
2,000,000 DE0008232125
BBOVKS -
’ EDP Energias de Portugal SA, . .
DEOOOBBOVKS2 / Ordinary Share, PTEDPOAMO0009 Long Euronext (Lisbon) Euronext (Lisbon) 1.00 4.9089
2,000,000
BBOVKT, . Mercado Oficial de
DE00OBBOVKTO / O'f dr:ﬁir'i”segg'rz VE%%';’?;&?Q , |Long gloilfir;ul\geégzggol Futuros y Opciones | 1.00 3.3552
2,000,000 ’ Financieros (MEFF)
BBOVKU, . Mercado Oficial de
DE00OBBOVKUS / E”desgg(/;’&%%d%ﬁqyfhare' Long giiir;u'\gelzrgaggo| Futuros y Opciones | 1.00 19.5552
2,000,000 P Financieros (MEFF)
BBOVKZ, . . CBOE (Chicago
DEO00BBOVKZ7 / Ex;ﬁgrgllol?g:%)zrga g;%';;’"y Long E;‘:";};ﬁrz ?&?'S‘E) Board Options 0.10 107.8549
2,000,000 ’ 9 Exchange)
BBOVKO, .
DE00OBBOVKO2 / flatexDEGIRO AG, Ordinary |, Deutsche Bérse AG |- 1.00 7.6249
Share, DEOOOFTG1111
2,000,000
BBOVK2, . CBOE (Chicago
DE000BBOVK28/ | o M°G°Sr3ﬁ%’3%%'gggy Share, 1) ong Efg};(:”; ?@C'S‘E) Board Options 1.00 11.7538
2,000,000 9 Exchange)
BBOVK4 . .
y Galp Energia SGPS SA, Ordinary . .
DEOOOBBOVK44 / Share, PTGALOAMO009 Long Euronext (Lisbon) Euronext (Lisbon) 1.00 10.7852
2,000,000
BBOVKS5, . . CBOE (Chicago
DEO0OBBOVK51 / Gensir::eE'S‘gggg%% 4(3)801“2""ry Long Ej&;ﬁrz ?&?'S‘E) Board Options 0.10 93.5478
2,000,000 ' 9 Exchange)
BBOVKO, . CBOE (Chicago
DE00OBBOVKY3 / Intel Corp, Ordinary Share, |, NASDAQ GS Board Options 1.00 32.4895
US4581401001
2,000,000 Exchange)
BBOVLD, LVMH Moet Hennessy - Louis
DEO00BBOVLD2 / Vuitton SE, Ordinary Share, Long Euronext (Paris) Euronext (Paris) 0.10 834.4648
2,000,000 FR0000121014
BBOVLE, . CBOE (Chicago
DEO0OBBOVLEO / Meta Platforms Inc, Ordinary ) NASDAQ GS Board Options 0.10 207.3016
Share, US30303M1027
2,000,000 Exchange)
BBOVLL, .
DEOOOBBOVLLS / NOKIA, Ordinary Share, |, Euronext Paris All Exchanges 1.00 4.2446
FI0009000681
2,000,000
BBOVLN, . . CBOE (Chicago
DE000BBOVLN1/ | FepsiColnc, Ordinary Share, |, NASDAQ GS Board Options 0.10 178.9368
US7134481081
2,000,000 Exchange)
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Initial Stop-Loss

WKN and ISIN Underlyin Option Reference Futures Barrier in
of the Warrants/ ying p Ratio
. (Share with ISIN) Type Source Exchange Reference
Issue Size
Currency
BBOVLQ . .
’ Pernod Ricard SA, Ordinary . .
DEO00OBBOVLQ4 / Share, FR0000120693 Long Euronext (Paris) Euronext (Paris) 0.10 201.8546
2,000,000
BBOVLS
’ Dr. Ing. h.c. F. Porsche AG, ..
DEOOOBBOVLSO / Preferred Share, DEOOOPAG9113 Long Deutsche Borse AG |Eurex 0.10 117.1274
2,000,000
BBOVLT, S Mercado Oficial de
DEOOOBBOVLTS / Oféf’r?a'fy'escrtg‘;z e ooa |LoNd g'(i'fir;u'\geégz‘;gol Futuros y Opciones | 1.00 16.0282
2,000,000 ’ Financieros (MEFF)
BBOVLU, REN Redes Energéticas
DEOOOBBOVLUG / Nacionais SGPS SA , Ordinary |Long Euronext (Lisbon) Euronext (Lisbon) 1.00 2.5299
2,000,000 Share, PTRELOAM0008
BBOVLW, . Mercado Oficial de
DEOOOBBOVLW2 / Repsﬁ;géi %‘5’;’;?53“”‘*' Long SIBE Futuros y Opciones | 1.00 14.3314
2,000,000 Financieros (MEFF)
BBOVLX, .
DEO0OOBBOVLXO0 / RWE AG, Ordinary Share, Long Deutsche Borse AG |Eurex 0.10 39.5200
DE0007037129
2,000,000
BBOVLO, .
DE000BBOVLO1/ | Sartorius AG, Preferred Share, ) Deutsche Birse AG |Eurex 0.10 332.1040
DE0007165631
2,000,000
BBOVL2 .
' Shell plc, Registered Share, Euronext Euronext
DE0OOBBOVL27/ GBOOBP6MXD84 Long (Amsterdam) (Amsterdam) 1.00 26.9214
2,000,000
BBOVL3 . .
' Shopify Inc, Ordinary Share, New York Stock
DEO00BBOVL35 / Long - 0.10 46.7210
2,000,000 CA82509L1076 Exchange (NYSE)
BBOVL4, . .
DE000BBOVL43/ | Siemens Energy AG, Ordinary |, Deutsche Bérse AG |- 1.00 20.6823
Share, DEOOOENER6YO0
2,000,000
BBOVLS, . CBOE (Chicago
DE00OBBOVL6ES / S”apdg%325ﬂgﬁrgsghare' Long E‘f{‘g‘;{:r"; ?,ffi%‘E) Board Options 1.00 10.8845
2,000,000 9 Exchange)
BBOVL?7, . .
DE000BBOVL76/ | Societe Generale SA, Ordinary || Euronext (Paris) | Euronext (Paris) | 1.00 20.4805
Share, FR0000130809
2,000,000
BBOVLS, . . CBOE (Chicago
DEO0OBBOVL84 / Spo“g’h;f:hfa'f%’s%"zgf'”a'y Long E;‘:";};ﬁrz ?&?'S‘E) Board Options 0.10 124.3658
2,000,000 ' 9 Exchange)
BBOVMA, . CBOE (Chicago
DE000BBOVMAG / | Starbucks Corp, Ordinary Share, |, NASDAQ GS Board Options 0.10 100.0743
US8552441094
2,000,000 Exchange)
BBOVMB, ) .
DE000BBOVMB4 / | 1eamViewer SE, Ordinary Share, |, Deutsche Borse AG |- 1.00 15.2773
DE000A2YN900
2,000,000
BBOVMC, Tesla Inc, Ordinary Share CBOE (Chicago
DEO00BBOVMC2 / y ’ Long NASDAQ GS Board Options 0.10 201.6214
US88160R1014
200,000 Exchange)
BBOVMD, . o CBOE (Chicago
DE000BBOVMDO / OLT?;’SIOSFHZ?:rSgéfg;‘;‘gg?g'zs Long Ej&;:;; ?&?'S‘E) Board Options 0.01 564.5674
2,000,000 ’ Exchange)
BBOVMG, . .
DE000BBOVMG3/ | °talEnergies SE, Ordinary Share, |, Euronext (Paris)  |Euronext (Paris)  |1.00 56.1678
FR0000120271
2,000,000
BBOVMH MEFF (Mercado
’ Técnicas Reunidas SA, Ordinary SIBE - Mercado oficial de Futuros
DE0OOBBOVMH1/ Share, ES0178165017 Long Continuo Espariol Financieros) MEFF 1.00 9.5489
2,000,000 .
Fifa (Barcelona)
BBOVMJ, . . CBOE (Chicago
DEO0OBBOVMJ7 / Uber&ﬁg”ﬂgggg;g%gg‘”ary Long Efg};(:”; ?@C'S‘E) Board Options 0.10 27.2837
2,000,000 ’ 9 Exchange)
BBOVMK . .
’ Ubisoft Entertainment SA, . )
DEOg%%%OO\Q\éIKSI Ordinary Share, FRO000054470 Long Euronext (Paris) Euronext (Paris) 0.10 24.3295

30/181




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
BBOVMM, . .
DEOOOBBOVMMA / UBS Group AG, Ordinary Share, Long SIX Swiss Exchange Eurex 1.00 18.7732
CHO0244767585 AG
2,000,000
BBOVMP, .
DEOOOBBOVMP4 / Vallourec SA, Ordinary Share, Long Euronext (Paris) Euronext (Paris) 1.00 11.6016
FR0013506730
2,000,000
BBOVMU, Zoom Video Communications Inc
DEO00BBOVMU4 / Ordinary Share, US98980L1017 Long NASDAQ GS - 0.10 70.1780
2,000,000
Status:

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

Where will the securities be traded?

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

Is there a guarantee attached to the securities?

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

the respective payment would be due under the Terms and Conditions of the Warrants.

Who is the Guarantor of the securities?

Domicile and legal form:

The Guarantor is a public limited company (société anonyme) incorporated in France under the laws of
France and its legal entity identifier (LEl) is ROMUWSFPU8MPRO8K5P83. The address of its principal
office is 16, boulevard des Italiens — 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.

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
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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.

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.
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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 4 April 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: 6BEWKUOFGVX5QQJHFGT48), a
general partnership under the laws of France (Société en Nom Collectif) incorporated in France under the laws of France.

Why is this prospectus being produced?

The primary aim of the offer is to further the objective of making profit. The Issuer will use the net proceeds from the issue exclusively to hedge its
liabilities under the Warrants towards Warrant Holders.
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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) 6 april 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 (4 april 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
BBOVJW, .
DE000BBOVJWe / | 2didas AG, Aandeel op naam, |, Deutsche Bérse AG | Eurex 0,10 150,5443
DEOOOATEWWWO
2.000.000
BBOVJY, .
DE000BBOVJY2/ | AirFrance-KLMSA, Gewoon ) . Euronext (Paris)  |Euronext (Paris)  |1,00 1,6229
aandeel, FR0000031122
2.000.000
BBOVJZ, CBOE (Chicago
DE000BBOV.Z9 / A'°°a’s%‘j"3vé’;’21%a6”5dee" Long New York ?,fﬁng) Board Options 0,10 41,4120
2.000.000 9 Exchange)
BBOVJO, Allianz SE, Aandeel op naam met
DEO00BBOVJ05 / beperkte overdraagbaarheid, Long Deutsche Borse AG |Eurex 0,10 211,0368
2.000.000 DE0008404005
BBOVJ1, Alphabet Inc, Gewoon aandeel CBOE (Chicago
DEO00BBOVJ13/ P ) ’ |Long NASDAQ GS Board Options 0,10 102,1644
US02079K1079
2.000.000 Exchange)
BBOV.J2, Amazon.com Inc, Gewoon CBOE (Chicago
DEO000BBOVJ21 / aandeel, US0231351067 Long NASDAQ GS Board Options 0,10 101,2761
2.000.000 Exchange)
BBOVJS, Advanced Micro Devices Inc CBOE (Chicago
DE000BBOVJ39 / _q |LONg NASDAQ GS Board Options 0,10 96,0370
Gewoon aandeel, US0079031078
2.000.000 Exchange)
BBOVJ6 ;
g ArcelorMittal SA, Aandeel op Euronext Euronext
DE0O0BBOVJ62 / naam, LU1598757687 Long (Amsterdam) (Amsterdam) 1,00 26,6366
2.000.000
BBOVJS,
DE00OBBOV.J88 / AXA SA, Gewoon aandeel, |, Euronext (Paris) | Euronext (Paris) | 1,00 27,5652
2 000.000 FR0000120628
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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
BBOVJY, Ballard Power Systems Inc
DEOOOBBOVJ9S / | o o0 oF  deal. CAO585861085 | -ON9 NASDAQ GM - 1,00 5,3305
2.000.000
BEOVKB, Bayer AG, Aandeel op naam
DEOOOBBOVKBS / Y : P ' |Long Deutsche Bérse AG |Eurex 1,00 58,4896
DEO0OBAY0017
2.000.000
BBOVKC, Beyond Meat Inc, Gewoon CBOE (Chicago
DEOOOBBOVKCS / Y ’ Long NASDAQ GS Board Options 0,10 15,4517
aandeel, US08862E1091
2.000.000 Exchange)
BBOVKE, . Mercado Oficial de
DEOOOBBOVKE? / Ca'xaba”é‘s%?hgg&%ﬂgaa”dee" Long (S:'()Bn'fir;u'\geé‘s’aggol Futuros y Opciones | 1,00 3,5873
2.000.000 P Financieros (MEFF)
BBOVKF, Capgemini SE, Gewoon aandeel
DEOOOBBOVKF9 / P9 ’ " |Long Euronext (Paris) Euronext (Paris) 0,10 165,0043
FR0000125338
2.000.000
BBOVKG, Carrefour SA, Gewoon aandeel
DEOOOBBOVKG7 / . ’ |Long Euronext (Paris) Euronext (Paris) 1,00 18,0915
FR0000120172
2.000.000
BBOVKH, . CBOE (Chicago
DE0OOBBOVKHS / Cate‘p'”i’js'r;jg?z%",f&”saandee" Long E‘fg};(r?”; ?,fl‘:(cgE) Board Options 0,10 219,5003
2.000.000 9 Exchange)
BBOVKJ, CBOE (Chicago
DEOOOBBOVKJ1 / Che"m”Sg;‘éﬁgﬁo%%aandee" Long Efg};‘]’rz ?,fﬁ(cgE) Board Options 0,10 163,9397
2.000.000 9 Exchange)
BBOVKL,
DE00OBBOVKL7 / Commerzbank AG, Gewoon |, Deutsche Bérse AG |Eurex 1,00 9,8306
aandeel, DEOOOCBK1001
2.000.000
BBOVKM, .
DE000BBOVKMS5 / | Continental AG, Gewoon aandeel, || Deutsche Bérse AG | Eurex 0,10 67,5543
DE0005439004
2.000.000
BBOVKN, CBOE (Chicago
DEO0OBBOVKN3 / Da”aherggggéggﬁ%‘;%aa”dee" Long E‘f{‘g‘;{:r"; ?,fﬁ%‘E) Board Options 0,01 241,9554
2.000.000 9 Exchange)
BBOVKQ,
DE000BBOVKQ6 / | Deutsche Bank AG, Aandeelop ) Deutsche Bérse AG |Eurex 1,00 9,3801
naam, DE0005140008
2.000.000
e T
DEOOOBBOVKR4 / P d b E id Long Deutsche Borse AG |Eurex 1,00 10,1705
2.000.000 overdraagbaarneidq,
DE0008232125
BBOVKS, EDP Energias de Portugal SA,
DEOOOBBOVKS2 / Gewoon aandeel, Long Euronext (Lisbon) Euronext (Lisbon) 1,00 4,9089
2.000.000 PTEDPOAMO0009
BBOVKT, . Mercado Oficial de
DE00OBBOVKTO / Gef;‘;gﬂi’;“g;?’ gggﬂ%%%g& 15 |Long g'oi'fir;u'\geégz‘;gol Futuros y Opciones | 1,00 3,3552
2.000.000 ’ Financieros (MEFF)
BBOVKU, Mercado Oficial de
DE000BBOVKUg/ | EN9esa SA, Sewoon sandeel, | ong SIBE - Mercado | Futuros y Opeiones (1,00 19,5552
2.000.000 P Financieros (MEFF)
BBOVKZ, . CBOE (Chicago
DE000BBOVKZ7 / E;‘;‘:Qe“é'fﬂ'sggrzpé 1%61"‘(’)33” Long New York ?,fﬁ(cgE) Board Options 0,10 107,8549
2.000.000 ’ 9 Exchange)
BBOVKO,
DE000BBOVKO2 / flatexDEGIRO AG, Gewoon | Deutsche Bérse AG |- 1,00 7,6249
aandeel, DEOOOFTG1111
2.000.000
BBOVK2, CBOE (Chicago
DE000BBOVK2g/ | "¢ Motor Co. Sewaon aandeel, |, ong New York ?&‘%E) Board Options 1,00 11,7538
2.000.000 9 Exchange)
BBOVK4, .
DE000BBOVK44 | Galp Energia SGPS SA, Gewoon ) Euronext (Lisbon) | Euronext (Lisbon) | 1,00 10,7852
aandeel, PTGALOAMO009
2.000.000
BBOVK5, . CBOE (Chicago
DE000BBOVK51/ | ©General Electric Co, Gewoon ) New York Stock_ B2 Options 0,10 93,5478
aandeel, US3696043013 Exchange (NYSE)
2.000.000 Exchange)
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WKN en ISIN

. Initiéle Stop-
van de Warrants/ Onderliggende Waarde Type optie Referentiebron Futures Exchange Ratio Loss-Barriére in
Omvang van (aandeel met ISIN) .
ng Referentievaluta
de uitgifte
BBOVKS, Intel Corp, Gewoon aandeel CBOE (Chicago
DEO00OBBOVK93 / P, ’ Long NASDAQ GS Board Options 1,00 32,4895
US4581401001
2.000.000 Exchange)
BBOVLD, LVMH Moet Hennessy - Louis
DEO00BBOVLD2 / Vuitton SE, Gewoon aandeel, |Long Euronext (Paris) Euronext (Paris) 0,10 834,4648
2.000.000 FR0000121014
BBOVLE, Meta Platforms Inc, Gewoon CBOE (Chicago
DEOOOBBOVLEO / ; Long NASDAQ GS Board Options 0,10 207,3016
aandeel, US30303M1027
2.000.000 Exchange)
BBOVLL,
DEO0OBBOVLLS / NOKIA, Gewoon aandeel, ) Euronext Paris All Exchanges 1,00 4,2446
F10009000681
2.000.000
BBOVLN, PepsiCo Inc, Gewoon aandeel CBOE (Chicago
DEOOOBBOVLN1 / P y '’ |Long NASDAQ GS Board Options 0,10 178,9368
US7134481081
2.000.000 Exchange)
BBOVLQ, .
DEO00OBBOVLQ4 / Pernod Ricard SA, Gewoon Long Euronext (Paris) Euronext (Paris) 0,10 201,8546
aandeel, FRO000120693
2.000.000
BBOVLS, Dr. Ing. h.c. F. Porsche AG,
DEOOOBBOVLSO0 / Preferent aandeel, Long Deutsche Borse AG |Eurex 0,10 117,1274
2.000.000 DEOOOPAG9113
BBOVLT, S Mercado Oficial de
DE00OBBOVLTS / Gesvi‘c’)ff:;g‘;ae |CE§’§{??03§52 4 |Long (SZLiEir;ul\geErgaggol Futuros y Opciones | 1,00 16,0282
2.000.000 : P Financieros (MEFF)
BBOVLU, REN Redes Energéticas
DEOOOBBOVLUG6 / Nacionais SGPS SA , Gewoon (Long Euronext (Lisbon) Euronext (Lisbon) 1,00 2,5299
2.000.000 aandeel, PTRELOAMO0008
BBOVLW, Mercado Oficial de
DEO0OBBOVLW2 / Reps°'§§; Sg‘gj’g;‘%a”dee" Long SIBE Futuros y Opciones | 1,00 14,3314
2.000.000 Financieros (MEFF)
BBOVLX,
DE000BBOVLX0/ | RWEAG, Gewoonaandeel, |, Deutsche Bérse AG |Eurex 0,10 39,5200
DE0007037129
2.000.000
BBOVLO, .
DE000BBOVLO1/ | Sartorius AG, Preferent aandeel, ) Deutsche Bérse AG |Eurex 0,10 332,1040
DE0007165631
2.000.000
BBOVL2
: Shell plc, Aandeel op naam, Euronext Euronext
DE000BBOVL27/ GBOOBPEMXD84 Long (Amsterdam) (Amsterdam) 1,00 26,9214
2.000.000
BBOVL3 .
' Shopify Inc, Gewoon aandeel, New York Stock
DE000BBOVL35 / Long 0,10 46,7210
2 000.000 CA82509L1076 Exchange (NYSE)
BBOVL4 .
' Siemens Energy AG, Gewoon ..
DEO00BBOVL43 / aandeel, DEOOOENERBYO Long Deutsche Borse AG |- 1,00 20,6823
2.000.000
BBOVLS, CBOE (Chicago
DEO0OBBOVL6S / Snap ngg&‘f{’o‘;g”dee" Long Efg};‘]’rz ?,fﬁng) Board Options 1,00 10,8845
2.000.000 9 Exchange)
BBOVL?7, .
DEOOOBBOVL76/ | Sodiete Generale SA, Gewoon || Euronext (Paris) Euronext (Paris) 1,00 20,4805
aandeel, FRO000130809
2.000.000
BBOVLS, . CBOE (Chicago
DE000BBOVLS4 / | SPOUY Technology 84 Bowoon | ong New York ?,fl‘:(cgE) Board Options 0,10 124,3658
2.000.000 ’ 9 Exchange)
BBOVMA, CBOE (Chicago
DEO0OBBOVMAG / | Starbucks Corp, Gewoon aandeel, |, NASDAQ GS Board Options 0,10 100,0743
US8552441094
2.000.000 Exchange)
BBOVMB, )
DEOOOBBOVMB4 / TeamViewer SE, Gewoon |, Deutsche Bérse AG |- 1,00 15,2773
aandeel, DEOOOA2YN900
2.000.000
BBOVMC, Tesla Inc, Gewoon aandeel CBOE (Chicago
DEO00OBBOVMC2 / : ’ Long NASDAQ GS Board Options 0,10 201,6214
US88160R1014
200.000 Exchange)
BBOVMD, . - CBOE (Chicago
DE000BBOVMDO / | . Inermo Fisher Scientific Inc, 1 New York Stock g arg Options 0,01 564,5674
Gewoon aandeel, US8835561023 Exchange (NYSE)
2.000.000 Exchange)
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WKN en ISIN Initiéle Stop-
van de Warrants/ Onderliggende Waarde Type optie Referentiebron Futures Exchange Ratio Loss-Barriére in
Omvang van (aandeel met ISIN) .
ng Referentievaluta
de uitgifte
BBOVMG, .
DE000OBBOVMGS3 / TotalEnergies SE, Gewoon | Euronext (Paris) | Euronext (Paris) | 1,00 56,1678
aandeel, FR0000120271
2.000.000
BBOVMH MEFF (Mercado
’ Técnicas Reunidas SA, Gewoon SIBE - Mercado oficial de Futuros
DE0OOBBOVMH1 / aandeel, ES0178165017  |-°"9 Continuo Espafiol | Financieros) MEFF | 100 9,5489
2.000.000 .
Fifa (Barcelona)
BBOVMJ, . CBOE (Chicago
DEO00BBOVMJ7 / Ubeafam‘gl‘oggg;s'ggfﬁ)%v;°°” Long E;‘;‘;\;:r'; ?rfﬁfls(E) Board Options 0,10 27,2837
2.000.000 ' 9 Exchange)
BBOVMK, . .
DEO0OBBOVMKS / Ubisoft Entertainment SA, 1, Euronext (Paris)  |Euronext (Paris)  |0,10 24,3295
Gewoon aandeel, FR0000054470
2.000.000
BBOVMM, .
DEOOOBBOVMMA / UBS Group AG, Gewoon aandeel, Long SIX Swiss Exchange Eurex 1,00 18,7732
CHO0244767585 AG
2.000.000
BBOVMP,
DE000BBOVMP4 / | Vallourec SA, Gewoon aandeel, |) . Euronext (Paris) | Euronext (Paris) | 1,00 11,6016
FR0013506730
2.000.000
BBOVMU, Zoom Video Communications Inc
DE000BBOVMU4 / Gewoon aandeel, US98980L1017 Long NASDAQ GS - 0,10 70,1780
2.000.000
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.

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
ROMUWSFPUBMPRO8K5P83. 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
heeft 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 voornaamste | Jean-Laurent Bonnafé, Chief Executive Officer van BNP Paribas S.A.
bestuurders:
Identiteit van wettelijke auditor: Deloitte & Associés, 6, place de la Pyramide, Paris-La Défense Cedex (92), Frankrijk

PricewaterhouseCoopers Audit, 63, rue de Villiers, Neuilly-sur-Seine (92), Frankrijk
Mazars, 61, rue Henri Regnault, Courbevoie (92), Frankrijk

Wat is de essentiéle financiéle informatie over de Garantieverstrekker?

Tabel 1: Winst-en-verliesrekening

31 december 2021 31 december 2020 Derde kwartaal 2022 Derde kwartaal 2021
(gecontroleerd) (gecontroleerd) (niet gecontroleerd) (niet gecontroleerd)
in miljoen EUR in miljoen EUR in miljoen EUR in miljoen EUR
Inkomsten 46.235 44.275 38.310 35.003
Kosten van risico (2.925) (5.717) (2.192) (2.415)
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Nettowinst toerekenbaar aan 9.488
aandeelhouders

7.067

8.046

7.182

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:

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 véoér 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
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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.

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 4 april 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) | 6 avril 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 (4 avril 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
BBOVJW, . . _
DE000BBOVJWe /2 | 2didas AG, Action au Nominatif, |, Deutsche Bérse AG | Eurex 0,10 150,5443
DEOOOATEWWWO
000 000
BBOVJY . )
" Air France - KLM SA, Action . .
DEOO0OBBOVJY2 /2 Ordinaire, FR0000031122 Long Euronext (Paris) Euronext (Paris) 1,00 1,6229
000 000
BBOVJZ, . - CBOE (Chicago
DE000BBOVJZ9 /2 A'COS:SG‘%%’;;%’&“E’ Long New York ?,EK%(E) Board Options 0,10 41,4120
000 000 9 Exchange)
BBOVJO, . . .
DE000BBOVJ05 /2 | Alianz SE, Action au Porteura |, Deutsche Bérse AG | Eurex 0,10 211,0368
cessibilité limitée, DE0008404005
000 000
BBOVJ1, . _— CBOE (Chicago
DE000BBOVJ13/2 | AlPhabetnc, Action Ordinaire, |, NASDAQ GS Board Options 0,10 102,1644
US02079K1079
000 000 Exchange)
BBOV.J2, Amazon.com Inc, Action Ordinaire CBOE (Chicago
DE000BBOVJ21 /2 ) ; ’|Long NASDAQ GS Board Options 0,10 101,2761
US0231351067
000 000 Exchange)
BBOVJ3, Advanced Micro Devices Inc CBOE (Chicago
DEO00BBOVJ39 /2 - o Lo |Long NASDAQ GS Board Options 0,10 96,0370
Action Ordinaire, US0079031078
000 000 Exchange)
BBOVJ6 . .
y ArcelorMittal SA, Action au Euronext Euronext
DEO0OBSOV-02 I2 Nominatif, LU1598757687 | -°"9 (Amsterdam) (Amsterdam) 1,00 26,6366
BBOVJS, . L
DEO00BB0OVJ88 / 2 AXA SA, Action Ordinaire, Long Euronext (Paris) Euronext (Paris) 1,00 27,5652
FR0000120628
000 000
BBOVJ9 .
y Ballard Power Systems Inc, Action
DEO00BBOVJ96 / 2 Ordinaire, CA0585861085 Long NASDAQ GM - 1,00 5,3305
000 000
BBOVKB, . -
DE000BBOVKBS /2 | Baver AG, Action au Nominatif, | Deutsche Bérse AG |Eurex 1,00 58,4896
000 000 DEOOOBAY0017
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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
BBOVKC, Beyond Meat Inc, Action CBOE (Chicago
DEOOOBBOVKCS6 / 2 yon i Long NASDAQ GS Board Options 0,10 15,4517
Ordinaire, US08862E1091
000 000 Exchange)
BBOVKE, . ) - Mercado Oficial de
DEOOOBBOVKE2 / 2 Calxabaréksgfz(?ecég)&8rd|na|re, Long gg‘fir;u'\cﬂ)elirgaigol Futuros y Opciones |1,00 3,5873
000 000 P Financieros (MEFF)
BBOVKEF, - ) -
DE000BBOVKFg /2 | Capgemini SE, Action Ordinaire, | Euronext (Paris)  |Euronext (Paris)  |0,10 165,0043
FR0000125338
000 000
BBOVKG, . _
DEO0OBBOVKG7 /2 | Camefour SA, Action Ordinaire, |, Euronext (Paris) | Euronext (Paris) | 1,00 18,0915
FR0000120172
000 000
BBOVKH, . . - CBOE (Chicago
DEOOOBBOVKHS / 2 Caterpillar Inc, Action Ordinaire, Long New York Stock Board Options 0,10 2195003
US1491231015 Exchange (NYSE)
000 000 Exchange)
BBOVKJ, . - CBOE (Chicago
DE00OBBOVKJ1 /2 | Chevron Corp, Action Ordinaire, |, New York Stock_ |5 i Options 0,10 163,9397
US1667641005 Exchange (NYSE)
000 000 Exchange)
BBOVKL, )
DEOOOBBOVKL7 / 2 Commerzbank AG, Action |, Deutsche Bérse AG |Eurex 1,00 9,8306
Ordinaire, DEOOOCBK1001
000 000
BBOVKM, ) . .
DE000BBOVKMS / 2 | Continental AG, Action Ordinaire, |, Deutsche Bérse AG |Eurex 0,10 67,5543
DE0005439004
000 000
BBOVKN, . - CBOE (Chicago
DEOOOBBOVKN3 /2 | Danaher Corp, Action Ordinaire, |, New York Stock_ |5 | Options 0,01 241,9554
US2358511028 Exchange (NYSE)
000 000 Exchange)
BBOVKQ )
’ Deutsche Bank AG, Action au .
DEOOOBBOVKQ6 / 2 Nominatif, DE0005140008 Long Deutsche Borse AG |Eurex 1,00 9,3801
000 000
BBOVKR, Deutsche Lufthansa AG, Action au
DEOOOBBOVKR4 / 2 Porteur a cessibilité limitée, Long Deutsche Borse AG |Eurex 1,00 10,1705
000 000 DE0008232125
BBOVKS )
y EDP Energias de Portugal SA, . .
DEOO%%EI)%\(/)PSSZ /2 Action Ordinaire, PTEDPOAMO009 Long Euronext (Lisbon) Euronext (Lisbon) 1,00 4,9089
BBOVKT, . Mercado Oficial de
DE0o0BBOVKT0 /2 | S fnerg Y Cbosa A, iong | SEE-Mere I rutuosy Opones 100 faasez
000 000 ’ Financieros (MEFF)
BBOVKU, . - Mercado Oficial de
DE000BBOVKUS /2 |  =Ndesa S, Action Ordinaire, - | ong SIBE - Mercado | Futuros y Opeiones (1,00 19,5552
000 000 P Financieros (MEFF)
BBOVKZ, . . CBOE (Chicago
Exxon Mobil Corp, Action New York Stock .
DEOOOBBOVKZ7 / 2 Ordinaire, US30231G1022 Long Exchange (NYSE) Board Options 0,10 107,8549
000 000 Exchange)
BBOVKO, .
DE000BBOVKO2 / 2 flatexDEGIRO AG, Action ) Deutsche Bérse AG |- 1,00 7,6249
Ordinaire, DEOOOFTG1111
000 000
BBOVK2, . - CBOE (Chicago
DEOOOBBOVK28 / 2 Ford Motor Co, Action Ordinaire, Long New York Stock Board Options 1,00 11,7538
US3453708600 Exchange (NYSE)
000 000 Exchange)
BBOVK4 . .
! Galp Energia SGPS SA, Action .
DEO0O0OBBOVK44 / 2 Ordinaire, PTGALOAMO009 Long Euronext (Lisbon) Euronext (Lisbon) 1,00 10,7852
000 000
BBOVKS5, . . CBOE (Chicago
General Electric Co, Action New York Stock )
DEO0OBBOVK51 /2 Ordinaire, US3696043013 Long Exchange (NYSE) Board Options 0,10 93,5478
000 000 Exchange)
BBOVKS, Intel Corp, Action Ordinaire CBOE (Chicago
DEOOOBBOVK93 /2 , ’ Long NASDAQ GS Board Options 1,00 32,4895
US4581401001
000 000 Exchange)
BBOVLD, LVMH Moet Hennessy - Louis
DEO00BBOVLD2 / 2 Vuitton SE, Action Ordinaire, Long Euronext (Paris) Euronext (Paris) 0,10 834,4648
000 000 FR0000121014
BBOVLE, Meta Platforms Inc, Action CBOE (Chicago
DEOOOBBOVLEO / 2 o ) Long NASDAQ GS Board Options 0,10 207,3016
Ordinaire, US30303M1027
000 000 Exchange)

45/ 181




Barriére Initiale

WKN et ISIN Sous-Jacent Type Source de Marchés de . de Stop-Loss en
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BBOVLL, . L
DE00OBBOVLLS / 2 NOKIA, Action Ordinaire, || Euronext Paris All Exchanges 1,00 4,2446
FI0009000681
000 000
BBOVLN, PepsiCo Inc, Action Ordinaire CBOE (Chicago
DEOOOBBOVLN1 /2 P . * |Long NASDAQ GS Board Options 0,10 178,9368
US7134481081
000 000 Exchange)
BBOVLQ . .
) Pernod Ricard SA, Action . .
DEOOOBBOVLQ4 / 2 Ordinaire, FRO000120693 Long Euronext (Paris) Euronext (Paris) 0,10 201,8546
000 000
BBOVLS, .
DE000BBOVLS0 /2 |PF- Ing. h.c. F. Porsche AG, Action|) Deutsche Bérse AG |Eurex 0,10 1171274
de Préférence, DEOOOPAG9113
000 000
BBOVLT, I Mercado Oficial de
DE000BBOVLT8 /2 | , Rod Fiétrioa ng%ﬂr%%ggz 4 |Long g'oa'fir;u'\geégi‘;?]ol Futuros y Opciones | 1,00 16,0282
000 000 ’ Financieros (MEFF)
BBOVLU, REN Redes Energéticas
DEOOOBBOVLUG / 2 Nacionais SGPS SA , Action Long Euronext (Lisbon) Euronext (Lisbon) 1,00 2,5299
000 000 Ordinaire, PTRELOAM0008
BBOVLW, . - Mercado Oficial de
DEO0OBBOVLW2 / 2 Repso'ESSAO'@gg‘:g 1°1r5d'”a"e* Long SIBE Futuros y Opciones | 1,00 14,3314
000 000 Financieros (MEFF)
BBOVLX, ) L
DE000BBOVLX0/2 | RWEAG, Action Ordinaire, 1, Deutsche Bérse AG |Eurex 0,10 39,5200
DE0007037129
000 000
BBOVLO, . .
DE00OBBOVLO1 /2 Sartorius AG, Action de Long Deutsche Bérse AG |Eurex 0,10 332,1040
Préférence, DE0007165631
000 000
BBOVL2 . L
! Shell plc, Action au Nominatif, Euronext Euronext
DE0O0BBOVL27 /2 GBO0BPBMXD84 Long (Amsterdam) (Amsterdam) 1,00 26,9214
000 000
BBOVL3 . . L
’ Shopify Inc, Action Ordinaire, New York Stock
DEO0OBBOVL35 /2 CA82509L1076 Long Exchange (NYSE) - 0,10 46,7210
000 000
BBOVL4 . )
’ Siemens Energy AG, Action .
DEOOOBBOVL43 /2 Ordinaire, DEOOOENERGYO Long Deutsche Borse AG |- 1,00 20,6823
000 000
BBOVLSG, . - CBOE (Chicago
DEO0OBBOVL6S / 2 Snap L'J”S‘;é?;gjf’;%gdé”a're' Long E;‘:";};ﬁrz ?&?'S‘E) Board Options 1,00 10,8845
000 000 9 Exchange)
BBOVL7 . .
; Societe Generale SA, Action . .
DEOOOBBOVL76 /2 Ordinaire, FRO000130809 Long Euronext (Paris) Euronext (Paris) 1,00 20,4805
000 000
BBOVLS, . ) CBOE (Chicago
DE000BBOVLS4 /2 | SPOtify Technology SA, Action |, New York Stock_ | 5o 14 Options 0,10 124,3658
Ordinaire, LU1778762911 Exchange (NYSE)
000 000 Exchange)
BBOVMA, . - CBOE (Chicago
DE00OBBOVMAG / 2 | Starbucks Corp, Action Ordinaire, |, NASDAQ GS Board Options 0,10 100,0743
US8552441094
000 000 Exchange)
BBOVMB, ) . .
DEQOOBBOVMBA4 / 2 | 1e@mViewer SE, Action Ordinaire, || Deutsche Bérse AG |- 1,00 15,2773
DEOOOA2YN900
000 000
BBOVMC, Tesla Inc, Action Ordinaire CBOE (Chicago
DEO0O0BBOVMC?2 / " ’ Long NASDAQ GS Board Options 0,10 201,6214
US88160R1014
200 000 Exchange)
BBOVMD, ) L CBOE (Chicago
Thermo Fisher Scientific Inc, New York Stock )
DEO0O0BBOVMDO / 2 Action Ordinaire, US8835561023 Long Exchange (NYSE) Board Options 0,01 564,5674
000 000 Exchange)
BBOVMG . .
. TotalEnergies SE, Action ) .
DEOO0OBBOVMG3 / 2 Ordinaire, FRO000120271 Long Euronext (Paris) Euronext (Paris) 1,00 56,1678
000 000
BBOVMH MEFF (Mercado
! Técnicas Reunidas SA, Action SIBE - Mercado oficial de Futuros
DEQOOBBOVNHT/2 | Ordinaire, ES0178165017 |- Continuo Espafiol | Financieros) MEFF | 190 9,5489

Fifa (Barcelona)
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BBOVMJ, . ) CBOE (Chicago
Uber Technologies Inc, Action New York Stock -
DEOOOBBOVMJ7 / 2 Ordinaire, US90353T1007 Long Exchange (NYSE) Board Options 0,10 27,2837
000 000 Exchange)
BBOVMK . . .
i Ubisoft Entertainment SA, Action . .
DEOOOBBOVMKS5 / 2 Ordinaire, FRO000054470 Long Euronext (Paris) Euronext (Paris) 0,10 24,3295
000 000
BBOVMM, . - .
DEOOOBBOVMMA / 2 UBS Group AG, Action Ordinaire, Long SIX Swiss Exchange Eurex 1,00 18,7732
CHO0244767585 AG
000 000
BBOVMP, . .
DE000BBOVMP4 /2 | Vallourec SA, Action Ordinaire, |, Euronext (Paris) | Euronext (Paris) | 1,00 11,6016
FR0013506730
000 000
BBOVMU, Zoom Video Communications Inc
DEO0OBBOVMU4 / 2 Action Ordinaire, US98980L1017 Long NASDAQ GS - 0,10 70,1780
000 000
Statut :

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

Ou les titres seront-ils négociés ?

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

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

BNP Paribas S.A., Paris, France (ci-aprés dénommé le « Garant ») a fourni une garantie inconditionnelle et irrévocable (ci-aprés dénommeée 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 ROMUWSFPUS8MPRO8K5P83. L’'adresse de son siége social est 16,
boulevard des ltaliens - 75009 Paris, France.

Activités principales :

Selon sa propre évaluation, BNP Paribas S.A. est I'une des plus grandes banques en France et possede
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
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.

généraux :

Identité des principaux directeurs

Jean-Laurent Bonnafé, Président-directeur général de BNP Paribas S.A.

comptes :

Identité des commissaires aux

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

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

Quelles sont les informations financiéres clés sur le Garant ?

Tableau 1 : Compte de résultat

(audité)

31 décembre 2021

en millions d’euros

31 décembre 2020
(audité)
en millions d’euros

Troisieme Trimestre
2022

(non audité)
en millions d’euros

Troisiéme Trimestre
2021

(non audité)
en millions d’euros

Chiffre d’affaires 46 235 44 275 38 310 35 003
Colt 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’eu