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

LEI 549300TS3U4JKMR1B479
Final Terms No. 76358
dated 28 March 2024

in connection with the Base Prospectus dated 24 October 2023 for the issue of new
Warrants, continuation of the public offer 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

UNLIMITED TURBO Long and/or UNLIMITED TURBO Short Warrants

linked to shares

Note: The validity of the foregoing Base Prospectus dated 24 October 2023 under
which the Warrants described in these Final Terms are issued expires on 24 October
2024. 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 24 October 2024 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, continuation of the public offer 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 following the Base Prospectus dated 24 October 2023.

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

and
offered by
BNP Paribas Financial Markets S.N.C.

Paris, France
(hereinafter referred to as the "Offeror")
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https://warrants.bnpparibas.com/baseprospectus

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 2023 (as supplemented by the Supplements dated 1 December 2023
and 27 December 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 UNLIMITED TURBO Long and/or UNLIMITED TURBO 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 2023 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

Accor SA, Ordinary Share, ISIN FR0000120404

group.accor.com

Acerinox SA, Ordinary Share, ISIN ES0132105018

www.acerinox.com

Adyen NV, Ordinary Share, ISIN NL0012969182

www.adyen.com

Air France - KLM SA, Ordinary Share, ISIN FR001400J770

www.airfranceklm.com

Allianz SE, Restricted Registered Share, ISIN
DE0008404005

www.allianz.com

Amplifon SpA, Ordinary Share, ISIN IT0004056880

www.amplifon.com

Banco Santander SA, Ordinary Share, ISIN ES0113900J37

www.gruposantander.com

Berkshire Hathaway Inc, Ordinary Share, ISIN
US0846707026

www.berkshirehathaway.com

Buzzi SpA, Ordinary Share, ISIN IT0001347308

www.buzziunicem.com

CaixaBank SA, Ordinary Share, ISIN ES0140609019

www.caixabank.com

Caterpillar Inc, Ordinary Share, ISIN US1491231015

www.caterpillar.com

CIE Automotive SA, Ordinary Share, ISIN ES0105630315

www.cieautomotive.com

Corticeira Amorim SA, Ordinary Share, ISIN
PTCOROAEO0006

www.amorimcorkinsulation.com

Deutsche Bank AG, Registered Share, ISIN DE0005140008

www.deutsche-bank.de

Enagas SA, Ordinary Share, ISIN ES0130960018

Www.enagas.es

Grifols SA, Ordinary Share, ISIN ES0171996087

www.grifols.com

Heidelberg Materials AG, Ordinary Share, ISIN
DE0006047004

www.heidelbergmaterials.com

International Consolidated Airlines Group SA, Ordinary
Share, ISIN ES0177542018

www.iairgroup.com

Iberdrola SA, Ordinary Share, ISIN ES0144580Y14

www.iberdrola.es

Industria de Disefio Textil SA, Ordinary Share, ISIN
ES0148396007

www.inditex.com

Intesa SanPaolo SpA, Ordinary Share, ISIN IT0000072618

www.intesasanpaolo.com

Iveco Group NV, Ordinary Share, ISIN NL0O015000LU4

www.ivecogroup.com

JPMorgan Chase & Co, Ordinary Share, ISIN
US46625H1005

Www.jpmorgan.com

K+S AG, Registered Share, ISIN DEOOOKSAG888

www.k-plus-s.com

MAPFRE SA, Ordinary Share, ISIN ES0124244E34

www.mapfre.com

Mediobanca Banca di Credito Finanziario SpA, Ordinary
Share, ISIN IT0000062957

www.mediobanca.com

Melia Hotels International SA, Ordinary Share, ISIN
ES0176252718

www.meliahotelsinternational.com

Merlin Properties SOCIMI SA, Ordinary Share, ISIN
ES0105025003

www.merlinproperties.com

MFE - MEDIAFOREUROPE N.V. B, Ordinary Share, ISIN
NL00150010J9

www.mfemediaforeurope.com

Micron Technology Inc, Ordinary Share, ISIN
US5951121038

www.micron.com

Moderna Inc, Ordinary Share, ISIN US60770K1079

www.modernatx.com

The Navigator Company SA, Ordinary Share, ISIN
PTPTIOAMO0006

www.thenavigatorcompany.com

NOS SGPS SA, Ordinary Share, ISIN PTZONOAMO0006

www.nos.pt

NVIDIA Corp, Ordinary Share, ISIN US67066G1040

www.nvidia.com

PayPal Holdings Inc, Ordinary Share, ISIN US70450Y1038

investor.pypl.com

Pirelli & C SpA, Ordinary Share, ISIN IT0005278236

www.pirelli.com

Renault SA, Ordinary Share, ISIN FR0000131906

www.renault.com
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Underlying with ISIN

Website

Sacyr SA, Ordinary Share, ISIN ES0182870214

WWW.sacyr.com

SAP SE, Ordinary Share, ISIN DE0007164600

www.sap.com/corporate/en.html

SolarEdge Technologies Inc, Ordinary Share, ISIN

www.solaredge.com

US83417M1045
Solaria Energia y Medio Ambiente SA, Ordinary Share, ISIN www.solariaenergia.com
ES0165386014
Spotify Technology SA, Ordinary Share, ISIN investors.spotify.com
LU1778762911

Stellantis NV, Ordinary Share, ISIN NL00150001Q9

www.stellantis.com

Telecom ltalia SpA, Ordinary Share, ISIN IT0003497168

www.gruppotim.it

Telefénica SA, Ordinary Share, ISIN ES0178430E18

www.telefonica.es

Tesla Inc, Ordinary Share, ISIN US88160R1014

ir.tesla.com

UniCredit SpA, Ordinary Share, ISIN 1IT0005239360

www.unicreditgroup.eu

Volkswagen AG Vz., Preferred Share, ISIN DE0007664039

www.volkswagen.de

Volvo AB, Ordinary Share, ISIN SE0000115446

www.volvogroup.com

The Walt Disney Co, Ordinary Share, ISIN US2546871060

www.thewaltdisneycompany.com

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

correctness.
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FINAL TERMS AND CONDITIONS OF THE WARRANTS

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

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

(1

)

@)

(4)

®)
(6)

§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 an UNLIMITED
TURBO Long Warrant and/or UNLIMITED TURBO 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) and para (3) 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 Knock-Out Event and to the provisions of para. (4), the Redemption Amount (the
"Redemption Amount") in the case of an UNLIMITED TURBO Long Warrant is equal to the difference between the
Reference Price and the Relevant Strike, determined in the Reference Currency, multiplied by the Ratio expressed as
a decimal (the "Relevant Amount"):

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

The Redemption Amount thus calculated is then Commercially Rounded to the second decimal place. If the
Reference Currency is not the same as the Settlement Currency, the Relevant Amount will be converted into the
Settlement Currency in accordance with § 1 para. (7).

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.

Subject to the occurrence of a Knock-Out Event and to the provisions of para. (4), the Redemption Amount (the
"Redemption Amount") in the case of an UNLIMITED TURBO 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. (7).

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.

If a Knock-Out Event occurs during the Observation Period, 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.

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.
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"Bank Business Day": means

(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 real-

time gross settlement system owned and operated by the Eurosystem (T2) (or any successor/replacement
system thereto) is open.

"Calculation Agent": means BNP Paribas Financial Markets S.N.C., 20 boulevard des ltaliens, 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 an UNLIMITED TURBO Long Warrant : Subject to other provisions of
these Terms and Conditions of the Warrants, in the event that payments of dividends are made on the share, a
deduction shall be made when the Relevant Strike is adjusted. On the ex-date (the date from which the share is
quoted ex dividend), the net dividend (the dividend approved by resolution of the general meeting of the stock
corporation after deduction of any taxes) will be deducted in determining the "new" Relevant Strike.

"Dividend": The following provisions apply to an UNLIMITED TURBO 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 30 April 2024.

"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.

"Knock-Out Event": means for an UNLIMITED TURBO Long Warrant the event when the Observation Price
reaches or falls below the Relevant Strike during the Observation Period.

"Knock-Out Event": means for an UNLIMITED TURBO Short Warrant the event when the Observation Price
reaches or exceeds the Relevant Strike during the Observation Period.

"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 Knock-Out 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
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Observation Period (2 April 2024).
"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 for all Underlyings listed on Borsa Italiana the price of the Underlying as determined and
published by the Reference Source on the Valuation Date as "Prezzo di Riferimento" (Reference Close).

"Reference Price": means for all Underlyings not listed on Borsa ltaliana 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 Strikene, the
Reference Rate allocated to the Underlying in the table at the end of § 1 as currently published on the website listed in
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 an UNLIMITED TURBO Long Warrant:

Relevant Strikenew =
Relevant Strikepreceding) X (1 + (RR + Financing Spread) x T) — DIV

(wherein "RR"= Reference Rate, "T"= Adjustment Dates and "DIV"= Dividend)
For an UNLIMITED TURBO 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(preceding)': 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.
"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.
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)

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

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

(a) the Exercise Date;
(b) the Termination Date on which the Issuer declares termination according to § 2; and
(c) the day on which a Knock-Out Event occurs.

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 1 (UNLIMITED TURBO Long/Short Warrants)

Referenc i __ Initial Financing
WHKN and ISIN Underlying* Option e Reference Futures i !mt'al Strike Spread*/ Reference Rate*/
of the Warrants/ - . - Ratio in Reference | _. . .
R (Share with ISIN) Type |Currency Source Exchange Financing Spread range website
Issue Size Currency
* and deviation*
BB1GK1, . o EURIBOR 1M/
DEO00BB1GK18 / ACCOFFSR%O(SB?SS%ZQ’“”& Long EUR (E;;r’lg)e’“ Euronext (Paris)|0.10 37.0770 a% | 20% 1gim) WWW.emmi-
2,000,000 P gep benchmarks.eu
Mercado Oficial
BB1GK2, . . de Futuros y o EURIBOR 1M/
DEO0OBB1GK26 / Qﬁ::é“oé‘ss(’)’?ég;g?g% Long EUR SIBE! Opciones 1.00 9.5902 4;,/50 . igrf’t:é 1gmt) Www.emmi-
2,000,000 ’ Financieros ° P g9ep benchmarks.eu
(MEFF)?
BB1GK3, . o EURIBOR 1M/
DEOOOBB1GK34 / Adye”N't\éb%rg'G”;%zShare’ Long EUR I(:jAlJr:g:ﬁam) I(:jAlJr:g:ﬁam) 0.01 1,462.3320 4% | rigrﬁé‘”é 1gint) www.emmi-
2,000,000 P gep benchmarks.eu
BB1GK4, Air France - KLM SA, Euronext 20% (+/- 10 EURIBOR 1M/
DEOOOBB1GK42 / Ordinary Share, Long EUR (Paris) Euronext (Paris)|1.00 9.6050 4% ercen(;a e point) www.emmi-
2,000,000 FR001400J770 P gep benchmarks.eu
BB1GKS5, Air France - KLM SA, Euronext 20% (+/- 10 EURIBOR 1M/
DEO0OBB1GK59 / Ordinary Share, Short EUR (Paris) Euronext (Paris)|1.00 12.9100 4% ercenota e point) www.emmi-
2,000,000 FR001400J770 P gep benchmarks.eu
BB1GK®, Allianz SE, Restricted Deutsche 20% (+/- 10 EURIBOR 1M/
DEOOOBB1GK67 / Registered Share, Long EUR Bérse AG? Eurex 0.10 258.1680 4% ercenota e point) www.emmi-
2,000,000 DE0008404005 P gep benchmarks.eu
BB1GK?7, Allianz SE, Restricted Deutsche 20% (+/- 10 EURIBOR 1M/
DEOOOBB1GK75 / Registered Share, Short EUR Bérse AG? Eurex 0.10 347.0000 4% ercenota e point) www.emmi-
2,000,000 DE0008404005 P gep benchmarks.eu
BB1GKS, , , . . EURIBOR 1M/
DEO0OBB1GK83 / Aé‘;‘;':g“}%%’&gg%‘gggy Long EUR Borsa Italiana® (Blg';fﬂ;ﬁa"a”a 1.00 31.5084 4;50 . igrf’té*g 1gim) WWW.emmi-
2,000,000 ’ ° P gep benchmarks.eu
Mercado Oficial
BB1GK9, Banco Santander SA, de Futuros y 20% (+/- 10 EURIBOR 1M/
DEOOOBB1GK91 / Ordinary Share, Long EUR SIBE! Opciones 1.00 4.2676 4% ercenota e point) www.emmi-
2,000,000 ES0113900J37 Financieros P gep benchmarks.eu
(MEFF)?
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Referenc

Initial Financing

i _
WKN and ISIN Underlying* Option e Reference Futures _ !mt'al Strike Spread*/ Reference Rate*/
of the Warrants/ . . " Ratio in Reference | . . .
R (Share with ISIN) Type |Currency Source Exchange Financing Spread range website
Issue Size Currency
* and deviation*
Mercado Oficial
BB1GLA, Banco Santander SA, de Futuros 'y 20% (+/- 10 EURIBOR 1M/
DEOOOBB1GLA7 / Ordinary Share, Long EUR SIBE! Opciones 1.00 3.9271 4% ercenota e point) www.emmi-
2,000,000 ES0113900J37 Financieros P gep benchmarks.eu
(MEFF)2
Mercado Oficial
BB1GLB, Banco Santander SA, de Futuros y 20% (+/- 10 EURIBOR 1M /
DEOOOBB1GLB5 / Ordinary Share, Short EUR SIBE! Opciones 1.00 5.2664 4% ercenota e point) www.emmi-
2,000,000 ES0113900J37 Financieros P gep benchmarks.eu
(MEFF)2
Mercado Oficial
BB1GLC, Banco Santander SA, de Futuros y 20% (+/- 10 EURIBOR 1M /
DEOOOBB1GLC3 / Ordinary Share, Short EUR SIBE! Opciones 1.00 5.7204 4% ercen(;a e point) www.emmi-
2,000,000 ES0113900J37 Financieros P gep benchmarks.eu
(MEFF)?2
. New York .
BB1GLD, Berkshire Hathaway Inc, Stock CBOE (Chicago 20% (+/- 10 SOFR/
DEO0O0OBB1GLD1 / Ordinary Share, Short UsSD Exchanae Board Options |0.10 503.9674 4% ercenota e point) newvorkfed.or
2,000,000 US0846707026 (NYSE)Q Exchange) P gep WWw.newy 019
BB1GLE, . . . o EURIBOR 1M/
DEOOOBB1GLE9 / Buzzi lsﬁéioagﬂgggssmre’ Long EUR Borsa Italiana* I(B;gr;;l;gallana 1.00 32.9730 4;,/50 er%:grf’tas”e- 1(())int) www.emmi-
2,000,000 ° P gep benchmarks.eu
Mercado Oficial
BB1GLF, . . de Futuros y o EURIBOR 1M/
DEO0OBB1GLF6 / Céf"dﬁ?faé’ééﬁ’o?@g%y Long EUR SIBE! Opciones 1.00 42817 4% | o igrf’t:é 1gmt) www.emmi-
2,000,000 ’ Financieros P g9ep benchmarks.eu
(MEFF)?
Mercado Oficial
BB1GLG, . . de Futuros y o EURIBOR 1M/
DEO00BB1GLG4 /| ZxaBank SA Ordnaly Isnort  |EUR SIBE' Opciones 1.00 5.2838 a% | 20% T 1gint) www.emmi-
2,000,000 ' Financieros P gep benchmarks.eu
(MEFF)?2
New York .
BB1GLH, . . CBOE (Chicago o
DE000BB1GLH2/| Caterpillar Inc, Ordinary 1, usD Stock Board Options [0.10 338.2317 4% 20% (+/-10 SOFR/
Share, US1491231015 Exchange percentage point) | www.newyorkfed.org
2,000,000 (NYSE) Exchange)
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WKN and ISIN

Referenc

Initial Strike*

Initial Financing

of the Warrants/ Underlying* Option e Reference Futures Ratio* in Reference Spread*/ Reference Rate*/
i (Share with ISIN) Type | Currency Source* Exchange** Financing Spread range website
Issue Size Currency
* and deviation*
BBISL),  |CIE Automotive SA, Ordina Meroado 20% (+/- 10 EURIBOR 1M/
DEOOOBB1GLJ8 / ; ry Long EUR . b 0.10 24.6450 4% ° . www.emmi-
Share, ES0105630315 Continuo percentage point)
2,000,000 E ~ benchmarks.eu
spafol
BB1GLK, Corticeira Amorim SA, o EURIBOR 1M/
DEOOOBB1GLKS / Ordinary Share, Long  |EUR (EL‘EE’;‘?]’)“ (EL‘EE’;‘?]’)“ 1.00 9.1605 20 2O 1gim) www.emmi-
2,000,000 PTCOROAE0006 ° | P gep benchmarks.eu
BB1GLL, Deutsche Bank AG, o EURIBOR 1M/
DEO0OBB1GLLA4 / Registered Share, Long EUR gg;’st:‘i‘gs Eurex 1.00 13.6636 % | igrf’té*é 13”0 WWW.emmi-
2,000,000 DE0005140008 P gep benchmarks.eu
Mercado Oficial
BB1GLM, . . de Futuros y o EURIBOR 1M/
DEO00BB1GLM2 / E”agaéss(ﬁs%g’éggqygsr‘are' Long EUR SIBE! Opciones 1.00 12.7503 4;,50 . igrf’ta(*’e 1c(>)int) Www.emmi-
2,000,000 Financieros ° P gep benchmarks.eu
(MEFF)2
Mercado Oficial
BB1GLN, . . de Futuros y o EURIBOR 1M/
DE000BB1GLNO /| GO S/ Ordinary Share, ) ong EUR SIBE" Opciones 1.00 7.6040 0 20% (v 1gint) Www.emmi-
2,000,000 Financieros ° | P gep benchmarks.eu
(MEFF)2
BB1GLP, Heidelberg Materials AG, o EURIBOR 1M/
DEO0OBB1GLP5 / Ordinary Share, Long EUR poutscne . |Eurex 0.10 86.5725 % | rzogrf’t;*é 1gint) WWW.SMMi-
2,000,000 DE0006047004 P gep benchmarks.eu
Mercado Oficial
BB1GLQ, International Consolidated de Futuros y 20% (+/- 10 EURIBOR 1M/
DEO0OBB1GLQ3 / | Airlines Group SA, Ordinary |Long EUR SIBE! Opciones 1.00 1.8866 4% ercenota e point) www.emmi-
2,000,000 Share, ES0177542018 Financieros P gep benchmarks.eu
(MEFF)2
Mercado Oficial
BB1GLR, International Consolidated de Futuros y 20% (+/- 10 EURIBOR 1M /
DEOOOBB1GLR1 /| Airlines Group SA, Ordinary |Long EUR SIBE! Opciones 1.00 1.8364 4% ercen(;a e point) www.emmi-
2,000,000 Share, ES0177542018 Financieros P gep benchmarks.eu
(MEFF)?
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WKN and ISIN

Referenc

Initial Strike*

Initial Financing

of the Warrants/ Underlying* Option e Reference Futures Ratio* in Reference Spread*/ Reference Rate*/
R (Share with ISIN) Type |Currency Source* Exchange** Financing Spread range website
Issue Size Currency
* and deviation*
Mercado Oficial
BB1GLS, International Consolidated de Futuros y 20% (+/- 10 EURIBOR 1M/
DEOOOBB1GLS9 / | Airlines Group SA, Ordinary |Short EUR SIBE! Opciones 1.00 2.3281 4% ercenota & point) www.emmi-
2,000,000 Share, ES0177542018 Financieros P gep benchmarks.eu
(MEFF)?
Mercado Oficial
BB1GLT, International Consolidated de Futuros y 20% (+/- 10 EURIBOR 1M /
DEOOOBB1GLT7 / | Airlines Group SA, Ordinary [Short EUR SIBE! Opciones 1.00 2.7295 4% ercenota e point) www.emmi-
2,000,000 Share, ES0177542018 Financieros P gep benchmarks.eu
(MEFF)2
Mercado Oficial
BB1GLU, . de Futuros y o EURIBOR 1M/
DEOOOBB1GLUS / ébh?f?s%’?ﬁégg?ﬁ Long EUR SIBE! Opciones 1.00 10.8993 % | igrﬁ;‘”é 1gint) WWW.emmi-
2,000,000 ' Financieros P gep benchmarks.eu
(MEFF)2
Mercado Oficial
BB1GLV, Industria de Disefio Textil de Futuros 'y 20% (+/- 10 EURIBOR 1M/
DEO00OBB1GLV3/ SA, Ordinary Share, Short EUR SIBE! Opciones 0.10 58.6404 4% ercenota & point) www.emmi-
2,000,000 ES0148396007 Financieros P 9ep benchmarks.eu
(MEFF)2
BB1GLW, Intesa SanPaolo SpA, . o EURIBOR 1M/
DE000BB1GLW1 / Ordinary Share, Short EUR Borsa Italiana¢ (Blgf;;;ga"a“a 1.00 4.0729 4;,50 . i‘;rﬁé"g 1gmt) www.emmi-
2,000,000 IT0000072618 ° P gep benchmarks.eu
BB1GLX, . . o EURIBOR 1M/
DEO0OBB1GLX9 / Ivgﬁgrgr?\lul_%o%o%rodﬂﬂiry Short EUR Borsa Italiana* (ﬁ‘gf;;;ga"a“a 1.00 17.6625 4;,/50 . igrf’t:é 1gmt) Www.emmi-
2,000,000 ' ° P gep benchmarks.eu
New York .
BB1GLY, JPMorg;an Chase & Co, Stock CBOE (Ch_lcago . 20% (+/- 10 SOFR
DEOOOBB1GLY7 / Ordinary Share, Short usD Exchanae Board Options |0.10 249.5650 4% ercentage point) | www.newyorkfed.or
2,000,000 US46625H1005 (NYSE)Q Exchange) P gep -newy 019
BB1GLZ, . o EURIBOR 1M/
DE000BB1GLzZ4 / | K*SAC, Registered Share, |, .\ |gyg  |Deutsche = 1p o 1.00 13.4664 4% | 20%(+-10 www.emmi-
DEOOOKSAG888 Borse AG percentage point)
2,000,000 benchmarks.eu
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Referenc i - Initial Financing
WKN and ISIN Underlying* Option e Reference Futures _ !mt'al Strike Spread*/ Reference Rate*/
of the Warrants/ . . " Ratio in Reference | . . .
R (Share with ISIN) Type |Currency Source Exchange Financing Spread range website
Issue Size Currency
* and deviation*
Mercado Oficial
BB1GLO, . de Futuros y o EURIBOR 1M/
DE000BB1GLO9 / g"rg'?gREEsﬁﬁész"&a& Long EUR SIBE! Opciones 1.00 2.1911 % | igrf’t;*é 1gint) WWW.emmi-
2,000,000 ’ Financieros P gep benchmarks.eu
(MEFF)2
Mercado Oficial
BB1GL1, . de Futuros y o EURIBOR 1M /
DEO00BB1GL17 / glrg:gREESgﬁéztozﬂl{l]EaBrZ Short EUR SIBE! Opciones 1.00 2.9450 4% | o ig;"té”e 1gmt) www.emmi-
2,000,000 ’ Financieros P 9ep benchmarks.eu
(MEFF)2
Mediobanca Banca di
BB1GL2, . o . o EURIBOR 1M/
DE000BB1GL25 /|  “ee Finanziario SpA, 1 EUR Borsa Italiana® |7 0°2 21" |1.00 12.8201 450 | 20% (+/- 10 www.emmi-
2 000.000 rdinary Share, ( ) % percentage point) benchmarks.eu
i IT0000062957 ’
Mercado Oficial
BB1GL3, Melia Hotels International de Futuros 'y 4.50 20% (+/- 10 EURIBOR 1M/
DE000OBB1GL33/ SA, Ordinary Share, Short EUR SIBE' Opciones 1.00 9.2500 0/ ercenota e point) www.emmi-
2,000,000 ES0176252718 Financieros ° P gep benchmarks.eu
(MEFF)2
Mercado Oficial
BB1GL4, Merlin Properties SOCIMI de Futuros y 20% (+/- 10 EURIBOR 1M/
DEO00BB1GL41 / SA, Ordinary Share, Long EUR SIBE! Opciones 1.00 9.2214 4% ercenota e point) www.emmi-
2,000,000 ES0105025003 Financieros P gep benchmarks.eu
(MEFF)2
BB1GLS5, MFE - MEDIAFOREUROPE . o EURIBOR 1M/
DEOOOBB1GL58 /| N.V. B, Ordinary Share, |Long EUR Borsa Italiana? (El‘gf;;;ga"a“a 1.00 2.9941 4;,530 . rigrﬁé*é 1gin . WWW.emmi-
2,000,000 NL00150010J9 ° P gep benchmarks.eu
BB1GLS6, Micron Technology Inc, CBOE (Chicago 20% (+/- 10 SOFR/
DEO00OBB1GL66 / Ordinary Share, Long usD NASDAQ GS*® |Board Options [0.10 110.9397 4% ercen(;a e point) newvorkfed.or
2,000,000 US5951121038 Exchange) P gep WWW.newy 019
BB1GL7, Micron Technology Inc, CBOE (Chicago 20% (+/- 10 SOFR /
DEOOOBB1GL74 / Ordinary Share, Short usD NASDAQ GS*® |Board Options |0.10 149.1125 4% ercen(;a e point) newvorkfed.or
2,000,000 US5951121038 Exchange) P gep Www.newy 019
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WKN and ISIN

Referenc

Initial Strike*

Initial Financing

of the Warrants/ Underlying* Option e Reference Futures Ratio* in Reference Spread*/ Reference Rate*/
i (Share with ISIN) Type | Currency Source* Exchange** Financing Spread range website
Issue Size Currency
* and deviation*
BB1GLS, : X

DE00OBB1GL82 / é"h°demj‘s'gg’7%ﬁ'?§% Long uSsD NASDAQ GS® |*** 0.10 103.0440 4% | 20%(+-10 SOFRk’f g
2,000,000 are, percentage point) | www.newyorkfed.org
BB1GL9, The Navigator Company SA, o . EURIBOR 1M/

DE00OBB1GLI0 / Ordinary Share, Short  |EUR iﬁ;‘t’)’;ﬁ’)‘t iﬁgﬁgﬁ’)‘t 1.00 5.0625 a% | 20% 1gint) www.emmi-
2,000,000 PTPTIOAMO0006 P gep benchmarks.eu
BB1GMA, . . EURIBOR 1M /

DEO00BB1GMAS / gﬁ:rfiﬁggﬁbgﬁég%g Long EUR (El_‘gggf]’)‘t All Exchanges  |1.00 3.3480 % | rzcgrﬁ;é 12im) Www.emmi-
2,000,000 ’ P g9ep benchmarks.eu
BB1GMB, . CBOE (Chicago o :

DE00OBB1GMB3 / g‘: 'D'AUCS%%(%@{‘S% Long UsD NASDAQ GS® |Board Options |0.10 824.0627 4% | 20% 110 SOPR ! g
2,000,000 are, Exchange) percentage point) | www.newyorkfed.org
BB1GMC, PayPal Holdings Inc, CBOE (Chicago 20%

; . ; . b (+1- 10 SOFR/

DEO00OBB1GMC1 / Ordinary Share, Long UsSD NASDAQ GS*® |Board Options [0.10 61.8590 4% t int kfed
2,000,000 US70450Y1038 Exchange) percentage point) | www.newyorkfed.org
BB1GMD, o . . . EURIBOR 1M /

DE000BB1GMD9 / Pgﬁ!"ri‘ ?Tg’gé‘éggg‘s%ry Short EUR Borsa Italiana¢ (Blgf;;;ga"a“a 1.00 7.1375 4;,50 . igrf’ta(*’e 1gmt) www.emmi-
2,000,000 ’ ° | P gep benchmarks.eu
BB1GME, . . EURIBOR 1M /

DEOOOBB1GME? / Re”a“gs('%o%qdéqgg;ha’e' Long EUR (EF‘,J;’I’S‘;M Euronext (Paris) [0.10 39.7885 4% | rigr/]‘;;*’e 1gim) www.emmi-
2,000,000 P gep benchmarks.eu

Mercado Oficial
BB1GMF, . de Futuros y . EURIBOR 1M /

DE000BB1GMF4 /| S2Y"SA Ordnaty Share, | ong EUR SIBE' Opciones 1.00 3.1136 4;,}50 0% (+F 1gint) WWw.emmi-

2,000,000 Financieros ° | P gep benchmarks.eu
(MEFF)2
BB1GMG, . . EURIBOR 1M /

DE00BB1GMG2 /| SAP SE Ordinary Share, o |gyr  |DOUISCNe g yrex 1.00 226.3750 a% | 20% T 1gint) www.emmi-
2,000,000 P gep benchmarks.eu
BB1GMH, SolarEdge Technologies Inc, o

DEOOOBB1GMHO / Ordinary Share, Long uUsD NASDAQ GS8 |*** 0.01 64.5551 4% per%:(e);rf’tégg ;gint) WWW ngxyl/:oﬁlzfed org
2,000,000 US83417M1045 : '
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WKN and ISIN

Referenc

Initial Strike*

Initial Financing

of the Warrants/ Underlying* Option e Reference Futures Ratio* in Reference Spread*/ Reference Rate*/
R (Share with ISIN) Type |Currency Source* Exchange** Financing Spread range website
Issue Size Currency
* and deviation*
Mercado Oficial
BB1GMJ, Solaria Energia y Medio de Futuros y 450 20% (+/- 10 EURIBOR 1M/
DEOOOBB1GMJ6 / Ambiente SA, Ordinary  [Short EUR SIBE! Opciones 1.00 12.4025 o/ ercenota & point) www.emmi-
2,000,000 Share, ES0165386014 Financieros ° | P gep benchmarks.eu
(MEFF)?
. New York .
BB1GMK, Spotify Technology SA, Stock CBOE (Chicago 20% (+/- 10 SOFR
DE00OBB1GMK4 / Ordinary Share, Short usD Eehande Board Options [0.10 298.8171 4% | orcontade oint) nomvorkfed.or
2,000,000 LU1778762911 (NYSE)Q Exchange) P gep WWW.newy 019
BB1GML, . . . . EURIBOR 1M/
DEO00BBIGML2 /|  SI°1ans BV 0@l Ishort  |EUR Borsa Italiana® (Blgf;;;ga"a“a 1.00 31.1863 120 2% 1gmt) www.emmi-
2,000,000 ' ° | P gep benchmarks.eu
BB1GMM, . . . . EURIBOR 1M/
DE000BB1GMMO / Te'zcr?;:e't‘]"#gosogﬁ’g%rggaw Long EUR Borsa Italiana* 38’;&;@3"3”3 10.00 0.2100 4;50 . rigrﬁé*’e 1gint) Www.emmi-
2,000,000 ’ ° | P gep benchmarks.eu
Mercado Oficial
BB1GMN, " . de Futuros y . EURIBOR 1M/
DEO0OBB1GMNS / Tser:gf;“'égos{;'sag‘g)'gﬁg Long EUR SIBE! Opciones 1.00 3.8606 % | igr/]"té‘”é 1gint) WWW.emmi-
2,000,000 ' Financieros P gep benchmarks.eu
(MEFF)?
Mercado Oficial
BB1GMP, . . de Futuros y . EURIBOR 1M /
DE000BB1GMP3 / Tseh'gign'égosf;g%‘ggﬁg Long EUR SIBE! Opciones 1.00 3.7579 a% | 20% 1gim) WWW.emmi-
2,000,000 ’ Financieros P 9ep benchmarks.eu
(MEFF)?
Mercado Oficial
BB1GMQ, - . de Futuros y o EURIBOR 1M/
DE000BB1GMQ1 / Tseh'z‘;‘;”'égg{*fs%‘z)'gﬁg Short EUR SIBE! Opciones 1.00 5.5855 4% | o rigrﬁé*é 1gmt) www.emmi-
2,000,000 ’ Financieros P g9ep benchmarks.eu
(MEFF)?
BB1GMR, . CBOE (Chicago o (al.
DEO00BB1GMR9 /| ' °%12 0. Ordinary Share, |, g usD NASDAQ GS® |Board Options |0.10 169.4820 a% | 20% (10 A
200’000 Exchange) percentage poin ) www.newyorkred.org
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WKN and ISIN

Referenc

Initial Strike*

Initial Financing

of the Warrants/ Underlying* Option e Reference Futures Ratio* in Reference Spread*/ Reference Rate*/
Issue Size* (Share with ISIN) Type | Currency Source* Exchange** Currenc Financing Spread range website
* y and deviation*
BB1GMS, . CBOE (Chicago o
DEO0OBB1GMS7 / Tes'adg‘gg?gglgﬁrgjhare' Long uUSsD NASDAQ GS® |Board Options |0.10 164.9745 4% | 20%(+-10 SOFRk’f g
200,000 Exchange) percentage point) | www.newyorkfed.org
BB1GMT, o . . . EURIBOR 1M /
DE000BB1GMTS5 /|  U0CTedtSPA OMdRa |short  [EUR  |Borsa halianat (El’gr;,f‘/l;ff“a”a 1.00 40.5522 A I 1gim) www.emmi-
2,000,000 ’ ° | P gep benchmarks.eu
BB1GMU, o . . . EURIBOR 1M /
DE000BB1GMU3 /| U0iCredit SPA Ordinaly Ishort  [EUR |Borsa Htaliana* 33;;;;}5"“8 1.00 44.7114 20 2O 1gim) www.emmi-
2,000,000 ’ °o | P g9ep benchmarks.eu
BB1GMV, Volkswagen AG Vz., . EURIBOR 1M /
DEO0OBB1GMV1 / Preferred Share, Long EUR gg;’st:‘i‘gs Eurex 0.10 114.1482 % | igrf’té*é 1gim) WWW.emmi-
2,000,000 DE0007664039 P gep benchmarks.eu
DEO%%E%%VMWQ Volvo AB, Ordinary Share, | SEK NASDAQ  |NASDAQ 100 25,0350 2 20% (+/- 10 STIBOR 1M/
/2 000.000 SE0000115446 9 Stockholm AB |Nordic ) ) ° | percentage point) |www.nasdagomx.com
BB1GMX, Volvo AB, Ordinary Share NASDAQ  |NASDAQ 20% (+/- 10 STIBOR 1M/
DEOOOBB1GMX7 / SEC00011me T |Short SEK Stockholm AB |Nord: 1.00 346.2650 4% . p
2,000,000 ockholm ordic percentage point) [www.nasdagomx.com
BB1GMY The Walt Disney Co New York | cBOE (Chicago
’ : Y ~0, Stock cag . 20% (+/- 10 SOFR/
DEO0OBB1GMY5 / Ordinary Share, Long USD Exch Board Options |0.10 112.2501 4% . Kfed
2,000,000 US2546871060 (,\’I‘\C(SaEn)ge Exchange) percentage point) | www.newyorkfed.org

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

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

a b ON -

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

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

(1)

§2

Exercise of Warrant Rights

(a) The Warrants will be deemed automatically exercised and become worthless as soon as a Knock-Out
Event occurs. In this case, no payment will be made to Warrant Holders.

(b) 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. (1)(c) 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

(ii) 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
Knock-Out Event occurring on or before the determination of the Reference Price on the Exercise Date:
In other words, if a Knock-Out Event occurs after exercise according to this § 2 para. (1)(b), this will
result in the exercise subsequently becoming invalid and § 2 para. (1)(a) applying instead.

(c) 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. (1)(b), 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. (1)(b), 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 30 April 2024 (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
Knock-Out 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)
and (3) (including the reference to para. (4) and (7)).

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

§3
Adjustments, extraordinary termination

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

(1

(iif)

(iv)

(vi)

(vii)

(viii)

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

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

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

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

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

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

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

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

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

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

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

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

(@)

(b)

§4

Market Disruptions

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

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

@)

Observation Price) in determining whether a Knock-Out 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 from 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 2 April 2024 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 2023 ends on 24 October
2024. From this point in time onwards, these Final Terms with respect to those
Warrants whose term has not been terminated by 24 October 2024 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, continuation of the public offer and increase of the issue size of
previously issued Warrants following the Base Prospectus dated 24 October
2023.

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 Financial Markets S.N.C.

N/A

EUR

4 April 2024

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 Financial
Markets 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)

DE000BB1GK18 0.75 0,023 2,000,000
DEO00OBB1GK26 0.60 0,12 2,000,000
DE000BB1GK34 1.20 0,145 2,000,000
DE000BB1GK42 0.82 0 2,000,000
DE000BB1GK59 2.68 0 2,000,000
DEOOOBB1GK67 2.04 0,197 2,000,000
DEO0OBB1GK75 7.04 0,183 2,000,000
DE000BB1GK83 2.47 0,442 2,000,000
DE000BB1GK91 0.37 0,019 2,000,000
DEOOOBB1GLA7 0.71 0,02 2,000,000
DEO00BB1GLB5 0.83 0,015 2,000,000
DEO00OBB1GLC3 1.28 0,009 2,000,000
DEO00BB1GLD1 8.20 0,11 2,000,000
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ISIN Initial issue price in EUR Product-specific entry costs included Issue Size
in the initial issue price (as at the date
of these Final Terms)

DEOOOBB1GLE9 5.03 0,18 2,000,000
DEOOOBB1GLF6 0.37 0,061 2,000,000
DE000OBB1GLG4 0.83 0,05 2,000,000
DE000BB1GLH2 2.46 0,085 2,000,000
DEO00OBB1GLJ8 0.29 0,034 2,000,000
DEO0OOBB1GLK6 0.79 0,125 2,000,000
DEOOOBB1GLL4 1.13 0,261 2,000,000
DEO00BB1GLM2 1.06 0,207 2,000,000
DEOOOBB1GLNO 0.85 0,243 2,000,000
DEO0OBB1GLP5 1.63 0,049 2,000,000
DE000BB1GLQ3 0.22 0,043 2,000,000
DEOOOBB1GLR1 0.27 0,043 2,000,000
DEO0OOBB1GLS9 0.42 0,035 2,000,000
DEOOOBB1GLT7 0.82 0,042 2,000,000
DEO00BB1GLU5 0.80 0,093 2,000,000
DEO00OBB1GLV3 1.31 0,01 2,000,000
DE000BB1GLW1 0.81 0,012 2,000,000
DE000BB1GLX9 3.63 0 2,000,000
DEO0OBB1GLY7 4.72 0,021 2,000,000
DE000BB1GLZ4 1.1 0,46 2,000,000
DEO00BB1GL09 0.26 0,028 2,000,000
DEO00BB1GL17 0.69 0,023 2,000,000
DEO00BB1GL25 1.06 0 2,000,000
DEOO0OBB1GL33 1.95 0,075 2,000,000
DE000BB1GL41 0.69 0,126 2,000,000
DEO00BB1GL58 0.33 0,214 2,000,000
DEO00OBB1GL66 0.87 0,057 2,000,000
DEO00OBB1GL74 2.86 0,031 2,000,000
DEO00BB1GL82 0.82 0,597 2,000,000
DEO00BB1GL90 1.11 0,042 2,000,000
DEOOOBB1GMAS5 0.35 0,087 2,000,000
DE000BB1GMB3 7.19 0 2,000,000
DE000BB1GMCH1 0.53 0,081 2,000,000
DE000BB1GMD9 1.53 0,069 2,000,000
DEO0OBB1GME7 0.80 0,042 2,000,000
DEO0OOBB1GMF4 0.33 0,054 2,000,000
DEO0OOBB1GMG2 45.38 0,356 2,000,000
DE000BB1GMHO 0.15 0,078 2,000,000
DEO00OBB1GMJ6 2.25 0,422 2,000,000
DE000BB1GMK4 3.71 0 2,000,000
DE000BB1GML2 4.63 0,045 2,000,000
DE000BB1GMMO 0.26 0,089 2,000,000
DE000BB1GMNS8 0.35 0,03 2,000,000
DEO00OBB1GMP3 0.45 0,028 2,000,000
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ISIN Initial issue price in EUR Product-specific entry costs included Issue Size
in the initial issue price (as at the date
of these Final Terms)

DE000BB1GMQ1 1.58 0,019 2,000,000
DE000BB1GMR9 1.10 0,208 200,000
DE000BB1GMS7 1.52 0,213 200,000
DE0O00BB1GMT5 5.99 0,062 2,000,000
DEO00BB1GMU3 10.15 0,044 2,000,000
DEO00BB1GMV1 0.96 0,112 2,000,000
DEO00OBB1GMW9 4.01 0 2,000,000
DEO00BB1GMX7 4.01 0 2,000,000
DEO00OBB1GMY5 0.88 0,049 2,000,000

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

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

Details (names and addresses) of
dealer(s)

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

Additional information:

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

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

N/A

N/A

N/A

ISIN 871(m) applicab_le as at the date
of these Final Terms
DEO0OBB1GK18 No
DEO00BB1GK26 No
DEO00BB1GK34 No
DEO00BB1GK42 No
DEO00BB1GK59 No
DEO00OBB1GK67 No
DEO00BB1GK75 No
DEO00OBB1GK83 No
DEO00BB1GK91 No
DEOOOBB1GLA7 No
DEO00BB1GLB5 No
DEO0OBB1GLC3 No
DEO00BB1GLD1 No
DEOOOBB1GLE9 No
DEOOOBB1GLF6 No
DEO00OBB1GLG4 No
DEO00OBB1GLH2 Yes
DEO00OBB1GLJ8 No
DEO00OBB1GLK6 No
DEO00OBB1GLL4 No
DEO00OBB1GLM2 No
DEO00OBB1GLNO No
DEO00OBB1GLP5 No
DEO00BB1GLQ3 No
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DEOOOBB1GLR1 No
DEO0OBB1GLS9 No
DEOOOBB1GLT7 No
DEO00BB1GLUS No
DE000OBB1GLV3 No
DEO00BB1GLW1 No
DEO00OBB1GLX9 No
DEOOOBB1GLY7 No
DEO00BB1GLZ4 No
DE000BB1GL09 No
DEO00OBB1GL17 No
DE000BB1GL25 No
DEO00OBB1GL33 No
DE000BB1GL41 No
DEO00OBB1GL58 No
DEO00BB1GL66 Yes
DEO0OBB1GL74 No
DEO00BB1GL82 Yes
DEO00BB1GL90 No
DEOOOBB1GMAS5 No
DEOOOBB1GMB3 Yes
DE000BB1GMC1 Yes
DE000BB1GMD9 No
DEOOOBB1GME7 No
DEOOOBB1GMF4 No
DE000BB1GMG2 No
DE000BB1GMHO Yes
DE000BB1GMJ6 No
DEO00OBB1GMK4 No
DEO00BB1GML2 No
DE000BB1GMMO No
DEO00OBB1GMN8 No
DEO00OBB1GMP3 No
DE000BB1GMQ1 No
DE000OBB1GMR9 Yes
DEOOOBB1GMS7 Yes
DEO00OBB1GMTS No
DE000BB1GMU3 No
DEO00BB1GMV1 No
DEO00OBB1GMW9 No
DE000BB1GMX7 No
DEOOOBB1GMY5 Yes

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

Administrator Benchmark

European Money Markets Institute =~ EURIBOR 1M
Federal Reserve Bank of New

Financial Benchmarks Sweden AB

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

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

Yes
No

No
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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:

UNLIMITED TURBO Long and/or UNLIMITED TURBO 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:

24 October 2023

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 and the audited interim financial statements for the six-month period as at 30 June 2023.

Table 1: Income statement - non-equity securities

Annual financial | Annual financial | Interim financial | Interim financial
statements as at statements as at statements as at statements as at
31 December 2022 31 December 2021 30 June 2023 30 June 2022
in EUR in EUR in EUR in EUR
Result of ordinary activities
Other operating income 783,010.31 1,058,779.55 294,198.50 380,210.18
Other operating expenses -783,010.31 -1,058,779.55 -294,198.50 -380,210.18
Net profit for the year 0 0 0 0

Table 2: Balance sheet -non-equity securities

Annual financial statements
as at

31 December 2022

Annual financial statements
as at

31 December 2021

Interim financial statements
as at

30 June 2023
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in EUR

in EUR

in EUR

Receivables and other assets

Receivables from affiliated companies

8,285,000.00

27,639,000.00

77,084,654.00

Other assets (assets/current assets)

4,207,327,744.69

3,023,052,044.36

6,326,117,979.09

Liabilities

Bonds (liabilities/payables)

2,361,510,475.11

1,573,817,871.04

3,592,210,545.65

Other liabilities (liabilities/payables)

1,854,102,269.58

1,476,873,173.32

2,810,992,087.43

Net financial debt (long term debt plus 0 0 0
short-term debt minus cash)
Table 3: Cash flow statement - non-equity securities
For the period from For the period from Interim financial | Interim financial
1 January to 31| 1 January to 31 statements as at statements as at
December 2022 December 2021 30 June 2023 30 June 2022
in EUR in EUR in EUR in EUR
Net Cash flows from operating -13,222.76 526,859.27 1,336.25 -16,805.01
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 security 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 Knock-Out 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 Busin