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

LEI 549300TS3U4JKMR1B479

Final Terms No. 67660-004
dated 26 September 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 Short 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 Supplements dated 16 December

2022, 24 April 2023, 19 May 2023, 22 June 2023, 3 August 2023 and 22 August 2023 and
as further supplemented from time to time) and including the documents from which
information has been incorporated by reference in this Base Prospectus.An issue-
specific summary is annexed to these Final Terms.This Base Prospectus, all
documents from which information has been incorporated by reference herein, any
supplements to the Base Prospectus and the Final Terms of the Warrants are available
under https://warrants.bnpparibas.com/baseprospectus, the Final Terms are available
on the website https://warrants.bnpparibas.com/warrants, and copies can be obtained
free of charge at the registered office of the Issuer at Senckenberganlage 19, 60325
Frankfurt am Main, Germany.

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

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

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

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

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

Underlying with ISIN

Website

Acciona SA, Ordinary Share, ISIN ES0125220311

www.acciona.com

Acerinox SA, Ordinary Share, ISIN ES0132105018

www.acerinox.com

Adobe Inc, Ordinary Share, ISIN US00724F1012

www.adobe.com

Air France - KLM SA, Ordinary Share, ISIN FR001400J770

www.airfranceklm.com

Airbnb Inc, Ordinary Share, ISIN US0090661010

www.airbnb.com

Airbus SE, Ordinary Share, ISIN NL0000235190

www.airbus-group.com

Alstom SA, Ordinary Share, ISIN FR0010220475

www.alstom.com

Amadeus IT Group SA, Ordinary Share, ISIN
ES0109067019

www.amadeus.com

Amazon.com Inc, Ordinary Share, ISIN US0231351067

www.amazon.com

Advanced Micro Devices Inc, Ordinary Share, ISIN
US0079031078

www.amd.com

ASML Holding NV, Ordinary Share, ISIN NL0010273215

www.asml.com

Ballard Power Systems Inc, Ordinary Share, ISIN
CA0585861085

www.ballard.com

Bank of America Corp, Ordinary Share, ISIN
US0605051046

www.bankofamerica.com

BASF SE, Registered Share, ISIN DEO0OOBASF111

www.basf.de

Bayer AG, Registered Share, ISIN DEOOOBAY0017

www.bayer.de

The Boeing Co, Ordinary Share, ISIN US0970231058

www.boeing.com

Carrefour SA, Ordinary Share, ISIN FR0000120172

www.carrefour.com

CIE Automotive SA, Ordinary Share, ISIN ES0105630315

www.cieautomotive.com

CTT-Correios de Portugal, Ordinary Share, ISIN
PTCTTOAMO0001

www.ctt.com

Delivery Hero SE, Ordinary Share, ISIN DEOOOA2E4K43

www.deliveryhero.com

Deutsche Lufthansa AG, Restricted Registered Share, ISIN
DE0008232125

www.lufthansagroup.com

EDP Renovaveis SA, Ordinary Share, ISIN ES0127797019

www.edpr.com

EssilorLuxottica SA, Ordinary Share, ISIN FR0000121667

www.essilorluxottica.com

flatexDEGIRO AG, Ordinary Share, ISIN DEOOOFTG1111

www.flatexdegiro.com

Greenvolt - Energias Renovaveis SA, Ordinary Share, ISIN
PTGNVOAMO0001

www.greenvolt.com

Grifols SA, Ordinary Share, ISIN ES0171996087

www.grifols.com

HelloFresh SE, Ordinary Share, ISIN DEO0O0A161408

www.hellofreshgroup.com

Hermes International, Ordinary Share, ISIN FR0000052292

www.hermes.com

Infineon Technologies AG, Registered Share, ISIN
DE0006231004

www.infineon.de

Intel Corp, Ordinary Share, ISIN US4581401001

www.intel.com

K+S AG, Registered Share, ISIN DEOOOKSAG888

www.k-plus-s.com

Kering, Ordinary Share, ISIN FR0000121485

www.kering.com

Livent Corp, Ordinary Share, ISIN US53814L1089

www.livent.com

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

www.lvmh.fr

MercadoLibre Inc, Ordinary Share, ISIN US58733R1023

www.mercadolibre.com

Merck KGaA, Ordinary Share, ISIN DE0006599905

www.merck.de

Moderna Inc, Ordinary Share, ISIN US60770K1079

www.modernatx.com

Netflix Inc, Ordinary Share, ISIN US64110L1061

www.netflix.com

Palantir Technologies Inc, Ordinary Share, ISIN
US69608A1088

www.palantir.com

Pernod Ricard SA, Ordinary Share, ISIN FR0000120693

www.pernod-ricard.com

3/188




Underlying with ISIN

Website

Pharma Mar SA, Ordinary Share, ISIN ES0169501022

www.pharmamar.com

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

investorrelations.porsche.com

PowerCell Sweden AB, Ordinary Share, ISIN
SE0006425815

www.powercell.se

Prosus NV, Ordinary Share, ISIN NL0013654783

WWW.naspers.com

Sacyr SA, Ordinary Share, ISIN ES0182870214

www.sacyr.com

Sartorius AG, Preferred Share, ISIN DE0007165631

www.sartorius.com

Shopify Inc, Ordinary Share, ISIN CA82509L1076

www.shopify.com

Snap Inc, Ordinary Share, ISIN US83304A1060

Www.shap.com

Societe Generale SA, Ordinary Share, ISIN FR0000130809

www.societegenerale.com

SolarEdge Technologies Inc, Ordinary Share, ISIN

www.solaredge.com

US83417M1045
STMicroelectronics NV, Ordinary Share, ISIN www.st.com
NL0000226223
Tesla Inc, Ordinary Share, ISIN US88160R1014 ir.tesla.com

thyssenkrupp AG, Ordinary Share, ISIN DE0007500001

www.thyssenkrupp.de

Uber Technologies Inc, Ordinary Share, ISIN
US90353T1007

www.uber.com

Unibail-Rodamco-Westfield SE, Ordinary Share, ISIN
FR0013326246

www.urw.com

Vallourec SA, Ordinary Share, ISIN FR0013506730

www.vallourec.com

VERBIO Vereinigte BioEnergie AG, Ordinary Share, ISIN
DEO0OAQJLOWE

www.verbio.de

Zalando SE, Ordinary Share, ISIN DEOO0ZAL1111

www.corporate.zalando.de

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

correctness.
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FINAL TERMS AND CONDITIONS OF THE WARRANTS

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

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

(1

)

©)

(4)

§1
Warrant Right, Definitions

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

up.

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

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

"Exercise Date": means the last Bank Business Day of each month, starting on 31 October 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 (27 September 2023).

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

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

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

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

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

In the event that

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

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

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

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

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

"Reference Source": means the Reference Source allocated to the Underlying in the table at the end of § 1.
"Relevant Strike": is initially equal to the Initial Strike. This value is then adjusted by the Calculation Agent with effect
from each Adjustment Date and applies from each Adjustment Date (including) until the next Adjustment Date

(excluding). The new Relevant Strike following the Initial Strike shall be determined as follows, with the number being
Commercially Rounded to the fourth post-decimal digit.

For a MINI Future Short Warrant:

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

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

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

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

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

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

Relevant Strike x Stop-Loss Adjustment Rate

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

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

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

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

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

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

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

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

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

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

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

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

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

WKN and Referenc Initial Stop- Stop-Loss Initial Financing
ISIN I . Initial Strike* Loss op Spread*/ Reference
Underlying Option e Reference Futures I e Adjustment . . *
of the : * «~ | Ratio in Reference | Barrier* in . Financing Spread Rate*/
(Share with ISIN) Type |Currency| Source Exchange Rate* in .
Warrants/ . Currency | Reference ercent range website
Issue Size* Currency P and deviation*
Mercado
BBOSIN, |\ o Ofical de 20% (+/- 10 | EURIBOR 1M/
DE000BB053 ' Y |Short EUR SIBE! ros y 0.10 141.2775 130.6817 92.5000 4% | percentage www.emmi-
Share, ES0125220311 Opciones .
N9 /2,000,000 Financieros point) benchmarks.eu
(MEFF)?
Mercado
BBOS3P, | Acerinox SA, Ordina (F)L?t(tzjlilsde 20% (+/- 10 | EURIBOR 1M/
DEO00BB053 : ™Y IShort EUR SIBE! ros y 1.00 10.4504 9.6667 92.5000 4% | percentage www.emmi-
Share, ES0132105018 Opciones ;
P4 /2,000,000 Financieros point) benchmarks.eu
(MEFF)?
CBOE

BB053Q, Adobe Inc, Ordinary NASDAQ (Chicago 20% (+/- 10 SOFR/
DE000BB053 Share, Short uUsD GS? Board 0.10 593.8674 564.1741 95.0000 4% | percentage |www.newyorkfed
Q2 /2,000,000 US00724F1012 Options point) .org

Exchange)

BBO53R, Air France - KLM SA, Euronext Euronext 20% (+/-10 | EURIBOR 1M/
DEO00OBBO053 Ordinary Share, Short EUR (Paris) (Paris) 1.00 13.7545 12.9292 94.0000 4% | percentage www.emmi-
R0 /2,000,000 FR001400J770 point) benchmarks.eu

CBOE

BB053S, Airbnb Inc, Ordinary NASDAQ (Chicago 20% (+/-10 SOFR/
DEO00BB053 Share, Short usb GS? Board 0.10 158.5175 150.5916 95.0000 4% | percentage |www.newyorkfed
S8 /2,000,000 US0090661010 Options point) .org

Exchange)

BBO053T, . . 20% (+/- 10 | EURIBOR 1M/
DEO00BBOS3 | 10US S5 Ornaty sport — |EUR (E;;:Q;”‘t F;‘;ﬁg;”‘t 0.10 139.3516  |133.7775 |96.0000 4% | percentage | www.emmi-
T6 /2,000,000 ’ point) benchmarks.eu

BB053W

’ . 20% (+/-10 | EURIBOR 1M/
DEO00BBO053 | Alstom SA, Ordinary Euronext Euronext o .
WO / Share, FR0010220475 Short EUR (Paris) (Paris) 0.10 25.1199 241151 96.0000 4% perce_nttage A wwr\:v.emlzm-

2,000,000 point) enchmarks.eu
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WKN and Referenc Initial Stop- Stop-Loss Initial Financing
ISIN - . Initial Strike* Loss op Spread*/ Reference
Underlying Option e Reference Futures R s Adjustment . . *
of the ; * « | Ratio in Reference | Barrier* in . Financing Spread Rate*/
(Share with ISIN) Type |Currency| Source Exchange Rate* in .
Warrants/ * Currency | Reference range website
ik percent Y .
Issue Size Currency and deviation
Mercado
BB053X, Amadeus IT Group ?l‘:'t‘;'fc'):e 20% (+/- 10 | EURIBOR 1M/
DEO00BBO053 | SA, Ordinary Share, |Short EUR SIBE! o cione}s/ 0.10 70.0596 64.8051 92.5000 4% | percentage www.emmi-
X8 /2,000,000 ES0109067019 F.p . point) benchmarks.eu
inancieros
(MEFF)?
CBOE
BB053Y, Amazon.com Inc, NASDAQ (Chicago 20% (+/- 10 SOFR/
DEO00BB053 Ordinary Share, Short uUsD GS? Board 0.10 148.5034 141.0782 95.0000 4% | percentage |www.newyorkfed
Y6 /2,000,000 US0231351067 Options point) .org
Exchange)
. CBOE
BB053Z, Advanced Micro (Chicago 20% (+/- 10 SOFR/
Devices Inc, Ordinary NASDAQ o
DE000BB053 Share Short uUsbD GS? Board 0.10 109.9196 104.4237 95.0000 4% | percentage |www.newyorkfed
Z3 /2,000,000 US0079031078 (E))E)(tzll?::ge) point) .org
BB0531, ASML Holding NV, Euronext Euronext 20% (+/- 10 | EURIBOR 1M/
DE000BB0531 Ordinary Share, Short EUR (Amsterdam) |(Amsterdam) 0.01 638.0010 590.1509 92.5000 3% | percentage www.emmi-
7 /2,000,000 NL0010273215 point) benchmarks.eu
Ballard Power
BB0534, . 20% (+/- 10 SOFR/
DE000BBO534| SYS1eMS N, Ordinary o ygp  |RASDAQ o 1.00 4.3505 39155  [90.0000 4% | percentage |www.newyorkfed
172,000,000 CA0585861085 point) .org
New York CBOE
BB0535, Bank of America Corp, Stock (Chicago 20% (+/- 10 SOFR/
DE000BB0535 Ordinary Share, Short uUsD Exchange Board 0.10 32.5929 30.1484 92.5000 4% | percentage |www.newyorkfed
8/2,000,000 US0605051046 9 Options point) .org
(NYSE) Exchange)
BB0537, BASF SE, Registered Deutsche 20% (+/- 10 | EURIBOR 1M/
DE000BB0537 Share, Short EUR Bérse AGS Eurex 0.10 47.9403 46.0226 96.0000 4% | percentage www.emmi-
4 /2,000,000 DEOOOBASF111 point) benchmarks.eu
BB0538, BASF SE, Registered Deutsche 20% (+/- 10 | EURIBOR 1M/
DE000BB0538 Share, Short EUR Bérse AGS Eurex 0.10 51.3343 49.2809 96.0000 4% | percentage www.emmi-
2/2,000,000 DEOOOBASF111 point) benchmarks.eu
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WKN and Initial Stop- Initial Financing
ISIN - . Referenc Initial Strike* Loss Sth-Loss Spread*/ Reference
of the Underlying Option e Reference Futures Ratio* |in Reference| Barrier* in Adjustment Financing Spread Rate*/
: * Hk * 3
Warrants/ (Share with ISIN) Type Cu"f ncy| Source Exchange Currency | Reference R::ie:: range website
Issue Size* Currency P and deviation*

BB054A, Bayer AG, Registered Deutsche 20% (+/- 10 | EURIBOR 1M/
DEO00BB054 Share, Short EUR Bérse AGS Eurex 1.00 51.8670 49.7923 96.0000 4% | percentage www.emmi-
A4 /2,000,000 DEOOOBAY0017 point) benchmarks.eu

. New York CBQE

BB054C, The Boeing Co, Stock (Chicago 20% (+/- 10 SOFR/
DEO00BB054 Ordinary Share, Short UsD Exchanae Board 0.10 231.0914 219.5368 95.0000 4% | percentage |www.newyorkfed
CO0 /2,000,000 US0970231058 9 Options point) .org

(NYSE) Exchange)

BBO54E, Carrefour SA, Euronext Euronext 20% (+/- 10 | EURIBOR 1M/
DE000BB054 Ordinary Share, Short EUR (Paris) (Paris) 1.00 18.2438 17.5141 96.0000 4% | percentage www.emmi-
E6 /2,000,000 FR0000120172 point) benchmarks.eu

BBO54F, | CIE Automotive SA, SoE- 20% (+/- 10 | EURIBOR 1M/
DE000BB054 Ordinary Share, Short EUR Continuo i 0.10 30.1308 27.8710 92.5000 4% | percentage www.emmi-
F3 /2,000,000 ES0105630315 o point) benchmarks.eu

Espafiol
CTT-Correios de

BB054H, . 20% (+/- 10 | EURIBOR 1M/
DE000BBO54 | Fortugal, Ordinary 1o 4 |EUR Euronext | Euronext 1 3.8794 3.5884 92.5000 4% | percentage | www.emmi-
H9 / 2,000,000 Share, (Lisbon) (Lisbon) oint) benchmarks.eu

e PTCTTOAMO0001 P :

BB054K, Delivery Hero SE, Deutsche 20% (+/- 10 | EURIBOR 1M/
DE000BB054 Ordinary Share, Short EUR Bérse AGS b 0.10 33.3274 31.6611 95.0000 4% | percentage www.emmi-
K3 /2,000,000 DEOOOA2E4K43 point) benchmarks.eu

BB054L, Delivery Hero SE, Deutsche 20% (+/- 10 | EURIBOR 1M/
DE000BBO054L Ordinary Share, Short EUR Bérse AGS i 0.10 34.4669 32.7435 95.0000 4% | percentage www.emmi-
172,000,000 DEOOOA2E4K43 point) benchmarks.eu

BB054M, Deutsche Lufthansa 20% (+/-10 | EURIBOR 1M/
DE000BBOS4 | -~ AG, Restricted g5 |gyr  (Doulsche g ey 100  |8.6287 82835  |96.0000 4% | percentage | www.emmi-

M9 / Registered Share, Borse AGS : : : . o | P omng benchmarks.e

2,000,000 DE0008232125 P e

BB054Q, EDP Renovaveis SA, Euronext 20% (+/- 10 | EURIBOR 1M/
DE000BB054 Ordinary Share, Short EUR (Lisbon) b 1.00 18.3498 16.9736 92.5000 4% | percentage www.emmi-
Q0 /2,000,000 ES0127797019 point) benchmarks.eu
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WKN and Referenc Initial Stop- Stop-Loss Initial Financing
ISIN - . Initial Strike* Loss op Spread*/ Reference
Underlying Option e Reference Futures R s Adjustment . . *
of the ; * « | Ratio in Reference | Barrier* in . Financing Spread Rate*/
(Share with ISIN) Type |Currency| Source Exchange Rate* in .
Warrants/ * Currency | Reference range website
ik percent Y .
Issue Size Currency and deviation

BB054R, EDP Renovaveis SA, Euronext 20% (+/-10 | EURIBOR 1M/
DE000BB054 Ordinary Share, Short EUR (Lisbon) b 1.00 19.2750 17.8294 92.5000 4% | percentage www.emmi-
R8 /2,000,000 ES0127797019 point) benchmarks.eu

BB054U, EssilorLuxottica SA, Euronext Euronext 20% (+/-10 | EURIBOR 1M/
DE000BB054 Ordinary Share, Short EUR (Paris) (Paris) 0.10 185.9528 178.5147 96.0000 4% | percentage www.emmi-
U2 /2,000,000 FR0000121667 point) benchmarks.eu

BB054V, flatexDEGIRO AG, Deutsche 20% (+/-10 | EURIBOR 1M/
DEO00BB054 Ordinary Share, Short EUR Bérse AGS i 1.00 9.0347 8.5830 95.0000 4% | percentage www.emmi-
V0 /2,000,000 DEOOOFTG1111 point) benchmarks.eu

BBOS4X, Grlgzrrl\g\)/g\-/eEi: eSrE\iaS Euronext Euronext 20% (+/-10 | EURIBOR 1M/
DE000BB054 . ’ Short EUR . . 1.00 6.6402 6.1422 92.5000 4% | percentage www.emmi-
X6/2,000,000| Ordiary Sare, (Lisbon) (Lisbon) point) | benchmarks.eu

Mercado
Oficial de o
BBO54Y, Grifols SA, Ordinary 1 Futuros y o 20% (+/-10 | EURIBOR 1M /
DE0O00BB054 Short EUR SIBE : 1.00 14.1921 13.1277 92.5000 4% | percentage www.emmi-
Share, ES0171996087 Opciones .
Y4 /2,000,000 Fi . point) benchmarks.eu
inancieros
(MEFF)?

BB054Z, HelloFresh SE, Deutsche 20% (+/-10 | EURIBOR 1M/
DEO00BB054 Ordinary Share, Short EUR Bérse AGS Eurex 0.10 34.6052 32.0098 92.5000 4% | percentage www.emmi-
Z1/2,000,000 DEO00A161408 point) benchmarks.eu

BB0540, HeI!oFresh SE, Deutsche 20% (+/- 10 | EURIBOR 1M /
DE000BB0540 Ordinary Share, Short EUR Bérse AGS Eurex 0.10 36.3500 33.6237 92.5000 4% | percentage www.emmi-
8 /2,000,000 DEOOOA161408 point) benchmarks.eu

BB0541, Hermes International, Euronext Euronext 20% (+/-10 | EURIBOR 1M/
DE000BB0541 Ordinary Share, Short EUR . . 0.01 1,932.5260 |1,874.5502 |97.0000 4% | percentage www.emmi-
6/2,000,000 | FR0000052292 (Paris) (Paris) point) benchmarks.eu

BB0542, Infineon Technologies Deutsche 20% (+/-10 | EURIBOR 1M/
DE000BB0542 | AG, Registered Share, | Short EUR Bérse AGS Eurex 1.00 35.0244 33.6234 96.0000 4% | percentage www.emmi-
4 /2,000,000 DE0006231004 point) benchmarks.eu
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WKN and Referenc Initial Stop- Stop-Loss Initial Financing
ISIN - . Initial Strike* Loss op Spread*/ Reference
Underlying Option e Reference Futures R s Adjustment . . *
of the ; * « | Ratio in Reference | Barrier* in . Financing Spread Rate*/
(Share with ISIN) Type |Currency| Source Exchange Rate* in .
Warrants/ * Currency | Reference range website
ik percent Y .
Issue Size Currency and deviation
CBOE
BB0543, Intel Corp, Ordinary NASDAQ (Chicago 20% (+/- 10 SOFR/
DE000BB0543 Share, Short UsD GS? Board 1.00 38.7122 36.7766 95.0000 4% | percentage |www.newyorkfed
2/2,000,000 US4581401001 Options point) .org
Exchange)
CBOE
BB0544, Intel Corp, Ordinary NASDAQ (Chicago 20% (+/- 10 SOFR/
DE000BB0544 Share, Short uUsbD GS? Board 1.00 39.5649 37.5867 95.0000 4% | percentage |www.newyorkfed
0/2,000,000 US4581401001 Options point) .org
Exchange)
BB0545, K+S AG, Registered Deutsche 20% (+/-10 | EURIBOR 1M/
DEO000BB0545 Share, Short EUR Bbrse AGS Eurex 1.00 18.8880 18.1324 96.0000 4% | percentage www.emmi-
7 /2,000,000 DEOOOKSAG888 point) benchmarks.eu
BB0546, . . 20% (+/-10 | EURIBOR 1M/
DE000BB0546 Sha’i‘;r";%{'o%gd(;qgm% Short  |EUR (E;;ﬁgf“ (EP“;;’IQ)‘*’“ 0.10 487.0865  |467.6030 |96.0000 4% | percentage | www.emmi-
572,000,000 ’ point) benchmarks.eu
BBO548, | Livent Corp, Ordinary N York 20% (+/- 10 SOFR/
DE000BB0548 Share, Short uUsb Exchange b 0.10 21.7366 19.5629 90.0000 4% | percentage |www.newyorkfed
1/2,000,000 US53814L1089 (NYSE) point) .org
LVMH Moet Hennessy
BB0549, . . 20% (+/-10 | EURIBOR 1M/
DE000BBO54g| ~Louis Vullon SE, gy 1gyg  (Buronext - \EBuronext g 49 1704 9550 (7631568  |96.0000 4% | percentage | www.emmi-
9/2,000,000 | Ordinary Share, (Paris) (Paris) point) | benchmarks.eu
e FR0000121014
CBOE
BBO55A, MercadoLibre Inc, NASDAQ (Chicago 20% (+/- 10 SOFR/
DEO0O0OBBO055 Ordinary Share, Short UsSD GS? Board 0.01 1,520.8200 |1,444.7790 |95.0000 4% | percentage |www.newyorkfed
A1/2,000,000 US58733R1023 Options point) .org
Exchange)
BB055B, Merck KGaA, Ordinary Deutsche 20% (+/-10 | EURIBOR 1M/
DEO00BB055 Share, Short EUR Bérse AGS Eurex 0.10 176.7885 169.7170 96.0000 4% | percentage www.emmi-
B9 /2,000,000 DEO0006599905 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*

BB055D, Moderna Inc, Ordinary NASDAQ 20% (+/- 10 SOFR/
DE000BB055 Share, Short UsD GS? b 0.10 119.1244 107.2119 90.0000 4% | percentage |www.newyorkfed
D5 /2,000,000 US60770K1079 point) .org

CBOE

BBO55E, Netflix Inc, Ordinary NASDAQ (Chicago 20% (+/- 10 SOFR/
DEO00BB055 Share, Short UsD GS? Board 0.10 435.0217 413.2706 95.0000 4% | percentage |www.newyorkfed
E3 /2,000,000 US64110L1061 Options point) .org

Exchange)

BBO055H, Palantir Technologies gﬁgjom 20% (+/- 10 SOFR/
DEO00BBO055 | Inc, Ordinary Share, |Short uUsbD Exchanae h 1.00 16.7246 15.8884 95.0000 4% | percentage |www.newyorkfed
H6 /2,000,000 US69608A1088 (NYSE)g point) .org

BB055J, Pernod Ricard SA, 20% (+/-10 | EURIBOR 1M/

- Euronext Euronext ;
DEO00BB055J Ordinary Share, Short EUR (Paris) (Paris) 0.10 181.6475 174.3816 96.0000 4% | percentage www.emmi-
2/2,000,000 FR0000120693 point) benchmarks.eu
MEFF
SIBE - (Mercado

BBO55L, Pharma Mar SA, Mercado oficial de 20% (+/-10 | EURIBOR 1M/
DEO00BBO055L Ordinary Share, Short EUR Continuo Futuros 0.10 37.1592 34.3723 92.5000 4% | percentage www.emmi-
872,000,000 ES0169501022 Espaiiol Financieros) point) benchmarks.eu

MEFF Fifa
(Barcelona)

BB055M Dr. Ing. h.c. F.

’ 20% (+/-10 | EURIBOR 1M/
DEQOOBBOSS | Porsche AG, Preferred | g 4 |EyR Deutsche ¢ oy 0.10 1040730 |99.9101  |96.0000 4% | percentage | www.emmi-
M6 / Share, Borse AG® oint) benchmarks.eu

2,000,000 DEOOOPAG9113 P :

BBO55N, PowerCell Sweden NASDAQ 20% (+/- 10 STIBOR 1M/
DEO00BBO055 | AB, Ordinary Share, |Short SEK Stockholm e 1.00 68.0750 61.2675 90.0000 4% | percentage |www.nasdagomx
N4 /2,000,000 SE0006425815 AB point) .com

0, -

BBOSSP, Prosus NV, Ordinary Euronext Euronext o 20% (+/-10 | EURIBOR 1M/

DE000BB055 Short EUR 0.10 33.0642 30.5843 92.5000 3% | percentage www.emmi-
Share, NL0013654783 (Amsterdam) |(Amsterdam) h
P9 /2,000,000 point) benchmarks.eu
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WKN and Referenc Initial Stop- Stop-Loss Initial Financing
ISIN - . Initial Strike* Loss op Spread*/ Reference
Underlying Option e Reference Futures R s Adjustment . . *
of the ; * « | Ratio in Reference | Barrier* in . Financing Spread Rate*/
(Share with ISIN) Type |Currency| Source Exchange Rate* in .
Warrants/ * Currency | Reference ercent range website
Issue Size* Currency P and deviation*
Mercado
Oficial de
BB055Q, . 20% (+/-10 | EURIBOR 1M/
DE000BB055 | S2%yr SA, Ordinary 1o 1 |EyR SIBE! Futurosy 14 9 3.3011 3.0535 92.5000 4% | percentage | www.emmi-
Share, ES0182870214 Opciones A
Q7 /2,000,000 Financieros point) benchmarks.eu
(MEFF)?

BBO55T, Sartorius AG, Deutsche 20% (+/-10 | EURIBOR 1M/
DEO0O0OBBO055 Preferred Share, Short EUR Bérse AGS Eurex 0.10 377.7060 349.3780 92.5000 4% | percentage www.emmi-
T1 /2,000,000 DE0007165631 point) benchmarks.eu

BBO55U, | Shopify Inc, Ordinary now York 20% (+/- 10 SOFR/
DEO00BB055 Share, Short uUsbD Exchange il 0.10 63.5461 60.3688 95.0000 4% | percentage |www.newyorkfed
U9 /2,000,000 CA82509L1076 (NYSE) point) .org

New York CBOE

BB055V, Snap Inc, Ordinary Stock (Chicago 20% (+/- 10 SOFR/
DEO00BB055 Share, Short uUsD Exchange Board 1.00 10.5602 9.2402 87.5000 4% | percentage |www.newyorkfed
V7 /2,000,000 US83304A1060 (NYSE)g Options point) .org

Exchange)

BB0O55W .

’ Societe Generale SA, 20% (+/-10 | EURIBOR 1M/
DE000BB055 Ordinary Share, Short EUR Eurqnext Eurqnext 1.00 25.4306 24.4134 96.0000 4% | percentage www.emmi-
WS/ FR0000130809 (Paris) (Paris) point) | benchmarks.eu

2,000,000 ’

BBOSSY, Tecﬁﬁlcicr)z?sselnc NASDAQ 20% (+/- 10 SOFR/
DEO00BB055 - " |Short uUsbD 3 h 0.01 157.9328 142.1395 90.0000 4% | percentage |www.newyorkfed
v1/2,000,000 Ordinary Share, GS point) org

e US83417M1045 )

BB0550, STMicroelectronics Euronext Euronext 20% (+/-10 | EURIBOR 1M/
DEO00BB0550| NV, Ordinary Share, |Short EUR (Paris) (Paris) 1.00 45.2282 43.4191 96.0000 4% | percentage www.emmi-

7 /2,000,000 NL0000226223 point) benchmarks.eu
CBOE

BB0551, Tesla Inc, Ordinary NASDAQ (Chicago 350 20% (+/- 10 SOFR/

DE000BB0551 Share, Short usb GS? Board 0.10 278.7333 264.7966 95.0000 0/ percentage |www.newyorkfed
5/200,000 US88160R1014 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 9
Issue Size* Currency percen and deviation*
CBOE

BB0552, Tesla Inc, Ordinary NASDAQ (Chicago 350 20% (+/- 10 SOFR/

DE000BB0552 Share, Short UsD GS? Board 0.10 284.8728 270.6292 95.0000 0/ percentage |www.newyorkfed
3/200,000 US88160R1014 Options ° point) .org
Exchange)

BB0553, thyssenkrupp AG, Deutsche 20% (+/-10 | EURIBOR 1M/
DE000BB0553 Ordinary Share, Short EUR Bérse AGS Eurex 1.00 7.4399 7.1423 96.0000 4% | percentage www.emmi-
172,000,000 DE0007500001 point) benchmarks.eu

. New York CBQE

BB0555, Uber Technologies Stock (Chicago 20% (+/- 10 SOFR/
DEO00BBO0555| Inc, Ordinary Share, |Short usD Exchange Board 0.10 52.2152 49.6045 95.0000 4% | percentage |www.newyorkfed
6 /2,000,000 US90353T1007 (NYSE) Options point) .org

Exchange)

BB0556, Unibail-Rodamco- Euronext Euronext 20% (+/-10 | EURIBOR 1M/
DEO000BB0556 | Westfield SE, Ordinary | Short EUR (Paris) (Paris) 0.10 53.9665 49.9190 92.5000 3% | percentage www.emmi-
4 /2,000,000 |[Share, FR0013326246 point) benchmarks.eu

o,
DE(?(?(?ggg Vallourec SA, Ordinary Euronext Euronext o 20% (+/-10 | EURIBOR 1M /
557 Share. FR0013506730 Short EUR (Paris) (Paris) 1.00 12.5317 12.0304 96.0000 4% | percentage www.emmi-
2/2,000,000 ’ point) benchmarks.eu

BB0558, Vgﬁ%r?eé?;ex‘égte Deutsche 20% (+/-10 | EURIBOR 1M /
DE000BB0558 Ordinary Share’ Short EUR Bérse AGS ok 0.10 42.6500 38.3850 90.0000 4% | percentage www.emmi-
0/2,000,000 DEOOOAOJLQWé point) benchmarks.eu

BB0559, Zalando SE, Ordinary Deutsche 20% (+/- 10 | EURIBOR 1M/
DEO00BB0559 Share, Short EUR Borse AGS Eurex 0.10 26.0134 247127 95.0000 4% | percentage www.emmi-
8 /2,000,000 DEOOOZAL1111 point) benchmarks.eu

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

EURIBOR = Euro Interbank Offered Rate
SOFR = Secured Overnight Financing Rate, provided by the Federal Reserve Bank of New York
STIBOR = Stockholm Interbank Offered Rate
1 the electronic trading system SIBE of Sociedad de Bolsas S. A., Espafia
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official Spanish exchange for futures and options contracts (Mercado Oficial de Futuros y Opciones Financieros en Espafia)
"NASDAQ GS" means National Association of Securities Dealers Automated Quotations Stock Exchange Global Select Market
"NASDAQ GM" means National Association of Securities Dealers Automated Quotations Stock Exchange Global Market

here the electronic trading system Xetra

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 31 October 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

19/188



®)

(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 27 September 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

29 September 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)

DEOOOBBO053N9 2.05 0.01 2,000,000
DE000BB053P4 1.52 0.01 2,000,000
DE000BB053Q2 8.15 0.01 2,000,000
DEOOOBBO053R0 2.00 0.01 2,000,000
DEO00BB053S8 2.39 0.01 2,000,000
DEO00OBB053T6 1.60 0.01 2,000,000
DEO00BB053W0 0.29 0.01 2,000,000
DEO00BB053X8 1.02 0.01 2,000,000
DEO00BB053Y6 1.67 0.01 2,000,000
DE000BB053Z3 1.23 0.01 2,000,000
DEO00BB05317 0.93 0.01 2,000,000
DE000BB05341 0.71 0.01 2,000,000
DEO00BB05358 0.49 0.01 2,000,000
DEO00BB05374 0.55 0.01 2,000,000

22/188



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)

DE000BB05382 0.89 0.01 2,000,000
DEOOOBB054A4 5.97 0.01 2,000,000
DE000BB054CO 3.17 0.01 2,000,000
DEOOOBBO054E6 210 0.01 2,000,000
DEOOOBBO054F3 0.48 0.01 2,000,000
DEO00BB054H9 0.62 0.01 2,000,000
DEO00BB054K3 0.48 0.01 2,000,000
DEO00BB054L1 0.60 0.01 2,000,000
DE000BB054M9 0.99 0.01 2,000,000
DE000BB054Q0 2.93 0.01 2,000,000
DEO00OBB054R8 3.86 0.01 2,000,000
DE000BB054U2 214 0.01 2,000,000
DE000BB054V0 1.31 0.01 2,000,000
DEO00BB054X6 1.06 0.01 2,000,000
DEO00BB054Y4 2.06 0.01 2,000,000
DE000BB054Z1 0.55 0.01 2,000,000
DE000BB05408 0.73 0.01 2,000,000
DE000BB05416 2.22 0.01 2,000,000
DE000BB05424 4.03 0.01 2,000,000
DE000BB05432 4.35 0.01 2,000,000
DE000BB05440 5.15 0.01 2,000,000
DEO00BB05457 2.17 0.01 2,000,000
DEO00BB05465 5.60 0.01 2,000,000
DE000BB05481 0.36 0.01 2,000,000
DE000BB05499 9.15 0.01 2,000,000
DEOOOBB055A1 2.29 0.01 2,000,000
DE000BB055B9 2.03 0.01 2,000,000
DEO00BB055D5 1.95 0.01 2,000,000
DEOOOBBO055E3 4.89 0.01 2,000,000
DEO00BBO055H6 2,52 0.01 2,000,000
DEO00BB055J2 2.09 0.01 2,000,000
DEO0OBBO055L8 0.54 0.01 2,000,000
DE000BB055M6 1.20 0.01 2,000,000
DEOOOBB055N4 1.16 0.01 2,000,000
DE000BB055P9 0.53 0.01 2,000,000
DEO00BB055Q7 0.53 0.01 2,000,000
DEO00BBO055T1 6.03 0.01 2,000,000
DEO00BB055U9 0.96 0.01 2,000,000
DEO00BB055V7 1.99 0.01 2,000,000
DEO00BB055W5 2.93 0.01 2,000,000
DEO00BB055Y1 0.26 0.01 2,000,000
DE000BB05507 5.20 0.01 2,000,000
DE000BB05515 3.13 0.01 200,000
DEO00BB05523 3.71 0.01 200,000
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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)
DE000BB05531 0.86 0.01 2,000,000
DE000BB05556 0.72 0.01 2,000,000
DE000BB05564 0.86 0.01 2,000,000
DE000BB05572 1.44 0.01 2,000,000
DEO00BB05580 0.85 0.01 2,000,000
DEO00BB05598 0.42 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

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

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

N/A

N/A

N/A

No, as at the date of these Final Terms.

Amounts payable under these Warrants are calculated by reference to the
following Benchmarks provided by the following administrators:

Administrator Benchmark As at the date of these Final Terms the

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

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

Federal Reserve Bank of New SOFR No
York

Financial Benchmarks Sweden AB  STIBOR 1M No

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

| Section A - Introduction and warnings

| Warnings

a) This Summary should be read as an introduction to the Base Prospectus.

b) Any decision to invest in the relevant Warrants should be based on a consideration of the Base Prospectus as a whole by the investor;

c) Investors may lose all (total loss) or part of the invested capital.

d) Where a claim relating to the information contained in the Base Prospectus is brought before a court, the plaintiff investor might, under
national law, have to bear the costs of translating the Base Prospectus including any Supplements and the Final Terms before the legal
proceedings are initiated.

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

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

Introductory information

Name and securities identification
number:

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

Identity and contact details of the
Issuer:

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

Competent authority:

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

Date of approval of the Base
Prospectus:

26 October 2022

Section B — Key information on the Issuer

Who is the Issuer of the securities?

Domicile and legal form:

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

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

Principal activities:

Issuance of securities

Major shareholders:

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

Identity of key managing directors:

The managing directors of the Issuer are Grégoire Toublanc and Dr. Carsten Esbach.

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 2021 and 31 December 2022.

Table 1: Income statement - non-equity securities

Annual
statements as at

31 December 2022

Annual financial
statements as at

31 December 2021

financial

in EUR in EUR
Result of ordinary activities
Other operating income 783,010.31 1,058,779.55
Other operating expenses -783,010.31 -1,058,779.55
Net profit for the year 0 0

Table 2: Balance sheet -non-equity securities

Annual financial statements
as at

Annual financial statements
as at
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31 December 2022
in EUR

31 December 2021
in EUR

Receivables and other assets

Receivables from affiliated companies

8,285,000.00

27,639,000.00

Other assets (assets/current assets)

4,207,327,744.69

3,023,052,044.36

Liabilities

Bonds (liabilities/payables)

2,361,510,475.11

1,573,817,871.04

Other liabilities (liabilities/payables)

1,854,102,269.58

1,476,873,173.32

Net financial debt (long term debt plus 0 0
short-term debt minus cash)

Table 3: Cash flow statement - non-equity securities

For the period from For the period from

1 January to 31| 1 January to 31

December 2022 December 2021
in EUR in EUR
Net Cash flows from operating -13,222.76 526,859.27
activities
Net Cash flows from financing - -
activities
Net Cash flow from investing - -
activities

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

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

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

Section C — Key information on the securities

What are the main features of the securities?

Type and form of securities

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

Rights attached to the securities

The Warrants do not bear interest.

Each Warrant entitles the Warrant Holder to receive a Redemption Amount upon exercise as described under "Payment of returns” below.
Redemption

Warrant Rights may only be exercised for at least 1,000 Warrants (the "Minimum Number").

The Warrant Holder must actively declare at the latest two Bank Business Days before the Exercise Date that it exercises the Warrant Rights.

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

Early redemption

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

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

Payment of returns
The Redemption Amount per Warrant shall be paid to the Warrant Holder in the Settlement Currency at the latest on the Settlement Date.
The Redemption Amount for MINI Future Short Warrants shall be equal to
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(a) the difference between the Relevant Strike and the Reference Price, multiplied by the Ratio if the Observation Price has not reached or
exceeded the Stop-Loss Barrier during the Observation Period; or

(b) the difference between the Relevant Strike and the Stop-Loss Reference Level, multiplied by the Ratio if the Observation Price has
reached or exceeded the Stop-Loss Barrier during the Observation Period.

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

made to Warrant Holders.

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

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

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

Limitations of the rights attached to the Warrants

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

the termination.

Issue date (value date)

29 September 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 (27 September 2023).

Initial Stop-Loss

WKN and ISIN . . fop-
Underlying Option Reference Futures . Barrier in
of the Warrants/ . Ratio
N (Share with ISIN) Type Source Exchange Reference
Issue Size
Currency
BBO53N, . . Mercado Oficial de
DEQ00BBOS3N9 / |  ACCionaSh, Drainary Share I short SIBE Futuros y Opciones |0.10 130.6817
2,000,000 Financieros (MEFF)
BBO0O53P, . . Mercado Oficial de
DE000BBO53P4 / Ace“”"é‘s%%ggggg% Share, | ghort SIBE Futuros y Opciones | 1.00 9.6667
2,000,000 Financieros (MEFF)
BB053Q, . CBOE (Chicago
DE000BBO053Q2 / Adobe Inc, Ordinary Share, g,y NASDAQ GS Board Options 0.10 564.1741
US00724F1012
2,000,000 Exchange)
BBO53R, . .
DE000BBO53R0/ | AirFrance-KLMSA, Ordinary gy 4 Euronext (Paris) | Euronext (Paris) | 1.00 12.9292
Share, FR001400J770
2,000,000
BB053S, . . CBOE (Chicago
DE00OBB053S8 / Airbnb Inc, Ordinary Share, g, 4 NASDAQ GS Board Options 0.10 1505916
US0090661010
2,000,000 Exchange)
BBO53T, . .
DE00OBBO53T6 / Airbus SE, Ordinary Share, | o, 4 Euronext (Paris) | Euronext (Paris)  |0.10 133.7775
NL0000235190
2,000,000
BBO53W, .
DE00OBBO53WO / Alstom SA, Ordinary Share, | gy, 4 Euronext (Paris) | Euronext (Paris)  |0.10 24.1151
FR0010220475
2,000,000
BB053X, . Mercado Oficial de
DE000BBO53xg / | AMadeus IT Sroub SA Ordinary | short SIBE Futuros y Opciones |0.10 64.8051
2,000,000 ’ Financieros (MEFF)
BBOS3Y, Amazon.com Inc, Ordinary Share CBOE (Chicago
DE000BBO53Y6 / : ' | Short NASDAQ GS Board Options 0.10 141.0782
US0231351067
2,000,000 Exchange)
BB053Z, Advanced Micro Devices Inc CBOE (Chicago
DEQ00BB053Z3 / | havanced Mioro Deviees Ine, . |short NASDAQ GS Board Options 0.10 104.4237
2,000,000 ry ' Exchange)
BBO531 . .
: ASML Holding NV, Ordinary Euronext Euronext
DEQ00BBO5317 / Share, NL0010273215 Short (Amsterdam) (Amsterdam) 0.01 590.1509
2,000,000
BBO534, Ballard Power Systems Inc
DEOOBBOS34T/ | o o e e e eaai08s | Short NASDAQ GM - 1.00 3.9155
2,000,000
BB0535, . ) CBOE (Chicago
DE000BBO5358 / | Dank of America Corp, Ordinary | gy 4 New York Stock_ |5 -y Options 0.10 30.1484
Share, US0605051046 Exchange (NYSE)
2,000,000 Exchange)
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Initial Stop-Loss

WKN and ISIN Underlyin Option Reference Futures Barrier in
of the Warrants/ _y g P Ratio
I . (Share with ISIN) Type Source Exchange Reference
ssue Size
Currency
BBO537, .
DE000BB05374 / BASF SE, Registered Share, | g 4 Deutsche Bérse AG |Eurex 0.10 46.0226
DEOOOBASF111
2,000,000
BBO538, .
DE00OBB05382 / BASF SE, Registered Share, |, 4 Deutsche Bérse AG | Eurex 0.10 49.2809
DEO0OBASF111
2,000,000
BBOS54A, .
DE000BBO54A4/ | BaverAG, Registered Share, g Deutsche Bérse AG | Eurex 1.00 49.7923
DEO0OBAY0017
2,000,000
BB054C, . . CBOE (Chicago
DE000BBO54CO/ | 'M® 50983009%%‘1"5‘5? Share, | ghort Efg]z:r'; ?,fﬁ(cgE) Board Options 0.10 219.5368
2,000,000 9 Exchange)
BBOSAE, .
DE000BBO54E6 / | Carrefour SA, Ordinary Share, g 4 Euronext (Paris) | Euronext (Paris) | 1.00 175141
FR0000120172
2,000,000
BBO54F, . .
DEOOOBBO54F3 / CIE Automotive SA, Ordinary Short SIBE_ - Mercadc~) 0.10 27.8710
Share, ES0105630315 Continuo Espariol
2,000,000
BBOS54H .
, CTT-Correios de Portugal, . .
DEOOOBB054H9 / Ordinary Share, PTCTTOAMO001 Short Euronext (Lisbon) Euronext (Lisbon) 1.00 3.5884
2,000,000
BBO54K, . .
DE000BBO54K3/ | Delivery Hero SE, Ordinary Share, | o 4 Deutsche Bérse AG |- 0.10 31.6611
DEO00A2E4K43
2,000,000
BBO54L, . .
DE000BBO54L1/ | Delivery Hero SE, Ordinary Share, | o\ 4 Deutsche Bérse AG |- 0.10 32.7435
DEO00A2E4K43
2,000,000
BB054M, Deutsche Lufthansa AG,
DEO00BB054M9 / Restricted Registered Share, Short Deutsche Borse AG |Eurex 1.00 8.2835
2,000,000 DE0008232125
BB054Q, - .
DE000BBO54Q0/ | EDP Renovaveis SA, Ordinary g, 4 Euronext (Lisbon) |- 1.00 16.9736
Share, ES0127797019
2,000,000
BBO54R, . .
DE000BBO54Rg/ | EDP Renovaveis SA, Ordinary gy Euronext (Lisbon) |- 1.00 17.8294
Share, ES0127797019
2,000,000
BBO54U, . . .
DE000BBO54U2/ | Essiorluxottica SA, Ordinary gy, Euronext (Paris) | Euronext (Paris)  |0.10 178.5147
Share, FR0000121667
2,000,000
BBO54V, .
DE00OBBO54V0 / flatexDEGIRO AG, Ordinary | g 4 Deutsche Bérse AG |- 1.00 8.5830
Share, DEOOOFTG1111
2,000,000
BB054X, Greenvolt - Energias Renovaveis
DEOOOBB054X6 / SA, Ordinary Share, Short Euronext (Lisbon) Euronext (Lisbon) 1.00 6.1422
2,000,000 PTGNVOAMO0001
BB054Y, . . Mercado Oficial de
DEO00BB054Y4 / G”f°'SE§’S'1 ?{ggg(%fhare’ Short SIBE Futuros y Opciones | 1.00 131277
2,000,000 Financieros (MEFF)
BBO54Z, .
DE000BBO54z1/ | HelloFresh SE, Ordinary Share, | g 4 Deutsche Bérse AG |Eurex 0.10 32.0098
DE000A161408
2,000,000
BBO540, .
DE000BBO540g / | HelloFresh SE, Ordinary Share, | 4 Deutsche Bérse AG | Eurex 0.10 33.6237
DE000A161408
2,000,000
BBOS41, Hermes International, Ordinary
DE000BB05416 / Share, FR0000052292 Short Euronext (Paris) Euronext (Paris) 0.01 1,874.5502
2,000,000
BB0542, Infineon Technologies AG
DE000BB05424 / Registered Share, DE0006231004 Short Deutsche Borse AG |Eurex 1.00 33.6234
2,000,000
BBO543, Intel Corp, Ordinary Share CBOE (Chicago
DE000BB05432 / ! ’ Short NASDAQ GS Board Options 1.00 36.7766
US4581401001
2,000,000 Exchange)
BBO544, . CBOE (Chicago
DEO00BB05440 / Intel Corp, Ordinary Share, g, 4 NASDAQ GS Board Options 1.00 37.5867
US4581401001
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
BB0545, .
DE00OBBO5457 / K+SAG, Registered Share, | g,y Deutsche Bérse AG |Eurex 1.00 18.1324
DEOOOKSAG888
2,000,000
BBO546, Kering, Ordinary Share
DEO00BB05465 / 9: Y ’ Short Euronext (Paris) Euronext (Paris) 0.10 467.6030
FR0000121485
2,000,000
BB0548 . .
’ Livent Corp, Ordinary Share, New York Stock
DE000BB05481 / Short 0.10 19.5629
2,000,000 US53814L1089 Exchange (NYSE)
BB0549, LVMH Moet Hennessy - Louis
DEO00BB05499 / Vuitton SE, Ordinary Share, Short Euronext (Paris) Euronext (Paris) 0.10 763.1568
2,000,000 FR0000121014
BBO055A, . . CBOE (Chicago
DE000BBO55A1/ | MercadoLibre Inc, Ordinary Share, | g, 4 NASDAQ GS Board Options 0.01 1,444.7790
US58733R1023
2,000,000 Exchange)
BB055B, .
DE000BBO55B9/ | MerckKGaA, Ordinary Share, g Deutsche Bérse AG | Eurex 0.10 169.7170
DE0006599905
2,000,000
BB055D, .
DE000BBO55D5 / | Modema Inc, Ordinary Share, | gp NASDAQ GS - 0.10 107.2119
US60770K1079
2,000,000
BBO55E, . . CBOE (Chicago
DEO0OBBO55ES / Netﬂ'xu'gg;‘?;gm%fhare’ Short NASDAQ GS Board Options 0.10 413.2706
2,000,000 Exchange)
BBO055H . .
. Palantir Technologies Inc, New York Stock
DEOOOBBOSSHE /| yinary Share, US69608A1088 | SO Exchange (NYSE) |~ 1.00 15.8884
2,000,000
BB055J, . .
DE000BBO055J2 / Pernod Ricard SA, Ordinary | g 4 Euronext (Paris) | Euronext (Paris)  |0.10 174.3816
Share, FR0000120693
2,000,000
BBO55L MEFF (Mercado
; Pharma Mar SA, Ordinary Share, SIBE - Mercado oficial de Futuros
DE000BBOSS5L8 / ES0169501022 Short Continuo Espafiol Financieros) MEFF 0.10 34.3723
2,000,000 .
Fifa (Barcelona)
BB055M
. Dr. Ing. h.c. F. Porsche AG, ..
DE000BB055M6 / Preferred Share, DEOOOPAG9113 Short Deutsche Borse AG |Eurex 0.10 99.9101
2,000,000
BBOSSN, PowerCell Sweden AB, Ordinary NASDAQ Stockholm
DEOOOBBO055N4 / : Short - 1.00 61.2675
Share, SE0006425815 AB
2,000,000
BBO55P .
- Prosus NV, Ordinary Share, Euronext Euronext
DE000BBO55PS / NL0013654783 Short (Amsterdam) (Amsterdam) 0.10 30.5843
2,000,000
BB055Q, . Mercado Oficial de
DE000BBO055Q7 / SacyrESé%’gggg% fhare' Short SIBE Futuros y Opciones | 1.00 3.0535
2,000,000 Financieros (MEFF)
BBO055T, .
DE000BBO55T1/ | Sartorius AG, Preferred Share, |,y Deutsche Bérse AG |Eurex 0.10 349.3780
DE0007165631
2,000,000
BB055U . .
. Shopify Inc, Ordinary Share, New York Stock
DEOOOBB055U9 / CA82509L1076 Short Exchange (NYSE) 0.10 60.3688
2,000,000
BBO055V, . CBOE (Chicago
DEO0OBBO55V?7 / S“apdg‘gsgro‘ﬂﬁrgsghare' Short E)f(‘:"r’];(r?”; ?,fﬁng) Board Options 1.00 9.2402
2,000,000 9 Exchange)
BB055W, . .
DE000BBOS5W5/ | Sociste Generale SA, Ordinary | g Euronext (Paris) | Euronext (Paris) | 1.00 24.4134
Share, FR0000130809
2,000,000
BBOSSY, SolarEdge Technologies Inc
DEO00BBO055Y1 / Ordinary Share, US83417M1045 Short NASDAQ GS - 0.01 142.1395
2,000,000
BB0550, . . .
DE000BB05507 / | STMicroelectronics NV, Ordinary | oy, 4 Euronext (Paris) | Euronext (Paris) | 1.00 43.4191
2.000.000 Share, NL0000226223
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Initial Stop-Loss
WKN and ISIN Underlying Option Reference Futures . Barrier in
of the Warrants/ . Ratio
. (Share with ISIN) Type Source Exchange Reference
Issue Size
Currency
BBOS51, Tesla Inc, Ordinary Share CBOE (Chicago
DEO00BB05515 / y ’ Short NASDAQ GS Board Options 0.10 264.7966
US88160R1014
200,000 Exchange)
BBO552, Tesla Inc, Ordinary Share CBOE (Chicago
DEO00BB05523 / y ’ Short NASDAQ GS Board Options 0.10 270.6292
US88160R1014
200,000 Exchange)
BB0553, .
DE000BB05531/ | yssenkrupp AG, Ordinary Share, | o, 4 Deutsche Bérse AG | Eurex 1.00 7.1423
DE0007500001
2,000,000
BB0555, . . CBOE (Chicago
DE00OBBO5556 / UberSThzcr';”‘l’J'%%gg;g%gg;'”ary Short Efg]z:rz ?,fﬁ(cgE) Board Options 0.10 49.6045
2,000,000 ’ 9 Exchange)
BB0556 . )
; Unibail-Rodamco-Westfield SE, ) .
DE000BB05564 / Ordinary Share, FR0013326246 Short Euronext (Paris) Euronext (Paris) 0.10 49.9190
2,000,000
BB0557, .
DEO00BB05572 / Vallourec SA, Ordinary Share, | g, 4 Euronext (Paris) Euronext (Paris) 1.00 12.0304
FR0013506730
2,000,000
BB0558, VERBIO Vereinigte BioEnergie
DEO00BB05580 / AG, Ordinary Share, Short Deutsche Borse AG |- 0.10 38.3850
2,000,000 DEOOOAOJLOWE
BB0559, .
DE000BBO559g / | Zalando SE, Ordinary Share, g,y Deutsche Bérse AG |Eurex 0.10 24.7127
DEO000ZAL1111
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 (LEI) is ROMUWSFPUSMPROS8K5P83. The address of its principal
office is 16, boulevard des ltaliens — 75009 Paris, France.

Principal activities:

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

Major shareholders:

rights.

As at 31 December 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, Amundi holding 6% of the
registered share capital, BlackRock Inc. holding 6% 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, Amundi and BlackRock Inc. holds more than 5% of its capital or voting

Identity of key managing directors:

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

Identity of statutory auditors:

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

What is the key financial information on the Guarantor?

Table 1: Income statement

31 December 2022 31 December 2021 First Half 2023 First Half 2022
(unaudited) (unaudited) (unaudited) (unaudited)
in million EUR in million EUR in million EUR in million EUR
Revenues 45,430 43,762 23,395 23,404
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Cost of risk (3,003) (2,971) (1,331) (1,409)

Net income attributable to equity 9,848 9,488 7,245 4,933
holders

Table 2: Balance sheet

30 June 2023 31 December 2022 31 December 2021
(unaudited) (unaudited) (audited)

in million EUR in million EUR in million EUR
Total assets (Group) 2,671,181 2,663,748 2,634,444
Consolidated loans to and receivables 852,649 857,020 814,000
from customers
Consolidated deposits from customers 977,676 1,008,056 957,684
Shareholder’s equity (Group share) 123,301 121,237 117,886

The consolidated annual financial statements of the Guarantor for the years ended on 31 December 2021 and 31 December 2022 and the interim
financial report for the six-month period ended on 30 June 2023 have been prepared according to the International Financial Reporting Standards
(IFRS).

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

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

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

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

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

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

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

Risks associated with the payoff profile:

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

If the Reference Price is lower than the Relevant Strike, the Warrant Holder sustains a loss if the Redemption Amount is lower than the purchase
price the Warrant Holder paid.
A notice of ordinary termination already given shall become ineffective if a Stop-Loss Event occurs on or before the relevant Termination Date.

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

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

Risks associated with a minimum exercise number:

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

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

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

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

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

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

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

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

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

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

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

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

General terms, conditions and expected timetable of the offer

The Warrants will be offered by BNP Paribas Arbitrage S.N.C., Paris, France, to interested investors from 27 September 2023 onwards. The offer to
the public ends at the end of validity of the Prospectus and/or the then current Base Prospectus.

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

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

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

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

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

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

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

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

d) 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.

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

f) Beleggers staan op het punt een product te kopen dat niet eenvoudig en misschien moeilijk te begrijpen is.

Inleidende informatie

Naam en effectenidentificatiecode: MINI Future Short Warrants gekoppeld aan aandelen (de "Warrants"),
ISIN: / WKN: zie tabel

Identiteit en contactgegevens van De Emittent heeft haar statutaire zetel te Senckenberganlage 19, 60325 Frankfurt am Main, Duitsland.
de Emittent: 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 26 oktober 2022
Basisprospectus:

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 De bestuurders van de Emittent zijn Grégoire Toublanc en Dr. Carsten Esbach.

bestuurders:

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 2021 en 31 december 2022.

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

Jaarrekening per Jaarrekening per
31 december 2022 31 december 2021
in EUR in EUR
Resultaat uit normale bedrijfsactiviteiten
Overige bedrijfsinkomsten 783.010,31 1.058.779,55
Overige bedrijfskosten -783.010,31 -1.058.779,55
Nettowinst over het jaar 0 0

Tabel 2: Balans - Effecten zonder aandelenkarakter
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Jaarrekening per
31 december 2022
in EUR

Jaarrekening per
31 december 2021
in EUR

Vorderingen en overige activa

Vorderingen op verbonden
ondernemingen

8.285.000,00

27.639.000,00

Overige activa
(activalvlottende activa)

4.207.327.744,69

3.023.052.044,36

Passiva

Obligaties (passiva/schulden)

2.361.510.475,11

1.573.817.871,04

Overige passiva (passiva/schulden)

1.854.102.269,58

1.476.873.173,32

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

0

0

Tabel 3: Kasstroomoverzicht - Effecten zonder aandelenkarakter

Voor de periode van

Voor de periode van

1 januari tot 31| 1 januari tot 31

december 2022 december 2021

in EUR in EUR
Nettokasstromen uit -13.222,76 526.859,27

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 (Biirgerliches Gesetzbuch - BGB). De Warrants zijn vrij overdraagbaar en niet onderworpen aan enige
beperking.

Rechten verbonden aan de effecten
De Warrants dragen geen rente.

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

Aflossing

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

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

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

Betaling van aflossingen

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

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

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

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

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

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

Beperkingen van de aan de Warrants verbonden rechten

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

| Uitgiftedatum (waarderingsdag) 29 september 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 (27 september 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
BBOSIN, Acciona SA, Gewoon aandeel Mercado Oficial de
DEOOOBB053N9 / ESO‘1 25920311 * | Short SIBE Futuros y Opciones |0,10 130,6817
2.000.000 Financieros (MEFF)
BBOS3P, Acerinox SA, Gewoon aandeel Mercado Oficial de
DEO00BB053P4 / ESO% 32105018 " | Short SIBE Futuros y Opciones |1,00 9,6667
2.000.000 Financieros (MEFF)
BB053Q, CBOE (Chicago
DE000BB053Q2/ | AdobeInc, Gewoon aandeel, gy NASDAQ GS Board Options 0,10 564,1741
US00724F1012
2.000.000 Exchange)
BBO053R, .
DE000BBO53R0/ | AirFrance-KLM SA Gewoon gy Euronext (Paris) Euronext (Paris) 1,00 12,9292
aandeel, FR001400J770
2.000.000
BBO53S, Airbnb Inc, Gewoon aandeel CBOE (Chicago
DE000BB053S8 / ' * |Short NASDAQ GS Board Options 0,10 150,5916
US0090661010
2.000.000 Exchange)
BBO053T, .
DE000BB053T6/ | Alrbus SE, Gewoon aandeel, gy Euronext (Paris)  |Euronext (Paris)  |0,10 133,7775
NL0000235190
2.000.000
BBO53W,
DE000BBO53Wo/ | Alstom SA, Gewoon aandeel, | g 4 Euronext (Paris) | Euronext (Paris)  |0,10 24,1151
FR0010220475
2.000.000
BB053X, Mercado Oficial de
DEO0OBB053X8 / Amzz%zg Ersogfoggé%i"éwon Short SIBE Futuros y Opciones [0,10 64,8051
2.000.000 ’ Financieros (MEFF)
BBOS3Y, Amazon.com Inc, Gewoon CBOE (Chicago
DEO00BBO053Y6 / : y Short NASDAQ GS Board Options 0,10 141,0782
aandeel, US0231351067
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) Ref ieval
de uitgifte eferentievaluta
BBOS53Z, Advanced Micro Devices Inc CBOE (Chicago
DE000BBO053Z3 / | short NASDAQ GS Board Options 0,10 104,4237
Gewoon aandeel, US0079031078
2.000.000 Exchange)
BBO0531 .
: ASML Holding NV, Gewoon Euronext Euronext
DE%08§§8831 7 aandeel, NL0010273215 | S"ort (Amsterdam) (Amsterdam) 0,01 590,1509
BBOS34, Ballard Power Systems Inc
DEozogg(l)sgggm I | Gonon aamdee) caoessaatoss [Short NASDAQ GM ; 1,00 3,9155
BB0535, . CBOE (Chicago
DE00OBBO05358 / Ba”akaﬁgg‘gfeﬂcszggggéfgﬁ°°” Short Efg]z:r'; ?,fﬁ(cgE) Board Options 0,10 30,1484
2.000.000 ' 9 Exchange)
BBO537,
DE000BBO05374 / BASF SE, Aandeel op naam, |, 4 Deutsche Bérse AG |Eurex 0,10 46,0226
oo DEOOOBASF111
BBO538,
DE00OBB05382 / BASF SE, Aandeel op naam, |, 4 Deutsche Bérse AG | Eurex 0,10 49,2809
S ooa oo DEOOOBASF111
BBO54A, Bayer AG, Aandeel op naam
DEOOOBB054A4 / Y DEf)OOBAY001FJ7 ’ Short Deutsche Borse AG |Eurex 1,00 49,7923
2.000.000
BB054C, . CBOE (Chicago
DE000BBO54C0/ | '"© B°e'5%gg%(§;2%‘q’ggg aandeel, | gp .t Efg};‘]’rz ?,fﬁ(cgE) Board Options 0,10 219,5368
2.000.000 9 Exchange)
BBOSAE,
DEO0OBBO54ES / Ca"ef°“|£s&oﬁ‘j"z"gﬁ’;‘;a”dee" Short Euronext (Paris) | Euronext (Paris) | 1,00 17,5141
2.000.000
BBO54F, .
DE00BBO54F3/ |  CIE Automotive SR Sewoon | short SIBE - Mercado 0,10 27,8710
2 000.000 aandeel, ES0105630315 ontinuo Espanol
BB054H, CTT-Correios de Portugal,
DEO00BB054H9 / Gewoon aandeel, Short Euronext (Lisbon) Euronext (Lisbon) 1,00 3,5884
2.000.000 PTCTTOAMOO01
BBO54K, .
DEO00BB054K3 / Delivery Hero SE, Gewoon g,y Deutsche Borse AG |- 0,10 31,6611
e oo aandeel, DEOODA2E4K43
BBO54L, .
DE000BBO54L1 / Delivery Hero SE, Gewoon | o, 4 Deutsche Bérse AG |- 0,10 32,7435
oo aandeel, DEOOOA2E4K43
BBO54M Deutsche Lufthansa AG, Aandeel
DE000BBO54M9 / op naam met beperkte Short Deutsche Bérse AG | Eurex 1,00 8,2835
2 000.000 overdraagbaarheid,
DE0008232125
BBO054Q, -
DE000BB054Q0/ | EPP Rj”"l"aE"se('; gf;g%g‘;"go” Short Euronext (Lisbon) |- 1,00 16,9736
2.000.000 aandeel,
BBO54R, -
DE000BBO54Rg / | EPP Renovavels S, Sowoon | shor Euronext (Lisbon) |- 1,00 17,8294
2.000.000 aandeel, ES0127797019
BBO54U, . .
DE000BBO54U2/ | EssilorLuxottica SA, Gewoon gy Euronext (Paris) | Euronext (Paris)  |0,10 178,5147
oo oo aandeel, FR0000121667
BBO54V,
DE000BBO54V0 / flatexDEGIRO AG, Gewaon | g, 4 Deutsche Bérse AG |- 1,00 8,5830
oo aandeel, DEOOOFTG1111
BB054X, Greenvolt - Energias Renovaveis
DEOO0OBB054X6 / SA, Gewoon aandeel, Short Euronext (Lisbon) Euronext (Lisbon) 1,00 6,1422
2.000.000 PTGNVOAMO001
BB054Y, Grifols SA. Gewoon aandeel Mercado Oficial de
DEO0OBB054Y4 / a1 moon aandeel. I short SIBE Futuros y Opciones | 1,00 13,1277
2.000.000 Financieros (MEFF)
BBO54Z,
DE000BBO05421 / He"OFFE?E%E&JS%‘Z%%““"%" Short Deutsche Bérse AG |Eurex 0,10 32,0008
2.000.000
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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
BB0540,
DE000BB0540g / | HelloFresh SE, Gewoon aandeel, | gy, 4 Deutsche Bérse AG |Eurex 0,10 33,6237
DEO000A161408
2.000.000
BBOS41, Hermes International, Gewoon
DE0O00BB05416 / aandeel, FR0000052292 Short Euronext (Paris) Euronext (Paris) 0,01 1.874,5502
2.000.000
BBOS542, Infineon Technologies AG
DE000BB05424 / 9 ; Short Deutsche Borse AG |Eurex 1,00 33,6234
Aandeel op naam, DE0006231004
2.000.000
BBOS43, Intel Corp, Gewoon aandeel CBOE (Chicago
DEO00BB05432 / US;1581401001 ’ Short NASDAQ GS Board Options 1,00 36,7766
2.000.000 Exchange)
BBO544, Intel Corp, Gewoon aandeel CBOE (Chicago
DEO00BB05440 / ’ ’ Short NASDAQ GS Board Options 1,00 37,5867
US4581401001
2.000.000 Exchange)
BB0545,
DEO0OBBO5457 / K+S AG, Aandeel op naam, gy Deutsche Bérse AG | Eurex 1,00 18,1324
DEOOOKSAG888
2.000.000
BBOS46, Kering, Gewoon aandeel
DEO00BB05465 / 9. ’ Short Euronext (Paris) Euronext (Paris) 0,10 467,6030
FR0000121485
2.000.000
BB0548 .
’ Livent Corp, Gewoon aandeel New York Stock
DEO00BB05481 / g > |Short 0,10 19,5629
2.000.000 US53814L1089 Exchange (NYSE)
BB0549, LVMH Moet Hennessy - Louis
DE000BB05499 / Vuitton SE, Gewoon aandeel, |Short Euronext (Paris) Euronext (Paris) 0,10 763,1568
2.000.000 FR0000121014
BBO55A, . CBOE (Chicago
DE000BBO55A1 / MercadoLibre Inc, Gewoon |, 4 NASDAQ GS Board Options 0,01 1.444,7790
aandeel, US58733R1023
2.000.000 Exchange)
BBO055B,
DE000BBO55B9 / | Merck KGaA, Gewoon aandeel, |y Deutsche Bérse AG |Eurex 0,10 169,7170
DE0006599905
2.000.000
BBOSSD, Moderna Inc, Gewoon aandeel
DEO00BB055D5 / ’ ’ | Short NASDAQ GS - 0,10 107,2119
US60770K1079
2.000.000
BBOSSE, Netflix Inc, Gewoon aandeel CBOE (Chicago
DEOOOBBO55E3 / ; ’ Short NASDAQ GS Board Options 0,10 413,2706
US64110L1061
2.000.000 Exchange)
BB055H . .
. Palantir Technologies Inc, New York Stock
DEOOOBBO55HSG / Gewoon aandeel, US69608A1088 Short Exchange (NYSE) 1,00 15,8884
2.000.000
BB055J, .
DE000BBO055J2 / Pernod Ricard SA, Gewoon | 4 Euronext (Paris) | Euronext (Paris)  |0,10 174,3816
aandeel, FR0000120693
2.000.000
BBO55L MEFF (Mercado
; Pharma Mar SA, Gewoon SIBE - Mercado oficial de Futuros
DEO00BBO55LS / aandeel, ES0169501022 Short Continuo Espafiol Financieros) MEFF 0,10 34,3723
2.000.000 i
Fifa (Barcelona)
BBO055M, Dr. Ing. h.c. F. Porsche AG,
DEO0OOBB055M6 / Preferent aandeel, Short Deutsche Borse AG |Eurex 0,10 99,9101
2.000.000 DEOOOPAG9113
BBOSSN, PowerCell Sweden AB, Gewoon NASDAQ Stockholm
DEOOOBBO055N4 / ) Short - 1,00 61,2675
aandeel, SE0006425815 AB
2.000.000
BB055P
; Prosus NV, Gewoon aandeel, Euronext Euronext
DE0O0BBO55P9 / NL0013654783 Short (Amsterdam) (Amsterdam) 0,10 30,5843
2.000.000
BB055Q, Sacvr SA. Gewoon aandeel Mercado Oficial de
DEO000BB055Q7 / y ESb182870214 ’ Short SIBE Futuros y Opciones |1,00 3,0535
2.000.000 Financieros (MEFF)
BBO055T, .
DE000BBO55T1/ | Sarorius AG, Preferent aandeel, |,y Deutsche Bérse AG |Eurex 0,10 349,3780
2.000.000 DE0007165631
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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
BB055U .
. Shopify Inc, Gewoon aandeel, New York Stock
DE000BB055U9 / CA825091 1076 Short Exchange (NYSE) 0,10 60,3688
2.000.000
BBO055V, CBOE (Chicago
DE00OBBO55V?7 / Snap B‘g'sg‘g&‘j:’{‘ozgndee" Short E)‘f(‘)’{};?”; ?@’;E) Board Options 1,00 9,2402
2.000.000 9 Exchange)
BB055W, .
DE000BBOSSWS/ | Societe Generale SA, Gewoon g Euronext (Paris) | Euronext (Paris) | 1,00 24,4134
aandeel, FR0000130809
2.000.000
BBOSSY, SolarEdge Technologies Inc
DEOOOBB055Y1 / ’ Short NASDAQ GS - 0,01 142,1395
Gewoon aandeel, US83417M1045
2.000.000
BB0550, . .
DE000BB05507 / | S TMicroelectronics NV, Gewoon | oy, ¢ Euronext (Paris) | Euronext (Paris) | 1,00 43,4191
aandeel, NL0000226223
2.000.000
BBOS51, Tesla Inc, Gewoon aandeel CBOE (Chicago
DEO00BB05515 / : ’ Short NASDAQ GS Board Options 0,10 264,7966
US88160R1014
200.000 Exchange)
BBOS52, Tesla Inc, Gewoon aandeel CBOE (Chicago
DE000BB05523 / ; ’ Short NASDAQ GS Board Options 0,10 270,6292
US88160R1014
200.000 Exchange)
BB0553,
DE000BBO05531 / thyssenkrupp AG, Gewoon | gy, 4 Deutsche Bérse AG |Eurex 1,00 71423
aandeel, DE0007500001
2.000.000
BB0555, . CBOE (Chicago
DEO00BB05556 / Ube;;%‘;l?°{j’g§;£§%%";°°” Short Ejg);?”; ?,fﬁng) Board Options 0,10 49,6045
2.000.000 ' 9 Exchange)
BB0556, . )
DE000BBO5564 / | Unibai-Rodamco-Westfield SE, |, 4 Euronext (Paris) | Euronext (Paris) 0,10 49,9190
Gewoon aandeel, FR0013326246
2.000.000
BBOSS7, Vallourec SA, Gewoon aandeel
DEO00BB05572 / ! * | Short Euronext (Paris) Euronext (Paris) 1,00 12,0304
FR0013506730
2.000.000
BB0558, VERBIO Vereinigte BioEnergie
DE000BB05580 / AG, Gewoon aandeel, Short Deutsche Borse AG |- 0,10 38,3850
2.000.000 DEOOOAQJLIWG
BB0559,
DE000BB0559g / | Zalando SE, Gewoon aandeel, |,y Deutsche Bérse AG |Eurex 0,10 24,7127
DEOOOZAL1111
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
ROMUWSFPUSMPRO8K5P83. Het adres van haar hoofdkantoor is 16, boulevard des ltaliens - 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 31 december 2022 zijn de belangrijkste aandeelhouders 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, Amundi die 6% van het
maatschappelijk aandelenkapitaal houdt, BlackRock Inc. die 6% van het maatschappelijk
aandelenkapitaal houdt, en het Groothertogdom Luxemburg dat 1,0% van het maatschappelijk
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aandelenkapitaal houdt. Voor zover bij BNPP bekend, houdt geen andere aandeelhouder dan SFPI,
Amundi en BlackRock Inc. meer dan 5% van het kapitaal of van de stemrechten.

Identiteit van
bestuurders:

voornaamste

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

Identiteit van wettelijke auditor:

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

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

Wat is de essentiéle financiéle informatie over de Garantieverstrekker?

Tabel 1: Winst-en-verliesrekening

31 december 2022
(niet gecontroleerd)
in miljoen EUR

31 december 2021
(niet gecontroleerd)
in miljoen EUR

Eerste halfjaar 2023
(niet gecontroleerd)
in miljoen EUR

Eerste halfjaar 2022
(niet gecontroleerd)
in miljoen EUR

Inkomsten 45.430 43.762 23.395 23.404
Kosten van risico (3.003) (2.971) (1.331) (1.409)
Nettowinst toerekenbaar aan 9.848 9.488 7.245 4.933

aandeelhouders

Tabel 2: Balans

30 juni 2023 31 december 2022 31 december 2021
(niet gecontroleerd) (niet gecontroleerd) (gecontroleerd)
in miljoen EUR in miljoen EUR in miljoen EUR

Totale activa (Groep) 2.671.181 2.663.748 2.634.444
Geconsolideerde leningen aan en 852.649 857.020 814.000
vorderingen op klanten
Geconsolideerde deposito's van klanten 977.676 1.008.056 957.684
Eigen vermogen (aandeel in de Groep) 123.301 121.237 117.886

De geconsolideerde jaarrekeningen van de Garantieverstrekker voor de jaren eindigend op 31 december 2021 en 31 december 2022 en het
tussentijdse financieel verslag voor de periode van zes maanden eindigend op 30 juni 2023 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 financi€éle 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 Short Warrants gelijk is aan of hoger is dan de Relevante Uitoefenprijs, zal het Aflossingsbedrag
nul (0) zijn, waardoor GEEN betaling zal plaatsvinden (totaal verlies).

Indien de Referentiekoers lager is dan de Relevante Uitoefenprijs, lijdt de Warranthouder een verlies indien het Aflossingsbedrag lager is dan de
aankoopprijs die de Warranthouder heeft betaald.
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Een reeds gegeven kennisgeving van gewone beéindiging vervalt indien een Stop-Loss Gebeurtenis zich voordoet op of vé6r de relevante
Beéindigingsdatum.

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

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

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

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

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

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

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

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

Risico's verbonden aan een minimum uitoefeningsaantal:

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

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

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

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

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

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

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

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

Risico’s verbonden aan de Onderliggende Waarde: Warranthouders bezitten niet het aandeel dat als Onderliggende Waarde wordt gebruikt.
Aangezien het bedrag van de aflossing op de Warrants afhankelijk is van de prestatie van de Onderliggende Waarde, dienen Warranthouders er
zich van bewust te zijn dat een belegging in de Warrants hierdoor onderworpen kan zijn aan soortgelijke risico's als een rechtstreekse belegging in
het aandeel. Daartoe behoren de risico's die voortvloeien uit schommelingen van de aandelenkoers. Verdere risico's zijn dat de betrokken
vennootschap illiquide kan worden en dat een insolventieprocedure kan worden gestart.

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
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De Warrants zullen vanaf 27 september 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 Short liés a des actions (les « Warrants »),
ISIN / WKN : voir tableau

Id'entité et coordonnées de
I’Emetteur :

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

Autorité compétente :

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

Date d’approbation du Prospectus
de Base :

26 octobre 2022

| Section B - Informations clés sur I’émetteur

| Qui est ’'Emetteur des titres ?

Domicile et forme juridique :

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

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

Activités principales

Emission de titres

Actionnaires principaux :

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

Identité des principaux directeurs
| _généraux :

Les directeurs généraux de I'Emetteur sont Grégoire Toublanc et Dr. Carsten Esbach.

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 2021 et 31 décembre 2022.

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

Etats financiers | Etats financiers
annuels au annuels au
31 décembre 2022 31 décembre 2021
en EUR en EUR
Résultat des activités ordinaires
Autres résultats d’exploitation 783 010,31 1058 779,55
Autres frais d’exploitation -783 010,31 -1 058 779,55
Bénéfice net pour I'exercice 0 0
Tableau 2 : Bilan - titres autres que de capital
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en EUR

Etats financiers annuels au
31 décembre 2022

Etats financiers annuels au
31 décembre 2021
en EUR

Créances et autres actifs

Créances de sociétés liées

8285 000,00

27 639 000,00

Autres actifs (actifs/actifs courants)

4 207 327 744,69

3 023 052 044,36

Passif

Obligations (passifs/charges)

236151047511

1573 817 871,04

Autres passifs (passifs/charges)

1854 102 269,58

1476 873 173,32

Dette financiére nette (dette a long terme
plus dette a court terme moins trésorerie)

0

0

Tableau 3 : Etat des flux de trésorerie - titres autres que de capital

Pour la période du

Pour la période du

1¢r  janvier au 31| 1¢° janvier au 31
décembre 2022 décembre 2021
en EUR en EUR

Flux de trésorerie nets provenant -13 222,76 526 859,27

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 di de tous les montants & payer en vertu des titres émis par 'Emetteur, les porteurs de titres sont exposés au
risque que 'Emetteur ne soit pas en mesure de satisfaire a ses obligations relatives aux titres, par exemple, dans le cas ou il deviendrait insolvable
(illiquide/surendetté). Linsolvabilité de 'Emetteur pourrait également entrainer la perte par les porteurs de titres du capital investi lors de I'achat des
titres (risque de perte totale).

Les porteurs de titres supportent le risque de non-exécution de ’accord de contrdle et de transfert des bénéfices : Un accord de contréle
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 '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 & ses obligations envers 'Emetteur en vertu de I'accord de transfert de controle et de bénéfice, ou ne les satisfait
pas complétement 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 (Biirgerliches 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 résiliation ordinaire a partir d'une date prédéterminée. 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
Réglement.

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
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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

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 Réglement.

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

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

ou est supérieur a la Barriére 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 Réglement.

Dgns 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 lies aux Warrants

Dans certaines circonstances, 'Emetteur peut apporter des ajustements aux Modalités des Warrants. En outre, 'Emetteur peut étre 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) | 29 septembre 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 (27 septembre 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/ h s . ex N Ratio !
. R (Action avec ISIN) d’Option Référence Contrats a Terme Devise de
Taille de I’émission oY
Référence
BBO53N, . . - Mercado Oficial de
DE00OBBO53NS / 2 ACC'O”?Eggi 95";';’83?;‘“”3”6' Short SIBE Futuros y Opciones |0,10 130,6817
000 000 Financieros (MEFF)
BBO53P, . . L Mercado Oficial de
DEO0OBB053P4 / 2 Ace””°é§(ﬁ’3’;jt6°5%?§d'”a“e‘ Short SIBE Futuros y Opciones | 1,00 9,6667
000 000 Financieros (MEFF)
BB053Q, : o CBOE (Chicago
DE000BB053Q2/2 | Adobe Inc, Action Ordinaire, g 4 NASDAQ GS Board Options 0,10 564,1741
US00724F 1012
000 000 Exchange)
BBO53R, . .
DE000BBO53R0 /2 | AlrFrance-KLMSA, Action g Euronext (Paris)  |Euronext (Paris)  |1,00 12,9292
Ordinaire, FR001400J770
000 000
BB053S, . . - CBOE (Chicago
DE000BB053Sg /2 | Airbnb Inc, Action Ordinaire, | g 4 NASDAQ GS Board Options 0,10 150,5916
US0090661010
000 000 Exchange)
BBO53T, . . -
DE000BB053T6 /2 | Airbus SE, Action Ordinaire, | o, 4 Euronext (Paris) | Euronext (Paris)  |0,10 1337775
NL0000235190
000 000
BBO53W, . .
DE000BBO53W0 /2 | Alstom SA, Action Ordinaire, |y 4 Euronext (Paris) | Euronext (Paris) 0,10 24,1151
FR0010220475
000 000
BB053X, . Mercado Oficial de
DE00OBBO53X8 / 2 Arg?gﬁ]‘firg gé%‘j%g@ﬁgm Short SIBE Futuros y Opciones |0,10 64,8051
000 000 ’ Financieros (MEFF)
BBO53Y, Amazon.com Inc, Action Ordinaire CBOE (Chicago
DEO00BB053Y6 / 2 ' ’ ’| Short NASDAQ GS Board Options 0,10 141,0782
US0231351067
000 000 Exchange)
BBOS3Z, Advanced Micro Devices Inc CBOE (Chicago
DE000BB053Z3 / 2 ‘ dv *  |short NASDAQ GS Board Options 0,10 104,4237
Action Ordinaire, US0079031078
000 000 Exchange)
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WKN et ISIN Sous-Jacent Type Source de Marchés de . de Stop-Loss en
des Warrants/ . s . ex N Ratio !
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Taille de I’émission ex
Référence
BBO0531 . .
g ASML Holding NV, Action Euronext Euronext
DEoogg(l)agggﬂ 12 Ordinaire, NL0010273215 | SNt (Amsterdam) (Amsterdam) 0,01 590,1509
BBO534 .
y Ballard Power Systems Inc, Action
DEO00BB05341 / 2 Ordinaire, Chocacaoross | Short NASDAQ GM - 1,00 3,9155
000 000
BB0535, . . CBOE (Chicago
DE000BB05358 /2 | Dank of America Corp, Action | o, 4 New York Stock_ | 5 - 14 Options 0,10 30,1484
Ordinaire, US0605051046 Exchange (NYSE)
000 000 Exchange)
BB0537, . -
DE000BB05374 /2 | BASF SE, Action au Nominatif, g, 4 Deutsche Bérse AG |Eurex 0,10 46,0226
DEO0OBASF111
000 000
BBO538, . -
DE000BBO5382 /2 | DASF SE, Action au Nominatif, g 4 Deutsche Bérse AG |Eurex 0,10 49,2809
DEOOOBASF111
000 000
BBOS54A, . .
DE000BBO54A4 /2 | Bayer AG, Action au Nominatif, | g Deutsche Bérse AG | Eurex 1,00 49,7923
DEOOOBAY0017
000 000
BBO54C, . . - CBOE (Chicago
DE000BB054C0 /2 | ' Boeing Co, Action Ordinaire, | g, 4 New York Stock_ | 5o 14 Options 0,10 219,5368
US0970231058 Exchange (NYSE)
000 000 Exchange)
BBOS54E, . -
DE000BBO54E6 /2 | Carrefour SA, Action Ordinaire, | gp Euronext (Paris) | Euronext (Paris) | 1,00 17,5141
FR0000120172
000 000
BBO54F . .
: CIE Automotive SA, Action SIBE - Mercado
DE000BBO54F3 /2 Ordinaire, ES0105630315 | oNo™t Continuo Espafiol 0,10 21,8710
000 000
BBO54H . .
' CTT-Correios de Portugal, Action . .
DEO00OBB054H9 / 2 Ordinaire, PTCTTOAMO0001 Short Euronext (Lisbon) Euronext (Lisbon) 1,00 3,5884
000 000
BBO54K, . .
DEO00BBO54K3 / 2 Delivery Hero SE, Action | gport Deutsche Bérse AG |- 0,10 31,6611
Ordinaire, DEO0OOA2E4K43
000 000
BBOS54L, . .
DE000BB054L1/ 2 Delivery Hero SE, Action g4 Deutsche Borse AG |- 0,10 32,7435
Ordinaire, DEOOOA2E4KA43
000 000
BB054M, Deutsche Lufthansa AG, Action au
DEO0O0BB054M9 / 2 Porteur a cessibilité limitée, Short Deutsche Borse AG |Eurex 1,00 8,2835
000 000 DE0008232125
BB054Q - .
) EDP Renovaveis SA, Action .
DEO00BB054Q0 / 2 Ordinaire, ES0127797019 Short Euronext (Lisbon) - 1,00 16,9736
000 000
BBO54R, - .
DE00OBB054R8 /2 | CDP Renovaveis SA, Adtion g 4 Euronext (Lisbon) |- 1,00 17,8294
Ordinaire, ES0127797019
000 000
BB054U, . . .
DE000BBO54U2 / 2 EssilorLuxoftica SA, Action | oy, 4 Euronext (Paris) | Euronext (Paris)  |0,10 178,5147
Ordinaire, FRO000121667
000 000
BBO54V, .
DEOOOBBO54V0 / 2 flatexDEGIRO AG, Action | g 4 Deutsche Bérse AG |- 1,00 8,5830
Ordinaire, DEOOOFTG1111
000 000
BB054X, Greenvolt - Energias Renovaveis
DEO00OBB054X6 / 2 SA, Action Ordinaire, Short Euronext (Lisbon) Euronext (Lisbon) 1,00 6,1422
000 000 PTGNVOAMO001
BB054Y, . . L Mercado Oficial de
DE000BBO54Y4 / 2 G”f°'SESSAd1/;‘j‘é%%gg§"”a're' Short SIBE Futuros y Opciones | 1,00 13,1277
000 000 Financieros (MEFF)
BBO54Z, . -
DE000BBO5471 /2 | HelloFresh SE, Action Ordinaire, | 4 Deutsche Bérse AG |Eurex 0,10 32,0098
DEO00A161408
000 000
BBO540, . N
DE000BB05408 /2 | HelloFresh SE, Action Ordinaire, | o, ¢ Deutsche Bérse AG | Eurex 0,10 33,6237
DEO00A161408
000 000
BB0541, Hermes International, Action
DEOOggg)gggm /2 Ordinaire, FRO000052292 Short Euronext (Paris) Euronext (Paris) 0,01 1 874,5502
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BB0542, ) . )
DE000BBO5424 /2 | IMfineon Technologies AG, Action |, 4 Deutsche Bérse AG |Eurex 1,00 33,6234
au Nominatif, DE0006231004
000 000
BBO543, Intel Corp, Action Ordinaire CBOE (Chicago
DEO00BB05432 / 2 , ’ Short NASDAQ GS Board Options 1,00 36,7766
US4581401001
000 000 Exchange)
BBO0544, Intel Corp, Action Ordinaire CBOE (Chicago
DEO00BB05440 / 2 , ’ Short NASDAQ GS Board Options 1,00 37,5867
US4581401001
000 000 Exchange)
BB0545, . L
DE000BBO5457 /2 | +SAG, Action au Nominatif, gy, Deutsche Bérse AG |Eurex 1,00 18,1324
DEOOOKSAG888
000 000
BB0548, Kering, Action Ordinaire
DE000BB05465 / 2 9 ’ Short Euronext (Paris) Euronext (Paris) 0,10 467,6030
FR0000121485
000 000
BB0548 . . L
¥ Livent Corp, Action Ordinaire, New York Stock
DEO00BB05481 / 2 US53814L1089 Short Exchange (NYSE) 0,10 19,5629
000 000
BB0549, LVMH Moet Hennessy - Louis
DEO00BB05499 / 2 Vuitton SE, Action Ordinaire, Short Euronext (Paris) Euronext (Paris) 0,10 763,1568
000 000 FR0000121014
BBOSSA, MercadoLibre Inc, Action CBOE (Chicago
DEOOOBB055A1 /2 e Y Short NASDAQ GS Board Options 0,01 14447790
Ordinaire, US58733R1023
000 000 Exchange)
BB055B, . L
DE000BBO55BY /2 | Merck KGaA, Action Ordinaire, | gy, 4 Deutsche Bérse AG | Eurex 0,10 169,7170
DE0006599905
000 000
BB055D, . L
DE000BB055D5 /2 | Mederna Inc, Action Ordinaire, gy, NASDAQ GS - 0,10 107,219
US60770K1079
000 000
BBO55E, . . _— CBOE (Chicago
DE000BBO55E3 /2 |  NetflxInc, Action Ordinaire, |,y NASDAQ GS Board Options 0,10 413,2706
US64110L1061
000 000 Exchange)
BB055H ) . .
' Palantir Technologies Inc, Action New York Stock
DEOOOBBO5SHE /.2 Ordinaire, US69608A1088 |10t Exchange (NYSE) 1,00 15,8884
000 000
BB055J, . .
DE000BBO055.2 / 2 Pernod Ricard SA, Action | oy, 4 Euronext (Paris) | Euronext (Paris) 0,10 174,3816
Ordinaire, FR0000120693
000 000
BBO55L MEFF (Mercado
! Pharma Mar SA, Action Ordinaire, SIBE - Mercado oficial de Futuros
DEO00BBOS5L8 /2 ES0169501022 Short Continuo Espariol | Financieros) MEFF | %10 34,3723
000 000 .
Fifa (Barcelona)
BB055M, .
DE000BBO55M6 /2 | D Ing; h-c. F. Porsche AG, Action g, 4 Deutsche Bérse AG | Eurex 0,10 99,9101
de Préférence, DEOOOPAG9113
000 000
BB055N .
. PowerCell Sweden AB, Action NASDAQ Stockholm
DEOOOBBO055N4 / 2 Ordinaire, SE0006425815 Short AB - 1,00 61,2675
000 000
BB055P . L
: Prosus NV, Action Ordinaire, Euronext Euronext
DEOOOBBO5S5P9 /2 NL0013654783 Short (Amsterdam) (Amsterdam) 0,10 30,5843
000 000
BB055Q, . - Mercado Oficial de
DE000BBO55Q7 /2 | 520" SA Acton Ordinaire, - gort SIBE Futuros y Opciones | 1,00 3,0535
000 000 Financieros (MEFF)
BBO055T, . .
DEO0OBBO55T1 / 2 Sartorius AG, Actionde gy Deutsche Bérse AG | Eurex 0,10 349,3780
Préférence, DE0007 165631
000 000
BB055U . . L
! Shopify Inc, Action Ordinaire, New York Stock
DEO00BBO055U9 / 2 CA82509L1076 Short Exchange (NYSE) |~ 0,10 60,3688
000 000
BB055V, . - CBOE (Chicago
DE000BBO55V7 / 2 Snap Inc, Action Ordinaire, | g, 4 New York Stock_ | 54 Options 1,00 9,2402
US83304A1060 Exchange (NYSE)
000 000 Exchange)
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BB055W, . .
DE000BBOS5WS /2 | Societe Generale SA, Action | 4 Euronext (Paris) | Euronext (Paris) | 1,00 24,4134
Ordinaire, FR0000130809
000 000
BBOSSY, SolarEdge Technologies Inc
DEO00BBO055Y1 /2 Action Ordinaire, US83417M1045 Short NASDAQ GS - 0,01 142,1395
000 000
BB0550, . . .
DE000BB05507 /2 | S'Microelectronics NV, Action | o 4 Euronext (Paris)  |Euronext (Paris)  |1,00 43,4191
Ordinaire, NL0000226223
000 000
BBOSSH, Tesla Inc, Action Ordinaire CBOE (Chicago
DE0O00BB05515 / 200 ) ’ Short NASDAQ GS Board Options 0,10 264,7966
US88160R1014
000 Exchange)
BB0552, Tesla Inc, Action Ordinaire CBOE (Chicago
DE000BB05523 / 200 ) ’ Short NASDAQ GS Board Options 0,10 270,6292
US88160R1014
000 Exchange)
BB0553, .
DE000BB05531 / 2 thyssenkrupp AG, Action | g 4 Deutsche Borse AG | Eurex 1,00 71423
Ordinaire, DE0007500001
000 000
BB0555, . . CBOE (Chicago
DE000BB05556 /2 | JPer Technologies Inc, Action | 4 New York Stock_ |5 -y Options 0,10 49,6045
Ordinaire, US90353T1007 Exchange (NYSE)
000 000 Exchange)
BB0556 - )
y Unibail-Rodamco-Westfield SE, ) )
DEOO0OBB05564 / 2 Action Ordinaire, FR0013326246 Short Euronext (Paris) Euronext (Paris) 0,10 49,9190
000 000
BB0557, . .
DE000BB05572 /2 | Vallourec SA, Action Ordinaire, | g, ¢ Euronext (Paris) | Euronext (Paris) | 1,00 12,0304
FR0013506730
000 000
BB0558, VERBIO Vereinigte BioEnergie
DEO00BB05580 / 2 AG, Action Ordinaire, Short Deutsche Borse AG |- 0,10 38,3850
000 000 DEOOOAQJLOW6
BB0559, ! o
DE000BBO5598 /2 | Z22lando SE, Action Ordinaire, |y Deutsche Bérse AG |Eurex 0,10 24,7127
000 000 DEO000ZAL1111

Statut :

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

Ou les titres seront-ils négociés ?

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

Existe-t-il une garantie attachée aux titres ?

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

vertu des Modalités des Warrants.

| Qui est le Garant des titres ?

Domicile et forme juridique :

Le Garant est une société anonyme cotée de droit francais constituée en France et son identifiant
d’entité juridique (LEI) est ROMUWSFPUSMPROS8K5P83. L'adresse de son siége social est 16,
boulevard des Italiens - 75009 Paris, France.

Activités principales :

Selon sa propre évaluation, BNP Paribas S.A. est I'une des plus grandes banques en France et posséde
des succursales et des filiales opérant dans tous les marchés majeurs.

Actionnaires principaux :

Au 31 décembre 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, Amundi détenant 6 % du capital
social, BlackRock Inc. détenant 6 % 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, Amundi et BlackRock
Inc. ne détient plus de 5 % du capital ou des droits de vote.

Identité des principaux directeurs
| _généraux :

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

Identité des commissaires aux
comptes :

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
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Quelles sont les informations financiéres clés sur le Garant ?

Tableau 1 : Compte de résultat

31 décembre 2022 31 décembre 2021 Premier semestre 2023 | Premier semestre 2022
(non audité) (non audité) (non audité) (non audité)
en millions d’euros en millions d’euros en millions d’euros en millions d’euros
Chiffre d’affaires 45430 43762 23 395 23 404
Co0t du risque (3003) (2971) (1331) (1409)
Revenu net du aux actionnaires 9 848 9488 7 245 4933
Tableau 2 : Bilan
30 juin 2023 31 décembre 2022 31 décembre 2021
(non audité) (non audité) (audité)
en millions d’euros en millions d’euros en millions d’euros
Total des actifs (Groupe) 2671181 2 663 748 2 634 444
Préts consolidés et créances clients 852 649 857 020 814 000
Dépbts consolidés des clients 977 676 1008 056 957 684
Capitaux propres des actionnaires (action 123 301 121 237 117 886
du Groupe)

Les états financiers annuels consolidés du Garant pour les exercices clos le 31 décembre 2021 et le 31 décembre 2022 et le rapport financier
provisoire pour la période de six mois cléturée le 30 juin 2023 ont été préparés conformément aux International Financial Reporting Standards
(IFRS).

Quels sont les principaux risques spécifiques au Garant ?

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

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

Quels sont les principaux risques spécifiques aux titres ?

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

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

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

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

Risques associés au type de paiement :

Si le Prix de Référence des Warrants MINI Future Short est supérieur ou égal au Prix d’Exercice concerné, le Montant de Remboursement sera
égal a zéro (0), auquel cas AUCUN paiement ne sera effectué (perte totale).

Si le Prix de Référence est inférieur au Prix d’Exercice concerné, le Porteur du Warrant subit une perte si le Montant de Remboursement est
inférieur au prix d’achat payé par le Porteur du Warrant.

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

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

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

A moins qu’un Evénement de Stop-Loss ne se produise, le paiement d’'un Montant de Remboursement n’est pas exigible automatiquement a tout
moment pendant la durée des Warrants. Un paiement n'est exigible que si le Porteur du Warrant exerce son Droit assorti au Warrant ou si
'Emetteur résilie les Warrants.
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Si un Evénement de Stop-Loss se produit, tout exercice antérieur par le Porteur du Warrant devient par la suite impossible en raison de la
réalisation de la condition suspensive, et les Warrants seront automatiquement exercés a un Montant de Remboursement significativement réduit
(ce montant peut étre égal a zéro).

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

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

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

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

Risques associés a un nombre minimum d’exercices :

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

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

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

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

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

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

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

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

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

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

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

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

Conditions générales et calendrier prévisionnel de I'offre

Les Warrants font I'objet d’'une offre par BNP Paribas Arbitrage S.N.C., Paris, France, aux investisseurs intéressés a partir du 27 septembre 2023.
L’offre au public prend fin a la fin de la validité du Prospectus et/ou du Prospectus de Base en vigueur.

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

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

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

Qui est I'offreur et/ou la personne qui sollicite ’admission a la négociation ?
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L’Offreur est BNP Paribas Arbitrage S.N.C. (son siége social est situé 1 Rue Laffitte, Paris, 75009, France, LEI :6EWKUOFGVX5QQJHFGT48), une
société en nom collectif de droit frangais constituée en France.

Pourquoi ce prospectus est-il établi ?

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

0ddil A — Uvod a upozornéni

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

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

zahajenim soudniho Fizeni.

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

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

Uvodni informace

Nazev a identifika€ni €islo cennych
papirt:

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

Totoznost a kontaktni udaje
Emitenta:

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

Prislusny organ dohledu:

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

Datum schvaleni Zakladniho
prospektu:

26. fijna 2022

Oddil B - Klicové informace o Emitentovi

Kdo je Emitentem cennych papirti?

Sidlo a pravni forma:

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

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

Hlavni €¢innosti:

Emise cennych papirt

Hlavni akcionari:

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

Totoznost klicovych vedoucich
osob:

Jednateli Emitenta jsou Grégoire Toublanc a Dr. Carsten Esbach.

Totoznost statutarnich auditora:

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

Jaké jsou klicové financni udaje o Emitentovi?

Nize uvedené financni tdaje byly prevzaty z auditovanych rocnich finanénich vykazi Emitenta za tucéetni obdobi koncici 31. prosince 2021 a 31.

prosince 2022.

Tabulka 1: Vykaz zisku a ztraty — nekapitalové cenné papiry

Roc¢ni finanéni vykazy
k
31. prosinci 2022

Roc¢ni finanéni vykazy
k
31. prosinci 2021

v EUR v EUR
Vysledek bézné Cinnosti
Ostatni provozni vynosy 783 010,31 1058 779,55
Ostatni provozni naklady -783 010,31 -1 058 779,55

Cisty zisk za rok

0

0

Tabulka 2: Rozvaha — nekapitalové cenné papiry
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Ro¢ni finanéni vykazy k
31. prosinci 2022
v EUR

Ro¢ni finanéni vykazy k
31. prosinci 2021
v EUR

Pohledavky a ostatni aktiva

Pohledavky za spole€nostmi ve skupiné

8 285 000,00

27 639 000,00

Ostatni aktiva (aktiva/ob&zna aktiva)

4 207 327 744,69

3 023 052 044,36

Zavazky

Dluhopisy (zavazky/splatné zavazky)

236151047511

1573817 871,04

1854 102 269,58

1476 873 173,32

Ostatni zavazky (zavazky/splatné
zavazky)

Cisty finanéni dluh (dlouhodoby dluh plus 0 0
kratkodoby dluh minus hotovost)

Tabulka 3: Vykaz penéznich tokd — nekapitalové cenné papiry

Za obdobi od 1. ledna | Za obdobi od 1. ledna

do do
31. prosince 2022 31. prosince 2021
v EUR v EUR

Cisté penézni toky z provozni -13 222,76 526 859,27

Cinnosti

Cisté penézni toky z financovani - -

Cisty penézni tok z investiéni - -
ginnosti

Jaka jsou hlavni rizika specificka pro Emitenta?

Drzitelé cennych papiri nesou riziko spojené s emitentem/Uvérové riziko: Navzdory zaruce poskytnuté BNP Paribas S.A. jako Rucitelem za
fadnou Uhradu vSech plateb, které maji byt vyplaceny z cennych papird vydanych Emitentem, jsou drzitelé cennych papirld vystaveni riziku, ze
Emitent nebude schopen plnit své zavazky z cennych papird, napt. v pfipadé, Ze se stane insolventnim (neschopnym splacet/predluzenym). Pokud
se Emitent stane insolventnim, maze to vést az k Uplné ztraté kapitalu, ktery drzitelé cennych papird investovali pfi nakupu cennych papird (riziko
uplné ztraty).

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

0Oddil C — Klicové informace o cennych papirech

Jaké jsou hlavni rysy cennych papirt?

Druh a forma cennych papirt

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

Prava spojena s cennymi papiry

Warranty nejsou uroceny.

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

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

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

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

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

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

Vyplata vynost
Castka za zpétny odkup za jeden Warrant bude vyplacena Drziteli Warrantu v Méné vyporadani nejpozdgji v Den vyporadani.
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Castka za zpétny odkup pro MINI Future Short Warranty je rovna

(a) rozdilu mezi PFisluSnou realizaéni cenou a Referen¢ni cenou vynasobeného Pomérem, pokud Sledovana cena béhem Sledovaného
obdobi nedosahla nebo neprekrocila Stop-Loss Bariéru; nebo
(b) rozdilu mezi Pfislusnou realizacni cenou a Referenc¢ni Urovni Stop-Loss vynasobeného Pomérem, pokud Sledovana cena dosahla nebo

prekrocila Stop-Loss Bariéru béhem Sledovaného obdobi.
Pokud je tato ¢astka nulova nebo zaporna, platnost Warrantll zanikne a stanou se bezcennymi. V tomto pfipadé nebude Drziteldm Warrantt
poskytnuta zadna platba.

Je-li to vhodné, ¢astka muze byt pfevedena z Referenéni mény Podkladového aktiva na Ménu vypofadani.

V pfipadé mimoradného ukonéeni Warrantl ze strany Emitenta se Odstupné za jeden Warrant, které ma Emitent vyplatit Drziteldm Warrantd, bude
rovnat Castce, kterou Zastupce pro vypocty podle svého uvazeni urci jako odpovidajici trzni cenu bezprostiedné pfed udalosti, ktera vedla k pravu
na ukonceni.

V pFipadé fadného ukon&eni Warrant( ze strany Emitenta se &astka splatna Drziteli Warrantd rovna Céastce za zpétny odkup v Den ukond&eni.
Omezeni prav spojenych s Warranty

Za urgitych okolnosti ma Emitent pravo upravit Podminky Warrantl. Dale mize mit Emitent pravo ukoncit Warranty mimofadnym ukonéenim,
pokud doslo k Upravujici udalosti ve vztahu k Podkladovému aktivu. V pfipadé vySe uvedeného mimofadného ukonceni je Emitent povinen vyplatit
Odstupné do &tyf Bankovnich pracovnich dnli po oznameni ukonéeni.

Datum emise (hodnota ke dni) 29. zafi 2023

Sledovana cena je jakakoli cena Podkladového aktiva, ktera byla stanovena a zvefejnéna Referenénim zdrojem bé&hem

Sledovaného obdobi jako oficialni cena, pocinaje prvni oficialné stanovenou cenou na zacatku Sledovaného

obdobi (27. zaFi 2023).

Sledované obdobi

Sledované obdobi zacina v okamziku, kdy je k dispozici prvni cena definovana v ¢asti "Sledovana cena" a
kon¢i stanovenim Referenéni ceny nebo Stop-Loss Udalosti (oboji véetné).

WKN a ISIN Podkladové aktivum Pocatecni Stop-
Warrantu/ . Typ opce Referencni zdroj Burza Futures Pomér Loss Bariéra v
. . (akcie s ISIN) PR
Velikost emise Referenéni méné
BBO53N, Acciona SA. Kmenova akcie Mercado Oficial de
DEOOOBBO053N9 / 2 ESO1’25220311 ’ Short SIBE Futuros y Opciones (0,10 130,6817
000 000 Financieros (MEFF)
BBOS3P, Acerinox SA, Kmenova akcie Mercado Oficial de
DEOOOBB053P4 / 2 ESO1132105018 | Short SIBE Futuros y Opciones |1,00 9,6667
000 000 Financieros (MEFF)
BB053Q, . . CBOE (Chicago
DE000BB053Q2/2 | Adobelnc Kmenova akdie, gy NASDAQ GS Board Options 0,10 564,1741
US00724F1012
000 000 Exchange)
BBO53R, . ’
DE000BBO53R0 /2 | AlrFrance - KLM SA, Kmenova gy 4 Euronext (Paris) | Euronext (Paris) | 1,00 12,9292
akcie, FR001400J770
000 000
BBO53S, Airbnb Inc, Kmenova akcie CBOE (Chicago
DE000BB053S8 / 2 ' ’ Short NASDAQ GS Board Options 0,10 150,5916
US0090661010
000 000 Exchange)
BBOS3T, Airbus SE, Kmenova akcie
DEO0O0BBO053T6 / 2 ’ ’ Short Euronext (Paris) Euronext (Paris) 0,10 133,7775
NL0000235190
000 000
BBOS3W, Alstom SA, Kmenova akcie
DEO00OBB053WO0 / 2 ’ ’ Short Euronext (Paris) Euronext (Paris) 0,10 24,1151
FR0010220475
000 000
BB053X, . Mercado Oficial de
DE000BBO53X8 / 2 Amads&;ggg?gg‘c&g%g%"”ova Short SIBE Futuros y Opciones |0,10 64,8051
000 000 ’ Financieros (MEFF)
BBOS3Y, Amazon.com Inc, Kmenova akcie CBOE (Chicago
DE000BB053Y6 / 2 ’ ' ’ | Short NASDAQ GS Board Options 0,10 141,0782
US0231351067
000 000 Exchange)
BB053Z, Advanced Micro Devices Inc CBOE (Chicago
DEO00BB053Z3 / 2 . . ’ o | Short NASDAQ GS Board Options 0,10 104,4237
Kmenova akcie, US0079031078
000 000 Exchange)
BBOS31, ASML Holding NV, Kmenova Euronext Euronext
DE000BBOS317/2 akcie, NL0010273215 Short (Amsterdam) (Amsterdam) 0,01 590,1509
000 000
BBOS34, Ballard Power Systems Inc
DE000BB05341 / 2 Kmenova akcie, CA0585861085 Short NASDAQ GM - 1,00 3,9155
000 000
BB0535, . . CBOE (Chicago
DE000BBO05358 /2 | Bank of America Corp, Kmenova | 4 New York Stock |5 | Options 0,10 30,1484
akcie, US0605051046 Exchange (NYSE)
000 000 Exchange)
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WKN a ISIN

Podkladové aktivum

Pocatecni Stop-

Warrantu/ . Typ opce Referenéni zdroj Burza Futures Pomér Loss Bariéra v
. . (akcie s ISIN) PR
Velikost emise Referencéni méné
BB0537, o
DEOOOBB05374 / 2 BASF SE, Akcie najméno, | gy, 4 Deutsche Bérse AG | Eurex 0,10 46,0226
DEOOOBASF111
000 000
BB0538, o
DE00OBB05382 / 2 BASF SE, Akcie najméno, | g,y Deutsche Bérse AG |Eurex 0,10 49,2809
DEOOOBASF111
000 000
BBOSAA, Bayer AG, Akcie na jméno
DEOO0OBBO054A4 / 2 Y ; IMENo. I hort Deutsche Bérse AG |Eurex 1,00 49,7923
DEOOOBAY0017
000 000
BB054C, . , . CBOE (Chicago
DE000BB054C0 /2 | 'he Boeing Co, Kmenova akdie, | g, 4 New York Stock_ | 5 -4 Options 0,10 219,5368
US0970231058 Exchange (NYSE)
000 000 Exchange)
BBOS54E, o
DE00OBBO54E6 /2 | Carefour SA, Kmenova akcie, gy Euronext (Paris)  |Euronext (Paris)  |1,00 17,5141
FR0000120172
000 000
BBO54F, . .
DE000BB054F3 /2 | CIEAutomotive SA, Kmenova |, SIBE - Mercado 0,10 27,8710
akcie, ES0105630315 Continuo Espariol
000 000
BB054H .
' CTT-Correios de Portugal, . .
DEO00BB054H9 / 2 Kmenova akcie, PTCTTOAM0001 Short Euronext (Lisbon) Euronext (Lisbon) 1,00 3,5884
000 000
BBO054K, . L
DE000BB054K3 /2 | Delivery Hero SE, Kmenova akcie, | g, 4 Deutsche Bérse AG |- 0,10 31,6611
DEOOOA2E4K43
000 000
BBO54L, . o
DE000BBO54L1 /2 | Delivery Hero SE, Kmenova akcie, | gy, 4 Deutsche Bérse AG |- 0,10 32,7435
DEOOOA2E4K43
000 000
BB054M, Deutsche Lufthansa AG, Akcie na
DEO00BB054M9 / 2 jméno s omezenou Short Deutsche Borse AG |Eurex 1,00 8,2835
000 000 prevoditelnosti, DE0008232125
BB054Q, o .
DE000BB054Q0 /2 | EDP Renovaveis SA Kmenova g,y Euronext (Lisbon) |- 1,00 16,9736
akcie, ES0127797019
000 000
BBO54R, o .
DE000BB054Rg /2 | EDP Renovaveis SA Kmenova g 4 Euronext (Lisbon) |- 1,00 17,8294
akcie, ES0127797019
000 000
BB054U, . . .
DE000BBO54U2 /2 | Essilorluxottica SA, Kmenova | gp Euronext (Paris)  |Euronext (Paris)  |0,10 178 5147
akcie, FR0000121667
000 000
BB054V, )
DE000BB054v0 /2 | MAteXDEGIRO AG, Kmenova gy, 4 Deutsche Borse AG |- 1,00 8,5830
akcie, DEOOOFTG1111
000 000
BB054X, Greenvolt - Energias Renovaveis
DEO00BB054X6 / 2 SA, Kmenova akcie, Short Euronext (Lisbon) Euronext (Lisbon) 1,00 6,1422
000 000 PTGNVOAMO0001
BB054Y, Grifols SA. Kmenova akie Mercado Oficial de
DEO000BB054Y4 / 2 ESO’1 71996087 ’ Short SIBE Futuros y Opciones |1,00 13,1277
000 000 Financieros (MEFF)
BB054Z, o
DE000BB054z1/2 | 'elloFresh SE, Kmenova akdie, |,y Deutsche Bérse AG | Eurex 0,10 32,0098
DEO0OA161408
000 000
BB0540, o
DE000BB05408 /2 | MelloFresh SE, Kmenova akcie, |,y Deutsche Bérse AG |Eurex 0,10 33,6237
DEOOOA161408
000 000
BBO541, Hermes International, Kmenova
DEO000BB05416 / 2 akcie, FR0000052292 Short Euronext (Paris) Euronext (Paris) 0,01 1874,5502
000 000
BB0542, . . .
DE000BB05424 /2 | Mfineon Technologies AG, Akcie | g, 4 Deutsche Bérse AG | Eurex 1,00 33,6234
na jméno, DE0006231004
000 000
BBO543, Intel Corp, Kmenova akcie CBOE (Chicago
DEO00BB05432 / 2 : * |Short NASDAQ GS Board Options 1,00 36,7766
US4581401001
000 000 Exchange)
BBOS44, Intel Corp, Kmenova akcie CBOE (Chicago
DEO00BB05440 / 2 ' | Short NASDAQ GS Board Options 1,00 37,5867
US4581401001
000 000 Exchange)
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WKN a ISIN Podkladové aktivum Pocatecni Stop-
Warranta/ . Typ opce Referenéni zdroj Burza Futures Pomér Loss Bariéra v
. . (akcie s ISIN) PR
Velikost emise Referencéni méné
BB0545, . L
DE000BBO5457 / 2 K+S AG, Akcie najmeno, g,y Deutsche Bérse AG | Eurex 1,00 18,1324
DEOOOKSAGS888
000 000
BBOS546, Kering, Kmenova akcie
DEO00BB05465 / 2 9, ’ Short Euronext (Paris) Euronext (Paris) 0,10 467,6030
FR0000121485
000 000
BB0548 . . .
' Livent Corp, Kmenova akcie, New York Stock
DEO00BB05481 /2 US53814L1089 Short Exchange (NYSE) 0,10 19,5629
000 000
BB0549, LVMH Moet Hennessy - Louis
DE000BB05499 / 2 Vuitton SE, Kmenova akcie, Short Euronext (Paris) Euronext (Paris) 0,10 763,1568
000 000 FR0000121014
BBO055A, . . . CBOE (Chicago
DE000BBO55A1 /2 | MercadoLibre Inc, Kmenova akcie, | g, 4 NASDAQ GS Board Options 0,01 1444,7790
US58733R1023
000 000 Exchange)
BBO055B, . .
DE000BBO55B9 /2 | Merck KGaA, Kmenova akcie, | g,y Deutsche Bérse AG |Eurex 0,10 169,7170
DE0006599905
000 000
BBO55D, Moderna Inc, Kmenova akcie
DEO00BB055D5 / 2 ’ | Short NASDAQ GS - 0,10 107,2119
US60770K1079
000 000
BBOSSE, Netflix Inc, Kmenova akcie CBOE (Chicago
DEOOOBBO55E3 / 2 y ’ Short NASDAQ GS Board Options 0,10 413,2706
US64110L1061
000 000 Exchange)
BB055H ) .
' Palantir Technologies Inc, New York Stock
DEOO%E’E’%%%HGS /2 Kmenova akcie, US69608A1088 Short Exchange (NYSE) 1,00 15,8884
BB055J, . .
DE000BB055J2/2 | FermodRicard SA, Kmenova gy, Euronext (Paris) | Euronext (Paris)  |0,10 174,3816
akcie, FR0000120693
000 000
BBO55L MEFF (Mercado
y Pharma Mar SA, Kmenova akcie, SIBE - Mercado oficial de Futuros
DEO00BBOS5LS /2 ES0169501022 Short Continuo Espafiol Financieros) MEFF 0,10 34,3723
000 000 .
Fifa (Barcelona)
BB055M,
DE000BBO55M6 /2 | D Ind-hc.F. Porsche AG, gy Deutsche Bérse AG | Eurex 0,10 99,9101
Prioritni akcie, DEOOOPAG9113
000 000
BBOSSN, PowerCell Sweden AB, Kmenova NASDAQ Stockholm
DEOOOBBO055N4 / 2 . ’ Short - 1,00 61,2675
akcie, SE0006425815 AB
000 000
BB055P . .
: Prosus NV, Kmenova akcie, Euronext Euronext
DE000BBO55P9 /2 NL0013654783 Short (Amsterdam) (Amsterdam) 0,10 30,5843
000 000
BB055Q, Sacyr SA. Kmenova akcie Mercado Oficial de
DEO00BB055Q7 / 2 Y ESd1 82870214 ’ Short SIBE Futuros y Opciones |1,00 3,0535
000 000 Financieros (MEFF)
BBO055T, . s
DE000BBO55T1 /2 |  Sartorius AG, Prioritni akcie, | g,y Deutsche Bérse AG | Eurex 0,10 349,3780
DE0007165631
000 000
BB055U . . .
! Shopify Inc, Kmenova akcie, New York Stock
DEO00BBO055U9 / 2 CA82509L1076 Short Exchange (NYSE) 0,10 60,3688
000 000
BB055V, . . CBOE (Chicago
DE00OBBO55V7 / 2 S”apdg%s’ggjx%ggkc'e' Short E‘fg};(r?”; ?,fl‘:(cgE) Board Options 1,00 9,2402
000 000 9 Exchange)
BBOSSW, Societe Generale SA, Kmenova
DEOOOBB055WS5 / 2 ) . Short Euronext (Paris) Euronext (Paris) 1,00 24,4134
akcie, FR0O000130809
000 000
BBOSSY, SolarEdge Technologies Inc
DEO00OBBO055Y1 /2 age | 9 = | Short NASDAQ GS - 0,01 142,1395
Kmenova akcie, US83417M1045
000 000
BB0550, . . .
DEO00BB05507 / 2 STMlcroe_Iectronlcs NV, Kmenova Short Euronext (Paris) Euronext (Paris) 1,00 43,4191
akcie, NL0000226223
000 000
BBO5S1, Tesla Inc, Kmenova akcie CBOE (Chicago
DEO00BB05515 / 200 , ’ Short NASDAQ GS Board Options 0,10 264,7966
US88160R1014
000 Exchange)
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WKN a ISIN Podkladové aktivum Pocatecni Stop-
Warranta/ . Typ opce Referenéni zdroj Burza Futures Pomér Loss Bariéra v
. . (akcie s ISIN) PR
Velikost emise Referencéni méné
BB0552, Tesla Inc, Kmenova akcie CBOE (Chicago
DE000BB05523 / 200 y ’ Short NASDAQ GS Board Options 0,10 270,6292
US88160R1014
000 Exchange)
BB0553, . .
DE000BB05531 /2 | yssenkrupp AG, Kmenova akcie, |,y Deutsche Bérse AG |Eurex 1,00 71423
DE0007500001
000 000
BB0555, . . CBOE (Chicago
DE000BBO05556 /2 | YPer 1&;’;”?}%%8;;2%1’36”;’”0"5‘ Short New York ?,fﬁ(cgE) Board Options 0,10 49,6045
000 000 * 9 Exchange)
BB0556, S )
DE000BBO5564 /2 | Unibail-Rodamco-Westfield SE, - o, 4 Euronext (Paris) | Euronext (Paris)  |0,10 49,9190
Kmenova akcie, FR0013326246
000 000
BBO5S57, Vallourec SA, Kmenova akcie
DEO00BB05572 / 2 y * | Short Euronext (Paris) Euronext (Paris) 1,00 12,0304
FR0013506730
000 000
BB0558, VERBIO Vereinigte BioEnergie
DE000BB05580 / 2 AG, Kmenova akcie, Short Deutsche Borse AG |- 0,10 38,3850
000 000 DEOOOAOQJLOWG
BB0559, . .
DE000BB0559g /2 | Z2/ando SE, Kmenova akcie, | gy, Deutsche Bérse AG |Eurex 0,10 24,7127
DEOOOZAL1111
000 000
Status:

Warranty predstavuji pfimé a nepodfizené zavazky Emitenta, k nimz Emitent neposkytuje zajisténi. Warranty maji stejné postaveni (pari passu)
pofadi v pravu na zaplaceni mezi sebou navzajem a s jakymikoliv jinymi souasnymi a budoucimi nezajisténymi a nepodfizenymi zavazky
Emitenta, s vyjimkou téch zavazka, které maji pfednostni poradi na zakladé kogentnich pravnich predpisu.

Kde se bude s cennymi papiry obchodovat?

N/A. Prijeti Warrant( ke kotovani nebo obchodovani s nimi se v sou€asné dobé neplanuje.

Je s cennymi papiry spojena zaruka?

BNP Paribas S.A., Pafiz, Francie, (dale jen "Rucitel") poskytla bezpodminecnou a neodvolatelnou zaruku (dale jen "Zaruka") za radné zaplaceni
vSech Castek, které maji byt vyplaceny podle Podminek Warrant(, pokud a jakmile bude pfislu§na platba splatna podle Podminek Warrant(.

Kdo je Rucitelem cennych papira?

Sidlo a pravni forma:

Rucitel je akciova spole€nost (société anonyme) zalozena ve Francii podle francouzského prava a jeji
identifikacni ¢islo pravnické osoby (LEI) je ROMUWSFPUSBMPRO8K5P83. Adresa jejiho hlavniho sidla je
16, Boulevard des ltaliens - 75009 Pafiz, Francie.

Hlavni ¢innosti:

Podle vlastniho tvrzeni je BNP Paribas S.A. jednou z nejvétSich francouzskych bank s pobockami a
dcefinymi spole¢nostmi na vSech hlavnich trzich.

Hlavni akcionari:

K 31. prosinci 2022 jsou hlavnimi akcionafi Société Fédérale de Participations et d'Investissement
("SFPI"), vefejnopravni akciova spolecnost (société anonyme) jednajici jménem belgické viady, ktera
vlastni 7,8 % zakladniho kapitalu, Amundi, ktera vlastni 6 % zakladniho kapitalu, spole¢nost BlackRock
Inc., ktera vlastni 6 % zakladniho kapitalu, a Lucemburské velkovévodstvi, které viastni 1,0 % zakladniho
kapitalu. Podle nejlepsSiho védomi spole¢nosti BNPP zadny jiny akcionar nez SFPI, Amundi a BlackRock
Inc. nevlastni vice nez 5 % jejiho kapitalu nebo hlasovacich prav.

Totoznost
osob:

klicovych

vedoucich

Jean-Laurent Bonnafé, generalni feditel BNP Paribas S.A.

Totoznost statutarnich auditora:

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

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

Jakeé jsou klicové finan€ni udaje o Rudciteli?

Tabulka 1: Vykaz zisku a ztraty

31. prosince 2022
(neauditované) v

31. prosince 2021
(neauditované) v

Prvni polovina 2023
(neauditované) v

Prvni polovina 2022
(neauditované) v

milionech EUR milionech EUR milionech EUR milionech EUR
Prijmy 45 430 43 762 23 395 23404
Naklady na rizika (3003) (2971) (1331) (1409)
Cisty zisk pFipadajici drzitelim 9848 9488 7 245 4933

kmenovych akcii

Tabulka 2: Rozvaha
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30. ¢ervna 2023
(neauditované) v

31. prosince 2022
(neauditované) v

31. prosince 2021
(auditovano) v

milionech EUR milionech EUR milionech EUR
Aktiva celkem (Skupina) 2671181 2663 748 2634 444
Konsolidované uvéry a pohledavky za 852 649 857 020 814 000
zakazniky
Konsolidované vklady od zakazniku 977 676 1008 056 957 684
Vlastni kapital (podil Skupiny) 123 301 121 237 117 886

Konsolidovana ro¢ni ucetni zavérka Rucitele za roky koncici 31. prosince 2021 a 31. prosince 2022 a mezitimni finan¢ni zprava za Sestimésicni
obdobi kong¢ici 30. ¢ervna 2023 byly vypracovany podle Mezinarodnich standard(l u¢etniho vykaznictvi (IFRS).

Jaka kli€ova rizika jsou specificka pro Rucitele?

Riziko predluzeni/platebni neschopnosti Rucitele: VVzhledem k pfipadné Zaruce poskytnuté BNP Paribas S.A. a smlouvé o ovladani a odvodu
zisku, ktera je uzaviena mezi Emitentem a Rucitelem, nesou investofi nepfimo také riziko platebni neschopnosti a riziko predluzeni spojené s
Rugitelem. Cinnost Rugitele jako mezinarodni finan&ni skupiny je charakterizovana sedmi klisovymi riziky (Uvérové riziko, riziko protistrany a riziko
sekuritizace bankovniho portfolia; operacni riziko; trzni riziko; riziko likvidity a refinancovani; rizika spojena s celkovym ekonomickym a trznim
prostfedim; regulatorni riziko; rizika spojena s rlistem BNPP v jeho stavajicim prostfedi). Pokud se Rucitel dostane do platebni neschopnosti, miize
to mit za nasledek i Uplnou ztratu kapitalu, ktery Drzitelé Warrant( investovali pfi nakupu Warrantu (riziko Gplné ztraty).

Opatieni k feSeni ve vztahu k Rugiteli: Opatfeni pfijata ve Francii ve vztahu k BNP Paribas S.A. (jako smluvni strané povinné k nahradé Skody
podle platné smlouvy o ovladani a odvodu zisku) nebo skupiné BNP Paribas podle transpozice evropské smérnice o ozdravnych postupech a
feSeni krize do francouzského prava mohou mit dale nepfimé nepfiznivé dopady na Emitenta. V dlsledku toho jsou investofi rovnéz vystaveni
riziku, Ze spole¢nost BNP Paribas S.A. nebude schopna plnit své zavazky vyplyvajici ze smlouvy o ovladani a odvodu zisku - napf. v pfipadé, Ze se
stane insolventni (v platebni neschopnosti/pfedluzena) nebo v pfipadé, Ze organy naridi opatfeni k FeSeni krize podle francouzského prava. Pokud
tedy budou vici Ruciteli prijata opatfeni k feseni krize, mize to mit za nasledek i Uplnou ztratu kapitalu, ktery drzitelé Warrant(i investovali pfi
nakupu Warrantl (riziko tuplné ztraty).

Jaka jsou klicova rizika, ktera jsou specificka pro cenné papiry?

Zadny systém pojisténi vkladi. Na Warranty se nevztahuje systém pojisténi vklad(. Investofi proto mohou utrpét Gplnou ztratu
Investovaného kapitalu.

Zavislost na vyvoji ceny Podkladového aktiva:
Vybér Podkladového aktiva Emitentem neni nutné zaloZzen na jeho odhadu budouci vykonnosti vybraného Podkladového aktiva.

Vzhledem k pakovému efektu mize pohyb cen Podkladového aktiva (nebo pokud ocekavany pohyb cen vibec nenastane) neumeérné snizit
hodnotu Warrant(l a pfipadné je ucinit bezcennymi. V dasledku toho existuje riziko ztraty, které se mize rovnat celkovému Investovanému kapitalu.

Rizika spojena s profilem nadvratnosti:

Pokud je referenéni cena MINI Future Short Warrantti rovna nebo vy$$i nez PFislusna realizaéni cena, Castka za zpétny odkup je rovna nule (0),
pficemz nebude provedena zadna platba (aplna ztrata).

Pokud je Referenéni cena nizéi nez Pfislusna realizaéni cena, utrpi Drzitel Warrantu ztratu, pokud je Castka za zpétny odkup nizsi nez kupni cena,
kterou Drzitel Warrantu zaplatil.

Jiz podané oznameni o fadném ukonceni se stane neucinnym, pokud k pfisluSnému Dni ukonceni nebo pfed nim nastane Stop-Loss Udalost.

V ptipadé MINI Future Short Warrantti mGze byt Castka za zpétny odkup nulova, pokud je Referenéni Grovel Stop-Loss vy$si nebo rovna
PFislusné realizacni cené.

Je tfeba poznamenat, e pokud nastane Stop-Loss Udalost, &astka, ktera ma byt vyplacena, se rovna Castce za zpétny odkup, ktera se pouzije,

paklize dojde k Stop-Loss Udalosti; Dnem ocenéni je v tomto piipadé den, kdy nastala Stop-Loss Udalost, nejpozdéji vSak den, kdy byla stanovena
Referenéni Uroven Stop-Loss, a Castka za zpétny odkup se mize rovnat nule (0) a nebude provedena Zzadna platba.

Pokud nedoslo k Stop-Loss Udalosti, Castka za zpétny odkup se nestane automaticky splatnou b&hem doby platnosti Warrant(l. Platba se stava
splatnou pouze v pfipadé, ze Drzitel Warrantu uplatni své Pravo z Warrantu nebo Emitent Warranty ukongi.

Pokud dojde k Stop-Loss Udalosti, jakékoli pfedchozi uplatnéni ze strany Drzitele Warrantd se nasledné stane neplatnym v disledku vyskytu
nasledné podminky a Warranty jsou automaticky uplatnény za vyrazné snizenou Castku za zpétny odkup (tato ¢astka se mlze rovnat nule).

Rizika spojend s neomezenou dobou platnosti:
Warranty nemaji pevné stanoveny Den vypofadani, a z toho dlivodu nemaji ani pevné stanovenou dobu platnosti.

Proto musi byt Pravo z Warrantu Drziteld Warrant( prfedstavované Warranty uplatnéno Drzitelem Warrantu ke stanovenému datu uplatnéni v
souladu s postupem uplatnéni uvedenym v Podminkach Warrant(i, aby bylo mozné Pravo z Warrantu uplatnit. | kdyz ma Drzitel Warrant( pravo
uplatnit Warranty k ur¢itym datim uplatnéni, tato data mohou byt pro Drzitele Warrant( nevyhodna. Drzitel Warrantu musi sdm rozhodnout, zda a v
jaké miFe je uplatnéni Warrantu pro Drzitele Warrantu vyhodné.

Emitent ma dale pravo ukongit platnost Warrantl fadnym ukonéenim v souladu s Podminkami Warrantd k Datu fadného ukonéeni. V pfipadég, ze
Emitent Warranty ukonc&i, nema Drzitel Warrantld zadny vliv na pfislusné Datum fadného ukonéeni, které mlze byt pro Drzitele Warrant(
nepfiznivé.

Jak v pfipadé ukonéeni Warranti ze strany Emitenta, tak v pfipadé, Zze jsou Warranty uplatnény samotnym Drzitelem Warrantl, nese Drzitel
Warrantl riziko reinvestice, protoZze je mozné, ze ¢astka vyplacena Emitentem muze byt pfipadné reinvestovana za méné vyhodnych trznich
podminek, nez jaké panovaly v dobé& nakupu ukonceného nebo uplatnéného Warrantu. Drzitel Warrantu nese riziko, Ze se jeho oCekavani zvySeni
hodnoty prostfednictvim alternativni investice nemusi naplnit.

Rizika spojena s minimalnim poétem pro uplatnéni:

V Podminkach Warrantd je téZ stanoveno, Ze pravo na uplatnéni Ize uplatnit pouze ve vztahu k uréitému poétu Warrant(i (dale jen "Minimalni
pocet"”). Drzitelé Warrantd, ktefi nemaji pozadovany Minimalni pocet Warrantl, proto musi své Warranty bud prodat, nebo si dokoupit dalSi
Warranty (pfi¢emz v obou pfipadech jim vzniknou transakéni naklady). Prodej Warrantd vSak vyzaduje, aby na trhu figurovali takovi G¢astnici, ktefi
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jsou ochotni Warranty koupit za odpovidajici cenu. Pokud se takovi U€astnici trhu, ktefi by byli ochotni Warranty nakupovat, nenajdou, hodnota
Warrantt nebude moci byt uplatnéna.

Pokud nebudou podminky pro uplatnéni popsané v Podminkach Warranti spinény vcas pred pfisluSnym datem uplatnéni, bude Oznameni o
uplatnéni neplatné a uplatnéni bude opét mozné az k dalsimu datu uplatnéni stanovenému v Podminkach Warrant( u pfislusnych Warranta.

Vynos z Warrantd muze byt snizen v dusledku ¢asové prodlevy mezi datem uplatnéni Prav z Warrant( a datem ur€eni ¢astky splatné pfi jejich
uplatnéni.

Riziko Uplné ztraty plati i v pfipadé platného uplatnéni Prav z Warrant(.

Naruseni trhu: Riziko pro Drzitele Warrantll spocCiva v tom, Ze naru$eni trhu popsané v Podminkach Warrantd ma nepfiznivy vliv na hodnotu
Warrantd. Vyplata pfislusné ¢astky, ktera ma byt vyplacena, mdze byt v ddsledku naruseni trhu rovnéz opozdéna.

Riziko zmény, riziko ukonceni, reinvestiéni riziko: Drzitelé Warrant(l nesou riziko zmény nebo ukoncéeni Warrant(i ze strany Emitenta v souladu
s Podminkami Warrant. V pfipadé jejich ukonéeni maze byt Odstupné vyrazné nizsi nez ¢astka kapitalu investovaného do nakupu Warrantd.
Drzitelé Warrantl mohou dokonce utrpét aplnou ztratu Investovaného kapitalu. Drzitelé Warrant(i jsou rovnéz vystaveni riziku, Ze obdrzené ¢astky
budou moci reinvestovat pouze za méné vyhodnych podminek (tzv. reinvesticni riziko).

Rizika trznich cen: Drzitelé Warrant( nesou rizika spojena se stanovenim ceny Warrantd. Napfiklad vykonnost Podkladového aktiva, a tedy i
vykonnost Warrantl v pribéhu doby platnosti, nelze v dobé nakupu predvidat.

Riziko likvidity: Drzitelé Warrant( nesou riziko, Ze nebude existovat likvidni sekundarni trh pro obchodovani s Warranty a Ze Warranty nebudou
moci prodat v urcitém case nebo za urcitou cenu.

Rizika spojena s Podkladovym aktivem: Drzitelé Warrantd nevlastni akcie pouZité jako Podkladové aktivum. Vzhledem k tomu, Ze vySe splatek z
Warrantd zavisi na vykonnosti Podkladového aktiva, Drzitelé Warrantll by méli vzit v potaz, Ze investice do Warrantl tak muze byt vystavena
podobnému riziku jako pfima investice do akcii. To zahrnuje i riziko vyplyvajici z kolisani ceny akcie. Dalsi rizika spo€ivaji v tom, Ze pFislusna
spolecnost se mliZze dostat do platebni neschopnosti a ohledné jejiho majetku miize byt zahajeno insolvenéni fizeni.

Rizika vyplyvajici z mozného stietu zajmi: Emitent, Rucitel a s nimi spojené spole¢nosti mohou sledovat zajmy, které jsou v rozporu se zajmy

Drziteld Warrant( nebo je neberou v Uvahu. Maze se tak stat v souvislosti s vykonem jejich jinych funkci nebo jinych transakci. Pfipadné strety
zajm0 mohou mit nepfiznivy vliv na hodnotu Warrantu.

Oddil D — Klicové informace o verejné nabidce cennych papirti a/nebo pfijeti k obchodovani na regulovaném trhu

Za jakych podminek a v jakém ¢asovém rozvrhu mohou investofi investovat do tohoto cenného papiru?

Obecné podminky a predpokladany harmonogram nabidky

Warranty budou nabizeny spole¢nosti BNP Paribas Arbitrage S.N.C., Pafiz, Francie, zajemcim z fad investort od 27. zafi 2023. Vefejna nabidka
skongéi uplynutim doby platnosti Prospektu a/nebo aktualniho Zakladniho prospektu.

Podrobnosti o prijeti k obchodovani na regulovaném trhu
Prijeti Warrant( ke kotovani nebo obchodovani s nimi se v sou¢asné dobé neplanuje.
Odhad celkovych vydaju

Investor maze koupit Warranty za emisni nebo trzni cenu. Emitent ani Predkladatelé nabidky nebudou investorovi U¢tovat Zadné naklady nad
ramec emisni ceny nebo trzni ceny; tato cena vSak podléha nakladim, které mohou kupujicimu vzniknout pfi nakupu Warrantd u bank nebo
spofitelen (Sparkassen) nebo prostfednictvim jinych distribu¢nich kanald nebo pfislusné burzy cennych papir(, k jejichz specifickym okolnostem se
Emitent ani Pfedkladatel nabidky nemohou nijak vyjadfit.

Pocatecni emisni cena zahrnuje vstupni naklady pro kazdy konkrétni dotéeny produkt (k datu Kone¢nych podminek).

Kdo je predkladatel nabidky a/nebo osoba, ktera zada o pfrijeti k obchodovani?

Predkladatelem nabidky je spolecnost BNP Paribas Arbitrage S.N.C. (se sidlem 1 Rue Laffitte, Pafiz, 75009, Francie, LEI:
6EWKUOFGVX5QQJHFGT48), vefejna obchodni spole¢nost podle francouzského prava (Société en Nom Collectif) zaloZzena ve Francii podle
francouzského prava.

Pro¢ se zhotovuje tento prospekt?

Primarnim cilem nabidky je dosazeni zisku. Emitent pouzije Cisty vynos z emise vyhradné k zajisténi svych zavazka z Warrantd vic¢i Drzitelim
Warrantu.
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Resumé

| Afsnit A - Indledning og advarsler

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

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

inden retssagen indledes.

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

Warrants.

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

Indledende oplysninger

Navn og vardipapiridentifikations-
nummer:

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

Udstederens identitet og
kontaktoplysninger:

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

Kompetent myndighed:

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

Dato for godkendelse af
Basisprospektet:

26. oktober 2022.

Afsnit B - Nogleoplysninger om Udstederen

Hvem er Udstederen af vaerdipapirerne?

Domicil og juridisk form:

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

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

Hovedaktiviteter:

Udstedelse af veerdipapirer.

Hovedaktionarer:

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

Identiteten pa negledirektorer:

Udstederens direktgrer er Grégoire Toublanc og Dr. Carsten Esbach.

Identiteten pa revisorer:

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

Hvad er de finansielle nggleoplysninger om Udstederen?

De finansielle oplysninger nedenfor er hentet fra Udstederens reviderede arsregnskaber for de regnskabsar, der sluttede den 31. december 2021

og den 31. december 2022.

Tabel 1: Resultatopgerelse - vaerdipapirer, der ikke er kapitalandele

Arsregnskab pr.
31. december 2022

Arsregnskab pr.
31. december 2021

i EUR i EUR
Resultat af ordinger drift
Andre driftsindteegter 783.010,31 1.058.779,55
Andre driftsudgifter -783.010,31 -1.058.779,55
Arets nettoresultat 0 0

Tabel 2: Balance - vaerdipapirer, der ikke er kapitalandele

Arsregnskab pr.

Arsregnskab pr.
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31. december 2022 31. december 2021

i EUR i EUR
Tilgodehavender og andre aktiver
Tilgodehavender hos tilknyttede selskaber 8.285.000,00 27.639.000,00
Andre aktiver (aktiver/omsaetningsaktiver) 4.207.327.744,69 3.023.052.044,36
Passiver
Obligationer (forpligtigelser/gaeld) 2.361.510.475,11 1.573.817.871,04
Andre forpligtelser (forpligtigelser/gaeld) 1.854.102.269,58 1.476.873.173,32
Finansiel nettogeeld (langfristet geeld plus 0 0
kortfristet geeld minus likvide midler)

Tabel 3: Pengestreamsopgerelse - vaerdipapirer, der ikke er kapitalandele

For perioden fra For perioden fra
1. januar til 31.| 1. januar til 31.
december 2022 december 2021
i EUR i EUR
Netto pengestrgmme fra -13.222,76 526.859,27

driftsaktiviteter

Netto pengestreamme fra - -
finansieringsaktiviteter

Netto pengestrgm fra - -
investeringsaktiviteter

Hvad er neglerisiciene, der er specifikke for Udstederen?

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

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

Afsnit C - Nogleoplysninger om vardipapirerne

Hvad er de centrale kendetegn ved vardipapirerne?

Verdipapirernes art og form

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

Rettigheder tilknyttet veerdipapirerne
Warrants er ikke rentebaerende.
Hver Warrant giver Warrantindehaveren ret til at modtage et Indlgsningsbelgb ved udnyttelse som beskrevet under "Afkastbetaling" nedenfor.

Indlgsning

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

Warrantrettighederne vil automatisk blive anset for at veere udnyttet, sa snart en Stop-Loss-Begivenhed indtreeffer.
Warrantindehaveren har ret til at kraeve betaling af Indlgsningsbelabet fra Udstederen pa Afviklingsdatoen.
Tidlig indlgsning

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

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

Afkastbetaling
Indlgsningsbelgbet pr. Warrant udbetales til Warrantindehaveren i Afviklingsvalutaen senest pa Afviklingsdatoen.
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Indlgsningsbelgbet for MINI Future Short Warrants skal vaere lig med

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

eller overskredet Stop-Loss-Graensen i Igbet af Observationsperioden.
Hvis det belgb, der er fastsat som naevnt ovenfor, er nul eller en negativ veerdi, vil Warrants udlgbe og blive veerdilgse. | dette tilfaelde, foretages
ingen betaling til Warrantindehaverne.

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

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

| tifeelde af Udstederens ordinzere opsigelse af Warrants skal det belgb, der skal betales til Warrantindehaveren, veere lig med Indlgsningsbelagbet
pa Opsigelsesdatoen.

Begraensninger i de rettigheder, der er tilknyttet Warrants

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

Udstedelsesdato (valgrdato) 29. september 2023

Observationsperiode Observationsperioden begynder pa det tidspunkt, hvor den ferste pris, der er defineret under
"Observationspris”, er tilgaengelig, og slutter nar Referenceprisen er fastsat, eller sa snart en Stop-Loss-

Begivenhed indtraeffer (det tidligste af disse to tidspunkter).

Observationspris betyder enhver pris pa det Underliggende som fastsat og offentliggjort af Referencekilden i lgbet af

Observationsperioden som den officielle pris, begyndende med den farste pris, der er officielt fastsat i

begyndelsen af Observationsperioden (27. september 2023).

WKN og ISIN for Oprindelig Stop-
Warrants/ Underliggende Valgmulig- . . . P 9 P
. Referencekilde Terminsbors Ratio Loss-Graense i
Udstedelses- (aktie med ISIN) hed (type)
Referencevaluta
storrelse
BBO53N, Mercado Oficial de
DEOOOBB053N9 / |Acciona SA, Aktie, ES0125220311 | Short SIBE Futuros y Opciones (0,10 130,6817
2.000.000 Financieros (MEFF)
BBO53P, Acerinox SA. Aktie Mercado Oficial de
DEO00BB053P4 / ESO1321d5018 ’ Short SIBE Futuros y Opciones |1,00 9,6667
2.000.000 Financieros (MEFF)
BB053Q, CBOE (Chicago
DEO00BB053Q2/ | Adobe Inc, Aktie, US00724F1012 |Short NASDAQ GS Board Options 0,10 564,1741
2.000.000 Exchange)
BBO053R, . .
DE00OBBO53RO / AirFrance - KLM SA, Aktie, | gy, 1y Euronext (Paris)  |Euronext (Paris)  |1,00 12,9292
FR001400J770
2.000.000
BBO053S, CBOE (Chicago
DEO00BB053S8 / Airbnb Inc, Aktie, US0090661010 |Short NASDAQ GS Board Options 0,10 150,5916
2.000.000 Exchange)
BBO053T,
DEOO0BBO053T6 / Airbus SE, Aktie, NL0O000235190 |Short Euronext (Paris) Euronext (Paris) 0,10 133,7775
2.000.000
BB053W,
DEO00OBB053WO0 / | Alstom SA, Aktie, FR0010220475 |Short Euronext (Paris) Euronext (Paris) 0,10 24,1151
2.000.000
BB053X, . Mercado Oficial de
DEO0OBB053X8 / Amadeéssé; ggg?oﬁ'g’ AKtie, | ghort SIBE Futuros y Opciones |0,10 64,8051
2.000.000 Financieros (MEFF)
BBOS3Y, Amazon.com Inc, Aktie CBOE (Chicago
DEO00OBB053Y6 / U80231351667 ’ Short NASDAQ GS Board Options 0,10 141,0782
2.000.000 Exchange)
BBOS3Z, Advanced Micro Devices Inc CBOE (Chicago
DEO00BB053Z3 / : | Short NASDAQ GS Board Options 0,10 104,4237
Aktie, US0079031078
2.000.000 Exchange)
BB0531 . .
. ASML Holding NV, Aktie, Euronext Euronext
DE000BBOS317/ NL0010273215 Short (Amsterdam) (Amsterdam) 0,01 590,1509
2.000.000
BB0534, )
DE000BB05341/ | Ballard Power Systems Inc, Aktie, | gy, 4 NASDAQ GM - 1,00 3,9155
2 000.000 CA0585861085
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WKN og ISIN for

Oprindelig Stop-

Warrants/ Underliggende Valgmulig- . . . y
Udstedelses- (aktie med ISIN) hed (type) Referencekilde Terminsbors Ratio Loss-Granse i
Referencevaluta
storrelse
BB0535, . . CBOE (Chicago
DE000BB05358 / Bank 06331635'5"(?5?82% AKtie, | ghort Efg};‘]’rz ?,fﬁng) Board Options 0,10 30,1484
2.000.000 9 Exchange)
BBO0537, .
DE00OBB05374 / BASF SE, Navneaktie, Short Deutsche Bérse AG | Eurex 0,10 46,0226
DEO0OBASF111
2.000.000
BBO0538, .
DE000BBO05382 / BASF SE, Navneaktie, Short Deutsche Bérse AG | Eurex 0,10 49,2809
DEOOOBASF111
2.000.000
BBOS54A, .
DE00OBBO54A4 / Bayer AG, Navneakie, Short Deutsche Bérse AG |Eurex 1,00 49,7923
DEOOOBAY0017
2.000.000
BB054C, . . CBOE (Chicago
DEO0OBB054CO / Th%%%‘;‘;gzg‘;b’;gt'e‘ Short Ejg};:r'; ?,fﬁng) Board Options 0,10 219,5368
2.000.000 9 Exchange)
BBOS4E, .
DEO0OBBO54EG / Carrefour SA, Aklie, Short Euronext (Paris) Euronext (Paris) 1,00 17,5141
FR0000120172
2.000.000
BBO54F, . .
DE00OBBO54F3 / CIE AE;%ng‘égéﬁ’sAkt'e' Short g'(i'fir;u'\c")egaggol 0,10 27,8710
2.000.000 P
BBOS54H, . .
DE000BBO54Hg / | CTT-Correios de Portugal, Aktie, |y, Euronext (Lisbon) | Euronext (Lisbon) | 1,00 3,5884
PTCTTOAMOO01
2.000.000
BBO54K, . .
DEO0OBB054K3 / Delivery Hero SE, Aktie, Short Deutsche Bérse AG |- 0,10 31,6611
DEQ000A2E4KA3
2.000.000
BBO5AL, . .
DE00OBBO54L1 / Delivery Hero SE, Aktie, |y, 4 Deutsche Bérse AG |- 0,10 32,7435
DEO00A2E4K43
2.000.000
BB054M, Deutsche Lufthansa AG,
DEO00BB054M9 / Navneaktie med begraensninger, |Short Deutsche Borse AG |Eurex 1,00 8,2835
2.000.000 DE0008232125
BBO54Q, - .
DE000BB054Q0 / EDP Renovaveis SA, Aktie, | g4 Euronext (Lisbon) |- 1,00 16,9736
ES0127797019
2.000.000
BBO54R, - .
DE000BBO54RS / EDP Renovaveis SA, Aktie, | g4 Euronext (Lisbon) |- 1,00 17,8294
ES0127797019
2.000.000
BBO54U, . . .
DE000BBO54U2 / EssilorLuxottica SA, Aktie, gy, 4 Euronext (Paris) | Euronext (Paris) 0,10 178,5147
FR0000121667
2.000.000
BBO54V, .
DE00OBBO54V0 / flatexDEGIRO AG, Aktie, | gp 4 Deutsche Bérse AG |- 1,00 8,5830
DEOOOFTG1111
2.000.000
BBOS4X, Greenvolt - Energias Renovaveis
DEO0O0OBB054X6 / SA. Aktie, PTGNVOAMO0001 Short Euronext (Lisbon) Euronext (Lisbon) 1,00 6,1422
2.000.000
BB054Y, Mercado Oficial de
DEO0OBBO54Y4 / | Grifols SA, Aktie, ES0171996087 |Short SIBE Futuros y Opciones | 1,00 13,1277
2.000.000 Financieros (MEFF)
BBO54Z, .
DE000BBO054Z1 / HelloFresh SE, Aktie, Short Deutsche Bérse AG | Eurex 0,10 32,0098
DEO00A161408
2.000.000
BBO540, .
DE000BB05408 / HelloFresh SE, Aktie, Short Deutsche Bérse AG |Eurex 0,10 33,6237
DE000A161408
2.000.000
BBOS41, Hermes International, Aktie
DE000BB05416 / ) ’ Short Euronext (Paris) Euronext (Paris) 0,01 1.874,5502
FR0000052292
2.000.000
BB0542, Infineon Technologies AG
DEO00BB05424 / . 9 ’ Short Deutsche Borse AG |Eurex 1,00 33,6234
Navneaktie, DE0006231004
2.000.000
BBO0543, CBOE (Chicago
DEO00BB05432/ | Intel Corp, Aktie, US4581401001 |Short NASDAQ GS Board Options 1,00 36,7766
2.000.000 Exchange)
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WKN og ISIN for
Warrants/

Underliggende

Valgmulig-

Oprindelig Stop-

Udstedelses- (aktie med ISIN) hed (type) Referencekilde Terminsbears Ratio Loss-Graense i
Referencevaluta
storrelse
BB0544, CBOE (Chicago
DE000BB05440 / Intel Corp, Aktie, US4581401001 |Short NASDAQ GS Board Options 1,00 37,5867
2.000.000 Exchange)
BB0545, .
DEO0OBBO5457 / K+S AG, Navneaktie, Short Deutsche Bérse AG | Eurex 1,00 18,1324
DEOOOKSAG888
2.000.000
BB0546,
DEO00BB05465 / Kering, Aktie, FR0000121485 |Short Euronext (Paris) Euronext (Paris) 0,10 467,6030
2.000.000
BBOS48, New York Stock
DEO00BB05481 / Livent Corp, Aktie, US53814L1089 | Short - 0,10 19,5629
Exchange (NYSE)
2.000.000
BB0549 .
’ LVMH Moet Hennessy - Louis . .
DE000BB05499 / Vuitton SE, Aktie, FR0000121014 Short Euronext (Paris) Euronext (Paris) 0,10 763,1568
2.000.000
BBO055A, . . CBOE (Chicago
DEOOOBBO55A1 / Mercadolibre Inc, Aktie, gy NASDAQ GS Board Options 0,01 1.444,7790
US58733R1023
2.000.000 Exchange)
BB055B, .
DE00OBBO55BS / Merck KGaA, Aktle, Short Deutsche Bérse AG |Eurex 0,10 169,7170
DE0006599905
2.000.000
BB055D, .
DEO000BB055DS / Moderna Inc, Aktie, Short NASDAQ GS - 0,10 107,2119
US60770K1079
2.000.000
BBO55E, CBOE (Chicago
DEOOOBBO55E3 / Netflix Inc, Aktie, US64110L1061 |Short NASDAQ GS Board Options 0,10 413,2706
2.000.000 Exchange)
BB055H . . )
. Palantir Technologies Inc, Aktie New York Stock
DEO0OBBO055H6 / ’ ’ | Short 1,00 15,8884
2 000.000 US69608A1088 Exchange (NYSE)
BB055J, . .
DE000BBO055J2 / Pemnod Ricard SA, Aktie, gy, 1y Euronext (Paris) | Euronext (Paris) 0,10 174,3816
FR0000120693
2.000.000
BBO55L MEFF (Mercado
; Pharma Mar SA, Aktie, SIBE - Mercado oficial de Futuros
DE00OBBOSSLS / ES0169501022 Short Continuo Espafiol Financieros) MEFF 0,10 34,3723
2.000.000 i
Fifa (Barcelona)
BB055M,
DE0OOBBO55MS / Dr.Ing. h.c. F. Porsche AG, g,y Deutsche Bérse AG |Eurex 0,10 99,9101
Preeferenceaktie, DEOOOPAG9113
2.000.000
BBO55N, .
DEOOOBBO55N4 / PowerCell Sweden AB, Aktie, Short NASDAQ Stockholm | 1,00 61.2675
SE0006425815 AB
2.000.000
BBOSSP, Euronext Euronext
DEO00OBB055P9/ | Prosus NV, Aktie, NL0013654783 |Short 0,10 30,5843
(Amsterdam) (Amsterdam)
2.000.000
BB055Q, Mercado Oficial de
DEO00BB055Q7 / Sacyr SA, Aktie, ES0182870214 |Short SIBE Futuros y Opciones |1,00 3,0535
2.000.000 Financieros (MEFF)
BBO055T, . .
DE000BBOS5T1/ | Sartorius AG, Presferenceaktie, | g,y Deutsche Bérse AG | Eurex 0,10 349,3780
DEO0007165631
2.000.000
BBOSSU, New York Stock
DE000BB055U9 / Shopify Inc, Aktie, CA82509L1076 | Short - 0,10 60,3688
Exchange (NYSE)
2.000.000
BB055V, New York Stock CBOE (Chicago
DEO00OBB055V7 / Snap Inc, Aktie, US83304A1060 |Short Exchange (NYSE) Board Options 1,00 9,2402
2.000.000 9 Exchange)
BB055W, . .
DE0OOBBO55WS / Societe Generale SA, Aktie, | gp 4 Euronext (Paris) | Euronext (Paris) | 1,00 24,4134
FR0000130809
2.000.000
DEoggggggéw / SolarEdge Technologies Inc, | g4 NASDAQ GS - 0,01 142,1395
2.000.000 Aktie, US83417M1045 ’ ’
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WKN og ISIN for Oprindelig Stop-
Warrants/ Underliggende Valgmulig- . . . P 9 P
N Referencekilde Terminsbears Ratio Loss-Graense i
Udstedelses- (aktie med ISIN) hed (type)
Referencevaluta
storrelse
BBO550, . . .
DE000BBO5507 / | S 'Microelectronics NV, Aktie, | gy, 4 Euronext (Paris) | Euronext (Paris) | 1,00 43,4191
NL0000226223
2.000.000
BB0551, CBOE (Chicago
DEO00BB05515 / Tesla Inc, Aktie, US88160R1014 |Short NASDAQ GS Board Options 0,10 264,7966
200.000 Exchange)
BBO0552, CBOE (Chicago
DE000BB05523/ | Tesla Inc, Aktie, US88160R1014 |Short NASDAQ GS Board Options 0,10 270,6292
200.000 Exchange)
BBO553, .
DE000BB05531 / thyssenkrupp AG, Aktie, Short Deutsche Bérse AG |Eurex 1,00 71423
DE0007500001
2.000.000
BB0555, . . CBOE (Chicago
DE000BB05556 / Uber Tﬁg‘gné’s'g%'ﬁo'g? AKtie, | gport Efg};:r'; ?,fﬁng) Board Options 0,10 49,6045
2.000.000 9 Exchange)
BBO556, - .
DE000BBO5564 / | Unibail-Rodamco-Westfield SE, | oy, 4 Euronext (Paris)  |Euronext (Paris)  |0,10 49,9190
Aktie, FR0013326246
2.000.000
BBO0557, .
DEO00BB05572 / Vallourec SA, Aktie, Short Euronext (Paris)  |Euronext (Paris)  |1,00 12,0304
FRO013506730
2.000.000
BBO558 o .
; VERBIO Vereinigte BioEnergie .
DE000BBO5580 / G Artls DECOOAD oW |Short Deutsche Bérse AG |- 0,10 38,3850
2.000.000
BBO559, .
DE000BBO05598 / Zalando SE, Aktie, Short Deutsche Bérse AG |Eurex 0,10 24,7127
DE000ZAL1111
2.000.000
Status:

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

Hvor vil vardipapirerne blive handlet?

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

Er der en garanti tilknyttet veerdipapirerne?

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

Hvem er Garanten for vardipapirerne?

Domicil og juridisk form:

Garanten er et aktieselskab (société anonyme), der er registreret i Frankrig i henhold til fransk lovgivning,
og dets identifikationskode for juridiske enheder (LEI-kode) er ROMUWSFPU8SMPROB8K5P83. Adressen
pa selskabets hovedkontor er 16, boulevard des ltaliens - 75009 Paris, Frankrig.

Hovedaktiviteter:

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

Hovedaktionarer:

Pr. 31. december 2022 var de starste aktionzerer Société Fédérale de Participations et d'Investissement
("SFPI"), et almennyttigt aktieselskab, der handler pa vegne af den belgiske regering og ejer 7,8 % af
den registrerede aktiekapital, BlackRock Inc. ejer 6 % af den registrerede aktiekapital, Amundi ejer 6 %
af den registrerede aktiekapital og Storhertugdemmet Luxembourg ejer 1,0 % af den registrerede
aktiekapital. BNPP bekendt er der ingen andre aktionzerer end SFPI, Amundi og BlackRock Inc., der ejer
mere end 5 % af dets kapital eller stemmerettigheder.

Identiteten pa negledirektorer

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

Identiteten pa revisorer:

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

Hvad er de finansielle nggleoplysninger om Garanten?

Tabel 1: Resultatopgerelse

31. december 2022 31. december 2021 Forste halvdel 2023 Forste halvdel 2022
(ikke revideret) (ikke revideret) (ikke revideret) (ikke revideret)
i mio. EUR i mio. EUR i mio. EUR i mio. EUR
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Omseetning 45.430 43.762 23.395 23.404
Risikoomkostninger (3.003) (2.971) (1.331) (1.409)
Nettoresultat, der kan henfares til 9.848 9.488 7.245 4.933
aktionaerer

Tabel 2: Balance

30. juni 2023 31. december 2022 31. december 2021
(ikke revideret) (ikke revideret) (revideret)
i mio. EUR i mio. EUR i mio. EUR
Aktiver i alt (koncern) 2.671.181 2.663.748 2.634.444
Konsoliderede lan til og tilgodehavender 852.649 857.020 814.000
hos kunder
Konsoliderede indskud fra kunder 977.676 1.008.056 957.684
Egenkapital (koncernniveau) 123.301 121.237 117.886

Garantens konsoliderede arsregnskab for de ar, der sluttede den 31. december 2021 og den 31. december 2022, og den forelgbige finansielle
rapport for den halvarsperiode, der sluttede den 30. juni 2023, er udarbejdet i overensstemmelse med de internationale regnskabsstandarder
(IFRS).

Hvad er neglerisiciene, der er specifikke for Garanten?

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

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

Hvad er ngglerisiciene, der er specifikke for veerdipapirerne?

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

Afhaengighed af udviklingen i kursen pa det Underliggende:

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

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

Risici relateret til udbetalingsprofilen:

Hvis Referenceprisen for MINI Future Short Warrants er lig med eller hgjere end den Relevante Strike, vil Indlgsningsbelgbet vaere nul (0), hvorpa
INGEN betaling vil blive foretaget (fuldstaendigt tab).

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

En meddelelse om ordinaer opsigelse, der allerede er givet, er uden virkning, hvis en Stop-Loss-Begivenhed indtraeffer pa eller for den relevante
Opsigelsesdato.
| tilfeelde af MINI Future Short Warrants kan Indlgsningsbelgbet veere nul, hvis Stop-Loss-Referenceniveauet er hgjere end eller lig med den
Relevante Strike.

Det skal bemeerkes, at hvis der indtraeffer en Stop-Loss Begivenhed, er det belgb, der skal betales, lig med det Indlgsningsbelgb, der gaelder i
tilfeelde af en Stop-Loss-Begivenhed; Veerdianseettelsesdatoen er i dette tilfaelde den dag, hvor Stop-Loss-Begivenheden indtraf, dog senest den
dag, hvor Stop-Loss-Referenceniveauet blev fastlagt, og Indlgsningsbelgbet kan blive nul (0) og INGEN betaling vil blive foretaget.

Medmindre en Stop-Loss-Begivenhed er indtruffet, forfalder betalingen af et Indlgsningsbelgb ikke automatisk til betaling pa noget tidspunkt i
Warrants lgbetid. En betaling forfalder kun til betaling, hvis Warrantindehaveren udegver sin Warrantrettighed, eller hvis Udstederen opsiger
Warrants.

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

Risici i forbindelse med en ubegraenset Iabetid:
Warrants har ikke en fast Afviklingsdato og har derfor ikke en fast lgbetid.

Derfor skal Warrantindehavernes Warrantrettighed udgves af Warrantindehaveren pa en bestemt udgvelsesdato i henhold til den
udgvelsesprocedure, der er angivet i Vilkar og Betingelser for Warrants, for at Warrantretten kan geres gaeldende. Selvom Warrantindehaveren har
ret til at udeve Warrants pa bestemte udevelsesdatoer, kan disse datoer veere ugunstige for Warrantindehaveren. Warrantindehaveren skal selv
afgere, om og i hvilket omfang udgvelse af Warranten medfgrer en ulempe for Warrantindehaveren.
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Desuden har Udstederen ret til at opsige Warrants ved ordinaer opsigelse i overensstemmelse med Vilkar og Betingelser for Warrants pa en
Ordinaer Opsigelsesdato. | tilfaelde af at Udstederen opsiger Warrants, har Warrantindehaveren ingen indflydelse pa den geeldende Ordineere
Opsigelsesdato, hvilket kan veere ugunstigt for Warrantindehaveren.

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

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

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

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

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

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

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

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

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

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

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

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

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

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

Generelle vilkar, betingelser og forventet tidsplan for udbuddet

Warrants vil blive udbudt af BNP Paribas Arbitrage S.N.C., Paris, Frankrig, til interesserede investorer fra 27. september 2023 og frem. Udbuddet til
offentligheden ophgrer ved udlgbet af gyldighedsperioden for Prospektet og/eller det til den tid geeldende Basisprospekt.

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

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

Den oprindelige udstedelsespris omfatter startomkostningerne for hvert enkelt af de pageeldende specifikke produkter (pa datoen for de Endelige
Vilkar).

Hvem er tilbudsgiveren og/eller den person, der anmoder om optagelse til handel?

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

Hvorfor udarbejdes dette prospekt?

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

A jagu. Sissejuhatus ja hoiatused

| Hoiatused
a) Kaesolevat kokkuvotet tuleks lugeda kui pohiprospekti sissejuhatust.
b) Asjaomastesse ostutahtedesse investeerimise otsuse tegemisel peaks investor arvesse votma kogu pohiprospekti.
c) Investor voib kaotada kogu investeeritud kapitali (kogukahju) voi osa sellest.
d) Kui pdhiprospektis sisalduva teabega seotud ndue esitatakse kohtule, vdib hagejast investor riigisisese diguse kohaselt olla kohustatud
kandma pohiprospekti, sealhulgas selle lisade ja I6pptingimuste télkimise kulud enne kohtumenetluse algatamist.
e) BNP Paribas Emissions- und Handelsgesellschaft mbH (edaspidi emitent) on ostutdhtede emitendina tegutsedes vdtnud vastutuse

kaesoleva kokkuvotte, sealhulgas selle tdlgete eest, ning temal vai isikutel, kes on esitanud selle kokkuvotte, sealhulgas selle tdlked, tekib
tsiviilvastutus, ent Gksnes juhul, kui kokkuvéte on eksitav, ebatapne v6i koos pdhiprospekti teiste osadega lugedes ebajarjekindel voi kui
selles ei esitata koos pohiprospekti teiste osadega lugedes pohiteavet, et aidata investoritel otsustada, kas investeerida asjaomastesse

ostutahtedesse.

f) Investorid ostavad toote, mis ei ole lihtne ja mida voib olla keeruline moista.

Sissejuhatav teave

Nimi ja vaartpaberite
identifitseerimisnumber

MINI Future Short ostutahed, mis on seotud aktsiatega (edaspidi ostutédhed),
ISIN: / WKN: vt tabel

Emitendi nimi ja kontaktandmed

Emitendi registreeritud asukoht on Senckenberganlage 19, 60325 Frankfurt, Saksamaa. Tema
registrikood (LEI) on 549300TS3U4JKMR1B479 ja telefoninumber +49 (0) 69 7193-0.

Padev asutus

Saksamaa Foderaalne Finantsjarelevalveasutus (Bundesanstalt fiir Finanzdienstleistungsaufsicht,
edaspidi BaFin). BaFini (vaartpaberijarelevalve) tegevuskoha aadress on Marie-Curie-Str. 24-28, 60439
Frankfurt, Saksamaa, ja telefoninumber on +49 (0) 228 41080.

Pohiprospekti kinnitamise kuupaev

26. oktoober 2022

B jagu. Pohiteave emitendi kohta

Kes on vaartpaberite emitent?

Asukoht ja 6iguslik vorm

Emitendi registreeritud asukoht on Frankfurt. Tema tegevuskoha aadress on Senckenberganlage 19,
60325 Frankfurt, Saksamaa.

Emitent on osalihing (Gesellschaft mit beschrénkter Haftung — GmbH), mis on asutatud Saksamaal
Saksamaa seaduste alusel, ning tema registrikood (LEI) on 549300TS3U4JKMR1B479.

Po6hitegevusala

Vaartpaberite emiteerimine

Suurimad aktsionarid

BNP Paribas Emissions- und Handelsgesellschaft mbH ainuosanik on BNP Paribas S.A., borsil
noteeritud aktsiaselts (société anonyme), mis on asutatud Prantsusmaa seaduste alusel.

Peamised tegevdirektorid

Emitendi tegevdirektorid on Grégoire Toublanc ja Dr. Carsten Esbach.

Seadusjargsed audiitorid

MAZARS GmbH & Co. KG Wirtschaftspriifungsgesellschaft, Theodor-Stern-Kai 1, 60596 Frankfurt,
Saksamaa, on nimetatud seadusjargseks audiitoriks.

Milline on emitendiga seotud peamine finantsteave?

Allpool esitatud finantsteave on véetud emitendi auditeeritud majandusaasta aruannetest 31. detsembril 2021 ja 31. detsembril 2022 16ppenud

majandusaastate kohta.

Tabel 1. Kasumiaruanne — mittekapitalivaartpaberid

Majandusaasta
aruanded seisuga

31. detsember 2022

Majandusaasta
aruanded seisuga

31. detsember 2021

eurodes eurodes
Tavaparase aritegevuse tulem
Muu éritulu 783 010,31 1058 779,55
Muud tegevuskulud -783 010,31 -1 058 779,55
Aasta puhaskasum 0 0
Tabel 2. Bilanss — mittekapitalivaartpaberid
Ma!jandusaasta aruanded Ma!jandusaasta aruanded
seisuga seisuga
31. detsember 2022 31. detsember 2021
eurodes eurodes
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Nouded ja muu vara

Noéuded sidusettevotjate vastu 8 285 000,00 27 639 000,00
Muu vara (vara/kaibevara) 4 207 327 744,69 3 023 052 044,36
Kohustised

Vélakirjad (kohustised/vélad) 2361510 475,11 1573817 871,04
Muud kohustised (kohustised/vdlad) 1854 102 269,58 1476 873 173,32
Puhas finantsvdlg (pikaajaline volg pluss 0 0
IGhiajaline volg miinus sularaha)

Tabel 3. Rahavoogude aruanne — mittekapitalivaartpaberid

Aruandeperiood Aruandeperiood
1. jaanuarist kuni 31. | 1. jaanuarist kuni 31.
detsembrini 2022 detsembrini 2021
eurodes eurodes
Netorahavood &ritegevusest -13 222,76 526 859,27
Netorahavood - -
finantseerimistegevusest
Netorahavoog - -

investeerimistegevusest

Millised on emitendile omased peamised riskid?

Vaartpaberiomanikel lasub emitendi-/krediidirisk. Valja arvatud garantii osas, mille on andnud BNP Paribas S.A. kui garantii andja kdigi selliste
summade nduetekohase tasumise kohta, mis tuleb tasuda emitendi emiteeritud vaartpaberite alusel, puutuvad vaartpaberiomanikud kokku riskiga,
et emitent ei suuda taita oma kohustusi vaartpaberite alusel, nt juhul, kui ta muutub maksejouetuks (mittelikviidseks / tal tekib Ulemaarane
vblakoormus). Kui emitent muutub maksejouetuks, voib see kaasa tuua isegi selle, et vaartpaberiomanikud kaotavad kapitali, mille nad
investeerisid vaartpaberite ostmise ajal (kogukahju risk).

Vaartpaberiomanikel lasub kontrolli ja kasumi ililekandmise lepingu mittetditmise risk. BNP Paribas S.A. ja emitendi vahel on séImitud
kontrolli ja kasumi Ulekandmise leping. Selle lepingu alusel on BNP Paribas S.A. kohustus eelkdige hlvitada vdimalik netokahjum, mis voib
emitendil muidu majandusaastal kontrolli ja kasumi Ulekandmise lepingu téhtaja jooksul tekkida. Investorid, kes on investeerinud emitendi
emiteeritud vaartpaberitesse, votavad seega riski, et juhul kui BNP Paribas S.A. ei tdida oma kohustusi emitendi ees kontrolli ja kasumi
ulekandmise lepingu alusel Uldse voi ei téida neid taielikult voi ettenahtud aja jooksul, ei suuda emitent taita oma kohustusi vaartpaberiomanike ees
uldse voi ei suuda neid taita taielikult voi ettenahtud aja jooksul. Sellisel juhul véivad vaartpaberiomanikud kaotada kogu kapitali, mille nad
investeerisid vaartpaberite ostmise ajal (kogukahju risk).

C jagu. Pohiteave vaartpaberite kohta

Millised on vaartpaberite pohiomadused?

Vaartpaberite liik ja vorm

Ostutahed emiteeritakse esitajavdlakirjadena (Inhaberschuldverschreibungen) Saksamaa oOiguse alusel, nagu on maaratletud Saksamaa
tsiviilseadustiku (Bdiirgerliches Gesetzbuch — BGB) paragrahvis 793. Ostutdhed on vabalt voorandatavad ja nende suhtes ei kehti piiranguid.

Vaartpaberitega kaasnevad oigused

Ostutéhed ei kanna intressi.

Iga ostutaht annab ostutdhe omanikule diguse saada selle kasutamisel lunastamissumma, nagu on kirjeldatud allpool punktis "Kasumi maksmine".
Lunastamine

Ostutahest tulenevaid digusi voib kasutada vahemalt 1000 ostutdhe puhul (edaspidi miinimumarv).
Ostutadhe omanik peab hiljemalt kaks pangapaeva enne diguste kasutamise kuupaeva ise teatama, et ta kasutab ostutahest tulenevaid digusi.

Ostutahest tulenevaid digusi kasitatakse automaatselt kasutatuna kohe, kui esineb kahjumi piiramise juhtum.
Ostutahe omanikul on digus nduda emitendilt lunastamissumma maksmist arvelduskuupaeval.
Ennetéhtaegne lunastamine

Emitendil on digus I6petada ostutdhed korraliselt alates eelnevalt kindlaksmaaratud kuupaevast. Emitendi poolt korralise |dpetamise korral on
ostutdhe omanikul 6igus nduda emitendilt lunastamissumma maksmist arvelduskuupaeval.

Kui alusvaraga seoses on esinenud kohandamissindmus, vdib emitendil olla digus kohandada ostutdhest tulenevat digust vastavalt ostutdhtede
tingimustele vdi I6petada ostutdhed erakorraliselt. Eespool nimetatud erakorralise I6petamise korral maksab emitent I6petamissumma nelja
pangapaeva jooksul parast Idpetamisest teatamist. Sellisel juhul vdib Idpetamissumma olla teatavatel asjaoludel oluliselt vaiksem kui ostutahe eest
makstud ostuhind ning vdib olla isegi null (0) (investeeritud kapitali kogukahju).

Kasumi maksmine
Ostutahe kohta tasutav lunastamissumma makstakse ostutahe omanikule arveldusvaluutas hiljemalt arvelduskuupaeval.
MINI Future Short ostutdhtede lunastamissumma vérdub jargmisega:

(a) asjaomase taitmishinna ja vordlushinna erinevus korrutatuna suhtarvuga, kui vaatlushinda ei ole saavutatud voi see on lletanud
vaatlusperioodi jooksul kahjumi piiramise hinnapiiri; voi
(b) asjaomase taitmishinna ja kahjumi piiramise vordlustaseme erinevus korrutatuna suhtarvuga, kui vaatlushind on saavutatud véi see on
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Uletanud vaatlusperioodi jooksul kahjumi piiramise hinnapiiri.
Kui eespool kindlaks maaratud summa on null voi negatiivse vaartusega, siis ostutdht aegub ning muutub vaartusetuks. Sellisel juhul ei toimu
ostutdhe omanikele Uhtegi valjamakset.

Summa voidakse konverteerida alusvara vordlusvaluutast arveldusvaluutasse.

Kui emitent I6petab ostutahed erakorraliselt, vordub ostutdhe kohta tasutav I6petamissumma, mille emitent peab ostutdhe omanikele maksma,
summaga, mida arvutusagent peab oma mdistlikul drandgemisel proportsionaalseks turuhinnaks vahetult enne stindmust, mis andis 6iguse
I6petamiseks.

Kui emitent Idpetab ostutahed korraliselt, vordub ostutdhe omanikule makstav summa lunastamissummaga Idpetamise kuupaeval.
Ostutdhtedega seotud biguste piirangud

Teatavatel asjaoludel on emitendil 6igus ostutdhtede tingimusi kohandada. Lisaks vdib emitendil olla digus I6petada ostutdhed erakorraliselt, kui
alusvaraga seoses on esinenud kohandamisstiindmus. Eespool nimetatud erakorralise I6petamise korral maksab emitent |[6petamissumma nelja
pangapaeva jooksul parast [dpetamisest teatamist.

Emiteerimispdev (vaartuspaev) 29. september 2023

Vaatlushind Alusvara hind, mille maarab kindlaks ja avaldab vdrdlusallikas vaatlusperioodi jooksul kui ametliku hinna

alates esimesest hinnast, mis maaratakse ametlikult kindlaks vaatlusperioodi alguses (27. september 2023).

Vaatlusperiood Vaatlusperiood algab ajal, kui esimene hind, mis on maaratud kindlaks punktis ,Vaatlushind“, muutub

kattesaadavaks, ning 16peb vordlushinna kindlaksmaaramisel voi kahjumi piiramise juhtumi korral (moélemad

kaasa arvatud).

Ostutéhtede WKN Alusvara (aktsia Algri‘i?'ak:l:‘sj:mi
jaISIN/ . Optsiooni liik| Vordlus-allikas Futuuride bors Suhtarv pt n
L . koos ISINiga) hinnapiir
emissiooni maht -
vordlusvaluutas
BBO053N, ) . . Mercado Oficial de
DE000BBO53NS / 2 Accg’gg 182'2’2'5'5‘551"25'3' Short SIBE Futuros y Opciones |0,10 130,6817
000 000 Financieros (MEFF)
BBO53P, . . . Mercado Oficial de
DEO0OBB053P4 / 2 Acerl'zrg’ggga C%'Srg?gts'a’ Short SIBE Futuros y Opciones | 1,00 9,6667
000 000 Financieros (MEFF)
BBO53Q, o CBOE (Chicago
DE000BB053Q2 / 2 Adobe Inc, Lihtakisia, Short NASDAQ GS Board Options 0,10 564,1741
US00724F1012
000 000 Exchange)
BBO53R, . o
DE000BBO53R0 /2 | AirFrance - KLM SA, Lihtaktsia, | gp Euronext (Paris) | Euronext (Paris) | 1,00 12,9292
FR001400J770
000 000
BB053S, ) . . CBOE (Chicago
DE000BBO53S8 / 2 Airbnb Inc, Lintaktsia, Short NASDAQ GS Board Options 0,10 150,5916
US0090661010
000 000 Exchange)
BBO53T, . o
DE000BBO53T6 / 2 Airbus SE, Lihtakisia, Short Euronext (Paris) | Euronext (Paris)  |0,10 1337775
NL0000235190
000 000
BBO53W, o
DEOOOBBO53WO / 2 Alstom SA, Lihtakisia, Short Euronext (Paris)  |Euronext (Paris)  |0,10 24,1151
FRO010220475
000 000
BB053X, . . Mercado Oficial de
DE00OBBO53X8 / 2 Amadeuségﬁgg&%i g';'htakts'a’ Short SIBE Futuros y Opciones |0,10 64,8051
000 000 Financieros (MEFF)
BBOS3Y, Amazon.com Inc, Lihtaktsia CBOE (Chicago
DE000BBO53Y6 / 2 : : © | short NASDAQ GS Board Options 0,10 141,0782
US0231351067
000 000 Exchange)
BBO53Z, Advanced Micro Devices Inc CBOE (Chicago
DE000BBO05323 / 2 vancec * |short NASDAQ GS Board Options 0,10 104,4237
Lihtaktsia, US0079031078
000 000 Exchange)
BBOS31, ASML Holding NV, Lihtaktsia Euronext Euronext
DE000BB05317 /2 NL0010273215 Short (Amsterdam) (Amsterdam) 0,01 590,1509
000 000
BB0534, Ballard Power Systems Inc
DEO0OBB05341 / 2 e CAoaseatons |shor NASDAQ GM ; 1,00 3,9155
000 000
BB0535, . . . CBOE (Chicago
DE000BB05358 /2 | Bank of %"é%ré%%gsc’{ga'é'htakts'a’ Short Efg};‘}”‘; ?,fﬁ(cgE) Board Options 0,10 30,1484
000 000 9 Exchange)
BBO537, o
DE000BB05374 /2 | BASF SE Nimeline lihtakisia, | g, Deutsche Bérse AG |Eurex 0,10 46,0226
oS00 DEOOOBASF111
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Algne kahjumi

Ostutdhtede WKN Alusvara (aktsia iiramise
jaISIN/ . Optsiooni liik| Vérdlus-allikas Futuuride bors Suhtarv pi .
L0 X koos ISINiga) hinnapiir
emissiooni maht &
vordlusvaluutas
BB0538, o
DE000BB05382 /2 | BASF SE Nimeline lintakisia, | g, Deutsche Bérse AG |Eurex 0,10 49,2809
DEO0OBASF111
000 000
BBOS54A, o
DE0OOBBO54A4 /2 | BayerAG, Nimeline litakisia, g 4 Deutsche Bérse AG | Eurex 1,00 49,7923
DEO0OBAY0017
000 000
BBO54C, . o CBOE (Chicago
DE0OOBB054CO0 / 2 The Boeing Co, Lintakisia, gy, 4 New York Stock_ | 5 - 14 Options 0,10 219,5368
US0970231058 Exchange (NYSE)
000 000 Exchange)
BBOS54E, o
DEO0OBBO54ES / 2 Carrefour SA, Lintakisia, | gy, 4 Euronext (Paris) | Euronext (Paris) | 1,00 17,5141
FR0000120172
000 000
BBO54F, . o
DEOOOBRO54F3 / 2 CIE Automotive SA, Lihtaktsia, Short SIBE_ - Mercadc~> 0,10 27.8710
ES0105630315 Continuo Espafiol
000 000
BBO54H .
' CTT-Correios de Portugal, . .
DEO00OBB054H9 / 2 Lihtaktsia, PTCTTOAMO00 Short Euronext (Lisbon) Euronext (Lisbon) 1,00 3,5884
000 000
BBO54K, . o
DE000BBO54K3 /2 | Delivery Hero SE, Litakisia, g,y Deutsche Bérse AG |- 0,10 31,6611
DEO00A2E4K43
000 000
BBO54L, . N
DE000BBO54L1 /2 | Delivery Hero SE, Liftakisia, gy o4 Deutsche Borse AG |- 0,10 32,7435
DEO00A2E4K43
000 000
BB054M, Deutsche Lufthansa AG,
DEO00BB054M9 /2 | Vdoérandamispiiranguga nimeline |Short Deutsche Borse AG |Eurex 1,00 8,2835
000 000 lihtaktsia, DE0008232125
BBO054Q, - o
DE000BB054Q0 /2 | EDP Renovaveis SA, Lihtakisia, g4 Euronext (Lisbon) |- 1,00 16,9736
ES0127797019
000 000
BBO54R, - o
DE000BBO54Rg /2 | EDP Renovaveis SA, Lihtakisia, | gp Euronext (Lisbon) |- 1,00 17,8294
ES0127797019
000 000
BBO54U, . . N
DE000BBO54U2 /2 | EssilorLuxottica SA, Lintakisia, g 4 Euronext (Paris)  |Euronext (Paris)  |0,10 178,5147
FR0000121667
000 000
BBO54YV, o
DE000BBO54V0 /2 | MAteXDEGIROAG, Lintakisia, gy, Deutsche Borse AG |- 1,00 8,5830
DEO0OFTG1111
000 000
BBOS4X, Greenvolt - Energias Renovaveis
DEO000BB054X6 / 2 SA. Lihtaktsia, PTGNVOAMO001 Short Euronext (Lisbon) Euronext (Lisbon) 1,00 6,1422
000 000
BB054Y, . . . Mercado Oficial de
DEO0OBB054Y4 / 2 G”fEO'SSO?% é‘é'gg's‘;s'a' Short SIBE Futuros y Opciones | 1,00 13,1277
000 000 Financieros (MEFF)
BBO54Z, o
DE000BBO05421 / 2 HelloFresh SE, Lihtakisia, gy, Deutsche Bérse AG |Eurex 0,10 32,0008
DEO00A161408
000 000
BBO540, o
DEO00BB05408 / 2 HelloFresh SE, Lihtakisia, gy, 4 Deutsche Bérse AG |Eurex 0,10 33,6237
DEO00A161408
000 000
BB0541, Hermes International, Lihtaktsia
DEO00BB05416 / 2 ) | Short Euronext (Paris) Euronext (Paris) 0,01 1 874,5502
FR0000052292
000 000
BB0542, Infineon Technologies AG,
DE000BB05424 / 2 Nimeline lihtaktsia, Short Deutsche Borse AG |Eurex 1,00 33,6234
000 000 DE0006231004
BBO543, Intel Corp, Lihtaktsia CBOE (Chicago
DEO00BB05432 / 2 ’ ’ Short NASDAQ GS Board Options 1,00 36,7766
US4581401001
000 000 Exchange)
BBO544, Intel Corp, Lihtaktsia CBOE (Chicago
DE000BB05440 / 2 y ’ Short NASDAQ GS Board Options 1,00 37,5867
US4581401001
000 000 Exchange)
BBO545, o
DE000BBO5457 /2 | K+SAG, Nimeline lintakisia, g 4 Deutsche Bérse AG | Eurex 1,00 18,1324
o000 DEOOOKSAGS88
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Algne kahjumi

Ostutdhtede WKN Alusvara (aktsia iiramise
jaISIN/ . Optsiooni liik| Vérdlus-allikas Futuuride bors Suhtarv pi .
L0 X koos ISINiga) hinnapiir
emissiooni maht &
vordlusvaluutas
BBO546,
DE000BB05465 / 2 | Kering, Lihtaktsia, FR0000121485 |Short Euronext (Paris) Euronext (Paris) 0,10 467,6030
000 000
BBO0548 . o
¥ Livent Corp, Lihtaktsia, New York Stock
DEO0OBBO05481 / 2 vl Short Exchanas (N¢SE) |- 0,10 19,5629
000 000
BB0549, LVMH Moet Hennessy - Louis
DEO00BB05499 / 2 Vuitton SE, Lihtaktsia, Short Euronext (Paris) Euronext (Paris) 0,10 763,1568
000 000 FR0000121014
BBO055A, ) . ) CBOE (Chicago
DE000BBO55A1 /2 | MercadoLibre Inc, Lihtakisia, gy 4 NASDAQ GS Board Options 0,01 1444.7790
US58733R1023
000 000 Exchange)
BBO55B, N
DEO0OBBO55B9 / 2 Merck KGaA, Lihtakisia, Short Deutsche Bérse AG |Eurex 0,10 169,7170
DE0006599905
000 000
BBO55D, o
DE000BBO55D5 / 2 Moderna Inc, Lihtakisia, | g1,y NASDAQ GS - 0,10 107,219
US60770K1079
000 000
BBOS55E, . o CBOE (Chicago
DEOOOBBO55E3 / 2 Netflix Inc, Lihtakisia, Short NASDAQ GS Board Options 0,10 413,2706
US64110L1061
000 000 Exchange)
BBO55H . .
' Palantir Technologies Inc, New York Stock
DE00OBBOSSHG /2 Lintaktsia, US69608A1088  |°No"t Exchange (NYSE) 1,00 15,8884
000 000
BBO55, . o
DE000BBO55J2/2 | FemodRicard SA, Lintakisia, gy, Euronext (Paris) | Euronext (Paris) 0,10 174,3816
FR0000120693
000 000
BBO55L MEFF (Mercado
’ Pharma Mar SA, Lihtaktsia, SIBE - Mercado oficial de Futuros
DE000BBO55L8 /2 ES0169501022 Short Continuo Espafiol | Financieros) MEFF | %1° 34,3723
000 000 .
Fifa (Barcelona)
BBO55M,
DE000BBO55MG /2 | D& Ing. hc.F.Porsche AG, gy Deutsche Bérse AG | Eurex 0,10 99,9101
Eelisaktsia, DEOOOPAG9113
000 000
BBOSSN, PowerCell Sweden AB, Lihtaktsia NASDAQ Stockholm
DEO0OBBO55N4 / 2 ' | short ; 1,00 61,2675
SE0006425815 AB
000 000
BBO55P N
' Prosus NV, Lihtaktsia, Euronext Euronext
DE00OBBOSSPY /2 NL0013654783 Short (Amsterdam) (Amsterdam) 0,10 30,5843
000 000
BB055Q, . . Mercado Oficial de
DEOOOBB055Q7 / 2 Sagysroﬁ’;’z'é%gﬁt:'a' Short SIBE Futuros y Opciones |1,00 3,0535
000 000 Financieros (MEFF)
BBO55T, . -
DE000BBO55T1 / 2 Sartorius AG, Eelisakisia, | g 4 Deutsche Bérse AG | Eurex 0,10 3493780
DE0007165631
000 000
BB055U . o
! Shopify Inc, Lihtaktsia, New York Stock
DEO00BBO55U9 / 2 PP Aot Short Erchanas (NSE) 0,10 60,3688
000 000
BB055V, . . CBOE (Chicago
DEO0OBBO55V7 / 2 S”Sg;g‘;bimkéf;a’ Short Efg};‘}”‘; ?,fﬁ%(E) Board Options 1,00 9,2402
000 000 9 Exchange)
BBO55W, . N
DEQOOBBO55WS /2 | Sodiete Generale SA, Lihtakisia, | gy, 4 Euronext (Paris) | Euronext (Paris) | 1,00 24,4134
FR0000130809
000 000
BBOSSY, SolarEdge Technologies Inc
DEO0OBBO55Y1 / 2 e saaaross. | snor NASDAQ GS ; 0,01 142,1395
000 000
BB0550, . . o
DE000BB05507 /2 | S TMicroelectronics NV, Lihtaktsia, | g, ¢ Euronext (Paris) | Euronext (Paris) | 1,00 43,4191
NL0000226223
000 000
BBO551, Tesla Inc, Lihtaktsia CBOE (Chicago
DEO0OBBO05515 / 200 ' : Short NASDAQ GS Board Options 0,10 264,7966
US88160R1014
000 Exchange)
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Ostutahtede WKN Alusvara (aktsia Algri‘i‘:akrz:‘sj:ml
jaISIN/ . Optsiooni liik| Vérdlus-allikas Futuuride bors Suhtarv pi n
L0 X koos ISINiga) hinnapiir
emissiooni maht 8
vordlusvaluutas
BB0552, Tesla Inc, Lihtaktsia CBOE (Chicago
DE000BB05523 / 200 ’ ’ Short NASDAQ GS Board Options 0,10 270,6292
US88160R1014
000 Exchange)
BB0553, . .
DE000BBO5531/2 | NYssenkrupp AG, Lintakisia, g,y Deutsche Bérse AG |Eurex 1,00 71423
DE0007500001
000 000
BB0555, . . . CBOE (Chicago
DEOOOBBO5556 / 2 Uber Technologies Inc, Lihtaktsia, Short New York Stock Board Options 0.10 49 6045
US90353T1007 Exchange (NYSE)
000 000 Exchange)
BB0556 . )
y Unibail-Rodamco-Westfield SE, ) .
DEO00BB05564 / 2 Lintaktsia, FR0013326246 Short Euronext (Paris) Euronext (Paris) 0,10 49,9190
000 000
BB0557, . .
DE000BB05572 / 2 Vallourec SA, Lintakisia, | gy, 4 Euronext (Paris) | Euronext (Paris) | 1,00 12,0304
FR0013506730
000 000
BB0558 - . .
Y VERBIO Vereinigte BioEnergie .
DE000BB05580 / 2 AG, Lihtaktsia, DEOOOAOJLOWS Short Deutsche Borse AG |- 0,10 38,3850
000 000
BB0559, . .
DEO00BBO05598 / 2 Zalando SE, Lintakisia, Short Deutsche Bérse AG |Eurex 0,10 24,7127
DEO00ZAL1111
000 000
Seisund

Ostutahed on emitendi otsesed ja mitteallutatud kohustused, mille suhtes emitent ei ole tagatist esitanud. Ostutdhed on taitmise jarjekorra poolest
omavahel ning emitendi vdimalike praeguste ja tulevaste tagamata ja mitteallutatud kohustustega vordvaarsed (pari passu), valja arvatud
kohustustega, millel on kohaldatavast seadusest tulenev eesbigus.

Kus vaartpaberitega kauplema hakatakse? |

Ei kohaldata. Ostutédhtede noteerimine ega nendega kauplemine pole hetkel plaanis.

Kas vaartpaberitele on lisatud garantii? |

BNP Paribas S.A., Pariis, Prantsusmaa, (edaspidi nimetatud kui garantii andja) on andnud tingimusteta ja tagasivbtmatu garantii (edaspidi
nimetatud kui garantii) kdigi nende summade nduetekohaseks tasumiseks, mis tuleb tasuda ostutahtede tingimuste alusel juhul ja kohe, kui vastav
makse muutub ostutdhtede tingimuste alusel tasumisele kuuluvaks.

Kes on vaartpaberitele garantii andja? |

Asukoht ja 6iguslik vorm

Garantii andja on aktsiaselts (société anonyme), mis on asutatud Prantsusmaal Prantsusmaa seaduste
alusel ja mille registrikood (LEI) on ROMUWSFPUSMPRO8K5P83. Tema peakontori aadress on 16,
boulevard des ltaliens, 75009 Pariis, Prantsusmaa.

Pohitegevusala

Omaenda hinnangu jargi on BNP Paribas S.A. iiks Prantsusmaa suuremaid panku ning tal on filiaalid ja
titarettevdtjad koigil suurematel turgudel.

Suurimad aktsionarid

31. detsembri 2022. aasta seisuga on suurimad aktsiondrid Société Fédérale de Participations et
d'Investissement (edaspidi SFPI), riigiaktsiaselts (société anonyme), mis tegutseb Belgia valitsuse nimel
ja omab 7,8% registreeritud aktsiakapitalist, Amundi, mis omab 6% registreeritud aktsiakapitalist,
BlackRock Inc., mis omab 6% registreeritud aktsiakapitalist, ning Luksemburgi Suurhertsogiriik, mis
omab 1,0% registreeritud aktsiakapitalist. BNPP-le teadaolevalt ei oma Ukski muu aktsionar peale SFPI,
Amundi ja BlackRock Inc. rohkem kui 5% tema kapitalist voi haaledigustest.

Peamised tegevdirektorid

Jean-Laurent Bonnafé, BNP Paribas S.A. tegevdirektor

Seadusjargsed audiitorid

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

Milline on garantii andjaga seotud peamine finantsteave?

Tabel 1. Kasumiaruanne

31. detsember 2022
(auditeerimata)
miljonites eurodes

31. detsember 2021
(auditeerimata)
miljonites eurodes

2023. aasta esimene
pool

(auditeerimata)
miljonites eurodes

2022. aasta esimene
pool

(auditeerimata)
miljonites eurodes

Tulud 45 430 43762 23 395 23 404
Riski maksumus (3.003) (2971) (1.331) (1.409)
Aktsiaomanikega seostatav 9 848 9488 7 245 4933

netotulu
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Tabel 2. Bilanss

30. juuni 2023
(auditeerimata)
miljonites eurodes

31. detsember 2022
(auditeerimata)
miljonites eurodes

31. detsember 2021
(auditeeritud)
miljonites eurodes

Vara kokku (kontsern) 2671181 2663 748 2634 444
Konsolideeritud laenud klientidele ja 852 649 857 020 814 000
nduded klientide vastu

Klientide konsolideeritud hoiused 977 676 1008 056 957 684
Omakapital (kontserni osa) 123 301 121 237 117 886

Garantii andja konsolideeritud majandusaasta aruanded 31. detsembril 2021 ja 31. detsembril 2022 16ppenud majandusaastate kohta ning esialgne
finantsaruanne 30. juunil 2023 I6ppenud kuuekuulise perioodi kohta on koostatud vastavalt rahvusvahelistele finantsaruandlusstandarditele (IFRS).

Millised on garantii andjaga seotud peamised riskid?

Garantii andjaga seonduv maksejouetus-/likviidsusrisk. Tulenevalt vdimalikust garantiist, mille annab BNP Paribas S.A., ning kontrolli ja
kasumi uUlekandmise lepingust, mis on sdlmitud emitendi ja garantii andja vahel, lasub investoritel kaudselt ka garantii andjaga seotud
maksejduetus- ja likviidsusrisk. Garantii andja aritegevust rahvusvahelise finantskontsernina iseloomustab seitse pdhiriski (krediidirisk, vastaspoole
risk ja vaartpaberistamise risk pangaportfellis; operatsioonirisk; tururisk; likviidsus- ja refinantseerimisrisk; Uldise majandus- ja turukeskkonnaga
seotud riskid; regulatiivne risk; riskid, mis on seotud BNPP kasvuga tema olemasolevas keskkonnas). Kui garantii andja muutub maksejouetuks,
voib see kaasa tuua isegi selle, et ostutdhtede omanikud kaotavad kapitali, mille nad investeerisid ostutdhtede ostmise ajal (kogukahju risk).

Garantii andjaga seotud kriisilahendusmeetmed. Peale selle vdivad avaldada emitendile kaudset negatiivset mdju meetmed, mida rakendatakse
Prantsusmaal seoses BNP Paribas S.A. (tema volitustes lepingupoolena, kellel on kohustus maksta hiivitist kehtiva kontrolli ja kasumi ilekandmise
lepingu alusel) vdi BNP Paribas kontserni suhtes Prantsuse digusse lle véetud Euroopa pankade finantsseisundi taastamise ja kriisilahenduse
direktiivi alusel. Jarelikult puudutab investoreid ka risk, et BNP Paribas S.A. ei suuda taita oma kohustusi kontrolli ja kasumi Glekandmise lepingu
alusel — nt juhul, kui ta muutub maksejouetuks (mittelikviidseks / tal tekib Ulemaarane volakoormus), vdi juhul, kui ametiasutused rakendavad
Prantsuse diguse kohaseid kriisilahendusmeetmeid. Seega kui garantii andja suhtes rakendatakse kriisilahendusmeetmeid, voib see kaasa tuua
isegi selle, et ostutdhtede omanikud kaotavad kapitali, mille nad investeerisid ostutahtede ostmise ajal (kogukahju risk).

Millised on vaartpaberitega seotud peamised riskid?

Puudub hoiuste tagamise skeem. Ostutédhed ei ole kaetud hoiuste tagamise skeemiga. Investorid voivad seega kaotada kogu investeeritud
kapitali.

Séltuvus alusvara hinna muutusest
Emitendi poolne alusvara valik ei pruugi péhineda tema hinnangul valitud alusvara tulevase tootluse kohta.

Finantsvéimenduse mdjust tingituna vdivad alusvara hinnamuutused (v0i isegi eeldatava hinnamuutuse mittetoimumine) vahendada ostutahtede
vaartust ebaproportsionaalselt ning isegi muuta need vaartusetuks. Seega esineb kahjumi risk, mis véib vérduda kogu investeeritud kapitaliga.

Viéljamaksete profiiliga seotud riskid

Kui MINI Future Short ostutédhtede vordlushind vordub asjaomase taitmishinnaga voi on sellest kérgem, siis lunastamissumma on null (0), sellisel
juhul ei teostata Uhtegi valjamakset (kogukahjum).

Kui vordlushind on madalam kui asjaomane taitmishind, kannab ostutdhe omanik kahjumit, kui lunastamissumma on vaiksem kui ostutdhe omaniku
poolt makstud ostuhind.

Juba esitatud korralise Idpetamise teade muutub kehtetuks, kui kahju piiramise juhtum esineb enne asjaomast |8petamiskuupdeva voéi sellel
kuupaeval.

MINI Future Short ostutdhtede puhul vdib lunastamissumma olla null, kui kahjumi piiramise vérdlustase on kdrgem kui asjaomane taitmishind voi
sellega vordne.

Tuleks markida, et kui esineb kahjumi piiramise juhtum, siis vdrdub maksmisele kuuluv summa lunastamissummaga, mida kohaldatakse kahjumi
piiramise juhtumi korral; vaartuspaev on sellisel juhul paev, millal kahjumi piiramise juhtum esines, samas hiljemalt paev, millal kahju piiramise
vordlustase kindlaks maarati, ning lunastamissumma voib vorduda nulliga (0) ning sellisel juhul ei teostata Uihtegi valjamakset.

Kui kahjumi piiramise juhtum on esinenud, ei muutu lunastamissumma uUhelgi ajal ostutdhtede tahtaja jooksul sissendutavaks ja automaatselt
tasumisele kuuluvaks. Makse muutub sissendutavaks ja tasumisele kuuluvaks, kui ostutdhe omanik kasutab oma ostutahe digust vdi emitent
I6petab ostutdhed.

Kui esineb kahjumi piiramise juhtum, siis varasem kasutamine ostutdhe omaniku poolt muutub seejarel kehtetuks tingituna jargneva tingimuse
esinemisest ning ostutahti kasutatakse automaatselt markimisvaarselt alandatud lunastamissummaga (see summa vdib vérduda nulliga).

Piiramatu tédhtajaga seotud riskid
Ostutahtedel ei ole kindlaksmaaratud arvelduskuupaeva ning seega fikseeritud tahtaega.

Seeparast peab ostutdhe omanik kasutama ostutahe omanikule ostutahest tulenevat digust, mida ostutdhed esindavad, konkreetsel kasutamise
kuupédeval vastavalt kasutamise korrale, mis on kindlaks maaratud ostutédhtede tingimustes, et kinnitada ostutdhe oigust. Isegi kui ostutahe
omanikul on digus kasutada ostutahti teatavatel kasutamise kuupéevadel, vbivad sellised kuupdevad olla ostutdhe omaniku jaoks ebasoodsad.
Ostutédhe omanik peab ise otsustama, kas ja millises ulatuses toob ostutédhe kasutamine kaasa ebasoodsa olukorra ostutdhe omaniku jaoks.

Peale selle on emitendil digus I6petada ostutdhed korraliselt vastavalt ostutdhtede tingimustele korralise 16petamise kuupdeval. Kui emitent I6petab
ostutahed, ei ole ostutdhe omanikul moju kohaldatava korralise |6petamise kuupaeva ule, mis voib olla ostutdhe omaniku jaoks ebasoodne.

Nii juhul, kui ostutahed I6petab emitent, kui ka juhul, kui ostutahti kasutab ostutdhe omanik ise, lasub ostutdhe omanikul reinvesteerimisrisk, sest on
vbéimalik, et emitendi poolt valja makstava summa, kui see on kohaldatav, saab investeerida Uksnes turutingimustel, mis on vdhem soodsad kui
need, mis kehtisid I6petatud vdi kasutatud ostutdhe ostmise ajal. Ostutdhe omanikul lasub risk, et alternatiivse investeeringu kaudu vaartuse
suurenemise ootused ei tarvitse realiseeruda.

Ostutédhtede kasutamise miinimumarvuga seotud riskid
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Peale selle satestatakse ostutdhtede tingimustes, et kasutamisdigust voib kasutada Uksnes kindla arvu ostutdhtede suhtes (edaspidi:
miinimumarv). Seeparast peavad ostutdhtede omanikud, kellel ei ole ndutavat miinimumarvu ostutahti, kas miima oma ostutdhed vdi ostma
ostutahti juurde (ning kandma méolemal juhul tehingukulusid). Samas eeldab ostutahtede miilk, et leidub turuosalisi, kes soovivad osta ostutahti
vastava hinnaga. Kui osta soovivaid turuosalisi ei leidu, ei saa ostutdhtede vaartust realiseerida.

Kui ostutahtede tingimustes kirjeldatud kasutamistingimusi ei taideta ettenahtud ajal enne asjaomast kasutamise kuupéeva, siis on kasutamisteade
kehtetu ning kasutamine on véimalik taas jargmisel kasutamise kuupaeval, mis on séatestatud ostutahtede tingimustes vastavate ostutahtede kohta.

Ostutahtedest saadud tulu vdib vaheneda tingituna viiteajast ostutdhtede diguste kasutamise kuupaeva ja nende kasutamiselt makstava summa
kuupaeva kindlaksmaaramise vahel.

Kogukahju risk kehtib isegi siis, kui ostutahtede digusi on kehtivalt kasutatud.

Turuhéired. Ostutahtede omanike jaoks kaasneb risk, et ostutédhtede tingimustes kirjeldatud turuhaire ilmnemine avaldab negatiivset mdju
ostutahtede vaartusele. Tasumisele kuuluvate summade tasumine vdib samuti viibida turuhaire tottu.

Kohandused, I6petamisrisk, reinvesteerimisrisk. Ostutdhtede omanikel lasub risk, et emitent kohandab ostutahti voi I6petab need vastavalt
ostutahtede tingimustele. Kui need I6petatakse, voib I6petamissumma olla markimisvaarselt vaiksem kui ostutdhtede ostmisel investeeritud kapitali
summa. Ostutdhtede omanikud vdivad investeeritud kapitali isegi taielikult kaotada. Ostutdhtede omanikud puutuvad kokku ka riskiga, et nad
saavad saadud summad reinvesteerida Uiksnes vahemsoodsatel tingimustel (tuntud kui reinvesteerimisrisk).

Turuhinna riskid. Ostutahtede omanikel lasuvad riskid, mis on seotud ostutdhtede hinna kindlaksmaaramisega. Naiteks ei saa ostu ajal
prognoosida alusvara tootlust ja seega ostutahtede tootlust nende tahtaja jooksul.

Likviidsusrisk. Ostutdhtede omanikel lasub risk, et ostutdahtedega kauplemiseks ei pruugi olla likviidsest jarelturgu ning ei pruugi olla véimalik
muua ostutahti kindla aja jooksul véi kindla hinnaga.

Alusvaraga seotud riskid. Ostutahtede omanikud ei oma alusvarana kasutatavat aktsiat. Kuna ostutdhtedelt tagasimakstav summa soltub
alusvara tootlusest, peaksid ostutdhtede omanikud votma teatavaks, et investeeringut ostutahtedesse voib seega mdjutada sarnane risk nagu
aktsiasse otseinvesteeringu puhul. See hdlmab aktsiahinna kdikumistest tulenevaid riske. Lisaks esinevad riskid, et asjaomane ettevdte voib
muutuda mittelikviidseks ning tema varade suhtes vdidakse algatada maksejouetusmenetlus.

Vbimalikest huvide konfliktidest tulenevad riskid. Emitent, garantii andja, samuti nende sidusettevétjad vdivad omada huve, mis on vastuolus
ostutdhtede omanike huvidega vdi ei vdta neid arvesse. See vdib tuleneda nii nende muude funktsioonide taitmisest kui ka muudest tehingutest.
Vdimalikud huvide konfliktid véivad avaldada ostutdhtede vaartusele negatiivset moju.

D jagu. Pohiteave vaartpaberite avaliku pakkumise ja/voi reguleeritud turul kauplemisele votmise kohta

Millistel tingimustel ja millise ajakava alusel saavad investorid sellesse vaartpaberisse investeerida?

Pakkumise lildtingimused ja eeldatavad tahtajad

Ostutahti pakub BNP Paribas Arbitrage S.N.C., Pariis, Prantsusmaa, huvitatud investoritele alates 27. september 2023. Avalik pakkumine I6peb
prospekti ja/voi sel ajal kehtiva pohiprospekti kehtivuse 16pus.

Reguleeritud turul kauplemisele vétmise liksikasjad
Ostutdhtede noteerimine ega nendega kauplemine pole hetkel plaanis.
Hinnangulised kogukulud

Investor vdib osta ostutdhti emissioonihinnaga voi ostuhinnaga. Ei emitent ega pakkuja ei ndua investorilt mingeid kulusid, mis uletavad
emissioonihinna voi ostuhinna; samas vdib ostutahtede ostmisega pankadelt voi avalikelt hoiupankadelt (Sparkassen) vdi muude turustuskanalite
kaudu voi asjaomaselt vaartpaberiborsilt kaasneda kulusid, mis ei séltu emitendist ega pakkujast.

Algne emissioonihind sisaldab sisenemiskulusid iga konkreetse toote puhul (I6pptingimuste kuupdeva seisuga).

Kes on pakkuja ja/voi isik, kes taotleb kauplemisele v6tmist?

Pakkuja on BNP Paribas Arbitrage S.N.C. (registreeritud asukoht 1 Rue Laffitte, Pariis, 75009, Prantsusmaa, registrikood (LEI)
B6EWKUOFGVX5QQJHFGT48), Prantsusmaa seaduste kohane taistihing (Société en Nom Collectif), mis on asutatud Prantsusmaal Prantsusmaa
seaduste alusel.

Miks see prospekt koostatakse?

Pakkumise peamine eesmark on aidata teenida kasumit. Emitent kasutab emissioonist saadud netotulu Uksnes selleks, et maandada oma
ostutdhtedest tulenevaid kohustusi ostutdhtede omanike ees.

74/ 188



Nota de sintesis

| Seccion A - Introduccion y advertencias

Advertencias

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

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

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

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

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

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

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

Informacioén introductoria

Nombre y nimero de identificaciéon
de los valores:

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

Identidad y datos de contacto del
Emisor:

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

Autoridad competente:

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

Fecha de aprobacion del Folleto de
Base:

26 de octubre de 2022.

Seccion B - Informacion esencial del Emisor

¢Quién es el Emisor de los valores?

Domicilio y forma juridica:

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

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

Actividades principales:

Emision de valores.

Principales accionistas:

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

Identidad de los directores mas
importantes:

Los directores del Emisor son Grégoire Toublancy Dr. Carsten Esbach.

Identidad de los auditores legales:

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

¢Cuadl es la informacion financiera esencial sobre el Emisor?

La informacién financiera que se muestra a continuacién se ha extraido de los estados financieros anuales auditados del Emisor para los ejercicios
cerrados a 31 de diciembre de 2021 y 31 de diciembre de 2022.

Cuadro 1: Cuenta de resultados - valores no participativos

Estados financieros | Estados financieros
anuales a anuales a
31 de diciembre de | 31 de diciembre de
2022 2021
EUR EUR
Resultado de las actividades ordinarias
Otros ingresos de explotacion 783.010,31 1.058.779,55
Otros gastos de explotacion -783.010,31 -1.058.779,55
Beneficio neto del afio 0 0

Cuadro 2: Balance de situacion - valores no participativos
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Estados financieros anuales | Estados financieros anuales
a a
31 de diciembre de 2022 31 de diciembre de 2021
EUR EUR
Créditos y otros activos
Créditos de empresas asociadas 8.285.000,00 27.639.000,00
Otros activos (activos/activos corrientes) 4.207.327.744,69 3.023.052.044,36
Pasivo
Bonos (pasivo/cuentas por pagar) 2.361.510.475,11 1.573.817.871,04
Otros pasivos (pasivos/cuentas por pagar) 1.854.102.269,58 1.476.873.173,32
Deuda financiera neta (deuda a largo 0 0
plazo mas deuda a corto plazo menos
efectivo)

Cuadro 3: Estado de flujos de efectivo - valores no participativos

Para el periodo del 1 | Para el periodo del 1

de enero al de enero al
31 de diciembre de | 31 de diciembre de
2022 2021
EUR EUR
Flujo de caja neto de las -13.222,76 526.859,27

actividades de explotacion

Flujos de caja netos de - -
actividades de financiacion

Flujo de caja neto de las - -
actividades de inversion

¢Cudles son los principales riesgos especificos del Emisor?

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

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

Seccidon C - Informacidén esencial sobre los valores

¢Cudles son las principales caracteristicas de los valores?

Tipo y forma de valores

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

Derechos vinculados a los titulos
Los Warrants no devengan intereses.

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

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

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

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

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

Reembolso anticipado
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El Emisor tendra derecho a poner fin a los Warrants mediante resolucion ordinaria a partir de una fecha predeterminada. Tras la resolucién
ordinaria por parte del Emisor, el titular de los Warrants tendra derecho a exigir el pago del importe de reembolso por parte del Emisor en la fecha
de liquidacion.

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

Pago de rendimientos

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

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

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

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

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

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

Limitaciones de los derechos vinculados a los Warrants

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

Fecha de emision (fecha de valor) 29 de septiembre de 2023

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

(ambos inclusive).

Precio de observacion significa cualquier precio del subyacente determinado y publicado por la fuente de referencia durante el
periodo de observacion como precio oficial, empezando por el primer precio determinado oficialmente al

comienzo del periodo de observacion (27 de septiembre de 2023).

WKN e ISIN de los Barrera inicial de
Warrants/ Subyacente Tipo de Fuente de Bolsa de Futuros Ratio Stop-Loss en la
Tamaiio de la (Accion con ISIN) opcion referencia moneda de
emision referencia
BBO53N, Acciona SA, Accion Ordinaria Mercado Oficial de
DEOOOBBO53NO / Al © [short SIBE Futuros y Opciones |0,10 130,6817
2.000.000 Financieros (MEFF)
BBO53P, Acerinox SA, Accién Ordinaria Mercado Oficial de
DEOOOBBO053P4 / Koo * |short SIBE Futuros y Opciones | 1,00 9,6667
2.000.000 Financieros (MEFF)
BB053Q, . N CBOE (Chicago
DEOOOBBO053Q2 / Adobe Inc, Accion Ordinaria, | gy 4 NASDAQ GS Board Options 0,10 564,1741
US00724F1012
2.000.000 Exchange)
BBO53R, . 3
DEO0OBBO53RO / Air France - KLM SA, Accion | o, 4 Euronext (Paris)  |Euronext (Paris)  |1,00 12,9292
Ordinaria, FR001400J770
2.000.000
BB053S, . o CBOE (Chicago
DE000BBO53S8 / Airbnb Inc, Accion Ordinaria, | gy, 4 NASDAQ GS Board Options 0,10 150,5916
US0090661010
2.000.000 Exchange)
BBO53T, . o
DEO00BB053T6 / Airbus SE, Accién Ordinaria, |y 4 Euronext (Paris) | Euronext (Paris)  |0,10 133,7775
NL0000235190
2.000.000
BBO53W, S
DE000BBO53Wo/ | AIstom SA, Accion Ordinaria, | g 4 Euronext (Paris) | Euronext (Paris)  |0,10 24,1151
FR0010220475
2.000.000
BB053X, » Mercado Oficial de
DE00OBBO53X8 / A"(‘jarg?n“:rig g;%ﬂ%gg‘é%ﬁ%m Short SIBE Futuros y Opciones |0,10 64,8051
2.000.000 ’ Financieros (MEFF)
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WKN e ISIN de los
Warrants/

Subyacente

Tipo de

Fuente de

Barrera inicial de
Stop-Loss en la

Tamaino de la (Accion con ISIN) opcion referencia Bolsa de Futuros Ratlo moneda de
emision referencia
BBO53Y, Amazon.com Inc, Accién CBOE (Ch_icago

DE000BBO53Y6 / O 0o s cey | Shor NASDAQ GS Board Options 0,10 141,0782
2.000.000 Exchange)
BBO53Z, Advanced Micro Devices Inc CBOE (Chicago
DEO000BB053Z3 / e s y Short NASDAQ GS Board Options 0,10 104,4237
Accioén Ordinaria, US0079031078
2.000.000 Exchange)
BBO0531 . 3
y ASML Holding NV, Accién Euronext Euronext
DE000BBO5317/ Ordinaria, NL0010273215 | Mot (Amsterdam) (Amsterdam) 0,01 590,1509
2.000.000
BBOS34, Ballard Power Systems Inc
DE000BBOS3AT /| 5 B o e easaesoas |Short NASDAQ GM ; 1,00 3,9155
2.000.000
BB0535, . . CBOE (Chicago
DE000BB05358 / B%‘g;faﬁgeﬂgz&‘ggéfg:g” Short Efg};:r'; ?,fﬁng) Board Options 0,10 30,1484
2.000.000 ’ 9 Exchange)
BBO0537, ) ..
DE000BBO05374/ | DASF SE, Accion Nominativa, | g 4 Deutsche Bérse AG | Eurex 0,10 46,0226
DEOOOBASF111
2.000.000
BBO538, ) ..
DE000BBO5382/ | DASF SE, Accion Nominativa, | gy 4 Deutsche Bérse AG | Eurex 0,10 49,2809
DEOOOBASF111
2.000.000
BBO54A, ) -
DE000BB054A4 / | BayerAG, Accion Nominativa, | g 4 Deutsche Bérse AG |Eurex 1,00 49,7923
DEO0OBAY0017
2.000.000
BB054C, . - . CBOE (Chicago
DEO00BB054C0O/ | M€ 309'8985;7’5\20301'%29"'””'3' Short E)f(‘:"r’];(r?”; ?,fﬁng) Board Options 0,10 219,5368
2.000.000 9 Exchange)
BBOS4E, L
DE000BBO54E6/ | Carrefour SA, Accion Ordinaria, | gp 4 Euronext (Paris) | Euronext (Paris) | 1,00 17,5141
FR0000120172
2.000.000
BBO54F . )
’ CIE Automotive SA, Accién SIBE - Mercado
DEQ0OBBO54F3 / Ordinaria, ES0105630315 | >NO™ Continuo Espafiol 0,10 27,8710
2.000.000
BBO54H, . )
DE000BBO54Hg / | CTT-Correios de Portugal, Accion | gy, 4 Euronext (Lisbon) | Euronext (Lisbon) | 1,00 3,5884
Ordinaria, PTCTTOAMO001
2.000.000
BBO54K, . )
DEO0OBBO054K3 / Delivery Hero SE, Accion gy Deutsche Bérse AG |- 0,10 31,6611
Ordinaria, DEOOOA2E4K43
2.000.000
BBO5AL, . )
DEO00BBO54L1 / Delivery Hero SE, Accion |y, o1t Deutsche Borse AG |- 0,10 32,7435
Ordinaria, DEOOOA2E4K43
2.000.000
BB054M, Deutsche Lufthansa AG, Accién
DEO00OBB054M9 / Nominativa con Transferibilidad |Short Deutsche Borse AG |Eurex 1,00 8,2835
2.000.000 Restringida, DE0008232125
BBO54Q, - -
DE000BBO54Q0/ | EDP Renovaveis SA Accion gy, o4 Euronext (Lisbon) |- 1,00 16,9736
Ordinaria, ES0127797019
2.000.000
BBO54R, o ~
DE000BBO54Rg/ | EDF Renovaveis SA, Accion g,y Euronext (Lisbon) |- 1,00 17,8294
Ordinaria, ES0127797019
2.000.000
BBO54U, . . 3
DEO0OBB054U2 / EssilorLuxottica SA, Acdidn |5y Euronext (Paris)  |Euronext (Paris)  |0,10 178 5147
Ordinaria, FR0000121667
2.000.000
BBO54V, -
DE00OBBO54V0 / flatexDEGIRO AG, Accion | oy 4 Deutsche Bérse AG |- 1,00 8,5830
Ordinaria, DEOOOFTG1111
2.000.000
BB054X, Greenvolt - Energias Renovaveis
DEO00BB054X6 / SA, Accioén Ordinaria, Short Euronext (Lisbon) Euronext (Lisbon) 1,00 6,1422
2.000.000 PTGNVOAMO0001
BB054Y, . L - Mercado Oficial de
DEOOOBB054Y4 / G”f°'SES$d1A7‘;°égg(%7d'”a”a* Short SIBE Futuros y Opciones | 1,00 13,1277
2.000.000 Financieros (MEFF)
BBO54Z, o
DE000BBO54z1/ | HelloFresh SE, Accion Ordinaria, |\ 4 Deutsche Bérse AG | Eurex 0,10 32,0098
aooos DE000A161408
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BB0540, ” .
DE000BBO5408 / | elloFresh SE, Accion Ordinaria, | g, 4 Deutsche Bérse AG |Eurex 0,10 33,6237
DEO00A161408
2.000.000
BBOS41, Hermes International, Accién
DE0O00BB05416 / Ordinaria, FRO000052292 Short Euronext (Paris) Euronext (Paris) 0,01 1.874,5502
2.000.000
BB0542, ) . "
DE000BB05424 / | Mfineon Technologies AG, Accion | o, 4 Deutsche Bérse AG | Eurex 1,00 33,6234
Nominativa, DE0006231004
2.000.000
BBOS43, Intel Corp, Accién Ordinaria CBOE (Chicago
DE000BB05432 / USA’1581401001 ’ Short NASDAQ GS Board Options 1,00 36,7766
2.000.000 Exchange)
BBO544, Intel Corp, Accién Ordinaria CBOE (Chicago
DE000BB05440 / j ’ Short NASDAQ GS Board Options 1,00 37,5867
US4581401001
2.000.000 Exchange)
BB0545, ., N
DEO0OBBO5457 / K+S AG, Accién Nominativa, | g, 1y Deutsche Bérse AG | Eurex 1,00 18,1324
DEOOOKSAGB888
2.000.000
BBOS546, Kering, Accién Ordinaria
DEO00BB05465 / 9: ’ Short Euronext (Paris) Euronext (Paris) 0,10 467,6030
FR0000121485
2.000.000
BB0548 . - L
’ Livent Corp, Accién Ordinaria New York Stock
DE000BB05481 / ; | Short 0,10 19,5629
2.000.000 US53814L1089 Exchange (NYSE)
BB0549, LVMH Moet Hennessy - Louis
DE000BB05499 / Vuitton SE, Accién Ordinaria, | Short Euronext (Paris) Euronext (Paris) 0,10 763,1568
2.000.000 FR0000121014
BBO055A, . " CBOE (Chicago
DEOOOBBO55A1 / Mercadol.ibre Inc, Accion =gy, 1y NASDAQ GS Board Options 0,01 1.444,7790
Ordinaria, US58733R1023
2.000.000 Exchange)
BB055B, " -
DE000BBO55B9 / | MerckKGa, Accion Ordinaria, - |y Deutsche Bérse AG |Eurex 0,10 169,7170
DE0006599905
2.000.000
BB055D, " L
DE000BBO55D5 / | Modema Inc, Accion Ordinaria, | g,y NASDAQ GS - 0,10 107,2119
US60770K1079
2.000.000
BBOSSE, Netflix Inc, Accién Ordinaria CBOE (Chicago
DEOOOBBO55E3 / USé4110L1061 ’ Short NASDAQ GS Board Options 0,10 413,2706
2.000.000 Exchange)
BB055H . . -
. Palantir Technologies Inc, Accién New York Stock
DEOO0BBOSSHE / Ordinaria, US69608A1088 | >"°" Exchange (NYSE) 1,00 15,8884
2.000.000
BB055J, ) .
DE000BB055J2 / Pernod Ricard SA, Accion | gy, 1y Euronext (Paris)  |Euronext (Paris)  |0,10 174,3816
Ordinaria, FR0000120693
2.000.000
BBO55L MEFF (Mercado
; Pharma Mar SA, Accion Ordinaria, SIBE - Mercado oficial de Futuros
DEO00BBO55LS / ES0169501022 Short Continuo Espafiol Financieros) MEFF 0,10 34,3723
2.000.000 i
Fifa (Barcelona)
BBO055M, Dr. Ing. h.c. F. Porsche AG,
DEOOOBBO055M6 / Accioén Preferente, Short Deutsche Boérse AG |Eurex 0,10 99,9101
2.000.000 DEOOOPAG9113
BBO55N, ”
DEOOOBBO55N4 / Power_CeII_ Sweden AB, Accion Short NASDAQ Stockholm | 1,00 61,2675
Ordinaria, SE0006425815 AB
2.000.000
BB055P ., N
; Prosus NV, Accién Ordinaria, Euronext Euronext
DE000BBO55P9 / NL0013654783 Short (Amsterdam) (Amsterdam) 0,10 30,5843
2.000.000
BB055Q, L L Mercado Oficial de
DE000BBO055Q7 / Sacyr Sé‘bfggg;”og{g'”a”a' Short SIBE Futuros y Opciones | 1,00 3,0535
2.000.000 Financieros (MEFF)
BB055T, . -
DE000BBO55T1/ | Sartorius AG, Accidn Preferente, | gy, 4 Deutsche Bérse AG |Eurex 0,10 349,3780
2.000.000 DE0007165631
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BB055U . B o
. Shopify Inc, Accién Ordinaria, New York Stock
DEO00BB055U9 / CAS2500L 1076 Short Exchange (NYSE) 0,10 60,3688
2.000.000
BB055V, e - CBOE (Chicago
DE00OBBO55V?7 / Snap wgég\ggf£1%)gcgnarla, Short E)‘f(‘)’{};?”; ?@’;E) Board Options 1,00 9,2402
2.000.000 9 Exchange)
BBO55W, . B
DE000BBOSSWS/ | Societe Generale SA, Accion g Euronext (Paris)  |Euronext (Paris)  |1,00 24,4134
Ordinaria, FR0000130809
2.000.000
BBOSSY, SolarEdge Technologies Inc
DEOOOBBOSSY1/ |, 2 o SBadt7M 1045 | ShOrt NASDAQ GS - 0,01 142,1395
2.000.000
BB0550, . . B
DE000BBO05507 / | S'Microelectronics NV, Accion |y 4 Euronext (Paris) | Euronext (Paris) | 1,00 43,4191
Ordinaria, NL0000226223
2.000.000
BBOSS1, Tesla Inc, Accion Ordinaria CBOE (Chicago
DEO00BB05515 / : ’ Short NASDAQ GS Board Options 0,10 264,7966
US88160R1014
200.000 Exchange)
BB0552, Tesla Inc, Accion Ordinaria CBOE (Chicago
DEO00BB05523 / : * |Short NASDAQ GS Board Options 0,10 270,6292
US88160R1014
200.000 Exchange)
BB0553, B
DE000BBO05531 / thyssenkrupp AG, Accion | ) 4 Deutsche Bérse AG |Eurex 1,00 7,1423
Ordinaria, DE0007500001
2.000.000
BB0555, . ., CBOE (Chicago
DEQ00BBO5556 / | ot 1 echnologies fno. Aeeion | short Rew York ?,fﬁng) Board Options 0,10 49,6045
2.000.000 ’ 9 Exchange)
BB0556, L .
DE000BBO5564 / | nibail-Rodamco-Westfield SE, | Euronext (Paris)  |Euronext (Paris)  |0,10 49,9190
Accién Ordinaria, FR0013326246
2.000.000
BB0557, B o
DE000BBO5572/ | Vallourec SA, Accién Ordinaria, | gy 4 Euronext (Paris)  |Euronext (Paris)  |1,00 12,0304
FR0013506730
2.000.000
BB0558, VERBIO Vereinigte BioEnergie
DE000BB05580 / AG, Accion Ordinaria, Short Deutsche Borse AG |- 0,10 38,3850
2.000.000 DEOOOAOJLOWG
BB0559, B o
DE000BB05598 / | 22/ando SE, Accién Ordinaria, | g, 4 Deutsche Bérse AG |Eurex 0,10 24,7127
DE000ZAL1111
2.000.000
Naturaleza:

Los Warrants constituyen pasivos directos y no subordinados del Emisor respecto a los cuales el Emisor no ha aportado garantias. Los Warrants
tienen el mismo rango de derecho de pago entre si (pari passu) y con cualquier otro pasivo no garantizado y no subordinado del Emisor, presente
y futuro, con exclusion de los pasivos que tengan un rango superior por imperativo legal.

| ¢Donde se negociaran los valores?

N/A. La admisién a cotizacion o negociacion de los Warrants no esta prevista actualmente.

| ¢ Existe una garantia vinculada a los valores?

BNP Paribas S.A., Paris, France, (en lo sucesivo, el "Garante") ha otorgado una garantia incondicional e irrevocable (en lo sucesivo, la
"Garantia") para el pago de todas las cantidades que deban abonarse en virtud de los términos y condiciones de los Warrants, siempre y cuando
el pago respectivo sea exigible en virtud de dichos términos y condiciones.

| ¢Quién es el Garante de los valores?

Domicilio y forma juridica:

El Garante es una sociedad anénima ("société anonyme") constituida en Francia de conformidad con las
leyes francesas y su identificador de entidad legal (LEI) es ROMUWSFPU8SMPROB8K5P83. Su domicilio
social es 16, boulevard des ltaliens - 75009 Paris, Francia.

Actividades principales:

Segun su propia evaluacion, BNP Paribas S.A. es uno de los mayores bancos de Francia y tiene
sucursales y filiales en los principales mercados.

Principales accionistas:

A 31 de diciembre de 2022, los principales accionistas son Société Fédérale de Participations et
d'Investissement ("SFPI"), una sociedad anénima de interés publico que actia en nombre del Gobierno
de Bélgica y que posee el 7,8% del capital social registrado, Amundi que posee el 6% del capital social
registrado, BlackRock Inc. que posee el 6% del capital social registrado y el Gran Ducado de
Luxemburgo que posee el 1,0% del capital social registrado. Segun la informacién de que dispone
BNPP, ningun accionista distinto de SFPI, Amundi y BlackRock Inc. pos