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

LEI 549300TS3U4JKMR1B479

Final Terms No. 78901
dated 22 May 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

Call and/or Put Warrants

linked to currency exchange rates

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,
27 December 2023 and 19 April 2024 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 Call and/or Put Warrants linked to currency exchange rates
(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 Website
EUR/USD Exchange Rate www.bloomberg.com/markets/currencies/fx-fixings
GBP/USD Exchange Rate www.bloomberg.com/markets/currencies/fx-fixings
USD/JPY Exchange Rate www.bloomberg.com/markets/currencies/fx-fixings

The respective current currency exchange rate ("Bloomberg BFIX rate") based on the price fixing currently taking place at
14:00 hrs (Frankfurt am Main local time) can be found at http://www.bloomberg.com/markets/currencies/fx-fixings.

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 Call Warrant
and/or Put 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).

The Redemption Amount (the "Redemption Amount") in the case of a Call Warrant is equal to the difference by
which the Reference Price exceeds the Strike, determined in the Reference Currency, multiplied by the Ratio
expressed as a decimal (the "Relevant Amount"):

Relevant Amount = (Reference Price — 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. (6).

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 Redemption Amount (the "Redemption Amount") in the case of a Put Warrant is equal to the difference by
which the Reference Price falls below the Strike, determined in the Reference Currency, multiplied by the Ratio
expressed as a decimal (the "Relevant Amount"):

Relevant Amount = (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. (6).

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.
For the purposes of these Terms and Conditions of the Warrants, the following terms have the following meanings:
"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.
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"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.

"Foreign Currency": means any currency other than EUR.
"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, with respect to EUR/Foreign Currency exchange rate pairs, the price of the Underlying
determined by the Reference Source currently at 14:00 hrs (Frankfurt am Main local time) and published on the
website listed in the table at the end of § 1.

"Reference Price": If the Reference Source does not determine and publish a currency exchange rate for Foreign
Currency 1/Foreign Currency 2 on a regular basis, the Reference Price for Foreign Currency 1/Foreign Currency 2
currency exchange rate pairs is determined by the Calculation Agent on the basis of the official currency exchange
rates determined by the Reference Source on the Valuation Date for EUR/Foreign Currency 1 and EUR/Foreign
Currency 2.

It is calculated by dividing the currency exchange rate for EUR/Foreign Currency 2 by the currency exchange rate for
EUR/Foreign Currency 1.

Currency exchange rate for EUR / Foreign
Currency 2

Currency exchange rate for EUR / Foreign
Currency 1

If the Reference Source determines and publishes a currency exchange rate for Foreign Currency 1/Foreign Currency
2 on a regular basis, the Reference Price shall be the price of the Underlying determined by the Reference Source
currently at 14:00 hrs (Frankfurt am Main local time) and published on the website listed in the table at the end of § 1.

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

"Settlement Date": means the Settlement Date allocated to the Warrant in the table at the end of § 1 or, if this day is
not a Bank Business Day, the following Bank Business Day; or, if later, at the latest the fourth Bank Business Day
after the Valuation Date.

"Strike": means the Strike allocated to the Warrant in the table at the end of § 1.
"Trading Day": means any day on which, with respect to the Underlying,

(a) the Reference Source is open for regular trading, and

(b) the currency exchange rate of the Underlying is determined by the Reference Source specified in the table
atthe end of § 1.

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

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

If the Reference Price is not determined on the Valuation Date and there is no Market Disruption as defined in § 4, the
Valuation Date shall be postponed to the following Trading Day.

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
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(6)

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.

The Reference Currency will be converted into the Settlement Currency at the currency exchange rate set on the
Valuation Date by Bloomberg for that day and published on Bloomberg page BFIX at 14:00 hrs (Frankfurt am Main
local time) (the "Conversion Time").

If such an exchange rate is no longer published as aforesaid but on another screen page chosen by the Calculation
Agent at its reasonable discretion (Sec. 317 BGB) (the "Replacement Page"), the currency exchange rate published
on the Replacement Page shall be relevant and applicable for the conversion of the Reference Currency into the
Settlement Currency. The Issuer will publish the Replacement Page in accordance with § 9 of Part B of the Terms and
Conditions of the Warrants (General Conditions) without undue delay.

If the calculation of a currency exchange rate or its publication in the manner described above is permanently
discontinued, the Calculation Agent will at its reasonable discretion (Sec. 317 BGB) and taking into account common
market practice set another rate to be used as currency exchange rate without undue delay by means of a notice
according to § 9 of Part B of the Terms and Conditions of the Warrants (General Conditions).
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Product 3 (Call/Put Warrants)

WKN and ISIN - . N ) .
of the Warrants/ Underl;;‘mg OTptlon Reference Currency* Reference Source* Ratio* St”kec in Reference \slalulatlon Dlgte ,{
Issue Size* (currency exchange rate) ype urrency ettlement Date
BB1LSD, EUR/USD Exchange Rate
DEO0OBB1LSD6/ | www.bloomberg.com/markets/c |Call uUsD Bloomberg L.P. 100.00 1.1500 21 March 2025/ 27
) - March 2025
500,000 urrencies/fx-fixings
BB1LSE, EUR/USD Exchange Rate
DEOOOBBLSE4/ | www.bloomberg.com/markets/c | Call uUSD Bloomberg L.P. 100.00 1.1400 21 March 2025 /.27
; . March 2025
500,000 urrencies/fx-fixings
BB1LSF, EUR/USD Exchange Rate
DEOOOBB1LSF1/ | www.bloomberg.com/markets/c |Call uUSD Bloomberg L.P. 100.00 1.1200 21 March 2025 /.27
) . March 2025
500,000 urrencies/fx-fixings
BB1LSG, EUR/USD Exchange Rate
DEOOOBB1LSGY/ | www.bloomberg.com/markets/c |Call usD Bloomberg L.P. 100.00 1.1000 21 March 2025 /27
) . March 2025
500,000 urrencies/fx-fixings
BB1LSH, EUR/USD Exchange Rate
DEOOOBBILSH7 / | www.bloomberg.com/markets/c | Call uSsD Bloomberg L.P. 100.00 1.0800 21 March 2025 /27
) . March 2025
500,000 urrencies/fx-fixings
BB1LSJ, EUR/USD Exchange Rate
DEOOOBB1LSJ3 / www.bloomberg.com/markets/c | Call usb Bloomberg L.P. 100.00 1.0600 21 March 2025 /27
) - March 2025
500,000 urrencies/fx-fixings
BB1LSK, EUR/USD Exchange Rate
DEOOOBBILSK1/ | www.bloomberg.com/markets/c | Call uUsD Bloomberg L.P. 100.00 1.0500 21 March 2025/ 27
) . March 2025
500,000 urrencies/fx-fixings
BB1LSL, EUR/USD Exchange Rate
DEOOOBB1LSLY9/ | www.bloomberg.com/markets/c |Call usD Bloomberg L.P. 100.00 1.1500 20 June 2025 /26
) . June 2025
500,000 urrencies/fx-fixings
BB1LSM, EUR/USD Exchange Rate
DEOOOBB1LSM7 / | www.bloomberg.com/markets/c |Call USD Bloomberg L.P. 100.00 1.1200 20 June 2025/ 26
) .. June 2025
500,000 urrencies/fx-fixings
BB1LSN, EUR/USD Exchange Rate
DEOOOBBILSN5/ | www.bloomberg.com/markets/c |Call uUsD Bloomberg L.P. 100.00 1.1000 20 June 2025/ 26
) - June 2025
500,000 urrencies/fx-fixings
BB1LSP, EUR/USD Exchange Rate
DEOOOBB1LSPO / www.bloomberg.com/markets/c |Call uUsD Bloomberg L.P. 100.00 1.0800 20 June 2025 /26
; . June 2025
500,000 urrencies/fx-fixings
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WKN and ISIN

i . I . .
of the Warrants/ Underlying Option Reference Currency* Reference Source* Ratio* Strike” in Reference | Valuation Date i
Issue Size* (currency exchange rate) Type Currency Settlement Date
BB1LSQ, EUR/USD Exchange Rate
DEOOOBB1LSQ8/ | www.bloomberg.com/markets/c | Call uSsD Bloomberg L.P. 100.00 1.0500 20 June 2025 /26
A . June 2025
500,000 urrencies/fx-fixings
BB1LSR, EUR/USD Exchange Rate
DEOOOBBILSR6/ | www.bloomberg.com/markets/c |Put uUSD Bloomberg L.P. 100.00 1.0500 21 March 2025 /27
. - March 2025
500,000 urrencies/fx-fixings
BB1LSS, EUR/USD Exchange Rate
DEOOOBB1LSS4/ | www.bloomberg.com/markets/c | Put usD Bloomberg L.P. 100.00 1.0600 21 March 2025/ 27
. - March 2025
500,000 urrencies/fx-fixings
BB1LST, EUR/USD Exchange Rate
DEO0OBBILST2/ | www.bloomberg.com/markets/c |Put uUSD Bloomberg L.P. 100.00 1.0800 21 March 2025 /27
) . March 2025
500,000 urrencies/fx-fixings
BB1LSU, EUR/USD Exchange Rate
DEO0OBB1LSUO / www.bloomberg.com/markets/c |Put UsSD Bloomberg L.P. 100.00 1.1000 21 March 2025 / 27
) - March 2025
500,000 urrencies/fx-fixings
BB1LSV, EUR/USD Exchange Rate
DEOOOBB1LSV8/ | www.bloomberg.com/markets/c | Put usD Bloomberg L.P. 100.00 1.1200 21 March 2025 /27
) - March 2025
500,000 urrencies/fx-fixings
BB1LSW, EUR/USD Exchange Rate
DEOOOBBILSW6 / | www.bloomberg.com/markets/c | Put uSsD Bloomberg L.P. 100.00 1.1400 21 March 2025 /27
; _ March 2025
500,000 urrencies/fx-fixings
BB1LSX, EUR/USD Exchange Rate
DEOOOBB1LSX4/ | www.bloomberg.com/markets/c | Put uSsD Bloomberg L.P. 100.00 1.1500 21 March 2025 /27
) - March 2025
500,000 urrencies/fx-fixings
BB1LSY, EUR/USD Exchange Rate
DEO0OBB1LSY2/ www.bloomberg.com/markets/c |Put UsD Bloomberg L.P. 100.00 1.0800 20 June 2025/ 26
; - June 2025
500,000 urrencies/fx-fixings
BB1LSZ, EUR/USD Exchange Rate
DEO00BB1LSZ9/ | www.bloomberg.com/markets/c |Put usD Bloomberg L.P. 100.00 1.1000 20 June 2025/26
) . June 2025
500,000 urrencies/fx-fixings
BB1LSO, EUR/USD Exchange Rate
DEOOOBB1LSO05/ | www.bloomberg.com/markets/c |Put USD Bloomberg L.P. 100.00 1.1200 20 June 2025/26
. - June 2025
500,000 urrencies/fx-fixings
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WKN and ISIN

i . I . .
of the Warrants/ Underlying Option Reference Currency* Reference Source* Ratio* Strike” in Reference | Valuation Date i
Issue Size* (currency exchange rate) Type Currency Settlement Date
BB1LS1, EUR/USD Exchange Rate
DEO00BB1LS13/ | www.bloomberg.com/markets/c | Put usD Bloomberg L.P. 100.00 1.1500 20 June 2025/26
A . June 2025
500,000 urrencies/fx-fixings
BB1LS2, GBP/USD Exchange Rate
DE00OBBILS21/ | www.bloomberg.com/markets/c | Call uUSD Bloomberg L.P. 100.00 1.3500 21 March 2025 /27
. - March 2025
500,000 urrencies/fx-fixings
BB1LS3, GBP/USD Exchange Rate
DE00OBBILS39/ | www.bloomberg.com/markets/c | Call uUSD Bloomberg L.P. 100.00 1.3000 21 March 2025 /27
. - March 2025
500,000 urrencies/fx-fixings
BB1LS4, GBP/USD Exchange Rate
DEOQOBBILS47/ | www.bloomberg.com/markets/c | Call uUSD Bloomberg L.P. 100.00 1.2500 21 March 2025 /27
) . March 2025
500,000 urrencies/fx-fixings
BB1LS5, GBP/USD Exchange Rate
DEO0OBB1LS54 / www.bloomberg.com/markets/c | Call UsSD Bloomberg L.P. 100.00 1.3500 20 June 2025/ 26
) - June 2025
500,000 urrencies/fx-fixings
BB1LS6, GBP/USD Exchange Rate
DEO00OBB1LS62 / www.bloomberg.com/markets/c |Call UsSD Bloomberg L.P. 100.00 1.3000 20 June 2025/ 26
) - June 2025
500,000 urrencies/fx-fixings
BB1LS7, GBP/USD Exchange Rate
DEOO0OBB1LS70/ www.bloomberg.com/markets/c |Call UsD Bloomberg L.P. 100.00 1.2500 20 June 2025/ 26
; _ June 2025
500,000 urrencies/fx-fixings
BB1LS8, GBP/USD Exchange Rate
DEOOOBB1LS88 / www.bloomberg.com/markets/c |Call UsSD Bloomberg L.P. 100.00 1.2000 20 June 2025/ 26
) - June 2025
500,000 urrencies/fx-fixings
BB1LS9, GBP/USD Exchange Rate
DEO0OOBB1LS96 / www.bloomberg.com/markets/c |Put UsD Bloomberg L.P. 100.00 1.2000 21 March 2025 / 27
; - March 2025
500,000 urrencies/fx-fixings
BB1LTA, GBP/USD Exchange Rate
DEOOOBB1LTAO/ | www.bloomberg.com/markets/c |Put usD Bloomberg L.P. 100.00 1.2500 21 March 2025 /27
) . March 2025
500,000 urrencies/fx-fixings
BB1LTB, GBP/USD Exchange Rate
DEO0OBB1LTB8/ | www.bloomberg.com/markets/c |Put usD Bloomberg L.P. 100.00 1.3000 21 March 2025 /27
. - March 2025
500,000 urrencies/fx-fixings
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WKN and ISIN

i . I . .
of the Warrants/ Underlying Option Reference Currency* Reference Source* Ratio* Strike” in Reference | Valuation Date i
. (currency exchange rate) Type Currency Settlement Date
Issue Size
BB1LTC, GBP/USD Exchange Rate
DEO0OBBILTC6/ | www.bloomberg.com/markets/c | Put usD Bloomberg L.P. 100.00 1.3500 21 March 2025 /27
) . March 2025
500,000 urrencies/fx-fixings
BB1LTD, GBP/USD Exchange Rate
DEOOOBB1LTD4/ | www.bloomberg.com/markets/c |Put usD Bloomberg L.P. 100.00 1.2500 20 June 2025 /26
. .. June 2025
500,000 urrencies/fx-fixings
BB1LTE, GBP/USD Exchange Rate
DEO0OBBILTE2/ | www.bloomberg.com/markets/c |Put usD Bloomberg L.P. 100.00 1.3000 20 June 2025/ 26
. .. June 2025
500,000 urrencies/fx-fixings
BB1LTF, GBP/USD Exchange Rate
DEO0OBBALTF9/ | www.bloomberg.com/markets/c |Put USD Bloomberg L.P. 100.00 1.3500 20 June 2025 /26
; . June 2025
500,000 urrencies/fx-fixings
BB1LTG, USD/JPY Exchange Rate
DEOOOBB1LTG7 / www.bloomberg.com/markets/c | Call JPY Bloomberg L.P. 10.00 160.0000 20 September 2024 /
. - 26 September 2024
5,000,000 urrencies/fx-fixings
BB1LTH, USD/JPY Exchange Rate
DEOOOBBILTH5/ | www.bloomberg.com/markets/c |Call JPY Bloomberg L.P. 10.00 158.0000 20 September 2024 /
) . 26 September 2024
5,000,000 urrencies/fx-fixings
USD/JPY Exchange Rate
BB1LTJ, DEOOOBB1LTJ1 20 December 2024 /
15,000,000 www.bIoombgrg.com{markets/c Call JPY Bloomberg L.P. 10.00 160.0000 30 December 2024
urrencies/fx-fixings
BB1LTK, USD/JPY Exchange Rate
DEO0OBB1LTK9/ | www.bloomberg.com/markets/c |Call JPY Bloomberg L.P. 10.00 160.0000 21 March 2025/ 27
) . March 2025
5,000,000 urrencies/fx-fixings
BB1LTL, USD/JPY Exchange Rate
DEOOOBB1LTL7 / www.bloomberg.com/markets/c | Call JPY Bloomberg L.P. 10.00 155.0000 21 March 2025 /27
) _ March 2025
5,000,000 urrencies/fx-fixings
BB1LTM, USD/JPY Exchange Rate
DEOOOBBALTM5 / | www.bloomberg.com/markets/c | Call JPY Bloomberg L.P. 10.00 150.0000 21 March 2025 /27
. . March 2025
5,000,000 urrencies/fx-fixings
BB1LTN, USD/JPY Exchange Rate
DEOOOBBILTN3/ | www.bloomberg.com/markets/c | Call JPY Bloomberg L.P. 10.00 145.0000 21 March 2025 /27
) .. March 2025
5,000,000 urrencies/fx-fixings
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WKN and ISIN

i . I . .
of the Warrants/ Underlying Option Reference Currency* Reference Source* Ratio* Strike” in Reference | Valuation Date i
. (currency exchange rate) Type Currency Settlement Date
Issue Size
BB1LTP, USD/JPY Exchange Rate
DEOOOBB1LTP8 / | www.bloomberg.com/markets/c |Call JPY Bloomberg L.P. 10.00 140.0000 21 March 2025 /27
A . March 2025
5,000,000 urrencies/fx-fixings
BB1LTQ, USD/JPY Exchange Rate
DE00OBBILTQ6/ | www.bloomberg.com/markets/c |Call JPY Bloomberg L.P. 10.00 155.0000 20 June 2025 /26
. - June 2025
5,000,000 urrencies/fx-fixings
BB1LTR, USD/JPY Exchange Rate
DEOOOBB1ILTR4/ | www.bloomberg.com/markets/c | Call JPY Bloomberg L.P. 10.00 150.0000 20 June 2025/ 26
. - June 2025
5,000,000 urrencies/fx-fixings
BB1LTS, USD/JPY Exchange Rate
DEO0OBB1ILTS2/ | www.bloomberg.com/markets/c | Call JPY Bloomberg L.P. 10.00 145.0000 20 June 2025/ 26
) . June 2025
5,000,000 urrencies/fx-fixings
BB1LTT, USD/JPY Exchange Rate
DEOOOBB1LTTO / www.bloomberg.com/markets/c | Call JPY Bloomberg L.P. 10.00 140.0000 20 June 2025/ 26
) . June 2025
5,000,000 urrencies/fx-fixings
BB1LTU, USD/JPY Exchange Rate
DEOOOBBILTU8/ | www.bloomberg.com/markets/c | Put JPY Bloomberg L.P. 10.00 158.0000 20 September 2024 /
) . 26 September 2024
5,000,000 urrencies/fx-fixings
BB1LTV, USD/JPY Exchange Rate
DEOOOBBILTV6/ | www.bloomberg.com/markets/c |Put JPY Bloomberg L.P. 10.00 160.0000 20 September 2024 /
) . 26 September 2024
5,000,000 urrencies/fx-fixings
BB1LTW, USD/JPY Exchange Rate
DEOOOBBILTW4 / | www.bloomberg.com/markets/c |Put JPY Bloomberg L.P. 10.00 160.0000 20 December 2024 /
) . 30 December 2024
5,000,000 urrencies/fx-fixings
BB1LTX, USD/JPY Exchange Rate
DEOOOBB1LTX2 / www.bloomberg.com/markets/c |Put JPY Bloomberg L.P. 10.00 140.0000 21 March 2025 /27
; - March 2025
5,000,000 urrencies/fx-fixings
BB1LTY, USD/JPY Exchange Rate
DEOOOBBALTYO/ | www.bloomberg.com/markets/c |Put JPY Bloomberg L.P. 10.00 145.0000 21 March 2025 /27
) . March 2025
5,000,000 urrencies/fx-fixings
BB1LTZ, USD/JPY Exchange Rate
DEO0OBB1LTZ7/ | www.bloomberg.com/markets/c |Put JPY Bloomberg L.P. 10.00 150.0000 21 March 2025 /27
. - March 2025
5,000,000 urrencies/fx-fixings
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WKN and ISIN — . I . .
of the Warrants/ Underlying Option Reference Currency* Reference Source* Ratio* Strike” in Reference | Valuation Date i
. (currency exchange rate) Type Currency Settlement Date
Issue Size
BB1LTO, USD/JPY Exchange Rate
DEOOOBBALTO4/ | www.bloomberg.com/markets/c |Put JPY Bloomberg L.P. 10.00 155.0000 21 March 2025 /27
. . March 2025
5,000,000 urrencies/fx-fixings
BB1LT1, USD/JPY Exchange Rate
DEO0OBB1ILT12/ | www.bloomberg.com/markets/c |Put JPY Bloomberg L.P. 10.00 160.0000 21 March 2025 /27
) . March 2025
5,000,000 urrencies/fx-fixings
BB1LT2, USD/JPY Exchange Rate
DEO0OBB1LT20/ | www.bloomberg.com/markets/c |Put JPY Bloomberg L.P. 10.00 140.0000 20 June 2025/ 26
) . June 2025
5,000,000 urrencies/fx-fixings
BB1LT3, USD/JPY Exchange Rate
DEO0OBB1LT38/ | www.bloomberg.com/markets/c |Put JPY Bloomberg L.P. 10.00 145.0000 20 June 2025/ 26
. . June 2025
5,000,000 urrencies/fx-fixings
BB1LT4, USD/JPY Exchange Rate
DEOOOBB1LT46 / www.bloomberg.com/markets/c |Put JPY Bloomberg L.P. 10.00 150.0000 20 June 2025 /26
. - June 2025
5,000,000 urrencies/fx-fixings
BB1LT5, USD/JPY Exchange Rate
DEOOOBB1LT53 / www.bloomberg.com/markets/c |Put JPY Bloomberg L.P. 10.00 155.0000 20 June 2025/26
: - June 2025
5,000,000 urrencies/fx-fixings
BB1LTS6, USD/JPY Exchange Rate
DEOOOBB1LT61 / www.bloomberg.com/markets/c |Put JPY Bloomberg L.P. 10.00 160.0000 20 June 2025/26
: - June 2025
5,000,000 urrencies/fx-fixings

* For the sake of clarification, all information provided is subject to §§ 3 and 4

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

Subject to any other provisions of these Terms and Conditions of the Warrants, the Warrant Rights shall be deemed
exercised in accordance with the provisions of § 1 on the Valuation Date without any further conditions having to be met and
shall lapse upon payment of the Redemption Amount (if the Redemption Amount is positive; otherwise they shall lapse
without replacement and become worthless at the end of the day concerned).

(1

)

@)

(4)

§3
Adjustments, extraordinary termination

If the Underlying is replaced in its function as the legal tender of the country concerned with another currency or a
new currency, or if the Underlying is merged with another currency (the "Successor Underlying") (each an
"Adjustment Event"), and provided that the Warrants have not been terminated in accordance with para. (2), the
Calculation Agent shall, if applicable, use the Successor Underlying instead of the previous Underlying, and the
Issuer shall 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
this para. (1). For this purpose, the Calculation Agent shall determine the new relevant currency exchange rate on
the basis of such number of units of the Successor Underlying as is calculated by converting the number of units of
the Underlying used for determining the original currency exchange rate into the respective Successor Underlying.
The Issuer shall publish any replacement of the currency concerned, the relevant currency exchange rate, the date
on which it first becomes applicable and, if applicable, its publication by third parties (each a "Successor
Reference Source") in accordance with § 9 of Part B of the Terms and Conditions of the Warrants (General
Conditions) without undue delay.

Any reference to the Underlying or, if applicable, to the Reference Source contained in these Terms and Conditions
of the Warrants shall, where the context allows, be deemed a reference to the Successor Underlying or the
Successor Reference Source, respectively.

In the event that an Adjustment Event occurs, the Issuer shall have the right, but no obligation, to terminate the
Warrants by extraordinary termination by means of a notice according to § 9 of Part B of the Terms and Conditions
of the Warrants (General Conditions). 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 Issuer shall pay the Termination Amount in accordance with § 7 of Part B of the Terms and
Conditions of the Warrants (General Conditions).

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).

The Underlying is a Benchmark as defined in Regulation (EU) 2016/1011 of the European Parliament and of the
Council (the "Benchmark Regulation"). Therefore, the following additional provisions shall apply:

If the Underlying (the "Benchmark"), as determined by the Calculation Agent, can no longer be used due to
statutory or authority requirements, in particular

(i) upon occurrence of a "Non-Approval Event": if any approval, registration, recognition, endorsement,
equivalence decision or any authorisation of a Benchmark or its administrator has not and will not be
granted, the Benchmark or its administrator is not and will not be included in the register according to
Art. 36 Benchmark Regulation or the Benchmark or its administrator does not meet statutory or
regulatory requirements relating to the Warrants, the Issuer, the Calculation Agent or the Benchmark;

a Non-Approval Event shall not be deemed to have occurred if the Benchmark or its administrator is not
or will not be included in a register because its approval, registration, recognition, endorsement, an
equivalence decision or an authorisation is suspended if, at the time of suspension, the continued
provision and use of the Benchmark in relation to the Warrants is permitted under applicable laws and
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(1

)

(ii)

(iii)

regulations during the suspension;

upon occurrence of a "Rejection Event": if the relevant competent authority or any other relevant
official body rejects or denies, or will reject or deny, a necessary application for approval, registration,
recognition, endorsement, an equivalence decision, authorisation or inclusion in the register according
to Art. 36 Benchmark Regulation with respect to the Warrants, the Benchmark or its administrator which
are required under all laws and regulations applicable to the Issuer, the Calculation Agent or any other
unit to comply with the obligations relating to the Warrants, or

upon occurrence of a "Suspension or Withdrawal Event": if the relevant competent authority or any
other relevant official body suspends or withdraws, or will suspend or withdraw, any approval,
registration, recognition, endorsement, equivalence decision or authorisation of the Benchmark or its
administrator which are required under all laws and obligations applicable to the Issuer, the Calculation
Agent or any other unit to comply with the obligations relating to the Warrants, or the Benchmark or its
administrator are not included in a register according to Art. 36 of the Benchmark Regulation, or its
inclusion has been withdrawn, if inclusion in this register is or will be required under the respective
applicable law in order to comply with the obligations of the Issuer, the Calculation Agent or any other
unit relating to the Warrants;

a Suspension or Withdrawal Event shall not be deemed to have occurred if any approval, registration,
recognition, endorsement, equivalence decision or authorisation is suspended or withdrawn, or the
inclusion in an official register is withdrawn if, at the time of such suspension or withdrawal, the
continued provision and use of the Benchmark in relation to the Warrants is permitted under applicable
laws and regulations during such suspension or withdrawal;

(each a "Potential Adjustment Event"), the provisions of paras. (1) to (3) shall apply mutatis mutandis to an
adjustment or Adjustment Event. In particular, the Issuer or the Calculation Agent, respectively, can determine a
Successor Underlying and/or a Successor Reference Source or adjust the Warrants or terminate them by
extraordinary termination.

§4

Market Disruptions

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.

"Market Disruption" means:

(a)
(b)

the non-publication of the relevant currency exchange rate on the relevant screen page and on the
website of the Reference Source;

the suspension or material restriction

0] of banking transaction in the country in which the Underlying is the legal tender or official
currency, or in a country to which the Underlying is materially related in the opinion of the
Issuer (the "Relevant Jurisdiction");

(ii) of interbank trading for the exchange of the Underlying into another currency in a normal and
legal manner or of transfers of one of the two currencies relevant for the Underlying within the
Relevant Jurisdiction;

(iii) of trading relating to the exchange of the Underlying into the other currency at a rate of
exchange that is no worse than the rate applying for domestic financial institutions located in
the Relevant Jurisdiction;

(iv)  of trading in a futures or option contract linked to the Underlying on a futures exchange;

(v) of transfers of one of the two currencies relevant for the Underlying from accounts within the
Relevant Jurisdiction to accounts outside the Relevant Jurisdiction or of transfers between
accounts within the Relevant Jurisdiction or to a person not resident in that Relevant
Jurisdiction;

(vi) of the determination of the price or value of the relevant currency exchange rate for the
Underlying by the Reference Source;

(vii)  of the ability to buy, transfer, sell or hold the Underlying or conduct other transactions relating
to it as a result of legal requirements introduced in the Relevant Jurisdiction or whose
introduction is the subject of a binding announcement;
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)

provided that the effect of such a suspension or restriction is material in the opinion of the Issuer acting at its
reasonable discretion (Sec. 315 BGB). A suspension or restriction within the meaning of the events described
above that occurs during the course of a day as a result of price movements exceeding certain thresholds
established locally shall only qualify as Market Disruption if that restriction continues until the close of trading on the
relevant day.

In deviation from para. (1), 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. For this purpose, the Calculation Agent shall request four leading banks in Frankfurt am Main
chosen by it to inform it of their bid and ask prices for the Underlying. In this case, the relevant rate for the purpose
of determining the relevant price shall be the arithmetic mean of the bid and ask prices established by these four
banks. If the Calculation Agent receives less than the bid and ask prices referred to above, it shall determine the
relevant rate for the purpose of determining the relevant price at its reasonable discretion (Sec. 317 BGB), taking
into account the market conditions existing on the date concerned.
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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 23 May 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

27 May 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)
DEO0OBB1LSD6 0.63 0 500,000
DEOOOBB1LSE4 0.82 0 500,000
DEOOOBB1LSF1 1.38 0 500,000
DEOOOBB1LSG9 2.20 0 500,000
DEOOOBB1LSH7 3.26 0 500,000
DEOOOBB1LSJ3 4.55 0 500,000
DEOOOBB1LSK1 5.25 0 500,000
DEOOOBB1LSL9 0.98 0 500,000
DE000BB1LSM7 1.87 0 500,000
DEOOOBB1LSN5 274 0 500,000
DEO0O0BB1LSPO 3.83 0 500,000
DEO0OBB1LSQ8 5.79 0 500,000
DEOOOBB1LSR6 0.75 0 500,000
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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)

DEOOOBB1LSS4 0.93 0 500,000
DEOOOBB1LST2 1.41 0 500,000
DEO0OBB1LSUO 210 0 500,000
DEOOOBB1LSV8 3.05 0 500,000
DEOOOBB1LSW6 4.26 0 500,000
DEO0OBB1LSX4 4.94 0 500,000
DEOOOBB1LSY2 1.59 0 500,000
DEO00BB1LSZ9 2.24 0 500,000
DEOOOBB1LS05 3.1 0 500,000
DEOOOBB1LS13 4.83 0 500,000
DEO00BB1LS21 0.72 0 500,000
DEO0OBB1LS39 1.91 0 500,000
DEO00BB1LS47 4.26 0 500,000
DEO00BB1LS54 1.04 0 500,000
DEOO0OBB1LS62 2.36 0 500,000
DEOOOBB1LS70 4.68 0 500,000
DEOOOBB1LS88 7.88 0 500,000
DEOOOBB1LS96 0.90 0 500,000
DEOOOBB1LTAO 1.97 0 500,000
DEOOOBB1LTB8 4.03 0 500,000
DEOOOBB1LTC6 7.24 0 500,000
DEOOOBB1LTD4 2.37 0 500,000
DEOOOBB1LTE2 4.40 0 500,000
DEOOOBB1LTF9 7.43 0 500,000
DEOOOBB1LTG7 0.05 0 5,000,000
DEOOOBB1LTH5 0.08 0 5,000,000
DEOOOBB1LTJ1 0.08 0 5,000,000
DEOOOBB1LTK9 0.09 0 5,000,000
DEOOOBB1LTL7 0.16 0 5,000,000
DEOOOBB1LTM5 0.27 0 5,000,000
DEOOOBB1LTN3 0.45 0 5,000,000
DEOOOBB1LTP8 0.67 0 5,000,000
DEOOOBB1LTQ6 0.16 0 5,000,000
DEOOOBB1LTR4 0.26 0 5,000,000
DEOOOBB1LTS2 0.41 0 5,000,000
DEOOOBB1LTTO 0.61 0 5,000,000
DEOOOBB1LTUS8 0.34 0 5,000,000
DEOOOBB1LTV6 0.43 0 5,000,000
DEOOOBB1LTWA4 0.57 0 5,000,000
DEOOOBB1LTX2 0.09 0 5,000,000
DEOOOBB1LTYO 0.17 0 5,000,000
DEOOOBB1LTZ7 0.29 0 5,000,000
DEOOOBB1LT04 0.47 0 5,000,000
DEOO0OBB1LT12 0.69 0 5,000,000
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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)
DEO00OBB1LT20 0.14 0 5,000,000
DEOOOBB1LT38 0.24 0 5,000,000
DEOOOBB1LT46 0.38 0 5,000,000
DEOOOBB1LT53 0.57 0 5,000,000
DEOOOBB1LT61 0.80 0 5,000,000

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:

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

Administrator

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

Amounts payable under these Warrants are calculated by reference to the

following Benchmarks provided by the following administrators:

Benchmark

Bloomberg Index Services Limited
Bloomberg Index Services Limited
Bloomberg Index Services Limited

EUR/USD Exchange Rate
GBP/USD Exchange Rate
USD/JPY Exchange Rate

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
Yes
Yes

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

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:

Call and/or Put Warrants linked to currency exchange rates (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 2022 and 31 December 2023 .

Table 1: Income statement - non-equity securities

Annual financial statements as at
31 December 2023

Annual financial statements as at
31 December 2022

in EUR in EUR
Result of ordinary activities
Other operating income 647,058.83 783,010.31
Other operating expenses -647,058.83 -783,010.31
Net profit for the year 0 0

Table 2: Balance sheet -non-equity securities

Annual financial statements as at
31 December 2023
in EUR

Annual financial statements as at
31 December 2022
in EUR
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Receivables and other assets

Receivables from affiliated companies

180,935,589.44

8,285,000.00

Other assets (assets/current assets)

7,014,600,801.88

4,207,327,744.69

Liabilities

Bonds (liabilities/payables)

4,321,474,506.21

2,361,510,475.11

Other liabilities (liabilities/payables)

2,874,061,885.11

1,854,102,269.58

Net financial debt (long term debt plus short-term debt

0

0

minus cash)

Table 3: Cash flow statement - non-equity securities

For the period from For the period from
1 January to 31 December 2023

in EUR

1 January to 31 December 2022
in EUR

Net Cash flows from operating activities 13,899.18 -13,222.76

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 (/nhaberschuldverschreibungen) 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
The Warrant Rights will automatically be deemed exercised on the Valuation Date.
The Warrant Holder shall have the right to demand payment of the Redemption Amount by the Issuer on the Settlement Date.

Early redemption

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 Call Warrants shall be equal to the difference between the Reference Price and the Strike, multiplied by the Ratio.
The Redemption Amount for Put Warrants shall be equal to the difference between the Strike and the Reference Price, multiplied by the Ratio.

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.

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.
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Issue date (value date)

27 May 2024

WKN and ISIN

Underlying Option . Strike in Reference | Valuation Date /
of the Warrants/ (currency exchange rate) Type Reference Source Ratio Currency Settlement Date
Issue Size
BB1LSD, EUR/USD Exchange Rate
DE0OOBBILSD6/ | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100.00 1.1500 21 March 2025 / 27
. - March 2025
500,000 currencies/fx-fixings
BB1LSE, EUR/USD Exchange Rate
DEOOOBB1LSE4/ | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100.00 1.1400 21 March 2025 / 27
. - March 2025
500,000 currencies/fx-fixings
BB1LSF, EUR/USD Exchange Rate
DEO0OBBILSF1/ | www.bloomberg.com/markets/ |Call Bloomberg L.P. 100.00 1.1200 21 March 2025 /.27
. - March 2025
500,000 currencies/fx-fixings
BB1LSG, EUR/USD Exchange Rate
DEO0OBBILSGY/ | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100.00 1.1000 21 March 2025 /27
. . March 2025
500,000 currencies/fx-fixings
BB1LSH, EUR/USD Exchange Rate
DEOOOBBILSH7 / | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100.00 1.0800 21 March 2025 / 27
: - March 2025
500,000 currencies/fx-fixings
BB1LSJ, EUR/USD Exchange Rate
DEOOOBB1LSJ3 / www.bloomberg.com/markets/ | Call Bloomberg L.P. 100.00 1.0600 21 March 2025 / 27
. - March 2025
500,000 currencies/fx-fixings
BB1LSK, EUR/USD Exchange Rate
DEOOOBB1LSK1/ | www.bloomberg.com/markets/ |Call Bloomberg L.P. 100.00 1.0500 21 March 2025 /.27
. - March 2025
500,000 currencies/fx-fixings
BB1LSL, EUR/USD Exchange Rate
DEOOOBBILSLY / | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100.00 1.1500 20 June 2025/ 26
. . June 2025
500,000 currencies/fx-fixings
BB1LSM, EUR/USD Exchange Rate
DE0OOBBILSM7 / | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100.00 1.1200 20 June 2025 /26
: - June 2025
500,000 currencies/fx-fixings
BB1LSN, EUR/USD Exchange Rate
DEOOOBB1LSNS5 / www.bloomberg.com/markets/ | Call Bloomberg L.P. 100.00 1.1000 20 June 2025 /26
. - June 2025
500,000 currencies/fx-fixings
BB1LSP, EUR/USD Exchange Rate
DEOOOBBILSPO/ | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100.00 1.0800 20 June 2025 /26
. - June 2025
500,000 currencies/fx-fixings
BB1LSQ, EUR/USD Exchange Rate
DE00OBBILSQ8/ | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100.00 1.0500 20 June 2025/ 26
. . June 2025
500,000 currencies/fx-fixings
BB1LSR, EUR/USD Exchange Rate
DEOOOBBILSR6/ | www.bloomberg.com/markets/ |Put Bloomberg L.P. 100.00 1.0500 21 March 2025 / 27
: - March 2025
500,000 currencies/fx-fixings
BB1LSS, EUR/USD Exchange Rate
DE0OOBBALSS4/ | www.bloomberg.com/markets/ |Put Bloomberg L.P. 100.00 1.0600 21 March 2025/ 27
h - March 2025
500,000 currencies/fx-fixings
BB1LST, EUR/USD Exchange Rate
DEO0OBBALST2/ | www.bloomberg.com/markets/ |Put Bloomberg L.P. 100.00 1.0800 21 March 2025/ 27
: - March 2025
500,000 currencies/fx-fixings
BB1LSU, EUR/USD Exchange Rate
DE0OOBBILSUO/ | www.bloomberg.com/markets/ |Put Bloomberg L.P. 100.00 1.1000 21 March 2025/ 27
. - March 2025
500,000 currencies/fx-fixings
BB1LSV, EUR/USD Exchange Rate
DEOOOBBILSV8/ | www.bloomberg.com/markets/ |Put Bloomberg L.P. 100.00 1.1200 21 March 2025 / 27
: - March 2025
500,000 currencies/fx-fixings
BB1LSW, EUR/USD Exchange Rate
DEOOOBBALSW6 / | www.bloomberg.com/markets/ | Put Bloomberg L.P. 100.00 1.1400 21 March 2025/ 27
A - March 2025
500,000 currencies/fx-fixings
BB1LSX, EUR/USD Exchange Rate
DEOOOBBILSX4/ | www.bloomberg.com/markets/ |Put Bloomberg L.P. 100.00 1.1500 21 March 2025 /27
. - March 2025
500,000 currencies/fx-fixings
BB1LSY, EUR/USD Exchange Rate
DEOOOBBILSY2/ | www.bloomberg.com/markets/ |Put Bloomberg L.P. 100.00 1.0800 20 June 2025 /26
. - June 2025
500,000 currencies/fx-fixings
BB1LSZ, EUR/USD Exchange Rate
DEOOOBB1LSZ9/ | www.bloomberg.com/markets/ | Put Bloomberg L.P. 100.00 1.1000 20 June 2025 /26
. - June 2025
500,000 currencies/fx-fixings
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BB1LSO, EUR/USD Exchange Rate
DE00OBB1LS05/ | www.bloomberg.com/markets/ | Put Bloomberg L.P. 100.00 1.1200 20 June 2025 /26
h - June 2025
500,000 currencies/fx-fixings
BB1LS1, EUR/USD Exchange Rate
DEO0OBB1LS13/ | www.bloomberg.com/markets/ | Put Bloomberg L.P. 100.00 1.1500 20 June 2025726
. - June 2025
500,000 currencies/fx-fixings
BB1LS2, GBP/USD Exchange Rate
DEQ0OBBALS21/ | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100.00 1.3500 21 March 2025/ 27
. - March 2025
500,000 currencies/fx-fixings
BB1LS3, GBP/USD Exchange Rate
DE000BB1LS39/ | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100.00 1.3000 21 March 2025 / 27
: - March 2025
500,000 currencies/fx-fixings
BB1LS4, GBP/USD Exchange Rate
DEQ0OBBALS47/ | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100.00 1.2500 21 March 2025/ 27
h - March 2025
500,000 currencies/fx-fixings
BB1LS5, GBP/USD Exchange Rate
DEO0OBBALS54/ | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100.00 1.3500 20 June 2025/26
. - June 2025
500,000 currencies/fx-fixings
BB1LS6, GBP/USD Exchange Rate
DEO0OBB1LS62/ | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100.00 1.3000 20 June 2025 /26
: - June 2025
500,000 currencies/fx-fixings
BB1LS7, GBP/USD Exchange Rate
DEO0OBB1LS70/ | www.bloomberg.com/markets/ |Call Bloomberg L.P. 100.00 1.2500 20 June 2025 /26
. - June 2025
500,000 currencies/fx-fixings
BB1LS8, GBP/USD Exchange Rate
DEOOOBB1LS88 / www.bloomberg.com/markets/ | Call Bloomberg L.P. 100.00 1.2000 20 June 2025 /26
. - June 2025
500,000 currencies/fx-fixings
BB1LS9, GBP/USD Exchange Rate
DEO0OBB1LS96/ | www.bloomberg.com/markets/ | Put Bloomberg L.P. 100.00 1.2000 21 March 2025 /.27
. - March 2025
500,000 currencies/fx-fixings
BB1LTA, GBP/USD Exchange Rate
DEO0OBBILTAO/ | www.bloomberg.com/markets/ |Put Bloomberg L.P. 100.00 1.2500 21 March 2025 / 27
. . March 2025
500,000 currencies/fx-fixings
BB1LTB, GBP/USD Exchange Rate
DEOOOBBILTB8/ | www.bloomberg.com/markets/ |Put Bloomberg L.P. 100.00 1.3000 21 March 2025/ 27
. - March 2025
500,000 currencies/fx-fixings
BB1LTC, GBP/USD Exchange Rate
DEOOOBBALTC6/ | www.bloomberg.com/markets/ |Put Bloomberg L.P. 100.00 1.3500 21 March 2025/ 27
. - March 2025
500,000 currencies/fx-fixings
BB1LTD, GBP/USD Exchange Rate
DEOOOBBILTD4/ | www.bloomberg.com/markets/ |Put Bloomberg L.P. 100.00 1.2500 20 June 2025/26
: - June 2025
500,000 currencies/fx-fixings
BB1LTE, GBP/USD Exchange Rate
DEOOOBBALTE2/ | www.bloomberg.com/markets/ |Put Bloomberg L.P. 100.00 1.3000 20 June 2025 /26
: - June 2025
500,000 currencies/fx-fixings
BB1LTF, GBP/USD Exchange Rate
DEOOOBB1LTF9 / www.bloomberg.com/markets/ | Put Bloomberg L.P. 100.00 1.3500 20 June 2025 /26
. - June 2025
500,000 currencies/fx-fixings
BB1LTG, USD/JPY Exchange Rate 20 September 2024
DEOOOBB1LTG7 / www.bloomberg.com/markets/ | Call Bloomberg L.P. 10.00 160.0000 / 26 September
5,000,000 currencies/fx-fixings 2024
BB1LTH, USD/JPY Exchange Rate 20 September 2024
DEOOOBB1LTHS5 / www.bloomberg.com/markets/ | Call Bloomberg L.P. 10.00 158.0000 / 26 September
5,000,000 currencies/fx-fixings 2024
BB1LTJ, USD/JPY Exchange Rate
DE00OBBALTJ1/ | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10.00 160.0000 20 December 2024 /
. - 30 December 2024
5,000,000 currencies/fx-fixings
BB1LTK, USD/JPY Exchange Rate
DEOOOBB1LTK9 / www.bloomberg.com/markets/ | Call Bloomberg L.P. 10.00 160.0000 21 March 2025/ 27
h - March 2025
5,000,000 currencies/fx-fixings
BB1LTL, USD/JPY Exchange Rate
DEQOOBBALTL7 / | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10.00 155.0000 21 March 2025/ 27
. - March 2025
5,000,000 currencies/fx-fixings
BB1LTM, USD/JPY Exchange Rate
DEOOOBBILTMS / | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10.00 150.0000 21 March 2025/ 27
. . March 2025
5,000,000 currencies/fx-fixings
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BB1LTN, USD/JPY Exchange Rate
DEOOOBBILTN3/ | www.bloomberg.com/markets/ |Call Bloomberg L.P. 10.00 145.0000 21 March 2025 /.27
h - March 2025
5,000,000 currencies/fx-fixings
BB1LTP, USD/JPY Exchange Rate
DEO0OBBILTP8/ | www.bloomberg.com/markets/ |Call Bloomberg L.P. 10.00 140.0000 21 March 2025 /.27
. - March 2025
5,000,000 currencies/fx-fixings
BB1LTQ, USD/JPY Exchange Rate
DE00OBBILTQ6/ | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10.00 155.0000 ignJeu28225025/ 26
5,000,000 currencies/fx-fixings
BBILTR, USD/JPY Exchange Rate
DEOOOBB1LTR4/ | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10.00 150.0000 20 June 2025 /26
: - June 2025
5,000,000 currencies/fx-fixings
BB1LTS, USD/JPY Exchange Rate
DEO0OBBALTS2/ | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10.00 145.0000 20 June 2025 /26
h - June 2025
5,000,000 currencies/fx-fixings
BB1LTT, USD/JPY Exchange Rate
DEO0OBB1LTTO/ | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10.00 140.0000 20 June 2025726
. - June 2025
5,000,000 currencies/fx-fixings
BB1LTU, USD/JPY Exchange Rate 20 September 2024
DEOOOBB1LTU8 / www.bloomberg.com/markets/ | Put Bloomberg L.P. 10.00 158.0000 / 26 September
5,000,000 currencies/fx-fixings 2024
BB1LTV, USD/JPY Exchange Rate 20 September 2024
DEOOOBB1LTV6 / www.bloomberg.com/markets/ | Put Bloomberg L.P. 10.00 160.0000 / 26 September
5,000,000 currencies/fx-fixings 2024
BB1LTW, USD/JPY Exchange Rate
DEOOOBBALTWA / | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10.00 160.0000 20 December 2024 /
. - 30 December 2024
5,000,000 currencies/fx-fixings
BB1LTX, USD/JPY Exchange Rate
DEO0OBBALTX2/ | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10.00 140.0000 21 March 2025 /.27
. - March 2025
5,000,000 currencies/fx-fixings
BB1LTY, USD/JPY Exchange Rate
DEO0OBBALTYO/ | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10.00 145.0000 21 March 2025 /27
. . March 2025
5,000,000 currencies/fx-fixings
BB1LTZ, USD/JPY Exchange Rate
DEO0OBB1LTZ7/ | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10.00 150.0000 21 March 2025 /.27
. - March 2025
5,000,000 currencies/fx-fixings
BB1LTO, USD/JPY Exchange Rate
DEQ0OBBALTO4/ | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10.00 155.0000 21 March 2025/ 27
. - March 2025
5,000,000 currencies/fx-fixings
BB1LT1, USD/JPY Exchange Rate
DEO0OBBILT12/ | www.bloomberg.com/markets/ |Put Bloomberg L.P. 10.00 160.0000 21 March 2025 /27
. . March 2025
5,000,000 currencies/fx-fixings
BB1LT2, USD/JPY Exchange Rate
DEO0OBBALT20/ | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10.00 140.0000 20 June 2025 /26
: - June 2025
5,000,000 currencies/fx-fixings
BB1LT3, USD/JPY Exchange Rate
DEOOOBB1LT38 / www.bloomberg.com/markets/ | Put Bloomberg L.P. 10.00 145.0000 20 June 2025 /26
. - June 2025
5,000,000 currencies/fx-fixings
BB1LT4, USD/JPY Exchange Rate
DEO0OBBALT46 / | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10.00 150.0000 20 June 2025 /26
. - June 2025
5,000,000 currencies/fx-fixings
BB1LTS5, USD/JPY Exchange Rate
DEQ0OBBALT53/ | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10.00 155.0000 20 June 2025/ 26
- . June 2025
5,000,000 currencies/fx-fixings
BB1LT®6, USD/JPY Exchange Rate
DEO0OBBALT61/ | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10.00 160.0000 20 June 2025 /26
. - June 2025
5,000,000 currencies/fx-fixings
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?
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BNP Paribas S.A., Paris, France, (hereinafter referred to as the "Guarantor") has provided an unconditional and irrevocable guarantee (hereinafter
referred to as the "Guarantee") for the due payment of all amounts to be paid under the Terms and Conditions of the Warrants if and as soon as
the respective payment would be due under the Terms and Conditions of the Warrants.

Who is the Guarantor of the securities?

Domicile and legal form:

The Guarantor is a public limited company (société anonyme) incorporated in France under the laws of
France and its legal entity identifier (LEl) is ROMUWSFPU8MPRO8K5P83. The address of its principal
office is 16, boulevard des Italiens — 75009 Paris, France.

Principal activities:

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

Major shareholders:

As at 31 December 2023, 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 5.5% of the registered share capital, Amundi holding 5.4% of the
registered share capital, BlackRock Inc. holding 6.9% of the registered share capital and the Grand
Duchy of Luxembourg holding 1.1% 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
rights.

Identity of key managing directors:

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

Identity of statutory auditors:

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

What is the key financial information on the Guarantor?

Table 1: Income statement

31 December 2023 31 December 2022
(audited) (audited)
in million EUR in million EUR
Revenues 45,874 45,430
Cost of risk (2,907) (3,003)
Net income attributable to equity holders 10,975 9,848

Table 2: Balance sheet

31 December 2023

31 December 2022

(audited) (audited)
in million EUR in million EUR
Total assets (Group) 2,591,499 2,663,748
Consolidated loans to and receivables from customers 859,200 857,020
Consolidated deposits from customers 988,549 1,008,056
Shareholder’s equity (Group share) 123,742 121,237

The consolidated annual financial statements of the Guarantor for the years ended on 31 December 2022 and 31 December 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.
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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 Call Warrants is equal to or lower than the Strike, the Redemption Amount will be zero (0), whereupon NO payment would
be made (total loss).

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

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

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

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: An investment in Warrants with a currency exchange rate as Underlying may be subject to similar market
risks as a direct investment in the underlying currency(ies) concerned. This applies in particular if the currency concerned is an emerging market
currency. Currency exchange rates as Underlying are traded 24 hours a day across the time zones of Australia, Asia, Europe and America.
Therefore, a price threshold applicable pursuant to the Terms and Conditions of the Warrants may be reached, exceeded or fallen below at any
time, including outside local trading hours or the trading hours of the Calculation Agent or the Offeror.

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 Financial Markets S.N.C., Paris, France, to interested investors from 23 May 2024 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 Financial Markets S.N.C. (with registered office at 20 boulevard des lItaliens, Paris, 75009, France, LEI:
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)
b)

c)

d)

e)

f)

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

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

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

Indien een vordering met betrekking tot de informatie in het Basisprospectus bij een rechterlijke instantie aanhangig wordt gemaakt,
bestaat de kans dat de belegger die als eiser optreedt volgens het nationaal recht de kosten voor de vertaling van het Basisprospectus,
met inbegrip van eventuele Supplementen en de Definitieve Voorwaarden, moet dragen voordat de rechtsvordering wordt ingesteld.
Alleen BNP Paribas Emissions- und Handelsgesellschaft mbH (de "Emittent"), die in haar hoedanigheid van Emittent van de Warrants de
verantwoordelijkheid voor deze Samenvatting op zich heeft genomen, met inbegrip van alle vertalingen ervan, en de personen die deze
Samenvatting hebben ingediend, met inbegrip van alle vertalingen ervan, kunnen wettelijk aansprakelijk worden gesteld en uitsluitend
indien de Samenvatting, wanneer zij samen met de andere delen van het Basisprospectus wordt gelezen, misleidend, inaccuraat of
inconsistent is, of indien zij, wanneer zij samen met de andere delen van het Basisprospectus wordt gelezen, niet de essentiéle informatie
bevat ter ondersteuning van beleggers wanneer zij overwegen in de betreffende Warrants te beleggen.

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

Inleidende informatie

Naam en effectenidentificatiecode: Call en/of Put Warrants gekoppeld aan valutakoersen (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 24 oktober 2023

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 2022 en 31 december 2023.

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

Jaarrekening per Jaarrekening per

31 december 2023 31 december 2022

in EUR in EUR
Resultaat uit normale bedrijfsactiviteiten
Overige bedrijfsinkomsten 647.058,83 783.010,31
Overige bedrijfskosten -647.058,83 -783.010,31
Nettowinst over het jaar 0 0
Tabel 2: Balans - Effecten zonder aandelenkarakter

Jaarrekening per Jaarrekening per
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31 december 2023
in EUR

31 december 2022
in EUR

Vorderingen en overige activa

Vorderingen op verbonden ondernemingen

180.935.589,44

8.285.000,00

Overige activa
(activalvlottende activa)

7.014.600.801,88

4.207.327.744,69

Passiva

Obligaties (passiva/schulden)

4.321.474.506,21

2.361.510.475,11

Overige passiva (passiva/schulden)

2.874.061.885,11

1.854.102.269,58

Netto financiéle schuld (langlopende schuld plus

0

0

kortlopende schuld minus kasmiddelen)

Tabel 3: Kasstroomoverzicht - Effecten zonder aandelenkarakter

Voor de periode van
1 januari tot 31 december 2023 1 januari tot 31 december 2022
in EUR in EUR

Voor de periode van

Nettokasstromen uit bedrijfsactiviteiten 13.899,18 -13.222,76

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: Afhankelijk 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

De Warrantrechten zullen automatisch worden beschouwd als uitgeoefend op de Waarderingsdatum.
De Warranthouder zal het recht hebben om de betaling van het Aflossingsbedrag door de Emittent op de Afwikkeldatum te eisen.
Vroegtijdige aflossing

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 Beé€indigingsbedrag 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 Call Warrants zal gelijk zijn aan het verschil tussen de Referentiekoers en de Uitoefenprijs, vermenigvuldigd met de
Ratio.

Het Aflossingsbedrag voor de Put Warrants zal gelijk zijn aan het verschil tussen de Uitoefenprijs en de Referentiekoers, vermenigvuldigd met de
Ratio.

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.
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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.

Beperkingen van de aan de Warrants verbonden rechten

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

| Uitgiftedatum (waarderingsdag) 27 mei 2024
WKN en ISIN
van de Warrants/ Onderliggende Waarde Type optie Referentiebron Ratio Uitoefenprijs in Waarderingsdatum
Omvang van (valutakoers) ype op Referentievaluta | Afwikkeldatum
de uitgifte
BB1LSD, EUR/USD Wisselkoers
DEO00BB1LSD6 / www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,1500 r2n1a;nr?33225025 i
500.000 currencies/fx-fixings
BB1LSE, EUR/USD Wisselkoers
DEOOOBB1LSE4/ | www.bloomberg.com/markets/ |Call Bloomberg L.P. 100,00 1,1400 21 masn 2025/ 27
500.000 currencies/fx-fixings
BB1LSF, EUR/USD Wisselkoers
DEOOOBBILSF1/ | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,1200 21 maart 2025127
500.000 currencies/fx-fixings
BB1LSG, EUR/USD Wisselkoers
DEOOOBBILSGY/ | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,1000 2m1ag“rf33225025/ 21
500.000 currencies/fx-fixings
BB1LSH, EUR/USD Wisselkoers
DEOOOBB1LSH7 / www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,0800 r2n1a;nr?23225025 I2r
500.000 currencies/fx-fixings
BB1LSJ, EUR/USD Wisselkoers
DEO0OBB1LSJ3/ | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,0600 21 masn 2025127
500.000 currencies/fx-fixings
BB1LSK, EUR/USD Wisselkoers
DEOOOBBILSK1 / | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,0500 §n1a?f23225025/ 21
500.000 currencies/fx-fixings
BB1LSL, EUR/USD Wisselkoers P
DEOOOBB1LSLY/ | www.bloomberg.com/markets/ |Call Bloomberg L.P. 100,00 1,1500 %2]{”2%225025 /26
500.000 currencies/fx-fixings ]
BB1LSM, EUR/USD Wisselkoers 20 iuni 2025 / 26
DEOOOBB1LSM7 / www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,1200 'un{l12025
500.000 currencies/fx-fixings ]
BB1LSN, EUR/USD Wisselkoers —
DEOOOBBILSNS/ | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,1000 %?1{[;%225025/ 26
500.000 currencies/fx-fixings ]
BB1LSP, EUR/USD Wisselkoers -
DEOOOBBILSPO/ | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,0800 %?]{”2’8225025’ 26
500.000 currencies/fx-fixings J
BB1LSQ, EUR/USD Wisselkoers P
DEOOOBB1LSQ8/ | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,0500 %%{%225025 /26
500.000 currencies/fx-fixings ]
BB1LSR, EUR/USD Wisselkoers
DE0OOBBILSR6/ | www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,0500 fn1a?:23225025/ 27
500.000 currencies/fx-fixings
BB1LSS, EUR/USD Wisselkoers
DEOOOBBILSS4/ | www.bloomberg.com/markets/ |Put Bloomberg L.P. 100,00 1,0600 fn1ag"j33225°25’ 21
500.000 currencies/fx-fixings
BB1LST, EUR/USD Wisselkoers
DEO0OBBALST2/ | www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,0800 21 maar 2025/ 27
500.000 currencies/fx-fixings
BB1LSU, EUR/USD Wisselkoers
DEOOOBB1LSUO/ | www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,1000 r2n1aamrf€2’3225°25 Iar
500.000 currencies/fx-fixings
BB1LSV, EUR/USD Wisselkoers
DEOOOBBILSVS/ | www.bloomberg.com/markets/ |Put Bloomberg L.P. 100,00 1,1200 r2n1ag":23225°25’ 27
500.000 currencies/fx-fixings
BB1LSW, EUR/USD Wisselkoers
DEO0OBBILSW6 / | www.bloomberg.com/markets/ |Put Bloomberg L.P. 100,00 1,1400 11621;23225025/ 27
500.000 currencies/fx-fixings
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WKN en ISIN
van de Warrants/

Onderliggende Waarde

Uitoefenprijs in

Waarderingsdatum

Omvang van (valutakoers) Type optie Referentiebron Ratio Referentievaluta | Afwikkeldatum
de uitgifte
BB1LSX, EUR/USD Wisselkoers
DEOOOBBILSX4/ | www.bloomberg.com/markets/ |Put Bloomberg L.P. 100,00 1,1500 21 magft 2025 i
500.000 currencies/fx-fixings
BB1LSY, EUR/USD Wisselkoers 20 iuni 2025 / 26
DEOOOBB1LSY2/ www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,0800 'un{ 2025
500.000 currencies/fx-fixings ]
BB1LSZ, EUR/USD Wisselkoers .
DEOOOBB1LSZ9/ | www.bloomberg.com/markets/ |Put Bloomberg L.P. 100,00 1,1000 20 Jun 2925126
500.000 currencies/fx-fixings ]
BB1LSO, EUR/USD Wisselkoers -
DE00OBB1LS05/ | www.bloomberg.com/markets/ |Put Bloomberg L.P. 100,00 1,1200 .2?]{”2’8225025 /26
500.000 currencies/fx-fixings Ju
BB1LS1, EUR/USD Wisselkoers A
DE000BB1LS13/ | www.bloomberg.com/markets/ |Put Bloomberg L.P. 100,00 1,1500 20 Jun 2025 /26
500.000 currencies/fx-fixings J
BB1LS2, GBP/USD Wisselkoers
DEOOOBB1LS21/ | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,3500 21 maan 2025/ 27
500.000 currencies/fx-fixings
BB1LS3, GBP/USD Wisselkoers
DEOOOBB1LS39/ | www.bloomberg.com/markets/ |Call Bloomberg L.P. 100,00 1,3000 21 masn 2025127
500.000 currencies/fx-fixings
BB1LS4, GBP/USD Wisselkoers
DEQ0OBBALS47/ | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,2500 f;ag‘rfggzzs(m/ 21
500.000 currencies/fx-fixings
BB1LS5, GBP/USD Wisselkoers -
DEO0OBB1LS54/ | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,3500 %2]{”2%225025 /26
500.000 currencies/fx-fixings !
BB1LS6, GBP/USD Wisselkoers P
DE00OBBALS62/ | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,3000 i%{”zrgzzf)‘m’ 26
500.000 currencies/fx-fixings ]
BB1LS7, GBP/USD Wisselkoers A
DEO0OBBALS70/ | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,2500 %?1{[;%225025/ 26
500.000 currencies/fx-fixings ]
BB1LSS, GBP/USD Wisselkoers -
DE00OBB1LS88/ | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,2000 %(:]{”2’8225025’ 26
500.000 currencies/fx-fixings J
BB1LS9, GBP/USD Wisselkoers
DEOOOBB1LS96/ | www.bloomberg.com/markets/ |Put Bloomberg L.P. 100,00 1,2000 30132:33225025 Iar
500.000 currencies/fx-fixings
BB1LTA, GBP/USD Wisselkoers
DEO0OBBALTAO/ | www.bloomberg.com/markets/ |Put Bloomberg L.P. 100,00 1,2500 r2n1ag":2§225°25’ 27
500.000 currencies/fx-fixings
BB1LTB, GBP/USD Wisselkoers
DEO0OBBALTB8/ | www.bloomberg.com/markets/ |Put Bloomberg L.P. 100,00 1,3000 fn1ag"j23225°25’ 21
500.000 currencies/fx-fixings
BB1LTC, GBP/USD Wisselkoers
DEOOOBB1LTCE/ | www.bloomberg.com/markets/ |Put Bloomberg L.P. 100,00 1,3500 21 magft 2925 I27
500.000 currencies/fx-fixings
BB1LTD, GBP/USD Wisselkoers .
DEO0OBBILTD4 / | www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,2500 11{23225025 /26
500.000 currencies/fx-fixings J
BB1LTE, GBP/USD Wisselkoers Lo
DEO0OBBALTE2/ | www.bloomberg.com/markets/ |Put Bloomberg L.P. 100,00 1,3000 i?}{“zrgzzf)ozw 26
500.000 currencies/fx-fixings ]
BB1LTF, GBP/USD Wisselkoers -
DEO0OBBALTF9/ | www.bloomberg.com/markets/ |Put Bloomberg L.P. 100,00 1,3500 i?]f“z’gzzsozm 26
500.000 currencies/fx-fixings J
BBI1LTG, USD/JPY Wisselkoers 20 september 2024
DEOOOBB1LTG7 / www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 160,0000 / 26 september
5.000.000 currencies/fx-fixings 2024
BB1LTH, USD/JPY Wisselkoers 20 september 2024
DEOOOBB1LTHS5 / www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 158,0000 / 26 september
5.000.000 currencies/fx-fixings 2024
BB1LTJ, USD/JPY Wisselkoers 20 december 2024 /
DEOOOBB1LTJ1/ www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 160,0000 30 december 2024
5.000.000 currencies/fx-fixings
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WKN en ISIN
van de Warrants/

Onderliggende Waarde

Uitoefenprijs in

Waarderingsdatum

Omvang van (valutakoers) Type optie Referentiebron Ratlo Referentievaluta | Afwikkeldatum
de uitgifte
BB1LTK, USD/JPY Wisselkoers
DEQ0OBBILTK9/ | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 160,0000 2m1a2“rf33225025/ 21
5.000.000 currencies/fx-fixings
BB1LTL, USD/JPY Wisselkoers
DEOOOBB1LTL7 / www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 155,0000 r2n1aranr?23225025 Iar
5.000.000 currencies/fx-fixings
BB1LTM, USD/JPY Wisselkoers
DEOOOBBALTMS / | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 150,0000 r2n1a;”:33225°25’ 27
5.000.000 currencies/fx-fixings
BB1LTN, USD/JPY Wisselkoers
DEOOOBBILTN3/ | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 145,0000 ﬁ:ag‘rfggzzsozm 21
5.000.000 currencies/fx-fixings
BB1LTP, USD/JPY Wisselkoers
DEO0OBBALTP8/ | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 140,0000 21 maar 2025/ 27
5.000.000 currencies/fx-fixings
BB1LTQ, USD/JPY Wisselkoers -
DEOOOBB1LTQ6/ | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 155,0000 20 Jun 2025/ 26
5.000.000 currencies/fx-fixings !
BB1LTR, USD/JPY Wisselkoers A
DEOOOBB1LTR4/ | www.bloomberg.com/markets/ |Call Bloomberg L.P. 10,00 150,0000 20 Jum 2925120
5.000.000 currencies/fx-fixings ]
BB1LTS, USD/JPY Wisselkoers -
DEO0OBBALTS2/ | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 145,0000 20 juns 202526
5.000.000 currencies/fx-fixings )
BB1LTT, USD/JPY Wisselkoers 20 iuni 2025 / 26
DEOOOBB1LTTO / www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 140,0000 'un{ 2025
5.000.000 currencies/fx-fixings ]
BB1LTU, USD/JPY Wisselkoers 20 september 2024
DEOOOBB1LTUS8 / www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 158,0000 |/ 26 september
5.000.000 currencies/fx-fixings 2024
BB1LTV, USD/JPY Wisselkoers 20 september 2024
DEOOOBB1LTV6 / www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 160,0000 |/ 26 september
5.000.000 currencies/fx-fixings 2024
BB1LTW, USD/JPY Wisselkoers 20 december 2024 /
DEOOOBB1LTW4 / www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 160,0000 30 december 2024
5.000.000 currencies/fx-fixings
BB1LTX, USD/JPY Wisselkoers
DEOOOBBILTX2/ | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 140,0000 30132:33225025 Iar
5.000.000 currencies/fx-fixings
BB1LTY, USD/JPY Wisselkoers
DEO0OBBILTYO/ | www.bloomberg.com/markets/ |Put Bloomberg L.P. 10,00 145,0000 21 maan 2025/ 27
5.000.000 currencies/fx-fixings
BB1LTZ, USD/JPY Wisselkoers
DEQ0OBBALTZ7/ | www.bloomberg.com/markets/ |Put Bloomberg L.P. 10,00 150,0000 fn1ag"j23225°25’ 21
5.000.000 currencies/fx-fixings
BB1LTO, USD/JPY Wisselkoers
DEO0OBBILTO4/ | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 155,0000 21 magft 2925 i
5.000.000 currencies/fx-fixings
BB1LT1, USD/JPY Wisselkoers
DEOOOBBILT12/ | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 160,0000 r2n1aamrf€2’3225°25 Iar
5.000.000 currencies/fx-fixings
BB1LT2, USD/JPY Wisselkoers _—
DE00OBBALT20/ | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 140,0000 i?}{“zrgzzf)ozw 26
5.000.000 currencies/fx-fixings ]
BB1LTS3, USD/JPY Wisselkoers -
DEO0OBBALT38/ | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 145,0000 ?%f‘;’3225025’ 26
5.000.000 currencies/fx-fixings Ju
BB1LT4, USD/JPY Wisselkoers -
DEO0OBBALT46 / | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 150,0000 20 Jun 2025 /26
5.000.000 currencies/fx-fixings J
BB1LT5, USD/JPY Wisselkoers 20 iuni 2025 / 26
DEOOOBB1LT53 / www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 155,0000 'un{ 2025
5.000.000 currencies/fx-fixings ]
BB1LT6, USD/JPY Wisselkoers _—
DEQ0OBBALT61/ | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 160,0000 11{3’8225025’ 26
5.000.000 currencies/fx-fixings ]
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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
ROMUWSFPU8SMPRO8K5P83. Het adres van haar hoofdkantoor is 16, boulevard des Italiens - 75009
Parijs, Frankrijk.

Hoofdactiviteiten: Op basis van haar eigen beoordeling is BNP Paribas S.A. een van de grootste banken van Frankrijk en
heeft filialen en dochterondernemingen in alle voornaamste markten.
Belangrijke aandeelhouders: Per 31 december 2023 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 5,5% van het maatschappelijk aandelenkapitaal houdt, Amundi die 5,4% van het
maatschappelijk aandelenkapitaal houdt, BlackRock Inc. die 6,9% van het maatschappelijk
aandelenkapitaal houdt, en het Groothertogdom Luxemburg dat 1,1% van het maatschappelijk
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 voornaamste | Jean-Laurent Bonnafé, Chief Executive Officer van BNP Paribas S.A.
bestuurders:
Identiteit van wettelijke auditor: Deloitte & Associés, 6, place de la Pyramide, Paris-La Défense Cedex (92), Frankrijk

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

Wat is de essentiéle financiéle informatie over de Garantieverstrekker?

Tabel 1: Winst-en-verliesrekening

31 december 2023
(gecontroleerd)
in miljoen EUR

31 december 2022
(gecontroleerd)
in miljoen EUR

Inkomsten 45.874 45.430
Kosten van risico (2.907) (3.003)
Nettowinst toerekenbaar aan aandeelhouders 10.975 9.848

Tabel 2: Balans

30 september 2023
(gecontroleerd)
in miljoen EUR

31 december 2022
(gecontroleerd)
in miljoen EUR

Totale activa (Groep) 2.591.499 2.663.748
Geconsolideerde leningen aan en vorderingen op 859.200 857.020
klanten

Geconsolideerde deposito's van klanten 988.549 1.008.056
Eigen vermogen (aandeel in de Groep) 123.742 121.237

De geconsolideerde jaarrekeningen van de Garantieverstrekker voor de jaren eindigend op 31 december 2022 en 31 december 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€le 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).
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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 Call Warrants gelijk is aan of lager is dan de Uitoefenprijs, zal het Aflossingsbedrag nul (0) zijn, waardoor GEEN
betaling zal plaatsvinden (totaal verlies).

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

Indien de Referentiekoers van de Put Warrants gelijk is aan of hoger is dan de Uitoefenprijs, zal het Aflossingsbedrag nul (0) zijn, waardoor GEEN
betaling zal plaatsvinden (totaal verlies).

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

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: Een belegging in Warrants met een valutakoers als Onderliggende Waarde kan onderhevig
zijn aan soortgelijke marktrisico's als een rechtstreekse belegging in dergelijke onderliggende valuta. Dit geldt in het bijzonder indien de betrokken
valuta een valuta is van een opkomende markt. Valutakoersen als Onderliggende Waarde worden 24 uur per dag verhandeld in de tijdzones van
Australi€, Azié, Europa en Amerika. Derhalve kan een prijsdrempelwaarde die van toepassing is ingevolge de Voorwaarden van de Warrants op elk
moment worden bereikt, overschreden of onderschreden, waaronder momenten die buiten lokale handelstijden vallen of de handelstijden van de
Berekeningsagent of de Aanbieder.

Risico's van potentiéle belangenconflicten: De Emittent, de Garantieverstrekker alsook de met hen verbonden vennootschappen kunnen
belangen nastreven die strijdig zijn met de belangen van de Warranthouders of geen rekening houden met hun belangen. Dit kan het geval zijn in
verband met hun uitoefening van andere functies of andere transacties. Potentiéle belangenconflicten kunnen een nadelig effect hebben op de
waarde van de Warrants.

Sectie D - Essentiéle informatie over de aanbieding van effecten aan het publiek en/of de toelating van effecten tot de handel op een
gereglementeerde markt

Volgens welke voorwaarden en welk tijdschema kunnen beleggers in dit effect beleggen?

Voorwaarden en verwacht tijdschema van de aanbieding

De Warrants zullen vanaf 23 mei 2024 worden aangeboden door BNP Paribas Financial Markets 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).
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| Wie is de aanbieder en/of aanvrager van de toelating tot de handel? |

De Aanbieder is BNP Paribas Financial Markets S.N.C. (met statutaire zetel te 20 boulevard des ltaliens, Parijs, 75009, Frankrijk, LEI:
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 :

Call Warrants et/ou Put Warrants liés a des taux de change (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 :

24 octobre 2023

| 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 2022 et 31 décembre 2023.

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

Etats financiers annuels au
31 décembre 2022

Etats financiers annuels au
31 décembre 2023

en EUR en EUR
Résultat des activités ordinaires
Autres résultats d’exploitation 647 058,83 783 010,31
Autres frais d’exploitation -647 058,83 -783 010,31
Bénéfice net pour I'exercice 0 0

Tableau 2 : Bilan - titres autres que de capital

Etats financiers annuels au
31 décembre 2022

Etats financiers annuels au
31 décembre 2023
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en EUR en EUR

Créances et autres actifs

Créances de sociétés liées 180 935 589,44 8 285 000,00
Autres actifs (actifs/actifs courants) 7 014 600 801,88 4 207 327 744,69
Passif

Obligations (passifs/charges) 4 321 474 506,21 2 361510 475,11
Autres passifs (passifs/charges) 2 874 061 885,11 1854 102 269,58
Dette financiére nette (dette a long terme plus dette a 0 0

court terme moins trésorerie)

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 décembre 2023 1¢r janvier au 31 décembre 2022
en EUR en EUR

Flux de trésorerie nets provenant des activités 13 899,18 -13 222,76

d’exploitation

Flux de trésorerie nets provenant des activités de - -
financement

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

Quels sont les principaux risques spécifiques a 'Emetteur ?

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

Les porteurs de titres supportent le risque de non-exécution de I’accord de contréle et de transfert des bénéfices : Un accord de controle
et de transfert des bénéfices est en place entre BNP Paribas S.A. et 'Emetteur. En vertu dudit accord, BNP Paribas S.A. a en particulier |'obligation
de compenser toute perte nette que I'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 'accord de transfert de contrdle et de bénéfice, ou ne les satisfait
pas completement ou en temps voulu. Dans ce cas, les porteurs de titres peuvent perdre tout le capital investi lors de I'achat des titres (risque de
perte totale).

Section C - Informations clés sur les titres

Quelles sont les principales caractéristiques des titres ?

Type et forme des titres

Les Warrants sont émis sous forme d’obligations au porteur (Inhaberschuldverschreibungen) de droit allemand, telles que définies a la Sec. 793 du
Code civil allemand (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 seront automatiquement considérés comme exercés a la Date d'Evaluation.
Le Porteur du Warrant sera en droit d’exiger le paiement du Montant de Remboursement par 'Emetteur & la Date de Réglement.
Remboursement Anticipé

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

Paiement des montants

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

Le Montant de Remboursement pour les Call Warrants sera égal a la différence entre le Prix de Référence et le Prix d’Exercice, multiplié par le
Ratio.

Le Montant de Remboursement pour les Put Warrants sera égal a la différence entre le Prix d’Exercice et le Prix de Référence, multiplié par le
Ratio.

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

Dans le cas d'une résiliation extraordinaire des Warrants par Emetteur, le Montant de Résiliation au titre de chaque Warrant payable par
I'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.

Limitations des droits lies aux Warrants

Dans certaines circonstances, 'Emetteur peut apporter des ajustements aux Modalités des Warrants. En outre, I'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)

27 mai 2024

WKN et ISIN o . W .
des Warrants/ Sous-Jacent 'Typ_e Source de Référence Ratio P".x d Exers:l(':e en |Dated Evgluatlon /
. PRI (taux de change) d'Option Devise de Référence | Date de Réglement
Taille de I’émission
BB1LSD, EUR/USD Taux de Change
DE000BB1LSD6 / 500 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,1500 21 mare 2025127
000 currencies/fx-fixings
BB1LSE, EUR/USD Taux de Change
DEO0OBB1LSE4 / 500 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,1400 §n1aga£8225025/ 21
000 currencies/fx-fixings
BB1LSF, EUR/USD Taux de Change
DEOOOBB1LSF1/500 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,1200 fn1a:2"‘2r§225°25/ 2
000 currencies/fx-fixings
BB1LSG, EUR/USD Taux de Change
DE00OBB1LSGY /500 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,1000 r2n1ap;a£(§225025 i
000 currencies/fx-fixings
BB1LSH, EUR/USD Taux de Change
DE00OBB1LSH7 /500 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,0800 r2n1a?;a2|'8225025/ 21
000 currencies/fx-fixings
BB1LSJ, EUR/USD Taux de Change
DE00OBB1LSJ3 /500 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,0600 §n1a2a£8225025/ 21
000 currencies/fx-fixings
BB1LSK, EUR/USD Taux de Change
DEO0OBB1LSK1 /500 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,0500 fﬂ1a;232r§225°25/ 2
000 currencies/fx-fixings
BB1LSL, EUR/USD Taux de Change 20 iuin 2025 / 26
DEOOOBB1LSL9 / 500 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,1500 'uinJ 2025
000 currencies/fx-fixings ]
BB1LSM, EUR/USD Taux de Change 20 iin 2025 / 26
DEOOOBB1LSM7 / 500 | www.bloomberg.com/markets/ |Call Bloomberg L.P. 100,00 1,1200 'uinj 2025
000 currencies/fx-fixings J
BB1LSN, EUR/USD Taux de Change 20 iuin 2025 / 26
DEOOOBB1LSN5 / 500 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,1000 'uirf 2025
000 currencies/fx-fixings ]
BB1LSP, EUR/USD Taux de Change 20 iin 2025 / 26
DEOOOBB1LSPO /500 | www.bloomberg.com/markets/ |Call Bloomberg L.P. 100,00 1,0800 'uinJ 2025
000 currencies/fx-fixings )
BB1LSQ, EUR/USD Taux de Change 20 iuin 2025 / 26
DEOOOBB1LSQ8 / 500 | www.bloomberg.com/markets/ |Call Bloomberg L.P. 100,00 1,0500 'uirfuZOZ5
000 currencies/fx-fixings ]
BB1LSR, EUR/USD Taux de Change 21 mars 2025 / 27
DEOOOBB1LSR6 / 500 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,0500 mars 2025
000 currencies/fx-fixings
BB1LSS, EUR/USD Taux de Change
DE00OBB1LSS4 /500 | www.bloomberg.com/markets/ |Put Bloomberg L.P. 100,00 1,0600 21 mare 2025 i
000 currencies/fx-fixings
BB1LST, EUR/USD Taux de Change 21 mars 2025 / 27
DEOO0OBB1LST2 /500 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,0800 mars 2025
000 currencies/fx-fixings
BB1LSU, EUR/USD Taux de Change
DE000BB1LSUO /500 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,1000 21 mare 2025127
000 currencies/fx-fixings
BB1LSV, EUR/USD Taux de Change
DE00OBB1LSV8 /500 | www.bloomberg.com/markets/ |Put Bloomberg L.P. 100,00 1,1200 ﬁ:afs‘azrgzzs(m 127
000 currencies/fx-fixings
BB1LSW, EUR/USD Taux de Change 21 mars 2025 / 27
DEOOOBB1LSW®6 / 500 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,1400 mars 2025
000 currencies/fx-fixings

36/162




WKN et ISIN

des Warrants/ Sous-Jacent Type Source de Référence Ratio Prix d'Exercice en |Date d'Evaluation /
. v s s (taux de change) d'Option Devise de Référence |Date de Réglement
Taille de I’émission
BB1LSX, EUR/USD Taux de Change 21 mars 2025 / 27
DEOOOBB1LSX4 /500 | www.bloomberg.com/markets/ |Put Bloomberg L.P. 100,00 1,1500 mars 2025
000 currencies/fx-fixings
BB1LSY, EUR/USD Taux de Change 20 iuin 2025 / 26
DEOOOBB1LSY2 /500 |www.bloomberg.com/markets/ |Put Bloomberg L.P. 100,00 1,0800 'uinJ 2025
000 currencies/fx-fixings ]
BB1LSZ, EUR/USD Taux de Change 20 iuin 2025 / 26
DEO00BB1LSZ9 /500 | www.bloomberg.com/markets/ |Put Bloomberg L.P. 100,00 1,1000 'uinj 2025
000 currencies/fx-fixings J
BB1LSO, EUR/USD Taux de Change 20 iuin 2025 / 26
DEOO0BB1LS05 / 500 | www.bloomberg.com/markets/ |Put Bloomberg L.P. 100,00 1,1200 'uinJ 2025
000 currencies/fx-fixings ]
BB1LS1, EUR/USD Taux de Change 20 juin 2025 / 26
DEOO0OBB1LS13 /500 | www.bloomberg.com/markets/ |Put Bloomberg L.P. 100,00 1,1500 uin 2025
000 currencies/fx-fixings ]
BB1LS2, GBP/USD Taux de Change
DE00OBB1LS21 /500 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,3500 r2n1a?;a2|'8225025/ 21
000 currencies/fx-fixings
BB1LS3, GBP/USD Taux de Change 21 mars 2025 / 27
DEO0OBB1LS39 /500 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,3000 mars 2025
000 currencies/fx-fixings
BB1LS4, GBP/USD Taux de Change 21 mars 2025 / 27
DEO00BB1LS47 / 500 | www.bloomberg.com/markets/ |Call Bloomberg L.P. 100,00 1,2500 mars 2025
000 currencies/fx-fixings
BB1LS5, GBP/USD Taux de Change 20 iuin 2025 / 26
DEOOOBB1LS54 / 500 | www.bloomberg.com/markets/ |Call Bloomberg L.P. 100,00 1,3500 i rf“2025
000 currencies/fx-fixings )
BB1LS6, GBP/USD Taux de Change 20 iuin 2025 / 26
DEO00BB1LS62 / 500 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,3000 : inj 2025
000 currencies/fx-fixings Ju
BB1LS7, GBP/USD Taux de Change 20 iuin 2025 / 26
DEO00BB1LS70 /500 | www.bloomberg.com/markets/ |Call Bloomberg L.P. 100,00 1,2500 'uirf 2025
000 currencies/fx-fixings )
BB1LSS, GBP/USD Taux de Change 20 iuin 2025 / 26
DEO0O0BB1LS88 / 500 | www.bloomberg.com/markets/ |Call Bloomberg L.P. 100,00 1,2000 'uinJ 2025
000 currencies/fx-fixings )
BB1LS9, GBP/USD Taux de Change
DE00OBB1LS96 /500 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,2000 r2n1a:‘;azr§225°25’ 21
000 currencies/fx-fixings
BB1LTA, GBP/USD Taux de Change 21 mars 2025 / 27
DEOOOBB1LTAO /500 | www.bloomberg.com/markets/ |Put Bloomberg L.P. 100,00 1,2500 mars 2025
000 currencies/fx-fixings
BB1LTB, GBP/USD Taux de Change 21 mars 2025 / 27
DEOO0OBB1LTB8 / 500 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,3000 mars 2025
000 currencies/fx-fixings
BB1LTC, GBP/USD Taux de Change 21 mars 2025 / 27
DEOOOBB1LTC6 / 500 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,3500 mars 2025
000 currencies/fx-fixings
BB1LTD, GBP/USD Taux de Change 20 iuin 2025 / 26
DEOOOBB1LTD4 / 500 | www.bloomberg.com/markets/ |Put Bloomberg L.P. 100,00 1,2500 'uinJ 2025
000 currencies/fx-fixings !
BB1LTE, GBP/USD Taux de Change 20 iuin 2025 / 26
DEOOOBB1LTE2 /500 | www.bloomberg.com/markets/ |Put Bloomberg L.P. 100,00 1,3000 'uinj 2025
000 currencies/fx-fixings J
BB1LTF, GBP/USD Taux de Change 20 iuin 2025 / 26
DEOOOBB1LTF9 /500 | www.bloomberg.com/markets/ |Put Bloomberg L.P. 100,00 1,3500 'uinJ 2025
000 currencies/fx-fixings )
BB1LTG, USD/JPY Taux de Change 20 septembre 2024
DEOOOBB1LTG7 /5 000 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 160,0000 |/ 26 septembre
000 currencies/fx-fixings 2024
BB1LTH, USD/JPY Taux de Change 20 septembre 2024
DEOOOBB1LTH5 / 5 000 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 158,0000 |/ 26 septembre
000 currencies/fx-fixings 2024
BB1LTY, USD/JPY Taux de Change .
DE00OBBALTJ1 /5 000 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 160,0000 gg g:g:mg: gggj /
000 currencies/fx-fixings
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WKN et ISIN

des Warrants/ Sous-Jacent Type Source de Référence Ratio Prix d'Exercice en |Date d'Evaluation /
. v s s (taux de change) d'Option Devise de Référence |Date de Réglement
Taille de I’émission
BB1LTK, USD/JPY Taux de Change 21 mars 2025 / 27
DEOOOBB1LTK9 /5 000 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 160,0000 mars 2025
000 currencies/fx-fixings
BB1LTL, USD/JPY Taux de Change 21 mars 2025 / 27
DEOOOBB1LTL7 /5 000 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 155,0000 mars 2025
000 currencies/fx-fixings
BB1LTM, USD/JPY Taux de Change 21 mars 2025 / 27
DEOOOBB1LTM5 / 5 000 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 150,0000 mars 2025
000 currencies/fx-fixings
BB1LTN, USD/JPY Taux de Change 21 mars 2025 / 27
DEOOOBB1LTN3 /5 000 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 145,0000 mars 2025
000 currencies/fx-fixings
BB1LTP, USD/JPY Taux de Change
DEO00BB1LTPS / 5 000 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 140,0000 21 mare 2025/ 27
000 currencies/fx-fixings
BB1LTQ, USD/JPY Taux de Change 20 iuin 2025 / 26
DEOOOBB1LTQ6 / 5 000 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 155,0000 'uinj 2025
000 currencies/fx-fixings )
BB1LTR, USD/JPY Taux de Change 20 iuin 2025 / 26
DEOOOBB1LTR4 / 5 000 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 150,0000 'uirf 2025
000 currencies/fx-fixings Y
BB1LTS, USD/JPY Taux de Change 20 iin 2025 / 26
DEOOOBB1LTS2 /5 000 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 145,0000 'uinJ 2025
000 currencies/fx-fixings )
BB1LTT, USD/JPY Taux de Change 20 iuin 2025 / 26
DEOOOBB1LTTO / 5 000 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 140,0000 'uinJ 2025
000 currencies/fx-fixings ]
BB1LTU, USD/JPY Taux de Change 20 septembre 2024
DEOOOBB1LTUS8 / 5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 158,0000 |/ 26 septembre
000 currencies/fx-fixings 2024
BB1LTV, USD/JPY Taux de Change 20 septembre 2024
DEOOOBB1LTV6 / 5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 160,0000 / 26 septembre
000 currencies/fx-fixings 2024
BB1LTW, USD/JPY Taux de Change 20 décembre 2024 /
DEOOOBB1LTW4 /5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 160,0000 30 décembre 2024
000 currencies/fx-fixings
BB1LTX, USD/JPY Taux de Change 21 mars 2025 / 27
DEOOOBB1LTX2 /5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 140,0000 mars 2025
000 currencies/fx-fixings
BB1LTY, USD/JPY Taux de Change 21 mars 2025 / 27
DEOOOBB1LTYO /5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 145,0000 mars 2025
000 currencies/fx-fixings
BB1LTZ, USD/JPY Taux de Change 21 mars 2025 / 27
DEOO0BB1LTZ7 / 5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 150,0000 mars 2025
000 currencies/fx-fixings
BB1LTO, USD/JPY Taux de Change 21 mars 2025 / 27
DEOOOBB1LT04 /5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 155,0000 mars 2025
000 currencies/fx-fixings
BB1LT1, USD/JPY Taux de Change
DEO00BB1LT12 /5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 160,0000 21 mare 2025127
000 currencies/fx-fixings
BB1LT2, USD/JPY Taux de Change 20 iuin 2025 / 26
DEO0OBB1LT20 /5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 140,0000 : inJ 2025
000 currencies/fx-fixings Ju
BB1LT3, USD/JPY Taux de Change 20 iuin 2025 / 26
DEOOOBB1LT38 /5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 145,0000 'uinJ 2025
000 currencies/fx-fixings J
BB1LT4, USD/JPY Taux de Change 20 iin 2025 / 26
DEOOOBB1LT46 /5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 150,0000 'uinJ 2025
000 currencies/fx-fixings ]
BB1LTS, USD/JPY Taux de Change 20 iuin 2025 / 26
DEOOOBB1LT53 /5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 155,0000 'uinJ 2025
000 currencies/fx-fixings ]
BB1LT®6, USD/JPY Taux de Change 20 iuin 2025 / 26
DEOOOBB1LT61 /5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 160,0000 : inJ 2025
000 currencies/fx-fixings Ju

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

Ou les titres seront-ils négociés ?

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

Existe-t-il une garantie attachée aux titres ?

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

Qui est le Garant des titres ?

Domicile et forme juridique : Le Garant est une société anonyme cotée de droit frangais constituée en France et son identifiant
d’entité juridique (LEI) est ROMUWSFPUS8MPRO8K5P83. L’'adresse de son siége social est 16,

boulevard des 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 2023, 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 5,5 % du capital social, Amundi détenant 5,4 % du capital
social, BlackRock Inc. détenant 6,9 % du capital social et le Grand-Duché de Luxembourg détenant 1,1
% 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 | Jean-Laurent Bonnafé, Président-directeur général de BNP Paribas S.A.
| _généraux :

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

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

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

Quelles sont les informations financiéres clés sur le Garant ?

Tableau 1 : Compte de résultat

31 décembre 2023

31 décembre 2022

(audité) (audité)
en millions d’euros en millions d’euros
Chiffre d’affaires 45 874 45 430
Codt du risque (2 907) (3 003)
Revenu net du aux actionnaires 10 975 9 848

Tableau 2 : Bilan

30 septembre 2023

31 décembre 2022

(audité) (audité)
en millions d’euros en millions d’euros
Total des actifs (Groupe) 2 591 499 2663 748
Préts consolidés et créances clients 859 200 857 020
Dépbts consolidés des clients 988 549 1008 056
Capitaux propres des actionnaires (action du Groupe) 123 742 121 237

Les états financiers annuels consolidés du Garant pour les exercices clos le 31 décembre 2022 et le 31 décembre 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
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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 dépdts. Les investisseurs peuvent
donc subir une perte totale du Capital Investi.

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

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

En raison de l'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 Call Warrants est égal ou inférieur au Prix d’Exercice, le Montant de Remboursement sera égal a zéro (0), auquel cas
AUCUN paiement ne sera effectué (perte totale).

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

Si le Prix de Référence des Put Warrants est supérieur ou égal au Prix d’Exercice, 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, le Porteur du Warrant subit une perte si le Montant de Remboursement est inférieur au prix
d’achat payé par le Porteur du Warrant.

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 recus 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 : Un investissement dans des Warrants avec un taux de change en tant que Sous-Jacent peut étre soumis a des
risques de marché similaires a un investissement direct dans la/les devise(s) sous-jacente concernée. Cela s’applique en particulier si la devise
concernée est une devise de marché émergent. Les taux de change utilisés comme Sous-Jacent sont négociés 24/24 h dans les fuseaux horaires
d’Australie, d’Asie, d’Europe et d’Amérique. Par conséquent, un seuil de prix applicable conformément aux Modalités des Warrants peut étre
atteint, dépassé a la hausse ou a la baisse, y compris en dehors des heures de négociation locales ou des heures de négociation de I'’Agent de
Calcul ou de I'Offrant.

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 Financial Markets S.N.C., Paris, France, aux investisseurs intéressés a partir du 23 mai 2024.
L’offre au public prend fin a la fin de la validité du Prospectus et/ou du Prospectus de Base en vigueur.

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

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

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

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

L’Offreur est BNP Paribas Financial Markets S.N.C. (son siége social est situé 20 boulevard des ltaliens, 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:

Kupni (Call) a/nebo Prodejni (Put) Warranty vazané na sménné kurzy mén (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:

24. fijna 2023

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 2022 a 31.

prosince 2023.

Tabulka 1: Vykaz zisku a ztraty — nekapitalové cenné papiry

Rocni finanéni vykazy k Rocni finanéni vykazy k
31. prosinci 2023 31. prosinci 2022
v EUR v EUR
Vysledek bézné Cinnosti
Ostatni provozni vynosy 647 058,83 783 010,31
Ostatni provozni naklady -647 058,83 -783 010,31
Cisty zisk za rok 0 0

Tabulka 2: Rozvaha — nekapitalové cenné papiry

Ro¢ni finanéni vykazy k Roc¢ni finanéni vykazy k
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31. prosinci 2023

31. prosinci 2022

v EUR v EUR
Pohledavky a ostatni aktiva
Pohledavky za spole€nostmi ve skupiné 180 935 589,44 8 285 000,00
Ostatni aktiva (aktiva/obézna aktiva) 7 014 600 801,88 4 207 327 744,69
Zavazky
Dluhopisy (zavazky/splatné zavazky) 4 321 474 506,21 2 361510 475,11
Ostatni zavazky (zavazky/splatné zavazky) 2 874 061 885,11 1854 102 269,58
Cisty finanéni dluh (dlouhodoby dluh plus kratkodoby 0 0
dluh minus hotovost)
Tabulka 3: Vykaz penéznich tokd — nekapitalové cenné papiry

Za obdobi od 1. ledna do
31. prosince 2023
v EUR

Za obdobi od 1. ledna do
31. prosince 2022
v EUR

Cisté penézni toky z provozni &innosti

13 899,18

-13 222,76

Cisté pen&zni toky z financovani

Cisty penézni tok z investiéni &innosti

Jaka jsou hlavni rizika specificka pro Emitenta?

Drzitelé cennych papiri nesou riziko spojené s emitentem/tvérové 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 papirG vystaveni riziku, Ze
Emitent nebude schopen plnit své zavazky z cennych papird, napf. v pfipadé, Zze se stane insolventnim (neschopnym splacet/pfedluzenym). Pokud
se Emitent stane insolventnim, muze to vést az k UpIné ztraté kapitalu, ktery drzitelé cennych papirtl investovali pfi nakupu cennych papira (riziko
uplné ztraty).

Drzitelé cennych papirtl nesou riziko neplnéni smlouvy o ovladani a odvodu zisku: Mezi BNP Paribas S.A. a Emitentem je uzaviena smlouva
o ovladani a odvodu zisku. Na zakladé této smlouvy ma BNP Paribas S.A. zejména povinnost uhradit jakoukoli Cistou ztratu, kterou by Emitent jinak
vytvofil ve finanénim roce béhem trvani smlouvy o ovladani a odvodu zisku. Investofi, ktefi investovali do cennych papirll vydanych Emitentem,
jsou proto vystaveni riziku, ze Emitent nebude schopen splnit své zavazky vuci vlastnikim cennych papirt vibec, nebo je nebude schopen splnit
zcela nebo véas, pokud BNP Paribas S.A. nesplni své zavazky vuci Emitentovi podle smlouvy o ovladani a odvodu zisku viibec nebo je nesplni v
plné vysi nebo véas. V takovém pFipadé mohou drzitelé cennych papirt pfijit o veskery kapital, ktery investovali pfi nakupu cennych papirl (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 dluhopistd na doruditele (Inhaberschuldverschreibungen) podle némeckého prava ve smyslu § 793 némeckého
obc&anského zakoniku (Blirgerliches Gesetzbuch — BGB). Warranty jsou volné prevoditelné, 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 8asti "Vyplata vynosi".
Zpétny odkup

Prava z Warrant( budou automaticky povazovana za uplatnéna v Den ocenéni.

Drzitel Warrantu ma pravo pozadovat, aby mu Emitent v Den vyporadani vyplatil Castku za zp&tny odkup.

Pfed€asny zpétny odkup

Dojde-li k Upravujici udalosti ve vztahu k Podkladovému aktivu, mize Emitentovi vzniknout pravo upravit Pravo z Warrantu v souladu s
Podminkami Warrantll nebo ukonéit Warranty mimofadnym ukonéenim. V pfipadé vy$e uvedeného mimoradného ukonceni je Emitent povinen
vyplatit Odstupné do &tyf Bankovnich pracovnich dnli po oznameni ukonéeni. V takovém pfipadé muze byt Odstupné za urcitych okolnosti vyrazné
nizSi nez kupni cena zaplacena za Warrant, pficemz tato maze byt az nulova (0) (celkova ztrata Investovaného kapitalu).

Vyplata vynost

Castka za zpétny odkup za jeden Warrant bude vyplacena Drziteli Warrantu v M&né vyporadani nejpozdéiji v Den vyporadani.

Castka za zpétny odkup pro Kupni (Call) Warranty se rovna rozdilu mezi Referenéni cenou a Realiza&ni cenou, vynasobenému Pomérem.

Castka za zpétny odkup pro Prodejni (Put) Warranty se rovna rozdilu mezi Realizaéni cenou a Referenéni cenou, vynasobenému Pomérem.

Pokud je tato ¢astka nulova nebo zaporna, platnost Warranti zanikne a stanou se bezcennymi. V tomto pfipadé nebude Drzitelim Warrant(
poskytnuta zadna platba.

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

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

Omezeni prav spojenych s Warranty
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Za urcitych okolnosti ma Emitent pravo upravit Podminky Warrantd. 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)

27. kvétna 2024

WKN a ISIN L N -
5 Podkladové aktivum Y . - Realizaéni cenav | Den ocenéni/ Den
Warranta/ . Typ opce Referenéni zdroj Pomér e Yo s s
. . (sménny kurz) Referenéni méné vyporadani
Velikost emise
BB1LSD, EUR/USD Sménny kurz 21. bfezna 2025 /
DEOO0BB1LSD6 / 500 | www.bloomberg.com/markets/ |Call Bloomberg L.P. 100,00 1,1500 T
. o 27. bfezna 2025
000 currencies/fx-fixings
BB1LSE, EUR/USD Sménny kurz 21. bfezna 2025 /
DEOOOBB1LSE4 /500 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,1400 T
. - 27. bfezna 2025
000 currencies/fx-fixings
BB1LSF, EUR/USD Sménny kurz 21. biezna 2025 /
DEOOOBB1LSF1 /500 | www.bloomberg.com/markets/ |Call Bloomberg L.P. 100,00 1,1200 e
: - 27. bfezna 2025
000 currencies/fx-fixings
BB1LSG, EUR/USD Sménny kurz 21. bfezna 2025 /
DEOOOBB1LSG9 /500 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,1000 T
. - 27. bfezna 2025
000 currencies/fx-fixings
BB1LSH, EUR/USD Sménny kurz 21. bfezna 2025 /
DEOOOBB1LSH7 / 500 | www.bloomberg.com/markets/ |Call Bloomberg L.P. 100,00 1,0800 T
. o 27. bfezna 2025
000 currencies/fx-fixings
BB1LSJ, EUR/USD Sménny kurz 21. biezna 2025 /
DEOOOBB1LSJ3 /500 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,0600 T
. - 27. bfezna 2025
000 currencies/fx-fixings
BB1LSK, EUR/USD Sménny kurz 21. biezna 2025 /
DEOOOBB1LSK1 /500 | www.bloomberg.com/markets/ |Call Bloomberg L.P. 100,00 1,0500 e
. - 27. bfezna 2025
000 currencies/fx-fixings
BB1LSL, EUR/USD Sménny kurz 20. &ervna 2025 /
DEOOOBB1LSL9 / 500 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,1500 T
: - 26. ¢ervna 2025
000 currencies/fx-fixings
BB1LSM, EUR/USD Sménny kurz 20. &ervna 2025 /
DEOOOBB1LSM7 / 500 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,1200 T
. o 26. Cervna 2025
000 currencies/fx-fixings
BB1LSN, EUR/USD Sménny kurz 20. Servna 2025 /
DEOOOBB1LSN5 /500 | www.bloomberg.com/markets/ |Call Bloomberg L.P. 100,00 1,1000 T
. - 26. ¢ervna 2025
000 currencies/fx-fixings
BB1LSP, EUR/USD Sménny kurz 20. &ervna 2025 /
DEOOOBB1LSPO /500 | www.bloomberg.com/markets/ |Call Bloomberg L.P. 100,00 1,0800 T
; - 26. ¢ervna 2025
000 currencies/fx-fixings
BB1LSQ, EUR/USD Sménny kurz 20. &ervna 2025 /
DEOOOBB1LSQ8 / 500 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,0500 T
: - 26. ¢ervna 2025
000 currencies/fx-fixings
BB1LSR, EUR/USD Sménny kurz 21. bfezna 2025 /
DEOOOBB1LSR6 / 500 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,0500 T
. o 27. bfezna 2025
000 currencies/fx-fixings
BB1LSS, EUR/USD Sménny kurz 21. biezna 2025 /
DEOOOBB1LSS4 / 500 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,0600 T
: - 27. bfezna 2025
000 currencies/fx-fixings
BB1LST, EUR/USD Sménny kurz 21. bfezna 2025 /
DEOO0OBB1LST2 /500 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,0800 e
. - 27. bfezna 2025
000 currencies/fx-fixings
BB1LSU, EUR/USD Sménny kurz 21. bfezna 2025 /
DEOOOBB1LSUO / 500 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,1000 e
. o 27. bfezna 2025
000 currencies/fx-fixings
BB1LSV, EUR/USD Sménny kurz 21. biezna 2025 /
DEOOOBB1LSV8 /500 | www.bloomberg.com/markets/ |Put Bloomberg L.P. 100,00 1,1200 T
. o 27. bfezna 2025
000 currencies/fx-fixings
BB1LSW, EUR/USD Sménny kurz 21. biezna 2025 /
DEOOOBB1LSW®6 / 500 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,1400 e
: - 27. bfezna 2025
000 currencies/fx-fixings
BB1LSX, EUR/USD Sménny kurz 21. bfezna 2025 /
DEOOOBB1LSX4 / 500 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,1500 e
. - 27. bfezna 2025
000 currencies/fx-fixings
BB1LSY, EUR/USD Sménny kurz 20. Gervna 2025 /
DEOO0OBB1LSY2 /500 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,0800 T
. o 26. ¢ervna 2025
000 currencies/fx-fixings
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WKN a ISIN

Podkladové aktivum

Realizacni cena v

Den ocenéni/ Den

Ve‘lli\:(at::t“:nl:ése (sménny kurz) Typ opce Referencni zdroj Pomér Referen€éni méné vyporadani
BB1LSZ, EUR/USD Sménny kurz 20. Servna 2025 /
DEO0OBB1LSZ9 /500 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,1000 26. Gervna 2025
000 currencies/fx-fixings )
BB1LSO, EUR/USD Sménny kurz 20. &ervna 2025 /
DEOOOBB1LS05 / 500 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,1200 26. Gervna 2025
000 currencies/fx-fixings ’
BB1LS1, EUR/USD Sménny kurz 20. &ervna 2025 /
DEO00BB1LS13 /500 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,1500 26. Gervna 2025
000 currencies/fx-fixings ’
BB1LS2, GBP/USD Sménny kurz 21. biezna 2025 /
DEO00BB1LS21 /500 | www.bloomberg.com/markets/ |Call Bloomberg L.P. 100,00 1,3500 27' bfezna 2025
000 currencies/fx-fixings '
BB1LS3, GBP/USD Sménny kurz .
DE00OBB1LS39 /500 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,3000 g; g;gig: gggg’
000 currencies/fx-fixings ’
BB1LS4, GBP/USD Sménny kurz 21. bfezna 2025 /
DEO00BB1LS47 / 500 | www.bloomberg.com/markets/ |Call Bloomberg L.P. 100,00 1,2500 27' bfezna 2025
000 currencies/fx-fixings ’
BB1LS5, GBP/USD Sménny kurz 20. Gervna 2025 /
DEO00OBB1LS54 / 500 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,3500 26. gervna 2025
000 currencies/fx-fixings '
BB1LS6, GBP/USD Sménny kurz 20. Servna 2025 /
DEO00BB1LS62 / 500 | www.bloomberg.com/markets/ |Call Bloomberg L.P. 100,00 1,3000 26. Gervna 2025
000 currencies/fx-fixings '
BB1LS7, GBP/USD Sménny kurz 20. &ervna 2025 /
DEOO0BB1LS70 /500 | www.bloomberg.com/markets/ |Call Bloomberg L.P. 100,00 1,2500 26. Gervna 2025
000 currencies/fx-fixings ’
BB1LSS, GBP/USD Sménny kurz 20. &ervna 2025 /
DEOO0OBB1LS88 / 500 | www.bloomberg.com/markets/ |Call Bloomberg L.P. 100,00 1,2000 26. gervna 2025
000 currencies/fx-fixings ’
BB1LS9, GBP/USD Sménny kurz 21. bfezna 2025 /
DEOO0OBB1LS96 / 500 | www.bloomberg.com/markets/ |Put Bloomberg L.P. 100,00 1,2000 27' bfezna 2025
000 currencies/fx-fixings '
BB1LTA, GBP/USD Sménny kurz 21. biezna 2025 /
DEOOOBB1LTAO / 500 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,2500 27' bfezna 2025
000 currencies/fx-fixings '
BB1LTB, GBP/USD Sménny kurz 21 biezna 2025 /
DEOOOBB1LTB8 /500 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,3000 27' bfezna 2025
000 currencies/fx-fixings ’
BB1LTC, GBP/USD Sménny kurz 21. bfezna 2025 /
DEOOOBB1LTC6 / 500 | www.bloomberg.com/markets/ |Put Bloomberg L.P. 100,00 1,3500 27' bfezna 2025
000 currencies/fx-fixings ’
BB1LTD, GBP/USD Sménny kurz 20. &ervna 2025 /
DEOOOBB1LTD4 / 500 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,2500 26. Gervna 2025
000 currencies/fx-fixings '
BB1LTE, GBP/USD Sménny kurz 20. Gervna 2025 /
DEOOOBB1LTE2 /500 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,3000 26. gervna 2025
000 currencies/fx-fixings )
BB1LTF, GBP/USD Sménny kurz 20. &ervna 2025 /
DEOOOBB1LTF9 /500 | www.bloomberg.com/markets/ |Put Bloomberg L.P. 100,00 1,3500 26. Gervna 2025
000 currencies/fx-fixings ’
BB1LTG, USD/JPY Sménny kurz -
DE00OBBALTG? / 5 000 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 160,0000 ig%f;(;'ziozd'/ 26.
000 currencies/fx-fixings
BB1LTH, USD/JPY Sménny kurz
DE00OBBALTHS5 / 5 000 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 158,0000 igﬁz;gz‘z‘ozw 26.
000 currencies/fx-fixings
BB1LTJ, USD/JPY Sménny kurz 20. prosince 2024 /
DEOOOBB1LTJ1 /5 000 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 160,0000 30' prosince 2024
000 currencies/fx-fixings P
BB1LTK, USD/JPY Sménny kurz 21 biezna 2025 /
DEOOOBB1LTK9 /5 000 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 160,0000 27' bfezna 2025
000 currencies/fx-fixings ’
BB1LTL, USD/JPY Sménny kurz 21. bfezna 2025 /
DEOOOBB1LTL7 /5 000 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 155,0000 27' bfezna 2025
000 currencies/fx-fixings '
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Podkladové aktivum

Realizacni cena v

Den ocenéni/ Den

V_Varrantu{ (sménny kurz) Typ opce Referencni zdroj Pomér Referen€éni méné vyporadani
Velikost emise
BB1LTM, USD/JPY Sménny kurz .
21. bfezna 2025/
DEOOOBB1LTM5 / 5 000 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 150,0000 N
. - 27. bfezna 2025
000 currencies/fx-fixings
BB1LTN, USD/JPY Sménny kurz .
21. bfezna 2025/
DEOOOBB1LTN3 / 5 000 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 145,0000 .
. - 27. bfezna 2025
000 currencies/fx-fixings
BB1LTP, USD/JPY Sménny kurz N
21. bfezna 2025 /
DEOOOBB1LTP8 /5 000 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 140,0000 .
: - 27. bfezna 2025
000 currencies/fx-fixings
BB1LTQ, USD/JPY Sménny kurz 20. Gervna 2025 /
DEOOOBB1LTQ6 / 5 000 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 155,0000 T
. o 26. Cervna 2025
000 currencies/fx-fixings
BB1LTR, USD/JPY Sménny kurz <
DEO0OBBALTR4 / 5 000 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 150,0000 20. Cervna 2025 /
. - 26. ¢ervna 2025
000 currencies/fx-fixings
BB1LTS, USD/JPY Sménny kurz 20. &ervna 2025 /
DEOOOBB1LTS2 /5 000 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 145,0000 T
. - 26. ¢ervna 2025
000 currencies/fx-fixings
BB1LTT, USD/JPY Sménny kurz 20. Gervna 2025 /
DEOOOBB1LTTO / 5 000 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 140,0000 T
. o 26. ¢ervna 2025
000 currencies/fx-fixings
BB1LTU, USD/JPY Sménny kurz
DEOOOBB1LTU8 / 5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 158,0000 20. zari 2024 / 26.
. - z4&fi 2024
000 currencies/fx-fixings
BB1LTV, USD/JPY Sménny kurz
DEO0OBBALTVE / 5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 160,0000 20. zafi 2024/ 26.
; - zari 2024
000 currencies/fx-fixings
BB1LTW, USD/JPY Sménny kurz 20. prosince 2024 /
DEOOOBB1LTW4 / 5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 160,0000 - prost
. . 30. prosince 2024
000 currencies/fx-fixings
BB1LTX, USD/JPY Sménny kurz N
21. bfezna 2025 /
DEOO00BB1LTX2 /5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 140,0000 "
. o 27. bfezna 2025
000 currencies/fx-fixings
BBI1LTY, USD/JPY Sménny kurz .
21. bfezna 2025/
DEOOOBB1LTYO0 /5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 145,0000 .
. - 27. bfezna 2025
000 currencies/fx-fixings
BB1LTZ, USD/JPY Sménny kurz 21. biezna 2025 /
DEOOOBB1LTZ7 / 5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 150,0000 T
. - 27. bfezna 2025
000 currencies/fx-fixings
BB1LTO, USD/JPY Sménny kurz 21. bfezna 2025 /
DEOOOBB1LTO04 / 5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 155,0000 Ty
: - 27. bfezna 2025
000 currencies/fx-fixings
BB1LT1, USD/JPY Sménny kurz 21 bfezna 2025 /
DEOO00BB1LT12 /5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 160,0000 T
. o 27. bfezna 2025
000 currencies/fx-fixings
BB1LT2, USD/JPY Sménny kurz 20. Gervna 2025 /
DEOOOBB1LT20 /5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 140,0000 T
: - 26. Cervna 2025
000 currencies/fx-fixings
BB1LT3, USD/JPY Sménny kurz 20. Servna 2025 /
DEOOOBB1LT38 /5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 145,0000 T
: - 26. ¢ervna 2025
000 currencies/fx-fixings
BB1LT4, USD/JPY Sménny kurz 20. &ervna 2025 /
DEOOOBB1LT46 / 5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 150,0000 T
- - 26. ¢ervna 2025
000 currencies/fx-fixings
BB1LTS5, USD/JPY Sménny kurz 20. &ervna 2025 /
DEOOOBB1LT53 /5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 155,0000 T
. o 26. Cervna 2025
000 currencies/fx-fixings
BB1LTS, USD/JPY Sménny kurz 20. Servna 2025 /
DEOOOBB1LT61 /5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 160,0000 T
: - 26. ¢ervna 2025
000 currencies/fx-fixings
Status:

Warranty pfedstavuji 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 sou€asnymi a budoucimi nezajisSténymi a nepodfizenymi zavazky
Emitenta, s vyjimkou téch zavazka, které maji pfednostni pofadi 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.
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| 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 Warrantt, 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 Cislo 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 akcionafi:

K 31. prosince 2023 jsou hlavnimi akcionafi Société Fédérale de Participations et d'Investissement
("SFPI"), vefejnopravni akciova spolecnost (société anonyme) jednajici jménem belgické viady, ktera
vlastni 5,5 % zakladniho kapitalu, Amundi, ktera vlastni 5,4 % zakladniho kapitalu, spole¢nost BlackRock
Inc., ktera vlastni 6,9 % zakladniho kapitalu, a Lucemburské velkovévodstvi, které viastni 1,1 %
zakladniho kapitalu. Podle nejlepsiho védomi spole¢nosti BNPP zadny jiny akcionaf nez SFPI, Amundi a

BlackRock Inc. nevlastni vice nez 5 % jejiho kapitalu nebo hlasovacich prav.

osob:

Totoznost 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 finanéni uidaje o Ruciteli?

Tabulka 1: Vykaz zisku a ztraty

31. prosince 2023 31. prosince 2022
(auditovano) v (auditovano) v
milionech EUR milionech EUR
PFijmy 45 874 45 430
Naklady na rizika (2907) (3.003)
Cisty zisk pfipadajici drziteldm kmenovych akcii 10 975 9 848
Tabulka 2: Rozvaha
30. zari 2023 31. prosince 2022
(auditovano) v (auditovano) v
milionech EUR milionech EUR
Aktiva celkem (Skupina) 2 591 499 2 663 748
Konsolidované uvéry a pohledavky za zédkazniky 859 200 857 020
Konsolidované vklady od zakazniku 988 549 1008 056
Vlastni kapital (podil Skupiny) 123 742 121 237

Konsolidovana rocni Ucetni zaveérka Rucitele za roky koncici 31. prosince 2022 a 31. prosince 2023 byly vypracovany podle Mezinarodnich
standardd ucetniho vykaznictvi (IFRS).

Jaka klicova rizika jsou specificka pro Rucitele?

Riziko predluzeni/platebni neschopnosti Ruéitele: Vzhledem 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 pfredluzeni spojené s
Rugitelem. Cinnost Rugitele jako mezinarodni finanéni skupiny je charakterizovana sedmi kli¢ovymi riziky (Gvérové riziko, riziko protistrany a riziko
sekuritizace bankovniho portfolia; operaéni riziko; trzni riziko; riziko likvidity a refinancovani; rizika spojena s celkovym ekonomickym a trznim
prostfedim; regulatorni riziko; rizika spojena s ristem BNPP v jeho stavajicim prostiedi). Pokud se Rucitel dostane do platebni neschopnosti, muze
to mit za nasledek i Uplnou ztratu kapitalu, ktery Drzitelé Warrant( investovali pfi nakupu Warrantud (riziko uplné ztraty).

Opatreni 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 disledku toho jsou investofi rovnéz vystaveni
riziku, Ze spole¢nost BNP Paribas S.A. nebude schopna plinit své zavazky vyplyvajici ze smlouvy o ovladani a odvodu zisku - napf. v pfipade, Ze se
stane insolventni (v platebni neschopnosti/pfedluzena) nebo v pfipad€, zZe organy naridi opatfeni k FeSeni krize podle francouzského prava. Pokud
tedy budou vi¢i Ruciteli prijata opatfeni k feseni krize, mGze to mit za nasledek i Uplnou ztratu kapitalu, ktery drzitelé Warrant( investovali pfi
nakupu Warrant( (riziko tiplné ztraty).

Jaka jsou kli¢ova rizika, ktera jsou specificka pro cenné papiry?

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

Zavislost na vyvoji ceny Podkladového aktiva:
Vybér Podkladového aktiva Emitentem neni nutné zalozen na jeho odhadu budouci vykonnosti vybraného Podkladového aktiva.
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Vzhledem k pakovému efektu mGze pohyb cen Podkladového aktiva (nebo pokud ocekavany pohyb cen vilbec nenastane) neimérné 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 ndvratnosti:

Pokud je Referenéni cena Kupnich (Call) Warranti rovna nebo niz§i nez Realizaéni cena, Castka za zpétny odkup je rovna nule (0), pficemz
nebude provedena zadna platba (Uplna ztrata).

Pokud Referenéni cena piekrodi Realizaéni cenu, utrpi Drzitel Warrantu ztratu, pokud je Castka za zpétny odkup niz$i neZ kupni cena, kterou
Drzitel Warrantu zaplatil.

Pokud je referenéni cena Prodejnich (Put) Warrant(i rovna nebo vy$$i nez Realizaéni cena, Castka za zpétny odkup je rovna nule (0), pficemz
nebude provedena zadna platba (aplna ztrata).

Pokud je Referenéni cena niz$i neZ Realizaéni cena, utrpi Drzitel Warrantu ztratu, pokud je Castka za zpétny odkup niz&i neZ kupni cena, kterou
Drzitel Warrantu zaplatil.

Naruseni trhu: Riziko pro Drzitele Warrant(i spociva v tom, Ze naru$eni trhu popsané v Podminkach Warrantli ma nepfiznivy vliv na hodnotu
Warrantd. Vyplata prislusné ¢astky, ktera ma byt vyplacena, mize byt v dusledku naruseni trhu rovnéz opozdéna.

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

Rizika trznich cen: DrzZitelé Warrant( nesou rizika spojena se stanovenim ceny Warrantd. Napfiklad vykonnost Podkladového aktiva, a tedy i
vykonnost Warranta v pribé&hu 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: Investice do Warrant s ménovym kurzem jako Podkladovym aktivem muze podiéhat podobnym trznim
rizikim jako pfima investice do pfislusné podkladové mén(y). To plati zejména v pfipadé, Ze pfislusna ména je ménou rozvijejiciho se trhu.
Ménové kurzy jako Podkladova aktiva se obchoduji 24 hodin denné v ¢asovych pasmech Australie, Asie, Evropy a Ameriky. Proto muze byt cenovy
prah platny podle Podminek Warrantli dosazen, pfekro¢en nebo pod néj klesnout kdykoli, a to i mimo mistni obchodovaci hodiny nebo
obchodovaci hodiny Zastupce pro vypocty nebo Predkladatele nabidky.

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
zajma 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 Financial Markets S.N.C., Pafiz, Francie, zajemcim z fad investord od 23. kvétna 2024.
Verfejna nabidka skong&i 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 muze koupit Warranty za emisni nebo trzni cenu. Emitent ani Predkladatelé nabidky nebudou investorovi uc¢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 distribuénich 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 spolec¢nost BNP Paribas Financial Markets S.N.C. (se sidlem 20 boulevard des ltaliens, Pafiz, 75009, Francie, LEI:
6EWKUOFGVX5QQJHFGT48), vefejna obchodni spoleCnost 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 vici 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:

Call og/eller Put Warrants tilknyttet valutakurser ("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:

24. oktober 2023.

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 2022

og den 31. december 2023.

Tabel 1: Resultatopgerelse - vaerdipapirer, der ikke er kapitalandele

Arsregnskab pr.
31. december 2023

Arsregnskab pr.
31. december 2022

i EUR i EUR
Resultat af ordinaer drift
Andre driftsindteegter 647.058,83 783.010,31
Andre driftsudgifter -647.058,83 -783.010,31
Arets nettoresultat 0 0

Tabel 2: Balance - vaerdipapirer, der ikke er kapitalandele

Arsregnskab pr.
31. december 2023

Arsregnskab pr.
31. december 2022
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i EUR

i EUR

Tilgodehavender og andre aktiver

Tilgodehavender hos tilknyttede selskaber

180.935.589,44

8.285.000,00

Andre aktiver (aktiver/omsaetningsaktiver)

7.014.600.801,88

4.207.327.744,69

Passiver

Obligationer (forpligtigelser/gaeld)

4.321.474.506,21

2.361.510.475,11

Andre forpligtelser (forpligtigelser/gzeld)

2.874.061.885,11

1.854.102.269,58

Finansiel nettogaeld (langfristet geeld plus kortfristet geeld
minus likvide midler)

0

0

Tabel 3: Pengestremsopgorelse - vardipapirer, der ikk

e er kapitalandele

For perioden fra
1. januar til 31. december 2023

For perioden fra
1. januar til 31. december 2022

i EUR i EUR

Netto pengestremme fra driftsaktiviteter 13.899,18 -13.222,76

Netto pengestremme fra finansieringsaktiviteter - -

Netto pengestrgm fra investeringsaktiviteter - -

Hvad er ngglerisiciene, der er specifikke for Udstederen?

Veardipapirindehaverne barer 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 medfare, at indehaverne af veerdipapirerne mister den kapital, de
investerede, da de kabte veerdipapirerne (risiko for fuldstaendigt tab).

Veaerdipapirindehaverne barer risikoen for manglende opfyldelse af kontrol- og overskudsoverfgrselsaftalen: Der er indgéet 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 veerdipapirer 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 tilfeelde
kan indehaverne af vaerdipapirer miste hele den kapital, de investerede, da de kgbte veerdipapirerne (risiko for fuldstaendigt tab).

Afsnit C - Nagleoplysninger om vaerdipapirerne

Hvad er de centrale kendetegn ved vardipapirerne?

Vardipapirernes art og form

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

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

Indlgsning
Warrantrettighederne vil automatisk blive anset for at veere udnyttet pa Vaerdiansaettelsesdatoen.
Warrantindehaveren har ret til at kraeve betaling af Indlgsningsbelgbet fra Udstederen pa Afviklingsdatoen.

Tidlig indl@sning

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 ekstraordinger opsigelse. | tilfeelde af en ekstraordinaer
opsigelse som naevnt ovenfor skal Udstederen betale Opsigelsesbelgbet inden for fire Bankdage efter meddelelse om opsigelsen. | sadanne
tilfeelde kan Opsigelsesbelgbet under visse omstaendigheder veere betydeligt lavere end den kgbspris, der er betalt for Warranten, og kan vaere sa
lav som nul (0) (fuldstaendigt tab af den Investerede Kapital).

Afkastbetaling

Indlgsningsbelgbet pr. Warrant udbetales til Warrantindehaveren i Afviklingsvalutaen senest pa Afviklingsdatoen.
Indlgsningsbelabet for Call Warrants skal veere lig med forskellen mellem Referenceprisen og Striken, multipliceret med Ratioen.
Indlgsningsbelgbet for Put Warrants skal veere lig med forskellen mellem Striken og Referenceprisen, multipliceret med Ratioen.

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 ekstraordinsere 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 far den begivenhed, der giver anledning til retten til opsigelse.

Begraensninger i de rettigheder, der er tilknyttet Warrants
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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 ekstraordineger 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) | 27. maj 2024
WKN og ISIN for Vardiansattelses
Warrants/ Underliggende Valgmulig . . Strike i
Referencekilde Ratio dato /
Udstedelses- (valutakurs) hed (type) Referencevaluta Afvikli d
storrelse viklingsdato
BB1LSD, EUR/USD Vekselkurs
DEOOOBBILSD6/ | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,1500 r2n1érgazr(t)82§025/ 2r.
500.000 currencies/fx-fixings
BB1LSE, EUR/USD Vekselkurs
DEOOOBBILSE4/ | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,1400 fﬂ;rgaz%szgozm 2r.
500.000 currencies/fx-fixings
BB1LSF, EUR/USD Vekselkurs
DEQ0OBBALSF1/ | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,1200 fn1ér?;azr882§025/ 21.
500.000 currencies/fx-fixings
BBILSG, EUR/USD Vekselkurs
DE00OBBALSGY/ | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,1000 r2n1a.r?;azr852§025/ 27.
500.000 currencies/fx-fixings
BB1LSH, EUR/USD Vekselkurs
DEOOOBBILSH7 / | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,0800 r2n1ér;rs132r(t)82§025/ 2r.
500.000 currencies/fx-fixings
BB1LSJ, EUR/USD Vekselkurs
DEO0OBBILSJ3/ | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,0600 Eﬂ;gaz%szgozm 27
500.000 currencies/fx-fixings
BB1LSK, EUR/USD Vekselkurs
DE00OBBILSK1 / | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,0500 §11ér;2a2r(t)32§025/ 21.
500.000 currencies/fx-fixings
BBALSL, EUR/USD Vekselkurs -
DE00OBBALSLY/ | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,1500 i?]'ilgg'zgozw 26.
500.000 currencies/fx-fixings ]
BB1LSM, EUR/USD Vekselkurs -
DE00OBBILSM7 / | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,1200 i%‘i“z‘g'zg()% /26.
500.000 currencies/fx-fixings J
BB1LSN, EUR/USD Vekselkurs -
DEOOOBBILSN5/ | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,1000 %(;.ij;8I2§025/ 26.
500.000 currencies/fx-fixings J
BBILSP, EUR/USD Vekselkurs .
DEOOOBB1LSPO/ | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,0800 i(;.ijgguzgozs/ 26.
500.000 currencies/fx-fixings )
BBILSQ, EUR/USD Vekselkurs -
DE00OBBILSQ8/ | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,0500 i(:{i138l22025/ 26.
500.000 currencies/fx-fixings ]
BB1LSR, EUR/USD Vekselkurs
DEOOOBBILSR6/ | www.bloomberg.com/markets/ |Put Bloomberg L.P. 100,00 1,0500 fn15r2232%82§°25 f21.
500.000 currencies/fx-fixings
BB1LSS, EUR/USD Vekselkurs
DEOOOBBILSS4/ | www.bloomberg.com/markets/ |Put Bloomberg L.P. 100,00 1,0600 21 marls 2025 lr.
500.000 currencies/fx-fixings
BBILST, EUR/USD Vekselkurs
DEOOOBB1LST2 / www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,0800 r2n1ér;2a2r(t)32§025 lar.
500.000 currencies/fx-fixings
BBILSU, EUR/USD Vekselkurs
DE00OBBILSUO/ | www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,1000 r2n1ér;2a2r(t)82§025/ 2r.
500.000 currencies/fx-fixings
BB1LSV, EUR/USD Vekselkurs
DEOOOBBILSVS/ | www.bloomberg.com/markets/ |Put Bloomberg L.P. 100,00 1,1200 f;érgaz%szg()% f21.
500.000 currencies/fx-fixings
BB1LSW, EUR/USD Vekselkurs
DEOOOBBILSW6 / | www.bloomberg.com/markets/ |Put Bloomberg L.P. 100,00 1,1400 §n1ér;2a2r852§025 lt.
500.000 currencies/fx-fixings
BBILSX, EUR/USD Vekselkurs
DEOOOBBALSX4/ | www.bloomberg.com/markets/ |Put Bloomberg L.P. 100,00 1,1500 r2n1a.r;2a2r(t)52§025/ 27.
500.000 currencies/fx-fixings
BBILSY, EUR/USD Vekselkurs -
DEOOOBBILSY2/ | www.bloomberg.com/markets/ |Put Bloomberg L.P. 100,00 1,0800 i%ilgg'zgozm 26.
500.000 currencies/fx-fixings ]
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WKN og ISIN for

Vardiansattelses

Warrants/ Underliggende Valgmulig . . Strike i
Udstedelses- (valutakurs) hed (type) Referencekilde Ratio Referencevaluta Af .If:?to / d
storrelse viklingsdato
BB1LSZ, EUR/USD Vekselkurs PR
DEO00BB1LSZ9/ | www.bloomberg.com/markets/ |Put Bloomberg L.P. 100,00 1,1000 20, Jun] 2025 /26.
500.000 currencies/fx-fixings J
BB1LSO, EUR/USD Vekselkurs PR
DEOOOBB1LS05 / www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,1200 i%ijgglzg()% /26.
500.000 currencies/fx-fixings ]
BB1LSH1, EUR/USD Vekselkurs P
DE00OBBALS13/ | www.bloomberg.com/markets/ |Put Bloomberg L.P. 100,00 1,1500 fﬁ]‘ilgg'zgozs’ 26.
500.000 currencies/fx-fixings !
BB1LS2, GBP/USD Vekselkurs
DEO0OBBALS21/ | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,3500 fﬂ;rgazr})szgozm 2r.
500.000 currencies/fx-fixings
BB1LS3, GBP/USD Vekselkurs
DE000BB1LS39/ | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,3000 §n1ér|;rs1a2r‘(()32§025/ 27.
500.000 currencies/fx-fixings
BB1LS4, GBP/USD Vekselkurs
DEOOOBB1LS47 / www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,2500 r2n1ér;2a2r(t)52§025 lar.
500.000 currencies/fx-fixings
BB1LS5, GBP/USD Vekselkurs _—
DE00OBBALS54/ | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,3500 %c:].ijgguzgozs/ 26.
500.000 currencies/fx-fixings ]
BB1LS6, GBP/USD Vekselkurs -
DEO0OBB1LS62/ | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,3000 .2(:].”;8;523025/ 26.
500.000 currencies/fx-fixings Ju
BB1LS7, GBP/USD Vekselkurs -
DEOOOBB1LS70/ | www.bloomberg.com/markets/ |Call Bloomberg L.P. 100,00 1,2500 %%ilgg'zgoz‘r’/ 26.
500.000 currencies/fx-fixings ]
BB1LSS, GBP/USD Vekselkurs R
DE00OBB1LS88/ | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,2000 %%ijgguzgozsl 26.
500.000 currencies/fx-fixings ]
BB1LS9, GBP/USD Vekselkurs
DEO0OBB1LS96/ | www.bloomberg.com/markets/ |Put Bloomberg L.P. 100,00 1,2000 r2n1érg""2%32§°25’ 21.
500.000 currencies/fx-fixings
BB1LTA, GBP/USD Vekselkurs
DEO0OBBALTAO/ | www.bloomberg.com/markets/ |Put Bloomberg L.P. 100,00 1,2500 21 marls 2025 121.
500.000 currencies/fx-fixings
BB1LTB, GBP/USD Vekselkurs
DEO0OBBALTB8/ | www.bloomberg.com/markets/ |Put Bloomberg L.P. 100,00 1,3000 Eﬂ1ér;:a2r(t)32§025 lr.
500.000 currencies/fx-fixings
BB1LTC, GBP/USD Vekselkurs
DEOOOBBALTC6/ | www.bloomberg.com/markets/ |Put Bloomberg L.P. 100,00 1,3500 r2n1a.r?;azr852§025/ 27.
500.000 currencies/fx-fixings
BB1LTD, GBP/USD Vekselkurs -
DEOOOBBILTD4/ | www.bloomberg.com/markets/ |Put Bloomberg L.P. 100,00 1,2500 %(;.ijggégozs/ 26.
500.000 currencies/fx-fixings J
BB1LTE, GBP/USD Vekselkurs -
DEO0OBBALTE2/ | www.bloomberg.com/markets/ |Put Bloomberg L.P. 100,00 1,3000 20. Jun! 2025 /26.
500.000 currencies/fx-fixings J
BB1LTF, GBP/USD Vekselkurs _—
DEOOOBBILTF9/ | www.bloomberg.com/markets/ |Put Bloomberg L.P. 100,00 1,3500 i%ilgg'zgoz‘r’ /26.
500.000 currencies/fx-fixings )
BB1LTG, USD/JPY Vekselkurs 20. september 2024
DEOOOBB1LTG7 / www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 160,0000 |/ 26. september
5.000.000 currencies/fx-fixings 2024
BB1LTH, USD/JPY Vekselkurs 20. september 2024
DEOOOBB1LTH5 / www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 158,0000 |/ 26. september
5.000.000 currencies/fx-fixings 2024
BB1LTJ, USD/JPY Vekselkurs 20. december 2024
DEOOOBB1LTJ1 / www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 160,0000 / 30. december
5.000.000 currencies/fx-fixings 2024
BB1LTK, USD/JPY Vekselkurs
DEOOOBB1LTK9 / www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 160,0000 r2n1ér;2a2r(t)32§025 rar.
5.000.000 currencies/fx-fixings
BB1LTL, USD/JPY Vekselkurs
DEQ0OBBALTL7 / | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 155,0000 rzngr?;az"gszg(’%/ 27.
5.000.000 currencies/fx-fixings
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WKN og ISIN for Vardiansattelses
Warrants/ Underliggende Valgmulig . . Strike i
Referencekilde Ratio dato /
Udstedelses- (valutakurs) hed (type) Referencevaluta Afvikli d
storrelse viklingsdato
BB1LTM, USD/JPY Vekselkurs
DEOOOBBILTM5 / | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 150,0000 2m1ér|;rs1a2rés2§025/ 27.
5.000.000 currencies/fx-fixings
BB1LTN, USD/JPY Vekselkurs
DEOOOBB1LTN3 / www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 145,0000 r2n1ér;2a2r(t)32§025 lar.
5.000.000 currencies/fx-fixings
BB1LTP, USD/JPY Vekselkurs
DEO0OBBILTP8/ | www.bloomberg.com/markets/ |Call Bloomberg L.P. 10,00 140,0000 21 marte 2025/ 21.
5.000.000 currencies/fx-fixings
BB1LTQ, USD/JPY Vekselkurs A
DE0OOBBILTQ6/ | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 155,0000 %%ijggégozs/ 26.
5.000.000 currencies/fx-fixings )
BBILTR, USD/JPY Vekselkurs -
DEO0OBBILTR4/ | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 150,0000 20. ! 2025 26.
5.000.000 currencies/fx-fixings )
BB1LTS, USD/JPY Vekselkurs A
DEOOOBB1LTS2/ | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 145,0000 20. ! 2025/ 26.
5.000.000 currencies/fx-fixings !
BB1LTT, USD/JPY Vekselkurs _—
DEOOOBBILTTO/ | www.bloomberg.com/markets/ |Call Bloomberg L.P. 10,00 140,0000 20.Juni 202526.
5.000.000 currencies/fx-fixings ]
BB1LTU, USD/JPY Vekselkurs 20. september 2024
DEOOOBB1LTU8 / www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 158,0000 / 26. september
5.000.000 currencies/fx-fixings 2024
BB1LTV, USD/JPY Vekselkurs 20. september 2024
DEOOOBB1LTV6 / www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 160,0000 / 26. september
5.000.000 currencies/fx-fixings 2024
BB1LTW, USD/JPY Vekselkurs 20. december 2024
DEOOOBB1LTW4 / www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 160,0000 / 30. december
5.000.000 currencies/fx-fixings 2024
BB1LTX, USD/JPY Vekselkurs
DEO0OBB1LTX2/ | www.bloomberg.com/markets/ |Put Bloomberg L.P. 10,00 140,0000 21, marte 2025/ 21.
5.000.000 currencies/fx-fixings
BB1LTY, USD/JPY Vekselkurs
DEO0OBBALTYO/ | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 145,0000 21. marts 2025/ 21.
5.000.000 currencies/fx-fixings
BB1LTZ, USD/JPY Vekselkurs
DEQ00BBALTZ7/ | www.bloomberg.com/markets/ |Put Bloomberg L.P. 10,00 150,0000 Eﬂ1ér;:a2r(t)32§025 lr.
5.000.000 currencies/fx-fixings
BB1LTO, USD/JPY Vekselkurs
DEO0OBB1LTO4/ | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 155,0000 21. marte 2025/ 21.
5.000.000 currencies/fx-fixings
BB1LT1, USD/JPY Vekselkurs
DEQ0OBBALT12/ | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 160,0000 r2n1ér?;azr(t)32§025/ 2r.
5.000.000 currencies/fx-fixings
BB1LT2, USD/JPY Vekselkurs -
DEQ0OBBILT20/ | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 140,0000 20. Jun! 2025 /26.
5.000.000 currencies/fx-fixings J
BB1LT3, USD/JPY Vekselkurs A
DEOOOBB1LT38/ | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 145,0000 i%ilgg'zgoz‘r’ /26.
5.000.000 currencies/fx-fixings )
BB1LT4, USD/JPY Vekselkurs _—
DEO0OBBALT46 / | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 150,0000 fﬁ}'ilgg'zgozw 26.
5.000.000 currencies/fx-fixings ]
BB1LTS5, USD/JPY Vekselkurs -
DEO0OBBALT53/ | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 155,0000 ?(:].ileJSIZEZ_)025/ 26.
5.000.000 currencies/fx-fixings Ju
BB1LT®6, USD/JPY Vekselkurs -
DEO0OBBALT61/ | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 160,0000 20, Junl 2025 /26.
5.000.000 currencies/fx-fixings J
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?
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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 felgende benzevnt "Garanten") har stillet en ubetinget og uigenkaldelig garanti (i det felgende benzevnt
"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 sterste banker og har filialer og datterselskaber
pa alle stgrre markeder.
Hovedaktionarer: Pr. 31. december 2023 var de starste aktionaerer Société Fédérale de Participations et d'Investissement

("SFPI"), et almennyttigt aktieselskab, der handler pa vegne af den belgiske regering og ejer 5,5 % af
den registrerede aktiekapital, BlackRock Inc. ejer 5,4 % af den registrerede aktiekapital, Amundi ejer 6,9
% af den registrerede aktiekapital og Storhertugdemmet Luxembourg ejer 1,1 % af den registrerede
aktiekapital. BNPP bekendt er der ingen andre aktionaerer end SFPI, Amundi og BlackRock Inc., der ejer
mere end 5 % af dets kapital eller stemmerettigheder.

Identiteten pa negledirekterer Jean-Laurent Bonnafé, administrerende direkter 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 2023 31. december 2022
(revideret) (revideret)
i mio. EUR i mio. EUR
Omsaetning 45.874 45.430
Risikoomkostninger (2.907) (3.003)
Nettoresultat, der kan henfgres til aktionzerer 10.975 9.848
Tabel 2: Balance
30. september 2023 31. december 2022
(revideret) (revideret)
i mio. EUR i mio. EUR
Aktiver i alt (koncern) 2.591.499 2.663.748
Konsoliderede lan til og tilgodehavender hos kunder 859.200 857.020
Konsoliderede indskud fra kunder 988.549 1.008.056
Egenkapital (koncernniveau) 123.742 121.237

Garantens konsoliderede arsregnskab for de ar, der sluttede den 31. december 2022 og den 31. december 2023, er udarbejdet i
overensstemmelse med de internationale regnskabsstandarder (IFRS).

Hvad er neglerisiciene, der er specifikke for Garanten?

Garantens insolvensrisiko/likviditetsrisiko: Pa grund af den potentielle Garanti fra BNP Paribas S.A. og kontrol- og overskudsoverfgrselsaftalen,
der er indgaet mellem Udstederen og Garanten, baerer investorerne indirekte insolvens- og likviditetsrisikoen relateret til Garanten. Garantens
virksomhed i sin egenskab af international finansiel koncern er kendetegnet ved syv hovedrisici (kreditrisiko, modpartsrisiko og securitisationsrisiko i
bankportefgljen; operationel risiko; markedsrisiko; likviditets- og refinansieringsrisiko; risici forbundet med det generelle gkonomiske miljg og
markedsmilj@; regulatorisk risiko; risici forbundet med BNPP's vaekst i det eksisterende miljg). Hvis Garanten bliver insolvent, kan dette resultere i,
at Warrantindehaverne mister den kapital, de investerede, da de kebte Warrants (risiko for fuldstandigt 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 geeldende kontrol- og overskudsoverfgrselsaftale) eller
BNP Paribas Group i henhold til gennemfarelsen af EU's Genopretnings- og Afviklingsdirektiv i fransk lovgivning have indirekte negative virkninger
for Udstederen. Derfor er investorerne ogsa udsat for risikoen for, at BNP Paribas S.A. ikke er i stand til at opfylde sine forpligtelser i henhold til
kontrol- og overskudsoverfgrselsaftalen - f.eks. i tilfeelde af, at selskabet bliver insolvent (illikvidt/overgeeldsat) eller i tilfaelde af, at myndighederne
beordrer afviklingsforanstaltninger i henhold til fransk lovgivning. Hvis der treeffes afviklingsforanstaltninger over for Garanten, kan det medfere, at
Warrantindehaverne mister den kapital, de investerede, da de kabte Warrants (risiko for fuldstaendigt tab).

Hvad er neglerisiciene, der er specifikke for vaerdipapirerne?

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:
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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 Call Warrants er lig med eller lavere end Striken, vil Indlgsningsbelgbet veere nul (0), hvorpa INGEN betaling vil blive
foretaget (fuldstaendigt tab).

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

Hvis Referenceprisen for Put Warrants er lig med eller hgjere end Striken, vil Indlgsningsbelgbet veere nul (0), hvorpa INGEN betaling vil blive
foretaget (fuldstaendigt tab).

Hvis Referenceprisen er lavere end Striken, lider Warrantindehaveren et tab, hvis Indlgsningsbelgbet er lavere end den kegbspris, som
Warrantindehaveren har betalt.

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 ogsé 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 vaere betydeligt lavere end den
kapital, der er investeret ved kebet af Warrants. Warrantindehavere kan endda lide et fuldsteendigt tab af den Investerede Kapital.
Warrantindehavere er ogsd udsat for risikoen for kun at kunne geninvestere modtagne belgb pa mindre gunstige vilkar (kendt som
geninvesteringsrisiko).

Markedsprisrisici: Warrantindehavere beerer risikoen i forbindelse med prisfastseettelsen for Warrants. F.eks. kan det ikke pa kgbstidspunktet
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
saelge Warrants pa et bestemt tidspunkt eller til en bestemt pris.

Risici forbundet med det Underliggende: En investering i Warrants med en Valutakurs som det Underliggende kan vaere underlagt lignende
markedsrisici som en direkte investering i den/de pagaeldende underliggende valuta(r). Dette geelder iseer, hvis den pagaeldende valuta er en valuta
fra et veekstmarked. Valutakurser som Underliggende handles 24 timer i dagnet i tidszonerne i Australien, Asien, Europa og Amerika. Derfor kan en
pristeerskel, der geelder i henhold til Vilkdr og Betingelser for Warrants nas, overskrides eller underskrides pa et hvilket som helst tidspunkt,
herunder uden for lokale handelstider eller uden for Beregningsagentens eller Udbyderens handelstider.

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

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

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

Generelle vilkar, betingelser og forventet tidsplan for udbuddet

Warrants vil blive udbudt af BNP Paribas Financial Markets S.N.C., Paris, Frankrig, til interesserede investorer fra 23. maj 2024 og frem. Udbuddet
til offentligheden opharer 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 kaberen kan padrage sig ved kab af
Warrants fra banker eller offentlige sparekasser (Sparkassen) eller gennem andre distributionskanaler eller den relevante veerdipapirbgrs om hvem,
hverken Udstederen eller Tilbudsgiveren kan udtale sig om.

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 Financial Markets S.N.C. (med registeret hjemsted pa 20 boulevard des ltaliens, 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

Call ja/vdi Put ostutahed, mis on seotud vahetuskurssidega (edaspidi ostutdahed),
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

24. oktoober 2023

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 2022 ja 31. detsembril 2023 16ppenud

majandusaastate kohta.

Tabel 1. Kasumiaruanne — mittekapitalivaartpaberid

Majandusaasta aruanded seisuga
31. detsember 2023
eurodes

Majandusaasta aruanded seisuga
31. detsember 2022
eurodes

Tavaparase aritegevuse tulem

Muu aritulu 647 058,83 783 010,31
Muud tegevuskulud -647 058,83 -783 010,31
Aasta puhaskasum 0 0

Tabel 2. Bilanss — mittekapitalivaartpaberid

Majandusaasta aruanded seisuga
31. detsember 2023
eurodes

Majandusaasta aruanded seisuga
31. detsember 2022
eurodes

Nouded ja muu vara

Nouded sidusettevotjate vastu

180 935 589,44

8 285 000,00
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Muu vara (vara/kaibevara) 7 014 600 801,88 4 207 327 744,69

Kohustised

Vélakirjad (kohustised/vdlad) 4 321 474 506,21 2361510475,11
Muud kohustised (kohustised/vdlad) 2 874 061 885,11 1 854 102 269,58
Puhas finantsvdlg (pikaajaline volg pluss lihiajaline volg 0 0

miinus sularaha)

Tabel 3. Rahavoogude aruanne — mittekapitalivaartpaberid

Aruandeperiood Aruandeperiood
1. jaanuarist kuni 31. detsembrini 2023 1. jaanuarist kuni 31. detsembrini 2022
eurodes eurodes

Netorahavood aritegevusest 13 899,18 -13 222,76

Netorahavood finantseerimistegevusest - —

Netorahavoog investeerimistegevusest — -

Millised on emitendile omased peamised riskid?

Vaartpaberiomanikel lasub emitendi-/krediidirisk. VValja 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 iilekandmise lepingu mittetaitmise risk. BNP Paribas S.A. ja emitendi vahel on séImitud
kontrolli ja kasumi llekandmise leping. Selle lepingu alusel on BNP Paribas S.A. kohustus eelkdige hivitada vdimalik netokahjum, mis voib
emitendil muidu majandusaastal kontrolli ja kasumi Ulekandmise lepingu tahtaja 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 téita oma kohustusi vaartpaberiomanike ees
Uldse voi ei suuda neid taita taielikult vdi ettendhtud 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 (Biirgerliches Gesetzbuch — BGB) paragrahvis 793. Ostutdhed on vabalt voorandatavad ja nende suhtes ei kehti piiranguid.

Vaartpaberitega kaasnevad digused
Ostutahed ei kanna intressi.
Iga ostutaht annab ostutdhe omanikule diguse saada selle kasutamisel lunastamissumma, nagu on kirjeldatud allpool punktis "Kasumi maksmine".

Lunastamine

Ostutahest tulenevad digused loetakse automaatselt kasutatuks vaartuspaeval.
Ostutdhe omanikul on 6igus nduda emitendilt lunastamissumma maksmist arvelduskuupéeval.
Ennetéhtaegne lunastamine

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

Kasumi maksmine

Ostutahe kohta tasutav lunastamissumma makstakse ostutdhe omanikule arveldusvaluutas hiljemalt arvelduskuupaeval.
Call ostutéhtede lunastamissumma vordub vérdlushinna ja taitmishinna erinevusega korrutatuna suhtarvuga.

Put ostutahtede lunastamissumma vordub taitmishinna ja vordlushinna erinevusega korrutatuna suhtarvuga.

Kui eespool kindlaks maaratud summa on null vi negatiivse vaartusega, siis ostutaht aegub ning muutub vaartusetuks. Sellisel juhul ei toimu
ostutdhe omanikele lhtegi 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 moistlikul drandgemisel proportsionaalseks turuhinnaks vahetult enne sindmust, mis andis diguse
I6petamiseks.

Ostutédhtedega seotud diguste piiranqud

Teatavatel asjaoludel on emitendil digus ostutédhtede 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) 27. mai 2024
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Ostutihtede WKN

N Alusvara Optsiooni ~ . Taitmishind Vaartuspaev /
emisjsaiclg:':\:/maht (vahetuskurss) liik Vérdlusallikas Suhtarv vordlusvaluutas Arvelduskuupaev
BB1LSD, EUR/USD Vahetuskurss 21 mérts 2025 / 27
DEOOOBB1LSD6 / 500 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,1500 m'a:rtsa20525 '
000 currencies/fx-fixings
BB1LSE, EUR/USD Vahetuskurss .
DEO0OBB1LSE4 / 500 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,1400 r2n1ér;2a2r(t)32§025/ 21.
000 currencies/fx-fixings
BB1LSF, EUR/USD Vahetuskurss .
DE00OBB1LSF1 /500 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,1200 fﬂgrgaz%szgozm 2r.
000 currencies/fx-fixings
BB1LSG, EUR/USD Vahetuskurss s
DE000BB1LSGY /500 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,1000 Engrgazrgszgozm 27.
000 currencies/fx-fixings
BB1LSH, EUR/USD Vahetuskurss "
DEO0OBB1LSH7 /500 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,0800 ig;;azr(t)szgozs/ 27.
000 currencies/fx-fixings
BB1LSJ, EUR/USD Vahetuskurss .
DE00OBBALSJ3 /500 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,0600 r2n1ér';232%32§°25’ 21.
000 currencies/fx-fixings
BB1LSK, EUR/USD Vahetuskurss .
DE00OBB1LSK1 /500 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,0500 2m1ér?s1a2r‘(()82§025/ 27
000 currencies/fx-fixings
BB1LSL, EUR/USD Vahetuskurss 20. iuuni 2025 / 26
DEOOOBB1LSL9 /500 | www.bloomberg.com/markets/ |Call Bloomberg L.P. 100,00 1,1500 'uu.rii 2025 ’
000 currencies/fx-fixings )
BB1LSM, EUR/USD Vahetuskurss 20. iuuni 2025 / 26
DEOOOBB1LSM7 / 500 | www.bloomberg.com/markets/ |Call Bloomberg L.P. 100,00 1,1200 'uu.rii 2025 )
000 currencies/fx-fixings ]
BB1LSN, EUR/USD Vahetuskurss 20, iuuni 2025 / 26
DEOOOBB1LSN5 / 500 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,1000 'uu.rjui 2025 '
000 currencies/fx-fixings ]
BB1LSP, EUR/USD Vahetuskurss 20, iuuni 2025 / 26
DEOOOBB1LSPO /500 | www.bloomberg.com/markets/ |Call Bloomberg L.P. 100,00 1,0800 'uu.r{i 2025 ’
000 currencies/fx-fixings J
BB1LSQ, EUR/USD Vahetuskurss P
DEOOOBB1LSQ8 / 500 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,0500 ZU(L riiul2,|8|22025/ 26.
000 currencies/fx-fixings )
BB1LSR, EUR/USD Vahetuskurss .
DEOOOBB1LSR6 / 500 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,0500 r2n15r;282ré)52§025 lr.
000 currencies/fx-fixings
BB1LSS, EUR/USD Vahetuskurss .
DEO0OBB1LSS4 /500 | www.bloomberg.com/markets/ |Put Bloomberg L.P. 100,00 1,0600 fﬂgrgazr})szgozm 2r.
000 currencies/fx-fixings
BB1LST, EUR/USD Vahetuskurss s
DE00OBB1LST2 /500 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,0800 21, marls 2025 lr.
000 currencies/fx-fixings
BB1LSU, EUR/USD Vahetuskurss s
DEOOOBB1LSUOQ / 500 | www.bloomberg.com/markets/ |Put Bloomberg L.P. 100,00 1,1000 r2n1ér;2a2r(t)32§025 lar.
000 currencies/fx-fixings
BB1LSV, EUR/USD Vahetuskurss .
DE00OBB1LSV8 /500 | www.bloomberg.com/markets/ |Put Bloomberg L.P. 100,00 1,1200 r2n15r;232%‘°‘2§°25/ 27.
000 currencies/fx-fixings
BB1LSW, EUR/USD Vahetuskurss ..
DEO0OBB1LSW6 / 500 | www_bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,1400 ﬁ:érgaz%szg()% f21.
000 currencies/fx-fixings
BB1LSX, EUR/USD Vahetuskurss s
DE00OBB1LSX4 / 500 | www_bloomberg.com/markets/ |Put Bloomberg L.P. 100,00 1,1500 21, marls 2025 lr.
000 currencies/fx-fixings
BB1LSY, EUR/USD Vahetuskurss 20. iuuni 2025 / 26
DEOOOBB1LSY2 /500 |www.bloomberg.com/markets/ |Put Bloomberg L.P. 100,00 1,0800 'uu.r{iUlZJOZS ’
000 currencies/fx-fixings ]
BB1LSZ, EUR/USD Vahetuskurss 20. iuuni 2025 / 26
DEO0OBB1LSZ9 /500 | www.bloomberg.com/markets/ |Put Bloomberg L.P. 100,00 1,1000 'uu.rii 2025 '
000 currencies/fx-fixings ]
BB1LSO, EUR/USD Vahetuskurss 20, iuuni 2025 / 26
DEOOOBB1LS05 /500 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,1200 : .r{i 2025 '
000 currencies/fx-fixings juu
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Ostutihtede WKN

N Alusvara Optsiooni ~ . Taitmishind Vaartuspaev /
emisjsaicli:':\:/maht (vahetuskurss) liik Vérdlusallikas Suhtarv vordlusvaluutas Arvelduskuupaev
BB1LS1, EUR/USD Vahetuskurss 20. iuuni 2025 / 26
DEOOOBB1LS13 /500 | www.bloomberg.com/markets/ |Put Bloomberg L.P. 100,00 1,1500 o riiUlZJOZS :
000 currencies/fx-fixings ]
BB1LS2, GBP/USD Vahetuskurss .
DE00OBB1LS21 /500 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,3500 r2n1ér;2a2r(t)32§025/ 21.
000 currencies/fx-fixings
BB1LS3, GBP/USD Vahetuskurss .
DE00OBB1LS39 /500 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,3000 fﬂgrgaz%szgozm 2r.
000 currencies/fx-fixings
BB1LS4, GBP/USD Vahetuskurss s
DE00OBB1LS47 /500 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,2500 Engrgazrgszgozm 27.
000 currencies/fx-fixings
BB1LS5, GBP/USD Vahetuskurss A
DEO00OBB1LS54 / 500 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,3500 ZU(Lr#Jl218|2§025 /26.
000 currencies/fx-fixings !
BB1LSS6, GBP/USD Vahetuskurss 20. iuuni 2025 / 26
DEO00BB1LS62 / 500 | www.bloomberg.com/markets/ |Call Bloomberg L.P. 100,00 1,3000 'uu.rii 2025 ’
000 currencies/fx-fixings )
BB1LS7, GBP/USD Vahetuskurss 20. iuuni 2025 / 26
DEO0OBB1LS70 /500 | www.bloomberg.com/markets/ |Call Bloomberg L.P. 100,00 1,2500 'utjr{i 2025 '
000 currencies/fx-fixings J
BB1LSS, GBP/USD Vahetuskurss 20. iuuni 2025 / 26
DEO0O0OBB1LS88 / 500 | www.bloomberg.com/markets/ |Call Bloomberg L.P. 100,00 1,2000 'uu.rii 2025 ’
000 currencies/fx-fixings )
BB1LS9, GBP/USD Vahetuskurss .
DE00OBB1LS96 /500 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,2000 r2n1é:rgazr852§025/ 27.
000 currencies/fx-fixings
BB1LTA, GBP/USD Vahetuskurss .
DEO0OBBALTAQ /500 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,2500 2m1ér?;azr(t)82§025/ 27.
000 currencies/fx-fixings
BB1LTB, GBP/USD Vahetuskurss .
DE00OBB1LTB8 /500 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,3000 21, marls 2025 lr.
000 currencies/fx-fixings
BB1LTC, GBP/USD Vahetuskurss .
DEO0OBBALTC6 /500 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,3500 21, marts 2025/ 21.
000 currencies/fx-fixings
BB1LTD, GBP/USD Vahetuskurss 20, iuuni 2025 / 26
DEOOOBB1LTD4 / 500 | www.bloomberg.com/markets/ |Put Bloomberg L.P. 100,00 1,2500 'uu.rii 2025 ’
000 currencies/fx-fixings ]
BB1LTE, GBP/USD Vahetuskurss 20, iuuni 2025 / 26
DEOOOBB1LTE2 /500 | www.bloomberg.com/markets/ |Put Bloomberg L.P. 100,00 1,3000 : .rii 2025 '
000 currencies/fx-fixings juu
BB1LTF, GBP/USD Vahetuskurss 20. iuuni 2025 / 26
DEOOOBB1LTF9 /500 | www.bloomberg.com/markets/ |Put Bloomberg L.P. 100,00 1,3500 'uu.r{i 2025 ’
000 currencies/fx-fixings J
BB1LTG, USD/JPY Vahetuskurss 20. september 2024
DEOOOBB1LTG?7 / 5 000 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 160,0000 / 26. september
000 currencies/fx-fixings 2024
BB1LTH, USD/JPY Vahetuskurss 20. september 2024
DEOOOBB1LTH5 / 5 000 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 158,0000 |/ 26. september
000 currencies/fx-fixings 2024
BB1LTJ, USD/JPY Vahetuskurss 20. detsember 2024
DEOOOBB1LTJ1 /5 000 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 160,0000 / 30. detsember
000 currencies/fx-fixings 2024
BB1LTK, USD/JPY Vahetuskurss 21. mérts 2025 / 27
DEOOOBB1LTK9 / 5 000 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 160,0000 mérts 2025 ’
000 currencies/fx-fixings
BB1LTL, USD/JPY Vahetuskurss 21. mérts 2025 / 27
DEOOOBB1LTL7 /5 000 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 155,0000 m'a:rts 2025 '
000 currencies/fx-fixings
BB1LTM, USD/JPY Vahetuskurss 21 mérts 2025 / 27
DEOOOBB1LTMS5 / 5 000 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 150,0000 mérts 2025 ’
000 currencies/fx-fixings
BB1LTN, USD/JPY Vahetuskurss 21. mérts 2025 / 27
DEOOOBB1LTN3 / 5 000 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 145,0000 mé;rts 2025 '
000 currencies/fx-fixings

58/162




Ostutihtede WKN

N Alusvara Optsiooni ~ . Taitmishind Vaartuspaev /
emisjsaiclg:':\:/maht (vahetuskurss) liik Vérdlusallikas Suhtarv vordlusvaluutas Arvelduskuupaev
BB1LTP, USD/JPY Vahetuskurss 21 mérts 2025 / 27
DEO0OBB1LTPS / 5 000 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 140,0000 a rtsazoszs :
000 currencies/fx-fixings
BB1LTQ, USD/JPY Vahetuskurss -
DE00OBBALTQS / 5 000 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 155,0000 ZU(L r{iu;guzgozs/ 26.
000 currencies/fx-fixings ]
BB1LTR, USD/JPY Vahetuskurss 20. iuuni 2025 / 26
DEOOOBB1LTR4 / 5 000 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 150,0000 'utjr{i 2025 '
000 currencies/fx-fixings !
BB1LTS, USD/JPY Vahetuskurss 20. iuuni 2025 / 26
DEOOOBB1LTS2 /5 000 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 145,0000 'uu.rii 2025 ’
000 currencies/fx-fixings ]
BB1LTT, USD/JPY Vahetuskurss A
DEQ0OBBALTTO / 5 000 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 140,0000 ZU(L A;J;g.zgozs/ 26.
000 currencies/fx-fixings !
BB1LTU, USD/JPY Vahetuskurss 20. september 2024
DEOOOBB1LTUS8 / 5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 158,0000 /| 26. september
000 currencies/fx-fixings 2024
BB1LTV, USD/JPY Vahetuskurss 20. september 2024
DEOOOBB1LTV6 /5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 160,0000 / 26. september
000 currencies/fx-fixings 2024
BB1LTW, USD/JPY Vahetuskurss 20. detsember 2024
DEOOOBB1LTW4 /5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 160,0000 / 30. detsember
000 currencies/fx-fixings 2024
BB1LTX, USD/JPY Vahetuskurss »
DEO0OBBALTX2 / 5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 140,0000 r2n1ér?;azr852§025/ 27.
000 currencies/fx-fixings
BB1LTY, USD/JPY Vahetuskurss 21. mérts 2025 / 27
DEOOOBB1LTYO /5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 145,0000 méﬂs 2025 '
000 currencies/fx-fixings
BB1LTZ, USD/JPY Vahetuskurss .
DE000BB1LTZ7 / 5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 150,0000 21, marls 2025 lr.
000 currencies/fx-fixings
BB1LTO, USD/JPY Vahetuskurss 21. mérts 2025 / 27
DEOOOBB1LT04 / 5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 155,0000 mé;rts 2025 '
000 currencies/fx-fixings
BB1LT1, USD/JPY Vahetuskurss N
DE00OBBALT12 / 5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 160,0000 rzngr?;azrgszgoz‘r’/ 21.
000 currencies/fx-fixings
BB1LT2, USD/JPY Vahetuskurss 20, iuuni 2025 / 26
DEOOOBB1LT20 /5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 140,0000 : .rii 2025 '
000 currencies/fx-fixings juu
BB1LT3, USD/JPY Vahetuskurss 20. iuuni 2025 / 26
DEOOOBB1LT38 /5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 145,0000 'uu.r{i 2025 ’
000 currencies/fx-fixings J
BB1LT4, USD/JPY Vahetuskurss 20. iuuni 2025 / 26
DEOOOBB1LT46 / 5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 150,0000 'uu#i 2025 ’
000 currencies/fx-fixings ]
BB1LTS, USD/JPY Vahetuskurss 20. iuuni 2025 / 26
DEOOOBB1LT53 /5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 155,0000 'uu.rii 2025 ’
000 currencies/fx-fixings ]
BB1LT®6, USD/JPY Vahetuskurss 20. iuuni 2025 / 26
DEOOOBB1LT61 /5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 160,0000 : .r{i 2025 '
000 currencies/fx-fixings Juu
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 eesdigus.

Kus vaartpaberitega kauplema hakatakse?

Ei kohaldata. Ostutahtede 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.
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Kes on vaartpaberitele garantii andja?

Garantii andja on aktsiaselts (société anonyme), mis on asutatud Prantsusmaal Prantsusmaa seaduste
alusel ja mille registrikood (LEI) on ROMUWSFPU8BMPRO8K5P83. Tema peakontori aadress on 16,
boulevard des ltaliens, 75009 Pariis, Prantsusmaa.

Asukoht ja 6iguslik vorm

Po6hitegevusala Omaenda hinnangu jargi on BNP Paribas S.A. iiks Prantsusmaa suuremaid panku ning tal on filiaalid ja
tutarettevdtjad koigil suurematel turgudel.

31. detsember 2023. aasta seisuga on suurimad aktsionarid Société Fédérale de Participations et
d'Investissement (edaspidi SFPI), riigiaktsiaselts (société anonyme), mis tegutseb Belgia valitsuse nimel
ja omab 5,5% registreeritud aktsiakapitalist, Amundi, mis omab 5,4% registreeritud aktsiakapitalist,
BlackRock Inc., mis omab 6,9% registreeritud aktsiakapitalist, ning Luksemburgi Suurhertsogiriik, mis
omab 1,1% registreeritud aktsiakapitalist. BNPP-le teadaolevalt ei oma ukski muu aktsionar peale SFPI,
Amundi ja BlackRock Inc. rohkem kui 5% tema kapitalist voi haaledigustest.

Suurimad aktsionarid

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 2023 31. detsember 2022
(auditeeritud) (auditeeritud)
miljonites eurodes miljonites eurodes
Tulud 45 874 45 430
Riski maksumus (2 907) (3 .003)
Aktsiaomanikega seostatav netotulu 10 975 9 848

Tabel 2. Bilanss

30. september 2023

31. detsember 2022

(auditeeritud) (auditeeritud)
miljonites eurodes miljonites eurodes
Vara kokku (kontsern) 2 591 499 2 663 748
Konsolideeritud laenud klientidele ja nduded klientide 859 200 857 020
vastu
Klientide konsolideeritud hoiused 988 549 1008 056
Omakapital (kontserni osa) 123 742 121 237

Garantii andja konsolideeritud majandusaasta aruanded 31. detsembril 2022 ja 31. detsembril 2023 16ppenud majandusaastate kohta on koostatud
vastavalt rahvusvahelistele finantsaruandlusstandarditele (IFRS).

Millised on garantii andjaga seotud peamised riskid?

Garantii andjaga seonduv maksejéuetus-/likviidsusrisk. Tulenevalt vdimalikust garantiist, mille annab BNP Paribas S.A., ning kontrolli ja
kasumi Ulekandmise lepingust, mis on sodlmitud emitendi ja garantii andja vahel, lasub investoritel kaudselt ka garantii andjaga seotud
maksejouetus- ja likviidsusrisk. Garantii andja aritegevust rahvusvahelise finantskontsernina iseloomustab seitse pohiriski (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 ostutahtede omanikud kaotavad kapitali, mille nad investeerisid ostutdhtede ostmise ajal (kogukahju risk).

Garantii andjaga seotud kriisilahendusmeetmed. Peale selle vdivad avaldada emitendile kaudset negatiivset méju meetmed, mida rakendatakse
Prantsusmaal seoses BNP Paribas S.A. (tema volitustes lepingupoolena, kellel on kohustus maksta hiivitist kehtiva kontrolli ja kasumi tGlekandmise
lepingu alusel) vdi BNP Paribas kontserni suhtes Prantsuse digusse ule vdetud 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 tGlekandmise lepingu
alusel — nt juhul, kui ta muutub maksejduetuks (mittelikviidseks / tal tekib Glemaarane vélakoormus), 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. Ostutéhed 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.

Finantsvdimenduse mdjust tingituna vdivad alusvara hinnamuutused (voi isegi eeldatava hinnamuutuse mittetoimumine) vahendada ostutdhtede
vaartust ebaproportsionaalselt ning isegi muuta need vaartusetuks. Seega esineb kahjumi risk, mis vdib vorduda kogu investeeritud kapitaliga.

Viéljamaksete profiiliga seotud riskid
Kui Call ostutdhtede vérdlushind vordub taitmishinnaga véi on sellest madalam, siis lunastamissumma on null (0), sellisel juhul ei teostata Uhtegi
védljamakset (kogukahjum).
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Kui vordlushind (letab taitmishinna, kannab ostutdhe omanik kahjumit, kui lunastamissumma on vaiksem kui ostutahe omaniku poolt makstud
ostuhind.

Kui Put ostutdhtede vordlushind vdrdub taitmishinnaga vdi on sellest kdrgem, siis lunastamissumma on null (0), sellisel juhul ei teostata Uhtegi
valjamakset (kogukahjum).

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

Turuhdired. 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. Ostutahtede omanikel lasub risk, et emitent kohandab ostutahti voi I6petab need vastavalt
ostutahtede tingimustele. Kui need Idpetatakse, voib I6petamissumma olla markimisvaarselt vaiksem kui ostutdhtede ostmisel investeeritud kapitali
summa. Ostutdhtede omanikud vdivad investeeritud kapitali isegi taielikult kaotada. Ostutahtede omanikud puutuvad kokku ka riskiga, et nad
saavad saadud summad reinvesteerida Uksnes 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 ostutdhtedega kauplemiseks ei pruugi olla likviidsest jarelturgu ning ei pruugi olla vdimalik
mula ostutdhti kindla aja jooksul vdi kindla hinnaga.

Alusvaraga seotud riskid. Investeeringut ostutdhtedesse, mille alusvara on vahetuskurss, vbivad mdjutada riskid, mis sarnanevad
asjaomas(t)esse valuuta(de)sse otseinvesteeringu puhul esinevate riskidega. See kehtib eelkdige juhul, kui asjaomane valuuta on areneva turu
valuuta. Alusvarana kasutatavate vahetuskurssidega kaubeldakse 66paev labi kdigis Austraalia, Aasia, Euroopa ja Ameerika ajavoondites. Seega
vbidakse hinnaklnnis, mida kohaldatakse vastavalt ostutédhtede tingimustele, igal ajal saavutada vodi Uletada vdi seda vdidakse mitte saavutada,
sealhulgas valjaspool kohalikke kauplemisaegu vdi arvutusagendi vdi pakkuja kauplemisaegu.

Véimalikest huvide konfliktidest tulenevad riskid. Emitent, garantii andja, samuti nende sidusettevdtjad voivad omada huve, mis on vastuolus
ostutdhtede omanike huvidega vdi ei vbta neid arvesse. See vdib tuleneda nii nende muude funktsioonide taitmisest kui ka muudest tehingutest.
Voimalikud huvide konfliktid vdivad avaldada ostutahtede 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 tiahtajad

Ostutahti pakub BNP Paribas Financial Markets S.N.C., Pariis, Prantsusmaa, huvitatud investoritele alates 23. mai 2024. Avalik pakkumine I6peb
prospekti ja/voi sel ajal kehtiva pohiprospekti kehtivuse 16pus.

Reguleeritud turul kauplemisele votmise iliksikasjad
Ostutahtede noteerimine ega nendega kauplemine pole hetkel plaanis.
Hinnangulised kogukulud

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

Algne emissioonihind sisaldab sisenemiskulusid iga konkreetse toote puhul (Id6pptingimuste kuupaeva seisuga).

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

Pakkuja on BNP Paribas Financial Markets S.N.C. (registreeritud asukoht 20 boulevard des ltaliens, 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
ostutahtedest tulenevaid kohustusi ostutahtede omanike ees.
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Nota de sintesis

| Seccion A - Introduccion y advertencias

Advertencias

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

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

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

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

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

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

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

Informacioén introductoria

Nombre y nimero de identificaciéon
de los valores:

Call y/o Put Warrants vinculados a tipos de cambio (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:

24 de octubre de 2023

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 2022 y 31 de diciembre de 2023.

Cuadro 1: Cuenta de resultados - valores no participativos

Estados financieros anuales a Estados financieros anuales a
31 de diciembre de 2023 31 de diciembre de 2022
EUR EUR
Resultado de las actividades ordinarias
Otros ingresos de explotacion 647.058,83 783.010,31
Otros gastos de explotacion -647.058,83 -783.010,31
Beneficio neto del afio 0 0

Cuadro 2: Balance de situacion - valores no participativos

Estados financieros anuales a Estados financieros anuales a
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31 de diciembre de 2023
EUR

31 de diciembre de 2022
EUR

Créditos y otros activos

Créditos de empresas asociadas

180.935.589,44

8.285.000,00

Otros activos (activos/activos corrientes)

7.014.600.801,88

4.207.327.744,69

Pasivo

Bonos (pasivo/cuentas por pagar)

4.321.474.506,21

2.361.510.475,11

Otros pasivos (pasivos/cuentas por pagar)

2.874.061.885,11

1.854.102.269,58

Deuda financiera neta (deuda a largo plazo mas deuda
a corto plazo menos efectivo)

0

0

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

Para el periodo del 1 de enero al
31 de diciembre de 2023
EUR

Para el periodo del 1 de enero al
31 de diciembre de 2022
EUR

Flujo de caja neto de las actividades de explotacion

13.899,18

-13.222,76

Flujos de caja netos de actividades de financiacién

Flujo de caja neto de las actividades de inversion -

¢Cuales son los principales riesgos especificos del Emisor?

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

Seccion C - 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 Codigo Civil aleman (Blirgerliches Gesetzbuch - BGB). Los Warrants son libremente transferibles y no estan 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 Warrant se consideraran automaticamente ejercidos en la Fecha de Valoracion.
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

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

Pago de rendimientos

El importe de reembolso por Warrant se pagara al titular del mismo en la moneda de liquidacion, a mas tardar en la fecha de liquidacion.
El importe de reembolso de los Call Warrants sera igual a la diferencia entre el precio de referencia y el Strike, multiplicado por el ratio.
El importe de reembolso de los Put Warrants sera igual a la diferencia entre el Strike y el precio de referencia, multiplicado por el ratio.

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

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 rescisién extraordinaria si se ha producido un evento de ajuste con respecto al
subyacente. En el caso de una rescision extraordinaria como la mencionada, el Emisor pagara el importe de reembolso dentro de los cuatro dias
habiles siguientes a la notificacion de la rescision.

Fecha de emision (fecha de valor)

27 de mayo de 2024

WKN e ISIN de los Subyacente Fecha de
Warrants/ Y Tipo de . . Strike en la moneda <.
- (tipo de i Fuente de referencia Ratio . Valoracion / Fecha
Tamaiio de la X opcién de referencia L
L s cambio) de liquidacién
emisién
BB1LSD, EUR/USD Tipo de cambio 21 de marzo de
DEO00BB1LSD6 / www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,1500 2025/ 27 de marzo
500.000 currencies/fx-fixings de 2025
BB1LSE, EUR/USD Tipo de cambio 21 de marzo de
DEOOOBB1LSE4 / www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,1400 2025/ 27 de marzo
500.000 currencies/fx-fixings de 2025
BB1LSF, EUR/USD Tipo de cambio 21 de marzo de
DEOOOBB1LSF1 / www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,1200 2025/ 27 de marzo
500.000 currencies/fx-fixings de 2025
BB1LSG, EUR/USD Tipo de cambio 21 de marzo de
DEO0O0OBB1LSG9 / www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,1000 2025/ 27 de marzo
500.000 currencies/fx-fixings de 2025
BB1LSH, EUR/USD Tipo de cambio 21 de marzo de
DEOOOBB1LSH7 / www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,0800 2025/ 27 de marzo
500.000 currencies/fx-fixings de 2025
BB1LSJ, EUR/USD Tipo de cambio 21 de marzo de
DEOOOBB1LSJ3 / www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,0600 2025/ 27 de marzo
500.000 currencies/fx-fixings de 2025
BB1LSK, EUR/USD Tipo de cambio 21 de marzo de
DEOOOBB1LSK1 / www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,0500 2025/ 27 de marzo
500.000 currencies/fx-fixings de 2025
BB1LSL, EUR/USD Tipo de cambio 20 de junio de 2025
DEOOOBB1LSL9 / www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,1500 / 26 de junio de
500.000 currencies/fx-fixings 2025
BB1LSM, EUR/USD Tipo de cambio 20 de junio de 2025
DEOOOBB1LSM7 / www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,1200 / 26 de junio de
500.000 currencies/fx-fixings 2025
BB1LSN, EUR/USD Tipo de cambio 20 de junio de 2025
DEOOOBB1LSNS5 / www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,1000 / 26 de junio de
500.000 currencies/fx-fixings 2025
BB1LSP, EUR/USD Tipo de cambio 20 de junio de 2025
DEOOOBB1LSPO / www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,0800 / 26 de junio de
500.000 currencies/fx-fixings 2025
BB1LSQ, EUR/USD Tipo de cambio 20 de junio de 2025
DEOOOBB1LSQ8 / www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,0500 / 26 de junio de
500.000 currencies/fx-fixings 2025
BB1LSR, EUR/USD Tipo de cambio 21 de marzo de
DEOOOBB1LSRG6 / www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,0500 2025 / 27 de marzo
500.000 currencies/fx-fixings de 2025
BB1LSS, EUR/USD Tipo de cambio 21 de marzo de
DEOOOBB1LSS4 / www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,0600 2025/ 27 de marzo
500.000 currencies/fx-fixings de 2025
BB1LST, EUR/USD Tipo de cambio 21 de marzo de
DEOOOBB1LST2 / www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,0800 2025/ 27 de marzo
500.000 currencies/fx-fixings de 2025
BB1LSU, EUR/USD Tipo de cambio 21 de marzo de
DEO00BB1LSUO / www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,1000 2025/ 27 de marzo
500.000 currencies/fx-fixings de 2025
BB1LSV, EUR/USD Tipo de cambio 21 de marzo de
DEO0OOBB1LSV8 / www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,1200 2025/ 27 de marzo
500.000 currencies/fx-fixings de 2025
BB1LSW, EUR/USD Tipo de cambio 21 de marzo de
DEOOOBB1LSW®6 / www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,1400 2025/ 27 de marzo
500.000 currencies/fx-fixings de 2025
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BB1LSX, EUR/USD Tipo de cambio 21 de marzo de
DEOOOBB1LSX4 / www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,1500 2025/ 27 de marzo
500.000 currencies/fx-fixings de 2025
BB1LSY, EUR/USD Tipo de cambio 20 de junio de 2025
DEO0OBB1LSY2/ www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,0800 / 26 de junio de
500.000 currencies/fx-fixings 2025
BB1LSZ, EUR/USD Tipo de cambio 20 de junio de 2025
DEO0OBB1LSZ9 / www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,1000 / 26 de junio de
500.000 currencies/fx-fixings 2025
BB1LS0, EUR/USD Tipo de cambio 20 de junio de 2025
DEOOOBB1LSO05 / www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,1200 / 26 de junio de
500.000 currencies/fx-fixings 2025
BB1LS1, EUR/USD Tipo de cambio 20 de junio de 2025
DEO0O0OBB1LS13/ www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,1500 / 26 de junio de
500.000 currencies/fx-fixings 2025
BB1LS2, GBP/USD Tipo de cambio 21 de marzo de
DEO00BB1LS21/ www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,3500 2025/ 27 de marzo
500.000 currencies/fx-fixings de 2025
BB1LS3, GBP/USD Tipo de cambio 21 de marzo de
DEOOOBB1LS39 / www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,3000 2025/ 27 de marzo
500.000 currencies/fx-fixings de 2025
BB1LS4, GBP/USD Tipo de cambio 21 de marzo de
DEOOOBB1LS47 / www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,2500 2025/ 27 de marzo
500.000 currencies/fx-fixings de 2025
BB1LSS5, GBP/USD Tipo de cambio 20 de junio de 2025
DEOOOBB1LS54 / www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,3500 / 26 de junio de
500.000 currencies/fx-fixings 2025
BB1LS6, GBP/USD Tipo de cambio 20 de junio de 2025
DEO0OBB1LS62 / www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,3000 / 26 de junio de
500.000 currencies/fx-fixings 2025
BB1LS7, GBP/USD Tipo de cambio 20 de junio de 2025
DEOOOBB1LS70 / www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,2500 / 26 de junio de
500.000 currencies/fx-fixings 2025
BB1LSS, GBP/USD Tipo de cambio 20 de junio de 2025
DEOOOBB1LS88 / www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,2000 / 26 de junio de
500.000 currencies/fx-fixings 2025
BB1LS9, GBP/USD Tipo de cambio 21 de marzo de
DEOOOBB1LS96 / www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,2000 2025/ 27 de marzo
500.000 currencies/fx-fixings de 2025
BB1LTA, GBP/USD Tipo de cambio 21 de marzo de
DEOOOBB1LTAO / www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,2500 2025/ 27 de marzo
500.000 currencies/fx-fixings de 2025
BB1LTB, GBP/USD Tipo de cambio 21 de marzo de
DEOOOBB1LTB8 / www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,3000 2025/ 27 de marzo
500.000 currencies/fx-fixings de 2025
BB1LTC, GBP/USD Tipo de cambio 21 de marzo de
DEOOOBB1LTC6 / www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,3500 2025/ 27 de marzo
500.000 currencies/fx-fixings de 2025
BB1LTD, GBP/USD Tipo de cambio 20 de junio de 2025
DEOOOBB1LTD4 / www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,2500 / 26 de junio de
500.000 currencies/fx-fixings 2025
BB1LTE, GBP/USD Tipo de cambio 20 de junio de 2025
DEOOOBB1LTE2 / www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,3000 / 26 de junio de
500.000 currencies/fx-fixings 2025
BB1LTF, GBP/USD Tipo de cambio 20 de junio de 2025
DEOOOBB1LTF9 / www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,3500 / 26 de junio de
500.000 currencies/fx-fixings 2025
BB1LTG, USD/JPY Tipo de cambio 20 de septiembre
DEOOOBB1LTG7 / www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 160,0000 de 2024 / 26 de
5.000.000 currencies/fx-fixings septiembre de 2024
BB1LTH, USD/JPY Tipo de cambio 20 de septiembre
DEOOOBB1LTHS5 / www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 158,0000 de 2024 / 26 de
5.000.000 currencies/fx-fixings septiembre de 2024
BB1LTJ, USD/JPY Tipo de cambio 20 de diciembre de
DEO00BB1LTJ1/ www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 160,0000 2024 / 30 de
5.000.000 currencies/fx-fixings diciembre de 2024
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BB1LTK, USD/JPY Tipo de cambio 21 de marzo de
DEOOOBB1LTK9 / www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 160,0000 2025/ 27 de marzo
5.000.000 currencies/fx-fixings de 2025
BB1LTL, USD/JPY Tipo de cambio 21 de marzo de
DEOOOBB1LTL7 / www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 155,0000 2025/ 27 de marzo
5.000.000 currencies/fx-fixings de 2025
BB1LTM, USD/JPY Tipo de cambio 21 de marzo de
DEOOOBB1LTM5 / www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 150,0000 2025/ 27 de marzo
5.000.000 currencies/fx-fixings de 2025
BB1LTN, USD/JPY Tipo de cambio 21 de marzo de
DEOOOBB1LTN3 / www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 145,0000 2025/ 27 de marzo
5.000.000 currencies/fx-fixings de 2025
BB1LTP, USD/JPY Tipo de cambio 21 de marzo de
DEOOOBB1LTP8 / www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 140,0000 2025/ 27 de marzo
5.000.000 currencies/fx-fixings de 2025
BB1LTQ, USD/JPY Tipo de cambio 20 de junio de 2025
DEOOOBB1LTQ6 / www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 155,0000 / 26 de junio de
5.000.000 currencies/fx-fixings 2025
BB1LTR, USD/JPY Tipo de cambio 20 de junio de 2025
DEOOOBB1LTR4 / www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 150,0000 / 26 de junio de
5.000.000 currencies/fx-fixings 2025
BB1LTS, USD/JPY Tipo de cambio 20 de junio de 2025
DEOOOBB1LTS2 / www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 145,0000 / 26 de junio de
5.000.000 currencies/fx-fixings 2025
BB1LTT, USD/JPY Tipo de cambio 20 de junio de 2025
DEOOOBB1LTTO / www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 140,0000 / 26 de junio de
5.000.000 currencies/fx-fixings 2025
BB1LTU, USD/JPY Tipo de cambio 20 de septiembre
DEOOOBB1LTUS8 / www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 158,0000 de 2024 / 26 de
5.000.000 currencies/fx-fixings septiembre de 2024
BB1LTV, USD/JPY Tipo de cambio 20 de septiembre
DEOOOBB1LTV6 / www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 160,0000 de 2024 / 26 de
5.000.000 currencies/fx-fixings septiembre de 2024
BB1LTW, USD/JPY Tipo de cambio 20 de diciembre de
DEOOOBB1LTW4 / www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 160,0000 2024 / 30 de
5.000.000 currencies/fx-fixings diciembre de 2024
BB1LTX, USD/JPY Tipo de cambio 21 de marzo de
DEOOOBB1LTX2 / www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 140,0000 2025/ 27 de marzo
5.000.000 currencies/fx-fixings de 2025
BB1LTY, USD/JPY Tipo de cambio 21 de marzo de
DEOOOBB1LTYO / www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 145,0000 2025/ 27 de marzo
5.000.000 currencies/fx-fixings de 2025
BB1LTZ, USD/JPY Tipo de cambio 21 de marzo de
DEOOOBB1LTZ7 / www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 150,0000 2025/ 27 de marzo
5.000.000 currencies/fx-fixings de 2025
BB1LTO, USD/JPY Tipo de cambio 21 de marzo de
DEOOOBB1LT04 / www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 155,0000 2025/ 27 de marzo
5.000.000 currencies/fx-fixings de 2025
BB1LT1, USD/JPY Tipo de cambio 21 de marzo de
DEOOOBB1LT12 / www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 160,0000 2025/ 27 de marzo
5.000.000 currencies/fx-fixings de 2025
BB1LT2, USD/JPY Tipo de cambio 20 de junio de 2025
DEOOOBB1LT20 / www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 140,0000 / 26 de junio de
5.000.000 currencies/fx-fixings 2025
BB1LT3, USD/JPY Tipo de cambio 20 de junio de 2025
DEOOOBB1LT38 / www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 145,0000 / 26 de junio de
5.000.000 currencies/fx-fixings 2025
BB1LT4, USD/JPY Tipo de cambio 20 de junio de 2025
DEOOOBB1LT46 / www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 150,0000 / 26 de junio de
5.000.000 currencies/fx-fixings 2025
BB1LTS, USD/JPY Tipo de cambio 20 de junio de 2025
DEOOOBB1LT53 / www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 155,0000 / 26 de junio de
5.000.000 currencies/fx-fixings 2025
BB1LTS, USD/JPY Tipo de cambio 20 de junio de 2025
DEOOOBB1LT61 / www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 160,0000 / 26 de junio de
5.000.000 currencies/fx-fixings 2025
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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 ROMUWSFPU8SMPROS8K5P83. 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 vy filiales en los principales mercados.

Principales accionistas: A 31 de diciembre de 2023, 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 5,5% del capital social registrado, Amundi que posee el 5,4% del capital social
registrado, BlackRock Inc. que posee el 6,9% del capital social registrado y el Gran Ducado de
Luxemburgo que posee el 1,1% del capital social registrado. Segun la informacién de que dispone
BNPP, ningun accionista distinto de SFPI, Amundi y BlackRock Inc. posee mas del 5% de su capital o de

sus derechos de voto.

Identidad de los directores mas | Jean-Laurent Bonnafé, Director General de BNP Paribas S.A.
importantes:

Identidad de los auditores legales: Deloitte & Associés, 6, place de la Pyramide, Paris-La Défense Cedex (92), Francia
PricewaterhouseCoopers Audit, 63, rue de Villiers, Neuilly-sur-Seine (92), Francia

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

¢Cuadl es la informacion financiera esencial sobre el Garante?

Cuadro 1: Declaracion de resultados

31 de diciembre de 2023

31 de diciembre de 2022

(auditado) (auditado)
en millones de EUR en millones de EUR
Ingresos 45.874 45.430
Coste del riesgo (2.907) (3.003)
Resultado neto atribuible a los accionistas 10.975 9.848

Cuadro 2: Balance de situacion

30 de septiembre de 2023

31 de diciembre de 2022

(auditado) (auditado)
en millones de EUR en millones de EUR
Activos totales (Grupo) 2.591.499 2.663.748
Préstamos y créditos a clientes consolidados 859.200 857.020
Depositos consolidados de clientes 988.549 1.008.056
Fondos propios (participacion del Grupo) 123.742 121.237

Los estados financieros anuales consolidados del Garante correspondientes a los ejercicios terminados el 31 de diciembre de 2022 y el 31 de
diciembre de 2023 han sido elaborados de acuerdo con las Normas Internacionales de Informacién Financiera (IFRS).

¢Cudles son los principales riesgos especificos del Garante?

Riesgo de insolvencia/riesgo de liquidez del Garante: Debido a la garantia potencial proporcionada por BNP Paribas S.A. y al acuerdo de
control y transferencia de beneficios que existe entre el Emisor y el Garante, los inversores soportan indirectamente también el riesgo de
insolvencia y el riesgo de liquidez relacionados con el Garante. La actividad del Garante en su calidad de grupo financiero internacional se
caracteriza por siete riesgos clave (riesgo de crédito, riesgo de contraparte y riesgo de titulizacién en la cartera bancaria; riesgo operativo; riesgo
de mercado; riesgo de liquidez y refinanciacién; riesgos asociados al entorno econdémico y de mercado global; riesgo regulatorio; riesgos
asociados al crecimiento de BNPP en su entorno actual). Si el Garante se declara insolvente, esto puede incluso dar lugar a que los titulares de los
Warrants pierdan el capital que invirtieron cuando compraron los Warrants (riesgo de pérdida total).

Medidas de resolucién en relacién con el Garante: Ademas, las medidas adoptadas en Francia en relacion con BNP Paribas S.A. (en su
calidad de parte contratante obligada a indemnizar en virtud del acuerdo de control y transferencia de beneficios vigente) o con el Grupo BNP
Paribas en virtud de la transposicion de la Directiva Europea de Recuperacion y Resolucién a la legislacion francesa pueden tener efectos
adversos indirectos sobre el Emisor. En consecuencia, los inversores también estan expuestos al riesgo de que BNP Paribas S.A. no pueda
cumplir sus obligaciones en virtud del acuerdo de control y transferencia de beneficios, por ejemplo, en caso de que se declare insolvente
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(iliquidez/sobreendeudamiento) o en caso de que las autoridades ordenen medidas de resolucién en virtud de la legislacién francesa. Por lo tanto,
si se adoptan medidas de resolucion contra el Garante, esto puede dar lugar incluso a que los titulares de Warrants pierdan el capital que
invirtieron cuando compraron los Warrants (riesgo de pérdida total).

¢Cuales son los principales riesgos especificos a los valores?

Sin sistema de garantia de depédsitos. Los Warrants no estan cubiertos por un sistema de garantia de depdsitos. Por lo tanto, los inversores
pueden sufrir una pérdida total del capital invertido.

Dependencia de la evolucion del precio del subyacente:

La seleccion del subyacente por parte del Emisor no se basa necesariamente en su evaluacién de la evolucién futura del subyacente
seleccionado.

Debido al efecto de apalancamiento, las oscilaciones de la cotizacion del Subyacente (o incluso la no ocurrencia de una oscilacion esperada de la
cotizacion) pueden disminuir el valor de los Warrants de forma desproporcionada e incluso dejarlos sin valor. En consecuencia, existe un riesgo de
pérdida que puede ser igual al total del capital invertido.

Riesgos asociados al perfil de pago:

Si el precio de referencia de los Warrants Call es igual o inferior al Strike, el Importe de Reembolso sera cero (0), con lo que NO se efectuaria
ningun pago (pérdida total).

Si el precio de referencia es superior al Strike, el titular del Warrant sufre una pérdida si el importe de reembolso es inferior al precio de compra
que pago el titular del Warrant.

Si el precio de referencia de los Warrants Put es igual o superior al Strike, el Importe de Reembolso sera cero (0), con lo que NO se efectuaria
ningun pago (pérdida total).

Si el precio de referencia es inferior al Strike, el titular del Warrant sufre una pérdida si el importe de reembolso es inferior al precio de compra que
pago el titular del Warrant.

Interrupciones del mercado: El riesgo para los titulares de los Warrants es que la ocurrencia de una interrupcion del mercado descrita en los
términos y condiciones de los Warrants tenga un efecto adverso sobre el valor de los Warrants. El pago del importe a abonar correspondiente
también puede retrasarse como consecuencia de una interrupcion del mercado.

Ajustes, riesgo de rescision, riesgo de reinversion: Los titulares de los Warrants corren el riesgo de que los Warrants sean ajustados o
rescindidos por el Emisor de acuerdo con los términos y condiciones de los Warrants. En el caso de que se rescindan, el importe de rescision
puede ser significativamente inferior al importe del capital invertido en la compra de los Warrants. Los titulares de Warrants pueden incluso sufrir
una pérdida total del capital invertido. Los titulares de los Warrants también estan expuestos al riesgo de poder reinvertir las cantidades recibidas
s6lo en condiciones menos favorables (conocido como riesgo de reinversion).

Riesgos de precios del mercado: Los titulares de los Warrants asumen los riesgos asociados a la determinacion del precio de los Warrants. Por
ejemplo, la evolucién del subyacente y, por tanto, la de los Warrants a lo largo del plazo no puede preverse en el momento de la compra.

Riesgos de liquidez: Los titulares de los Warrants corren el riesgo de que no exista un mercado secundario liquido para la negociacién de los
Warrants y de no poder venderlos en un momento o a un precio determinado.

Riesgos asociados al subyacente: Una inversion en Warrants con un tipo de cambio como subyacente puede estar sujeta a riesgos de mercado
similares a los de una inversion directa en la(s) moneda(s) subyacente(s). Esto se aplica en particular si la moneda en cuestion es una moneda de
mercado emergente. Los tipos de cambio como subyacentes se negocian las 24 horas del dia en los husos horarios de Australia, Asia, Europa y
Ameérica. Por lo tanto, un umbral de precio aplicable de acuerdo con los términos y condiciones de los Warrants puede ser alcanzado, superado o
caer por debajo en cualquier momento, incluso fuera del horario de negociacion local o del horario de negociacién del agente de célculo o del
oferente.

Riesgos derivados de posibles conflictos de intereses: El Emisor, el Garante, asi como las empresas afiliadas a ellos, pueden tener intereses
que entren en conflicto con los intereses de los titulares de los Warrants o no los tengan en cuenta. Este puede ser el caso en relacién con el
desempeio de otras funciones u otras transacciones. Los posibles conflictos de intereses pueden tener un efecto adverso en el valor de los
Warrants.

| Seccion D - Informacion esencial sobre la oferta de valores al publico y/o la admision a cotizacion en un mercado regulado |

| ¢En qué condiciones y plazos pueden los inversores invertir en este valor? |

Condiciones generales y calendario previsto de la oferta

Los Warrants seran ofrecidos por BNP Paribas Financial Markets S.N.C., Paris, Francia, a los inversores interesados a partir de 23 de mayo de
2024. La oferta al publico finaliza al término de la validez del Folleto y/o del Folleto de Base vigente en ese momento.

Detalles de la admisién a cotizacién en un mercado regulado
La admision a cotizacion o negociacion de los Warrants no esta prevista actualmente.
Estimacion de los gastos totales

El inversor podra adquirir los Warrants al precio de emision o al precio de compra. Ni el Emisor ni el oferente cobraran al inversor ningun coste por
encima del precio de emision o del precio de compra; no obstante, esto esta sujeto a los costes en los que pueda incurrir el comprador al comprar
los Warrants en bancos o cajas de ahorro publicas (Sparkassen) o a través de otros canales de distribucion o de la bolsa de valores
correspondiente, sobre los que ni el Emisor ni el oferente pueden hacer ninguna declaracion.

El precio de emision inicial incluye los costes de entrada de cada producto especifico (en la fecha de las condiciones finales).

| ¢ Quién es el oferente y/o la persona que solicita la admision a cotizacion? |

El Oferente es BNP Paribas Financial Markets S.N.C. (con domicilio social en 20 boulevard des ltaliens, Paris, 75009, Francia, LEI:
6EWKUOFGVX5QJHFGT48), una sociedad colectiva (Société en Nom Collectif) constituida en Francia con arreglo a la legislacion francesa.

| ¢Por qué se elabora este folleto? |
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El objetivo principal de la oferta es promover el objetivo de obtener beneficios. El Emisor utilizara los ingresos netos de la emision exclusivamente
para cubrir sus obligaciones en virtud de los Warrants frente a los titulares de los mismos.
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Tiivistelma

| Osa A - Johdanto ja varoitukset

| Varoitukset

a) Tata tiivistelmaa tulee lukea Ohjelmaesitteen johdantona.

b) Sijoittajan tulee tehda paatdksensa Warrantteihin sijoittamisesta tarkastelemalla Ohjelmaesitettd kokonaisuutena;

c) Sijoittajat voivat menettaa sijoittamansa padoman kokonaan (koko sijoitetun padoman menettaminen) tai osittain.

d) Jos tuomioistuimessa pannaan vireille Ohjelmaesitteeseen sisaltyvia tietoja koskeva kanne, kantajana toimiva sijoittaja voi sovellettavan

kansallisen lainsdddannén mukaan joutua ennen oikeudenkdynnin vireillepanoa vastaamaan Ohjelmaesitteen sekd sen mahdollisten
taydennysten ja lopullisten ehtojen kdannodskustannuksista.

e) BNP Paribas Emissions- und Handelsgesellschaft mbH ("Liikkeeseenlaskija"), joka Warranttien Liikkeeseenlaskijana vastaa tasta
Tiivistelméasta ja sen kdannoksista tai taman Tiivistelman ja sen kdannokset laatineista henkildista, on siviilioikeudellisessa vastuussa vain
siina tapauksessa, jos tiivistelma on harhaanjohtava, epatarkka tai epajohdonmukainen luettuna yhdessa Ohjelmaesitteen muiden osien
kanssa tai jos siina ei anneta yhdessa Ohjelmaesitteen muiden osien kanssa luettuna keskeisia tietoja sijoittajien auttamiseksi heidan
harkitessaan sijoittamista Warrantteihin.

f) Tuote, jonka ostamista sijoittajat harkitsevat, ei ole yksinkertainen ja sitéd voi olla vaikea ymmartaa.

Johdanto

Nimi ja arvopapereiden
tunnistenumero:

Ostowarrantit (Call Warrants) ja/tai Myyntiwarrantit (Put Warrants), jotka on sidottu valuuttakursseihin
("Warrantit"),

ISIN: / WKN: katso taulukko.

Liikkeeseenlaskija ja sen
yhteystiedot:

Liikkeeseenlaskijan rekisterdity toimipaikka on osoitteessa Senckenberganlage 19, 60325 Frankfurt am
Main, Saksa. Sen oikeushenkilétunnus (LEI) on 549300TS3U4JKMR1B479 ja puhelinnumero +49 (0) 69
7193-0

Toimivaltainen viranomainen:

Saksan liittovaltion finanssivalvonta (Bundesanstalt fiir Finanzdienstleistungsaufsicht, "BaFin"). BaFinin
(arvopaperivalvonta) osoite on Marie-Curie-Str. 24-28, 60439 Frankfurt am Main, Saksa, ja
puhelinnumero +49 (0) 228 41080.

Ohjelmaesitteen hyviaksymispaiva:

24.10.2023

| Osa B - Keskeiset tiedot Liikkeeseenlaskijasta

Kuka on arvopapereiden Liikkeeseenlaskija?

Kotipaikka ja oikeudellinen muoto:

Liikkeeseenlaskijan rekistergity toimipaikka on Frankfurt am Mainissa. Sen osoite on Senckenberganlage
19, 60325 Frankfurt am Main, Saksa.

Liikkeeseenlaskija on Saksassa sen lakien mukaisesti perustettu osakeyhtid6 (Gesellschaft mit
beschrankter Haftung (GmbH)), ja sen oikeushenkilétunnus (LEI) on 549300TS3U4JKMR1B479.

Paaasiallinen toiminta:

Arvopapereiden liikkkeeseenlasku

Suurimmat osakkeenomistajat:

BNP Paribas Emissions- und Handelsgesellschaft mbH:n ainoa osakkeenomistaja on Ranskan lakien
mukaisesti perustettu listattu julkinen osakeyhtio ("société anonyme") BNP Paribas S.A.

Johtoon kuuluvat avainhenkil6t:

Liikkeeseenlaskijan toimitusjohtajina toimivat Grégoire Toublanc ja Dr. Carsten Esbach.

Lakisaateiset tilintarkastajat:

Lakisaateiseksi tilintarkastajaksi on nimitetty MAZARS GmbH & Co. KG Wirtschaftspriifungsgesellschaft,
Theodor-Stern-Kai 1, 60596 Frankfurt am Main, Saksa.

Mita ovat Liikkeeseenlaskijaa koskevat keskeiset taloudelliset tiedot?

Alla esitetyt taloudelliset tiedot on otettu Liikkeeseenlaskijan tilintarkastetuista tilinpaétoksista 31.12.2022 ja 31.12.2023 péattyneilta tilikausilta.

Taulukko 1: Tuloslaskelma — muut kuin oman paaoman ehtoiset arvopaperit

Tilinpaatos Tilinpaatos

31.12.2023 31.12.2022

(euroa) (euroa)
Tavanomaisen liiketoiminnan tulos
Liiketoiminnan muut tuotot 647 058,83 783 010,31
Liiketoiminnan muut kulut -647 058,83 -783 010,31
Tilikauden nettotulos 0 0
Taulukko 2: Tase — muut kuin oman paaoman ehtoiset arvopaperit

Tilinpaatos Tilinpaatos

31.12.2023 31.12.2022

(euroa) (euroa)

Saamiset ja muut vastaavat
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Saamiset osakkuusyhtigilté

180 935 589,44

8 285 000,00

Muut vastaavat (vastaavat/lyhytaikaiset saatavat)

7 014 600 801,88

4 207 327 744,69

Vastattavat

Joukkovelkakirjalainat (vastattavat/velat)

4 321 474 506,21

2361510475,11

Muut vastattavat (vastattavat/velat)

2874 061 885,11

1854 102 269,58

Rahoitusvelka, netto (lyhyt- ja pitkdaikainen velka 0 0
yhteensa vahennettyna kateisvaroilla)
Taulukko 3: Rahoituslaskelma — muut kuin oman paaoman ehtoiset arvopaperit
Tilinpaatos Tilinpaatos
1.1.-31.12.2023 1.1.-31.12.2022
(euroa) (euroa)
Liiketoiminnan rahavirta, netto 13 899,18 -13 222,76

Rahoitustoiminnan rahavirta, netto

Investointien rahavirta, netto

Mitka ovat Liikkeeseenlaskijaan liittyvat olennaiset riskit?

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

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

Osa C — Keskeiset tiedot arvopapereista

Mitka ovat arvopapereiden keskeiset ominaisuudet?

Arvopapereiden tyyppi ja laji

Warrantit lasketaan liikkeeseen Saksan lain mukaisesti Saksan siviilikaaren (Biirgerliches Gesetzbuch, (BGB)) 793 §n mukaisina
haltijavelkakirjoina. Warrantit ovat vapaasti luovutettavissa eika niihin kohdistu mitédan rajoituksia.

Arvopapereihin liitetyt oikeudet
Warranteille ei kerry korkoa.

Kukin Warrantti oikeuttaa sen kayttdmisen myo6ta Warrantinhaltijan saamaan Lunastusmaaran alla kohdassa "Tuottojen maksu" kuvatun
mukaisesti.

Lunastaminen

Warranttioikeudet katsotaan automaattisesti kaytetyksi Arvostuspaivana.
Warrantinhaltijalla on oikeus vaatia Liikkeeseenlaskijaa maksamaan Lunastusmaara Selvityspaivana.
Ennenaikainen lunastaminen

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

Tuottojen maksaminen

Kunkin Warrantin Lunastusméaara maksetaan Warrantinhaltijalle Selvitysvaluutassa viimeistdan Selvityspaivana.
Ostowarranttien (Call Warrants) Lunastusmaara on Viitehinnan ja Toteutushinnan valinen erotus kerrottuna Suhdeluvulla.
Myyntiwarranttien (Put Warrants) Lunastusmaara on Toteutushinnan ja Viitehinnan valinen erotus kerrottuna Suhdeluvulla.

Jos edellad kuvatun mukaisesti maaritetty maara on nolla tai negatiivinen, Warrantit raukeavat arvottomana. Tassa tapauksessa Warrantinhaltijoille
ei suoriteta maksua.

Tietyissa tilanteissa maara voidaan muuntaa Kohde-etuuden Viitevaluutasta Selvitysvaluutaksi.

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

Warranttien tuottamien oikeuksien rajoitukset

71/162



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

Liikkeeseenlaskupaiva (arvopaiva)

27. toukokuuta 2024

Warranttien WKN Kohde-

Ja ISIN / etuus Optlo.tyyp Viitelihde Suhdeluku 'I:_oteutushlnta Arvos_tuspglvgl
Liikkeeseen- (valuutta- pi Viitevaluutassa Selvityspaiva
laskun koko kurssi)

BB1LSD, EUR/USD Valuuttakurssi 21. maaliskuuta
DEOOOBB1LSD6 / 500 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,1500 2025/ 27.
000 currencies/fx-fixings maaliskuuta 2025
BB1LSE, EUR/USD Valuuttakurssi 21. maaliskuuta
DEOOOBB1LSE4 / 500 | www.bloomberg.com/markets/ |Call Bloomberg L.P. 100,00 1,1400 2025/ 27.
000 currencies/fx-fixings maaliskuuta 2025
BB1LSF, EUR/USD Valuuttakurssi 21. maaliskuuta
DEOOOBB1LSF1 /500 |www.bloomberg.com/markets/ |Call Bloomberg L.P. 100,00 1,1200 2025/ 27.
000 currencies/fx-fixings maaliskuuta 2025
BB1LSG, EUR/USD Valuuttakurssi 21. maaliskuuta
DEOOOBB1LSG9 /500 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,1000 2025/ 27.
000 currencies/fx-fixings maaliskuuta 2025
BB1LSH, EUR/USD Valuuttakurssi 21. maaliskuuta
DEOOOBB1LSH7 / 500 | www.bloomberg.com/markets/ |Call Bloomberg L.P. 100,00 1,0800 2025/ 27.
000 currencies/fx-fixings maaliskuuta 2025
BB1LSJ, EUR/USD Valuuttakurssi 21. maaliskuuta
DEOOOBB1LSJ3 /500 | www.bloomberg.com/markets/ |Call Bloomberg L.P. 100,00 1,0600 2025/ 27.
000 currencies/fx-fixings maaliskuuta 2025
BB1LSK, EUR/USD Valuuttakurssi 21. maaliskuuta
DEOOOBB1LSK1 /500 | www.bloomberg.com/markets/ |Call Bloomberg L.P. 100,00 1,0500 2025/ 27.
000 currencies/fx-fixings maaliskuuta 2025
BB1LSL, EUR/USD Valuuttakurssi 20. kesakuuta 2025
DEOOOBB1LSL9 /500 | www.bloomberg.com/markets/ |Call Bloomberg L.P. 100,00 1,1500 / 26. kesakuuta
000 currencies/fx-fixings 2025
BB1LSM, EUR/USD Valuuttakurssi 20. kesakuuta 2025
DEOOOBB1LSM7 / 500 | www.bloomberg.com/markets/ |Call Bloomberg L.P. 100,00 1,1200 / 26. kesakuuta
000 currencies/fx-fixings 2025
BB1LSN, EUR/USD Valuuttakurssi 20. kesakuuta 2025
DEOOOBB1LSN5 / 500 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,1000 / 26. kesékuuta
000 currencies/fx-fixings 2025
BB1LSP, EUR/USD Valuuttakurssi 20. kesakuuta 2025
DEOOOBB1LSPO /500 | www.bloomberg.com/markets/ |Call Bloomberg L.P. 100,00 1,0800 / 26. kesakuuta
000 currencies/fx-fixings 2025
BB1LSQ, EUR/USD Valuuttakurssi 20. kesakuuta 2025
DEOO0OBB1LSQ8 / 500 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,0500 / 26. kesakuuta
000 currencies/fx-fixings 2025
BB1LSR, EUR/USD Valuuttakurssi 21. maaliskuuta
DEOOOBB1LSR6 / 500 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,0500 2025/ 27.
000 currencies/fx-fixings maaliskuuta 2025
BB1LSS, EUR/USD Valuuttakurssi 21. maaliskuuta
DEOO0OBB1LSS4 / 500 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,0600 2025/ 27.
000 currencies/fx-fixings maaliskuuta 2025
BB1LST, EUR/USD Valuuttakurssi 21. maaliskuuta
DEOO0OBB1LST2 /500 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,0800 2025/ 27.
000 currencies/fx-fixings maaliskuuta 2025
BB1LSU, EUR/USD Valuuttakurssi 21. maaliskuuta
DEOOOBB1LSUO / 500 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,1000 2025/ 27.
000 currencies/fx-fixings maaliskuuta 2025
BB1LSV, EUR/USD Valuuttakurssi 21. maaliskuuta
DEOOOBB1LSV8 /500 |www.bloomberg.com/markets/ |Put Bloomberg L.P. 100,00 1,1200 2025/ 27.
000 currencies/fx-fixings maaliskuuta 2025
BB1LSW, EUR/USD Valuuttakurssi 21. maaliskuuta
DEOOOBB1LSW®6 / 500 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,1400 2025/ 27.
000 currencies/fx-fixings maaliskuuta 2025
BB1LSX, EUR/USD Valuuttakurssi 21. maaliskuuta
DEOOOBB1LSX4 /500 | www.bloomberg.com/markets/ |Put Bloomberg L.P. 100,00 1,1500 2025/ 27.
000 currencies/fx-fixings maaliskuuta 2025
BB1LSY, EUR/USD Valuuttakurssi 20. kesakuuta 2025
DEOOOBB1LSY2 /500 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,0800 / 26. kesékuuta
000 currencies/fx-fixings 2025
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Warranttien WKN Kohde-

Ja ISIN / etuus Optlo_tyyp Viitelihde Suhdeluku 'ij)teutushlnta Arvos_tuspﬁ!v?/
Liikkeeseen- (valuutta- pi Viitevaluutassa Selvityspaiva
laskun koko kurssi)

BB1LSZ, EUR/USD Valuuttakurssi 20. kesakuuta 2025
DEO00BB1LSZ9 /500 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,1000 / 26. kesakuuta
000 currencies/fx-fixings 2025
BB1LSO, EUR/USD Valuuttakurssi 20. kesakuuta 2025
DEOO0BB1LS05 / 500 | www.bloomberg.com/markets/ |Put Bloomberg L.P. 100,00 1,1200 / 26. kesakuuta
000 currencies/fx-fixings 2025
BB1LS1, EUR/USD Valuuttakurssi 20. kesakuuta 2025
DEOO0OBB1LS13 /500 | www.bloomberg.com/markets/ |Put Bloomberg L.P. 100,00 1,1500 / 26. kesakuuta
000 currencies/fx-fixings 2025
BB1LS2, GBP/USD Valuuttakurssi 21. maaliskuuta
DEO00BB1LS21 /500 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,3500 2025/ 27.
000 currencies/fx-fixings maaliskuuta 2025
BB1LS3, GBP/USD Valuuttakurssi 21. maaliskuuta
DEO00BB1LS39 /500 | www.bloomberg.com/markets/ |Call Bloomberg L.P. 100,00 1,3000 2025/ 27.
000 currencies/fx-fixings maaliskuuta 2025
BB1LS4, GBP/USD Valuuttakurssi 21. maaliskuuta
DEO00BB1LS47 / 500 | www.bloomberg.com/markets/ |Call Bloomberg L.P. 100,00 1,2500 2025/ 27.
000 currencies/fx-fixings maaliskuuta 2025
BB1LS5, GBP/USD Valuuttakurssi 20. kesakuuta 2025
DEOO0OBB1LS54 / 500 | www.bloomberg.com/markets/ |Call Bloomberg L.P. 100,00 1,3500 / 26. kesakuuta
000 currencies/fx-fixings 2025
BB1LS6, GBP/USD Valuuttakurssi 20. kesakuuta 2025
DEO00BB1LS62 / 500 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,3000 / 26. kesakuuta
000 currencies/fx-fixings 2025
BB1LS7, GBP/USD Valuuttakurssi 20. kesakuuta 2025
DEO00BB1LS70 /500 | www.bloomberg.com/markets/ |Call Bloomberg L.P. 100,00 1,2500 / 26. kesakuuta
000 currencies/fx-fixings 2025
BB1LSS, GBP/USD Valuuttakurssi 20. kesakuuta 2025
DEOO0OBB1LS88 / 500 | www.bloomberg.com/markets/ |Call Bloomberg L.P. 100,00 1,2000 / 26. kesakuuta
000 currencies/fx-fixings 2025
BB1LS9, GBP/USD Valuuttakurssi 21. maaliskuuta
DEOOOBB1LS96 / 500 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,2000 2025/ 27.
000 currencies/fx-fixings maaliskuuta 2025
BB1LTA, GBP/USD Valuuttakurssi 21. maaliskuuta
DEOOOBB1LTAO /500 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,2500 2025/ 27.
000 currencies/fx-fixings maaliskuuta 2025
BB1LTB, GBP/USD Valuuttakurssi 21. maaliskuuta
DEO0O0BB1LTB8 / 500 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,3000 2025/ 27.
000 currencies/fx-fixings maaliskuuta 2025
BB1LTC, GBP/USD Valuuttakurssi 21. maaliskuuta
DEOOOBB1LTC6 /500 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,3500 2025/ 27.
000 currencies/fx-fixings maaliskuuta 2025
BB1LTD, GBP/USD Valuuttakurssi 20. kesakuuta 2025
DEOOOBB1LTD4 / 500 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,2500 / 26. kesékuuta
000 currencies/fx-fixings 2025
BB1LTE, GBP/USD Valuuttakurssi 20. kesakuuta 2025
DEOOOBB1LTE2 /500 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,3000 / 26. kesékuuta
000 currencies/fx-fixings 2025
BB1LTF, GBP/USD Valuuttakurssi 20. kesakuuta 2025
DEOOOBB1LTF9 /500 | www.bloomberg.com/markets/ |Put Bloomberg L.P. 100,00 1,3500 / 26. kesakuuta
000 currencies/fx-fixings 2025
BB1LTG, USD/JPY Valuuttakurssi 20. syyskuuta 2024
DEOOOBB1LTG7 / 5 000 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 160,0000 / 26. syyskuuta
000 currencies/fx-fixings 2024
BB1LTH, USD/JPY Valuuttakurssi 20. syyskuuta 2024
DEOOOBB1LTH5 / 5 000 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 158,0000 / 26. syyskuuta
000 currencies/fx-fixings 2024
BB1LTJ, USD/JPY Valuuttakurssi 20. joulukuuta 2024
DEOO0BB1LTJ1 /5 000 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 160,0000 / 30. joulukuuta
000 currencies/fx-fixings 2024
BB1LTK, USD/JPY Valuuttakurssi 21. maaliskuuta
DEOOOBB1LTK9 /5 000 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 160,0000 2025/ 27.
000 currencies/fx-fixings maaliskuuta 2025
BB1LTL, USD/JPY Valuuttakurssi 21. maaliskuuta
DEOOOBB1LTL7 /5 000 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 155,0000 2025/ 27.
000 currencies/fx-fixings maaliskuuta 2025
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Warranttien WKN Kohde-

Ja ISIN / etuus Optlo_tyyp Viitelihde Suhdeluku 'ij)teutushlnta Arvos_tuspﬁ!v?/
Liikkeeseen- (valuutta- pi Viitevaluutassa Selvityspaiva
laskun koko kurssi)

BB1LTM, USD/JPY Valuuttakurssi 21. maaliskuuta

DEO0OBB1LTM5 / 5 000 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 150,0000 2025/ 27.
000 currencies/fx-fixings maaliskuuta 2025
BB1LTN, USD/JPY Valuuttakurssi 21. maaliskuuta
DEOOOBB1LTN3 /5 000 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 145,0000 2025/ 27.
000 currencies/fx-fixings maaliskuuta 2025
BB1LTP, USD/JPY Valuuttakurssi 21. maaliskuuta
DEOOOBB1LTP8 /5 000 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 140,0000 2025/ 27.
000 currencies/fx-fixings maaliskuuta 2025
BB1LTQ, USD/JPY Valuuttakurssi 20. kesakuuta 2025
DEOOOBB1LTQ6 / 5 000 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 155,0000 / 26. kesakuuta
000 currencies/fx-fixings 2025
BB1LTR, USD/JPY Valuuttakurssi 20. kesakuuta 2025
DEOOOBB1LTR4 / 5 000 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 150,0000 / 26. kesakuuta
000 currencies/fx-fixings 2025
BB1LTS, USD/JPY Valuuttakurssi 20. kesakuuta 2025
DEOOOBB1LTS2 /5 000 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 145,0000 / 26. kesakuuta
000 currencies/fx-fixings 2025
BB1LTT, USD/JPY Valuuttakurssi 20. kesakuuta 2025
DEOOOBB1LTTO /5 000 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 140,0000 / 26. kesakuuta
000 currencies/fx-fixings 2025
BB1LTU, USD/JPY Valuuttakurssi 20. syyskuuta 2024
DEOOOBB1LTUS8 / 5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 158,0000 / 26. syyskuuta
000 currencies/fx-fixings 2024
BB1LTV, USD/JPY Valuuttakurssi 20. syyskuuta 2024
DEOOOBB1LTV6 / 5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 160,0000 / 26. syyskuuta
000 currencies/fx-fixings 2024
BB1LTW, USD/JPY Valuuttakurssi 20. joulukuuta 2024
DEOOOBB1LTW4 / 5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 160,0000 / 30. joulukuuta
000 currencies/fx-fixings 2024
BB1LTX, USD/JPY Valuuttakurssi 21. maaliskuuta
DEOO0BB1LTX2 /5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 140,0000 2025/ 27.
000 currencies/fx-fixings maaliskuuta 2025
BB1LTY, USD/JPY Valuuttakurssi 21. maaliskuuta
DEOOOBB1LTYO /5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 145,0000 2025/ 27.
000 currencies/fx-fixings maaliskuuta 2025
BB1LTZ, USD/JPY Valuuttakurssi 21. maaliskuuta
DEOO0BB1LTZ7 / 5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 150,0000 2025/ 27.
000 currencies/fx-fixings maaliskuuta 2025
BB1LTO, USD/JPY Valuuttakurssi 21. maaliskuuta
DEOOOBB1LTO04 /5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 155,0000 2025/ 27.
000 currencies/fx-fixings maaliskuuta 2025
BB1LT1, USD/JPY Valuuttakurssi 21. maaliskuuta
DEOOOBB1LT12 /5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 160,0000 2025/ 27.
000 currencies/fx-fixings maaliskuuta 2025
BB1LT2, USD/JPY Valuuttakurssi 20. kesakuuta 2025
DEO00BB1LT20 /5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 140,0000 / 26. kesékuuta
000 currencies/fx-fixings 2025
BB1LTS3, USD/JPY Valuuttakurssi 20. kesakuuta 2025
DEOOOBB1LT38 /5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 145,0000 / 26. kesakuuta
000 currencies/fx-fixings 2025
BB1LT4, USD/JPY Valuuttakurssi 20. kesakuuta 2025
DEOOOBB1LT46 /5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 150,0000 / 26. kesakuuta
000 currencies/fx-fixings 2025
BB1LTS5, USD/JPY Valuuttakurssi 20. kesakuuta 2025
DEOOOBB1LT53 /5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 155,0000 / 26. kesakuuta
000 currencies/fx-fixings 2025
BB1LT®6, USD/JPY Valuuttakurssi 20. kesakuuta 2025
DEOO0BB1LT61 /5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 160,0000 / 26. kesékuuta
000 currencies/fx-fixings 2025

Etuoikeusasema:

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

Missa arvopapereilla tullaan kaymaan kauppaa?
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Ei sovellu. Tarkoituksena ei talla hetkella ole Warrantien listaaminen tai kaupankaynnin kohteeksi ottaminen.

Liittyyko arvopapereihin takaus?

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

Kuka on arvopapereiden Takaaja?

Kotipaikka ja oikeudellinen muoto: Takaaja on Ranskassa Ranskan lakien mukaisesti perustettu julkinen osakeyhtié (société anonyme),
jonka oikeushenkil6tunnus (LEI) on ROMUWSFPU8MPRO8K5P83. Sen paatoimipaikan osoite on 16,

Boulevard des lItaliens — 75009 Pariisi, Ranska.

Péaaasiallinen toiminta: BNP Paribas S.A. on oman arvionsa mukaan yksi Ranskan suurimmista pankeista, ja silla on sivuliikkeita

ja tytaryhtidita kaikilla padmarkkinoilla.

Suurimmat osakkeenomistajat: Suurimpia osakkeenomistajia olivat 31.12.2023 Belgian hallituksen puolesta toimiva julkinen osakeyhtio
(société anonyme) Société Fédérale de Participations et d'Investissement ("SFPI”), joka omistaa 5,5 %
rekisterdidystd osakepddomasta, Amundi, joka omistaa 5,4 % rekisterdidystd osakepadomasta,
BlackRock Inc., joka omistaa 6,9 % rekisterdidysta osakepadomasta, ja Luxemburgin suurherttuakunta,
joka omistaa 1,1 % rekisterdidysta osakepddomasta. BNPP:n parhaan tiedon mukaan SFPI:n, Amundin
ja BlackRock Inc:n liséksi millddn muulla osakkeenomistajalla ei ole yli 5 %:n osuutta sen

osakepaaomasta tai danista.

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

Lakisaateiset tilintarkastajat: Deloitte & Associés, 6, place de la Pyramide, Paris-La Défense Cedex (92), Ranska

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

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

Mita ovat Takaajaa koskevat keskeiset taloudelliset tiedot?

Taulukko 1: Tuloslaskelma

1.1.-31.12.2023 1.1.-31.12.2022
(tilintarkastettu) (tilintarkastettu)
(milj. euroa) (milj. euroa)
Liikevaihto 45 874 45 430
Riskipohjaiset kustannukset (2 907) (3 003)
Omistaijille kuuluva nettotulo 10 975 9 848
Taulukko 2: Tase
30.9.2023 31.12.2022
(tilintarkastettu) (tilintarkastettu)
(milj. euroa) (milj. euroa)
Taseen loppusumma (Konserni) 2 591 499 2 663 748
Konsolidoidut lainat asiakkaille ja saamiset asiakkailta 859 200 857 020
Konsolidoidut asiakkaiden talletukset 988 549 1008 056
Osakkeenomistajien oma pddoma (Konsernin osuus) 123 742 121 237

Takaajan konsernitilinpaatokset 31.12.2022 ja 31.12.2023 paattyneiltd tilikausilta on laadittu kansainvalisten tilinpaatésstandardien (IFRS)
mukaisesti.

Mitkad ovat Takaajaan liittyvit keskeiset riskit?

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

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

Mitkad ovat arvopapereihin liittyvat keskeiset riskit?

Ei talletussuojajarjestelmaa. Warrantit eivat kuulu talletussuojajarjestelmaan. Taman seurauksena sijoittajat voivat menettaa sijoittamansa
paaoman kokonaan.
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Riippuvuus Kohde-etuuden hintakehityksesta:
Liikkeeseenlaskija ei valttamatta valitse Kohde-etuutta valitun Kohde-etuuden tulevaa kehitysta koskevan arvionsa perusteella.

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

Maksuprofiiliin liittyvit riskit:

Jos Ostowarranttien (Call Warrants) Viitehinta on yhta suuri tai pienempi kuin Toteutushinta, Lunastusmaaréksi tulee nolla (0), jolloin maksua EI
suoriteta (koko sijoitetun padoman menettaminen).

Warrantinhaltijalle aiheutuu tappiota Viitehinnan ylittdessd Toteutushinnan, jos Lunastusmaard on Warrantinhaltjan maksamaa ostohintaa
alhaisempi.

Jos Myyntiwarranttien (Put Warrants) Viitehinta on yhta suuri tai suurempi kuin Toteutushinta, Lunastusmaaraksi tulee nolla (0), jolloin maksua El
suoriteta (koko sijoitetun padoman menettaminen).

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

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

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

Markkinahintariskit. Warrantinhaltijat altistuvat Warranttien hinnan maarittamiseen liittyville riskeille. Esimerkiksi Kohde-etuuden kehitysta ja siten
my06s Warranttien kehitysta sijoitusaikana ei voi ennustaa ostohetkella.

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

Kohde-etuuteen liittyviit riskit: Sijoittaminen Warrantteihin, joiden Kohde-etuutena on valuuttakurssi, saattaa sisaltaa vastaavia riskeja kuin suoja
sijoittaminen kohde-etuuksina oleviin valuuttoihin. Tama patee erityisesti silloin, jos kyseessa on kehittyvien markkinoiden valuutta. Kohde-etuutena
olevilla valuuttakursseilla kdydaan kauppaa 24 tuntia vuorokaudessa Australian, Aasian, Euroopan ja Amerikan aikavyohykkeilld. Taman
seurauksena Warranttiehtojen mukainen hintakynnys voidaan saavuttaa, ylittaa tai alittaa milloin tahansa, my0s paikallisten kaupankayntiaikojen tai
Laskenta-asiamiehen tai Tarjouksen tekijan kaupankayntiaikojen ulkopuolella.

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

Osa D - Keskeiset tiedot arvopapereiden yleisélle tarjoamisesta ja/tai kaupankdynnin kohteeksi ottamisesta saannellylla markkinalla

Mitkad ovat tdhan arvopaperiin sijoittamisen ehdot ja aikataulu?

Tarjouksen yleiset ehdot ja odotettu aikataulu

BNP Paribas Financial Markets S.N.C., Pariisi, Ranska tarjoaa Warrantteja niistd kiinnostuneille sijoittajille 23. toukokuuta 2024 alkaen. Yleisélle
tarjoaminen paattyy Listalleottoesitteen ja/tai senhetkisen Ohjelmaesitteen voimassaolon paattyessa.

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

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

Alkuperainen liikkeeseenlaskuhinta sisaltda kunkin kyseessa olevan tuotteen perustamiskulut (Lopullisten ehtojen paivamaarana).

Kuka on tarjouksen tekija ja/tai henkilo, joka hakee kaupankdynnin kohteeksi ottamista?

Tarjouksen tekee BNP Paribas Financial Markets S.N.C. (rekisteréidyn toimipaikan osoite 20 boulevard des Italiens, Pariisi, 75009, Raska, LEI-
tunnus: BEWKUOFGVX5QQJHFGT48), joka on Ranskan lakien mukaisesti perustettu avoin yhti6 (Société en Nom Collectif).

Miksi tama esite on laadittu?

Tarjouksen ensisijainen tavoite on edistaa tavoitetta tehda voittoa. Liikkeeseenlaskija kayttaa likkeeseenlaskusta saatavan nettotuoton yksinomaan
Warrantteihin perustuvien velvoitteidensa suojaamiseen suhteessa Warranttien haltijoihin.
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MePIANTITIKO ZNUEiwpa

| TuRua A — Eilcaywyn Kal TTpogISoTToINoEIg

| Mpos&idotroinoeig

a)
B)
Y)
d)

£)

aT)

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

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

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

>€ TEPITITWON TToU aiwan OXETIKA PE TIG TTANPOYOPIEG TTOU TTEPIEXOVTAI OTO Baaikd EvnuepwTikd AgATio @EpeTal vwTTiov diIkaoTnpiou, o
evaywv emevduThG evdéxeTal, Bdoel Tou €BvikoU Oikaiou, va uTToXpewBei va @épel Ta €€oda peTdppacng Tou Baoikol EvnuepwTikoU
AeAtiou oupTrepIAauBavopévwy OTTOIWVINATIOTE ZUUTTANPWUATWY Kal Twv TeAIKwyY Opwv, TTpIv a1té TNV évapén Tng vouikig diadikaciag.
AoTikr) euBluvn amodidetal otnv BNP Paribas Emissions- und Handelsgesellschaft mbH (o «Ek86Tng»), n otroia utrd TNV 1I816TNTAE TNG WG
Ekd6tn Twv Mapaotatikwv TiTAwv €xel avaAdaBer eubuvn yia 1o Tapov MepIANTITIKO Znueiwpa, CUUTTEPIAAUBAVOUEVNG OTTOIOCORTIOTE
peTd@paong Tou, A oTa TTPOCWTIA TTou UTTERAAav To TTapoV MePIANTITIKO Znueiwpa, cupTTEPIAAPBAVOUEVNG OTTOINGOATTIOTE YETAPPACTIG
TOU, 0AAG p6vo €dv To MePIANTITIKG Znueiwpa gival TTapatmrAavnTikG, avakpIBEG 1 GOUVETTEG, 0€ GUVOUOOUO UE Ta GAAa pépn Tou Baoikou
EvnuepwTtikoU AeAtiou i dev TTapéxel, o€ ouvduaoud pe ta GAAa pépn Tou BaoikoU EvnuepwTikoU AeATiou, Bacikég TTANPOQOpIEG WG
BonBeia aToug eTTEVOUTEG TTOU £EETACOUV TO EVOEXOUEVO Va £TTEVOUCOUV OTOUG OXETIKOUG MapaoTatikoUg TiTAoug.

O1 eTeVOUTEG TTPOKEITAI VO AYOPATOUV £va TTPOiOV TTou dev gival a1rAd Kal icwg SUOCKOAEUTOUV VO TO KATAVOOOUV.

Eicaywyikég TAnpog@opisg

Ovopaoia kai 31eBvAg apiBuog Call f/kai Put Warrants ouvdedepéva pe auvarlayuaTikég I0oTiyieg (ol «MapaoTaTtikoi TiTAo1y),
avayvapiong TiThwy (ISIN): ISIN: / WKN: BAETTE Trivaka

TautéTnNTA KOl OTOIXEIO O Ekd0OTNG €xel Tnv €dpa Tou €1Ti TNG Senckenberganlage 19, 60325 ®pavkeouptn (Frankfurt am Main),
€MIKOIVWViag Tou EK36TN: leppavia. O avayvwpioTIKOG KwdIKOG VOUIKAG ovToTnTag (LEI) Tou gival 549300TS3U4JKMR1B479 kai o

ap1Bu6g TNAe@wvou Tou gival +49 (0) 69 7193-0.

Appodia Apxn: H Opootovdiaky Apxrl XpnuatomoTwTikAg Emotmreiag g Teppaviag  (Bundesanstalt  fiir

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

Hpepopnvia ‘Eykpiong Tou Baoikou 24 OkTwRpiou 2023

EvnuepwTikoU AgATiou:

TuRua B — Baoikég TAnpo@opieg yia Tov Ek561n

Moiog gival o EK36TNG TwV KIVNTWV agiwv;

‘Edpa Kal VOHIKN HOpPn: O EKd6TNG éxel TV €dpa Tou oTtn Ppavkpouptn (Frankfurt am Main). H emayyeApatik Tou dielBuvon

eivar Senckenberganlage 19, 60325 ®pavkgouptn (Frankfurt am Main), M'eppavia.

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

Kupieg 5pacTnpIoTnTeG: ‘Ekdoa0n KIVNTWV aglwv

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

TautéTnTa BacIKWV SIEUBUVOVTWY O1 d1euBuvovTeg auuBoulol Tou EkdOTN eival o Grégoire Toublanc kai Dr. Carsten Esbach.

OUMBOUAWYV:

TauToTNTA OPKWTWYV EAEYKTWV: H etaipeiac MAZARS GmbH & Co. KG Wirtschaftsprifungsgesellschaft, Theodor-Stern-Kai 1, 60596

Dpavkpouptn (Frankfurt am Main), Fepuavia, €xel dIOPIOTE WG OPKWTAG EAEYKTAG.

Molgg gival ol BaoIkéG XPNUOTOOIKOVOMIKEG TTANPOPOPIEG OXETIKA pE ToVv EKSOTN;

O1 xpnUAaToOIKOVOUIKES TTANPOQOpPIES TToU TTapouaidlovTal KAaTWTEPW EXOUV aviAnBei arrd TIS EAEYUEVES ETATIES XPNUATOOIKOVOUIKES KATAOTATEIS TOU
Ekdortn yia 1ig xprioei mou éAnéav orig 31 AskeuBpiou 2022 kai 31 AskeuBpiou 2023.

Mivakag 1: Aoyapiacuog ATTOTEAECUATWY — [ NETOXIKES KIVNTES adieg

ETAoleg XpnHatooikovouikég | ETRoieg XPNMATOOIKOVOMIKEG
KATOOTAOEIG TV KOTOOTAOEIG TNV
311 AekepuBpiou 2023 31" AekepuBpiou 2022
og Eupw og Eupw
AmrotéAeopa guvABwy dPacTNPIOTATWY
AMa AeiToupyikd é000a 647.058,83 783.010,31
AMa AeiToupyikd €€00a -647.058,83 -783.010,31
KaBapd kéEpdog yia 1o €T0¢ 0 0

Mivakag 2: looAoyIou6¢ — un PETOXIKES KIVNTES adies
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ETtAoleg XpnHatooikovouikég | ETRoieg XPNHATOOIKOVOMIKEG
KOTAOTAOEIG TV KOTAOTAOEIG TNV
311 AekeuBpiou 2023 31" AekepuBpiou 2022
og Eupw og Eupw
EiompakTéeg amaITAOEIG Kal AAAQ oTOIXEIO EVEPYNTIKOU
EioTrpakTéeg amTaITACEIS aTTd OUVOEDEPEVES ETAIPEIES 180.935.589,44 8.285.000,00
AMAa aTOIXEIQ EVEPYNTIKOU (TTEPIOUCIOKA OTOIXEID/ 7.014.600.801,88 4.207.327.744,69
KUKAOQOPOUV evEPYNTIKO)
YToXpewoeIg
Ouodloya (UTTOXPEWTEIC/OPEINEG) 4.321.474.506,21 2.361.510.475,11
AMEG UTTOXPEWTEIG (UTTOXPEWOEIG/OPEIAEG) 2.874.061.885,11 1.854.102.269,58
KaBapd xpnuaTooIKoVouIKO XPEOG (MaKPOTTPOBETHO 0 0
XPEOG OUV BPayxuTTPOBETO XPEOG PEiOV PEUOTA
dlaBéaipa)
MMivakag 3: Karaoraon TaueiaKkwy powy - [N UETOXIKES KIVNTES adies
lMNa Tnv Tepiodo amd lMNa Tnv Tepiodo amd
1" lavouapiou péxpr 31 AekepBpiou | 17 lavouapiou péxpr 31 Aekepppiou
2023 2022
og Eupw o€ Eupw
KoBapég TaueIaKEG POEG OTTO AEITOUPYIKEG 13.899,18 -13.222,76
OpaoTNPIOTNTEG
KoBapég TapeIakEG PoEG aTTO XPNHATOOOTIKEG - -
OpaoTNPIOTNTEG
KoBapég TauEIOKEG POEG OTTO ETTEVOUTIKEG - -
dpaoTnPIOTNTEG

Moiol givail o1 Baoikoi Kivduvol TTou a@opoUV €I8IKA ToV EKSOTN;

O1 KATOoXO! KIVNTWYV agiwVv PEPOUV TOV KivBUVO TOU €KSOTN/TIOTWTIKG KivBuvo: Me Tnv em@UAagn Tng Eyyunong trou mapéxeral ammé tn BNP
Paribas S.A. wg EyyuntA yia Tnv TTpocAKkouca TTANPWHN OAwv Twv TTPog KATABOAAR TToowv duvduel Twv ekd0BEICWY aTTé Tov EKSOTN KIvnTWV
aglwv, ol KAToXOo! KIVNTWV aglwv eival ekTeBelnévol aTov Kivduvo o EkSATNG va unv gival o€ B€an va IKavoTToINaEl TIG UTTOXPEWOEIG TOU SUVAMEI TWV
KIVATWYV agiwv, A.X. O€ TTEPITITWON APEPEYYUOTNTAG QUTOU (XWPIG PEUOTOTNTO/UTTEPXPEWHEVOG). Edv 0 EKSOTNG KaTOOTEI 0QEPEYYUOG, QUTO PTTOPEI
va odnynaoel akOPa Kal GTNV ATTWAEIO TOU KEQAAQIOU TTOU 01 KATOXO! KIVNTWV aglwv emévduoav dtav aydpacav TG KIVNTEG agieg (Kivduvog oAIKAg
aTTWAEING).

O1 KaToXO! KIVNTWV afiwv @EPOUV TOV KivBuvo un eKTTARpwong Tng oupupaong HeTa@opdg eAéyxou kai kepdwv: Metagl tng BNP Paribas
S.A. kai Tou EkdOTN €xel ouvagBei oluBacn PeTaopds eAEyxou Kal Kepdwv. Auvduel TNG v Adyw auupaong, n BNP Paribas S.A. cuykekpipéva
£XEl UTTOXPEWON atrolnuiwaong otrolaadnTToTe KABaApPAGS ¢nuiag TTou pTropei AA WG va kataypdwel o EKSOTNG evidg Xprong katd Tn Sidpkeia IoXU0G
NG oUPBaong PETOPOPAg eAéyxou Kal KepdWwv. O1 €TTEVOUTEG TTOU €xouv €TTEVOUCEI OTIG KIVNTEG agieg €kdoong Tou EkdOTN eival, wg ek ToUuToU,
ekTeBeINEVOI OTOV KivOUVvo 0 EKDOTNG va unv gival KaBAAou o€ B€on va eKTTANPWAOEI TIG UTTOXPEWOEIG TOU EVAVTI TWV KATOXWV KIVATWV aglwv 1 va
unv gival og B€on va TIG eKTTANPWOEl TTANPWG A euTTPoBéowg, av n BNP Paribas S.A. dev ekTTAnpw el KABOAOU TIG UTTOXPEWOTEIG TNG EVAVTI TOU
Ekd6Tn duvauel TnG oUuBaong HETAQOPAG eAEyXOU Kal KEPOWV 1 OV TIG EKTTANPWOEI TTARPWG i EUTTPOBECUWG. Z€ QUTAV TNV TTEPITITWON, O KATOXOI
KIVNTWV aglwv evoéxeTal va xaaouv OAo To KEQAAaIo TTou eTévduoav 6Tav aydpaaav Tig KivnTég agieg (KivBuvog oAIKAG atTwAEIaG).

TuApa I — Baoikég TANPo@opiEg yia TIG KIVNTEG agieg

Moia gival Ta KUPIA XAPAKTNPIOTIKA TWV KIVATWV agiwv;

TO1mog Kal Hop@n KIVRTWYV aditwv

O1 MapaoTarTikoi TiTAol ekdidovTal ae popPR opoAdywv (Inhaberschuldverschreibungen) katé 1o yepuaviké dikaio 6TTwg opifovtal oTo Gpbpo 793
Tou eppavikol AaTikoU Kwdika (Blirgerliches Gesetzbuch — BGB). O1 MapaoTtartikoi TiTAol gival eAeUBepa PeTaBIBACIUOI KAl OEV UTTOKEIVTAI O€
OTTOIOVONTTOTE TTEPIOPICHO.

AlkaiwpaTa TTOU CUVSEOVTaI JE TIG KIVNTEG agieg

O1 NapaaoTtartikoi TiTAol dev @EPOUV TOKO.

KdaBe MapaoTtaTikdg TitAog divel To dikaiwpa otov Katoxo Mapaotatikwy TitAwv (Warrant Holder) va AdBel Moad EE6@Anong (Redemption Amount)
KOTG TNV GoKNon OTTWG TrEpIypa@etal uttd «MANPpWUA ETIOTPOPWV» KATWTEPW.

E&épAnon

Ta AkaiwpaTta ek Twv MapaoTtatikwy TiTAwv (Warrant Rights) 6a Bswpouvtal autopdtwg wg acknBévra atnv Huepounvia Amotiunong (Valuation
Date).

O Kartoyxog MapaoTatikwy TiTAwv €Xel TO diKaiwpa va atraitioel TTAnpwur Tou MNoool E§6@Anong atd tov Ekd6TN TNV Huepopnvia Aiakavoviouou
(Settlement Date).

[Npdwpn e€6wAnan
Av éxel oupBei kamolio Meyovog MNpooappoyng (Adjustment Event) oe oxéon pe tnv Ytrokeigevn Agia (Underlying), o Ek®ATNG utTopei va €xel 1o
dIkaiwpa va TTpooapuooel 1o Aikaiwpa ek Twv MapaoTatikwy TiTAwv oupgwva pe Toug Opoug kail Mpoutmobéaeig Twv MapaaoTtatikwy TiTAwv ) va

katayyeilel Toug MapaoTtaTikoUg TiTAOUG PE EKTAKTN KaTayyeAia. e TTEPITITwWON €KTOKTNG KaTayyeAiag katd Ta TpoavagepBévra, o EkddTnG Ba
kataBaAel To NMood KartayyeAiag (Termination Amount) eviég Tecodpwy Epyacipwy Huegpwyv Tpatrelwy atmd Tnv yvwaoToTroinon TnG KarayyeAiag. €
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QuTAV TNV TTEPITTITWaON, To MNMood KatayyeAiag evOEXETAI O€ GUYKEKPIPEVEG TTEPIOTACEIG Va €ival ouaIwdws XaunAdTEPO atd Tnv TIUA ayopdg TTou
KaTEBANON yia Tov MNapaoTatikd TiTAo Kal ptropei va @Tdoel akoua kai 7o ndév (0) (oAik amrwAeia Tou Etrevdupévou Kegpalaiou).

[MAnpwun emoTPoPwWv

To Moad E¢épAnong avd Mapaotatikd TitTAo kataBdAAetal atov Katoxo MNapaoTatikwy TiTAwv oto Nopiopa Aiakavoviopou (Settlement Currency)
TO apyoTEPO TNV Huegpopnvia Alakavoviouou.

To Moad EE6pAnong yia Ta Call Warrants eivai ioo pe n diagopd petagu tng TipAg Avagopdg (Reference Price) kai Tng [TiuAg] Aoknong (Strike),
ToAatTAaciagpévn pe 1o Adyo (Ratio).

To MNMood EEdpAnaong yia Ta Put Warrants ival ioo pe mn diagopd petagu tng [TipnAg] Aoknong (Strike) kai Tng TipAg Avagopdg (Reference Price),
TToAAaTTAaoIaopévn pe 1o Adyo (Ratio).

Edv 10 1006 10U KaBopileTal KaTd Ta TTpoavagepbEvTa gival undév r apvnTikn agia, ol MapaaTaTikoi TiTAol Ba AEouv kal Ba kataoTolv Gveu agiag.
>& authv TNV TrEpiTTwon, &€ Ba yivel kapia TAnpwunR otoug Katoxoug MNapaoTatikwy TiTAwv.

Eq@boov epapudletal, T0 To06 utTopei va petatpatrei amd 1o Nopiopa Avagopds (Reference Currency) tng Ymokeipevng Agiog oto Nopioua

Alakavoviopou.

& TePITTTWOoN €KTOKTNG KaTayyeAiag Twv Mapaatatikwy TiTAwv amd Tov EkOOTN, 10 KatapAntéo atmd tov EkddTN otoug Katdyoug MNapaoTaTikwy
TitAwv Moo KatayyeAiag ava MapaotaTikd TitAo Ba gival ioo pe To 1006 TToU KaBopiletal atd Tov AlaxeipioTr) YroAoyiopou (Calculation Agent)
KOTA TNV €UAOYN BIOKPITIKI) TOU EUXEPEIO WG N KOTAAANAN TIUA ayopdas apéowg TIPIV ATTO TO YEYOVOG TTOU EVEPYOTTOIEI TO SIKAiWHa KaTayyeAiag.

[epiopiouoi Twv SIkaIwUATWY 1ToU éxouV mpoaapTtnbei arouc MNapaararikouc TitAoug

Y& KATTOIEG TTEPIOTATEIG, 0 EkDOTNG £xel TO OIkaiwpa va mpogapuoddel Toug Opoug kai Mpoltobéaeig Twv Mapaotatikwy TiTAwv. Mepaimépw, o
Ekd0OTNG evdéxetal va éxel To OIkaiwpa va katayyeilel Toug MapaoTatikoug TiTAoug pe €KTakTn KatayyeAia av éxel ouuBei katolo Meyovog
Mpooapuoyng oe oxéan pe Tnv YTrokeiyevn Aia. Ze TTepITTTwaon €KTOKTNG KaTayyeAiag katd Ta TrpoavagepbévTa, o EkdoTng Ba kataBdAel To MNood
KartayyeAiag eviog teoodpwyv Epyacipwy Huegpwv Tpatrelwy atmd Tn yvwaoToTToingn TNG KatayyeAiag.

Huepopnvia ékdoong (nuepopnvia agiog)

27 Mdiou 2024

WKN kai Eido
ISIN Twv YT1rokeipevn 5 oS Hpegpopnvia
. . IKAIWPOT o .
MapaocTaTiKwv ASia . . . [TipA] Aoknong o€ Amotipnong /
" . og MnynR Avagopdg Noéyog . . 2
TitTAwv/ (ouvaAAaypaTikni > Nopiopa Avagopdg Hpepopnvia
A ; Tpoaipec .
MéyeBog 100TIHiO) Alakavoviopou
‘Exdoong ns
BB1LSD, EUR/USDloonTYGi)&mVWTIKn 21 Mapriou 2025 /
DE000BB1LSD6 / H Call Bloomberg L.P. 100,00 1,1500 ot
www.bloomberg.com/markets/ 27 Maprtiou 2025
500.000 ) .
currencies/fx-fixings
BB1LSE, BRI o ™ 21 Mapriou 2025 /
DEOOOBB1LSE4 / H Call Bloomberg L.P. 100,00 1,1400 o
www.bloomberg.com/markets/ 27 Mapriou 2025
500.000 ) .
currencies/fx-fixings
BB1LSF, EURUSE ot YHo™ 21 Mapriou 2025 /
DEOOOBB1LSF1 / H Call Bloomberg L.P. 100,00 1,1200 ot
www.bloomberg.com/markets/ 27 Mapriou 2025
500.000 ) .
currencies/fx-fixings
BBILSG, BRI oot YHom 21 Mapriou 2025 /
DEO00OBB1LSG9 / H Call Bloomberg L.P. 100,00 1,1000 ot
www.bloomberg.com/markets/ 27 Mapriou 2025
500.000 ) .
currencies/fx-fixings
BBI1LSH, EURUSE ot YHom™ 21 Mapriou 2025 /
DEOOOBB1LSH7 / H Call Bloomberg L.P. 100,00 1,0800 prt
www.bloomberg.com/markets/ 27 Mapriou 2025
500.000 ) .
currencies/fx-fixings
EUR/USD ZuvaAAaypaTikA
BBILSJ, looTipia 21 Mapriou 2025 /
DEO00OBB1LSJ3 / H Call Bloomberg L.P. 100,00 1,0600 ot
www.bloomberg.com/markets/ 27 Maprtiou 2025
500.000 ) .
currencies/fx-fixings
BBI1LSK, B e cywaT 21 Mapriou 2025 /
DEO00BB1LSK1 / oorula Call Bloomberg L.P. 100,00 1,0500 apriou
www.bloomberg.com/markets/ 27 Mapriou 2025
500.000 ) .
currencies/fx-fixings
BB1LSL EUR/USD ZuvaAAaypaTikn
DE000BB1LSLY / loompia Call Bloomberg L.P. 100,00 1,1500 20 louviou 2025 /26
www.bloomberg.com/markets/ louviou 2025
500.000 ) .
currencies/fx-fixings
BBILSM, B e cywa 20 louviou 2025 / 26
DEOOOBB1LSM7 / oorpia Call Bloomberg L.P. 100,00 1,1200 ouviou
www.bloomberg.com/markets/ louviou 2025
500.000 ) .
currencies/fx-fixings
BB1LSN EUR/USD ZuvaAAaypaTiki
DEO0OBB1LSNS5 / o 'go”“'“ markets/ | €21 Bloomberg L.P. 100,00 1,1000 |20 ".’“""2’3225025 /26
500.000 www.bloomberg.com/markets. ouviou

currencies/fx-fixings
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WKN kai

ISIN Twv YT1rokeipevn 6||Ec;|6(ggu1 Huegpopnvia
MapacTarikwv Agia H . . . [TiuA] Aoknong o€ ATtroTipnong /
" . og Mnyn Avagopdg Aoéyog . . .
TitAwv/ (ocuvaAAaypaTikn > Nopiopa Avagopdg Hpepopnvia
P ; Tpoaiped .
MéyeBog 100TIHia) Alakavoviouou
Exdoong ns
BBILSP EUR/USD Euva’)\)\aypanm ’
DEO0OBB1LSPO / loompia Cal Bloomberg L.P. 100,00 1,0800 20 louviou 2025/26
500.000 www.bloomberg.com/markets/ louviou 2025
' currencies/fx-fixings
BBILSQ EUR/USD zUVG’)\)\GVpGTIKI"] ,
DE000BB1LSQS / loompia Call Bloomberg L.P. 100,00 1,0500 20 louviou 2025 /26
500.000 www.bloomberg.com/markets/ louviou 2025
’ currencies/fx-fixings
BBILSR EUR/USD ZUVQI)\)\GVU(XTIKI"] ’
DEOOOBB1LSR6 / loompia Put Bloomberg L.P. 100,00 1,0500 21 Magpriou 2025/
500.000 www.bloomberg.com/markets/ 27 Mapriou 2025
’ currencies/fx-fixings
BB1LSS EUR/USD ZUVG’)\)\GVUGTIKT'] '
DE000BB1LSS4 / loompia Put Bloomberg L.P. 100,00 1,0600 21 Mapriou 2025/
500.000 www.bloomberg.com/markets/ 27 Mapriou 2025
' currencies/fx-fixings
BB1LST EUR/USD ZUVG’)\)\GVUGTIKT'] )
DEO0OBB1LST2 / loompia Put Bloomberg L.P. 100,00 1,0800 21 Magpriou 2025 /
500.000 www.bloomberg.com/markets/ 27 Mapriou 2025
' currencies/fx-fixings
BBILSU EUR/USD Zuvu’)\)\aypankr'] '
DE000BB1LSUO / loompia Put Bloomberg L.P. 100,00 1,1000 21 Magpriou 2025 /
500.000 www.bloombgrg.com(markets/ 27 Mapriou 2025
' currencies/fx-fixings
BBILSV EUR/USD ZUVG')\)\C(VUGTIKI"] '
DE00OBB1LSVS / loompia Put Bloomberg L.P. 100,00 1,1200 21 Magpriou 2025 /
500.000 www.bloomb_erg.cor_n_/markets/ 27 Mapriou 2025
' currencies/fx-fixings
EUR/USD ZuvaAAayuaTikA
BB1LSW, . .
DEO0OBB1LSWS / loompia Put Bloomberg L.P. 100,00 1,1400 21 Mapriou 2025 /
500.000 www.bloomb_erg.com_/markets/ 27 Mapriou 2025
' currencies/fx-fixings
BB1LSX EUR/USD ZuvaAAayparikn
. looTiyia 21 Maprtiou 2025 /
DEOOOBB1LSX4 / bl b /markets/ Put Bloomberg L.P. 100,00 1,1500 27 Maoriou 202
500.000 www.bloomberg.com/mar ets apTiou 5
currencies/fx-fixings
BBILSY EUR/USD ZuvaAAayparikn
DEO0OBBILSY2 / boomb eter | P Bloomberg L.P. 100,00 1,0800 20 louvio 2025126
500.000 www.bloomberg.com/mar ets, ouviou 5
’ currencies/fx-fixings
BB1LSZ EUR/USD ZuvaAAayparikr
DE00OBB1LSZ9 / boombamia oo | Pt Bloomberg L.P. 100,00 1,1000 20 louvio 2025126
500.000 www.ploom _erg.cor_n_mar els ouviou
’ currencies/fx-fixings
BB1LSO EUR/USD ZuvaAAayparikr
DE00OBB1LS05 / Doombomia ey | Pt Bloomberg L.P. 100,00 1,1200 20 louvioy 2025126
500.000 www.bloomberg.com/markets ouviou
currencies/fx-fixings
BB1LS1 EUR/USD ZuvaAAayparikr
DE00OBB1LS13 / boombomuia e [Pt Bloomberg L.P. 100,00 1,1500 20 louvio 2025 /26
500.000 www.bloomberg.com/markets ouviou
currencies/fx-fixings
BB1LS2 GBP/USD XuvaAAayuaTikn
DEO00BBALS21 / boompomuia | Call Bloomberg L.P. 100,00 1,3500 2 wapriou 2025 /
500.000 www.bloomberg.com/markets apriou
currencies/fx-fixings
BB1LS3 GBP/USD XuvaAAayuaTikn
DE000BB1LS39 / oompomuia | cal Bloomberg L.P. 100,00 1,3000 21 Mapriou 2025/
500.000 www.bloomberg.com/markets apTiou
currencies/fx-fixings
BBILS4 GBP/USD ZuvoAAayuarikn
DE000BBILS47 / oompomuia | cal Bloomberg L.P. 100,00 1,2500 21 Mapriou 2025/
500.000 www.bloomberg.com/markets apriou

currencies/fx-fixings
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WKN kai

ISIN Twv YT1rokeipevn 6||Ec;|6(ggu1 Huegpopnvia
MapacTarikwv Agia H . . . [TiuA] Aoknong o€ ATtroTipnong /
" . og Mnyn Avagopdg Aoéyog . . .
TitAwv/ (ocuvaAAaypaTikn > Nopiopa Avagopdg Hpepopnvia
. ; TpOaiped .
MéyeBog 100TIHia) Alakavoviouou
‘Exdoong ns
BB1LS5 GBP/USD ZuvaAAayuarikr
DEOOOBB1LS54 / b 'EOT'“'O‘ imarkets/ |Cal Bloomberg L.P. 100,00 1,3500 |20 "?“"'%225025’ 26
500.000 www.bloomberg.com/markets ouviou
currencies/fx-fixings
BB1LS6 GBP/USD ZuvaAAayuarikr
DE000BB1LS62 / oo ete/ | Gl Bloomberg L.P. 100,00 1,3000 |20 "?“""2’3225025’ 26
500.000 www.bloomberg.com/markets ouviou
currencies/fx-fixings
BB1LS7 GBP/USD ZuvaAAayuarikr
DE000BB1LS70 / oo ete/| Gl Bloomberg L.P. 100,00 1,2500 20 "?“"'%225025’ 26
500.000 www.bloomberg.com/markets ouviou
currencies/fx-fixings
BB1LSS GBP/USD ZuvaAAayuarikr
DE000BB1LSSS / DoomeoHa etey| Gl Bloomberg L.P. 100,00 1,2000 20 "?”"'%225025/ 26
500.000 www.bloomberg.com/markets ouviou
currencies/fx-fixings
BB1LS9 GBP/USD ZuvaAAayuarikr)
DE00OBB1LS96 / boompaa e/ | Pt Bloomberg L.P. 100,00 1,2000 o) papriov gggg’
500.000 www.bloomberg.com/markets apTiou
currencies/fx-fixings
BBILTA GBP/USD ZuvaAAayuarikr
DEO0OBBALTAO / Ioompia Put Bloomberg L.P. 100,00 1,2500 21 Magpriou 2025 /
500.000 www.bloombgrg.com(markets/ 27 Maprtiou 2025
' currencies/fx-fixings
BBILTB GBP/USD ZuvaAAayuarikn
DE00OBB1LTBS / Icompia Put Bloomberg L.P. 100,00 1,3000 21 Magpriou 2025 /
500.000 www.bloomb_erg.cor_n_/markets/ 27 Maprtiou 2025
' currencies/fx-fixings
BBILTC GBP/USD ZuvaAAayuarikr
DE00OBBILTCE / Ioompia Put Bloomberg L.P. 100,00 1,3500 21 Mapriou 2025/
500.000 www.bloomb_erg.com_/markets/ 27 Maprtiou 2025
' currencies/fx-fixings
BB1LTD GBP/USD ZuvaAAayuarikn
DE000BB1LTD4 / | Ioompia vots/ | PUt Bloomberg L.P. 100,00 1,2500 |20 '9”"'8”22025’ 26
500.000 www.b oomb_erg.com_/mar ets/ ouviou 2025
currencies/fx-fixings
BBILTE GBP/USD ZuvaAAayuarikn
DEO0OBBALTE2 / oomomia [Pt Bloomberg L.P. 100,00 1,3000 20 louvioy 2025/ 26
500.000 www.b oomb_erg.cor_n_/mar ets/ ouviou 2025
’ currencies/fx-fixings
BBILTF GBP/USD ZuvahAayuarikn
DE00OBBALTF / G Bloomberg L.P. 100,00 1,3500 20 louvioy 2025/ 26
500.000 www.b oomb_erg.cor_n_/mar ets/ ouviou 2025
’ currencies/fx-fixings
BBALTG, USD/JP\(IE(‘)’;’IGI?X‘“V“GT'K” 20 SemrepBpiou
DEOOOBB1LTG7 / H Call Bloomberg L.P. 10,00 160,0000 2024 / 26
www.bloomberg.com/markets/ .
5.000.000 h - ZeTrreuBpiou 2024
currencies/fx-fixings
BBALTH, USD’JPYIE(‘)’;’I“@“V““”K” 20 SerrrepBpiou
DEOOOBB1LTH5 / H Call Bloomberg L.P. 10,00 158,0000 2024 / 26
www.bloomberg.com/markets/ .
5.000.000 . - ZemrreBpiou 2024
currencies/fx-fixings
BBILTJ, USD/ JPYI;;’;’I“@“V““T'K” 20 AexepBpiou 2024
DEOOOBB1LTJ1 / H Call Bloomberg L.P. 10,00 160,0000 / 30 AekepBpiou
www.bloomberg.com/markets/
5.000.000 . . 2024
currencies/fx-fixings
BBILTK USD/JPY ZuvaAAaypaTikn
DEOOOBB1LTKY / oompomuia | cal Bloomberg L.P. 10,00 160,0000 21 Mapriou 2025/
5 000.000 www.bloomberg.com/markets apTiou
currencies/fx-fixings
BBILTL USD/JPY ZuvaAAayparTikr
DEOOOBB1LTL7 / b 'EOT'“'O‘ imarkets/ |Cal Bloomberg L.P. 10,00 155,0000 g; mo““l"” gggg/
5 000.000 www.bloomberg.com/markets. apTiou

currencies/fx-fixings
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WKN kai

. Eidog .
ISIN Twv Y1rokeipevn . Huepopnvia
Sikalwpat
MapacTarikwv Agia o Mnvii AVaoopd AGVO [TiuA] Aoknong o€ ATtroTipnong /
TitAwv/ (ocuvaAAaypaTikn ™ ougi o nvn Popag Yos Nopiopa Avagopdg Hpepopnvia
MéyeBog 100TIHia) poaip Alakavoviouou
‘Exdoong ns
BBILTM, USD/JPYI Zu;llai)\)\aypanKr’] 21 MooTiou 2025 /
DEOOOBB1LTMS5 / oorpia /  |call Bloomberg L.P. 10,00 150,0000 apriou
5.000.000 www.bloomb.erg.cor.n.markets 27 Mapriou 2025
R currencies/fx-fixings
BBILTN, USD/JPYI Zuvu’)\)\aypanm 21 Maorion 2025 /
DEOOOBB1LTN3 / ooryia f , |call Bloomberg L.P. 10,00 145,0000 apriou
5 000.000 www.bloomb.erg.cor.n.markets 27 Mapriou 2025
R currencies/fx-fixings
BBILTP, USD/JPYI Zuva’)\)\aypanKr'] 21 Maorion 2025 /
DEOOOBB1LTPS / bloombera com/markets/ | C2! Bloomberg L.P. 10,00 140,0000 57 Moion 2092
5 000.000 www.bloomberg.com/markets aprtiou
currencies/fx-fixings
BBILTQ, O i 20 louviou 2025 / 26
DEOOOBB1LTQ6 / H Call Bloomberg L.P. 10,00 155,0000 -
5.000.000 www.bloombgrg.com(markets/ louviou 2025
R currencies/fx-fixings
BBILTR, ol 20 louviou 2025 / 26
DEOOOBB1LTR4 / H Call Bloomberg L.P. 10,00 150,0000 .
5.000.000 www.bloombgrg.com(markets/ louviou 2025
' ' currencies/fx-fixings
BBILTS, D o YHeT ! 20 louviou 2025 / 26
DEOOOBB1LTS2 / H Call Bloomberg L.P. 10,00 145,0000 .
5.000.000 www.bloombgrg.com(markets/ louviou 2025
R currencies/fx-fixings
BBILTT, D YHeT ! 20 louviou 2025 / 26
DEOOOBB1LTTO / H Call Bloomberg L.P. 10,00 140,0000 .
5.000.000 www.bloomb_erg.cor_n_/markets/ louviou 2025
R currencies/fx-fixings
BBALTU, USD/JPYIEC‘)’;’IG?X“’V““T'K” 20 SemepBpiou
DEO00OBB1LTU8 / www.bloomber ucom/markets/ Put Bloomberg L.P. 10,00 158,0000 2024 / 26
5.000.000 ' erg.com/ TeTTeuBpiou 2024
currencies/fx-fixings
BBALTV, USD”PYI;‘)’;’I“I?X‘“V““T'K"‘ 20 SemrepBpiou
DEOOOBB1LTV6 / www.bloomber “com/markets/ Put Bloomberg L.P. 10,00 160,0000 2024 / 26
5.000.000 ' erg.com/ TemTepBpiou 2024
currencies/fx-fixings
BBILTW, UsD/ JPY ovaihaypami 20 AekepBpiou 2024
DEOOOBB1LTW4 / www.bloomber “com/markets/ Put Bloomberg L.P. 10,00 160,0000 / 30 AekepBpiou
5.000.000 ' erg-corm 2024
currencies/fx-fixings
BBILTX, USD/JPYlgg;llal?g\qqum 21 Maprtiou 2025 /
DEOOOBB1LTX2 / bl b H /markets/ Put Bloomberg L.P. 10,00 140,0000 27 M ot 202
5.000.000 www.bloomberg.com/mar ets apTiou 5
R currencies/fx-fixings
BBILTY, USD/JPYIcfg;lla?\o:\qqum 21 Maprtiou 2025 /
DEOOOBB1LTYO / H Put Bloomberg L.P. 10,00 145,0000 priou
5.000.000 www.bloomberg.com/markets/ 27 Mapriou 2025
R currencies/fx-fixings
BB1LTZ, USD/JPYI Zuva’)\)\aypaan] 21 Maorion 2025 /
DEOOOBB1LTZ7 / oompia Put Bloomberg L.P. 10,00 150,0000 apriou
5 000.000 www.bloomberg.com/markets/ 27 Mapriou 2025
A currencies/fx-fixings
BB1LTO, USD/JPYI Zuva?\)\aypanKr'] 21 Maorion 2025 /
DEOOOBB1LTO04 / OOTIHIA Put Bloomberg L.P. 10,00 155,0000 apriou
5 000.000 www.bloomb_erg.cor_'n_/markets/ 27 Mapriou 2025
e currencies/fx-fixings
USD/JPY ZuvaAAaypaTikn
BBILT, looTipia 21 Mapriou 2025 /
DEOOOBB1LT12 / M / , [Put Bloomberg L.P. 10,00 160,0000 ot
5.000.000 www.bloomb.erg.com'markets 27 Mapriou 2025
' ' currencies/fx-fixings
BB1LT2 USD/JPY ZuvaAAayparTikr
! looTipia 20 louviou 2025/ 26
DE05085(I)32)(L)'(I)'20 / www.bloomberg.com/markets/ Put Bloomberg L.P. 10,00 140,0000 louviou 2025

currencies/fx-fixings

82/162




WKN kai

ISIN Twv YTrokeipevn 6||:Ec;|6£gq1 Hpepopnvia
MapacTarikwv Agia H . . . [TiuA] Aoknong o€ ATtroTipnong /
" . og Mnyn Avagopdg Aoéyog . . .
TitAwv/ (ocuvaAAaypaTikn > Nopiopa Avagopdg Hpepopnvia
L ; Tpoaipes .
MéyeBog 100TIHia) Alakavoviouou
‘Exdoong ns
BB1LT3 USD/JPY ZuvaAAayparTikr
DEOOOBB1LT38 / b 'EOT'“'O‘ imarkets/ |PUt Bloomberg L.P. 10,00 145,0000 |20 "?“"'%225025’ 26
5 000.000 www.bloomberg.com/markets ouviou
R currencies/fx-fixings
BB1LT4 USD/JPY ZuvaAAaypaTikr
DE00OBBALT46 / oo et/ | P Bloomberg L.P. 10,00 150,0000 |20 "?“""2’3225025’ 26
5 000.000 www.bloomberg.com/markets ouviou
' ' currencies/fx-fixings
BBILTS USD/JPY ZuvaAAayparTikr
DEOOOBB1LT53 / boompa et/ | P Bloomberg L.P. 10,00 155,0000 20 louvioy 202526
5 000.000 www.bloomberg.com/markets ouviou
currencies/fx-fixings
BBILT6 USD/JPY ZuvaAAayparTikr
DEO0OBB1LT61 / o 'gm'“'“ ot | PO Bloomberg L.P. 10,00 160,0000 |20 "?”"'%225025/ 26
5 000.000 www.bloomberg.com/markets ouviou
currencies/fx-fixings
KardaoTaon:

O1 MapaoTaTikoi TiTAol ouvioToUV AUECES Kal PN MEIWPEVNG €EOTQANIONG UTTOXPEWOEIG Tou EkOOTN o oxéon pe TIG oTroieg 0 Ek®OTNG dev £xel
Tapdaoxel egao@alioelg. O MapaoTatikoi TiTAol katatdooovTal aTnV idia Tagn (pari passu) o€ diKaiwpa TTANPWUAG PETAEU TOUG Kal JE KABE GAAN
UQIOTAPEVN Kal PEANOVTIKA N €€a0@aAIouPéVn Kal PN HEwPEVNG €Eao@AAiong uttoxpéwaon Tou EkdOTN, €EQIPOUPEVWV TWV UTTOXPEWOEWY TTOU
KOTATAOOOVTAI O QVWTEPN TAEN KAT £QAPHOYH avayKaoTIKoU dikaiou.

MoU paypaToTroIEiTal N SIATTPAYUATEUON TWV KIVIITWV AgIWV;

Aev epapudletal. Agv UTTAPXEI AUTH TN OTIYUA TTPOBEaN yia eicaywyn 1 diatrpayudreuon Twy MapaoTatikwy TiTAwy ag pubuiféuevn ayopd.

‘Exe1 mpooaptnOei eyyinon oTig KIvnTéG agieg;

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

Moiog gival o EyyunTAg Twv KIvhTwy agiwv;

‘ESpa kal VOUIKN HOpP®R:

O Eyyuntng eivai avwvuun etaipeia (société anonyme) cuotaBeica otn MaAAia utmdé Toug vOuoug Tng
[aAAiag Kol 0 avayvwpIoTIKOG KwOIKOG Vouikhg ovtotnTdag (LEI) Tou eival ROMUWSFPUSMPRO8SK5P83.
H &1ebBuvon 1ng £€dpag Tou gival 16, boulevard des ltaliens — 75009 lMNapiol, FaAAia.

Kopieg SpaoTnpioTnTEG:

SUpewva pe Ok TnG ekTipnon, n BNP Paribas S.A. gival pia atmé 11 peyaAutepeg Tpdammeleg TNG MaAAiag
KOl €XEI UTTOKOTOOTAUATA Kal BUYaTPIKEG O€ OAEC TIG JEYAAEC ayopEg.

Baoikoi Méroxoi:

Tnv 311 AekepPpiou 2023, o1 Baoikoi pétoxol eival n are Société Fédérale de Participations et
d'Investissement (“SFPI”), avwvupun €taipgia dnuogiou CUUQEPOVTOG EVEPYWVTAG YIG Aoyaplacud Tng
BeAyikAg KuBépvnong kai katéxoviag 10 5,5% TOu ovopaoTikoU MeTOXIKOU Ke@aAaiou, n Amundi
KaTéxovTtag 1o 5,4% TOou OVOPOOTIKOU WETOXIKOU kegpahaiou, n BlackRock Inc. kartéxovrag 10 6,9% Tou
OVOMAOTIKOU PETOXIKOU Ke@aAaio kal To MeydAo Aoukdto tou Aoueppolpyou katéxovtag 1o 1,1% Tou
ovopaaoTIKoU PeTOXIKOU KepaAaiou. EE dowv yvwpilel n BNPP, oudeig pétoxog mAnv Twv SFPI, Amundi
kai BlackRock Inc. katéxel ToooaTéd YeyaAuTepo Tou 5% Tou KEQAAQiou 1) TwV SIKAIWHUATWY WrPou Tng.

TautétTnTa Baocikwv SieuBuvovrtwy

OUpBoUAwYV:

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

TauTOTNTO OPKWTWV EAEYKTWV:

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

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

Moigg givail o1 BaCIKEG XPNHATOOIKOVOUIKEG TTANPOPOpPiEG OXETIKA pe Tov EyyunTtn;

Mivakag 1: Aoyapiaouog ATToTEAEGUATWY

31 AekepuBpiou 2023

31 AekepBpiou 2022

(eAeypéveg) (eAeypéveg)
o€ EKaToppUpia Eupw o€ EKaToppUpia Eupw
‘Ecoda 45.874 45.430
KoéoT10g KIvdUvou (2.907) (3.003)
KaBapd £€00da Tou atmodidovTal 0Toug KaTdxXoug 10.975 9.848

UETOXWV

Mivakag 2: looAoyiopog
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30 ZemrrepPpiou 2023 31 AekepBpiou 2022
(eAeypéveg) (eAeypéveg)

o€ EKaToppUpia Eupw o€ EKaToppUpia Eupw
2Uvolo EvepyntikoU (OpiAog) 2.591.499 2.663.748
Evotroinuéva ddveia Kal EI0TTPAKTEEG ATTAITACEIG ATTO 859.200 857.020
TTEAATEG
Evotroinuéveg kataBéoelg atrd meAdTeG 988.549 1.008.056
1510 KegdaAaia (pepida Opilou) 123.742 121.237

O1 £TACIEG EVOTTOINUEVEG XPNMATOOIKOVOUIKEG KATAOTACEIG Tou EyyunTh yia Tig Xproeig TTou éAngav oTig 31 AekepBpiou 2022 kai oTig 31 Aegkepppiou
2023 €xouv kaTapTioTEl oUPPWVa Pe Ta AigBvr) MpdTutTa XpnuoTooikovouikAg Avagopdg (AMNMXA).

Moiol gival o1 Baoikoi Kivduvol TTou agopouv €1dikd Tov EyyunTh;

Kivduvog agepeyyudrnrag/kivduvog peuoToTntag oxerikoi ue rov Eyyunr: ANoyw tng mBavig Eyylinong tou éxel mapaoyedei amd 1 BNP
Paribas S.A. kal Tng oUpBacng PETaQOPAs eAéyxou Kal Kepdwv TTou gival gv 10XUI YeTau Tou EkOOTN kai Tou EyyunTtr, o1 €TeVOUTEG QPEPOUV
EMPEOWG €TTIONG TOV KivOUVO a@ePeyyudTNTOG KOl TOV KivOuvo peuaTdTNTAG TTOU OXETiCovTal Ye Tov Eyyuntr. H emixeipnuaTtikh dpacTtnpidtnTa Tou
Eyyunt umé tnv 1816TNTd Tou Wg O1EBVOUG XPNUATOOIKOVOUIKOU OMiAOU XapakTnpidetalr ammd €mTd Bacikoug KivOUvoug (TTIOTWTIKOG KivOuvog,
Kivduvog avTioupBaAlopévou Kkal Kivouvog TITAOTTOINONG OTO TPOTTECIKO XAPTOQUAAKIO, AEITOUPYIKOG KivOuvog, KivOuvog ayopdg, KivOouvog
PEUCTOTNTAG KAl avaXpnuaTodoTnong, Kiviuvol OXETICOUEVOI PE TO YEVIKOTEPO OIKOVOUIKO TTEPIBAANOV Kal TO TTEPIBAAAOV ayopds, KaVOVIOTIKOG
Kivduvog, kivduvol oxeTifopevol pe Tnv avamtugn tng BNPP 1o ummapxov tepiBaAAov Tng). Edv o EyyunTtrg KaTaoTEl apepEyyuog, autd EVOEXETAI
akOpa Kal va odnynoel otnv ammwAeia Tou KegaAaiou Trou ol Katoxol MNapaoTatikwy TiTAwv emmévducav 6Tav aydpacav Toug MNapaoTaTikoug TiTAoug
(Kivduvog OAIKAG aTTWAEING).

Mérpa e§uyiavong o oxéon pe rov Eyyunr: EmmAéov, yétpa mou Aapfdvovtal otn FaAAia oxetikd pe 1n BNP Paribas S.A. (utté tnv 1816TNTd
NG WG CUPPBAAAOUEVO PEPOG UTTOXPED va atrolnuiwvel OUVAUEL TNG €V 10XUI oUPBaong PETagopds Kivouvou kal Kepdwv) fj Tou Opidou Tng BNP
Paribas cuppwva pe TNV evowpdTtwon tTng EupwTraikig Odnyiag yia tnv Avakauwn kai EGuyiavon o1o yoAAIKO SiKalo evOEXETAI va €XEl EUPETEG
OUOEVEIG ETITITWOEIG OTOV EKDOTN. ZuvakoAouBa, ol eTTevOUTEG eival eTTioNg ekTeBeINEVOI oToV Kivduvo n BNP Paribas S.A. va unv gival og 6éon va
EKTTANPWOEI TIG UTTOXPEWOTEIG TNG OUVANEI TNG CUUPBAONG PETAPOPAG EAEYXOU KAl KEPOWY — A.X. GTNV TTEPITITWON TTOU KATAOTEI aQEPEYYyUQ (XWPIg
PEUCTOTNTA/UTTEPXPEWMEVN) (| OTNV TTEQITITWON TTOU €TTIRBANBOUV PéTpa e€uyiavong atrd TIG apxEG Katd 1o YaAAIKG dikalo. ZUVETTWG, €av AngBolv
pETPa eguyiavong katd Tou Eyyuntr, autd evdéxeTal akOua Kal va odnynaoel otnv atrwAela Tou ke@aAaiou Tou ol Katoxol MapaoTtatikwy TiTAwv
emévduaav 6tav aydpacav Toug MapacTatikoug TiTAoug (Kivouvog oAIKAG aTTWAEIAG).

Moiol givail ol Baoikoi Kivduvol TTou a@opouv €1I5IKA TIG KIVNTEG agieg;

Aev utrdpxel ovuoTnua eyyunong karaféoewv. O Mapaotatikoi TiTAol Oev KOAUTITOVTOI OTTO oUCTNUA £yyunong KataBéoewyv. Qg €k TouTOU, OI
€MEVOUTEG EVOEXETAI VA UTTOOTOUV OAIKN atrwAela Tou Etrevdupévou KepaAaiou.

Eéaprnon amo tnv e§€Aién tng tiung tng Ymokeipevng Adiag:

H emAoyA Tng YTokeipyevng Agiag amd tov ExkdéTn dev Bacidetal atmmapaitnTa oTnv €KTIUNOR TOU yia Tn UEAAOVTIKA a1mddoon TnG €TAEYUEVNG
Ymokeipevng Agiag.

A6yw TOou amroTeAéopaTog POXAeuong, ol dlaKUPAvoelg TIHWVY TNG YTrokeipevng Agiag (f akdpa kar 1o va pn AGBel Xwpa pia avapevouevn
diokUpavon TIHAG) eVOEXETaI va pelwoouv duoavdAloya Tnv agia Twv MapaoTaTikwy TiTAwv Kal akéua Kol va TOUG KATAaoTAOOUV Aveu agiag.
ZUVETTWG, UTTAPXEI KivOUVOG QTTWAEIOG TTOU EVOEXETAI VO IG0UTAI JE TO OUVOAIKO ETrevdupévo KegpdAaio.

Kivduvol oxeri{ouevol ue 1o mpo@il képdoug:

Edv n Ty Avagopdg twy Call Warrants ivai ion i xapunAdtepn amd tnv [Tiun] Aoknong, 1o MNMoad EEéeAnang Ba eival undév (0), omoTe de Ba yivel
KAMIA TTAnpwur (oAIKA atrwAEgia).

Edv n Tiun Avagopdg utrepBaivel Tnv [TiuR] Aoknong, o Katoxog MapaoTatikwy TiTAwv ugioTtatalr {nuia epdéoov 10 ood EEGPAnong eivai
XOUNAGTEPO TNG TIUAG ayopdg TTou TTARpwaoe o Katoxog MNapaoTatikwy TiTAwv.

Edv n Ty Avagopdg Twv Put Warrants eivai ion 4 upnAdtepn amo tnv [Tipn] Aoknong, 1o MNood EE6@Anong Ba cival undév (0), omoTte & Ba yivel
KAMIA TTAnpwpr (oAIKf aTTWAEIq).

Edv n Tiun Avagopdg eival xapnAdtepn atd tnv [Tiun] Aoknong, o Kartoxog MapaoTtatikwy TiTAwv ugiotatal {nuia epdoov 10 Mood EEdpAnong
gival XaunAOTEPO TNG TIUAG ayopdg TTou TTARpwaoe o Katoxog MapaoTaTikwv TiTAwv.

Aiarapayég Ayopdag: O kivdouvog Trou agopd Toug Kardxoug MapaoTtatikwyv TiTAwv gival 1o yeyovdg 611 pia diatapayr ayopdg TTou TrEpIypAQETal
otoug Opoug kai MNpoutroBéoelg Twv Mapaotatikwy TiTAwv éxel duauevh emimTwon otnv agia Twv Mapaotamikwy TiTAwv. H mTAnpwurf ToU
QvTIOTOIXOU TTPOG KOTABOAN TTOOOU EVOEXETAI ETTIONG VO KOBUOTEPATEI WG ATTOTEAETHA DIATAPAXNG AYOPAG.

lpooapuoyég, kivdbuvog karayyediag, kivobuvog emavemévouang: O1 Karoxor Mapaotatikwy TiTAwv @épouv Tov Kivduvo avatrpooapuoyis A
KaTayyeAiag Twv Mapaotarikwyv TiTAwv até Tov EkdOTN olpgwva pe Toug Opoug kai MNpoutroBéaelg Twy MapaoTatikwyv TiTAwv. Ze TePITTTWON
KaTayyeAiag autwy, 10 ood Katayyehiag evdéxetal va givalr ouoiwdwg XAaunAGTEPO OTTO TO TTOOO TOU ETTEVOUMEVOU YIO TNV Ayopd Twv
Mapaotatikwyv TiTAwv kepaAlaiou. O1 Kdatoxor Mapaotatikwy TiTAwv evOéxeTal akdua Kal va utrooToUv OAIKR amrwAegla Tou Emevoupévou
KegaAhaiou. O1 Karoxorl MapaoTtatikwy TiTAwv gival €TTiong ekTeBeIpévol oTov Kivduvo va eival ae B€an va eTTaveTTevoloouv An@Bévta TTood pévo pe
AIYOTEPO EUPEVEIG OPOUG (YVWOTOG WG KivOUVOG ETTAVETTEVOUONG).

Kivduvor miuwv ayopdg: O Katoxor Mapaaotatikwv TiTAwv @épouv Toug KIvOUVOUG TTOU OXETICOVTAlI PE TOV KOABOPIOUO TIHWV YIO TOUG
MapaataTmikolg TiTAoug. TNa TTapadeyua, n amédoon TnG YTrokeiyevng Agiag ki wg ek Toutou n amodoon Twv Mapaotatikwyv TiTAwv KaTd TN
OIApKEIa 1I0XU0G TOUG BeV PTTOPET va TTPOBAEPOEi KaTd TO XpOvo ayopdg.

Kivduvog peuatotntag: O1 Katoxol MapaoTatikwy TiTAwy @Epouv ToV KivOUVO va NV UTTAPXEl EVOEXOUEVWG PEUCTOTNTA OTN OEUTEPOYEVI ayopd
yia diorpayudTeuon Twy MapaoTaTikwy TiTAwv Kai va unv gival o€ Béan va TwAnoouv Toug MapaaTtaTtikoUg TiTAOUG O€ CUYKEKPIUEVO XPOVO H TIUA.

Kivduvor oxeri{opevor pe tnv Ymokeipevn Aia: Mia emévduon oe MapaoTtatikoug TiTAoug pe ouvaAlayuaTikr 100Tigia wg YTrokeipyevn Agia
EVOEXETAI VO UTTOKEITAI O€ TTOPOMOIOUG KIVOUVOUG ayopdg ME Mia Gueon €TTEVOUCN OTO OXETIKO UTTOKEINEVO OUVAAAaypa. AuTO €@apUOCeTal
€IOIKOTEPA €QV TO €V AOYw OuvaAAayua aTtroTeAei vopiopa avadudpevwy ayopwyv. O ouvaAaydaTikéG 100TIHIEG wg YTTokeiyevn adia
diatrpayparelovtal 24 WPEG TO EIKOCITETPAWPO OTIG {Wveg wpag TG AuoTpaliag, Aciag, EupwTting kalr APEPIKAG. ZUVETTWG, TO OPIO TIUAG TTOU
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epapuoleTal ocupgwva pe Toug Opoug kal MpouTroBéoelg Twv MNapaoTaTikwy TiTAwv PTTopEi va KaAu@Bei, EeTrepaaTei | peIwBEi, ava TTdoa oTIyuA,
OUNTTEPIACUBAVOUEVWYV EKTOG TOTTIKWY WPWV dIOTTPAYUATEUONG A wpWwV diatrpaypdreuang Tou AlaxelipioTh YTToAoyiopou f Tou MNpoo@épovtog.

Kivduvor oxeri{ouevol ue duvnrikéS oUYKpouoelS ouupepoviwy: O EkdOTNG, o Eyyuntig O6TTwg emmiong ouvoedepéveg pe autolg ETAIPEIEG
EVOEXETAI VA ETTIOILKOUV CUPPEPOVTA TTOU GUYKPOUOVTAI PE Ta CUP@EPOVTa Twv Katoxwyv MapaoTatikwyv TiTAwy 1} dev Ta Aapdavouv utroyiv. Autd
evoéxetal va aupPaivel oe oxéon pe Tn dievépyeia AAAwv Asiroupyiwv 1 GAAwv cuvaAAaywv. O1 duvnTIKEG OCUYKPOUTEIG GUUPEPOVTWYV EVOEXETAI VA
£€XOUV dUOEVN ETTITTITWON OTNV agia Twv MapaoTaTikwy TiTAwv.

TuAua A - Baoikég TAnpo@opieg yia Tn dnuéoia mpoo@opd KIvNTWV agiwv Kal/fj TNV gI0aywyn TPog diampaypdTeuon o pubui{opevn
ayopd

Y16 moleg TpoUTToB£CEIG KAl ME TTOI0 XPOVOSIAypaua HTTOPW VA ETTEVEUOW oTnV &v Adyw KivnTA adia;

[evikoi 6pol, TTPOUTTO0E0EIG KAl AVAPEVOUEVO XPOVODIAYPAUHA TG TTPOCPOPAG

O1 NapaaoTartikoi TitAol Ba diateBolv amé TN BNP Paribas Financial Markets S.N.C., MNapiol, FaAAia, o€ evdia@epopevoug eTTevOuTéG aTro TNV 23
Maiou 2024 kai e@e€nig. H dnudaoia mmpoogopd TeAeiwvel atn ARgn NG 10x00¢ Tou EvnuepwTikoU AgAtiou kai/fj Tou TOTE I0KUOVTOG Bagoikou
EvnuepwTtikoU AgATiou.

AETTTOPEPEIEG TNG EICAYWYNG TTPOG SiaTTpayddTeuon oe pubpI{opevn ayopd

Agv uttdpxel auTh Tn oTIyuA TTPdBeon yia eicaywyr A diamrpayudreuon Twv MNapaoTtatikwy TiTAwv og puBuildpevn ayopd.

EkTtipnon ouvoAikwyv £§68wv

O emevduTAG PTTopEl va ayopdaoel Toug MapaoTatikolg TiTAoug otnv TiPA €ékdoong A oTnv TIPA ayopds. OUte o EkdOTNG ouTte o Mpoogépwy Ba
XPEWOEI TOV ETTEVOUTH) PE OTTOIOOATTOTE KOOTOG TTEPAV TNG TIMAG £KB0ONG 1| TNG TINAG AYyOopags, e TNV EM@UAAEN, evToUTOIG, TWV ££0OWV PE T OTTOIO O
ayopaaoTAG eVvOEXETAI va eMIRAPUVOET yia TNV ayopd Twv MapaoTatikwy TiTAwv a1 Tpdtedes A dnudacia TapleuTApia (Sparkassen) | péow GAAwY
KQVaAIWV SIOVOUNG f XPNHATIOTNEIOU OXETIKWY KIVATWYV aglwy yia Ta otToia oUTe 0 EkdOTNG 0UTE 0 MNpoa@épwy de utmopolv va KAVOUV OTToI0dATTOTE
onAwoaon.

H apyikn Tiuf ékdoong oupTrepIAapBavel Ta £€600a £I6600U OUYKEKPIYEVA YIa KABE OXETIKG TTPOIGV (TNV nuepounvia Twv TeAIkWwv Opwv).

Molog gival o TpooPépwyv H/Kal TO TTPOCWTTO TTOU {NTEi TNV EI0aYWYN TTPOG S1ATTPAYUATEUO;

O Mpoogépwv eival n BNP Paribas Financial Markets S.N.C. (pe €dpa otnv 20 boulevard des ltaliens, Mapiol, 75009, [oAAia, LEI:
B6EWKUOFGVX5QQJHFGT48), oudppubun etaipeia katd toug vopoug TnG MaAAiag (Société en Nom Collectif) ouotaBeioca otn FaAAia utrd Toug
vépoug Tng MaAAiag.

lMari KaTapTieTal TO TTAPOV EVNHEPWTIKO SeATIO;

O mpwTapxIKOG OTOXOG TNG TIPOCPOPAG gival N TTPowWBNaN Tou OKOTToU TNG kepdoopiag. O EkdATNG Ba xpnaoiyoTroinoel Ta kabapd £00da atrd Tnv
€kd0am aTTOKAEIOTIKA YIa va avTICTABWIoE! TIG UTTOXPEWOTEIG Tou aTrd Toug MapaoTaTikoUg TiTAoug TTpog Toug Katdyoug MapaoTtaTtikwy TiTAwv.
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Osszefoglalé

| ‘A’ fejezet - Bevezetés és figyelmeztetések

| Figyelmeztetések

a) Ezt az 6sszefoglalét az Alaptajékoztatod bevezetd részeként kell értelmezni.

b) A befektetének a relevans Warrantokba (Opcids Utalvanyokba) torténé befektetésre vonatkozo dontését az Alaptajékoztatd egészének
ismeretében kell meghoznia;

c) A befektet6k elveszithetik a befektetett t6ke egészét (teljes veszteség) vagy annak egy részét.

d) Ha az Alaptajékoztatoban foglalt informacidkkal kapcsolatban keresetinditasra kerul sor, el6fordulhat, hogy a nemzeti jog alapjan a

felperes befektetének kell viselnie a birdsagi eljaras meginditasat megel6zéen az Alaptajékoztatd (beleértve az esetleges kiegészitéseket,
valamint a Végleges Feltételeket) forditasanak koltségeit.

e) Polgari jogi felelésség terheli a BNP Paribas Emissions- und Handelsgesellschaft mbH-t (a "Kibocsaté"), amely, mint a Warrantok
Kibocsatoja felelésséget vallal ezért az Osszefoglaléért annak esetleges forditasaval egyiitt, illetve azokat a személyeket, akik az
Osszefoglalét — annak esetleges forditasaval egylitt — készitették, de csak abban az esetben, ha az Osszefoglald félrevezets, pontatlan
vagy nem all 6sszhangban az Alaptajékoztatd tobbi részével, vagy ha — az Alaptajékoztatd tobbi részével egyutt értelmezve — nem
tartalmaz olyan kiemelt informacidkat, melyek elésegitik a befektetéknek a relevans Warrantokba valé befektetésre vonatkozé dontését.

f) A befektetd olyan terméket késziil megvenni, amely 6sszetett és amelynek megértése nehéz lehet.

Bevezet6 tajékoztatas

Megnevezés és értékpapir-
azonosité szam:

Deviza arfolyamokhoz kapcsolodé Vételi (Call) és/vagy Eladasi (Put) Warrantok ("Warrantok™),
ISIN: / WKN: lasd a tablazatot

A Kibocsaté megnevezése és
elérhetéségei:

A Kibocsatd székhelye: Senckenberganlage 19, 60325 Frankfurt am Main, Németorszag. A jogalany-
azonositdja (LEI): 549300TS3U4JKMR1B479, telefonszama: +49 (0) 69 7193-0.

llletékes hatésag:

A Német Szovetségi Pénzlgyi Felligyeleti Hatésag (Bundesanstalt fiir Finanzdienstleistungsaufsicht -
"BaFin"). A BaFin (értékpapir-feliigyelet) ligyintézésének helye: Marie-Curie-Str. 24-28, 60439 Frankfurt
am Main, Németorszag, telefonszama: +49 (0) 228 41080.

Az Alaptajékoztato jovahagyasanak
datuma:

2023. oktéber 24.

| ‘B’ fejezet - A Kibocsatora vonatkozo kiemelt informaciok

| Ki az értékpapir kibocsatoéja?

Székhely és jogi forma:

A Kibocsatd székhelye Frankfurt am Mainban van. A Kibocsatéd
Senckenberganlage 19, 60325 Frankfurt am Main, Németorszag.

Ugyintézésének helye:

A Kibocsatd egy Németorszagban létrehozott, a német jog alatti korlatolt felel6sségi tarsasag
(Gesellschaft mit beschrdnkter Haftung - GmbH), amelynek jogalany-azonositéja (LEI):
549300TS3U4JKMR1B479.

F6 tevékenység:

Ertékpapirok kibocsatasa

Tobbségi részvényesek:

A BNP Paribas Emissions- und Handelsgesellschaft mbH egyedili részvényese a BNP Paribas S.A,,
amely a francia jog alatt létrehozott t6zsdén jegyzett részvénytarsasag ("société anonyme").

A legfontosabb ligyvezet6
igazgatok megnevezése:

A Kibocsaté ugyvezet6 igazgatdéi Grégoire Toublanc és Dr. Carsten Esbach.

A jogszabaly szerint engedélyezett
konyvvizsgalok megnevezése:

A MAZARS GmbH & Co. KG Wirtschaftspriifungsgesellschaft, Theodor-Stern-Kai 1, 60596 Frankfurt am
Main, Németorszag, kerllt kinevezésre, mint jogszabaly szerint engedélyezett konyvvizsgalo.

Melyek a Kibocsatéra vonatkozé kiemelt pénziigyi informaciok?

Az alabbiakban ismertetett pénziigyi informaciok a Kibocsaté 2022. december 31-én és 2023. december 31-én lezarult pénziigyi éveire vonatkozo

auditalt éves beszamoloibdél szarmaznak.

1. tablazat: Eredménykimutatas — tulajdonviszonyt megtestesitének nem mindésilé értékpapirok

Eves beszamolé
2022. december 31-én
EUR-ban megadva

Eves beszamolé
2023. december 31-én
EUR-ban megadva

Uzemi eredmény

Egyéb mikdodési jovedelem 647 058,83 783 010,31
Egyéb mikodési raforditasok -647 058,83 -783 010,31
Eves netté eredmény 0 0

2. tablazat: Mérleg - tulajdonviszonyt megtestesitonek nem minésiil6é értékpapirok

Eves beszamolo
2022. december 31-én

Eves beszamolo
2023. december 31-én
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EUR-ban megadva EUR-ban megadva

Kovetelések és egyéb eszk6zok

Kdvetelések kapcsolt vallalkozasokkal szemben 180 935 589,44 8 285 000,00
Egyéb eszkdzok (eszkdzok/forgdeszkdzok) 7 014 600 801,88 4 207 327 744,69
Kotelezettségek

Kotvények (kotelezettségek/tartozasok) 4 321 474 506,21 2 361510 475,11
Egyéb kotelezettségek (kotelezettségek/tartozasok) 2 874 061 885,11 1854 102 269,58
Nettoé pénziigyi kotelezettség (hosszu lejaratu 0 0
kotelezettség + rovid lejaratu kotelezettség -

pénzeszkdzok)

3. tablazat: Cash flow kimutatas - tulajdonviszonyt megtestesitének nem minésiilé értékpapirok

A 2023. januar 1-t6l december 31 A 2022. januar 1-t6l december 31
-ig terjed6 id6szakra vonatkozo6an -ig terjed6 idoszakra vonatkozéan
EUR-ban megadva EUR-ban megadva

Mikddési tevékenységekbdl szarmazé nettd cash flow-k 13 899,18 -13 222,76

Finanszirozasi tevékenységekbdl szarmazé netté cash - -

flow-k

Befektetési tevékenységekbdl szarmazé netté cash flow- - -

k

Melyek a Kibocsatéra jellemz6 legfébb kockazatok?

Az értékpapir-tulajdonosok viselik a kibocsatoi kockazatot/hitelkockazatot: A BNP Paribas S.A.-nak, mint Garantérnek a Kibocsato altal
kibocsatott értékpapirok alapjan fizetendd valamennyi 8sszeg esedékes megfizetéséért vallalt Garanciaja fiiggvényében az Ertékpapir-tulajdonosok
annak a kockazatnak vannak kitéve, hogy a Kibocsaté nem lesz képes teljesiteni az értékpapirok alapjan fennallé kotelezettségeit, példaul ha
fizetésképtelenné valik (elveszti likviditasat/tulsagosan eladdsodik). Amennyiben a Kibocsato fizetésképtelenné valik, ez akar azzal is jarhat, hogy
az értékpapir-tulajdonosok elveszithetik az értékpapirok megvasarlasakor befektetett tékéjuket (a teljes veszteség kockazata).

Az értékpapir-tulajdonosok viselik az ellendrzési és nyereségatruhazasi megallapodas nem teljesitésébdl fakado kockazatot: A BNP
Paribas S.A. és a Kibocsatd kdzott fennall egy ellenérzési és nyereségatruhazasi megallapodas. Ennek a megallapodasnak az értelmében a BNP
Paribas S.A. koteles kiléndsen arra, hogy kompenzdlja a Kibocsaté altal az ellenérzési és nyereségatruhazasi megallapodas idétartama alatt egy
pénziigyi évben egyébként generalt barmely netté veszteséget. A Befektetdknek, akik a Kibocsato altal kibocsatott értékpapirokba fektettek be,
ennek kovetkeztében szamolniuk kell annak kockazataval, hogy a Kibocsaté egyaltalan nem, vagy nem teljes mértékben, illetve nem kell6 id6ben
képes eleget tenni az értékpapirok tulajdonosai felé fennalld kotelezettségeinek, amennyiben a BNP Paribas S.A. egyaltalan nem, vagy nem teljes
mértékben, illetve nem kell6 id6ben teljesiti a Kibocsatéval szemben fennalld, az ellenérzési és nyereségatruhdzasi megallapodasbol eredd
kotelezettségeit. Ebben az esetben az értékpapir-tulajdonosok elveszithetik az értékpapirok megvasarlasakor befektetett tékéjiket (a teljes
veszteség kockazata).

C. fejezet - Az értékpapirokra vonatkozo kiemelt informaciok

Melyek az értékpapirok fobb jellemz6i?

Az értékpapirok tipusa és formaja

A Warrantok a német Polgéri Torvénykonyv (Blirgerliches Gesetzbuch — BGB) 793. §-aban meghatarozottak szerint bemutatéra sz6lo kétvények
(Inhaberschuldverschreibungen) formajaban keriilnek kibocsatasra német jog alatt. A Warrantok szabadon atruhazhatok, és nem esnek semmiféle
korlatozas ala.

Az értékpapirokhoz fiiz6d6 jogok
A Warrantok nem kamatoznak.

Az egyes Warrantok arra jogositjak fel a Warrant Tulajdonosokat, hogy lehivaskor a "Hozam kifizetése" pontban leirtak szerint megkapjak a
Visszavaltasi Osszeget.

Visszavaltas

A Warrantokkal kapcsolatos Jogok automatikusan gyakoroltnak minésiilnek az Ertékelési Napon.
A Warrant Tulajdonos jogosult igényelni a Visszavaltasi Osszeg kifizetését a Kibocsatotodl az Elszamolas Napjan.
Korai visszavaltas

Amennyiben a Mogottes Eszkdz tekintetében Korrekcids Esemény kovetkezett be, a Kibocsatd jogosult a Warranttal kapcsolatos Jogot a
Warrantok Altalanos Szerzédési Feltételeivel dsszhangban korrigalni, vagy a Warrantokat rendkiviili felmondassal megsziintetni. A fentiek
értelmében torténd rendkiviili felmondas esetén a Kibocsatd koteles a felmondasrol sz616 értesitést koveté négy Banki Munkanapon belil kifizetni a
Felmondasi Osszeget. A Felmondasi Osszeg ez esetben bizonyos kériilmények fennéllasa esetén jelentésen alacsonyabb lehet, mint a Warrantért
fizetett vételar, és akar nulla (0) is lehet (a Befektetett Toke teljes elvesztése).

Hozam kifizetése

A Warrantonkénti Visszavaltasi Osszeget legkésébb az Elszamolasi Napon az Elszamolasi Pénznemben kell kifizetni a Warrant Tulajdonos
részére.

A Vételi (Call) Warrantok Visszavaltasi Osszege megegyezik a Referenciaar és a Koétési Arfolyam kozétti killonbséggel, szorozva a
Aranyszammal.

Az Eladasi (Put) Warrantok Visszavaltasi Osszege megegyezik a Koétési Arfolyam és a Referenciaar kézétti killonbséggel, megszorozva a
Aranyszammal.
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Ha az el6bbiek értelmében meghatarozott 6ssze nulla vagy negativ érték, a Warrantok lejarnak és értéktelenek lesznek. Ebben az esetben, a
Warrant Tulajdonosoknak nem jar fizetség.

Ha az alkalmazando, az 6sszeg a Mogottes Eszk6z Referencia-pénznemérdl atvalthatd az Elszamolasi Pénznemre.

Ha a Kibocsatd a Warrantokat rendkivili felmondas utjan megszinteti, a Kibocsaté altal a Warrant Tulajdonosoknak fizetend6, Warrantonkénti
Felmondasi Osszeg megegyezik a Szamitasi Ugynok altal ésszer(i belatasa szerint meghatarozott 6sszeggel, amely a felmondasi jogra okot ad6
eseményt kozvetlenill megel6zd, megfeleld piaci arfolyam.

A Warrantokhoz fiiz6d6 jogok korlatozasai

Bizonyos korlilmények kdzétt a Kibocsatd jogosult arra, hogy moédositsa a Warrantok Altalanos Szerzédési Feltételeit. Ezen tilmenden a
Kibocsatonak jogaban allhat a Warrantokat rendkivuli felmondassal megszintetni, amennyiben a Mdgottes Eszkéz vonatkozasaban valamely
Korrekcios Esemény kovetkezik be. A fentiek értelmében torténd rendkivilli felmondas esetén a Kibocsato kételes a Felmondasi Osszeget a
felmondasrol szol6 értesitést kdveté négy Banki Munkanapon beliil kifizetni.

Kibocsatas napja (értéknap)

2024. majus 27.

A Warrantok WKN-je

Kotési Arfolyam a

és ISIN-je/ mzs;:e: ﬁiiz:;z) .ﬁp:j:; Referenciaforras Aranyszam Referencia- ;::;rzlslsz;s?ilpal
A Kibocsatas Mértéke Y P pénznemben P
BB1LSD, EUR/USD Arfolyam 2025. marcius 21. /
DEOOOBB1LSD6 / 500 | www.bloomberg.com/markets/ |Call Bloomberg L.P. 100,00 1,1500 R ’
) - 2025. marcius 27.
000 currencies/fx-fixings
BB1LSE, EUR/USD Arfolyam 2025. marcius 21. /
DEOOOBB1LSE4 / 500 | www.bloomberg.com/markets/ |Call Bloomberg L.P. 100,00 1,1400 T .
) - 2025. marcius 27.
000 currencies/fx-fixings
BB1LSF, EUR/USD Arfolyam 2025. marcius 21. /
DEOOOBB1LSF1 /500 |www.bloomberg.com/markets/ |Call Bloomberg L.P. 100,00 1,1200 N ’
) o 2025. marcius 27.
000 currencies/fx-fixings
BB1LSG, EUR/USD Arfolyam 2025. marcius 21. /
DEO0OBB1LSG9 /500 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,1000 o ’
) - 2025. marcius 27.
000 currencies/fx-fixings
BB1LSH, EUR/USD Arfolyam 2025. marcius 21. /
DEOOOBB1LSH7 / 500 | www.bloomberg.com/markets/ |Call Bloomberg L.P. 100,00 1,0800 o :
A - 2025. marcius 27.
000 currencies/fx-fixings
BB1LSJ, EUR/USD Arfolyam 2025. marcius 21. /
DEOOOBB1LSJ3 /500 | www.bloomberg.com/markets/ |Call Bloomberg L.P. 100,00 1,0600 R ’
) - 2025. marcius 27.
000 currencies/fx-fixings
BB1LSK, EUR/USD Arfolyam 2025. marcius 21. /
DEOOOBB1LSK1 /500 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,0500 o ’
) o 2025. marcius 27.
000 currencies/fx-fixings
BB1LSL, EUR/USD Arfolyam 2025. itinius 20, /
DEOOOBB1LSL9 /500 | www.bloomberg.com/markets/ |Call Bloomberg L.P. 100,00 1,1500 -Junt )
) - 2025. junius 26.
000 currencies/fx-fixings
BB1LSM, EUR/USD Arfolyam 2025, itnius 20. /
DEOOOBB1LSM7 / 500 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,1200 -Junt )
. . 2025. junius 26.
000 currencies/fx-fixings
BB1LSN, EUR/USD Arfolyam o
2025. junius 20. /
DEOOOBB1LSN5 / 500 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,1000 L
A - 2025. junius 26.
000 currencies/fx-fixings
BB1LSP, EUR/USD Arfolyam 2025. itinius 20. /
DEOOOBB1LSPO /500 | www.bloomberg.com/markets/ |Call Bloomberg L.P. 100,00 1,0800 ~Juni ’
) o 2025. junius 26.
000 currencies/fx-fixings
BB1LSQ, EUR/USD Arfolyam 2025. itinius 20. /
DEOOOBB1LSQ8 /500 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,0500 -Junt ’
) - 2025. junius 26.
000 currencies/fx-fixings
BB1LSR, EUR/USD Arfolyam 2025. marcius 21. /
DEOOOBB1LSR6 / 500 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,0500 o ’
A - 2025. marcius 27.
000 currencies/fx-fixings
BB1LSS, EUR/USD Arfolyam 2025. marcius 21 /
DEOOOBB1LSS4 / 500 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,0600 R ’
. o 2025. marcius 27.
000 currencies/fx-fixings
BB1LST, EUR/USD Arfolyam 2025. marcius 21. /
DEOOOBB1LST2 /500 | www.bloomberg.com/markets/ |Put Bloomberg L.P. 100,00 1,0800 N ’
) o 2025. marcius 27.
000 currencies/fx-fixings
BB1LSU, EUR/USD Arfolyam 2025. marcius 21. /
DEO0OBB1LSUO / 500 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,1000 . ’
) - 2025. marcius 27.
000 currencies/fx-fixings
BB1LSV, EUR/USD Arfolyam 2025 marcius 21. /
DEOOOBB1LSV8 /500 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,1200 N ’
) . 2025. marcius 27.
000 currencies/fx-fixings
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A Warrantok WKN-je

Kotési Arfolyam a

és ISIN-je/ ?::Ilzsiozt;e: rfi?z:r%z) .ﬁpﬁlsc; Referenciaforras Aranyszam Referencia- ;::::1':25??&/
A Kibocsatas Mértéke y P pénznemben P
BB1LSW, EUR/USD Arfolyam 2025. marcius 21. /
DEOOOBB1LSW®6 / 500 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,1400 o ’
. - 2025. marcius 27.
000 currencies/fx-fixings
BB1LSX, EUR/USD Arfolyam 2025. marcius 21. /
DEOOOBB1LSX4 / 500 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,1500 N :
. - 2025. marcius 27.
000 currencies/fx-fixings
BB1LSY, EUR/USD Arfolyam 2025. itinius 20, /
DEOOOBB1LSY2 /500 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,0800 -Junt '
. - 2025. junius 26.
000 currencies/fx-fixings
BB1LSZ, EUR/USD Arfolyam 2025. itinius 20, /
DEO00BB1LSZ9 /500 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,1000 ~Juni ’
. o 2025. junius 26.
000 currencies/fx-fixings
BB1LSO, EUR/USD Arfolyam 2025, itnius 20. /
DEOOOBB1LS05 / 500 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,1200 -Juni ’
h - 2025. junius 26.
000 currencies/fx-fixings
BB1LS1, EUR/USD Arfolyam I
2025. junius 20./
DEOO0BB1LS13 /500 | www.bloomberg.com/markets/ |Put Bloomberg L.P. 100,00 1,1500 L
. . 2025. junius 26.
000 currencies/fx-fixings
BB1LS2, GBP/USD Arfolyam 2025. marcius 21/
DEO00BB1LS21 /500 | www.bloomberg.com/markets/ |Call Bloomberg L.P. 100,00 1,3500 R ’
. o 2025. marcius 27.
000 currencies/fx-fixings
BB1LS3, GBP/USD Arfolyam 2025. marcius 21. /
DEOOOBB1LS39 /500 | www.bloomberg.com/markets/ |Call Bloomberg L.P. 100,00 1,3000 RN ’
. - 2025. marcius 27.
000 currencies/fx-fixings
BB1LS4, GBP/USD Arfolyam 2025. marcius 21. /
DEOOOBB1LS47 / 500 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,2500 R ’
; - 2025. marcius 27.
000 currencies/fx-fixings
BB1LSS5, GBP/USD Arfolyam 2025, ltinius 20. /
DEO00OBB1LS54 / 500 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,3500 -Juant ’
. . 2025. junius 26.
000 currencies/fx-fixings
BB1LS6, GBP/USD Arfolyam 2025. itnius 20. /
DEO0OBB1LS62 /500 | www.bloomberg.com/markets/ |Call Bloomberg L.P. 100,00 1,3000 -Junt ’
. o 2025. junius 26.
000 currencies/fx-fixings
BB1LS7, GBP/USD Arfolyam 2025, inius 20. /
DEO00BB1LS70 /500 | www.bloomberg.com/markets/ |Call Bloomberg L.P. 100,00 1,2500 -Junt ’
. - 2025. junius 26.
000 currencies/fx-fixings
BB1LSS, GBP/USD Arfolyam 2025, itnius 20. /
DEOOOBB1LS88 / 500 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,2000 -Junt ’
. . 2025. junius 26.
000 currencies/fx-fixings
BB1LS9, GBP/USD Arfolyam 2025. marcius 21 /
DEOOOBB1LS96 / 500 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,2000 L .
: - 2025. marcius 27.
000 currencies/fx-fixings
BB1LTA, GBP/USD Arfolyam 2025. marcius 21. /
DEOOOBB1LTAO / 500 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,2500 R ’
. o 2025. marcius 27.
000 currencies/fx-fixings
BB1LTB, GBP/USD Arfolyam 2025. marcius 21. /
DEOOOBB1LTB8 /500 | www.bloomberg.com/markets/ |Put Bloomberg L.P. 100,00 1,3000 N ’
: - 2025. marcius 27.
000 currencies/fx-fixings
BB1LTC, GBP/USD Arfolyam 2025. marcius 21. /
DEOOOBB1LTC6 /500 | www.bloomberg.com/markets/ |Put Bloomberg L.P. 100,00 1,3500 o ’
. - 2025. marcius 27.
000 currencies/fx-fixings
BB1LTD, GBP/USD Arfolyam 2025. itinius 20, /
DEOOOBB1LTD4 / 500 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,2500 -Junt '
. . 2025. junius 26.
000 currencies/fx-fixings
BB1LTE, GBP/USD Arfolyam 2025. itinius 20, /
DEOOOBB1LTE2 /500 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,3000 ~Juni ’
. o 2025. junius 26.
000 currencies/fx-fixings
BB1LTF, GBP/USD Arfolyam 2025, itnius 20. /
DEOOOBB1LTF9 /500 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,3500 -Juni )
h - 2025. junius 26.
000 currencies/fx-fixings
BB1LTG, USD/JPY Arfolyam 2024. szeptember
DEOOOBB1LTG7 /5 000 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 160,0000 20./2024.
000 currencies/fx-fixings szeptember 26.
BB1LTH, USD/JPY Arfolyam 2024. szeptember
DEOOOBB1LTH5 / 5 000 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 158,0000 20./2024.
000 currencies/fx-fixings szeptember 26.
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A Warrantok WKN-je

Kotési Arfolyam a

és ISIN-je/ ?::Ilzsiozt;e: rfi?z:r%z) .ﬁpﬁlsc; Referenciaforras Aranyszam Referencia- ;::::1':25??&/
A Kibocsatas Mértéke Y P pénznemben P
BB1LTY, USD/JPY Arfolyam 2024. december 20.
DEOOOBB1LTJ1 /5 000 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 160,0000 / 2024. december
000 currencies/fx-fixings 30.
BB1LTK, USD/JPY Arfolyam 2025. marcius 21. /
DEOOOBB1LTK9 /5 000 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 160,0000 o ’
. - 2025. marcius 27.
000 currencies/fx-fixings
BB1LTL, USD/JPY Arfolyam 2025. marcius 21. /
DEOOOBB1LTL7 /5 000 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 155,0000 R ’
. - 2025. marcius 27.
000 currencies/fx-fixings
BB1LTM, USD/JPY Arfolyam 2025. marcius 21. /
DEOOOBB1LTMS / 5 000 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 150,0000 o ’
. o 2025. marcius 27.
000 currencies/fx-fixings
BB1LTN, USD/JPY Arfolyam .
DE000BB1LTN3 /5 000 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 145,0000 2025. marcius 21./
h - 2025. marcius 27.
000 currencies/fx-fixings
BB1LTP, USD/JPY Arfolyam 2025. marcius 21. /
DEOOOBB1LTP8 /5 000 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 140,0000 o ’
. - 2025. marcius 27.
000 currencies/fx-fixings
BBILTQ, USD/JPY Arfolyam 2025. itnius 20. /
DEOOOBB1LTQ6 / 5 000 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 155,0000 -Junt '
. o 2025. junius 26.
000 currencies/fx-fixings
BB1LTR, USD/JPY Arfolyam 2025, itnius 20. /
DEOOOBB1LTR4 / 5 000 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 150,0000 -Juni ’
. - 2025. junius 26.
000 currencies/fx-fixings
BB1LTS, USD/JPY Arfolyam 2025, itnius 20. /
DEOOOBB1LTS2 /5 000 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 145,0000 -Junt ’
. - 2025. junius 26.
000 currencies/fx-fixings
BB1LTT, USD/JPY Arfolyam 2025. itinius 20. /
DEOOOBB1LTTO /5 000 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 140,0000 -Junt '
. . 2025. junius 26.
000 currencies/fx-fixings
BB1LTU, USD/JPY Arfolyam 2024. szeptember
DEO00BB1LTUS8 / 5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 158,0000 20./2024.
000 currencies/fx-fixings szeptember 26.
BB1LTV, USD/JPY Arfolyam 2024. szeptember
DEOOOBB1LTV6 / 5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 160,0000 20./2024.
000 currencies/fx-fixings szeptember 26.
BB1LTW, USD/JPY Arfolyam 2024. december 20.
DEOOOBB1LTW4 /5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 160,0000 / 2024. december
000 currencies/fx-fixings 30.
BB1LTX, USD/JPY Arfolyam 2025. marcius 21. /
DEOOOBB1LTX2 /5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 140,0000 L .
. . 2025. marcius 27.
000 currencies/fx-fixings
BBI1LTY, USD/JPY Arfolyam 2025. marcius 21. /
DEOOOBB1LTYO0 /5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 145,0000 R ’
. o 2025. marcius 27.
000 currencies/fx-fixings
BB1LTZ, USD/JPY Arfolyam 2025. marcius 21. /
DEOOOBB1LTZ7 /5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 150,0000 N ’
. - 2025. marcius 27.
000 currencies/fx-fixings
BB1LTO, USD/JPY Arfolyam 2025. marcius 21. /
DEOOOBB1LTO04 /5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 155,0000 o ’
. - 2025. marcius 27.
000 currencies/fx-fixings
BB1LT1, USD/JPY Arfolyam 2025. marcius 21. /
DEO0OBB1LT12 /5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 160,0000 LT .
. . 2025. marcius 27.
000 currencies/fx-fixings
BB1LT2, USD/JPY Arfolyam 2025. itinius 20, /
DEOO00BB1LT20 /5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 140,0000 ~Juni ’
. o 2025. junius 26.
000 currencies/fx-fixings
BB1LT3, USD/JPY Arfolyam 2025, itnius 20. /
DEOOOBB1LT38 /5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 145,0000 -Junt ’
h - 2025. junius 26.
000 currencies/fx-fixings
BB1LT4, USD/JPY Arfolyam 2025, itnius 20. /
DEOOOBB1LT46 / 5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 150,0000 -Junt '
. . 2025. junius 26.
000 currencies/fx-fixings
BB1LTS, USD/JPY Arfolyam 2025. itnius 20. /
DEOOOBB1LT53 /5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 155,0000 -Junt '
. . 2025. junius 26.
000 currencies/fx-fixings
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és ISIN-je/ ?::Ilzsioztate: rfi?z:r%z) .ﬁpﬁlsc; Referenciaforras Aranyszam Referencia- ;:::;I::EST%I;/
A Kibocsatas Mértéke y P pénznemben P
BB1LT6, USD/JPY Arfolyam 2025, itnius 20. /
DEOOOBB1LT61 /5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 160,0000 -Juni )
) - 2025. junius 26.
000 currencies/fx-fixings
Statusz:

A Warrantok a Kibocsato kozvetlen és nem hatrasorolt kotelezettségeit képezik, amelyek vonatkozasaban a Kibocsaté nem nydjtott biztositékot. A
Warrantok egymassal és a Kibocsaté barmely mas jelenlegi és jov8beni, nem biztositott €s nem alarendelt kdtelezettségeivel szemben a kifizetés
sorrendje tekintetében egyenranguak, kizarva a kotelez6en alkalmazando jog alapjan elsébbséget élvez kotelezettségeket.

| Hol kereskednek az értékpapirokkal?

N/A. A Warrantok nyilt piacra torténé bevezetése jelenleg nincs tervbe véve.

| Kotoédik-e valamilyen garancia az értékpapirokhoz?

A BNP Paribas S.A., Parizs, Franciaorszag (a tovabbiakban, mint "Garant6r”) feltétel nélkili és visszavonhatatlan garanciat (a tovabbiakban, mint
"Garancia") nyujtott a Warrantok Altalanos SzerzGdeési Feltételei alapjan fizetend6 valamennyi Gsszeg esedékes kifizetésére, amennyiben és
amikor az adott kifizetés a Warrantok Altalanos Szerz8dési Feltételei alapjan esedékessé valik.

| Ki a Garantoér az értékpapirokért?

Székhely és jogi forma:

A Garantér Franciaorszagban létrehozott, a francia jog alatti részvénytarsasag (société anonyme),
amelynek jogalany-azonositdja (LEI): ROMUWSFPUSBMPROS8KS5P83. A tarsasag kozponti irodajanak
cime: 16, boulevard des ltaliens - 75009 Parizs, Franciaorszag.

F6 tevékenységek:

A BNP Paribas S.A. sajat megitélése szerint Franciaorszag egyik legnagyobb bankja, amely valamennyi
jelentésebb piacon rendelkezik fioktelepekkel és leanyvallalatokkal.

Tobbségi részvényesek:

2023. december 31-an a f& részvényesek: a Société Fédérale de Participations et d'Investissement
("SFPI"), a belga kormany nevében fellépd kozérdek(i részvénytarsasag (public-interest société
anonyme), amely a jegyzett téke 5,5%-at tulajdonolja, az Amundi holding, amely a jegyzett t6ke 5,4%-at
tulajdonolja, a BlackRock Inc., amely a jegyzett t6ke 6,9%-at tulajdonolja, és a Luxemburgi
Nagyhercegség, amely a jegyzett t6ke 1,1%-at tulajdonolja. A BNPP legjobb tudomasa szerint az SFPI-
n, az Amundi-n és a BlackRock Inc.-en kivil egyetlen mas részvényes sem rendelkezik tébb mint 5%-os
részesedéssel a tékéje vagy a szavazati joga tekintetében.

A legfontosabb
igazgatok megnevezése:

ligyvezeto

Jean-Laurent Bonnafé, a BNP Paribas S.A. vezérigazgatoja.

Jogszabaly szerint engedélyezett
konyvvizsgalé megnevezése:

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

Melyek a Garantérre vonatkozé kiemelt pénziigyi informaciok?

1. tablazat: Eredménykimutatas

2023. december 31.

2022. december 31.

(auditalt) (auditalt)
milli6 EUR-ban milli6 EUR-ban
Arbevétel 45 874 45 430
Kockazati kéltség (2907) (3.003)
A tbéketulajdonosoknak tulajdonithaté nettd jovedelem 10 975 9 848

2. tablazat: Mérleg

2023. szeptember 30.

2022. december 31.

(auditalt) (auditalt)
millié EUR-ban milli6 EUR-ban
Osszes Eszkoz (Csoport) 2591499 2663 748
Vevbkkel szembeni konszolidalt hitelek és kbvetelések 859 200 857 020
Konszolidalt igyfélbetétek 988 549 1008 056
Sajat téke (a Csoport részesedése) 123 742 121 237

A Garantér 2022. december 31-én és 2023. december 31-én lezarult évekre vonatkozdan elkészitett konszolidalt éves beszamoloi, 6sszeallitasa a
Nemzetkdzi Pénzigyi Beszamolasi Standardok (IFRS) szerint tortént.

Melyek a Garantorre jellemzé legfontosabb kockazatok?

A Garantdérre vonatkozo fizetésképtelenségi/likviditasi kockazat: A BNP Paribas S.A. altal nyujtott potencialis Garancia, valamint a Kibocsato
és a Garant6ér kozott fennalld ellenérzési és nyereségatruhazasi megallapodas miatt a befekteték kozvetett médon viselik a Garantérhoz
kapcsolodd fizetésképtelenségi és likviditasi kockazatot is. A Garantér nemzetkdzi pénziigyi csoportként folytatott Gzleti tevékenységére hét f6
kockazat jellemz6 (hitelkockazat, partnerkockazat és értékpapirositasi kockazat a banki portfoliéban; miikddési kockazat; piaci kockazat; likviditasi
és refinanszirozasi kockazat;, az altalanos gazdasagi és piaci kérnyezetbél fakadd kockazatok; szabalyozasi kockéazat; a BNPP fennalld
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kornyezetében torténé novekedésével kapcsolatos kockazatok). Amennyiben a Garantér fizetésképtelenné valik, ez akar azt is okozhatja, hogy a
Warrant Tulajdonosok elveszitik a Warrantok megvasarlasakor befektetett tékéjiket (a teljes veszteség kockazata).

A Garantérre vonatkozé szanalasi intézkedések: A Kibocsatora tovabba kozvetett kedvezétlen hatassal lehetnek azok az intézkedések,
amelyeket Franciaorszagban a BNP Paribas S.A.-val (mint a fennallo ellenérzési és nyereségatruhazasi megallapodas alapjan kompenzalasra
kotelezettséget vallald szerz6d6 féllel) vagy a BNP Paribas Csoporttal szemben hoznak az Eurdpai Helyredllitasi és Szanalasi Iranyelv francia
jogba valo6 atiiltetése alapjan. Kovetkezésképpen a befektetéknek azzal a kockazattal is szamolniuk kell, hogy a BNP Paribas S.A. nem tudja
teljesiteni az ellen6rzési és nyereségatruhazasi megallapodas alapjan fennallé kotelezettségeit - pl. abban az esetben, ha fizetésképtelenné valik
(elveszti likviditasat/tulsagosan eladdsodik), vagy amennyiben a hatésagok a francia jog szerinti szandlasi intézkedéseket rendelnek el.
Amennyiben tehat szanalasi intézkedéseket alkalmaznak a Garantdr ellen, ez akar azt is okozhatja, hogy Warrant Tulajdonosok elveszithetik a
Warrantok megvasarlasakor befektetett tékéjiket (a teljes veszteség kockazata).

Melyek az értékpapirra jellemz6 legfontosabb kockazatok?

Nincs betétbiztositasi rendszer. A Warrantok nem allnak a betétbiztositasi rendszer védelme alatt. Ezért a befektetok akar teljes mértékben
elveszithetik a Befektetett Tokéjiiket.

Fiiggoség a Mogottes Eszkoz aranak valtozasatol:

A Mogottes Eszkoz Kibocsatd altali megvalasztasa nem feltétlendl alapul a kivalasztott Mogottes Eszkdz jovébeni teljesitményének Kibocsaté altali
ertékeléseén.

A tokeattételi hatas eredményeként a Mogottes Eszkdz armozgasai (vagy akar a vart armozgas be nem kovetkezése) a Warrantok értékét
aranytalanul nagy mértékben csokkenthetik, s6t akar értéktelenné is tehetik azokat. Ennek kovetkeztében szamolni kell a veszteség kockazataval,
amely megegyezhet a teljes Befektetett T6kével.

A kifizetési profillal kapcsolatos kockazatok:

Ha a Vételi (Call) Warrantok Referenciaara megegyezik vagy alacsonyabb a Kétési Arfolyamnal, a Visszavaltasi Osszeg nulla (0), ezen esetben
SEMMILYEN kifizetésre nem kertl sor (teljes veszteség).]

Ha a Referenciaar magasabb, mint a Kétési Arfolyam, a Warrant Tulajdonost veszteség éri, ha a Visszavaltasi Osszeg alacsonyabb, mint a
Warrant Tulajdonos altal fizetett vételar.

Ha az Eladasi (Put) Warrantok Referenciadra megegyezik vagy magasabb a Kétési Arfolyamnal, a Visszavaltasi Osszeg nulla (0), ezen esetben
SEMMILYEN kifizetésre nem kertl sor (teljes veszteség).

Ha a Referenciaar alacsonyabb, mint a Kotési Arfolyam, a Warrant Tulajdonost veszteség éri, ha a Visszavaltasi Osszeg alacsonyabb, mint a
Warrant Tulajdonos altal fizetett vételar.

Piaci Zavarok: A Warrant Tulajdonosokat az a kockazat fenyegeti, hogy a Warrantok Altalanos Szerzddési Feltételeiben meghatarozott piaci
zavarok bekovetkezése kedvezétlen hatast gyakorol a Warrantok értékére. A piaci zavarok eredményeképpen a megfelel6 6sszeg kifizetése is
késedelmet szenvedhet.

Korrekcidk, felmondasi kockazat, ujrabefektetés kockazata: A Warrant Tulajdonosok maguk viselik annak kockazatat, hogy a Kibocsaté a
Warrantok Altalanos Szerzédési Feltételeivel dsszhangban korrigalja vagy felmondja a Warrantokat. Amennyiben felmondasra keriil sor, a
Felmondasi Osszeg jelentésen alacsonyabb lehet annal a tékedsszegnél, amelyet a Warrantok megvasarlasara forditottak. El6fordulhat, hogy a
Warrant Tulajdonosok elveszitik a Befektetett Tékéjlk teljes 0sszegét is. A Warrant Tulajdonosoknak azzal a kockazattal is szamolniuk kell, hogy
a kapott 6sszegeket csak kevésbé elényos feltételek mellett tudjak Gjrabefektetni (Ujrabefektetés kockazata).

Piaci arkockazatok: A Warrant Tulajdonosok viselik a Warrantok aranak meghatarozasaval 6sszefliggé kockazatokat. Példaul a Mogottes Eszkoz
teljesitménye és ily médon a Warrantok futamidé alatti teljesitménye nem lathaté el6re a vasarlas idépontjaban.

Likviditasi kockazat: A Warrant Tulajdonosok viselik annak kockazatat, hogy a Warrantok kereskedésére esetlegesen nem lesz likvid masodlagos
piac, és hogy a Warrantokat nem tudjak egy bizonyos idépontban vagy bizonyos aron értékesiteni.

A Mogottes Eszkozhoz kapcsolédé kockazatok: Az olyan Warrantokba eszkdzolt befektetés, amelynek Mogottes Eszkdze egy devizaarfolyam,
hasonlé piaci kockazatoknak lehet kitéve, mint az érintett mogottes pénznem(ek)be torténd kdzvetlen befektetés. Ez kiilondsen vonatkozik arra az
esetre, ha az érintett pénznem egy feltdrekvd piaci pénznem. A Mogottes Eszkdzként szerepl6é devizaarfolyamokkal napi 24 éraban kereskednek
Ausztralia, Azsia, Eurépa és Amerika id6zénaiban. Ezért a Warrantok Altalanos Szerzédési Feltételei szerint alkalmazandé ar kiiszobértéke
barmikor elérhetd, meghaladhato vagy az ala lehet esni, beleértve a helyi kereskedési idén, illetve a Szamitasi Ugyndk vagy az Ajanlattevd
kereskedési idején kivll es6 idészakokat is.

A lehetséges osszeférhetetlenségbdl szarmazé kockazatok: El6fordulhat, hogy a Kibocsatd, a Garantér, valamint kapcsolt vallalkozasaik olyan
érdekek mentén jarnak el, amelyek vagy ellentétben allnak a Warrant Tulajdonosok érdekeivel, vagy azokat figyelmen kivil hagyjak. Ez
bekovetkezhet egyéb feladataik ellatasa vagy egyéb tranzakcidik vonatkozasaban. Az esetlegesen felmerilé 0sszeférhetetlenségek hatranyosan
befolyasolhatjak a Warrantok értékét.

D. fejezet - Az értékpapirokra vonatkozé nyilvanos ajanlattételre és/vagy szabalyozott piacra torténé bevezetésre vonatkozé kiemelt
informaciok

Milyen feltételek és iitemezés alapjan fektethetnek a befektetok ebbe az értékpapirba?

Az ajanlat altalanos szerzodési feltételei és varhaté iitemezése

A Warrantokat a BNP Paribas Financial Markets S.N.C. (Parizs, Franciaorszag) ajanlja az érdekl6dé befektetéknek 2024. majus 23. napjatdl
kezdve. A nyilvanos ajanlattétel a Tajékoztatd és/vagy az adott idépontban hatalyos Alaptajékoztatd érvényességének lejartakor ér véget.

A szabalyozott piacra torténd bevezetés részletei
A Warrantok nyilt piacra torténé bevezetése jelenleg nincs tervbe véve.
A teljes koltség becslése

A befektet6 a Warrantokat a kibocsatasi aron vagy a vételi aron vasarolhatja meg. A kibocsatasi aron vagy a vételi aron felll sem a Kibocsaté, sem
az Ajanlattevé nem szamit fel a befektetének semmiféle koltséget; ez azonban a vevének a Warrantok bankoktdl vagy takarékpénztaraktol
(Sparkassen), illetve egyéb értékesitési csatornakon vagy az adott értékpapirtézsdén keresztiil valé megvasarlasakor jelentkezd koltségeitél fligg,
amelyekrél sem a Kibocsato, sem az Ajanlattevé nem tud semmilyen nyilatkozatot tenni.

Az kezdeti kibocsatasi ar tartalmazza minden egyes érintett termék belépési koltségét (a Végleges Feltételek idépontjaban).
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| Ki az ajanlattevé és/vagy a szabalyozott piacra torténé bevezetést kéré személy? |

Az Ajanlattevd a BNP Paribas Financial Markets S.N.C. (székhelye: 20 boulevard des Italiens, Paris, 75009, Franciaorszag, LEI:
6EWKUOFGVX5QQJHFGT48), a francia jog szerinti kdzkereseti tarsasag (Société en Nom Collectif), mely Franciaorszagban lett Iétrehozva,
francia jog alatt).

| Miért késziilt ez a tajékoztato? |

Az ajanlat legfébb célja a profitszerzés elémozditasa. A Kibocsatd a kibocsatassal elért nettd bevételt telies egészében a Warrantok alapjan
fennallo kotelezettségeinek fedezésére fogja felhasznalni a Warrant Tulajdonosok iranyaba.
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Nota di Sintesi

| Sezione A — Introduzione ed avvertenze

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

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

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

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

Informazioni introduttive

Nome e codice di identificazione
dei titoli:

Warrant Call e/o Put associati a tassi di cambio delle valute (i "Warrant"),
ISIN: / WKN: vedi tabella

Identita e recapiti dell'Emittente:

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

Autorita competente:

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

Data di approvazione del Prospetto
di Base:

24 ottobre 2023

Sezione B — Informazioni fondamentali concernenti ’Emittente

Chi & PEmittente dei Titoli?

Domicilio e forma giuridica:

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

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

Attivita principali:

Emissione di titoli

Maggiori azionisti:

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

Identita dei principali
amministratori delegati:

Gli amministratori delegati del’Emittente sono Grégoire Toublanc e Dr. Carsten Esbach.

Identita dei revisori legali:

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

Quali sono le informazioni finanziarie fondamentali relative al’Emittente?

Le informazioni finanziarie riportate qui di seguito sono state tratte dai bilanci annuali del’Emittente sottoposti a revisione relativi agli esercizi chiusi
al 31 dicembre 2022 e al 31 dicembre 2023.

Tabella 1: Conto economico - titoli non azionari

Bilancio annuale al Bilancio annuale al

31 dicembre 2023 31 dicembre 2022

in EURO in EURO
Risultato delle attivita ordinarie
Altri ricavi di gestione 647.058,83 783.010,31
Altre spese di gestione -647.058,83 -783.010,31
Utile netto d’esercizio 0 0

Tabella 2: Stato patrimoniale -titoli non azionari

Bilancio annuale al Bilancio annuale al
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31 dicembre 2023
in EURO

31 dicembre 2022
in EURO

Crediti ed altre attivita

Crediti da societa affiliate

180.935.589,44

8.285.000,00

Altre attivita (attivita/ attivita correnti)

7.014.600.801,88

4.207.327.744,69

Passivita

Obbligazioni (passivita/debiti)

4.321.474.506,21

2.361.510.475,11

Altre passivita (passivita/debiti)

2.874.061.885,11

1.854.102.269,58

Indebitamento finanziario netto (debito a lungo termine
piu debito a breve termine meno la cassa)

0

0

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

Per il periodo dal
1 gennaio al 31 dicembre 2023
in EURO

Per il periodo dal
1 gennaio al 31 dicembre 2022
in EURO

Flussi di Cassa Netti da attivita operative

13.899,18

-13.222,76

Flussi di Cassa Netti da attivita finanziarie

Flussi di Cassa Netti da attivita di investimento

Quali sono i principali rischi specifici del’Emittente?

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

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

Sezione C — Informazioni fondamentali sui titoli

Quali sono le principali caratteristiche dei titoli?

Tipologia e forma dei titoli

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

Diritti connessi ai titoli
| Warrant non producono interessi.

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

Rimborso

| Diritti dei Warrant saranno automaticamente considerati esercitati alla Data di Valutazione.
Il Portatore del Warrant avra diritto di richiedere il pagamento dell'lmporto di Rimborso da parte del’Emittente alla Data di Liquidazione.
Rimborso anticipato

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

Pagamento dei rendimenti

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

L'Importo di Rimborso per i Warrant Call € pari alla differenza tra il Prezzo di Riferimento e lo Strike, moltiplicato per il Coefficiente.
L'Importo di Rimborso per i Warrant Put € pari alla differenza tra lo Strike ed il Prezzo di Riferimento, moltiplicato per il Coefficiente.

Se I'importo determinato come descritto in precedenza €& zero o un valore negativo, i Warrant scadranno e diventeranno privi di valore. In questo
caso, nessun pagamento verra effettuato ai Portatori del Warrant.

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

Limitazioni dei diritti connessi ai Warrant

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

Data di emissione (data di valuta) 27 maggio 2024

WKN e ISIN dei Sottostante Data di

.W arran v (tas_s o di Tnpolqgna Fonte di Riferimento | Coefficiente St"ke.ne"a Valuta di Valutazione / Data

Dimensione cambio della di Opzione Riferimento di Liquidazione
del’lEmissione valuta) “

BB1LSD, EUR/USD Tasso di Cambio 21 marzo 2025 / 27
DEOOOBB1LSD6 / www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,1500 marzo 2025

500.000 currencies/fx-fixings

BB1LSE, EUR/USD Tasso di Cambio 21 marzo 2025 / 27
DEOOOBB1LSE4 / www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,1400 marzo 2025

500.000 currencies/fx-fixings

BB1LSF, EUR/USD Tasso di Cambio 21 marzo 2025 / 27
DEOOOBB1LSF1 / www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,1200 marzo 2025

500.000 currencies/fx-fixings

BB1LSG, EUR/USD Tasso di Cambio 21 marzo 2025 / 27
DEOOOBB1LSG9 / www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,1000 marzo 2025

500.000 currencies/fx-fixings

BB1LSH, EUR/USD Tasso di Cambio 21 marzo 2025 / 27
DEOOOBB1LSH7 / www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,0800 marzo 2025

500.000 currencies/fx-fixings

BB1LSJ, EUR/USD Tasso di Cambio 21 marzo 2025 / 27
DEOOOBB1LSJ3 / www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,0600 marzo 2025

500.000 currencies/fx-fixings

BB1LSK, EUR/USD Tasso di Cambio 21 marzo 2025 / 27
DEOOOBB1LSK1 / www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,0500 marzo 2025

500.000 currencies/fx-fixings

BB1LSL, EUR/USD Tasso di Cambio 20 giuano 2025 / 26
DEOOOBBILSLY/ | www.bloomberg.com/markets/ |Call Bloomberg L.P. 100,00 1,1500 iugnc?2025

500.000 currencies/fx-fixings giug

BB1LSM, EUR/USD Tasso di Cambio 20 giuano 2025 / 26
DEO00OBB1LSM7 / www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,1200 iugn092025

500.000 currencies/fx-fixings giug

BB1LSN, EUR/USD Tasso di Cambio 20 giuano 2025 / 26
DEOOOBB1LSNS5 / www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,1000 iugnc?2025

500.000 currencies/fx-fixings giug

BB1LSP, EUR/USD Tasso di Cambio 20 giuano 2025 / 26
DEOOOBB1LSPO / www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,0800 iugn<?2025

500.000 currencies/fx-fixings giug

BB1LSQ, EUR/USD Tasso di Cambio .
DE00OBBILSQ8/ | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,0500 2&9:]“(?;8225025’ 26

500.000 currencies/fx-fixings giug

BB1LSR, EUR/USD Tasso di Cambio 21 marzo 2025 / 27
DEOOOBB1LSRG6 / www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,0500 marzo 2025

500.000 currencies/fx-fixings

BB1LSS, EUR/USD Tasso di Cambio 21 marzo 2025 / 27
DEOOOBB1LSS4 / www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,0600 marzo 2025

500.000 currencies/fx-fixings

BB1LST, EUR/USD Tasso di Cambio 21 marzo 2025 / 27
DEOOOBB1LST2/ www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,0800 marzo 2025

500.000 currencies/fx-fixings

BB1LSU, EUR/USD Tasso di Cambio 21 marzo 2025 / 27
DEO00BB1LSUO / www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,1000 marzo 2025

500.000 currencies/fx-fixings

BB1LSV, EUR/USD Tasso di Cambio 21 marzo 2025 / 27
DEO0OOBB1LSV8 / www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,1200 marzo 2025

500.000 currencies/fx-fixings

BB1LSW, EUR/USD Tasso di Cambio 21 marzo 2025 / 27
DEOOOBB1LSW®6 / www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,1400 marzo 2025

500.000 currencies/fx-fixings
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WKN e ISIN dei Sottostante Data di
.W arran t (tas_s odi 'I_'|polqg|a Fonte di Riferimento | Coefficiente Strlke_nel_la Valuta di Valutazione / Data
Dimensione cambio della di Opzione Riferimento di Liquidazione
dell’Emissione valuta) L
BB1LSX, EUR/USD Tasso di Cambio 21 marzo 2025 / 27
DEOOOBB1LSX4 / www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,1500 marzo 2025
500.000 currencies/fx-fixings
BB1LSY, EUR/USD Tasso di Cambio 20 giuano 2025 / 26
DEO0OBB1LSY2/ www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,0800 iugn<?2025
500.000 currencies/fx-fixings giug
BB1LSZ, EUR/USD Tasso di Cambio 20 giuano 2025 / 26
DEOOOBB1LSZ9/ | www.bloomberg.com/markets/ |Put Bloomberg L.P. 100,00 1,1000 s
500.000 currencies/fx-fixings giug
BB1LS0, EUR/USD Tasso di Cambio 20 giuano 2025 / 26
DEOOOBB1LSO05 / www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,1200 i gn092025
500.000 currencies/fx-fixings giug
BB1LS1, EUR/USD Tasso di Cambio 20 giuano 2025 / 26
DEO0O0OBB1LS13/ www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,1500 iugn092025
500.000 currencies/fx-fixings giug
BB1LS2, GBP/USD Tasso di Cambio 21 marzo 2025 / 27
DEO00BB1LS21 / www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,3500 marzo 2025
500.000 currencies/fx-fixings
BB1LS3, GBP/USD Tasso di Cambio 21 marzo 2025 / 27
DEOOOBB1LS39 / www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,3000 marzo 2025
500.000 currencies/fx-fixings
BB1LS4, GBP/USD Tasso di Cambio 21 marzo 2025 / 27
DEOOOBB1LS47 / www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,2500 marzo 2025
500.000 currencies/fx-fixings
BB1LS5, GBP/USD Tasso di Cambio 20 giuano 2025 / 26
DEOOOBB1LS54 / www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,3500 iugn092025
500.000 currencies/fx-fixings giug
BB1LS6, GBP/USD Tasso di Cambio .
DEO0OBB1LS62/ | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,3000 20 lugho 2025/ 25
500.000 currencies/fx-fixings giug
BB1LS7, GBP/USD Tasso di Cambio 20 giuano 2025 / 26
DEOOOBB1LS70/ | www.bloomberg.com/markets/ |Call Bloomberg L.P. 100,00 1,2500 iugn<?2025
500.000 currencies/fx-fixings giug
BB1LSS, GBP/USD Tasso di Cambio 20 giuano 2025 / 26
DEOOOBB1LS88 / www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,2000 iugn092025
500.000 currencies/fx-fixings giug
BB1LS9, GBP/USD Tasso di Cambio 21 marzo 2025 / 27
DEOOOBB1LS96 / www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,2000 marzo 2025
500.000 currencies/fx-fixings
BB1LTA, GBP/USD Tasso di Cambio 21 marzo 2025 / 27
DEOOOBB1LTAO / www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,2500 marzo 2025
500.000 currencies/fx-fixings
BB1LTB, GBP/USD Tasso di Cambio 21 marzo 2025 / 27
DEOOOBB1LTBS8 / www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,3000 marzo 2025
500.000 currencies/fx-fixings
BB1LTC, GBP/USD Tasso di Cambio 21 marzo 2025 / 27
DEOOOBB1LTC6 / www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,3500 marzo 2025
500.000 currencies/fx-fixings
BB1LTD, GBP/USD Tasso di Cambio 20 giuano 2025 / 26
DEOOOBB1LTD4 / www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,2500 iugnc?2025
500.000 currencies/fx-fixings giug
BB1LTE, GBP/USD Tasso di Cambio 20 giuano 2025 / 26
DEOOOBBILTE2/ | www.bloomberg.com/markets/ |Put Bloomberg L.P. 100,00 1,3000 s
500.000 currencies/fx-fixings giug
BB1LTF, GBP/USD Tasso di Cambio 20 giuano 2025 / 26
DEOOOBB1LTF9 / www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,3500 iugn092025
500.000 currencies/fx-fixings giug
BBI1LTG, USD/JPY Tasso di Cambio 20 settembre 2024 /
DEOOOBB1LTG7 / www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 160,0000
: - 26 settembre 2024
5.000.000 currencies/fx-fixings
BB1LTH, USD/JPY Tasso di Cambio 20 settembre 2024 /
DEOOOBB1LTHS5 / www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 158,0000
. - 26 settembre 2024
5.000.000 currencies/fx-fixings
BB1LTJ, USD/JPY Tasso di Cambio 20 dicembre 2024 /
DEOOOBB1LTJ1 / www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 160,0000 30 dicembre 2024
5.000.000 currencies/fx-fixings
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WKN e ISIN dei Sottostante Data di

.W arran t (tas_s odi 'I_'|polqg|a Fonte di Riferimento | Coefficiente Strlke_nel_la Valuta di Valutazione / Data

Dimensione cambio della di Opzione Riferimento di Liquidazione
dell’Emissione valuta) L

BB1LTK, USD/JPY Tasso di Cambio 21 marzo 2025 / 27
DEOOOBB1LTK9 / www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 160,0000 marzo 2025

5.000.000 currencies/fx-fixings

BB1LTL, USD/JPY Tasso di Cambio 21 marzo 2025 / 27
DEOOOBB1LTL7 / www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 155,0000 marzo 2025

5.000.000 currencies/fx-fixings

BB1LTM, USD/JPY Tasso di Cambio 21 marzo 2025 / 27
DEOOOBB1LTMS5 / www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 150,0000 marzo 2025

5.000.000 currencies/fx-fixings

BB1LTN, USD/JPY Tasso di Cambio 21 marzo 2025 / 27
DEOOOBB1LTN3 / www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 145,0000 marzo 2025

5.000.000 currencies/fx-fixings

BB1LTP, USD/JPY Tasso di Cambio 21 marzo 2025 / 27
DEOOOBB1LTP8 / www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 140,0000 marzo 2025

5.000.000 currencies/fx-fixings

BB1LTQ, USD/JPY Tasso di Cambio .
DEOOOBB1LTQ6/ | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 155,0000 20 glugho 2025/ 26

5.000.000 currencies/fx-fixings giug

BB1LTR, USD/JPY Tasso di Cambio 20 giuano 2025 / 26
DEOOOBB1LTR4 / | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 150,0000 s

5.000.000 currencies/fx-fixings giug

BB1LTS, USD/JPY Tasso di Cambio 20 giuano 2025 / 26
DEOOOBB1LTS2 / www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 145,0000 i gn32025

5.000.000 currencies/fx-fixings giug

BB1LTT, USD/JPY Tasso di Cambio 20 giuano 2025 / 26
DEOOOBB1ILTTO / www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 140,0000 iugn092025

5.000.000 currencies/fx-fixings giug

BB1LTU, USD/JPY Tasso di Cambio
DE0OOBBALTUS/ | www.bloomberg.com/markets/ |Put Bloomberg L.P. 10,00 158,0000 gg zzgzmgz gggj /

5.000.000 currencies/fx-fixings

BB1LTV, USD/JPY Tasso di Cambio 20 setternbre 2024 /
DEOOOBB1LTV6 / www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 160,0000 26 settembre 2024

5.000.000 currencies/fx-fixings

BB1LTW, USD/JPY Tasso di Cambio 20 dicembre 2024 /
DEOOOBB1LTW4 / www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 160,0000 30 dicembre 2024

5.000.000 currencies/fx-fixings

BB1LTX, USD/JPY Tasso di Cambio 21 marzo 2025 / 27
DEOOOBB1LTX2 / www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 140,0000 marzo 2025

5.000.000 currencies/fx-fixings

BB1LTY, USD/JPY Tasso di Cambio 21 marzo 2025 / 27
DEOOOBB1LTYO / www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 145,0000 marzo 2025

5.000.000 currencies/fx-fixings

BB1LTZ, USD/JPY Tasso di Cambio 21 marzo 2025 / 27
DEOOOBB1LTZ7 / www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 150,0000 marzo 2025

5.000.000 currencies/fx-fixings

BB1LTO, USD/JPY Tasso di Cambio 21 marzo 2025 / 27
DEOOOBB1LT04 / www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 155,0000 marzo 2025

5.000.000 currencies/fx-fixings

BB1LT1, USD/JPY Tasso di Cambio 21 marzo 2025 / 27
DEO0OBB1LT12/ www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 160,0000 marzo 2025

5.000.000 currencies/fx-fixings

BB1LT2, USD/JPY Tasso di Cambio 20 giuano 2025 / 26
DEOOOBBILT20/ | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 140,0000 iugnc?2025

5.000.000 currencies/fx-fixings giug

BB1LT3, USD/JPY Tasso di Cambio 20 giuano 2025 / 26
DEOOOBB1LT38 / www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 145,0000 iugn092025

5.000.000 currencies/fx-fixings giug

BB1LT4, USD/JPY Tasso di Cambio 20 giuano 2025 / 26
DEOOOBB1LT46 / www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 150,0000 iugnc?2025

5.000.000 currencies/fx-fixings giug

BB1LT5, USD/JPY Tasso di Cambio 20 giuano 2025 / 26
DEOOOBB1LT53 / www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 155,0000 iugnc?2025

5.000.000 currencies/fx-fixings giug

BB1LTS6, USD/JPY Tasso di Cambio 20 giuano 2025 / 26
DEOOOBBILT61/ | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 160,0000 iugnc?2025

5.000.000 currencies/fx-fixings giug
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Status:

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

Dove saranno negoziati i Titoli?

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

Ai titoli € connessa una garanzia?

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

Chi é il Garante dei titoli?

Domicilio e forma giuridica: Il Garante € una societa per azioni (société anonyme) costituita in Francia ai sensi delle leggi francesi ed
il suo legal entity identifier (codice LEl) & ROMUWSFPUSMPROS8K5P83. L'indirizzo della sua sede
principale € boulevard des ltaliens, n. 16, 75009 Parigi, Francia.

Attivita principali: Secondo la sua valutazione, BNP Paribas S.A. & una delle maggiori banche francesi e ha filiali e
controllate in tutti i principali mercati.
Maggiori azionisti: Al 31 dicembre 2023, i maggiori azionisti sono la Société Fédérale de Participations et d'Investissement

(“SFPI’), una société anonyme (societa per azioni) di interesse pubblico che agisce per conto del
Governo del Belgio e che detiene il 5,5% del capitale sociale registrato, Amundi che detiene il 5,4% del
capitale sociale registrato, BlackRock Inc. che detiene il 6,9% del capitale sociale registrato e il
Granducato del Lussemburgo che detiene 1'1,1% del capitale sociale registrato. Per quanto a
conoscenza di BNPP, nessun altro azionista oltre a SFPI, Amundi e BlackRock Inc. detiene piu del 5%
del capitale o dei diritti di voto.

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

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

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

Quali sono le informazioni finanziarie fondamentali relative al Garante?

Tabella 1: Conto economico

31 dicembre 2023 31 dicembre 2022
(sottoposto a revisione) (sottoposto a revisione)
in milioni di EURO in milioni di EURO
Ricavi 45.874 45.430
Costo del rischio (2.907) (3.003)
Ricavo netto attribuibile ai detentori di partecipazioni 10.975 9.848
Tabella 2: Stato patrimoniale
30 settembre 2023 31 dicembre 2022
(sottoposto a revisione) (sottoposto a revisione)
in milioni di EURO in milioni di EURO
Totale attivita (Gruppo) 2.591.499 2.663.748
Prestiti e crediti consolidati verso clienti 859.200 857.020
Depositi consolidati verso clienti 988.549 1.008.056
Patrimonio netto (quota del Gruppo) 123.742 121.237

I bilanci annuali consolidati del Garante per gli anni conclusi il 31 dicembre 2022 e il 31 dicembre 2023 sono stati redatti secondo gli International
Financial Reporting Standards (IFRS).

Quali sono i principali rischi specifici del Garante?

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

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

Quali sono i principali rischi specifici dei titoli?

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

Dipendenza dall'andamento del prezzo del Sottostante:

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

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

Rischi associati al profilo del payoff:

Se il Prezzo di Riferimento dei Warrant Call & uguale o inferiore allo Strike, I'lmporto di Rimborso sara zero (0), al che NESSUN pagamento
sarebbe effettuato (perdita totale).

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

Se il Prezzo di Riferimento dei Warrant Put & uguale o superiore allo Strike, I'lmporto di Rimborso sara zero (0), al che NESSUN pagamento
sarebbe effettuato (perdita totale).

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

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

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

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

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

Rischi associati al Sottostante: Un investimento nei Warrant con un tasso di cambio della valuta come Sottostante pud essere soggetto a rischi
di mercato simili a quelli di un investimento diretto nella/e valuta/e sottostante/i in questione. Cio vale in particolare se la valuta in questione & una
valuta dei mercati emergenti. | tassi di cambio della valuta come Sottostante sono negoziati 24 ore al giorno nei fusi orari di Australia, Asia, Europa
e America. Pertanto, una soglia di prezzo applicabile ai sensi dei Termini e Condizioni dei Warrant puo essere raggiunta o superata in aumento o in
diminuzione in qualsiasi momento, anche al di fuori dell'orario di negoziazione locale o dell'orario di negoziazione dell'Agente di Calcolo o
dell'Offerente.

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

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

| A quali condizioni e secondo quale tempistica gli investitori possono investire in questo titolo? |

Termini generali, condizioni e tempistica prevista per I'offerta

| Warrant saranno offerti da BNP Paribas Financial Markets S.N.C., Parigi, Francia, agli investitori interessati a partire dal 23 maggio 2024. L'offerta
al pubblico termina alla fine della validita del Prospetto e/o del Prospetto di Base al tempo in vigore.

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

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

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

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

L'Offerente € BNP Paribas Financial Markets S.N.C. (con sede legale in 20 boulevard des ltaliens, Parigi, 75009, Francia, Codice
LEI:6EWKUOFGVX5QQJHFGT48), una societa in nome collettivo di diritto francese (Société en Nom Collectif) costituita in Francia secondo il diritto
francese.

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

A dalis — Pristatymas ir perspéjimai

| Perspéjimai
a) Si Santrauka turéty bati suprantama kaip Bazinio prospekto pristatymas.
b) Priimdamas bet kokj sprendima investuoti j atitinkamus Varantus, investuotojas turéty atsizvelgti j visg Bazinio prospekto turinj;
c) Investuotojai gali prarasti visg investuotg kapitalg (patirti visiSkus nuostolius) arba jo dalj.
d) Teisme pareiSkus pretenzijg, susijusig su Baziniame prospekte esancia informacija, jg pareiSkusiam iesSkovui (investuotojui) pagal

taikytinus nacionalinius jstatymus
teismo procesg iSlaidas.

gali tekti padengti Bazinio prospekto, jskaitant bet kokiy Priedy ir Galutiniy salyguy, vertimo iki pradedant

e) Bendrovei ,BNP Paribas Emissions- und Handelsgesellschaft mbH (toliau — Emitentas), kuri, kaip Varanty emitentas, prisiémé
atsakomybe uz Sig Santrauka, jskaitant bet kokius vertimus, arba asmenis, pateikusius Sig Santraukg (jskaitant bet kokius jos vertimus),

yra taikoma civiliné atsakomybé,

kuri galioja tik tuo atveju, jeigu Santrauka yra klaidinanti, netiksli arba neatitinka kity Bazinio prospekto

daliy, arba, jg skaitant kartu su kitomis Bazinio prospekto dalimis, néra pateikiama svarbi informacija, skirta padéti investuotojams priimti
sprendimg investuoti j atitinkamus Varantus.

f) Investuotojai ketina jsigyti produkta, kuris néra paprastas ir gali bati sunkiai suprantamas.

Jvadiné informacija

Pavadinimas ir vertybiniy popieriy
kodas

su uzsienio valiuty kursais susieti Pirkimo (angl. Call) Varantai ir (arba) Pardavimo (angl. Put) Varantai
(toliau — Varantai),

ISIN / WKN — Zr. lentele

Emitento tapatybé ir kontaktiniai
duomenys

Emitento registruotosios buveinés adresas yra Senckenberganlage 19, 60325 Frankfurtas prie Maino,
Vokietija. Juridinio asmens kodas yra 549300TS3U4JKMR1B479, telefono numeris +49 (0) 69 7193-0

Kompetentinga institucija

Vokietijos federaliné finansy priezidros institucija (vok. Bundesanstalt fiir Finanzdienstleistungsaufsicht —
BaFin). BaFin (vertybiniy popieriy priezilros) buveinés adresas yra Marie-Curie-Str. 24-28, 60439
Frankfurtas prie Maino, Vokietija, telefono numeris +49 (0) 228 41080.

Bazinio prospekto parengimo data

2023 m. spalio 24 d.

B dalis — Pagrindiné informacija apie Emitenta

Kas yra vertybiniy popieriy emitentas?

Buveiné ir teisiné forma

Emitento registruotoji buveiné yra Frankfurte prie Maino, adresas Senckenberganlage 19, 60325
Frankfurtas prie Maino, Vokietija.

Emitentas yra ribotos atsakomybés bendrové (vok. Gesellschaft mit beschrénkter Haftung, GmbH),
jsteigta Vokietijoje pagal Vokietijos jstatymus, juridinio asmens kodas 549300TS3U4JKMR1B479.

Pagrindiné veikla

Vertybiniy popieriy emisijy leidimas

Pagrindiniai akcininkai

Vienintelis bendrovés ,BNP Paribas Emissions- und Handelsgesellschaft® mbH akcininkas yra ,BNP
Paribas“ S.A., pagal Prancizijos jstatymus jsteigta listinguojama akciné bendroveé ("société anonyme").

Pagrindiniy vadovy tapatybé

Emitento vadovai yra Grégoire Toublanc ir Dr. Carsten Esbach.

Teisés akty nustatytg auditg
atliekané€iy auditoriy tapatybé

Teisés akty nustatytg auditg atliekaniu auditoriumi paskirta ,MAZARS* GmbH & Co. KG
Wirtschaftsprifungsgesellschaft, Theodor-Stern-Kai 1, 60596 Frankfurtas prie Maino, Vokietija.

Kokia yra Emitento pagrindiné finansiné informacija?

Toliau pateikiama finansiné informacija yra paimta i§ audituotyjy Emitento metiniy finansiniy ataskaity uz finansinius metus, pasibaigusius 2022 m.

gruodzZio 31 d. ir 2023 m. gruodZio 31 d..

1 lentelé. Pajamy ataskaita — ne nuosavybés vertybiniai popieriai

2023 m. gruodzio 31 d.
metinés finansinés ataskaitos
(sumos parodytos eurais)

2022 m. gruodzio 31 d.
metinés finansinés ataskaitos
(sumos parodytos eurais)

|prastos veiklos rezultatas

Kitos veiklos pajamos 647 058,83 783 010,31
Kitos veiklos iSlaidos -647 058,83 -783 010,31
Grynasis mety pelnas 0 0

2 lentelé. Balanso ataskaita — ne nuosavybés vertybiniai popieriai

2023 m. gruodzio 31 d.
metinés finansinés ataskaitos
(sumos parodytos eurais)

2022 m. gruodzio 31 d.
metinés finansinés ataskaitos
(sumos parodytos eurais)

Gautinos sumos ir kitas turtas
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IS susijusiyjy bendroviy gautos sumos

180 935 589,44

8 285 000,00

Kitas turtas (turtas / trumpalaikis turtas)

7 014 600 801,88

4 207 327 744,69

Isipareigojimai

Obligacijos (jsipareigojimai / mokétinos sumos)

4 321 474 506,21

2361510475,11

Kiti jsipareigojimai (jsipareigojimai / mokétinos sumos)

2874 061 885,11

1854 102 269,58

0

Grynoji finansiné skola (ilgalaiké skola, pridéjus 0
trumpalaike skolg ir atémus pinigus)

3 lentelé. Pinigy srauty ataskaita — ne nuosavybés vertybiniai popieriai

Laikotarpiu nuo
2022 m. sausio 1 d. iki gruodzio 31 d.

Laikotarpiu nuo
2023 m. sausio 1 d. iki gruodzio 31 d.
(sumos parodytos eurais) (sumos parodytos eurais)

Ukinés—komercinés veiklos grynieji pinigy srautai 13 899,18 -13 222,76

Finansinés veiklos grynieji pinigy srautai - -

Investicinés veiklos grynieji pinigy srautai - -

Kokia yra pagrindiné su Emitentu susijusi rizika?

Vertybiniy popieriy turétojai patiria emitento rizikg / kredito rizika. Atsizvelgiant j bendrovés ,BNP Paribas® S.A., t. y. Garanto suteiktg
Garantijg, kuria uztikrinama, kad visos su Emitento iSleistais vertybiniais popieriais susijusios mokétinos sumos bus sumokétos laiku, vertybiniy
popieriy turétojai patiria rizikg, kad Emitentas nesugebés jvykdyti savo prievoliy, numatyty vertybiniy popieriy emisijos salygose, pvz., taps nemokiu
(taps nelikvidi / pernelyg jsiskolins). Emitentui tapus nemokiu, vertybiniy popieriy turétojai netgi galéty prarasti jsigyjant vertybinius popierius
investuoty kapitalg (rizika patirti visiSka nuostolj).

Vertybiniy popieriy turétojai patiria kontrolés ir pelno perdavimo sutarties nevykdymo rizikg. ,.BNP Paribas“ S.A. ir Emitentas yra sudare
kontrolés ir pelno perdavimo sutartj. Pagal 8ig sutartj, ,BNP Paribas® S.A. yra jsipareigojusi atlyginti bet kokius grynuosius nuostolius, kuriuos
Emitentas gali patirti per finansinius metus kontrolés ir pelno perdavimo sutarties galiojimo laikotarpiu. Taigi, | Emitento iSleistus vertybinius
popierius investave investuotojai patiria rizikg, kad Emitentas gali nesugebéti visiSkai jvykdyti savo prievoliy vertybiniy popieriy turétojams, sugebés
jvykdyti ne visas prievoles arba nesugebés jy jvykdyti laiku, jeigu ,BNP Paribas“ S.A. visiSkai arba laiku nejvykdys savo prievoliy Emitentui,
numatyty kontrolés ir pelno perdavimo sutartyje, arba jvykdys ne visas Sias prievoles, tuomet vertybiniy popieriy turétojai netgi galéty prarasti
jsigyjant vertybinius popierius investuotg kapitalg (rizika patirti visiSka nuostolj).

C dalis — Pagrindiné vertybiniy popieriy informacija

Kokios yra pagrindinés vertybiniy popieriy savybés?

Vertybiniy popieriy rasis ir forma

Varantai pagal Vokietijos jstatymus yra iSleisti pareikstiniy obligacijy (vok. Inhaberschuldverschreibungen) forma, kaip Sis terminas apibréztas
Vokietijos civilinio kodekso (vok. Biirgerliches Gesetzbuch — BGB) 793 straipsnyje. Varantai yra laisvai perleidziami, jokiy apribojimy jiems néra
nustatyta.

Vertybiniy popieriy suteikiamos teisés

Varantams pallkanos néra skaiciuojamos.

Kiekvienas Varantas suteikia Varanto turétojui teise gauti ISpirkimo sumg tolesniame Sio dokumento skyriuje ,Grgzos mokéjimas“ nurodyta tvarka.
ISpirkimas

Bus automatiSkai laikoma, kad Varanty teisémis yra pasinaudota Vertinimo data (angl. Valuation Date).

Varanto turétojas turi teise reikalauti, kad Emitentas Atsiskaitymo dieng sumokety ISpirkimo suma.

Pirmalaikis iSpirkimas

Jeigu Bazinés finansinés priemonés atzvilgiu jvyko Koreguojamasis jvykis, Emitentas gali turéti teisg pakoreguoti Varanto teise pagal Varanty
sglygas arba anuliuoti Varantus ypatingaja tvarka. Tokia ypatinggja tvarka anuliuojant Varantus, Emitentas Anuliavimo sumg sumoka per keturias

Banko darbo dienas po praneSimo apie anuliavima. Tokiu atveju Anuliavimo suma tam tikrais atvejais gali bati gerokai mazesné nei uz Varantg
sumokeéta pirkimo suma ir gali netgi siekti nulj (0) (visiSkas Investuotojo kapitalo praradimas).

GraZos mokéjimas
Vieno Varanto ISpirkimo suma Atsiskaitymo valiuta sumokama Varanto turétojui ne véliau nei Atsiskaitymo diena.

Pirkimo Varanty ISpirkimo suma yra lygi Referencinés kainos ir Vykdymo kainos skirtumui, padaugintam i§ Koeficiento.
Pardavimo Varanty ISpirkimo suma yra lygi Vykdymo kainos ir Referencinés kainos skirtumui, padaugintam is Koeficiento.

Jeigu pirmiau nurodytu budu nustatyta suma yra nulis arba neigiama, Varantai taps nebegaliojantys ir bus beverciai. Tokiu atveju mokéjimai
Varanty turétojams nebus atliekami.

Atitinkamais atvejais $i suma gali biti konvertuojama i$ Bazinés finansinés priemonés Referencinés valiutos j Atsiskaitymo valiutg.

Emitentui anuliuojant Varantus ypatingaja tvarka, kiekvieno Varanto Anuliavimo suma, kurig Emitentas turi sumokéti Varanty turétojams, yra lygi
sumai, kurig nustato SkaiCiavimy agentas savo pagrjsta nuozidra, ir kuri atitinka rinkos kaing, esancig prieS pat jvykj, dél kurio atsirado teisé
anuliuoti Varantus.

Varanty suteikiamy teisiy apribojimai

Tam tikromis aplinkybémis Emitentas turi teise daryti Varanty saglygy korekcijas. Be to, Emitentas gali turéti teise anuliuoti Varantus ypatinggja
tvarka, jeigu Bazinés finansinés priemonés atzvilgiu jvyksta Koreguojamasis jvykis. Tokia ypatinggja tvarka anuliuojant Varantus, Emitentas
Anuliavimo sumg sumoka per keturias Banko darbo dienas po praneSimo apie anuliavima.

Emisijos data (vertés nustatymo data) 2024 m. geguzés 27 d.
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Baziné

Varanty finansiné Oobciono Vvkdvmo kaina Vertinimo data /
WKN ir ISIN/ priemoné peio Referencinis Saltinis | Koeficientas yraym . Atsiskaitymo
™ . . rasis Referencine valiuta .
Emisijos dydis (valiutos diena
kursas)
BB1LSD EUR/USD Valiutos keitimo
DE000BB1LSD6 / 500 kursas Call Bloomberg L.P. 100,00 1,1500 2025 m. kovo 21d./
000 www.bloomb_erg.cor_’n_/markets/ 2025 m. kovo 27 d.
currencies/fx-fixings
BB1LSE EUR/USD Valiutos keitimo
DEOOOBB1LSE4 / 500 kursas Call Bloomberg L.P. 100,00 1,1400 2025 m. kovo 21 d./
000 www.bloomberg.com/markets/ 2025 m. kovo 27 d.
currencies/fx-fixings
BB1LSF EUR/USD Valiutos keitimo
! kursas 2025 m. kovo 21 d./
DEOOOBBO10IE)SF1 /500 www.bloomberg.com/markets/ Call Bloomberg L.P. 100,00 1,1200 2025 m. kovo 27 d.
currencies/fx-fixings
BBILSG EUR/USD Valiutos keitimo
DE000BB1LSGY / 500 kursas Call Bloomberg L.P. 100,00 1,1000 2025 m. kovo 21d./
000 www.bloomberg.com/markets/ 2025 m. kovo 27 d.
currencies/fx-fixings
BB1LSH EUR/USD Valiutos keitimo
DE000BB1LSH7 / 500 kursas Call Bloomberg L.P. 100,00 1,0800 2025 m. kovo 21d./
000 www.bloomberg.com/markets/ 2025 m. kovo 27 d.
currencies/fx-fixings
BB1LSJ EUR/USD Valiutos keitimo
y kursas 2025 m. kovo 21 d./
DEOOOB%BIBSB /500 www.bloomberg.com/markets/ Call Bloomberg L.P. 100,00 1,0600 2025 m. kovo 27 d.
currencies/fx-fixings
BB1LSK EUR/USD Valiutos keitimo
! kursas 2025 m. kovo 21 d./
DEOOOBBO10LOSK1 /500 www.bloomberg.com/markets/ Call Bloomberg L.P. 100,00 1,0500 2025 m. kovo 27 d.
currencies/fx-fixings
BB1LSL, EURIUSD Vallutos keitimo 2025 m. birzelio 20
DE000BB1LSL9 / 500 Call Bloomberg L.P. 100,00 1,1500 d. /2025 m. birzelio
www.bloomberg.com/markets/
000 ) - 26 d.
currencies/fx-fixings
BB1LSM, EURIUSD Vallutos keitimo 2025 m. birzelio 20
DE000BB1LSM7 / 500 Call Bloomberg L.P. 100,00 1,1200 d. /2025 m. birzelio
www.bloomberg.com/markets/
000 . - 26 d.
currencies/fx-fixings
BB1LSN, EURIUSD Vallutos keitimo 2025 m. birzelio 20
DE0O0OBB1LSN5 / 500 Call Bloomberg L.P. 100,00 1,1000 d. /2025 m. birzelio
www.bloomberg.com/markets/
000 . - 26 d.
currencies/fx-fixings
BB1LSP, EURIUSD Vallutos keitimo 2025 m. birzelio 20
DEO00OBB1LSPO / 500 Call Bloomberg L.P. 100,00 1,0800 d. /2025 m. birzelio
www.bloomberg.com/markets/
000 : - 26 d.
currencies/fx-fixings
BB1LSQ, EURIUSD Vallutos keitimo 2025 m. birzelio 20
DEO00BB1LSQ8 / 500 Call Bloomberg L.P. 100,00 1,0500 d. /2025 m. birzelio
www.bloomberg.com/markets/
000 ; - 26 d.
currencies/fx-fixings
BB1LSR EUR/USD Valiutos keitimo
DE00OBB1LSR6 / 500 o 'g“rsas arkets) | PUt Bloomberg L.P. 100,00 1,0500 2835 m. xovo 21 g' /
000 www.bloomberg.com/mar ets 5 m. kovo .
currencies/fx-fixings
BB1LSS EUR/USD Valiutos keitimo
DE00OBB1LSS4 / 500 oot reas arkets) | PUt Bloomberg L.P. 100,00 1,0600 3835 m. xovo 2./
000 www.b oomb_erg.cor_n_mar ets 5 m. kovo 27 d.
currencies/fx-fixings
BBILST EUR/USD Valiutos keitimo
DE00OBB1LST2 / 500 o kursas . | Put Bloomberg L.P. 100,00 1,0800 3855 m. kovo 31 d./
000 WWW. oomb_erg.com_markets 5 m. kovo 27 d.
currencies/fx-fixings
BB1LSU EUR/USD Valiutos keitimo
DE000BB1LSUO / 500 o 'g“rsas ’ | Put Bloomberg L.P. 100,00 1,1000 2025 m. kovo 21d./
000 www.bloomberg.com/markets, 2025 m. kovo 27 d.

currencies/fx-fixings
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BBILSV EUR/USD Valiutos keitimo
DE00OBB1LSVS / 500 kursas Put Bloomberg L.P. 100,00 1,1200 2025 m. kovo 21d./
000 www.bloomberg.com/markets/ 2025 m. kovo 27 d.
currencies/fx-fixings
EUR/USD Valiutos keitimo
BB1LSW,
DE000BB1LSW6 / 500 kursas Put Bloomberg L.P. 100,00 1,1400 2025 m. kovo 21d./
000 www.bloomberg.com/markets/ 2025 m. kovo 27 d.
currencies/fx-fixings
BB1LSX EUR/USD Valiutos keitimo
DE00OBB1LSX4 / 500 kursas Put Bloomberg L.P. 100,00 1,1500 2025 m. kovo 21d./
000 www.bloomb_erg.com_/markets/ 2025 m. kovo 27 d.
currencies/fx-fixings
BBILSY, FURIUSD Vallutos kefimo 2025 m. birzelio 20
DEOO0OBB1LSY2 / 500 Put Bloomberg L.P. 100,00 1,0800 d. / 2025 m. birzelio
www.bloomberg.com/markets/
000 : - 26 d.
currencies/fx-fixings
BB1LSZ, FURIUSD Vallutos keimo 2025 m. birzelio 20
DEO00BB1LSZ9 / 500 Put Bloomberg L.P. 100,00 1,1000 d. / 2025 m. birzelio
www.bloomberg.com/markets/
000 : - 26 d.
currencies/fx-fixings
BB1LSO, FURIUSD Vallutos keiimo 2025 m. birzelio 20
DE000BB1LS05 / 500 Put Bloomberg L.P. 100,00 1,1200 d. /2025 m. birzelio
www.bloomberg.com/markets/
000 : - 26 d.
currencies/fx-fixings
BB1LST, FURIUSD Vallutos keitimo 2025 m. birzelio 20
DE000BB1LS13 /500 Put Bloomberg L.P. 100,00 1,1500 d. /2025 m. birzelio
www.bloomberg.com/markets/
000 : - 26 d.
currencies/fx-fixings
BB1LS2 GBP/USD Valiutos keitimo
y kursas 2025 m. kovo 21 d./
DEOOOBI‘:Z)10I6821 / 500 www.bloomberg.com/markets/ Call Bloomberg L.P. 100,00 1,3500 2025 m. kovo 27 d.
currencies/fx-fixings
BB1LS3 GBP/USD Valiutos keitimo
DE000BB1LS39 / 500 kursas Call Bloomberg L.P. 100,00 1,3000 2025 m. kovo 21d./
000 www.bloomberg.com/markets/ 2025 m. kovo 27 d.
currencies/fx-fixings
BB1LS4 GBP/USD Valiutos keitimo
DE00OBB1LS47 / 500 kursas Call Bloomberg L.P. 100,00 1,2500 2025 m. kovo 21 d. /
000 www.bloomberg.com/markets/ 2025 m. kovo 27 d.
currencies/fx-fixings
BB1LSS, GBP/ USDk\éfs'g;OS keitimo 2025 m. birzelio 20
DE000BB1LS54 / 500 Call Bloomberg L.P. 100,00 1,3500 d. /2025 m. birzelio
www.bloomberg.com/markets/
000 . - 26 d.
currencies/fx-fixings
BB1LSE, GBPIUSD Vallutos keitimo 2025 m. birzelio 20
DE000BB1LS62 / 500 Call Bloomberg L.P. 100,00 1,3000 d. /2025 m. birzelio
www.bloomberg.com/markets/
000 . - 26 d.
currencies/fx-fixings
BB1LS?, GBPIUSD Vallutos keitimo 2025 m. birzelio 20
DE000BB1LS70 / 500 Call Bloomberg L.P. 100,00 1,2500 d. /2025 m. birzelio
www.bloomberg.com/markets/
000 . - 26 d.
currencies/fx-fixings
BB1LSS, GBPIUSD Vallutos keitimo 2025 m. birzelio 20
DEO00BB1LS88 / 500 Call Bloomberg L.P. 100,00 1,2000 d. /2025 m. birzelio
www.bloomberg.com/markets/
000 : - 26 d.
currencies/fx-fixings
BB1LS9 GBP/USD Valiutos keitimo
DE00OBB1LS96 / 500 o 'g‘”sas arkets) | PUt Bloomberg L.P. 100,00 1,2000 3835 m. xovo 21 g"
000 www.bloomberg.com/mar ets 5 m. kovo .
currencies/fx-fixings
BBILTA GBP/USD Valiutos keitimo
DE00OBBALTAO / 500 o 'g“rsas arkets) | PUt Bloomberg L.P. 100,00 1,2500 gggg m. xovo 21 g' /
000 www.bloomberg.com/markets m. kovo .
currencies/fx-fixings
BBILTB GBP/USD Valiutos keitimo
DE00OBB1LTBS / 500 o 'g”rsas o arkets) | PUt Bloomberg L.P. 100,00 1,3000 gggg m. ';°"° g; g' /
000 www.bloomberg.com/markets. m. kovo .

currencies/fx-fixings
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L . . rasis Referencine valiuta .
Emisijos dydis (valiutos diena
kursas)
BBILTC, GBP/USDk\st”:;OS retimo 2025 m. kovo 21 d./
DEOOOBB1LTC6 / 500 Put Bloomberg L.P. 100,00 1,3500 : :
000 www.bloomberg.com/markets/ 2025 m. kovo 27 d.
currencies/fx-fixings
BB1LTD, GBPIUSD Valtos keitimo 2025 m. birzelio 20
DEOOOBB1LTD4 / 500 Put Bloomberg L.P. 100,00 1,2500 d. /2025 m. birzelio
www.bloomberg.com/markets/
000 ) - 26 d.
currencies/fx-fixings
BBILTE, GBRIUSD Vallutos keitimo 2025 m. birzelio 20
DEOOOBB1LTEZ2 / 500 Put Bloomberg L.P. 100,00 1,3000 d. /2025 m. birzelio
www.bloomberg.com/markets/
000 ) - 26 d.
currencies/fx-fixings
BBLTF, GBRIUSD Vallutos keitimo 2025 m. birzelio 20
DEOOOBB1LTF9 / 500 Put Bloomberg L.P. 100,00 1,3500 d. / 2025 m. birzelio
www.bloomberg.com/markets/
000 ) . 26 d.
currencies/fx-fixings
BBILTG, USDIPY Valltos keitimo 2024 m. rugséjo 20
DEOOOBB1LTG7 /5 000 Call Bloomberg L.P. 10,00 160,0000 d. /2024 m. rugséjo
www.bloomberg.com/markets/
000 ) . 26 d.
currencies/fx-fixings
BB1LTH, USDIPY Valltos keitimo 2024 m. rugséjo 20
DE000OBB1LTH5 /5 000 Call Bloomberg L.P. 10,00 158,0000 d. /2024 m. rugséjo
www.bloomberg.com/markets/
000 ) . 26 d.
currencies/fx-fixings
BB1LTY, USDIPY Valltos keitimo 2024 m. gruodzio
DE000BB1LTJ1 /5 000 Call Bloomberg L.P. 10,00 160,0000 20d./2024 m.
www.bloomberg.com/markets/ <
000 . o gruodzio 30 d.
currencies/fx-fixings
BBILTK, USD/JPYXJ&:E:tSos retimo 2025 m. kovo 21 d./
DEOOOBB1LTK9 / 5 000 Call Bloomberg L.P. 10,00 160,0000 : :
000 www.bloomberg.com/markets/ 2025 m. kovo 27 d.
currencies/fx-fixings
BBALTL, Uy e~ e 2025 m. kovo 21 d. /
DEOOOBB1LTL7 /5 000 Call Bloomberg L.P. 10,00 155,0000 : :
000 www.bloomberg.com/markets/ 2025 m. kovo 27 d.
currencies/fx-fixings
BBALTM, HODHRY, raas~ ome 2025 m. kovo 21 d. /
DE000BB1LTM5 / 5 000 Call Bloomberg L.P. 10,00 150,0000 : :
000 www.bloombgrg.com(markets/ 2025 m. kovo 27 d.
currencies/fx-fixings
BBILTN, HODHRY e~ ome 2025 m. kovo 21 d. /
DEOOOBB1LTN3 /5 000 Call Bloomberg L.P. 10,00 145,0000 : ’
000 www.bloombgrg.com(markets/ 2025 m. kovo 27 d.
currencies/fx-fixings
BBILTP, PO Craae e 2025 m. kovo 21 d. /
DE0O0OBB1LTP8 /5 000 Call Bloomberg L.P. 10,00 140,0000 : :
000 www.bloomb_erg.cor_n_/markets/ 2025 m. kovo 27 d.
currencies/fx-fixings
BBILTQ, USDIPY Valutos keitimo 2025 m. birzelio 20
DEO0OBB1LTQ6 / 5 000 Call Bloomberg L.P. 10,00 155,0000 d. /2025 m. birzelio
www.bloomberg.com/markets/
000 . - 26 d.
currencies/fx-fixings
BBILTR, USDIPY Valutos keitimo 2025 m. birzelio 20
DEOOOBB1LTR4 / 5 000 Call Bloomberg L.P. 10,00 150,0000 d. /2025 m. birzelio
www.bloomberg.com/markets/
000 . - 26 d.
currencies/fx-fixings
BBILTS, USDIPY Valutos keitimo 2025 m. birzelio 20
DEOOOBB1LTS2 /5 000 Call Bloomberg L.P. 10,00 145,0000 d. /2025 m. birzelio
www.bloomberg.com/markets/
000 . - 26 d.
currencies/fx-fixings
BBILTT, USDIPY vallutos keitimo 2025 m. birzelio 20
DEOOOBB1LTTO /5 000 Call Bloomberg L.P. 10,00 140,0000 d. /2025 m. birzelio
www.bloomberg.com/markets/
000 . - 26 d.
currencies/fx-fixings
BBILTU, USDIPY vallutos keitimo 2024 m. rugséjo 20
DEO0OBB1LTU8 / 5 000 bl b /markets/ Put Bloomberg L.P. 10,00 158,0000 d. /2024 m. rugséjo
000 www.bloomberg.com/markets. 26 d.

currencies/fx-fixings
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BBILTV, USDIPY vallutos keitimo 2024 m. rugséjo 20
DEOOOBB1LTV6 /5 000 Put Bloomberg L.P. 10,00 160,0000 d. /2024 m. rugseéjo
www.bloomberg.com/markets/
000 ) - 26 d.
currencies/fx-fixings
BBILTW, USDIPY vallutos keitimo 2024 m. gruodzio
DEO00OBB1LTW4 /5 000 Put Bloomberg L.P. 10,00 160,0000 20d. /2024 m.
www.bloomberg.com/markets/ <
000 : - gruodzio 30 d.
currencies/fx-fixings
BBILTX, USD/JPYIXJ?Q:;OS retime 2025 m. kovo 21 d./
DEOOOBB1LTX2 /5 000 Put Bloomberg L.P. 10,00 140,0000 ' ’
000 www.bloomberg.com/markets/ 2025 m. kovo 27 d.
currencies/fx-fixings
BBILTY, USD/JPYI:L/J?g:tsOS retime 2025 m. kovo 21 d./
DEOOOBB1LTYO0 /5 000 i / Put Bloomberg L.P. 10,00 145,0000 ) ’
000 www.bloomb.erg.com'markets 2025 m. kovo 27 d.
currencies/fx-fixings
BBILTZ, USD/JPYIXJ?Q?SOS refime 2025 m. kovo 21 d./
DEO0OBB1LTZ7 / 5 000 Put Bloomberg L.P. 10,00 150,0000 ' '
000 www.bloombgrg.com{markets/ 2025 m. kovo 27 d.
currencies/fx-fixings
BBILTO, USD/JPYIXJ?g:tSOS retime 2025 m. kovo 21 d./
DEOOOBB1LTO04 /5 000 Put Bloomberg L.P. 10,00 155,0000 ' ’
000 www.bloombgrg.com{markets/ 2025 m. kovo 27 d.
currencies/fx-fixings
BB1LT1 USD/JPY Valiutos keitimo
DE00OBBALT12 / 5 000 Kreas | Put Bloomberg L.P. 10,00 160,0000 2025 m. kovo 21d./
000 www.bloomb.erg.cor.n.markets 2025 m. kovo 27 d.
currencies/fx-fixings
BBILT2, USDIPY Valltos keitimo 2025 m. birzelio 20
DEO00OBB1LT20 /5 000 Put Bloomberg L.P. 10,00 140,0000 d. /2025 m. birzelio
www.bloomberg.com/markets/
000 ) . 26 d.
currencies/fx-fixings
BBALTS, USDIPY Valltos keitimo 2025 m. birzelio 20
DEO0OBB1LT38 /5 000 Put Bloomberg L.P. 10,00 145,0000 d. /2025 m. birzelio
www.bloomberg.com/markets/
000 ) . 26 d.
currencies/fx-fixings
BB1LT4, USDIPY Valtos keitimo 2025 m. birzelio 20
DEO00OBB1LT46 / 5 000 Put Bloomberg L.P. 10,00 150,0000 d. /2025 m. birzelio
www.bloomberg.com/markets/
000 ) . 26 d.
currencies/fx-fixings
BBILTS, USDIPY Valutos keitimo 2025 m. birzelio 20
DEO0OBB1LT53 /5 000 Put Bloomberg L.P. 10,00 155,0000 d. /2025 m. birzelio
www.bloomberg.com/markets/
000 . . 26 d.
currencies/fx-fixings
BB1LTS, USDIPY Valutos keitimo 2025 m. birzelio 20
DEO00OBB1LT61 /5 000 Put Bloomberg L.P. 10,00 160,0000 d. /2025 m. birzelio
www.bloomberg.com/markets/
000 A - 26 d.
currencies/fx-fixings
Busena:

Varantai yra tiesioginiai ir nesubordinuoti Emitento jsipareigojimai, kuriy atzvilgiu Emitentas uzstato néra suteikes. Pagal mokéjimo teises, Varantai
yra lygiaverciai tarpusavyje ir kity esamy ir bsimy nepadengty ir nesubordinuoty Emitento jsipareigojimy atzvilgiu, iSskyrus jsipareigojimus, kurie
yra virSesni vadovaujantis privalomais teisés akty reikalavimais.

| Kur bus prekiaujama vertybiniais popieriais?

N / D. Siuo metu neplanuojama jtraukti Varanty j birzos prekybos sgrasus ar jais prekiauti birzoje.

| Ar vertybiniams popieriams yra suteikiama kokia nors garantija?

,BNP Paribas“ S.A., Paryzius (Prancizija) (toliau — Garantas) yra suteikes besalygiskg ir neatSaukiamg garantijg (toliau — Garantija), kad bus laiku
sumoketos visos pagal Varanty sglygas mokétinos sumos, jeigu ir tol, kol atitinkama suma turi bati sumokéta pagal Varanty salygas.

| Kas yra vertybiniy popieriy Garantas?

Buveiné ir teisiné forma

Garantas yra akciné bendrové (pranc. société anonyme), |steigta Prancizijoje pagal Prancizijos
jstatymus, juridinio kodas ROMUWSFPU8BMPROB8K5P83. Buveinés adresas yra 16, boulevard des
Italiens — 75009 Paryzius, Prancizija.

Pagrindiné veikla

Savo paties vertinimu, ,BNP Paribas® S.A. yra vienas i§ didZiausiy banky Prancizijoje, turintis filialy ir
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dukteriniy jmoniy visose didziosiose rinkose.

2023 m. gruodzio 31 d. pagrindiniai akcininkai yra ,Société Feédérale de Participations et
d'Investissement” (SFPI), vieSojo intereso akciné bendrové, veikianti Belgijos vyriausybés vardu ir turinti
5,5 proc. registruoto akcinio kapitalo, Amundi holding, kuriai priklauso 5,4 proc. registruoto akcinio
kapitalo, ,BlackRock® Inc., kuriai priklauso 6,9 proc. registruoto akcinio kapitalo ir Liuksemburgo Didzioji
Hercogysté, kuriai priklauso 1,1 proc. registruoto akcinio kapitalo. Bendrovés BNPP ziniomis, né vienam
akcininkui, iSskyrus bendroves SFPI, Amundi ir ,BlackRock” Inc., priklauso daugiau nei 5 proc. jos
kapitalo ar balso teisiy.

Pagrindiniai akcininkai

Pagrindiniy vadovy tapatybé Jean-Laurent Bonnafé, bendrovés ,BNP Paribas“ S.A. generalinis direktorius.

Teisés akty nustatytg audita | ,Deloitte & Associés®, 6, place de la Pyramide, Paris-La Défense Cedex (92), Prancizija

atliekanéiy auditoriy tapatybeé ,PricewaterhouseCoopers Audit*, 63, rue de Villiers, Neuilly-sur-Seine (92), Prancizija

.Mazars®, 61, rue Henri Regnault, Courbevoie (92), Prancizija

Kokia yra Garanto pagrindiné finansiné informacija?

1 lentelé. Pajamy ataskaita

2023 m. gruodzio 31 d. 2022 m. gruodzio 31 d.

(audituota),

(audituota),

min. eury min. eury
|plaukos 45 874 45 430
Rizikos kaina (2907) (3.003)
Grynosios pajamos, priskiriamos nuosavo kapitalo 10 975 9 848

turétojams

2 lentelé. Balanso ataskaita

2023 m. rugséjo 30 d.
(audituota),

2022 m. gruodzio 31 d.
(audituota),

min. eury min. eury
Visas turtas (grupés) 2591499 2 663 748
Konsoliduotosios paskolos ir i§ klienty gautinos sumos 859 200 857 020
Konsoliduotieji klienty indéliai 988 549 1008 056
Akcininky nuosavybé (grupés dalis) 123 742 121 237

2022 m. gruodzio 31 d. ir 2023 m. gruodzio 31 d. pasibaigusiy mety konsoliduotosios finansinés Garanto ataskaitos, parengtos pagal Tarptautinius
finansinés atskaitomybés standartus (TFAS).

Kokia yra pagrindiné su Garantu susijusi rizika?

Su Garantu susijusi nemokumo rizika / likvidumo rizika. AtsiZzvelgiant | galimg Garantijg, kurig suteiké ,BNP Paribas“ S.A. ir Emitento bei
Garanto sudarytg kontrolés ir pelno perdavimo sutartj, investuotojai taip pat patiria netiesioging su Garantu susijusig nemokumo ir likvidumo rizika.
Garanto, t. y. tarptautinés finansy grupés veiklai bidinga septyniy rasiy rizika (kredito rizika, sutarties Salies rizika ir banko portfelio pakeitimo
vertybiniais popieriais rizika; veiklos rizika; rinkos rizika; likvidumo ir refinansavimo rizika; rizika, susijusi su bendraja ekonomikos ir rinkos padétimi;
priezidros rizika; rizika, susijusi su bendrovés BNPP augimu esamoje aplinkoje). Garantui tapus nemokiu, Varanty turétojai gali prarasti jsigyjant
Varantus investuotg kapitalg (rizika patirti visiSka nuostolj).

Garantui taikomos pertvarkymo priemonés. Be to, priemonés, Prancizijoje taikomos bendroves ,BNP Paribas“ S.A. (esancios sutarties Salimi,
jsipareigojusia mokéti atlygj pagal sudarytg kontrolés ir pelno perdavimo sutartj) arba jmoniy grupés ,BNP Paribas“ atzvilgiu Europos gaivinimo ir
pertvarkymo direktyvos perkélimo j Pranciizijos teise kontekste, gali daryti netiesioginj neigiama poveikj Emitentui. Atitinkamai, investuotojai taip pat
patiria rizika, kad ,BNP Paribas“ S.A. gali nesugebéti jvykdyti kontrolés ir pelno perdavimo sutartyje numatyty savo prievoliy, pavyzdziui, tuo atveju,
jeigu ji tampa nemokia (nelikvidzia / pernelyg prasiskolinusia) arba jeigu valdzZios institucijos nurodyty pritaikyti PrancOzijos teiséje nustatytas
pertvarkymo priemones. Todél, Garanto atzvilgiu pritaikius pertvarkymo priemones, Varanty turétojai gali prarasti jsigyjant Varantus investuotg
kapitalg (rizika patirti visiSka nuostolj).

Kokia yra pagrindiné su vertybiniais popieriais susijusi rizika?

Néra jokios indéliy garantijy sistemos. Varantai néra padengti pagal jokig indéliy garantijy sistemg. Atsizvelgiant j tai, investuotojai patiria
rizikg prarasti visg Investuota kapitala.

Priklausomumas nuo Bazinés finansavimo priemonés kainos augimo

Emitentas pasirenka Bazine finansine priemone nebdtinai remdamasis pasirinktos Bazinés finansinés priemonés ateities rezultaty vertinimu..

Sverto efektas gali lemti, kad, Bazinés finansavimo priemonés kainai svyruojant (arba netgi nekintant taip, kaip tikétasi), Varanty verté gali
neproporcingai sumazéti arba jie netgi gali tapti beverciais. Dél to atsiranda rizika patirtj nuostolj, kurio suma gali siekti viso Investuoto kapitalo
sumai.

Su iSmoky profiliu susijusi rizika
Jeigu Pirkimo Varanty Referenciné kaina yra lygi arba mazesné nei Vykdymo kaina, ISpirkimo suma lygi nuliui (0), tuomet nebus atliktas joks
mokéjimas (visiSkas nuostolis).
Jeigu Referenciné kaina yra didesné nei Vykdymo kaina, Varanty turétojas patiria nuostolj, jeigu ISpirkimo suma yra mazesné nei Varanty turétojo
sumokeéta pirkimo kaina.
Jeigu Pardavimo Varanty Referenciné kaina yra lygi arba didesné nei Vykdymo kaina, ISpirkimo suma lygi nuliui (0), tuomet nebus atliktas joks
mokéjimas (visiSkas nuostolis).
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Jeigu Referenciné kaina yra mazesné nei Vykdymo kaina, Varanty turétojas patiria nuostolj, jeigu ISpirkimo suma yra mazesné nei Varanty turétojo
sumokeéta pirkimo kaina.

Rinkos sutrikimai. Varanty turétojai patiria rizikg, kad Varanty salygose nurodyti rinkos sutrikimai gali turéti neigiamg poveikj Varanty vertei.
Rinkos sutrikimo atveju taip pat gali véluoti atitinkamos sumos mokéjimas.

Korekcijos, anuliavimo rizika, pakartotinés investicijos rizika. Varanty turétojai patiria rizikg, kad Emitentas gali pakoreguoti arba anuliuoti
Varantus Varanty sglygose nustatyta tvarka. Anuliavus Varantus, Anuliavimo suma gali bati Zenkliai mazesné nei jsigyjant Varantus investuota
kapitalo suma. Varanty turétojai gali netgi prarasti visg Investuotg kapitalg. Varanty turétojai taip pat patiria rizikg, kad pakartotinai investuoti jie
galés, taciau tik ne tokiomis palankiomis sglygomis (vadinamoiji pakartotinés investicijos rizika).

Rinkos kainos rizika. Varanty turétojai patiria su Varanty kainos nustatymu susijusig rizikg. Pavyzdziui, jsigyjant Varantus gali bati nejmanoma
prognozuoti Bazinés finansinés priemonés rezultaty ir, atitinkamai, Varanty rezultaty.

Likvidumo rizika. Varanty turétojai patiria rizikg, kad gali nebditi likvidzios antrinés rinkos, kurioje galima baty prekiauti Varantais arba kad jie
negalés parduoti Varanty tam tikru laiku arba uz tam tikrg kaina.

Su Bazine finansine priemone susijusi rizika. Investicija j Varantus, kuriuos sudaro valiutos kursas, gali biti susijusi su panasaus pobidzio
rinkos rizika, kaip tiesioginés investicijos j atitinkamg valiutg. Tai ypa¢ pazymétina, jeigu atitinkama valiuta yra besivystancios rinkos valiuta. Bazine
finansine priemone sudaranciais valiuty kursais visg parg prekiaujama visose Australijos, Azijos, Europos ir Amerikos laiko juostose. Todél Varanty
salygose numatyta kainy riba gali bati pasiekta, virSyta arba nukristi Zemyn bet kuriuo metu, jskaitant ir ne vietos arba Skai¢iavimy agento ar
Sidlytojo prekybos valandomis.

Su galimais interesy konfliktais susijusi rizika. Emitentas, Garantas ir su jais susijusios bendrovés gali siekti interesy, priestaraujanciy Varanty
turétojy interesams arba j pastaruosius neatsizvelgti. Tai gali turéti jtakos kity funkcijy arba kity sandoriy rezultatams. Potencialls interesy konfliktai
gali turéti neigiamos jtakos Varanty vertei.

D dalis. Pagrindiné informacija apie viesajj vertybiniy popieriy sitlymg ir (arba) jtraukima j prekybos reguliuojamoje rinkoje sgrasus.

Kokiomis sglygomis ir pagal kokj grafikg investuotojai gali investuoti j Siuos vertybinius popierius?

Bendrosios pasiilymo salygos ir planuojamas grafikas

Varantus ,BNP Paribas Financial Markets“ S.N.C., Paryzius (Prancizija) susidoméjusiems investuotojams sidlys nuo 2024 m. geguzes 23 d..
VieSasis pasitlymas baigiasi pasibaigus Prospekto ir (arba) tuo metu galiojancio Bazinio prospekto galiojimui.

Informacija apie jtraukimga j prekybos reguliuojamoje rinkoje sarasus
Siuo metu neplanuojama jtraukti Varanty j prekybos sarasus ar jais prekiauti birzoje.
Visy islaidy samata

Investuotojas Varantus gali jsigyti uz emisijos kaing arba uz pirkimo kaing. Nei Emitentas, nei Sidlytojas netaiko investuotojui jokiy mokesciy,
didesniy nei emisijos kaina arba pirkimo kaina, taCiau pirkéjas jsigydamas Varantus gali patirti papildomas iSlaidas, susijusias su bankais,
vieSaisiais taupomaisiais bankais (vok. Sparkassen) ar kitais platinimo kanalais arba atitinkama vertybiniy popieriy birza, kuriy negali prognozuoti
nei Emitentas, nei Sidlytojas.

| prading emisijos kaing yra jtrauktos kiekvieno atitinkamo konkretaus produkto jtraukimo j sgrasg iSlaidos (galiojancios Galutinio sglygy parengimo
dieng).

Kas yra sililytojas ir (arba) asmuo, prasantis jtraukti produktus j prekybos rinkoje sarasus?

Sidlytojas yra ,BNP Paribas Financial Markets“ S.N.C. (registruotosios buveinés adresas 20 boulevard des ltaliens, Paryzius, 75009, Prancizija,
juridinio asmens kodas 6EWKUOFGVX5QQJHFGT48), Prancizijoje pagal Prancizijos jstatymus jsteigta tikroji bendrija (pranc. Société en Nom
Collectif).

Kam yra rengiamas Sis prospektas?

Pagrindinis pasitdlymo tikslas yra siekti pelno. Emitentas naudos grynagsias emisijos jplaukas iSimtinai apdrausti su Varantais susijusiy savo
jsipareigojimy Varanty turétojams rizikg.
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Kopsavilkums

| A dala - levads un bridinajumi

| Bridinajumi

a) Sis kopsavilkums ir uzskatams par Pamatprospekta ievadu.

b) Pirms jebkadu Iemumu pienems$anas par ieguldijumiem attiecigajas Garantijas iegulditajam batu jaiepazistas ar visu Pamatprospektu;

c) leguldtaji var zaudét visu (pilnigs zaudéjums) vai dalu no ieguldita kapitala.

d) Ja tiesa tiek iesniegta prasiba saistiba ar Pamatprospekta ieklauto informaciju, iegulditajam, kur§ uzstajas ka prasitajs, pirms tiesvedibas
uzsakSanas saskana ar valsts likumdoSanu var bat jasedz Pamatprospekta, tostarp visu Papildinajumu un Galigo noteikumu, tulkoSanas
izmaksas.

e) Uz BNP Paribas Emissions- und Handelsgesellschaft mbH (“Emitents”), kas k& Garantiju emitents ir uznémusies atbildibu par So

Kopsavilkumu, tostarp jebkadiem ta tulkojumiem, vai personam, kuras ir iesnieguSas So Kopsavilkumu, tostarp jebkadus ta tulkojumus,
gulst civiltiesiska atbildiba, tacu tikai tik liela méra, cik Kopsavilkums ir maldinoSs, neprecizs vai pretrunigs, skatot to kopa ar citam
Pamatprospekta dalam, vai ciktal tas nesniedz, skatot to kopad ar citam Pamatprospekta dalam, galveno informaciju, kas palidzétu
iegulditajiem pienemt IEmumu par ieguldi$anu attiecigajas Garantijas.

f) Produkts, kuru iegulditaji plano iegadaties, nav vienkarss un to varétu bat grati izprast.

levada informacija

Vertspapiru nosaukums un
identifikacijas numurs:

Call un/vai Put Garantijas, kas saistitas ar valdtu mainas kursiem ("Garantijas"),

ISIN (starptautisks vértspapiru identifikacijas numurs): / WKN (vértspapiru identifikacijas numurs): skat.
tabulu

Emitenta identitate un
kontaktinformacija:

Emitenta juridiska adrese atrodas Senckenberganlage 19, 60325 Frankfurte pie Mainas, Vacija. Emitenta
juridiskas personas identifikators (LEI) ir 549300TS3U4JKMR1B479 un talruna numurs ir +49 (0) 69
7193-0

Kompetenta iestade:

Vacijas Federala finanSu uzraudzibas iestdde (Bundesanstalt fiir Finanzdienstleistungsaufsicht —
“BaFin”). BaFin (vértspapiru uzraudziba) darbibas vietas adrese ir Marie-Curie-Str. 24-28, 60439
Frankfurte pie Mainas, Vacija, un tas talruna numurs ir +49 (0) 228 41080.

Pamatprospekta apstiprinasanas
datums:

2023. gada 24. oktobris

B dala — Pamatinformacija par Emitentu

Kas ir vértspapiru Emitents?

Juridiska adrese un tiesiska forma:

Emitenta juridiskd adrese atrodas Frankfurté pie Mainas. Ta darbibas vietas adrese ir

Senckenberganlage 19, 60325 Frankfurte pie Mainas, Vacija.
Emitents ir sabiedriba ar ierobeZotu atbildibu (Gesellschaft mit beschrankter Haftung — GmbH), registréta

Vacija saskana ar Vacijas likumiem wun tas juridiskds personas identifikators (LEI) ir
549300TS3U4JKMR1B479.

Pamatdarbibas veidi:

Veértspapiru emisija

Lielakie dalu turétaji:

BNP Paribas Emissions- und Handelsgesellschaft mbH vienigais dalu turétajs ir BNP Paribas S.A., birza
kotéta akciju sabiedriba ("société anonyme"), kas izveidota saskana ar Francijas likumdoSanu.

Galveno rikotajdirektoru identitate:

Emitenta rikotajdirektori ir Grégoire Toublanc un Dr. Carsten Esbach.

Apstiprinato revidentu identitate:

MAZARS GmbH & Co.KG Wirtschaftsprifungsgesellschaft, Theodor-Stern-Kai 1, 60596 Frankfurte pie
Mainas, Vacija, ir iecelta par apstiprinato revidentu.

Kada ir Emitenta galvena finanSu informacija?

Zemak sniegta finandu inform&cija ir nemta no Emitenta revidétajiem gada finanSu parskatiem par finansu gadiem, kas noslédzas 2022. gada 31.

decembri un 2023. gada 31. decembri.

1. tabula: Pelnas vai zaudéjumu aprékins - vértspapiri, kas nav pasu kapitala vértspapiri

Finansu parskats par gadu, Finansu parskats par gadu,
kas nosledzas 2023. gada 31.| kas nosledzas 2022. gada 31.
decembri decembri
EUR EUR
Parastas darbibas rezultats
Paréjie uznémuma saimnieciskas darbibas ienémumi 647 058,83 783 010,31
Paréjas uznémuma saimnieciskas darbibas izmaksas -647 058,83 -783 010,31
Gada tira pelna 0 0

2. tabula: Bilance - vértspapiri, kas nav pasu kapitala vértspapiri

Finansu parskats par gadu, Finansu parskats par gadu,
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kas nosledzas 2023. gada 31.

decembri
EUR

kas nosledzas 2022. gada 31.
decembri

EUR

Debitori un parégjie aktivi

Radniecigo sabiedribu paradi

180 935 589,44

8 285 000,00

Paréjie aktivi (aktivi/apgrozamie lidzekli)

7 014 600 801,88

4 207 327 744,69

Pasivi

Obligacijas (saistibas/paradi)

4 321 474 506,21

2361510475,11

Citas saistibas (saistibas/paradi)

2874 061 885,11

1854 102 269,58

Tirais finanSu parads (ilgtermina parads, kam pieskaitits
Istermina parads, no ka atnemta skaidra nauda)

0

0

3. tabula: Naudas plismas parskats - vértspapiri, kas nav pasu kapitala vertspapiri

Par laika posmu no

2023. gada 1. janvara Iidz 31.

decembrim
EUR

Par laika posmu no

2022. gada 1. janvara Ilidz 31.
decembrim

EUR

Pamatdarbibas neto naudas plismas

13 899,18

-13 222,76

Finansé$anas darbibas neto naudas plismas

leguldiSanas darbibas neto naudas plisma -

Kadi ir galvenie ar Emitentu saistitie riski?

Vértspapiru turétaji uznemas emitenta risku/kreditrisku: Saskana ar BNP Paribas S.A. kad Galvotaja sniegto Galvojumu, ar ko nodroSinata visu
summu, kuras saskanad ar Emitenta izlaisto vértspapiru noteikumiem piendkas to turétajiem, attieciga samaksa, vértspapiru turétaji ir paklauti
riskam, ka Emitents nevarés izpildit savas saistibas, ko tas uznémies ar vértspapiriem, pieméram, ja Emitents klis maksatnespéjigs
(nelikvids/ieklls parak lielos parados). Ja Emitents klGtu maksatnespéjigs, vértspapiru turétaji ta dé| varétu zaudét vértspapiru iegades bridi
ieguldTto kapitalu (pilniga zaudéjuma risks).

Vértspapiru turétaji uznemas kontroles un pelpas nodosanas liguma neizpildes risku: Starp BNP Paribas S.A. un Emitentu ir noslégts
kontroles un pelnas nodoSanas llgums. Saskana ar So llgumu tieSi BNP Paribas S.A. ir pienakums atlidzinat jebkadus finanSu gada laika Emitenta
radttus tTros zaudé&jumus kontroles un pelnas nodoSanas liguma darbibas termina ietvaros. legulditaji, kuri ir veikusi ieguldljumu Emitenta izlaistajos
vértspapiros, tadeél uznemas risku, ka Emitents vispar nespés vai nespés pilna apjoma izpildit savas saistibas pret vértspapiru turétajiem, vai
nevarés to izdarit noteiktaja termina, ja BNP Paribas S.A. vispar neizpildis vai neizpildis pilna apjoma vai noteiktaja termina savas saistibas pret
Emitentu saskana ar kontroles un pelnas nodoSanas lilgumu. S8ada gadijuma vértspapiru turétdji var zaudét visu kapitalu, ko tie ieguldijusi
vértspapiru iegades bridi (pilniga zaud€juma risks).

C dala - Galvena informacija par vértspapiriem

Kadas ir vértspapiru pamatiezimes?

Veértspapiru veids un forma

Garantijas tiek izlaistas uzraditaja obligaciju (Inhaberschuldverschreibungen) forma saskana ar Vacijas likumiem un Vacijas Civilkodeksa
(Biirgerliches Gesetzbuch — BGB) 793. panta sniegto definiciju. Garantijas ir brivi parvedamas un uz tdm nav noteikti nekadi ierobezojumi.

Ar vértspapiriem saistitas tiesibas

Par Garantijam netiek maksati procenti.

Katra Garantija dod tas turétajam tiesibas sanemt IzpirkSanas summu Garantijas izmanto$anas gadijuma saskana ar sadala “Investiciju ienakumu
izmaksa” turpmak sniegto aprakstu.

IzpirkSana

Garantiju tiesibas tiks uzskatitas par automatiski izmantotam VeértéSanas datuma.
Garantiju turétajam ir tiesibas pieprasit, lai Emitents Norékinu datuma samaksa IzpirkSanas summu.
Dzé3ana pirms termina

Ja ir noticis KorigéjoSs notikums, kas skar Pamata esoSo aktivu, Emitentam var bt tiesibas veikt korekcijas Garantijas tiesibas saskana ar
Garantiju noteikumiem vai izbeigt Garantiju darbibu arkartas kartiba. Darbibas izbeigSanas gadijuma arkartas kartiba, kd minéts ieprieks, Emitents
samaksa IzbeigS8anas summu Cetru Bankas darba dienu laikd péc pazinojuma par darbibas izbeigSanu. Tada gadijuma IzbeigS8anas summa
zindmos apstaklos var bat ievérojami mazaka par Garantiju samaksato iegades cenu un var bat vienada pat ar nulli (0) (leguldita kapitala pilnigs
zaudéjums).

Investiciju iendkumu izmaksa

IzpirkS8anas summa par Garantiju tiek izmaksata Garantiju turétajam Norékinu valata vélakais Norékinu datuma.
Call Garantiju Izpirk§anas summa ir vienada ar starpibu starp Bazes cenu un Norunas cenu, kas reizinata ar Koeficientu.
Put Garantiju Izpirk§anas summa ir vienada ar starpibu starp Norunas cenu un Bazes cenu, kas reizinata ar Koeficientu.

Ja iepriek$ minétaja veida aprékinata summa ir vienada ar nulli vai negativa vértiba, Garantiju deriguma termins beigsies un tas klis bezvértigas.
Sada gadijuma, Garantiju turétajiem netiks veikts nekads maksajums.

Ja attiecinams, summu iespéjams konvertét no Pamata eso3a aktiva Bazes valitas Norékinu valata.
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Ja Emitents izbeidz Garantiju darbibu arkartas kartiba, IzbeigSanas summa, ko Emitents maksa par Garantiju Garantiju turétajiem, ir vienada ar
Aprékina veicéjas iestades noteikto summu, kas tas pamatota ieskata ir atbilstoSa tirgus cena tieSi pirms notikuma, kas kalpojis par pamatu
tiestbam izbeigt vértspapiru darbibu.

Ar Garantijam saistito tiesibu ierobeZojumi

Zinamos apstaklos Emitentam ir tiesibas veikt grozijumus Garantiju noteikumos. Tapat Emitentam ir tiesibas izbeigt Garantiju darbibu arkartas
kartiba, ja attiecibd uz Pamata eso$o aktivu ir noticis Korigéjoss notikums. Darbibas izbeigSanas gadijuma arkartas kartiba, ka minéts ieprieks,
Emitents samaksa |zbeig§anas summu Cetru Bankas darba dienu laika péc pazinojuma par darbibas izbeigSanu.

Emisijas datums (valutéSanas datums)

2024. gada 27. maijs

Garantiju WKN un = o - lespéjas = Vértésanas
Pamata esosais aktivs - . - Norunas cena Bazes L
ISIN/ _ . liguma |zzinas avots Koeficients - datums / Norékinu
- _ (valutas mainas kurss) . i valata ’
Emisijas apmérs ’ veids datums
BB1LSD, EUR/USD Mainas kurss 2025. gada 21.
DEOOOBB1LSD6 / 500 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,1500 marts / 2025. gada
000 currencies/fx-fixings 27. marts
BB1LSE, EUR/USD Mainas kurss 2025. gada 21.
DEOOOBB1LSE4 / 500 | www.bloomberg.com/markets/ |Call Bloomberg L.P. 100,00 1,1400 marts / 2025. gada
000 currencies/fx-fixings 27. marts
BB1LSF, EUR/USD Mainas kurss 2025. gada 21.
DEOOOBB1LSF1 /500 |www.bloomberg.com/markets/ |Call Bloomberg L.P. 100,00 1,1200 marts / 2025. gada
000 currencies/fx-fixings 27. marts
BB1LSG, EUR/USD Mainas kurss 2025. gada 21.
DEOOOBB1LSG9 /500 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,1000 marts / 2025. gada
000 currencies/fx-fixings 27. marts
BB1LSH, EUR/USD Mainas kurss 2025. gada 21.
DEOOOBB1LSH7 / 500 | www.bloomberg.com/markets/ |Call Bloomberg L.P. 100,00 1,0800 marts / 2025. gada
000 currencies/fx-fixings 27. marts
BB1LSJ, EUR/USD Mainas kurss 2025. gada 21.
DEOO0BB1LSJ3 /500 | www.bloomberg.com/markets/ |Call Bloomberg L.P. 100,00 1,0600 marts / 2025. gada
000 currencies/fx-fixings 27. marts
BB1LSK, EUR/USD Mainas kurss 2025. gada 21.
DEOOOBB1LSK1 /500 | www.bloomberg.com/markets/ |Call Bloomberg L.P. 100,00 1,0500 marts / 2025. gada
000 currencies/fx-fixings 27. marts
BB1LSL, EUR/USD Mainas kurss 2025. gada 20.
DEOOOBB1LSL9 / 500 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,1500 junijs / 2025. gada
000 currencies/fx-fixings 26. janijs
BB1LSM, EUR/USD Mainas kurss 2025. gada 20.
DEOOOBB1LSM7 / 500 | www.bloomberg.com/markets/ |Call Bloomberg L.P. 100,00 1,1200 junijs / 2025. gada
000 currencies/fx-fixings 26. janijs
BB1LSN, EUR/USD Mainas kurss 2025. gada 20.
DEOOOBB1LSN5 / 500 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,1000 janijs / 2025. gada
000 currencies/fx-fixings 26. janijs
BB1LSP, EUR/USD Mainas kurss 2025. gada 20.
DEOOOBB1LSPO /500 | www.bloomberg.com/markets/ |Call Bloomberg L.P. 100,00 1,0800 junijs / 2025. gada
000 currencies/fx-fixings 26. janijs
BB1LSQ, EUR/USD Mainas kurss 2025. gada 20.
DEOOOBB1LSQ8 /500 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,0500 junijs / 2025. gada
000 currencies/fx-fixings 26. janijs
BB1LSR, EUR/USD Mainas kurss 2025. gada 21.
DEOOOBB1LSR6 / 500 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,0500 marts / 2025. gada
000 currencies/fx-fixings 27. marts
BB1LSS, EUR/USD Mainas kurss 2025. gada 21.
DEOOOBB1LSS4 / 500 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,0600 marts / 2025. gada
000 currencies/fx-fixings 27. marts
BB1LST, EUR/USD Mainas kurss 2025. gada 21.
DEOOOBB1LST2 /500 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,0800 marts / 2025. gada
000 currencies/fx-fixings 27. marts
BB1LSU, EUR/USD Mainas kurss 2025. gada 21.
DEOOOBB1LSUO / 500 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,1000 marts / 2025. gada
000 currencies/fx-fixings 27. marts
BB1LSV, EUR/USD Mainas kurss 2025. gada 21.
DEOOOBB1LSV8 /500 |www.bloomberg.com/markets/ |Put Bloomberg L.P. 100,00 1,1200 marts / 2025. gada
000 currencies/fx-fixings 27. marts
BB1LSW, EUR/USD Mainas kurss 2025. gada 21.
DEOOOBB1LSW®6 / 500 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,1400 marts / 2025. gada
000 currencies/fx-fixings 27. marts
BB1LSX, EUR/USD Mainas kurss 2025. gada 21.
DEOOOBB1LSX4 /500 | www.bloomberg.com/markets/ |Put Bloomberg L.P. 100,00 1,1500 marts / 2025. gada
000 currencies/fx-fixings 27. marts
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Garantiju WKN un = . - lespéjas = Vértésanas
Pamata esosais aktivs - . . Norunas cena Bazes .
ISIN/ _ p liguma lzzinas avots Koeficients - datums / Norékinu
- _ (valitas mainas kurss) L i valata ’
Emisijas apmérs ’ veids datums
BB1LSY, EUR/USD Mainas kurss 2025. gada 20.
DEOOOBB1LSY2 /500 |www.bloomberg.com/markets/ |Put Bloomberg L.P. 100,00 1,0800 junijs / 2025. gada
000 currencies/fx-fixings 26. janijs
BB1LSZ, EUR/USD Mainas kurss 2025. gada 20.
DEO0OBB1LSZ9 /500 | www.bloomberg.com/markets/ |Put Bloomberg L.P. 100,00 1,1000 junijs / 2025. gada
000 currencies/fx-fixings 26. janijs
BB1LSO, EUR/USD Mainas kurss 2025. gada 20.
DEOOOBB1LS05 /500 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,1200 junijs / 2025. gada
000 currencies/fx-fixings 26. janijs
BB1LST, EUR/USD Mainas kurss 2025. gada 20.
DEO00OBB1LS13 /500 | www.bloomberg.com/markets/ |Put Bloomberg L.P. 100,00 1,1500 janijs / 2025. gada
000 currencies/fx-fixings 26. janijs
BB1LS2, GBP/USD Mainas kurss 2025. gada 21.
DEO00BB1LS21 /500 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,3500 marts / 2025. gada
000 currencies/fx-fixings 27. marts
BB1LS3, GBP/USD Mainas kurss 2025. gada 21.
DEO0OBB1LS39 /500 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,3000 marts / 2025. gada
000 currencies/fx-fixings 27. marts
BB1LS4, GBP/USD Mainas kurss 2025. gada 21.
DEO00BB1LS47 / 500 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,2500 marts / 2025. gada
000 currencies/fx-fixings 27. marts
BB1LSS5, GBP/USD Mainas kurss 2025. gada 20.
DEO00BB1LS54 / 500 | www.bloomberg.com/markets/ |Call Bloomberg L.P. 100,00 1,3500 janijs / 2025. gada
000 currencies/fx-fixings 26. junijs
BB1LS6, GBP/USD Mainas kurss 2025. gada 20.
DEO00OBB1LS62 / 500 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,3000 junijs / 2025. gada
000 currencies/fx-fixings 26. janijs
BB1LS7, GBP/USD Mainas kurss 2025. gada 20.
DEOO0BB1LS70 /500 | www.bloomberg.com/markets/ |Call Bloomberg L.P. 100,00 1,2500 janijs / 2025. gada
000 currencies/fx-fixings 26. junijs
BB1LSS, GBP/USD Mainas kurss 2025. gada 20.
DEO00BB1LS88 / 500 | www.bloomberg.com/markets/ |Call Bloomberg L.P. 100,00 1,2000 janijs / 2025. gada
000 currencies/fx-fixings 26. junijs
BB1LS9, GBP/USD Mainas kurss 2025. gada 21.
DEOO0OBB1LS96 / 500 | www.bloomberg.com/markets/ |Put Bloomberg L.P. 100,00 1,2000 marts / 2025. gada
000 currencies/fx-fixings 27. marts
BB1LTA, GBP/USD Mainas kurss 2025. gada 21.
DEOOOBB1LTAO /500 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,2500 marts / 2025. gada
000 currencies/fx-fixings 27. marts
BB1LTB, GBP/USD Mainas kurss 2025. gada 21.
DEOOOBB1LTB8 /500 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,3000 marts / 2025. gada
000 currencies/fx-fixings 27. marts
BB1LTC, GBP/USD Mainas kurss 2025. gada 21.
DEOOOBB1LTC6 / 500 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,3500 marts / 2025. gada
000 currencies/fx-fixings 27. marts
BB1LTD, GBP/USD Mainas kurss 2025. gada 20.
DEOOOBB1LTD4 / 500 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,2500 janijs / 2025. gada
000 currencies/fx-fixings 26. janijs
BB1LTE, GBP/USD Mainas kurss 2025. gada 20.
DEOOOBB1LTE2 /500 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,3000 junijs / 2025. gada
000 currencies/fx-fixings 26. janijs
BB1LTF, GBP/USD Mainas kurss 2025. gada 20.
DEOOOBB1LTF9 /500 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,3500 junijs / 2025. gada
000 currencies/fx-fixings 26. junijs
BBILTG, USD/JPY Mainas kurss 2024. gada 20.
DEOOOBB1LTG?7 / 5 000 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 160,0000 septembris / 2024.
000 currencies/fx-fixings gada 26. septembris
BB1LTH, USD/JPY Mainas kurss 2024. gada 20.
DEOOOBB1LTH5 / 5 000 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 158,0000 septembris / 2024.
000 currencies/fx-fixings gada 26. septembris
BB1LTJ, USD/JPY Mainas kurss 2024. gada 20.
DEOOOBB1LTJ1 /5 000 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 160,0000 decembris / 2024.
000 currencies/fx-fixings gada 30. decembris
BB1LTK, USD/JPY Mainas kurss 2025. gada 21.
DEOOOBB1LTK9 /5 000 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 160,0000 marts / 2025. gada
000 currencies/fx-fixings 27. marts
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BB1LTL, USD/JPY Mainas kurss 2025. gada 21.
DEOOOBB1LTL7 /5 000 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 155,0000 marts / 2025. gada
000 currencies/fx-fixings 27. marts
BB1LTM, USD/JPY Mainas kurss 2025. gada 21.
DEOOOBB1LTM5 / 5 000 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 150,0000 marts / 2025. gada
000 currencies/fx-fixings 27. marts
BB1LTN, USD/JPY Mainas kurss 2025. gada 21.
DEOOOBB1LTN3 / 5 000 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 145,0000 marts / 2025. gada
000 currencies/fx-fixings 27. marts
BB1LTP, USD/JPY Mainas kurss 2025. gada 21.
DEOOOBB1LTP8 /5 000 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 140,0000 marts / 2025. gada
000 currencies/fx-fixings 27. marts
BB1LTQ, USD/JPY Mainas kurss 2025. gada 20.
DEOOOBB1LTQ6 / 5 000 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 155,0000 junijs / 2025. gada
000 currencies/fx-fixings 26. janijs
BB1LTR, USD/JPY Mainas kurss 2025. gada 20.
DEOOOBB1LTR4 / 5 000 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 150,0000 junijs / 2025. gada
000 currencies/fx-fixings 26. junijs
BB1LTS, USD/JPY Mainas kurss 2025. gada 20.
DEOOOBB1LTS2 /5 000 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 145,0000 junijs / 2025. gada
000 currencies/fx-fixings 26. janijs
BBILTT, USD/JPY Mainas kurss 2025. gada 20.
DEOOOBB1LTTO /5 000 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 140,0000 janijs / 2025. gada
000 currencies/fx-fixings 26. junijs
BB1LTU, USD/JPY Mainas kurss 2024. gada 20.
DEOOOBB1LTUS8 / 5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 158,0000 septembris / 2024.
000 currencies/fx-fixings gada 26. septembris
BBILTV, USD/JPY Mainas kurss 2024. gada 20.
DEOOOBB1LTV6 /5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 160,0000 septembris / 2024.
000 currencies/fx-fixings gada 26. septembris
BB1LTW, USD/JPY Mainas kurss 2024. gada 20.
DEOOOBB1LTW4 / 5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 160,0000 decembris / 2024.
000 currencies/fx-fixings gada 30. decembris
BB1LTX, USD/JPY Mainas kurss 2025. gada 21.
DEOO0OBB1LTX2 /5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 140,0000 marts / 2025. gada
000 currencies/fx-fixings 27. marts
BBILTY, USD/JPY Mainas kurss 2025. gada 21.
DEOOOBB1LTYO /5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 145,0000 marts / 2025. gada
000 currencies/fx-fixings 27. marts
BB1LTZ, USD/JPY Mainas kurss 2025. gada 21.
DEOOOBB1LTZ7 / 5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 150,0000 marts / 2025. gada
000 currencies/fx-fixings 27. marts
BB1LTO, USD/JPY Mainas kurss 2025. gada 21.
DEOOOBB1LT04 / 5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 155,0000 marts / 2025. gada
000 currencies/fx-fixings 27. marts
BB1LT1, USD/JPY Mainas kurss 2025. gada 21.
DEOO0BB1LT12 /5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 160,0000 marts / 2025. gada
000 currencies/fx-fixings 27. marts
BB1LT2, USD/JPY Mainas kurss 2025. gada 20.
DEOOOBB1LT20 /5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 140,0000 junijs / 2025. gada
000 currencies/fx-fixings 26. janijs
BB1LT3, USD/JPY Mainas kurss 2025. gada 20.
DEOOOBB1LT38 /5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 145,0000 junijs / 2025. gada
000 currencies/fx-fixings 26. junijs
BB1LT4, USD/JPY Mainas kurss 2025. gada 20.
DEOOOBB1LT46 / 5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 150,0000 janijs / 2025. gada
000 currencies/fx-fixings 26. junijs
BB1LTS, USD/JPY Mainas kurss 2025. gada 20.
DEOOOBB1LT53 /5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 155,0000 junijs / 2025. gada
000 currencies/fx-fixings 26. janijs
BB1LT6, USD/JPY Mainas kurss 2025. gada 20.
DEOOOBB1LT61 /5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 160,0000 junijs / 2025. gada
000 currencies/fx-fixings 26. janijs

Statuss:

Garantijas ir Emitenta tieS8as un nepakartotas saistibas, kuras Emitents nav nodro$indjis ar Kilu. Izmaksas par Garantijam tiek veiktas pari passu
attieciba vienai pret otru un jebkadam citdm pasreiz€jam un nakotnes nenodrodindtdm un nepakartotam Emitenta saistibam, iznemot saistibas,
kuram ir priekSroka saskana ar obligatam tiestbu normam.
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| Kur vertspapiri tiks tirgoti?

Neattiecas. Garantiju ieklauSana birzas saraksta vai tirdznieciba paslaik nav paredzéta.

| Vai veértspapiriem ir galvojums?

BNP Paribas S.A., Parize, Francija, (turpmak teksta saukta “Galvotajs”) ir sniegusi beznosacijumu neatsaucamu galvojumu (turpmak teksta sauktu
“Galvojums”) par visu saskana ar Garantiju noteikumiem izmaksajamo summu pienacigu samaksu, ja un tiklidz saskana ar Garantiju noteikumiem
pienaks attiecigd maksajuma termins.

| Kas ir vértspapiru Galvotajs?

Juridiska adrese un tiesiska forma: Galvotajs ir akciju sabiedriba (société anonyme), kas registréta Francija saskana ar Francijas likumiem
un tas juridiskds personas identifikators (LEI) ir ROMUWSFPUSBMPRO8K5P83. Tas galvena biroja
adrese ir 16, boulevard des lItaliens — 75009 Parize, Francija.

Pamatdarbibas veidi: Saskana ar paSas sabiedribas novértéjumu BNP Paribas S.A. ir viena no Francijas lielakajam bankam un
tai ir filiadles un meitasuznémumi visos lielakajos tirgos.
Lielakie dalu turétaji: Kop$ 2023. gada 31. decembris lielakie akcionari ir Société Fédérale de Participations et

d'Investissement (“SFPI”"), sabiedriskas nozimes société anonyme (akciju sabiedriba), kas rikojas
Belgijas valdibas varda un kurai pieder 55 % registréta pamatkapitdla, Amundi ar 5,4% registréta
pamatkapitala, BlackRock Inc. ar 6,9 % registréta pamatkapitala un Luksemburgas Lielhercogiste ar
1,1% registréta pamatkapitala turéjuma. Cik zinams BNPP, nav neviena cita akcionara, iznemot SFPI,
Amundi un BlackRock Inc., kuru turéjuma biatu vairak par 5% tas kapitala vai balsstiesibu.

Galveno rikotajdirektoru identitate: Zans-Lorans Bonafé (Jean-Laurent Bonnafé), BNP Paribas S.A. galvenais izpilddirektors

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

Kada ir Galvotaja galvena finansu informacija?

1. tabula: Pe|nas vai zaudéjumu aprékins

2023. gada 31. decembris 2022. gada 31. decembris
(revideéts) (revideéts)
miljoni EUR miljoni EUR
lenémumi 45 874 45430
Riska izmaksas (2907) (3 .003)
Neto ienakumi, kas attiecinami uz akciju turétajiem 10 975 9 848

2. tabula: Bilance

2023. gada 30. septembris

2022. gada 31. decembris

(revidéts) (revidéts)
miljoni EUR miljoni EUR
Aktivu kopsumma (grupa) 2 591 499 2 663 748
Konsolidétie aizdevumi klientiem un klientu debitoru 859 200 857 020
paradi
Klientu konsolidétie depoziti 988 549 1008 056
Akcionaru kapitals (grupas dala) 123 742 121 237

Galvotaja konsolidétie finandu parskati par gadiem, kas noslédzas 2022. gada 31. decembri un 2023. gada 31. decembrT ir sagatavoti saskana ar
Starptautiskajiem finan8u parskatu standartiem (SFPS).

Kadi ir galvenie ar Galvotaju saistitie riski?

Galvotaja maksatnespéjas risks/likviditates risks: Sakara ar BNP Paribas S.A. sniegto potencialo Galvojumu un kontroles un pelnas nodoSanas
llgumu, kas noslégts starp Emitentu un Galvotaju, iegulditaji netieSa veida uznemas art ar Galvotaju saistitu maksatnespéjas risku un likviditates
risku. Galvotdja ka starptautiskas finanSu grupas uznéméjdarbibai raksturigi septini galvenie riski (kredttrisks, darfjumu partnera risks un
vértspapiroSanas risks bankas portfell; operacionalais risks; tirgus risks; likviditates un refinanséSanas risks; ar visparéjo ekonomisko un tirgus vidi
saistitie riski; tiesiska reguléjuma risks; ar BNPP izaugsmi tas padreizéjo vidi saistttie riski). Ja Galvotajs klist maksatnespéjigs, Garantiju turétaji ta
rezultatd var pat zaudét Garantiju iegades bridt ieguldito kapitalu (pilniga zaudéjuma risks).

Noreguléjuma pasakumi attieciba uz Galvotaju: Tapat Francija attieciba uz BNP Paribas S.A. (ka darijjumu partneri, kura pienakums ir izmaksat
kompensaciju saskana ar noslégto kontroles un pelnas nodoSanas ligumu) vai BNP Paribas Group saskana ar Eiropas Sanacijas un noreguléjuma
direktivas transponésanu Francijas likumdo8ana veikti pasakumi var netieSi negativi ietekmét Emitentu. Attiecigi iegulditajus apdraud ar risks, ka
BNP Paribas S.A. nespés izpildit kontroles un pelnas nodoSanas liguma noteiktas saistibas, pieméram, ja ta klis maksatnespéjiga (nelikvida/ieklas
parak lielos parados) vai ja saskana ar Francijas likumdoSanu valsts iestades izdod rikojumu veikt noreguléjuma pasakumus. Tapéc, ja pret
Galvotaju tiek vérsti noreguléjuma pasakumi, Garantiju turétaji ta dé| var pat zaudét Garantiju iegades bridi ieguldito kapitalu (pilniga zaudéjuma
risks).

Kadi ir galvenie vértspapiriem piemitosSie riski?
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Nav noguldijumu garantiju sistémas. Garantijas nav nodroSinatas ar noguldijumu garantiju sisttmu. Tadél iegulditaji var pilniba zaudét
leguldito kapitalu.

Atkariba no Pamata esos$a aktiva cenas svarstibam:
Emitenta izdarita Pamata eso$a aktiva izveéle nav vienmér balstita uz izvéléta Pamata esosa aktiva rezultatu prognozem.

Sviras efekta iespaida Pamata eso8a aktiva cenas svarstibas (vai pat prognoz&tu cenas izmainu neiestasanas) var nesamérigi samazinat Garantiju
vértibu un tas pat var klat bezvértigas tadu svarstibu iespaida. Attiecigi pastav zaudéjumu risks, kas var bat vienads ar leguldita kapitala summu.

Ar ienakumu profilu saistitie riski:

Ja Call Garantiju Bazes cena ir vienada vai zemaka par Norunas cenu, Izpirk§anas summa bas nulle (0), un tad NEKADS maksajums netiks veikts
(pilnigs zaudéjums).

Ja Bazes cena parsniedz Norunas cenu, Garantiju turétajs cie§ zaudéjumus, ja IzpirkSanas summa ir mazaka par Garantiju turétdja samaksato
iegades cenu.

Ja Put Garantiju Bazes cena ir vienada vai augstaka par Norunas cenu, Izpirk§anas summa bis nulle (0), un tad NEKADS maksajums netiks
veikts (pilnigs zaudéjums).

Ja Bazes cena ir zemaka par Norunas cenu, Garantiju turétajs cie$ zaudéjumus, ja IzpirkSanas summa ir mazaka par Garantiju turétdja samaksato
iegades cenu.

Tirgus darbibas traucéjumi: Risks Garantiju turétajiem ir tads, ka Garantiju noteikumos aprakstito tirgus darbibas traucéjumu rasanas negativi
ietekmé Garantiju vértibu. Attiecigas izmaksajamas summas samaksa ari var aizkavéties tirgus darbibas traucéjumu dél.

Korekcijas, izbeigSanas risks, atkartota ieguldijuma risks: Garantiju turétaji uznemas risku, ka saskana ar Garantiju noteikumiem Emitents var
veikt izmainas vai izbeigt Garantiju darbibu. To darbibas izbeigS8anas gadijuma Izbeig8anas summa var bat ievérojami mazaka par Garantiju
iegades bridi ieguldita kapitala summa. Garantiju turétaji var pat pilniba zaudét leguldito kapitalu. Garantiju turétaji ir paklauti art riskam, ka varés
atkartoti ieguldit sanemtas summas tikai ar mazak izdevigiem noteikumiem (zinams ka atkartota ieguldijuma risks).

Tirgus cenas riski: Garantiju turétaji uznemas ar Garantiju cenas noteik8anu saistitos riskus. Pieméram, iegades bridT nav iespéjams paredzét
Pamata esosa aktiva rezultatus, tapéc nevar paredzét Garantijas vértspapiru rezultatus to darbibas laika.

Likviditates risks: Garantiju turétaji uznemas risku, ka var nebat likvida sekundara tirgus Garantiju tirdzniecibai un vini nevarés pardot Garantijas
noteikta laika vai par noteiktu cenu.

Ar Pamata esoSo aktivu saistitie riski: leguldljums Garantijas, kuru Pamata esoSais aktivs ir valltas kurss, var bat paklauts [Tdzigiem tirgus
riskiem ka tieSs ieguldijums attiecigaja(-as) valata(-as). It ipasi tas attiecas uz valiGtam, kuras ir jaunattistibas tirgus valatas. ValGtu kursi ka Pamata
esosie aktivi tiek tirgoti 24 stundas diennakti Australijas, Azijas, Eiropas un Amerikas laika joslas. Tapéc saskana ar Garantiju noteikumiem
piemeérojamais cenas slieksnis var tikt sasniegts, parsniegts vai cena var nokristies zem ta jebkura laika, arT arpus vietéja tirdzniecibas laika vai
Aprékina veicéjas iestades vai Piedavataja tirdzniecibas laika.

Ar potencialiem intereSu konfliktiem saistitie riski: Emitentam, Galvotajam, k& arT ar tiem saistitiem uznémumiem var bit Garantiju turétaju
interesém pretéjas intereses vai tadas intereses, kur Garantiju turétaju intereses netiek nemtas véra. Tas var bat saistitas ar Emitenta, Galvotaja un
ar tiem saistitu uznémumu citu funkciju vai darfjumu izpildi. Potenciali intereSu konflikti var negativi ietekmét Garantiju vertibu.

D dala - Pamatinformacija par vértspapiru publisko piedavajumu un/vai pielaiSanu tirdzniecibai reguléta tirgu

Ar kadiem noteikumiem un kados terminos iegulditaji var investét Sajos vértspapiros?

Piedavajuma visparigie noteikumi un paredzamais grafiks

BNP Paribas Financial Markets S.N.C., Parize, Francija, piedavas Garantijas ieinteresétiem iegulditajiem, sakot no 2024. gada 23. maijs.
Publiskais piedavajums noslédzas Prospekta un/vai taja bridi speka eso8a Pamatprospekta deriguma termina beigas.

Informacija par pielaiSanu tirdzniecibai reguléta tirgu
Garantiju ieklauSana birzas saraksta vai tirdznieciba paslaik nav paredzéta.
Kopéjo izdevumu apléses

legulditajs var iegadaties Garantijas par emisijas cenu vai iegades cenu. Ne Emitents, ne Piedavatajs neiekasés no iegulditdja nekadas izmaksas,
kas parsniedz emisijas cenu vai iegades cenu, tacu pircéjam var nakties segt ar Garantiju iegadi saistitus izdevumus, ja vin§ Garantijas iegadajas
no bankam vai valsts krajbankam (Sparkassen) vai caur citiem izplatiS8anas kanaliem vai attiecigu vértspapiru birzu, par ko ne Emitents, ne
Piedavatajs nevar sniegt nekadus pazinojumus.

Sakotnéja emisijas cena ietver ieguldijuma veikSanas izmaksas katram konkrétajam produktam (Galigo noteikumu datuma).

Kas ir piedavatajs un/vai persona, kura pieprasa pielaiSanas atlauju tirdzniecibai?

Piedavatajs ir BNP Paribas Financial Markets S.N.C. (ar juridisko adresi 20 boulevard des Italiens, Parize, 75009, Francija, juridisk@s personas
identifikators (LEIl): BEWKUOFGVX5QQJHFGT48), pilnsabiedriba saskana ar Francijas likumiem (Société en Nom Collectif), kas registréta Francija
saskana ar Francijas likumiem.

Kapéc tiek sagatavots Sis prospekts?

Piedavajuma galvenais mérkis ir veicinat pelnas giasanu. Emitents izmantos no emisijas gitos tiros ienémumus vienigi tam, lai ierobeZotu no
Garantijam izrietoSo saistibu risku pret Garantiju turétajiem.
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Sammendrag

| Del A - Innledende informasjon og advarsler

| Advarsler
a) Dette Sammendraget bgr leses som en innledning til Grunnprospektet.
b) Investorer bgr basere eventuelle beslutninger om & investere i de relevante Warrantene pa en helhetlig vurdering av Grunnprospektet;
c) Investorer risikerer & tape hele (fullstendig tap) eller deler av den investerte kapitalen.
d) Nar et krav knyttet til informasjonen i Grunnprospektet bringes inn for en domstol, kan investoren som er saksgker, i henhold til nasjonal

lovgivning, matte bzere kostnadene ved a oversette Grunnprospektet, inkludert eventuelle tillegg til Grunnprospektet og de endelige
vilkarene, for rettsforhandlingene begynner.

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

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

Innledende informasjon

Type verdipapirer og
identifikasjonsnummer:

Call og/eller Put Warranter knyttet til valutakurser ("Warrantene"),
ISIN: / WKN: se tabell

Utstederens identitet og
kontaktinformasjon:

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

Kompetent myndighet:

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

Dato for godkjenning av
Grunnprospektet:

24. oktober 2023

Del B — Nogkkelinformasjon om Utstederen

Hvem er Utstederen av verdipapirene?

Bosted og juridisk form:

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

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

Hovedaktiviteter:

Utstedelse av verdipapirer

Aksjonaerer med betydelig
eierandel:

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

Identifisering av sentrale
administrerende direktgrer:

Administrerende direktgrer i Utstederen er Grégoire Toublanc og Dr. Carsten Esbach.

Identifisering av revisor:

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

Hva er den viktigste finansielle informasjonen om Utstederen?

Den finansielle informasjonen nedenfor er hentet fra Utstederens reviderte arsregnskap for regnskapsérene avsluttet 31. desember 2022 og 31.

desember 2023.

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

Arsregnskap per
31. desember 2023

Arsregnskap per
31. desember 2022

(EUR) (EUR)
Resultat av ordinzer virksomhet
Andre driftsinntekter 647.058,83 783.010,31
Andre driftskostnader -647.058,83 -783.010,31
Arsresultat 0 0

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

Arsregnskap per
31. desember 2023

Arsregnskap per
31. desember 2022
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(EUR) (EUR)

Fordringer og andre eiendeler

Fordringer fra neerstaende selskaper 180.935.589,44 8.285.000,00
Andre eiendeler (eiendeler/omigpsmidler) 7.014.600.801,88 4.207.327.744,69
Gjeld

Obligasjoner 4.321.474.506,21 2.361.510.475,11
Annen gjeld 2.874.061.885,11 1.854.102.269,58
Netto finansiell gjeld (langsiktig gjeld pluss kortsiktig 0 0

gjeld minus kontanter)

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

For perioden fra For perioden fra
1. januar til 31. desember 2023 1. januar til 31. desember 2022
(EUR) (EUR)

Netto kontantstrgm fra operasjonelle aktiviteter 13.899,18 -13.222,76

Netto kontantstrgm fra finansieringsaktiviteter - -

Netto kontantstrem fra investeringsaktiviteter - -

Hva er de viktigste risikoene som er spesifikke for Utstederen?

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

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

Del C — Nokkelinformajon om verdipapirene

Hva er hovedtrekkene ved verdipapirene?

Type verdipapirer

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

Rettigheter knyttet til verdipapirene
Warrantene beerer ikke renter.
Hver Warrant gir Warrantinnehaveren rett til & motta et Innlgsningsbelgp ved utavelse som beskrevet under "Utbetaling av avkastning" nedenfor.

Innlgsning

Warrantrettighetene vil automatisk bli ansett som utgvd pa Verdsettelsesdatoen.

Warrantinnehaveren har rett til & kreve at Utstederen betaler Innlgsningsbelgpet pa Oppgjersdatoen.

Tidlig innlgsning

Dersom en Justeringsbegivenhet med hensyn til de Underliggende aktiva inntreffer, kan Utstederen ha rett til & endre Warrantrettighetene i henhold
til vilkdrene for Warrantene eller terminere Warrantene ved ekstraordinzer terminering. Ved slik ekstraordinger terminering skal Utstederen betale

Termineringsbelapet innen fire Virkedager etter melding om terminering. | et slikt tilfelle kan Termineringsbelgpet under visse omstendigheter vaere
betydelig lavere enn kjgpesummen som er betalt for Warranten og kan veere sa lavt som null (0) (fullstendig tap av Investert Kapital).

Utbetaling av avkastning
Innlgsningsbelapet per Warrant skal utbetales til Warrantinnehaveren i Oppgjgrsvalutaen senest pa Oppgjersdatoen.

Innlgsningsbelapet for Call Warranter skal veere lik differansen mellom Referanseprisen og Strike, multiplisert med Ratioen.
Innlgsningsbelgpet for Put Warranter skal veere lik differansen mellom Strike og Referanseprisen, multiplisert med Ratioen.

Hvis belgpet som er utregnet som nevnt over er null eller har en negativ verdi, vil Warrantene utlgpe og bli verdilgse. | et slikt tilfelle vil det ikke bli
noen utbetaling til Warrantinnehaverne.
Hvis aktuelt, kan belgpet konverteres fra Referansevalutaen til det Underliggende aktiva til Oppgjgrsvalutaen.

| tilfeller der Utstederen foretar en ekstraordinaer terminering av Warrantene, skal Termineringsbelgpet per Warrant som skal utbetales av
Utstederen til Warrantinnehaverne, veere lik et belgp som er bestemt av Beregningsagenten etter dens rimelig skjgnn og tilsvare det som er korrekt
markedspris for tidspunktet umiddelbart fgr hendelsen som gir rett til & terminere Warranten.

Begrensninger i rettighetene knyttet til Warrantene

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

27. mai 2024

WKN og ISIN for

Warrantene/ Underliggende Opsjonsty Referansekilde Ratio Strike i Verdsettelsesdato
Utstedelsens (valutakurs) pe Referansevaluta | Oppgjersdato
storrelse
BB1LSD, EUR/USD Valutakurs 21. mars 2025 / 27
DEOOOBB1LSD6 / 500 | www.bloomberg.com/markets/ |Call Bloomberg L.P. 100,00 1,1500 mérs 2025 ’
000 currencies/fx-fixings
BB1LSE, EUR/USD Valutakurs 21. mars 2025 / 27
DEOOOBB1LSE4 / 500 | www.bloomberg.com/markets/ |Call Bloomberg L.P. 100,00 1,1400 ma;rs 2025 ’
000 currencies/fx-fixings
BB1LSF, EUR/USD Valutakurs 21. mars 2025 / 27
DEOOOBB1LSF1 /500 |www.bloomberg.com/markets/ |Call Bloomberg L.P. 100,00 1,1200 mérs 2025 :
000 currencies/fx-fixings
BB1LSG, EUR/USD Valutakurs 21. mars 2025 / 27
DEOOOBB1LSG9 /500 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,1000 mérs 2025 ’
000 currencies/fx-fixings
BB1LSH, EUR/USD Valutakurs 21. mars 2025 / 27
DEOOOBB1LSH7 / 500 | www.bloomberg.com/markets/ |Call Bloomberg L.P. 100,00 1,0800 ma;rs 2025 ’
000 currencies/fx-fixings
BB1LSJ, EUR/USD Valutakurs 21. mars 2025 / 27
DEOOOBB1LSJ3 /500 | www.bloomberg.com/markets/ |Call Bloomberg L.P. 100,00 1,0600 me;rs 2025 ’
000 currencies/fx-fixings
BB1LSK, EUR/USD Valutakurs 21. mars 2025 / 27
DEOO0OBB1LSK1 /500 | www.bloomberg.com/markets/ |Call Bloomberg L.P. 100,00 1,0500 ma;rs 2025 :
000 currencies/fx-fixings
BB1LSL, EUR/USD Valutakurs 20. iuni 2025 / 26
DEOOOBB1LSL9 /500 | www.bloomberg.com/markets/ |Call Bloomberg L.P. 100,00 1,1500 'uﬁi12025 ’
000 currencies/fx-fixings !
BB1LSM, EUR/USD Valutakurs 20, iuni 2025 / 26
DEOOOBB1LSM7 / 500 | www.bloomberg.com/markets/ |Call Bloomberg L.P. 100,00 1,1200 'uﬁi12025 ’
000 currencies/fx-fixings ]
BB1LSN, EUR/USD Valutakurs A
DE000BB1LSN5 /500 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,1000 .2(:].”;8;2025/ 26.
000 currencies/fx-fixings Ju
BB1LSP, EUR/USD Valutakurs 20, iuni 2025 / 26
DEOOOBB1LSPO /500 | www.bloomberg.com/markets/ |Call Bloomberg L.P. 100,00 1,0800 'un.i12025 :
000 currencies/fx-fixings ]
BB1LSQ, EUR/USD Valutakurs 20. iuni 2025 / 26
DEOOOBB1LSQ8 /500 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,0500 'uﬁiJ;025 ’
000 currencies/fx-fixings ]
BB1LSR, EUR/USD Valutakurs 21 mars 2025 / 27
DEOOOBB1LSR6 / 500 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,0500 mérs 2025 ’
000 currencies/fx-fixings
BB1LSS, EUR/USD Valutakurs 21. mars 2025 / 27
DEOOOBB1LSS4 / 500 | www.bloomberg.com/markets/ |Put Bloomberg L.P. 100,00 1,0600 ma;rs 2025 ’
000 currencies/fx-fixings
BB1LST, EUR/USD Valutakurs 21. mars 2025 / 27
DEO0O0OBB1LST2 /500 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,0800 ma;rs 2025 ’
000 currencies/fx-fixings
BB1LSU, EUR/USD Valutakurs
DE00OBB1LSUO /500 | www.bloomberg.com/markets/ |Put Bloomberg L.P. 100,00 1,1000 r2n1a.rr5113682§025/ 2r.
000 currencies/fx-fixings
BB1LSV, EUR/USD Valutakurs 21. mars 2025 / 27
DEOOOBB1LSV8 /500 | www.bloomberg.com/markets/ |Put Bloomberg L.P. 100,00 1,1200 mérs 2025 ’
000 currencies/fx-fixings
BB1LSW, EUR/USD Valutakurs 21. mars 2025 / 27
DEOOOBB1LSW®6 / 500 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,1400 ma;rs 2025 ’
000 currencies/fx-fixings
BB1LSX, EUR/USD Valutakurs 21. mars 2025 / 27
DEOOOBB1LSX4 / 500 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,1500 ma;rs 2025 ’
000 currencies/fx-fixings
BB1LSY, EUR/USD Valutakurs -
DEOOOBB1LSY2 /500 |www.bloomberg.com/markets/ |Put Bloomberg L.P. 100,00 1,0800 i(:].ijgcr)nzéOZS /26.
000 currencies/fx-fixings ]
BB1LSZ, EUR/USD Valutakurs -
DE000BB1LSZ9 /500 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,1000 ?(:].ileJSI22025/ 26.
000 currencies/fx-fixings Ju
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WKN og ISIN for

Warrantene/ Underliggende Opsjonsty Referansekilde Ratio Strike i Verdsettelsesdato
Utstedelsens (valutakurs) pe Referansevaluta | Oppgjoersdato
storrelse
BB1LSO, EUR/USD Valutakurs PR
DEO0OBBALS05 /500 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,1200 20. ! 2025 /26.
000 currencies/fx-fixings )
BB1LS1, EUR/USD Valutakurs P~
DEO00OBB1LS13 /500 | www.bloomberg.com/markets/ |Put Bloomberg L.P. 100,00 1,1500 i%ijgglzg()% /26.
000 currencies/fx-fixings ]
BB1LS2, GBP/USD Valutakurs 21. mars 2025 / 27
DEO00BB1LS21 /500 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,3500 mérs 2025 ’
000 currencies/fx-fixings
BB1LS3, GBP/USD Valutakurs 21. mars 2025 / 27
DEO00OBB1LS39 /500 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,3000 me;rs 2025 ’
000 currencies/fx-fixings
BB1LS4, GBP/USD Valutakurs 21. mars 2025 / 27
DEO00BB1LS47 / 500 | www.bloomberg.com/markets/ |Call Bloomberg L.P. 100,00 1,2500 ma;rs 2025 ’
000 currencies/fx-fixings
BB1LS5, GBP/USD Valutakurs 20. iuni 2025 / 26
DEO00BB1LS54 / 500 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,3500 'uﬁiJ;025 :
000 currencies/fx-fixings !
BB1LSS, GBP/USD Valutakurs 20. juni 2025 / 26.
DEOO0BB1LS62 / 500 | www.bloomberg.com/markets/ |Call Bloomberg L.P. 100,00 1,3000 ‘uni 2025
000 currencies/fx-fixings ]
BB1LS7, GBP/USD Valutakurs -
DE00OBB1LS70 /500 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,2500 .2(:].”;8;523025/ 26.
000 currencies/fx-fixings Ju
BB1LSS, GBP/USD Valutakurs 20, iuni 2025 / 26
DEOO0OBB1LS88 / 500 | www.bloomberg.com/markets/ |Call Bloomberg L.P. 100,00 1,2000 'un.i12025 :
000 currencies/fx-fixings ]
BB1LS9, GBP/USD Valutakurs
DE00OBB1LS96 /500 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,2000 r2n1a.rr;1g(r)82§025/ 2r.
000 currencies/fx-fixings
BB1LTA, GBP/USD Valutakurs 21. mars 2025 / 27
DEOOOBB1LTAO / 500 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,2500 mérs 2025 ’
000 currencies/fx-fixings
BB1LTB, GBP/USD Valutakurs 21. mars 2025 / 27
DEOOOBB1LTB8 /500 | www.bloomberg.com/markets/ |Put Bloomberg L.P. 100,00 1,3000 ma;rs 2025 ’
000 currencies/fx-fixings
BB1LTC, GBP/USD Valutakurs 21. mars 2025 / 27
DEOOOBB1LTC6 / 500 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,3500 mérs 2025 ’
000 currencies/fx-fixings
BB1LTD, GBP/USD Valutakurs -
DEO0OBB1LTD4 /500 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,2500 %%ijgglzéwsl 26.
000 currencies/fx-fixings ]
BB1LTE, GBP/USD Valutakurs 20. juni 2025 / 26.
DEOOOBB1LTE2 /500 | www.bloomberg.com/markets/ |Put Bloomberg L.P. 100,00 1,3000 ‘uni 2025
000 currencies/fx-fixings J
BB1LTF, GBP/USD Valutakurs 20, iuni 2025 / 26
DEOOOBB1LTF9 /500 | www.bloomberg.com/markets/ |Put Bloomberg L.P. 100,00 1,3500 'un.i12025 :
000 currencies/fx-fixings )
BB1LTG, USD/JPY Valutakurs 20. september 2024
DEOOOBB1LTG?7 / 5 000 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 160,0000 / 26. september
000 currencies/fx-fixings 2024
BB1LTH, USD/JPY Valutakurs 20. september 2024
DEOOOBB1LTH5 / 5 000 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 158,0000 |/ 26. september
000 currencies/fx-fixings 2024
BB1LTJ, USD/JPY Valutakurs 20. desember 2024
DEOOOBB1LTJ1 /5 000 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 160,0000 / 30. desember
000 currencies/fx-fixings 2024
BB1LTK, USD/JPY Valutakurs 21 mars 2025 / 27
DEOOOBB1LTK9 / 5 000 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 160,0000 ma;rs 2025 :
000 currencies/fx-fixings
BB1LTL, USD/JPY Valutakurs 21. mars 2025 / 27
DEOOOBB1LTL7 /5 000 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 155,0000 mérs 2025 ’
000 currencies/fx-fixings
BB1LTM, USD/JPY Valutakurs 21. mars 2025 / 27
DEOOOBB1LTM5 / 5 000 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 150,0000 ma;rs 2025 ’
000 currencies/fx-fixings
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WKN og ISIN for

Warrantene/ Underliggende Opsjonsty Referansekilde Ratio Strike i Verdsettelsesdato
Utstedelsens (valutakurs) pe Referansevaluta | Oppgjoersdato
storrelse
BB1LTN, USD/JPY Valutakurs 21. mars 2025 / 27
DEOOOBB1LTN3 /5 000 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 145,0000 ma;rs 2025 :
000 currencies/fx-fixings
BB1LTP, USD/JPY Valutakurs 21. mars 2025 / 27
DEOOOBB1LTP8 /5 000 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 140,0000 mérs 2025 ’
000 currencies/fx-fixings
BB1LTQ, USD/JPY Valutakurs 20. iuni 2025 / 26
DEOOOBB1LTQ6 / 5 000 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 155,0000 'uﬁi12025 ’
000 currencies/fx-fixings ]
BB1LTR, USD/JPY Valutakurs 20, iuni 2025 / 26
DEOOOBB1LTR4 / 5 000 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 150,0000 : n.i12025 .
000 currencies/fx-fixings Ju
BB1LTS, USD/JPY Valutakurs 20. iuni 2025 / 26
DEOOOBB1LTS2 /5 000 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 145,0000 'un.i12025 ’
000 currencies/fx-fixings )
BB1LTT, USD/JPY Valutakurs 20. iuni 2025 / 26
DEOOOBB1LTTO /5 000 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 140,0000 'uﬁiJ;025 .
000 currencies/fx-fixings ]
BB1LTU, USD/JPY Valutakurs 20. september 2024
DEOOOBB1LTUS8 / 5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 158,0000 |/ 26. september
000 currencies/fx-fixings 2024
BB1LTV, USD/JPY Valutakurs 20. september 2024
DEOOOBB1LTV6 / 5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 160,0000 / 26. september
000 currencies/fx-fixings 2024
BB1LTW, USD/JPY Valutakurs 20. desember 2024
DEOOOBB1LTW4 /5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 160,0000 / 30. desember
000 currencies/fx-fixings 2024
BB1LTX, USD/JPY Valutakurs
DE00OBBALTX2 / 5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 140,0000 r2n1a.rrSn;(szZ§025/ 2r.
000 currencies/fx-fixings
BB1LTY, USD/JPY Valutakurs 21. mars 2025 / 27
DEOOOBB1LTYO /5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 145,0000 mérs 2025 ’
000 currencies/fx-fixings
BB1LTZ, USD/JPY Valutakurs 21. mars 2025 / 27
DEOOOBB1LTZ7 / 5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 150,0000 me;rs 2025 ’
000 currencies/fx-fixings
BB1LTO, USD/JPY Valutakurs 21. mars 2025 / 27
DEOOOBB1LT04 / 5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 155,0000 mérs 2025 ’
000 currencies/fx-fixings
BB1LT1, USD/JPY Valutakurs 21. mars 2025 / 27
DEOOOBB1LT12 /5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 160,0000 mérs 2025 ’
000 currencies/fx-fixings
BB1LT2, USD/JPY Valutakurs 20. iuni 2025 / 26
DEOOOBB1LT20 /5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 140,0000 'uﬁi12025 ’
000 currencies/fx-fixings J
BB1LT3, USD/JPY Valutakurs 20, iuni 2025 / 26
DEOOOBB1LT38 /5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 145,0000 'un.i12025 :
000 currencies/fx-fixings )
BB1LT4, USD/JPY Valutakurs 20. iuni 2025 / 26
DEOOOBB1LT46 /5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 150,0000 'uﬁi12025 ’
000 currencies/fx-fixings )
BB1LTS5, USD/JPY Valutakurs 20. iuni 2025 / 26
DEOOOBB1LT53 /5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 155,0000 'uﬁi12025 ’
000 currencies/fx-fixings ]
BB1LT®6, USD/JPY Valutakurs 20, iuni 2025 / 26
DEOOOBB1LT61 /5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 160,0000 : n.i12025 ’
000 currencies/fx-fixings Ju
Status:

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

Hvor vil verdipapirene bli handlet?

N/A. Opptak til notering eller handel av Warrantene er for naervaerende ikke planlagt.
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| Er det garantier knyttet til verdipapirene?

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

| Hvem er Garantisten for verdipapirene?

Bosted og juridisk form: Garantisten er et allmennaksjeselskap (société anonyme) registrert i Frankrike og underlagt fransk
lovgivning. Garantistens “Legal Entity Identifier"-nummer (LEI) er ROMUWSFPUS8MPROS8K5P83.
Adressen til hovedkontoret er 16, boulevard des Italiens - 75009 Paris, Frankrike.

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

Aksjonaerer med betydelig | Per 31. desember 2023 er de storste aksjonserene Société Fédérale de Participations et

eierandel: d'Investissement ("SFPI"), et offentlig société anonyme (aksjeselskap) som opptrer pa vegne av

regjeringen i Belgia og eier 5,5 % av den registrerte aksjekapitalen, Amundi som eier 5,4 % av den
registrerte aksjekapitalen, BlackRock Inc. som eier 6,9 % av den registrerte aksjekapitalen og
Storhertugdemmet Luxembourg som eier 1,1 % av den registrerte aksjekapitalen. Etter BNPPs
forstaelse, har ingen andre aksjonaerer enn SFPI, Amundi og BlackRock Inc. mer enn 5 % av kapitalen
eller stemmeretten.

Identifisering av sentrale | Jean-Laurent Bonnafé, Chief Executive Officer i BNP Paribas S.A.
administrerende ledere:
Identifisering av revisor: Deloitte & Associés, 6, place de la Pyramide, Paris-La Défense Cedex (92), Frankrike

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

Hva er den viktigste finansielle informasjonen om Garantisten?

Tabell 1: Resultatregnskapet

31. desember 2023 31. desember 2022
(revidert) (revidert)
i millioner EUR i millioner EUR
Inntekter 45.874 45.430
Kostnader knyttet til risiko (2.907) (3.003)
Nettoinntekt som kan tilskrives aksjeeiere 10.975 9.848
Tabell 2: Balanse
30. september 2023 31. desember 2022
(revidert) (revidert)
i millioner EUR i millioner EUR
Sum eiendeler (konsern) 2.591.499 2.663.748
Konsoliderte Ian til og fordringer fra kunder 859.200 857.020
Konsoliderte innskudd fra kunder 988.549 1.008.056
Aksjonzerens egenkapital (konsernandel) 123.742 121.237

De konsoliderte arsregnskapene til Garantisten for arene som ble avsluttet 31. desember 2022 og 31. desember 2023 er utarbeidet i henhold til
International Financial Reporting Standards (IFRS).

Hva er de viktigste risikoene som er spesifikke for Garantisten?

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

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

Hva er de viktigste risikoene som er spesifikke for verdipapirene?

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

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

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

Risikoer forbundet med avkastningsprofilen:

Hvis Referanseprisen pa Call Warrantene er lik eller lavere enn Strike, vil Innlgsningsbelgpet vaere null (0), hvoretter INGEN utbetaling vil skje
(fullstendig tap).

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

Hvis Referanseprisen pa Put Warrantene er lik eller hgyere enn Strike, vil Innlgsningsbelgpet vaere null (0), hvoretter INGEN utbetaling vil skje
(fullstendig tap).

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

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

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

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

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

Risikoer knyttet til de Underliggende aktiva: En investering i Warranter med en valutakurs som Underliggende aktiva kan vaere gjenstand for
lignende markedsrisiko som en direkte investering i den aktuelle valutaen(e). Dette gjelder szerlig dersom den aktuelle valutaen er en valuta i
fremvoksende markeder. Valutakurser som Underliggende aktiva handles 24 timer i dagnet pa tvers av tidssonene i Australia, Asia, Europa og
Amerika. Derfor kan en pristerskel som gjelder i henhold til vilkarene for Warrantene enten oppnas, overskrides eller falle under pa et hvilket som
helst tidspunkt, ogsa utenfor vanlige apningstider for handel og utenfor apningstidene til Beregningsagenten eller Tilbyderen.

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

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

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

Generelle vilkar, betingelser og forventet tidsplan for tilbudet

Warrantene vil bli tilbudt av BNP Paribas Financial Markets S.N.C., Paris, Frankrike, til interesserte investorer fra 23. mai 2024 og utover. Tilbudet
til offentligheten avsluttes ved utlgpet av Prospektets gyldighet og/eller det gjeldende Grunnprospektet.

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

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

Den opprinnelige emisjonskursen inkluderer oppstartskostnadene for hvert enkelt produkt det gjelder (som pa datoen for de endelige vilkarene).

Hvem er tilbyderen og/eller personen som ber om adgang til handel?

Tilbyderen er BNP Paribas Financial Markets S.N.C. (med forretningskontor pa 20 boulevard des ltaliens, Paris, 75009, Frankrike, LEI:
6EWKUOFGVX5QQJHFGT48), et ansvarlig selskap i henhold til fransk lovgivning (Société en Nom Collectif), registrert i Frankrike og underlagt
fransk lovgivning.

Hvorfor produseres dette prospektet?

Hovedformalet med tilbudet er 8 maksimere profitten. Utstederen vil bruke nettoprovenyet fra utstedelsen utelukkende til & sikre/hedge sine
forpliktelser i henhold til Warrantene ovenfor Warrantinnehaverne.
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Podsumowanie

| Dzial A — Wstep i ostrzezenia

| Ostrzezenia

a)
b)

c)

d)

e)

f)

Niniejsze Podsumowanie nalezy czyta¢ jako wstep do Prospektu Emisyjnego Podstawowego.

Kazda decyzja o inwestycji w odpowiednie Warranty powinna by¢ oparta na rozwazeniu przez inwestora catosci Prospektu Emisyjnego
Podstawowego.

Inwestorzy mogg straci¢ catosc¢ (strata catkowita) lub cze$¢ zainwestowanego kapitatu.

W przypadku wystgpienia do sgdu z roszczeniem odnoszacym sie do informacji zawartych w Prospekcie Emisyjnym Podstawowym
skarzacy inwestor (powdd) moze, zgodnie z prawem krajowym, mie¢ obowigzek poniesienia kosztéow przettumaczenia Prospektu
Emisyjnego Podstawowego, w tym wszelkich Uzupetnien i Ostatecznych Warunkéw Emisji, przed rozpoczeciem postgpowania sgdowego.
Odpowiedzialnos¢ cywilna dotyczy spotki BNP Paribas Emissions- und Handelsgesellschaft mbH ("Emitent”), ktéra jako Emitent
Warrantéw przyjeta odpowiedzialno$¢ za niniejsze Podsumowanie wraz z wszelkimi ttumaczeniami, oraz za osoby, ktére przedtozyty
niniejsze Podsumowanie, w tym jego ttumaczenia, jednak tylko w przypadku, gdy Podsumowanie wprowadza w biad, jest nieprecyzyjne
lub niespdjne w przypadku czytania go fgcznie z innymi czesciami Prospektu Emisyjnego Podstawowego, badz gdy nie przedstawia, w
przypadku czytania go tacznie z innymi czesciami Prospektu Emisyjnego Podstawowego, najwazniejszych informacji majgcych pomdc
inwestorom przy rozwazaniu inwestycji w odpowiednie Warranty.

Inwestorzy majg zamiar naby¢ produkt, ktéry ma ztozony charakter i moze by¢ trudny do zrozumienia.

Informacje wstepne

Nazwa i numer identyfikacyjny warranty Call i/lub warranty Put powigzane z kursami walutowymi ( "Warranty"),

papieréw wartosciowych: ISIN: / WKN: zob. tabela

Wskazanie i dane kontaktowe Emitent ma siedzibe pod adresem Senckenberganlage 19, 60325 Frankfurt nad Menem, Niemcy. Jego

Emitenta: identyfikator podmiotu prawnego (LEI) to 549300TS3U4JKMR1B479, a numer telefonu: +49 (0) 69 7193-
0.

Wiasciwy organ: Niemiecki Federalny Urzgd Nadzoru Finansowego (Bundesanstalt fiir Finanzdienstleistungsaufsicht —

"BaFin"). Adres BaFin (nadzér nad papierami warto$ciowymi): Marie-Curie-Str. 24-28, 60439 Frankfurt
nad Menem, Niemcy; numer telefonu: +49 (0) 228 41080.

Data zatwierdzenia Prospektu 24 pazdziernika 2023 r.
Emisyjnego Podstawowego:

| Dziat B — Najwazniejsze informacje o Emitencie

| Kto jest Emitentem papieréw wartosciowych?

Domicyl i forma prawna: Siedzibg Emitenta jest Frankfurt nad Menem. Adres jego siedziby to Senckenberganlage 19, 60325
Frankfurt nad Menem, Niemcy.
Emitent jest spotka z ograniczong odpowiedzialnoscig (Gesellschaft mit beschrénkter Haftung — GmbH)
utworzong w Niemczech zgodnie z prawem Niemiec, identyfikator podmiotu prawnego (LEI):
549300TS3U4JKMR1B479.

Podstawowy przedmiot Emisja papieréw wartosciowych

dziatalnosci:

Znaczacy akcjonariusze: Jedynym udziatlowcem BNP Paribas Emissions- und Handelsgesellschaft mbH jest BNP Paribas S.A.,
gietdowa spdtka akcyjna ("société anonyme") utworzona zgodnie z prawem Frangiji.

Wskazanie gtéwnych dyrektorow Dyrektorami zarzgdzajgcymi Emitentem sg Grégoire Toublanc i Dr. Carsten Esbach.

zarzadzajacych:

Wskazanie biegtych rewidentéw: Na biegtego rewidenta powotano spotke MAZARS GmbH & Co. KG Wirtschaftspriifungsgesellschaft,
Theodor-Stern-Kai 1, 60596 Frankfurt nad Menem, Niemcy.

Jakie sg najwazniejsze informacje finansowe dotyczace Emitenta?

Ujete ponizej informacje finansowe zostaly zaczerpniete ze zbadanego rocznego sprawozdania finansowego Emitenta za lata obrotowe
zakorniczone 31 grudnia 2022 r. i 31 grudnia 2023 r..

Tabela 1: Rachunek zyskow i strat — nieudziatlowe papiery wartosciowe

Roczne sprawozdanie finansowe na | Roczne sprawozdanie finansowe na
dzien dzien
31 grudnia 2023 r. 31 grudnia 2022 r.
w EUR w EUR
Wynik ze zwyktej dziatalnosci
Pozostate przychody operacyjne 647.058,83 783.010,31
Pozostate koszty operacyjne -647.058,83 -783.010,31
Zysk netto za rok obrotowy 0 0

Tabela 2: Bilans — nieudzialowe papiery wartosciowe
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Roczne sprawozdanie finansowe na
dzien

31 grudnia 2023 r.

Roczne sprawozdanie finansowe na
dzien

31 grudnia 2022 r.

w EUR w EUR
Naleznosci i inne aktywa
Naleznosci od spotek powigzanych 180.935.589,44 8.285.000,00
Pozostate aktywa (aktywa / aktywa obrotowe) 7.014.600.801,88 4.207.327.744,69
Zobowigzania
Obligacje (pasywa/zobowigzania) 4.321.474.506,21 2.361.510.475,11
Pozostate zobowigzania (pasywa/zobowigzania) 2.874.061.885,11 1.854.102.269,58
Zadtuzenie finansowe netto (zadtuzenie dtugoterminowe 0 0
powiekszone o zadtuzenie krétkoterminowe
pomniejszone o srodki pieniezne (gotowke))
Tabela 3: Rachunek przepltywoéw pienieznych — nieudzialowe papiery wartosciowe

Za okres od Za okres od

1 stycznia do 31 grudnia 2023 r.
w EUR

1 stycznia do 31 grudnia 2022 r.
w EUR

Przeplywy pieniezne netto z dziatalnosci operacyjnej

13.899,18

-13.222,76

Przeplywy pieniezne netto z dziatalnosci finansowej

Przeptywy pieniezne netto z dziatalnosci inwestycyjnej -

Jakie sg kluczowe obszary ryzyka wtasciwe dla Emitenta?

Posiadacze papieréw wartosciowych ponoszg ryzyko emitenta / ryzyko kredytowe: Z zastrzezeniem warunkéw Gwarancji wystawionej przez
BNP Paribas S.A. jako Gwaranta, a obejmujgcej terminowg wyptate wszystkich kwot do zaptaty w zwigzku z papierami wartosciowymi
wyemitowanymi przez Emitenta, posiadacze papieréw wartosciowych sg narazeni na ryzyko niezdolnosci Emitenta do wypetnienia swoich
zobowigzan zwigzanych z papierami wartosciowymi, np. w razie jego niewyptacalnosci (utraty ptynnosci / nadmiernego zadtuzenia). Ewentualna
niewyptacalno$¢ Emitenta moze nawet skutkowac utratg kapitatu zainwestowanego przez inwestoréw w nabycie papieréw warto$ciowych (ryzyko
straty catkowitej).

Posiadacze papierow wartosciowych ponosza ryzyko niewykonania umowy o kontroli i odprowadzaniu zysku: BNP Paribas S.A. oraz
Emitent zawarli umowe o kontroli i odprowadzaniu zysku. Zgodnie z tg umowg BNP Paribas S.A. jest w szczegdInosci zobowigzana do wyréwnania
wszelkiej straty netto, jakg Emitent moze inaczej wygenerowaé w roku obrotowym w okresie obowigzywania umowy o kontroli i odprowadzaniu
zysku. W zwigzku z tym inwestorzy, ktorzy zainwestowali w papiery wartosciowe wyemitowane przez Emitenta, sg narazeni na ryzyko niezdolnosci
Emitenta do wypetnienia swoich zobowigzan wobec posiadaczy papieréw wartosciowych — w catosci, w czesci lub w wymaganym terminie, w razie
gdy BNP Paribas S.A. nie wypetni — w catosci, w czesci lub w wymaganym terminie — swoich zobowigzan wobec Emitenta wynikajgcych z umowy o
kontroli i odprowadzaniu zysku. W takim przypadku posiadacze papierow wartosciowych mogg utraci¢ caty kapitat zainwestowany w chwili nabycia
papieréw wartosciowych (ryzyko straty catkowitej).

Dzial C — Najwazniejsze informacje o papierach wartosciowych

Jakie sg gtéwne cechy papieréw wartosciowych?

Typ i forma papieréw wartosciowych

Warranty sg emitowane w formie obligacji na okaziciela (Inhaberschuldverschreibungen) prawa niemieckiego, zgodnie z definicjg w art. 793
niemieckiego kodeksu cywilnego (Biirgerliches Gesetzbuch — BGB). Warranty sg swobodnie zbywalne i nie podlegaja zadnym ograniczeniom.

Prawa zwigzane z papierami wartosciowymi

Warranty nie sg oprocentowane.

Kazdy Warrant uprawnia Posiadacza Warrantu do otrzymania Kwoty Wykupu z chwilg wykonania praw zgodnie z punktem "Wyptata zwrotow"
ponizej.

Wykup

Prawa z Warrantow zostang automatycznie uznane za wykonane w Dniu Wyceny.

Posiadacz Warrantéw moze zazada¢ wyptaty Kwoty Wykupu przez Emitenta w Dniu Rozliczenia.

Wykup przedterminowy

Jezeli w odniesieniu do Instrumentu Bazowego nastgpi Zdarzenie Korekty, Emitent moze dokonac¢ korekty Prawa z Warrantu zgodnie z Warunkami
Emisji Warrantéw lub moze umorzy¢é Warranty w drodze umorzenia nadzwyczajnego. Jezeli dojdzie do umorzenia nadzwyczajnego zgodnie z
powyzszym mechanizmem, Emitent wyptaci Kwote Umorzeniowg w ciggu czterech Bankowych Dni Roboczych od powiadomienia o umorzeniu. W
takim przypadku Kwota Umorzeniowa moze w pewnych okolicznosciach by¢ znaczaco nizsza niz cena nabycia zaptacona za Warrant i moze nawet
wynosi¢ zero (0) (catkowita utrata Zainwestowanego Kapitatu).

Wypftata zwrotow
Kwota Wykupu za jeden Warrant zostanie wyptacona Posiadaczowi Warrantu w Walucie Rozliczenia najpézniej w Dniu Rozliczenia.

Kwota Wykupu za Warranty Call bedzie réwna réznicy miedzy Ceng Referencyjng i Ceng Wykonania, pomnozonej przez Wskaznik.
Kwota Wykupu za Warranty Put bedzie réwna réznicy migdzy Ceng Wykonania i Ceng Referencyjng, pomnozonej przez Wskaznik.

Jezeli kwota okreslona zgodnie z powyzszym wyniesie zero lub przyjmie wartos¢ ujemng, Warranty wygasng i stang sie bezwartosciowe. W takim
przypadku Posiadacze Warrantow nie otrzymajg zadnej wyptaty srodkow.
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W stosownych przypadkach kwota ta moze zosta¢ przeliczona z Waluty Referencyjnej Instrumentu Bazowego na Walute Rozliczenia.

W razie umorzenia nadzwyczajnego Warrantéw przez Emitenta, Kwota Umorzeniowa przypadajgca na jeden Warrant pfatna przez Emitenta na
rzecz Posiadaczy Warrantéw bedzie réwna kwocie okreslonej jako odpowiednia cena rynkowa przez Agenta Dokonujgcego Wyceny, wediug jego
racjonalnego uznania, bezposrednio przed wystgpieniem zdarzenia skutkujgcego powstaniem prawa do umorzenia.

Ograniczenia praw z Warrantéw

W okreslonych okolicznosciach Emitent moze dokona¢ korekty Warunkéw Emisji Warrantéw. Co wiecej, Emitent moze umorzy¢ Warranty w drodze
umorzenia nadzwyczajnego, jezeli w odniesieniu do Instrumentu Bazowego nastgpi Zdarzenie Korekty. Jezeli dojdzie do umorzenia
nadzwyczajnego zgodnie z powyzszym mechanizmem, Emitent wyptaci Kwote Umorzeniowg w ciggu czterech Bankowych Dni Roboczych od
powiadomienia o umorzeniu.

Data Emisji (data waluty) 27 maja 2024

WKN i ISIN Instrument Rodzai i Cena Wykonania w Dzien Wyceny /
Warrantow/ Bazowy a) Zrodto Referen cyjne Wskaznik Walucie . yeeny
. iy - Opgji L Dzien Rozliczenia
Wielkos¢ Emisji (kurs walut) Referencyjnej
BB1LSD, EUR/USD Kurs wymiany
DEO00BB1LSD6 / 500 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,500 21 marca 2025/ 27
. - marca 2025
000 currencies/fx-fixings
BB1LSE, EUR/USD Kurs wymiany
DEO00BB1LSE4 /500 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,1400 21 marca 2025 / 27
: - marca 2025
000 currencies/fx-fixings
BB1LSF, EUR/USD Kurs wymiany
DEOOOBB1LSF1/500 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,1200 21 marca 2025 / 27
: - marca 2025
000 currencies/fx-fixings
BB1LSG, EUR/USD Kurs wymiany
DE00OBB1LSGY /500 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,1000 21 marca 2025/ 27
h - marca 2025
000 currencies/fx-fixings
BB1LSH, EUR/USD Kurs wymiany
DEO00BBALSH7 /500 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,0800 21 marca 2025/ 27
. - marca 2025
000 currencies/fx-fixings
BB1LSJ, EUR/USD Kurs wymiany
DE00OBB1LSJ3 /500 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,0600 21 marca 2025/ 27
. - marca 2025
000 currencies/fx-fixings
BB1LSK, EUR/USD Kurs wymiany
DEO00OBB1LSK1 /500 | www.bloomberg.com/markets/ |Call Bloomberg L.P. 100,00 1,0500 21 marca 2025 / 27
. - marca 2025
000 currencies/fx-fixings
BB1LSL, EUR/USD Kurs wymiany 20 czerwca 2025 /
DEOOOBB1LSL9 /500 | www.bloomberg.com/markets/ |Call Bloomberg L.P. 100,00 1,1500
. - 26 czerwca 2025
000 currencies/fx-fixings
BB1LSM, EUR/USD Kurs wymiany 20 czerwea 2025 /
DEOOOBB1LSM7 / 500 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,1200
. . 26 czerwca 2025
000 currencies/fx-fixings
BB1LSN, EUR/USD Kurs wymiany 20 czerwea 2025 /
DEOOOBB1LSN5 / 500 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,1000
. - 26 czerwca 2025
000 currencies/fx-fixings
BB1LSP, EUR/USD Kurs wymiany 20 czerwca 2025 /
DEOOOBB1LSPO /500 | www.bloomberg.com/markets/ |Call Bloomberg L.P. 100,00 1,0800
. - 26 czerwca 2025
000 currencies/fx-fixings
BB1LSQ, EUR/USD Kurs wymiany
DEO0OBB1LSQS / 500 | www.bloomberg.com/markets/ |Call Bloomberg L.P. 100,00 1,0500 20 czerwca 2025/
. - 26 czerwca 2025
000 currencies/fx-fixings
BB1LSR, EUR/USD Kurs wymiany
DEO0OBB1LSR6 /500 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,0500 21 marca 2025/ 27
: - marca 2025
000 currencies/fx-fixings
BB1LSS, EUR/USD Kurs wymiany
DE00OBB1LSS4 /500 | www.bloomberg.com/markets/ |Put Bloomberg L.P. 100,00 1,0600 21 marca 2025 / 27
: - marca 2025
000 currencies/fx-fixings
BB1LST, EUR/USD Kurs wymiany
DEOO0OBB1LST2 /500 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,0800 21 marca 2025 / 27
. - marca 2025
000 currencies/fx-fixings
BB1LSU, EUR/USD Kurs wymiany
DE000BB1LSUO /500 | www.bloomberg.com/markets/ |Put Bloomberg L.P. 100,00 1,1000 21 marca 2025/ 27
. - marca 2025
000 currencies/fx-fixings
BB1LSV, EUR/USD Kurs wymiany
DE00OBB1LSV8 /500 | www.bloomberg.com/markets/ |Put Bloomberg L.P. 100,00 1,1200 21 marca 2025/ 27
: - marca 2025
000 currencies/fx-fixings
BB1LSW, EUR/USD Kurs wymiany
DE0OOBBILSWS / 500 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,1400 21 marca 2025 / 27
. - marca 2025
000 currencies/fx-fixings
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WKN i ISIN Instrument Rodzai ) Cena Wykonania w Dzien Wyceny /
Warrantow/ Bazowy a) Zrédto Referen cyjne | Wskaznik Walucie s yeeny
. oz - Opcji o Dzien Rozliczenia
Wielkos¢ Emisji (kurs walut) Referencyjnej
BB1LSX, EUR/USD Kurs wymiany
DEOOOBB1LSX4 /500 | www.bloomberg.com/markets/ |Put Bloomberg L.P. 100,00 1,1500 r2n1a;2:r§g225025 Ier
000 currencies/fx-fixings
BB1LSY, EUR/USD Kurs wymiany 20 czerwea 2025 /
DEOOOBB1LSY2 /500 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,0800 26 czerwoa 2025
000 currencies/fx-fixings
BB1LSZ, EUR/USD Kurs wymiany 20 czerwea 2025 /
DEO00BB1LSZ9 /500 | www.bloomberg.com/markets/ |Put Bloomberg L.P. 100,00 1,1000 26 czerwea 2025
000 currencies/fx-fixings
BB1LSO, EUR/USD Kurs wymiany 20 czerwca 2025 /
DEOO0BB1LS05 / 500 | www.bloomberg.com/markets/ |Put Bloomberg L.P. 100,00 1,1200 26 czerwoa 2025
000 currencies/fx-fixings
BB1LS1, EUR/USD Kurs wymiany
DE00OBB1LS13 /500 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,1500 gg czerwea gggg /
000 currencies/fx-fixings
BB1LS2, GBP/USD Kurs wymiany
DE00OBB1LS21 /500 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,3500 fn1a?22r§8225025’ 21
000 currencies/fx-fixings
BB1LS3, GBP/USD Kurs wymiany
DE00OBB1LS39 /500 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,3000 §n1a:2:r<2:8225025/ 27
000 currencies/fx-fixings
BB1LS4, GBP/USD Kurs wymiany
DEO00OBB1LS47 /500 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,2500 §n1a:22r38225025/ 27
000 currencies/fx-fixings
BB1LS5, GBP/USD Kurs wymiany 20 czerwea 2025 /
DEOO0OBB1LS54 / 500 | www.bloomberg.com/markets/ |Call Bloomberg L.P. 100,00 1,3500 26 czerwoa 2025
000 currencies/fx-fixings
BB1LS6, GBP/USD Kurs wymiany 20 czerwea 2025 /
DEO00BB1LS62 / 500 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,3000 26 czerwca 2025
000 currencies/fx-fixings
BB1LS7, GBP/USD Kurs wymiany 20 czerwea 2025 /
DEO00BB1LS70 /500 | www.bloomberg.com/markets/ |Call Bloomberg L.P. 100,00 1,2500 26 czerwea 2025
000 currencies/fx-fixings
BB1LSS, GBP/USD Kurs wymiany 20 czerwca 2025 /
DEO0O0BB1LS88 / 500 | www.bloomberg.com/markets/ |Call Bloomberg L.P. 100,00 1,2000 26 czerwoa 2025
000 currencies/fx-fixings
BB1LS9, GBP/USD Kurs wymiany
DE00OBB1LS96 /500 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,2000 r2n1a:‘;2r§8225°25/ 27
000 currencies/fx-fixings
BB1LTA, GBP/USD Kurs wymiany
DEO0OBBALTAO /500 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,2500 ?3:222&25025 i
000 currencies/fx-fixings
BB1LTB, GBP/USD Kurs wymiany
DE00OBBILTB8 /500 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,3000 21 marca 2025 Ier
000 currencies/fx-fixings
BB1LTC, GBP/USD Kurs wymiany
DEOOOBB1LTC6 / 500 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,3500 r2n1a;2:r28225025 Ier
000 currencies/fx-fixings
BB1LTD, GBP/USD Kurs wymiany 20 czerwea 2025 /
DEOOOBB1LTD4 / 500 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,2500 26 czerwoa 2025
000 currencies/fx-fixings
BB1LTE, GBP/USD Kurs wymiany 20 czerwea 2025 /
DEOOOBB1LTE2 /500 | www.bloomberg.com/markets/ |Put Bloomberg L.P. 100,00 1,3000 26 czerwea 2025
000 currencies/fx-fixings
BB1LTF, GBP/USD Kurs wymiany 20 czerwea 2025 /
DEOOOBB1LTF9 /500 | www.bloomberg.com/markets/ |Put Bloomberg L.P. 100,00 1,3500 26 czerwea 2025
000 currencies/fx-fixings
BBILTG, USD/JPY Kurs wymiany 20 wrzesnia 2024 /
DEOOOBB1LTG7 /5 000 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 160,0000 26 wrzesnia 2024
000 currencies/fx-fixings
BB1LTH, USD/JPY Kurs wymiany 20 wrzesnia 2024 /
DEOOOBB1LTH5 / 5 000 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 158,0000 -
. - 26 wrzesnia 2024
000 currencies/fx-fixings
BB1LTJ, USD/JPY Kurs wymiany .
DE00OBBALTJ1 /5 000 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 160,0000 gg 9;33:;2 gggj /
000 currencies/fx-fixings 9
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WKN i ISIN Instrument Rodzai ) Cena Wykonania w Dzien Wyceny /
Warrantow/ Bazowy aj Zrodto Referen cyjne | Wskaznik Walucie zien Wyceny |
. oz - Opcji o Dzien Rozliczenia
Wielkos¢ Emisji (kurs walut) Referencyjnej
BB1LTK, USD/JPY Kurs wymiany
DEQ0OBB1LTKS / 5 000 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 160,0000 fn1ap;:r§3225025 Ier
000 currencies/fx-fixings
BB1LTL, USD/JPY Kurs wymiany
DEO0OBB1LTL? / 5 000 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 155,0000 21 marca 2025/ 21
000 currencies/fx-fixings
BB1LTM, USD/JPY Kurs wymiany
DE000BB1LTMS / 5 000 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 150,0000 21 marga 202527
000 currencies/fx-fixings
BB1LTN, USD/JPY Kurs wymiany
DEO0OBB1LTN3 / 5 000 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 145,0000 En1a:2:r58225025 ler
000 currencies/fx-fixings
BB1LTP, USD/JPY Kurs wymiany
DEQ0OBBALTP8 / 5 000 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 140,0000 r2n1ap;:r(2:(a)225025 Iar
000 currencies/fx-fixings
BB1LTQ, USD/JPY Kurs wymiany
DE00OBBALTQS / 5 000 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 155,0000 gg czerwea gggg /
000 currencies/fx-fixings
BB1LTR, USD/JPY Kurs wymiany 20 czerwea 2025 /
DEOOOBB1LTR4 / 5 000 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 150,0000 26 czerwca 2025
000 currencies/fx-fixings
BB1LTS, USD/JPY Kurs wymiany 20 czerwca 2025 /
DEOOOBB1LTS2 /5 000 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 145,0000 26 czerwea 2025
000 currencies/fx-fixings
BB1LTT, USD/JPY Kurs wymiany 20 czerwea 2025 /
DEOOOBB1LTTO /5 000 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 140,0000 26 czerwoa 2025
000 currencies/fx-fixings
BB1LTU, USD/JPY Kurs wymiany 20 wrzesnia 2024 |
DEOOOBB1LTUS8 / 5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 158,0000 26 wizesnia 2024
000 currencies/fx-fixings
BB1LTV, USD/JPY Kurs wymiany 20 wrzesnia 2024 /
DEOOOBB1LTV6 / 5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 160,0000 26 wrzesnia 2024
000 currencies/fx-fixings
BB1LTW, USD/JPY Kurs wymiany .
DEOOOBB1LTWA4 / 5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 160,0000 gg 9;322:2 gggj /
000 currencies/fx-fixings 9
BB1LTX, USD/JPY Kurs wymiany
DE00OBBALTX2 / 5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 140,0000 r2n1a?;2r§8225025 i
000 currencies/fx-fixings
BB1LTY, USD/JPY Kurs wymiany
DE00OBBALTYO / 5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 145,0000 ?3:222&25025 i
000 currencies/fx-fixings
BB1LTZ, USD/JPY Kurs wymiany
DE00OBBILTZ7 / 5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 150,0000 21 marca 2025 Ier
000 currencies/fx-fixings
BB1LTO, USD/JPY Kurs wymiany
DEOOOBB1LT04 /5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 155,0000 r2n1a;2:r28225025 Ier
000 currencies/fx-fixings
BB1LT1, USD/JPY Kurs wymiany
DE00OBBALT12 / 5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 160,0000 r2n1a:22r§8225025 Ier
000 currencies/fx-fixings
BB1LT2, USD/JPY Kurs wymiany 20 czerwea 2025 /
DEO0OBB1LT20 /5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 140,0000 26 czerwea 2025
000 currencies/fx-fixings
BB1LT3, USD/JPY Kurs wymiany 20 czerwea 2025 /
DEOOOBB1LT38 /5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 145,0000 26 czerwea 2025
000 currencies/fx-fixings
BB1LT4, USD/JPY Kurs wymiany 20 czerwca 2025 /
DEOOOBB1LT46 /5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 150,0000 26 czerwoa 2025
000 currencies/fx-fixings
BB1LTS, USD/JPY Kurs wymiany 20 czerwea 2025 /
DEOOOBB1LT53 /5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 155,0000 26 czerwoa 2025
000 currencies/fx-fixings
BB1LT®6, USD/JPY Kurs wymiany 20 czerwea 2025 /
DEOOOBB1LT61 /5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 160,0000
: - 26 czerwca 2025
000 currencies/fx-fixings
Status:
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Warranty stanowig bezposrednie, niepodporzadkowane zobowigzania Emitenta, w odniesieniu do ktérych Emitent nie ustanowit zabezpieczenia.
Pod wzgledem prawa do wyptaty Warranty maja rownorzedny status ze sobg oraz z wszelkimi innymi obecnymi i przysztymi niezabezpieczonymi i
niepodporzgdkowanymi zobowigzaniami Emitenta, z wyjgtkiem zobowigzan, kitdre sg uprzywilejowane na mocy bezwzglednie obowigzujgcych
przepisow prawa.

Gdzie bedzie sie odbywat obrot papierami wartosciowymi?

NIE DOTYCZY. Nie jest obecnie intencjg wprowadzenie Warrantéw do notowan lub obrotu.

Czy z papierami wartosciowymi jest powigzana gwarancja?

Spotka BNP Paribas S.A. z siedzibg w Paryzu we Francji (dalej jako "Gwarant") udzielita bezwarunkowej i nieodwotalnej gwarancji (dalej jako
"Gwarancja") terminowej sptaty wszystkich kwot naleznych zgodnie z Warunkami Emisji Warrantéw, o ile i od daty w ktérej stang sie one nalezne
zgodnie z Warunkami Emisji Warrantéw.

Kto jest Gwarantem papierow wartosciowych?

Domicyl i forma prawna: Gwarant jest spotkg akcyjng (société anonyme) zawigzang we Francji zgodnie z prawem Francji,
posiadajgcy identyfikator podmiotu prawnego (LEl): ROMUWSFPUSMPRO8K5P83. Siedziba Gwaranta

znajduje sie pod adresem 16, boulevard des ltaliens — 75009 Paryz, Francja.

Podstawowy przedmiot | Zgodnie z oceng wiasng, BNP Paribas S.A. nalezy do najwiekszych bankéw francuskich i posiada
dziatalnosci: oddziaty oraz spéitki zalezne na wszystkich gtéwnych rynkach.

Znaczacy akcjonariusze: Na dzien 31 grudzien 2023 r. znaczgcymi akcjonariuszami sg Société Fédérale de Participations et
d'Investissement (,SFPI”), spdtka akcyjna interesu publicznego dziatajgca w imieniu rzadu Belgii i
posiadajgca 5,5% zarejestrowanego kapitatu zaktadowego, Amundi, ktéra posiada 5,4%
zarejestrowanego kapitatu zaktadowego, spétka BlackRock Inc., ktéra posiada 6,9% zarejestrowanego
kapitatu zakladowego, oraz Wielkie Ksiestwo Luksemburga, ktére posiada 1,1% zarejestrowanego
kapitatu zaktadowego. Wedtug najlepszej wiedzy BNPP Zzaden akcjonariusz poza SFPI, Amundi i
BlackRock Inc. nie posiada wiecej niz 5% jej kapitatu lub praw gtosu.

Wskazanie gtownych dyrektorow | Jean-Laurent Bonnafé, Dyrektor Generalny BNP Paribas S.A.
zarzadzajacych:

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

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

Jakie sg najwazniejsze informacje finansowe dotyczace Gwaranta?

Tabela 1: Rachunek zyskow i strat

31 grudzien 2023

31 grudzien 2022

(zbadany) (zbadany)

w min EUR w min EUR
Przychody 45.874 45.430
Koszt ryzyka (2.907) (3.003)
Zysk netto przypisany akcjonariuszom 10.975 9.848

Tabela 2: Bilans

30 wrzesien 2023

31 grudzien 2022

(zbadany) (zbadany)
w min EUR w min EUR
Aktywa ogdtem (Grupa) 2.591.499 2.663.748
Skonsolidowane pozyczki na rzecz klientéw i naleznosci 859.200 857.020
od nich
Skonsolidowane depozyty od klientéw 988.549 1.008.056
Kapitat wiasny (udziat Grupy) 123.742 121.237

Skonsolidowane roczne sprawozdanie finansowe Gwaranta za rok zakonczony 31 grudnia 2022 r. i za rok zakonnczony 31 grudnia 2023 r. zostatly
sporzadzone zgodnie z Miedzynarodowymi Standardami Sprawozdawczosci Finansowej (MSSF).

Jakie sg kluczowe obszary ryzyka wtasciwe dla Gwaranta?

Ryzyko niewyptacalnosci / ryzyko ptynnosSci dotyczagce Gwaranta: Z uwagi na ewentualng Gwarancje udzielong przez BNP Paribas S.A. oraz
na umowe o kontroli i odprowadzaniu zysku wigzgcg Emitenta i Gwaranta inwestorzy posrednio ponoszg takze ryzyko niewyptacalnosci oraz ryzyko
utraty ptynnosci przez Gwaranta. Dziatalnos¢ Gwaranta jako miedzynarodowej grupy finansowej wigze sie z siedmioma kluczowymi rodzajami
ryzyka (ryzyko kredytowe, ryzyko kontrahenta i ryzyko sekurytyzacji w portfelu bankowym, ryzyko operacyjne, ryzyko rynkowe, ryzyko ptynnosci i
refinansowania, ryzyka zwigzane z ogélnym otoczeniem gospodarczo-rynkowym, ryzyko regulacyjne, a takze ryzyka zwigzane z rozwojem spotki
BNPP w jej obecnym otoczeniu). Ewentualna niewyptacalnos¢ Gwaranta moze nawet skutkowaé utratg kapitatu zainwestowanego przez
Posiadaczy Warrantéw w nabycie Warrantéw (ryzyko straty catkowitej).

Srodki postepowania naprawczego w odniesieniu do Gwaranta: Co wiecej, srodki podjete we Francji w odniesieniu do BNP Paribas S.A. (w
charakterze kontrahenta zobowigzanego do rekompensaty na mocy obowigzujgcej umowy o kontroli i odprowadzaniu zysku) lub Grupy BNP
Paribas zgodnie z implementacjg europejskiej dyrektywy w sprawie dziatar naprawczych oraz restrukturyzacji i uporzgdkowanej likwidacji do prawa
francuskiego mogg mie¢ posredni negatywny wplyw na Emitenta. W zwigzku z tym inwestorzy takze sg narazeni na ryzyko niezdolnosci BNP
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Paribas S.A. do wypetnienia swoich zobowigzan wynikajgcych z umowy o kontroli i odprowadzaniu zysku, np. w razie niewyptacalnosci (utraty
ptynnosci / nadmiernego zadtuzenia) spotki lub w razie zarzadzenia srodkdw postepowania naprawczego przez wtadze zgodnie z przepisami prawa
francuskiego. Ewentualne podjecie srodkow naprawczych wobec Gwaranta moze zatem skutkowa¢ nawet utratg kapitatu zainwestowanego przez
Posiadaczy Warrantéw w nabycie Warrantéw (ryzyko straty catkowitej).

Jakie sg kluczowe obszary ryzyka wiasciwe dla papieréow wartosciowych?

Brak systemu gwarantowania depozytéw. Warranty nie sg objete systemem gwarantowania depozytow. W zwigzku z tym Inwestorzy sa
narazeni na catkowitg utrate Zainwestowanego Kapitatu.

Zaleznos$¢ od ksztattowania sie ceny Instrumentu Bazowego:

Dokonany przez Emitenta wybdr Instrumentu Bazowego nie musi opieraé sie na jego ocenie przyszltych wynikéw wybranego Instrumentu
Bazowego.

Z uwagi na efekt dzwigni ruchy cenowe Instrumentu Bazowego (czy nawet niewystgpienie przewidywanego ruchu cenowego) moga
niewspotmiernie obnizy¢ wartos¢ Warrantow lub nawet catkowicie pozbawi¢ Warranty wartosci. W zwigzku z tym wystepuje ryzyko straty — nawet w
wysokosci catego Zainwestowanego Kapitatu.

Ryzyko zwigzane z profilem wartosci inwestycji:

Jezeli Cena Referencyjna Warrantow Call jest rowna Cenie Wykonania lub od niej nizsza, Kwota Wykupu bedzie rowna zeru (0), w takim
przypadku ZADNA kwota nie zostanie wyptacona (catkowita strata).

Jezeli Cena Referencyjna przewyzsza Cene Wykonania, Posiadacz Warrantéw poniesie strate, jesli Kwota Wykupu jest nizsza od ceny nabycia
uiszczonej przez Posiadacza Warrantow.

Jezeli Cena Referencyjna Warrantéw Put jest rowna Cenie Wykonania lub od niej wyzsza, Kwota Wykupu bedzie rowna zeru (0), w takim
przypadku ZADNA kwota nie zostanie wyptacona (catkowita strata).

Jezeli Cena Referencyjna jest nizsza od Ceny Wykonania, Posiadacz Warrantéw poniesie strate, jesli Kwota Wykupu jest nizsza od ceny nabycia
uiszczonej przez Posiadacza Warrantow.

Zaktocenia rynku: Posiadacze Warrantdow ryzykujg, ze wystgpienie zakitdécenia rynku opisanego w Warunkach Emisji Warrantéw bedzie mie¢
negatywny wptyw na wartos¢ Warrantow. Zaktocenie rynku moze tez spowodowac opdznienie w wyptacie naleznej kwoty.

Korekty, ryzyko umorzenia i ryzyko reinwestycji: Posiadacze Warrantéw ponoszg ryzyko zwigzane z korektg lub umorzeniem Warrantéw przez
Emitenta zgodnie z Warunkami Emisji Warrantow. W razie umorzenia Warrantow Kwota Umorzeniowa moze byé znaczaco nizsza niz kwota
kapitatu zainwestowanego w nabycie Warrantow. Posiadacze Warrantow sg nawet narazeni na catkowita utrate Zainwestowanego Kapitatu.
Posiadacze Warrantéw ryzykujg ponadto, ze bedg w stanie ponownie zainwestowac otrzymane kwoty wytgcznie na mniej korzystnych warunkach
(tzw. ryzyko reinwestycji).

Ryzyko cen rynkowych: Posiadacze Warrantéw ponoszg ryzyko zwigzane z okresleniem ceny Warrantéw. Wynika to na przyktad z faktu, ze w
chwili nabycia nie da sie przewidzie¢ wynikéw Instrumentu Bazowego, a co za tym idzie — wynikow Warrantow w okresie ich waznosci.

Ryzyko pfynnosci: Posiadacze Warrantéw ponoszg ryzyko braku ptynnego rynku wtérnego, na ktérym mozna bedzie handlowa¢ Warrantami, oraz
braku mozliwosci sprzedazy Warrantéw w okreslonym czasie lub po okreslonej cenie.

Ryzyko zwigzane z Instrumentem Bazowym: Inwestycja w Warranty z kursem walutowym jako Instrumentem Bazowym moze sie wigza¢ z
podobnym ryzykiem rynkowym, jak bezposrednia inwestycja w dang walute lub waluty bazowe. Dotyczy to zwtaszcza sytuacji, gdy dana waluta jest
walutg rynku wschodzgcego. Obrot kursami walut jako Instrumentem Bazowym trwa 24 godziny na dobe w strefach czasowych Australii, Azji,
Europy i Ameryki. Oznacza to, ze zachodzi mozliwos$¢ osiggniecia, przekroczenia lub spadku ponizej progu cenowego obowigzujgcego zgodnie z
Warunkami Emisji Warrantéw, i to w dowolnym momencie, takze poza lokalnymi godzinami handlu lub poza godzinami handlu Agenta
Dokonujacego Wyceny lub Oferenta.

Ryzyko ewentualnych konfliktow intereséw: Emitent, Gwarant oraz powigzane z nimi spotki mogg realizowa¢ interesy, ktére sg sprzeczne z
interesami Posiadaczy Warrantéw lub ich nie uwzgledniaja. Moze to mie¢ miejsce w zwigzku z wykonywaniem przez nich innych funkcji lub z
dokonywaniem innych transakcji. Ewentualne konflikty intereséw mogg mie¢ negatywny wptyw na warto$é Warrantéw.

| Dziat D — Najwazniejsze informacje o publicznej ofercie papieréw wartosciowych i/lub dopuszczeniu do obrotu na rynku regulowanym |

| Na jakich warunkach i zgodnie z jakim harmonogramem inwestorzy mogg zainwestowac w niniejsze papiery wartosciowe? |

Ogolne warunki i przewidywany harmonogram oferty

Warranty bedg oferowane zainteresowanym inwestorom przez BNP Paribas Financial Markets S.N.C. z siedzibg w Paryzu we Francji od dnia 23
maja 2024. Oferta publiczna zakohczy sie z koncem okresu obowigzywania Prospektu Emisyjnego i/lub obowigzujagcego w danym czasie
Prospektu Emisyjnego Podstawowego.

Szczegotowe informacje o dopuszczeniu do obrotu na rynku regulowanym
Nie jest obecnie intencjg wprowadzenie Warrantéw do notowan lub obrotu.
Szacunkowe koszty catkowite

Inwestor moze naby¢ Warranty w cenie emisyjnej lub w cenie nabycia. Ani Emitent, ani Oferent nie obcigzg inwestora zadnymi kosztami
przewyzszajgcymi cene emisyjng lub cene nabycia, z zastrzezeniem jednakze kosztdéw, jakimi nabywca moze zostaé obcigzony przy zakupie
Warrantéw przez banki lub publiczne kasy oszczednosci (Sparkassen) badz inne kanaly dystrybucji lub odpowiednie gietdy papieréw
wartosciowych, co do ktorych Emitent i Oferent nie moga sktadaé zadnych oswiadczen.

Poczatkowa cena emisyjna zawiera koszt wejscia na rynek kazdego z danych produktéw (na dzien publikacji Ostatecznych Warunkéw Emisji).

| Kto jest oferentem i/lub osobg ubiegajaca sie o dopuszczenie do obrotu? |

Oferentem jest BNP Paribas Financial Markets S.N.C. (z siedzibg pod adresem 20 boulevard des ltaliens, Paryz, 75009, Francja, LEI:
6EWKUOFGVX5QQJHFGT48), spotka jawna prawa francuskiego (Société en Nom Collectif) utworzona we Francji zgodnie z prawem francuskim.

| Jaki jest cel niniejszego prospektu emisyjnego? |
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Niniejsza oferta ma stuzy¢ przede wszystkim do osiggania zyskéw. Emitent wykorzysta wptywy netto z emisji wytgcznie do zabezpieczenia swoich
zobowigzan wynikajgcych z Warrantéw wobec Posiadaczy Warrantow.
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Sumario

| Secgao A - Introdugéo e adverténcias

| Adverténcias

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

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

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

d) Quando for apresentada em tribunal uma queixa relativa a informagéo contida no Prospeto de Base, o investidor queixoso podera, ao

abrigo da lei nacional, ter de suportar os custos de tradugéo do Prospeto de Base incluindo quaisquer Adendas e as Condi¢des Finais
antes de se iniciar o processo judicial.

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

investir nos Warrants relevantes.

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

Informacao introdutoria

Nome e numero de identificagdao
dos valores mobiliarios:

Call e/ou Put Warrants indexado a taxas de cdmbio de moedas (os "Warrants"),
ISIN: / WKN: ver tabela

Identidade e detalhes de contacto
do Emitente:

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

Autoridade competente:

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

Data de aprovagao do Prospeto de
Base:

24 de outubro de 2023

Secgao B - Informagao fundamental relativa ao Emitente

Quem é o Emitente dos Valores Mobiliarios?

Domicilio e forma juridica:

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

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

Principais atividades:

Emissao de valores mobiliarios

Principais acionistas:

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

Identidade dos principais
administradores:

Os principais administradores do Emitente sdo Grégoire Toublanc e Dr. Carsten Esbach.

Identidade dos revisores oficiais de
contas:

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

Qual é a informacgéo financeira fundamental relativa ao Emitente?

A informacgéo financeira apresentada abaixo foi retirada das demonstragbes financeiras auditadas do Emitente para os exercicios findos a 31 de
dezembro 2022 e 31 de dezembro de 2023.

Tabela 1: Declaragao de rendimentos —

valores mobiliarios nao representativos de capital

Demonstragoes financeiras anuais a
31 de dezembro de 2023

Demonstragoes financeiras anuais a
31 de dezembro de 2022

em EUR em EUR
Resultado das atividades ordinarias
Outros rendimentos operacionais 647.058,83 783.010,31
Qutros encargos operacionais -647.058,83 -783.010,31
Lucros operacionais liquidos anuais 0 0

Tabela 2: Balango — valores mobiliarios nao representativos de capital

Demonstracdes financeiras anuais a
31 de dezembro de 2023

Demonstracdes financeiras anuais a
31 de dezembro de 2022
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em EUR em EUR

Montantes a receber e outros ativos

Montantes a receber de sociedades coligadas 180.935.589,44 8.285.000,00
Qutros ativos (ativos/ativos correntes) 7.014.600.801,88 4.207.327.744,69
Passivo

Obrigagdes (responsabilidades/montantes a pagar) 4.321.474.506,21 2.361.510.475,11
Outras obrigagdes (responsabilidades/montantes a 2.874.061.885,11 1.854.102.269,58
pagar)

Divida financeira liquida (divida a longo prazo acrescida 0 0

da divida a curto prazo subtraida de disponibilidades em

caixa)

Tabela 3: Demonstragao de fluxos de caixa - valores mobiliarios nao representativos de capital

Para o periodo de Para o periodo de
1 de janeiro a 31 de dezembro de 2023 1 de janeiro a 31 de dezembro de 2022
em EUR em EUR

Fluxos de caixa liquidos de atividades operacionais 13.899,18 -13.222,76

Fluxos de caixa liquidos de atividades de financiamento - -

Fluxos de caixa liquidos de atividades de investimento - -

Quais sao os principais riscos especificos do Emitente?

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

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

Secgiao C - Informagao fundamental relativa aos valores mobiliarios

Quais sdo as principais caracteristicas dos valores mobiliarios?

Tipo e forma de valores mobiliarios

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

Direitos inerentes aos valores mobiliarios

Os Warrants nao geram juros.

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

Resqgate

Os Direitos inerentes ao Warrant serdo automaticamente considerados como exercidos na Data de Avaliagao.
O Portador do Warrant tera o direito de exigir o pagamento do Montante de Resgate pelo Emitente na Data de Liquidagao.
Resqgate antecipado

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

Pagamento de retornos

O Montante de Resgate por Warrant sera pago ao Portador do Warrant na Moeda de Liquidagdo o mais tardar na Data de Liquidagéo.

O Montante de Resgate por Call Warrants sera igual a diferenga entre o Pregco de Referéncia e o Prego de Exercicio, multiplicada pelo Racio.
O Montante de Resgate por Put Warrants sera igual a diferenga entre o Preco de Exercicio e o Prego de Referéncia, multiplicada pelo Racio.

Se o montante determinado nos termos acima enunciados for zero ou comportar um valor negativo, os Warrants expiraréo e ficarao sem valor.
Neste caso, nenhum pagamento sera feito aos Portadores do Warrant.

Se aplicavel, o montante pode ser convertido da Moeda da Referéncia do Subjacente para a Moeda de Liquidagao.
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No caso de uma rescisdo extraordinaria dos Warrants pelo Emitente, o Montante de Rescisdo por Warrant a pagar pelo Emitente aos Portadores
do Warrant sera igual a um montante determinado pelo Agente de Calculo, a sua discricdo razoavel, apurado enquanto o prego de mercado
adequado imediatamente antes do evento que da origem ao direito de rescisao.

Limitagcbes aos direitos inerentes aos Warrants

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

Data da emissao (data de valoracgao) 27 maio, 2024

WKN e ISIN dos Subjacente . Preco de Exercicio | Data de Avaliagao
Warrants/ Tipo de
(taxa de cambio de = Fonte de Referéncia Racio na Moeda de | Data de
Volume da Opcéao ferénci - =
Emissio Moedas) Referéncia Liquidagao
BB1LSD, EUR/USD Taxa de cambio 21 marco. 2025 / 27
DEOOOBB1LSD6 / www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,1500 marco (;2625
500.000 currencies/fx-fixings c0,
BB1LSE, EUR/USD Taxa de cambio 21 marco. 2025 / 27
DEOOOBB1LSE4 / www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,1400 marco 92625
500.000 currencies/fx-fixings €0,
BB1LSF, EUR/USD Taxa de cambio 21 marco. 2025 / 27
DEOOOBB1LSF1 / www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,1200 marco 92625
500.000 currencies/fx-fixings €0,
BB1LSG, EUR/USD Taxa de cambio 21 marco. 2025 / 27
DEO0O0OBB1LSG9 / www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,1000 marco %625
500.000 currencies/fx-fixings ¢,
BB1LSH, EUR/USD Taxa de cambio 21 marco. 2025 / 27
DEOOOBB1LSH7 / www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,0800 marco 920’25
500.000 currencies/fx-fixings co.
BB1LSJ, EUR/USD Taxa de cambio 21 marco. 2025 / 27
DEOOOBB1LSJ3 / www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,0600 marco 92625
500.000 currencies/fx-fixings co.
BB1LSK, EUR/USD Taxa de cambio 21 marco. 2025 / 27
DEOOOBB1LSK1 / www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,0500 marco 92625
500.000 currencies/fx-fixings €0,
BB1LSL, EUR/USD Taxa de cambio .
DEO0OBB1LSLO / | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,1500 20 junno, 2025126
500.000 currencies/fx-fixings ] ’
BB1LSM, EUR/USD Taxa de cambio .
DE00OBBILSM7 / | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,1200 ?%Luo”h;dz%ozs /26
500.000 currencies/fx-fixings junho,
BB1LSN, EUR/USD Taxa de cambio :
DEOOOBBILSN5/ | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,1000 %2]{1”0”206225025/ 26
500.000 currencies/fx-fixings J ’
BB1LSP, EUR/USD Taxa de cambio .
DEOOOBB1LSPO / www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,0800 i%#]uonh206225025/26
500.000 currencies/fx-fixings ] ’
BB1LSQ, EUR/USD Taxa de cambio .
DE00OBBILSQ8/ | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,0500 %?]{1”0”2%225025’ 26
500.000 currencies/fx-fixings ! ’
BB1LSR, EUR/USD Taxa de cambio 21 marco. 2025 / 27
DEOOOBB1LSRG6 / www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,0500 marco 92625
500.000 currencies/fx-fixings co.
BB1LSS, EUR/USD Taxa de cambio 21 marco. 2025 / 27
DEOOOBB1LSS4 / www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,0600 marco 92625
500.000 currencies/fx-fixings €0,
BB1LST, EUR/USD Taxa de cambio 21 marco. 2025 / 27
DEOOOBB1LST2/ www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,0800 marco %625
500.000 currencies/fx-fixings ¢,
BB1LSU, EUR/USD Taxa de cambio 21 marco. 2025 / 27
DEO00BB1LSUO / www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,1000 marco 920’25
500.000 currencies/fx-fixings §0:
BB1LSV, EUR/USD Taxa de cambio 21 marco. 2025 / 27
DEO0OOBB1LSV8 / www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,1200 marco 92625
500.000 currencies/fx-fixings co.
BB1LSW, EUR/USD Taxa de cambio 21 marco. 2025 / 27
DEOOOBB1LSW®6 / www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,1400 marco 920‘25
500.000 currencies/fx-fixings €0,
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WKN e ISIN dos

Warrants/ Subjacente Tioo de Preco de Exercicio | Data de Avaliagao
(taxa de cambio de PO ¢ Fonte de Referéncia Racio na Moeda de | Data de
Volume da Moed Opcgéo Referénci Liquidaca
Emissio oedas) eferéncia iquidacao
BB1LSX, EUR/USD Taxa de cambio 21 marco. 2025 / 27
DEOOOBB1LSX4 / www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,1500 marco 92625
500.000 currencies/fx-fixings co.
BB1LSY, EUR/USD Taxa de cambio :
DEO0OBB1LSY2/ www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,0800 i%#uonh206225025 /26
500.000 currencies/fx-fixings ] ’
BB1LSZ, EUR/USD Taxa de cambio .
DE00OBBALSZ9/ | www.bloomberg.com/markets/ |Put Bloomberg L.P. 100,00 1,1000 %?]{1”0”2%225025’ 26
500.000 currencies/fx-fixings ! ’
BB1LS0, EUR/USD Taxa de cambio .
DEOOOBB1LS05/ | www.bloomberg.com/markets/ |Put Bloomberg L.P. 100,00 1,1200 20 junho, 2025126
500.000 currencies/fx-fixings junho,
BB1LS1, EUR/USD Taxa de cambio .
DE000BB1LS13/ | www.bloomberg.com/markets/ |Put Bloomberg L.P. 100,00 1,1500 20 Junno, 2925 /26
500.000 currencies/fx-fixings junho,
BB1LS2, GBP/USD Taxa de cambio 21 marco. 2025 / 27
DEO00BB1LS21 / www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,3500 marco %625
500.000 currencies/fx-fixings g0
BB1LS3, GBP/USD Taxa de cambio 21 marco. 2025 / 27
DEOOOBB1LS39 / www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,3000 marco 920’25
500.000 currencies/fx-fixings §0:
BB1LS4, GBP/USD Taxa de cambio 21 marco. 2025 / 27
DEOOOBB1LS47 / www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,2500 marco 92625
500.000 currencies/fx-fixings g0,
BB1LS5, GBP/USD Taxa de cambio .
DEOOOBB1LS54/ | www.bloomberg.com/markets/ |Call Bloomberg L.P. 100,00 1,3500 %2]{1”0”200‘225025 /26
500.000 currencies/fx-fixings junho,
BB1LSS, GBP/USD Taxa de cambio .
DEO0OBB1LS62/ | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,3000 20 Junno, 2025 /26
500.000 currencies/fx-fixings ] ’
BB1LS7, GBP/USD Taxa de cambio .
DEO0OBB1LS70/ | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,2500 20 junno, 2025126
500.000 currencies/fx-fixings ] ’
BB1LSS, GBP/USD Taxa de cambio .
DEO0OBBILS88/ | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,2000 20 Junho, 2025 /26
500.000 currencies/fx-fixings J ’
BB1LS9, GBP/USD Taxa de cambio 21 marco. 2025 / 27
DEOOOBB1LS96 / www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,2000 marco 920’25
500.000 currencies/fx-fixings €0,
BB1LTA, GBP/USD Taxa de cambio 21 marco. 2025 / 27
DEOOOBB1LTAO / www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,2500 marco (;2(525
500.000 currencies/fx-fixings g0
BB1LTB, GBP/USD Taxa de cambio 21 marco. 2025 / 27
DEOOOBB1LTBS8 / www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,3000 marco g;20,25
500.000 currencies/fx-fixings c0
BB1LTC, GBP/USD Taxa de cambio 21 marco. 2025 / 27
DEOOOBB1LTC6 / www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,3500 marco (}2625
500.000 currencies/fx-fixings <o,
BB1LTD, GBP/USD Taxa de cambio :
DEOOOBB1LTD4/ | www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,2500 i%”onhzodzéoz‘r’ /26
500.000 currencies/fx-fixings junho,
BB1LTE, GBP/USD Taxa de cambio .
DEO0OBBALTE2/ | www.bloomberg.com/markets/ |Put Bloomberg L.P. 100,00 1,3000 i?]Luonh206225025/ 26
500.000 currencies/fx-fixings ] ’
BB1LTF, GBP/USD Taxa de cambio .
DEOOOBBILTF9/ | www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,3500 20 junno, 2025126
500.000 currencies/fx-fixings ] ’
BBI1LTG, USD/JPY Taxa de cambio 20 setembro. 2024 /
DEOOOBB1LTG7 / www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 160,0000 26 setembro’ 2024
5.000.000 currencies/fx-fixings ’
BB1LTH, USD/JPY Taxa de cambio 20 setembro. 2024 /
DEOOOBB1LTHS5 / www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 158,0000 26 setembro’ 2024
5.000.000 currencies/fx-fixings ’
BB1LTJ, USD/JPY Taxa de cambio 20 dezembro, 2024
DEOOOBB1LTJ1 / www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 160,0000 / 30 dezembro,
5.000.000 currencies/fx-fixings 2024
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WKN e ISIN dos

Warrants/ Subjacente Tioo de Preco de Exercicio | Data de Avaliagao
(taxa de cambio de PO ¢ Fonte de Referéncia Racio na Moeda de | Data de
Volume da Moed Opcgéo Referénci Liquidaca
Emissio oedas) eferéncia iquidacao
BB1LTK, USD/JPY Taxa de cambio 21 marco. 2025 / 27
DEOOOBB1LTK9 / www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 160,0000 marco 92625
5.000.000 currencies/fx-fixings co.
BB1LTL, USD/JPY Taxa de cambio 21 marco. 2025 / 27
DEOOOBB1LTL7 / www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 155,0000 marco 92625
5.000.000 currencies/fx-fixings €0,
BB1LTM, USD/JPY Taxa de cambio 21 marco. 2025 / 27
DEOOOBB1LTMS5 / www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 150,0000 marco 92625
5.000.000 currencies/fx-fixings §0.
BB1LTN, USD/JPY Taxa de cambio 21 marco. 2025 / 27
DEOOOBB1LTN3 / www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 145,0000 marco 92625
5.000.000 currencies/fx-fixings g0
BB1LTP, USD/JPY Taxa de cambio 21 marco. 2025 / 27
DEOOOBB1LTP8 / www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 140,0000 marco 92625
5.000.000 currencies/fx-fixings €0,
BB1LTQ, USD/JPY Taxa de cambio :
DEOOOBB1LTQ6/ | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 155,0000 20 Junho, 2025 /26
5.000.000 currencies/fx-fixings ! ’
BB1LTR, USD/JPY Taxa de cambio .
DEOOOBB1LTR4/ | www.bloomberg.com/markets/ |Call Bloomberg L.P. 10,00 150,0000 20 junno, 2025126
5.000.000 currencies/fx-fixings ] ’
BB1LTS, USD/JPY Taxa de cambio .
DEO0OBBALTS2/ | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 145,0000 %?]L”o”h206225025 /26
5.000.000 currencies/fx-fixings ) ’
BB1LTT, USD/JPY Taxa de cambio .
DEOOOBBILTTO/ | www.bloomberg.com/markets/ |Call Bloomberg L.P. 10,00 140,0000 %2]{1”0”200‘225025 /26
5.000.000 currencies/fx-fixings ] ’
BB1LTU, USD/JPY Taxa de cambio
DEOOOBBALTUS/ | www.bloomberg.com/markets/ |Put Bloomberg L.P. 10,00 158,0000 gg zztzmg gggj’
5.000.000 currencies/fx-fixings ’
BB1LTV, USD/JPY Taxa de cambio 20 setembro. 2024 /
DEOOOBB1LTV6 / www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 160,0000 26 setembro‘ 2024
5.000.000 currencies/fx-fixings ’
BB1LTW, USD/JPY Taxa de cambio 20 dezembro, 2024
DEOOOBB1LTW4 / www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 160,0000 / 30 dezembro,
5.000.000 currencies/fx-fixings 2024
BB1LTX, USD/JPY Taxa de cambio 21 marco. 2025 / 27
DEOOOBB1LTX2 / www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 140,0000 marco 920’25
5.000.000 currencies/fx-fixings €0,
BB1LTY, USD/JPY Taxa de cambio 21 marco. 2025 / 27
DEOOOBB1LTYO / www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 145,0000 marco (;2(525
5.000.000 currencies/fx-fixings ¢,
BB1LTZ, USD/JPY Taxa de cambio 21 marco. 2025 / 27
DEOOOBB1LTZ7 / www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 150,0000 marco g;20,25
5.000.000 currencies/fx-fixings o
BB1LTO, USD/JPY Taxa de cambio 21 marco. 2025 / 27
DEOOOBB1LT04 / www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 155,0000 marco (}2625
5.000.000 currencies/fx-fixings €0,
BB1LT1, USD/JPY Taxa de cambio 21 marco. 2025 / 27
DEOOOBB1LT12 / www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 160,0000 marco 92625
5.000.000 currencies/fx-fixings €0,
BB1LT2, USD/JPY Taxa de cambio .
DE00OBBALT20/ | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 140,0000 i?]Luonh206225025/ 26
5.000.000 currencies/fx-fixings ] ’
BB1LTS3, USD/JPY Taxa de cambio .
DEO0OBBALT38/ | www.bloomberg.com/markets/ |Put Bloomberg L.P. 10,00 145,0000 20 junno, 2025126
5.000.000 currencies/fx-fixings junho,
BB1LT4, USD/JPY Taxa de cambio :
DEO0OBBALT46 / | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 150,0000 20 Junno, 2025 /26
5.000.000 currencies/fx-fixings J ’
BB1LTS, USD/JPY Taxa de cambio ;
DEOOOBB1LT53 / www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 155,0000 i%#uonh206225025 /26
5.000.000 currencies/fx-fixings ) ’
BB1LT6, USD/JPY Taxa de cambio .
DEQ0OBBALT61/ | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 160,0000 i%“o”h;dz%ozs’ 26
5.000.000 currencies/fx-fixings ] ’
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Estatuto:

Os Warrants consubstanciam obrigagdes diretas e ndo subordinadas do Emitente em relagéo as quais o Emitente ndo prestou nenhuma garantia.
Os Warrants classificam-se pari passu com os direitos de crédito emergentes de cada outro e com qualquer outra obrigagédo presente ou futura
ndo subordinada e ndo garantida do Emitente, com excegao das obrigagbes com prioridade creditéria conferida por disposi¢ao legal imperativa.

Onde serao transacionados os valores mobiliarios?

N/A. A admissao a negociagao dos Warrants n&o é atualmente prevista.

Existe alguma garantia associada aos valores mobiliarios?

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

Quem é o Garante destes valores mobiliarios?

Domicilio e forma juridica: O Garante é uma sociedade anénima (société anonyme) constituida ao abrigo das leis de Franga e o
seu legal entity identifier (LEI) ¢ ROMUWSFPUSMPROS8K5P83. A sua sede € 16, boulevard des ltaliens

— 75009 Paris, Franca.

Principais atividades: De acordo com a sua propria avaliagdo, o BNP Paribas S.A. € um dos maiores bancos franceses e tem

filiais e sucursais em todos os mercados relevantes.

Principais acionistas: A 31 de dezembro de 2023, os principais acionistas sao a Société Fédérale de Participations et
d’Investissement (“SFPI”), uma sociedade anénima de interesse publico (public-interest société anonyme
(stock corporation)) que atua em nome e no interesse do Governo da Bélgica e que é titular de 5,5% do
capital social escriturado, Amundi, que é titular de 5,4% do capital social escriturado, BlackRock Inc.,
que é titular de 6,9% do capital social escriturado, e o Grao Ducado de Luxemburgo, que é titular de
1,1% do capital social escriturado. Tanto quanto é do conhecimento do BNPP, nenhum acionista para
além da SFPI, da Amundi e da BlackRock Inc. detém mais de 5% do seu capital ou dos seus direitos de
voto.

Identidade dos
administradores:

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

Identidade dos revisores oficiais de
contas:

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

Qual é a informacgao financeira fundamental relativa ao Garante?

Tabela 1: Declaragao de rendimentos

31 de dezembro de 2023 31 de dezembro de 2022
(auditado) (auditado)
em milhdes de EUR em milhdes de EUR
Rendimentos 45.874 45.430
Custo do risco (2.907) (3.003)
Resultado liquido atribuivel aos acionistas 10.975 9.848

Tabela 2: Balango

30 de setembro de 2023

31 de dezembro de 2022

(auditado) (auditado)
em milhoes de EUR em milhoes de EUR
Ativo total (Grupo) 2.591.499 2.663.748
Empréstimos consolidados a clientes e contas a receber 859.200 857.020
de clientes
Depositos consolidados de clientes 988.549 1.008.056
Capital Social (percentagem do Grupo) 123.742 121.237

As demonstragdes financeiras anuais consolidadas do Garante para os anos findos a 31 de dezembro de 2022 e a 31 de dezembro de 2023 foram
elaborados de acordo com as Normas Internacionais de Relato Financeiro (International Financial Reporting Standards) (IFRS).

Quais sao os principais riscos especificos do Garante?

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

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

Quais sdo os principais riscos especificos dos valores mobiliarios?

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

Dependéncia da evolugdo do prego dos Subjacentes:
A selegao pelo Emitente do Subjacente nao se baseia necessariamente na sua avaliagdo do desempenho futuro do Subjacente selecionado.

Devido ao efeito de alavancagem, as variagbes de pregos do Subjacente (ou mesmo a ndo ocorréncia de uma variagdo de pregos esperado)
podem diminuir o valor dos Warrants de forma desproporcionada e desprové-lo de valor. Consequentemente, existe um risco de perda que pode
ser igual ao total do Capital Investido.

Riscos associados ao perfil de payoff:

Se o Preco de Referéncia dos Call Warrants for igual ou inferior ao Preco de Exercicio, o Montante de Resgate sera zero (0), ndo havendo lugar a
QUALQUER pagamento (perda total).

Se o Precgo de Referéncia for superior ao Pregco de Exercicio, o Portador do Warrant ira suportar a perda se o Montante de Resgate for inferior ao
valor de aquisigao pago pelo Portador do Warrant.

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

Se o Prego de Referéncia for inferior ao Prego de Exercicio, o Portador do Warrant ira suportar a perda se o Montante de Resgate for inferior ao
valor de aquisigéo pago pelo Portador do Warrant.

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

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

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

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

Riscos associados ao Subjacente: Um investimento em Warrants com uma taxa de cambio de moedas como Subjacente pode resultar na
exposicao a riscos de mercado semelhantes aos de um investimento direto nessa(s) moeda(s) subjacente(s). Tal aplica-se, em particular, se a
moeda em questdo for uma moeda de um mercado emergente. As taxas de cambio de moedas sdo negociadas 24 horas por dia nos fusos
horarios da Australia, Asia, Europa e América. Por conseguinte, um limiar de prego aplicavel nos termos dos Termos e Condigdes dos Warrants
pode ser atingido, excedido ou descer abaixo em qualquer altura, incluindo fora do horario de negociagéo local ou do horario de negociagao do
Agente de Calculo ou da Oferente.

Riscos decorrentes de eventuais conflitos de interesse: O Emitente, o Garante e ainda as sociedades a estes coligadas podem prosseguir
interesses que entrem em conflito com os interesses dos Portadores do Warrant ou que nao os tenham em conta. Este pode ser o caso quando
desempenhem outras fungdes ou realizem outras transagdes. Potenciais conflitos de interesses podem ter um efeito adverso sobre o valor dos
Warrants.

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

Em que condigdes e calendario posso investir neste valor mobiliario?

Condicoes e termos gerais e calendario desta oferta

Os Warrants serdao comercializados pelo BNP Paribas Financial Markets S.N.C., Paris, Franga, aos investidores interessados a partir de 23 maio,
2024. A oferta ao publico termina no fim da validade do Prospeto e/ou do entédo atual Prospeto de Base.

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

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

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

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

O Oferente € o BNP Paribas Financial Markets S.N.C. (com sede social na 20 boulevard des lItaliens, Paris, 75009, Franga, LEI:
6EWKUOFGVX5QQJHFGT48), uma sociedade em nome coletivo (Société en Nom Collectif) constituida em Franca ao abrigo das leis de Franga.
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Porque é que este prospeto esta a ser produzido?

O principal objetivo da oferta € o de promover a obtengao de lucro. O Emitente utilizara as receitas liquidas da emissdo exclusivamente para cobrir
as suas obrigacdes emergentes dos Warrants para com os Portadores do Warrant.
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Sammanfattning

Avsnitt A — Introduktion och varningar

| Varningar
a) Denna sammanfattning bor Idsas som en introduktion till Grundprospektet.
b) Varje investerares beslut att investera i Warranterna bor fattas baserat pa en beddmning av Grundprospektet i sin helhet.
c) Investerare kan forlora hela (totalférlust) eller delar av sitt investerade kapital.
d) Om ett ansprak avseende informationen i detta Grundprospekt framfors infor domstol, kan kadranden enligt nationell lagstiftning bli skyldig

att sta for kostnaderna for 6versattningen av Grundprospektet, inklusive eventuella Tillagg, och relaterade Slutliga Villkor innan de rattsliga

forfarandena inleds.

e) Civilrattsligt ansvar kan alaggas BNP Paribas Emissions- und Handelsgesellschaft mbH ("Emittenten"), som, i egenskap av Emittent av
Warranterna har atagit sig ansvaret for denna sammanfattning, inklusive eventuella éverséattningar, eller den som har lagt fram denna
sammanfattning, inklusive eventuella 6versattningar, men endast for det fall att Sammanfattningen ar vilseledande, felaktig eller
inkonsekvent nar den lases tillsammans med andra delar av Grundprospektet, eller ndr Sammanfattningen, nar den lases tillsammans
med andra delar av Grundprospektet, inte tillhandahaller den nyckelinformation som behdvs for att hjélpa investerare nar de dévervager att
investera i de berérda Warranterna.

f) Investerare star i begrepp att kopa en produkt som inte ar enkel och som kan vara svar att forsta.

Inledande information

Typ av virdepapper och
identifikationsnummer:

Call och/eller Put Warranter lankade till valutavaxlingskurser ("Warranterna™),
ISIN: / WKN: se tabellen

Emittentens identitet och
kontaktinformation:

Emittenten har sitt sdte och huvudkontor pa adressen Senckenberganlage 19, 60325 Frankfurt am Main,
Tyskland. Emittentens identifieringskod for juridiska personer (Legal Entity Identifier, LEI) ar
549300TS3U4JKMR1B479 och Emittentens telefonnummer ar +49 (0) 69 7193-0.

Behorig myndighet:

Den tyska federala finansinspektionen. (Bundesanstalt fur Finanzdienstleistungsaufsicht — "BaFin").
Adressen till BaFin (avdelningen for tillsyn av vardepapper) ar Marie-Curie-Str. 24-28, 60439 Frankfurt
am Main, Tyskland och telefonnumret ar +49 (0) 228 41080.

Datum for godkannande av
Grundprospektet:

24 oktober 2023

Avsnitt B — Nyckelinformation om Emittenten

Vem &r Emittenten av vardepapperen?

Emittentens hemvist och juridiska
form:

Emittenten har sin hemvist i Frankfurt am Main. Kontorsadressen ar Senckenberganlage 19, 60325
Frankfurt am Main, Tyskland.

Emittenten ar ett aktiebolag (Gesellschaft mit beschrankter Haftung — GmbH) inkorporerat i Tyskland och
som lyder under tysk lag och dess LEI-kod ar 549300TS3U4JKMR1B479.

Huvudsaklig verksamhet:

Utgivning av vardepapper.

Storsta aktiedgare:

BNP Paribas S.A., ett publikt listat aktiebolag (’société anonyme”) inkorporerat i Frankrike, ar enda
aktiedgare i BNP Paribas Emissions- und Handelsgesellschaft mbH.

Emittentens viktigaste
befattningshavare:

Emittentens verkstallande direktorer ar Grégoire Toublanc och Dr. Carsten Esbach.

Lagstadgad revisor:

MAZARS GmbH & Co. KG Wirtschaftsprifungsgesellschaft, Theodor-Stern-Kai 1, 60596 Frankfurt am
Main, Tyskland, har utsetts till lagstadgad revisor.

Vilken ar den finansiella nyckelinformationen for Emittenten?

Den finansiella informationen nedan &r hdmtad fran Emittentens reviderade finansiella rapporter for rdkenskapsaren som slutade 31 december

2022 respektive 31 december 2023.

Tabell 1: Resultatrdkning — icke-aktierelaterade vardepapper

Arsbokslut per den
31 december 2023

Arsbokslut per den
31 december 2022

i EUR i EUR
Resultat fran huvudsaklig verksamhet
Ovriga rorelseintékter 647 058,83 783 010,31
Ovriga rérelsekostnader -647 058,83 -783 010,31
Arets nettovinst 0 0

Tabell 2: Balansriakning — icke-aktierelaterade vardepapper

Arsbokslut per den
31 december 2023

Arsbokslut per den
31 december 2022
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i EUR i EUR

Fordringar och dvriga tillgangar

Fordringar hos narstaende féretag 180 935 589,44 8 285 000,00
Ovriga tillgangar (tillgangar/omséattningstillgangar) 7 014 600 801,88 4 207 327 744,69
Skulder

Obligationer (férpliktelser/skulder) 4 321 474 506,21 2 361510 475,11
Ovriga skulder (forpliktelser/skulder) 2 874 061 885,11 1854 102 269,58
Finansiell nettoskuld (langfristiga skulder plus kortfristiga 0 0

skulder minus kassa)

Tabell 3: Kassaflodesanalys — icke-aktierelaterade vardepapper

Avser perioden fran Avser perioden fran
1 januari till 31 december 2023 1 januari till 31 december 2022
i EUR i EUR

Nettokassaflode fran I6pande verksamhet 13 899,18 -13 222,76

Nettokassafldde fran finansieringsverksamhet - -

Nettokassaflode fran investeringsverksamhet - -

Vilka ar de specifika nyckelriskerna for emittenten?

Viardepappersinnehavare bar utgivarrisken/kreditrisken: Med forbehall fér den Garanti som har stallts ut av BNP Paribas S.A. som Garant for
Emittentens betalningsataganden i anslutning till de emitterade vardepapperen, ar vardepappersinnehavarna exponerade for risken att Emittenten
inte kan fullgéra sina forpliktelser enligt vardepapperen, till exempel for det fall att Emittenten blir insolvent (illikvid/6verskuldsatt). For det fall att
Emittenten blir insolvent kan det resultera i att vardepappersinnehavare forlorar hela det kapital de investerade nar de kdpte vardepapperen (risk
for totalforlust).

Vardepappersinnehavare bar risken for att avtalet om kontroll och vinstdelning inte fullgors: Det finns ett avtal om kontroll och vinstdelning
mellan BNP Paribas S.A. och Emittenten. Enligt avtalet har BNP Paribas S.A. en skyldighet att kompensera alla nettoférluster som Emittenten kan
adra sig under ett rakenskapsar under avtalets giltighetstid. Investerare som har investerat i vardepapperen utgivha av Emittenten ar darmed
exponerade for risken att Emittenten inte kan fullgéra sina forpliktelser gentemot vardepappersinnehavarna, i nagon del, éver huvud taget eller utan
drojsmal for det fall att BNP Paribas S.A. inte i ndgon del, dver huvud taget eller inte utan dréjsmal fullgor sina forpliktelser gentemot Emittenten
under avtalet om kontroll och vinstdelning. | detta fall kan vardepappersinnehavare forlora hela det kapital de investerade nar de kopte
vardepapperen (risk for totalférlust).

Avsnitt C — Nyckelinformation om vardepapperen

Vilka ar viardepapperens viktigaste egenskaper?

Vardepapperens typ och kategori

Warranterna ar utgivna i form av innehavarskuldebrev (Inhaberschuldverschreibungen) och regleras av tysk lag, sa som definieras i paragraf 793 i
den tyska civillagen (Blrgerliches Gesetzbuch — BGB). Warranterna ar fritt dverlatbara och ar inte foremal for nagra overlatelseinskrankningar.

Rattigheter knutna till vardepapperen
Warranterna &r inte rantebarande.
Varje Warrant berattigar Warrantinnehavaren att erhalla ett Inlésenbelopp vid inlésen sa som anges i avsnittet "Utbetalning av avkastning” nedan.

Inlésen

Warrantrattigheterna kommer automatiskt att anses inlosta pa Varderingsdatumet.
Warrantinnehavaren har rétt att kréva betalning motsvarande Inlésenbeloppet av Emittenten pa Aterbetalningsdagen.
Fértida Inlésen

For det fall att en Justeringshandelse hanforlig till den Underliggande Tillgangen har intraffat kan Emittenten ha ratt att justera Warrantrattigheterna
i enlighet med de Allmanna Villkoren fér Warranterna eller ha ratt att stdnga Warranterna genom extraordinar stédngning. Emittenten ska i
foregaende fall betala ut Stangningsbeloppet inom fyra Bankdagar fran det att Emittenten meddelat Warrantinnehavaren om sténgning. | detta fall
kan Stangningsbeloppet komma att vara betydligt Iagre an det pris investeraren betalat for Warranten och kan i vissa fall vara noll (0) (totalforlust
av Investerat Kapital).

Utbetalning av avkastning
Inldsenbeloppet per Warrant ska utbetalas till Warrantinnehavaren i Noteringsvalutan senast pa Aterbetalningsdagen.

Inlésenbeloppet for Call Warranter ska vara lika med skillnaden mellan Referenskursen och Lésenkursen, multiplicerat med Kvoten.
Inlésenbeloppet for Put Warranter ska vara lika med skillnaden mellan Losenkursen och Referenskursen, multiplicerat med Kvoten.

Om beloppet som bestéamts i enlighet med ovan ar lika med noll eller &r negativt kommer Warranterna att 16pa ut och bli vardeldsa. | detta fall
kommer ingen utbetalning ske till Warrantinnehavarna.

Om tillampligt, kan beloppet konverteras fran Referensvalutan for den Underliggande Tillgangen till Noteringsvalutan.

For det fall att Emittenten stanger Warranterna genom extraordinar stangning ska det utbetalningsbara Stangningsbeloppet per Warrant vara lika
med ett belopp som bestdms diskretionart av Berakningsagenten utifran vad som ar skaligt marknadspris omedelbart innan den handelse som
féranledde ratten att stdnga intraffade.

Begrénsningar i réttigheterna knutna till Warranterna
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Under vissa omstandigheter har Emittenten ratt att justera de Allmanna Villkoren for Warranterna. Vidare kan Emittenten ha ratt att stanga
Warranterna genom extraordinar stéangning for det fall att en Justeringshandelse vad géaller den Underliggande Tillgangen har intraffat. Vid
extraordinar stangning ska Emittenten betala ut Stdngningsbeloppet inom fyra Bankdagar fran det att meddelande om stangning lamnats.

Emitteringsdatum (varderingsdatum) | 27 maj 2024
Under-
.‘.NKN och ISIN liggande Options- . Losenkurs uttryckt i | Varderingsdatum /
for Warranterna/ Y Referens-killa Kvot .
. Tillgang slag Referensvaluta Aterbetalningsdag
Emitterad Volym
(valutavaxlingskurs)
BB1LSD, EUR/USD Vaxelkurs 21 mars 2025 / 27
DEOOOBB1LSD6 / 500 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,1500 mars 2025
000 currencies/fx-fixings
BB1LSE, EUR/USD Vaxelkurs 21 mars 2025 / 27
DEOOOBB1LSE4 / 500 | www.bloomberg.com/markets/ |Call Bloomberg L.P. 100,00 1,1400 mars 2025
000 currencies/fx-fixings
BB1LSF, EUR/USD Vaxelkurs 21 mars 2025 / 27
DEOOOBB1LSF1 /500 |www.bloomberg.com/markets/ |Call Bloomberg L.P. 100,00 1,1200 mars 2025
000 currencies/fx-fixings
BB1LSG, EUR/USD Vaxelkurs 21 mars 2025 / 27
DEOOOBB1LSG9 /500 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,1000 mars 2025
000 currencies/fx-fixings
BB1LSH, EUR/USD Vaxelkurs 21 mars 2025 / 27
DEOOOBB1LSH7 / 500 | www.bloomberg.com/markets/ |Call Bloomberg L.P. 100,00 1,0800 mars 2025
000 currencies/fx-fixings
BB1LSJ, EUR/USD Vaxelkurs 21 mars 2025 / 27
DEOOOBB1LSJ3 /500 | www.bloomberg.com/markets/ |Call Bloomberg L.P. 100,00 1,0600 mars 2025
000 currencies/fx-fixings
BB1LSK, EUR/USD Vaxelkurs 21 mars 2025 / 27
DEOOOBB1LSK1 /500 | www.bloomberg.com/markets/ |Call Bloomberg L.P. 100,00 1,0500 mars 2025
000 currencies/fx-fixings
BB1LSL, EUR/USD Vaxelkurs A
DE000BB1LSLY /500 | www.bloomberg.com/markets/ |Call Bloomberg L.P. 100,00 1,1500 20 Jun) 2925120
000 currencies/fx-fixings )
BB1LSM, EUR/USD Vaxelkurs -
DE000BB1LSM7 / 500 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,1200 .2(:]{“2%225025 /26
000 currencies/fx-fixings Ju
BB1LSN, EUR/USD Vaxelkurs -
DE00OBB1LSN5 /500 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,1000 20 Juns 2025 /26
000 currencies/fx-fixings J
BB1LSP, EUR/USD Vaxelkurs 20 iuni 2025 / 26
DEOOOBB1LSPO /500 | www.bloomberg.com/markets/ |Call Bloomberg L.P. 100,00 1,0800 'un{ 2025
000 currencies/fx-fixings )
BB1LSQ, EUR/USD Vaxelkurs A
DE00OBB1LSQ8 / 500 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,0500 %?1{“2%225025 /26
000 currencies/fx-fixings ]
BB1LSR, EUR/USD Vaxelkurs 21 mars 2025 / 27
DEOOOBB1LSR6 / 500 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,0500 mars 2025
000 currencies/fx-fixings
BB1LSS, EUR/USD Vaxelkurs 21 mars 2025 / 27
DEOO0OBB1LSS4 / 500 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,0600 mars 2025
000 currencies/fx-fixings
BB1LST, EUR/USD Vaxelkurs 21 mars 2025 / 27
DEOO0OBB1LST2 /500 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,0800 mars 2025
000 currencies/fx-fixings
BB1LSU, EUR/USD Vaxelkurs 21 mars 2025 / 27
DEOOOBB1LSUOQ / 500 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,1000 mars 2025
000 currencies/fx-fixings
BB1LSV, EUR/USD Vaxelkurs 21 mars 2025 / 27
DEOOOBB1LSV8 /500 |www.bloomberg.com/markets/ |Put Bloomberg L.P. 100,00 1,1200 mars 2025
000 currencies/fx-fixings
BB1LSW, EUR/USD Vaxelkurs 21 mars 2025 / 27
DEOOOBB1LSW6 / 500 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,1400 mars 2025
000 currencies/fx-fixings
BB1LSX, EUR/USD Vaxelkurs 21 mars 2025 / 27
DEOOOBB1LSX4 /500 | www.bloomberg.com/markets/ |Put Bloomberg L.P. 100,00 1,1500 marsaZ(§25
000 currencies/fx-fixings
BB1LSY, EUR/USD Vaxelkurs A
DE00OBB1LSY2 /500 | www.bloomberg.com/markets/ |Put Bloomberg L.P. 100,00 1,0800 i?]{“zr8225°25’ 26
000 currencies/fx-fixings ]
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Under-

WKN och ISIN . . .. - .
f6r Warranterna/ Ilggapde Options- Referens-killa Kvot Loésenkurs uttryckt i Varderlngs_datum /
. Tillgang slag Referensvaluta Aterbetalningsdag
Emitterad Volym
(valutavaxlingskurs)
BB1LSZ, EUR/USD Vaxelkurs P
DEO0OBBALSZ9 /500 | www.bloomberg.com/markets/ |Put Bloomberg L.P. 100,00 1,1000 20 Jun 2025/ 26
000 currencies/fx-fixings )
BB1LSO, EUR/USD Vaxelkurs 20 iuni 2025 / 26
DEOO0BB1LS05 / 500 | www.bloomberg.com/markets/ |Put Bloomberg L.P. 100,00 1,1200 'un{ 2025
000 currencies/fx-fixings ]
BB1LS1, EUR/USD Vaxelkurs A
DE000BB1LS13 /500 | www.bloomberg.com/markets/ |Put Bloomberg L.P. 100,00 1,1500 20 Jun 2925126
000 currencies/fx-fixings ]
BB1LS2, GBP/USD Vaxelkurs 21 mars 2025 / 27
DEO00BB1LS21 /500 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,3500 mars 2025
000 currencies/fx-fixings
BB1LS3, GBP/USD Vaxelkurs 21 mars 2025 / 27
DEO00BB1LS39 /500 | www.bloomberg.com/markets/ |Call Bloomberg L.P. 100,00 1,3000 mars 2025
000 currencies/fx-fixings
BB1LS4, GBP/USD Vaxelkurs 21 mars 2025 / 27
DEOOOBB1LS47 /500 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,2500 marsa2§25
000 currencies/fx-fixings
BB1LS5, GBP/USD Vaxelkurs A
DEO00BB1LS54 /500 | www.bloomberg.com/markets/ |Call Bloomberg L.P. 100,00 1,3500 20 Jum 2925120
000 currencies/fx-fixings ]
BB1LSS, GBP/USD Vaxelkurs -
DE000BB1LS62 /500 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,3000 .2?]{”2’3225025/ 26
000 currencies/fx-fixings Ju
BB1LS7, GBP/USD Vaxelkurs 20 iuni 2025 / 26
DEO00BB1LS70 /500 | www.bloomberg.com/markets/ |Call Bloomberg L.P. 100,00 1,2500 'un{ 2025
000 currencies/fx-fixings ]
BB1LSS, GBP/USD Vaxelkurs A
DE00OBB1LS88 /500 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,2000 i%{”zrgzzf)‘m’ 26
000 currencies/fx-fixings ]
BB1LS9, GBP/USD Vaxelkurs 21 mars 2025 / 27
DEOO0OBB1LS96 / 500 | www.bloomberg.com/markets/ |Put Bloomberg L.P. 100,00 1,2000 mars 2025
000 currencies/fx-fixings
BB1LTA, GBP/USD Vaxelkurs 21 mars 2025 / 27
DEOOOBB1LTAO /500 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,2500 mars 2025
000 currencies/fx-fixings
BB1LTB, GBP/USD Vaxelkurs 21 mars 2025 / 27
DEO0O0BB1LTB8 / 500 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,3000 mars 2025
000 currencies/fx-fixings
BB1LTC, GBP/USD Vaxelkurs 21 mars 2025 / 27
DEOOOBB1LTC6 /500 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,3500 mars 2025
000 currencies/fx-fixings
BB1LTD, GBP/USD Vaxelkurs 20 iuni 2025 / 26
DEOOOBB1LTD4 / 500 | www.bloomberg.com/markets/ |Put Bloomberg L.P. 100,00 1,2500 'unf 2025
000 currencies/fx-fixings J
BB1LTE, GBP/USD Vaxelkurs 20 iuni 2025 / 26
DEOOOBB1LTE2 /500 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,3000 'un{ 2025
000 currencies/fx-fixings )
BB1LTF, GBP/USD Vaxelkurs 20 iuni 2025 / 26
DEOOOBB1LTF9 /500 | www.bloomberg.com/markets/ |Put Bloomberg L.P. 100,00 1,3500 'un{ 2025
000 currencies/fx-fixings )
BB1LTG, USD/JPY Vaxelkurs 20 september 2024
DEOOOBB1LTG7 / 5 000 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 160,0000 |/ 26 september
000 currencies/fx-fixings 2024
BB1LTH, USD/JPY Vaxelkurs 20 september 2024
DEOOOBB1LTH5 / 5 000 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 158,0000 |/ 26 september
000 currencies/fx-fixings 2024
BB1LTJ, USD/JPY Vaxelkurs 20 december 2024 /
DEOO0BB1LTJ1 /5 000 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 160,0000 30 december 2024
000 currencies/fx-fixings
BB1LTK, USD/JPY Vaxelkurs 21 mars 2025 / 27
DEOOOBB1LTK9 /5 000 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 160,0000 mars 2025
000 currencies/fx-fixings
BB1LTL, USD/JPY Vaxelkurs 21 mars 2025 / 27
DEOOOBB1LTL7 /5 000 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 155,0000 mars 2025
000 currencies/fx-fixings

144 /162




Under-

WKN och ISIN - . . - .
f6r Warranterna/ Ilggapde Options- Referens-killa Kvot Loésenkurs uttryckt i Varderlngs_datum /
. Tillgang slag Referensvaluta Aterbetalningsdag
Emitterad Volym
(valutavaxlingskurs)
BB1LTM, USD/JPY Vaxelkurs 21 mars 2025 / 27
DEO0OBB1LTM5 / 5 000 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 150,0000 mars 2025
000 currencies/fx-fixings
BB1LTN, USD/JPY Vaxelkurs 21 mars 2025 / 27
DEOOOBB1LTN3 /5 000 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 145,0000 mars 2025
000 currencies/fx-fixings
BB1LTP, USD/JPY Vaxelkurs 21 mars 2025 / 27
DEOOOBB1LTP8 /5 000 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 140,0000 mars 2025
000 currencies/fx-fixings
BB1LTQ, USD/JPY Vaxelkurs 20 iuni 2025 / 26
DEOOOBB1LTQ6 / 5 000 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 155,0000 : nf 2025
000 currencies/fx-fixings Ju
BB1LTR, USD/JPY Vaxelkurs 20 iuni 2025 / 26
DEOOOBB1LTR4 / 5 000 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 150,0000 'un{ 2025
000 currencies/fx-fixings J
BB1LTS, USD/JPY Vaxelkurs 20 iuni 2025 / 26
DEOOOBB1LTS2 /5 000 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 145,0000 'un{ 2025
000 currencies/fx-fixings ]
BB1LTT, USD/JPY Vaxelkurs 20 iuni 2025 / 26
DEOOOBB1LTTO / 5 000 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 140,0000 <)
. P juni 2025
000 currencies/fx-fixings
BB1LTU, USD/JPY Vaxelkurs 20 september 2024
DEOOOBB1LTUS8 / 5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 158,0000 |/ 26 september
000 currencies/fx-fixings 2024
BB1LTV, USD/JPY Vaxelkurs 20 september 2024
DEOOOBB1LTV6 / 5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 160,0000 / 26 september
000 currencies/fx-fixings 2024
BB1LTW, USD/JPY Vaxelkurs
DE0OOBBALTW4 / 5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 160,0000 gg gzgzmgg gggj’
000 currencies/fx-fixings
BB1LTX, USD/JPY Vaxelkurs 21 mars 2025 / 27
DEOO0BB1LTX2 /5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 140,0000 mars 2025
000 currencies/fx-fixings
BBILTY, USD/JPY Vaxelkurs 21 mars 2025 / 27
DEOOOBB1LTYO /5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 145,0000 mars 2025
000 currencies/fx-fixings
BB1LTZ, USD/JPY Vaxelkurs 21 mars 2025 / 27
DEOO0BB1LTZ7 / 5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 150,0000 mars 2025
000 currencies/fx-fixings
BB1LTO, USD/JPY Vaxelkurs 21 mars 2025 / 27
DEOOOBB1LTO04 /5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 155,0000 mars 2025
000 currencies/fx-fixings
BB1LT1, USD/JPY Vaxelkurs 21 mars 2025 / 27
DEOO0BB1LT12 /5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 160,0000 mars 2025
000 currencies/fx-fixings
BB1LT2, USD/JPY Vaxelkurs 20 iuni 2025 / 26
DEO00BB1LT20 /5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 140,0000 'un{ 2025
000 currencies/fx-fixings J
BB1LT3, USD/JPY Vaxelkurs 20 iuni 2025 / 26
DEOOOBB1LT38 /5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 145,0000 'un{ 2025
000 currencies/fx-fixings ]
BB1LT4, USD/JPY Vaxelkurs _—
DEOOOBB1LT46 / 5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 150,0000 i(:]{l,lzr8225025 /26
000 currencies/fx-fixings ]
BB1LTS, USD/JPY Vaxelkurs 20 iuni 2025 / 26
DEOOOBB1LT53 /5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 155,0000 : n{ 2025
000 currencies/fx-fixings Ju
BB1LT®6, USD/JPY Vaxelkurs -
DE00OBBAILT61 / 5 000 | www.bloomberg.com/markets/ |Put Bloomberg L.P. 10,00 160,0000 20 Jun 2025 /26
000 currencies/fx-fixings J
Status:

Warranterna utgor icke efterstallda skulder hos Emittenten, vilka inte ar sakerstallda av Emittenten. Warranterna medfor ratt till betalning jamsides
(pari passu) Ovriga nuvarande och framtida icke sakerstallda och icke efterstallda skulder som Emittenten har eller kan komma att adra sig, i den
man skulder inte ska prioriteras fore med anledning av tvingande lagstiftning.

Var kommer vardepapperen att handlas?
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N/A. For tillfallet ar inte avsikten att Warranterna ska listas eller tas upp till handel.

Omfattas vardepapperen av en garanti?

BNP Paribas S.A., Paris, Frankrike, (harefter benamnd "Garanten") har stallt ut en ovillkorlig och oaterkallelig garanti (harefter benamnd
"Garantin") fér betalningen av samtliga betalningar som ska erldggas i enlighet med de Allmanna Villkoren for Warranterna om, och sa snart,
respektive betalning ska erlaggas i enlighet med de Allmanna Villkoren for Warranterna.

Vem ar Garanten?

Hemvist och juridisk form: Garanten ar ett publikt listat aktiebolag (société anonyme) inkorporerat | Frankrike under franska lagar
och dess LEI-kod &r: ROMUWSFPU8BMPROB8KS5P83. Adressen till huvudkontoret ar 16, boulevard des

Italiens — 75009 Paris, Frankrike.

Huvudsaklig verksamhet: Enligt egen bedémning ar BNP Paribas S.A. en av Frankrikes storsta banker och har filialer och

dotterbolag verksamma pa alla stora marknader.

Storsta aktiedagare: Per den 31 december 2023 &r de stdrsta aktiedgarna Société Fédérale de Participations et
d'Investissement (“SFPI”), ett public-interest société anonyme (aktiebolag) som agerar & den belgiska
regeringens vagnar och vilka ager 5,5 % av det registrerade aktiekapitalet, Amundi som ager 5,4 % av
det registrerade aktiekapitalet, BlackRock Inc. som ager 6,9 % av det registrerade aktiekapitalet och
Storhertigddmet Luxemburg, vilka ager 1,1 % av det registrerade aktiekapitalet. Sa vitt BNP kanner till
finns det inga aktiedgare utdver SPFI, Amundi och BlackRock Inc. som dger mer 8n 5 % av kapitalet eller
rosterna.

Viktiga befattningshavare: Jean-Laurent Bonnafé ar Chief Executive Officer for BNP Paribas S.A.

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

Vilken ar Garantens finansiella nyckelinformation?

Tabell 1: Resultatrdkning

31 december 2023
(reviderad)

31 december 2022
(reviderad)

i miljoner EUR i miljoner EUR
Intékter 45 874 45 430
Kostnader hanférliga till riskhantering (2 907) (3 003)
Nettovinst hanforlig till aktiedgare/agarintresse 10 975 9 848

Tabell 2: Balansrakning

30 september 2023
(reviderad)

31 december 2022
(reviderad)

i miljoner EUR i miljoner EUR
Totala tillgadngar (Koncernen) 2 591 499 2 663 748
Konsoliderade lan till och fordringar hos kunder 859 200 857 020
Konsoliderad kundinlaning 988 549 1008 056
Eget kapital (Koncernandel) 123 742 121 237

Garantens koncernredovisning for rakenskapsaren som slutade 31 december 2022 respektive 31 december 2023 har fardigstallts i enlighet med
International Financial Reporting Standards (IFRS).

Vilka &r nyckelriskerna hanforliga till Garanten?

Risk fér insolvens/likviditetsrisk hdnfoérlig till Garanten: Till félid av den Garanti som BNP Paribas S.A har stallt ut samt avtalet om kontroll och
vinstdelning som har ingatts av Emittenten och Garanten ar investerare indirekt exponerade for Garantens insolvens- och likviditetsrisk. Garantens
verksamhet, i dess roll som en internationell finanskoncern, karaktariseras av sju viktiga riskfaktorer (kreditrisk, motpartsrisk och
vardepapperiseringsrisker i bankportfoljen; operativ risk; marknadsrisk; likviditets- och aterinvesteringsrisk; risker hanfoérliga marknaden och det
ekonomiska omvarldslaget i stort; regulatoriska risker; risker hanforliga till BNPP:s tillvaxt i sin befintliga miljd). Om Garanten blir insolvent kan det
resultera i att Warrantinnehavare férlorar sitt investerade kapital (risk for totalforlust).

Resolutionsatgérder i forhallande till Garanten: \idare kan atgarder vidtagna i Frankrike i férhallande till BNP Paribas S.A. (i dess roll som
avtalspart med skyldighet att utge kompensation i enlighet med det avtal om kontroll och vinstdelning som féreligger) eller BNP Paribas-Koncernen
i enlighet med inforlivandet av direktivet om inrattande av en ram for aterhamtning och resolution av kreditinstitut och vardepappersforetag i fransk
nationell lagstiftning ha indirekta negativa effekter for Emittenten. Darfor ar investerare ocksa exponerade for risken att BNP Paribas S.A. inte kan
fullfdlja sina ataganden under avtalet om kontroll och vinstdelning — till exempel for det fall att BNP Paribas S.A. blir insolvent (illikvid/dverskuldsatt)
eller om resolutionsatgarder i enlighet med fransk réatt vidtas av behérig myndighet. Darmed kan eventuella resolutionsatgérder som vidtas
gentemot Garanten leda till att Warrantinnehavare forlorar allt sitt investerade kapital (risk for totalforlust).

Vilka nyckelrisker ar specifika for virdepapperen?

Ingen inséttningsgaranti. Warranterna omfattas inte av nagon insattningsgaranti. Investerare kan darfor riskera att forlora hela sitt
Investerade Kapital.

Beroende av utvecklingen av priset pa den Underliggande Tillgangen:
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Emittentens val av den Underliggande Tillgangen ar inte noédvandigtvis baserat pa dess bedomning av framtida kursutveckling for den
Underliggande Tillgangen.

Till féljd av havstangseffekten kan prisrorelser for den Underliggande Tillgangen (och aven uteblivna forvantade prisrorelser) urholka vardet pa
Warranterna pa ett oproportionerligt satt som till och med kan leda till att Warranterna blir vardeldsa. Darfor finns det en risk for en forlust som kan
komma att utgdra en totalférlust av det Investerade Kapitalet.

Risker forknippade med utbetalningsprofilen:

Om Referenskursen for Call Warranter ar lika med eller l1agre &n Losenkursen kommer Inlésenbeloppet vara noll (0), varpa INGEN utbetalning
kommer att goras (totalférlust).

Om Referenskursen Overstiger Losenkursen kommer Warrantinnehavaren att lida en ekonomisk forlust om Inlésenbeloppet ar lagre an det
inkOpspris som Warrantinnehavaren betalade.

Om Referenskursen for Put Warranter &r lika med eller hdgre an Lésenkursen kommer Inldsenbeloppet vara noll (0), varpa INGEN utbetalning
kommer att géras (totalforlust).

Om Referenskursen ar lagre an Losenkursen kommer Warrantinnehavaren att lida en ekonomisk forlust om Inlésenbeloppet ar lagre an det
inkOpspris Warrantinnehavaren betalade.

Marknadsstérningar. For Warrantinnehavares del finns det en risk att intraffandet av en marknadsstérning sa som beskrivet i de Allmanna
Villkoren har en negativ effekt pa Warranternas varde. Utbetalningen av respektive utbetalningsbart belopp kan ocksd komma att férsenas med
anledning av marknadsstorningar.

Justeringar och risker forknippade med inlésen och aterinvesteringar. Warrantinnehavare star risken for att Warranterna justeras eller sténgs
av Emittenten i enlighet med Allmanna Villkor fér Warranterna. Fér det fall att de stédngs kan Stangningsbeloppet komma att vara betydligt lagre an
det belopp som Warrantinnehavaren investerade nar denne kdpte Warranterna. Warrantinnehavare kan till och med komma att adra sig en
totalférlust av det Investerade Kapitalet. Warrantinnehavare ar ocksa exponerade for risker forknippade med att forutsattningarna for att
aterinvestera beloppen ar mindre férdelaktiga (sé kallad aterinvesteringsrisk).

Marknadsprisrisk: Warrantinnehavare bar riskerna forknippade med att faststalla pris for Warranterna. Till exempel kan inte utvecklingen for den
Underliggande Tillgangen, och darmed utvecklingen for Warranterna, éver tid forutses vid tidpunkten fér inkopet.

Likviditetsrisk. \Warrantinnehavare bar risken for att det kanske inte finns en likvid andrahandsmarknad for handel av Warranterna och for att de
kanske inte kan salja Warranterna vid en viss tidpunkt eller till ett visst pris.

Risker férknippade med den Underliggande Tillgangen: En investering i Warranter med en valutavéxlingskurs som Underliggande Tillgang kan
vara foremal for liknande marknadsrisker som vid en direkt investering i den underliggande valutan(orna) i fraga. Detta galler sarskilt for det fall att
valutan i fraga ar valuta pa en tillvaxtmarknad. Valutavaxlingskurser som Underliggande Tillgang handlas 24 timmar om dygnet 6ver olika tidszoner
vilka omfattar Australien, Asien, Europa och Amerika. Saledes kan ett pristrdskelvarde i enlighet med de Allmanna Villkoren komma att uppnas eller
korsas uppat eller nedat nar som helst, dven utanfor Berakningsagentens och Erbjudarens ordinarie lokala handelstimmar.

Risker som hérror fran eventuella intressekonflikter: Emittenten, Garanten och deras respektive narstdende foretag kan komma att fullfélja
intressen som strider mot Warrantinnehavarnas intressen eller inte ta Warrantinnehavarnas intressen i beaktning. Detta i anslutning till utférandet
av dess verksamhet eller i samband med andra transaktioner. Eventuella intressekonflikter kan ha en negativ paverkan pa Warranternas varde.

Avsnitt D — Nyckelinformation om erbjudandet om vardepapper till allmédnheten/och eller upptagandet till handel pa en reglerad marknad

Pa vilka villkor och enligt vilken tidsplan kan jag investera i detta vardepapper?

Allmanna villkor och tidsplan fér erbjudandet

Warranterna kommer att erbjudas av BNP Paribas Financial Markets S.N.C., Paris, Frankrike, till intresserade investerare fran och med 23 maj
2024. Erbjudandet till allmanheten upphdr vid slutet av Prospektets och/eller det nuvarande Grundprospektets giltighetstid.

Detaljer om upptagande till handel pa en reglerad marknad
For tillfallet ar inte avsikten att Warranterna ska listas eller tas upp till handel.
Uppskattning av totala kostnader

Investeraren kan kdpa Warranterna till emitteringspriset eller till inkdpspriset. Varken Emittenten eller Erbjudaren kommer att fakturera investeraren
nagra kostnader utéver emitteringspriset eller inkdpspriset; det kan dock féorekomma kostnader for képaren nar denne kdper Warranterna fran
banker, sparbanker (Sparkassen) eller genom andra distributionskanaler eller den aktuella marknadsplatsen, vilket varken Emittenten eller
Erbjudaren kan uttala sig om.

Det initiala emitteringspriset omfattar kostnader for intrdde pa marknaden for varje respektive specificerad produkt (per datumet av de Slutliga
Villkoren).

Vem &r Erbjudaren och/eller personen som anséker om upptagande till handel?

Erbjudaren ar BNP Paribas Financial Markets S.N.C. (med adress pa 20 boulevard des ltaliens, Paris, 75009, Frankrike, LEI:
6EWKUOFGVX5QQJHFGT48), ett handelsbolag enligt fransk lag (Société en Nom Collectif), inkorporerat i Frankrike i enlighet med fransk lag.

Varfor upprattas detta prospekt?

Det huvudsakliga syftet med detta erbjudande ar att framja det dvergripande vinstsyftet. Emittenten kommer att anvanda nettobeloppen exklusivt
for att riskgardera sig mot sina ataganden gentemot Warrantinnehavare enligt Warranterna.
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Povzetek

| Oddelek A — Uvod in opozorila

| Opozorila
a) Ta Povzetek (Ang.: Summary) predstavlja uvod v Osnovni Prospekt (Ang.: Base Prospectus).
b) Pred vsako odlocitvijo o nalozbi v zadevne Nakupne Bone (Ang.: Warrants) bi moral vlagatelj preuciti Osnovni Prospekt (Ang.: Base
Prospectus) kot celoto;
c) Vlagatelji lahko izgubijo ves (popolna izguba) ali del vlozenega kapitala.
d) Ce se na sodi$éu uveljavlja zahtevek, ki zadeva informacije iz Osnovnega Prospekta (Ang.: Base Prospectus), bo tozegi vlagatelj, v skladu

z nacionalnim pravom, morda primoran kriti stroSke prevoda Osnovnega Prospekta (Ang.: Base Prospectus), vkljuéno s kakrsnimikoli
Dodatkom (Ang.: Supplements) in Konénimi Pogoji (Final Terms), pred sprozitvijo sodnega postopka.

e) Civilno odgovornost nosi druzba BNP Paribas Emissions- und Handelsgesellschaft mbH ("lzdajatelj" (Ang.: Issuer)), ki je kot |zdajatel;j
(Ang.: Issuer) Nakupnih Bonov (Ang.: Warrants) prevzel odgovornost za ta Povzetek (Ang.: Summary), vklju¢no s kakrsnimikoli prevodi, ali
osebe, ki so predlozile ta Povzetek (Ang.: Summary), vkljuéno z njegovim morebitnim prevodom, vendar le, kadar je Povzetek (Ang.:
Summary) zavajajo¢, neto€en ali neskladen, ko se bere skupaj z drugimi deli Osnovnega Prospekta (Ang.: Base Prospectus), ali kadar ne
vsebuje klju¢nih informacij, ki vlagateliem pomagajo sprejeti odlocitev o nalozbi v te Nakupne Bone (Ang.: Warrants), ko se bere skupaj z
drugimi deli Osnovnega Prospekta (Ang.: Base Prospectus).

f) Vlagatelji kupujejo produkt, ki ni enostaven in ga je morda tezko razumeti.

Uvodne informacije

Ime in identifikacijska Stevilka
vrednostnih papirjev (ISIN):

Nakupni Boni Call (Ang.: Call Warrants) in/ali Nakupni Boni Put (Ang.: Put Warrants), vezani na menjalne
te€aje valute ("Nakupni Boni" (Ang.: Warrants)),

ISIN: / WKN: glej tabelo

Identiteta in kontaktni podatki
lzdajatelja (Ang.: Issuer):

Izdajatelj (Ang.: Issuer) ima registriran poslovni naslov na naslovu Senckenberganlage 19, 60325
Frankfurt na Majni, Nemcija. Njegov identifikator pravnega subjekta (LEI) je 549300TS3U4JKMR1B479,
telefonska Stevila pa +49 (0) 69 7193-0.

Pristojni organ:

Nemski Zvezni urad za finanéni nadzor (Bundesanstalt fiir Finanzdienstleistungsaufsicht — "BaFin"™).
Poslovni naslov BaFin (nadzor nad vrednostnimi papirji) je Marie-Curie-Str. 24-28, 60439 Frankfurt na
Maijni, Nemcija, telefonska Stevilka pa +49 (0) 228 41080.

Datum potrditve Osnovnega
Prospekta (Ang.: Base Prospectus):

24. oktober 2023

| Oddelek B - Kljuéne informacije o izdajatelju

| Kdo je lzdajatelj (Ang.: Issuer) vrednostnih papirjev?

Stalno prebivalisce in pravna
oblika:

Izdajatelj (Ang.: Issuer) ima registriran sedez v Frankfurtu na Majni. Njegov poslovni naslov je
Senckenberganlage 19, 60325 Frankfurt na Majni, Nemcija.

Izdajatelj (Ang.: Issuer) je druzba z omejeno odgovornostjo (Gesellschaft mit beschrénkter Haftung —
GmbH), ustanovljena v Nemdiji v skladu z nemskim pravom, njegov identifikator pravnega subjekta (LEI)
pa je 549300TS3U4JKMR1B479.

Glavne dejavnosti:

Izdaja vrednostnih papirjev

Glavni druzbeniki:

Edini druzbenik druzbe BNP Paribas Emissions- und Handelsgesellschaft mbH je BNP Paribas S.A,,
delniSka druzba (société anonyme), ustanovljena v skladu s francoskim pravom.

Identiteta klju€nih izvrSnih
direktorjev (Ang.: Managing
Directors):

IzvrSna direktorja (Ang.: Managing Directors) Izdajatelja (Ang.: Issuer) sta Grégoire Toublanc in Dr.
Carsten Esbach.

Identiteta zakonitih revizorjev:

Za zakonitega revizorja je bila imenovana druzba MAZARS GmbH & Co. KG
Wirtschaftsprifungsgesellschaft, Theodor-Stern-Kai 1, 60596 Frankfurt na Majni, Nemcija.

Katere so kljuéne finanéne informacije o Izdajatelju (Ang.: Issuer)?

Spodaj navedene financne informacije so vzete iz Izdajateljevih (Ang.: Issuer) revidiranih letnih racunovodskih izkazov za financni leti, ki sta se
zakljucili 31. decembra 2022 in 31. decembra 2023.

Tabela 1: Izkaz poslovnega izida - nelastniski vrednostni papirji

Letni racunovodski izkazi na dan
31. decembra 2023

Letni racunovodski izkazi na dan
31. decembra 2022

v EUR v EUR
Rezultat iz rednih dejavnosti
Drugi poslovni prihodki 647.058,83 783.010,31
Drugi poslovni odhodki -647.058,83 -783.010,31
Cisti dobitek poslovnega leta 0 0

Tabela 2: Bilanca stanja - nelastniski vrednostni papirji
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Letni racunovodski izkazi na dan
31. decembra 2023

Letni racunovodski izkazi na dan
31. decembra 2022

v EUR v EUR
Terjatve in druga sredstva
Terjatve do povezanih druzb 180.935.589,44 8.285.000,00
Druga sredstva (sredstva / kratkoro¢na sredstva) 7.014.600.801,88 4.207.327.744,69
Obveznosti do virov sredstev
Obveznice (obveznosti) 4.321.474.506,21 2.361.510.475,11
Druge obveznosti (obveznosti) 2.874.061.885,11 1.854.102.269,58
Neto finan¢ni dolg (dolgoro¢ni dolg plus kratkoro¢ni dolg 0 0
minus denarna sredstva)
Tabela 3: Izkaz denarnih tokov - nelastniski vrednostni papiriji

Za obdobje od
1. januarja do 31. decembra 2023
v EUR

Za obdobje od
1. januarja do 31. decembra 2022
v EUR

Neto denarni tok iz poslovanja

13.899,18

-13.222,76

Neto denarni tok iz finanénih dejavnosti

Neto denarni tok iz nalozbenih dejavnosti -

Katera klju€na tveganja so specificna za lzdajatelja (Ang.: Issuer)?

Imetniki vrednostnih papirjev nosijo tveganje lzdajatelja (Ang.: Issuer) | kreditno tveganje: Ob upostevanju Garancije (Ang.: Guarantee),
zagotovljene s strani druzbe BNP Paribas S.A. kot Garanta (Ang.: Guarantor) za popolno placilo vseh zneskov placljivih v zvezi s strani Izdajatelja
(Ang.: Issuer) izdanimi vrednostnimi papirji, so imetniki vrednostnih papirjev izpostavljeni tveganju, da lzdajatelj (Ang.: Issuer) ne bi mogel izpolniti
svojih obveznosti iz vrednostnih papirjev, npr. v primeru da postane insolventen (nelikviden/prezadolzen). Ce Izdajatelj (Ang.: Issuer) postane
insolventen, to lahko privede celo do tega, da imetnik vrednostnih papirjev izgubi kapital, ki ga je vlozil ob nakupu vrednostnih papirjev (tveganje
popolne izgube).

Imetniki vrednostnih papirjev nosijo tveganje neizpolnitve pogodbe o obvladovanju in o prenosu dobic¢ka: Druzba BNP Paribas S.A. in
Izdajatelj (Ang.: Issuer) sta sklenila Pogodbo o obvladovanju in prenosu dobicka (Ang.: control and profit transfer agreement). Po tej pogodbi je
druzba BNP Paribas S.A. zlasti dolzna povrniti kakrSnokoli Cisto izgubo, ki lahko sicer nastane Izdajatelju (Ang.: Issuer) v poslovnem letu med
veljavnostjo pogodbe o obvladovanju in prenosu dobi¢ka. Vlagatelji, ki so vlozili v vrednostne papirje, izdane s strani 1zdajatelja (Ang.: Issuer), so
zato izpostavljeni tveganju, da Izdajatelj (Ang.: Issuer) bodisi sploh ne bi mogel izpolniti svoji obveznosti do imetnikov vrednostnih papirjev bodisi jih
ne bi mogel izpolniti v celoti ali pravo¢asno, ¢e druzba BNP Paribas S.A. ne bi izpolnila svojih obveznosti do Izdajatelja (Ang.: Issuer) po pogodbi o
obvladovaniju in prenosu dobicka ali ¢e jih ne bi izpolnila v celoti ali pravo€asno. V takSnem primeru imetniki vrednostnih papirjev lahko izgubijo ves
kapital, ki so ga vlozili ob nakupu vrednostnih papirjev (tveganje popolne izgube).

Oddelek C — Kljuéne informacije o vrednostnih papirjih

Katere so glavne znacilnosti vrednostnih papirjev?

Vrsta in oblika vrednostnih papirjev

Nakupni Boni (Ang.: Warrants) se izdajo v obliki prinosniSkih obveznic (Inhaberschuldverschreibungen) po nemskem pravu, kot je opredeljeno v
793. ¢lenu nemskega civilnega zakonika (Blirgerliches Gesetzbuch — BGB). Nakupni Boni (Ang.: Warrants) so prosto prenosljivi in niso predmet
nobenih omejitev.

Pravice, ki izhajajo iz vrednostnih papirjev

Nakupni Boni (Ang.: Warrants) se ne obrestujejo.

Vsak Nakupni Bon (Ang.: Warrant) Imetniku Nakupnega Bona (Ang.: Warrant Holder) daje pravico, da ob izvrSitvi prejme Znesek Odkupa (Ang.:
Redemption Amount), kot je opisano v tocki "Placilo izkupicka" spodaj.

Odkup

Pravice iz Nakupnih Bonov (Ang.: Warrant Rights) bodo samodejno Stele za izvr§ene na Datum Vrednotenja (Ang.: Valuation Date).

Imetnik Nakupnih Bonov (Ang.: Warrant Holder) bo imel pravico, da zahteva izplacilo Zneska Odkupa (Ang.: Redemption Amount) od lzdajatelja
(Ang.: Issuer) na Datum Poravnave (Ang.: Settlement Date).

Pred&asni odkup

Ob nastopu Dogodka Prilagoditve (Ang.: Adjustment Event) v zvezi z Osnovnim Instrumentom (Ang.: Underlying) bo lzdajatelj (Ang.: Issuer) lahko
imel pravico, da Pravico iz Nakupnih Bonov (Ang.: Warrant Rights) prilagodi v skladu s Pogoji Nakupnih Bonov (Ang.: Terms and Conditions of the
Warrants) ali da Nakupne Bone (Ang.: Warrants) prekli¢e na podlagi izrednega preklica. V primeru omenjenega izrednega preklica bo |zdajatel;
(Ang.: Issuer) izplacal Znesek ob Preklicu (Ang.: Termination Amount) v roku Stirih Delovnih Dni (Ang.: Bank Business Days) po obvestilu o
preklicu. V tem primeru je lahko v dolo€enih okolis¢inah Znesek ob Preklicu (Ang.: Termination Amount) tudi bistveno nizji od cene ob nakupu
Nakupnega Bona (Ang.: Warrant) in je lahko enak ni¢ (0) (popolna izguba Vlozenega Kapitala (Ang.: total loss of the Invested Capital)).

Pladilo izkupicka
Znesek Odkupa (Ang.: Redemption Amount) na Nakupni Bon (Ang.: Warrant) se bo izpla¢al Imetniku Nakupnih Bonov (Ang.: Warrant Holder) v
Valuti Poravnave (Ang.: Settlement Currency) najkasneje na Datum Poravnave (Ang.: Settlement Date).

Znesek Odkupa (Ang.: Redemption Amount) za Nakupne Bone Call (Ang.: Call Warrants) je enak razliki med Referenéno Ceno (Ang.: Reference
Price) in IzvrSilno Ceno (Ang.: Strike), pomnozeno z Razmerjem (Ang.: Ratio).
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Znesek Odkupa (Ang.: Redemption Amount) za Nakupne Bone Put (Ang.: Put Warrants) je enak razliki med IzvrSilno Ceno (Ang.: Strike) in
Referencno Ceno (Ang.: Reference Price), pomnozeno z Razmerjem (Ang.: Ratio).

Ce je ugotovljeni znesek ni¢ ali negativna vrednost, Nakupni Boni (Ang.: Warrants) potedejo in postanejo niévredni. V tem primeru Imetniki
Nakupnih Bonov (Ang.: Warrant Holders) ne prejmejo nobenega izplacila.

Ce pride v postev, se znesek iz Referenéne Valute (Ang.: Reference Currency) Osnovnega Instrumenta (Ang.: Underlying) lahko pretvori v Valuto
Poravnave (Ang. Settlement Currency).

V primeru izrednega preklica Nakupnih Bonov (Ang.: Warrants) s strani Izdajatelja (Ang.: Issuer) bo Znesek ob Preklicu (Ang. Termination Amount)
na Nakupni Bon (Ang.: Warrant), ki ga Izdajatelj (Ang.: Issuer) pla¢a Imetnikom Nakupnih Bonov (Ang.: Warrant Holders), enak znesku, ki ga Agent
za lzraun (Ang.: Calculation Agent) po svoji razumni presoji doloCi kot primerno trzno ceno nemudoma pred dogodkom, na podlagi katerega
nastopi pravica za preklic.

Omeijitve pravic, ki izhajajo iz Nakupnih Bonov (Ang.: Warrants)

Izdajatelj (Ang.: Issuer) ima v dolo¢enih okoli§¢inah pravico do prilagoditev Pogojev Nakupnih Bonov (Ang.: Terms and Conditions of the Warrants).
Poleg tega ima lahko lzdajatelj (Ang.: Issuer) pravico, da ob nastopu Dogodka Prilagoditve (Ang.: Adjustment Event) v zvezi z Osnovnim
Instrumentom (Ang.: Underlying) Nakupne Bone (Ang.: Warrants) prekli¢e na podlagi izrednega preklica. V primeru omenjenega izrednega preklica
bo Izdajatelj (Ang.: Issuer) izplaal Znesek ob Preklicu (Ang.: Termination Amount) v roku Stirih Delovnih Dni (Ang.: Bank Business Days) po
obvestilu o preklicu.

Datum izdaje (datum vrednosti) | 27. maj 2024
Osnovni Datum
WKN in ISIN '“s(tﬂm?“t g e IzvrSilna Cena (Ang.: | Vrednotenja (Ang.:
Nakupnih Bonov Underlg.i.n ) (l-{’n j_ Referencni Vir (Ang.: Razmerje | Strike) v Referen¢ni | Valuation Date) /
(Ang.: Warrants) / (men'ilnig o tigo.l'1 Reference Source) |(Ang.: Ratio) Valuti (Ang.: Datum Poravnave
Obseg izdaje te(:jaj T';pe) Reference Currency) | (Ang.: Settlement
valute) Date)

BB1LSD, EUR/USD Menjalni tecaj 21. marec 2025 /
DEOOOBB1LSD6 / www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,1500 27' marec 2025

500.000 currencies/fx-fixings ’

BB1LSE, EUR/USD Menjalni tecaj 21. marec 2025 /
DEOOOBB1LSE4 / www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,1400 27' marec 2025

500.000 currencies/fx-fixings '

BB1LSF, EUR/USD Menjalni te¢aj 21 marec 2025 /
DEOOOBB1LSF1/ www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,1200 27' marec 2025

500.000 currencies/fx-fixings ’

BB1LSG, EUR/USD Menjalni te¢aj 21. marec 2025 /
DEOOOBB1LSG9 / www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,1000 27' marec 2025

500.000 currencies/fx-fixings '

BB1LSH, EUR/USD Menjalni tecaj 21. marec 2025 /
DEOOOBB1LSH7 / www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,0800 27' marec 2025

500.000 currencies/fx-fixings '

BB1LSJ, EUR/USD Menjalni tecaj 21. marec 2025 /
DEOOOBB1LSJ3 / www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,0600 27' marec 2025

500.000 currencies/fx-fixings '

BB1LSK, EUR/USD Menjalni te¢aj 21. marec 2025 /
DEOOOBB1LSK1 / www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,0500 27' marec 2025

500.000 currencies/fx-fixings ’

BB1LSL, EUR/USD Menjalni tecaj A
DEO0OBBILSLY/ | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,1500 20. JUN 2025/ 26.

500.000 currencies/fx-fixings Juny

BB1LSM, EUR/USD Menjalni tecaj A
DEO0OBBILSM7 / | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,1200 %(;.i'jL;r(l)I12§025/ 26.

500.000 currencies/fx-fixings Juny

BB1LSN, EUR/USD Menjalni tecaj A
DEOOOBBILSN5/ | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,1000 i%i.lg'gggoz‘r” 26.

500.000 currencies/fx-fixings juny

BB1LSP, EUR/USD Menjalni te¢aj A
DEOOOBBILSPO/ | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,0800 i(:].i.jLél‘(l)ljngZ5/ 26.

500.000 currencies/fx-fixings Juny

BB1LSQ, EUR/USD Menjalni tecaj A
DE00OBBILSQ8/ | www.bloomberg.com/markets/ |Call Bloomberg L.P. 100,00 1,0500 20. JUN 2025/ 26.

500.000 currencies/fx-fixings juny

BB1LSR, EUR/USD Menjalni te¢aj 21. marec 2025 /
DEOOOBB1LSR®6 / www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,0500 27' marec 2025

500.000 currencies/fx-fixings '

BB1LSS, EUR/USD Menjalni tecaj 21. marec 2025 /
DEO0O0OBB1LSS4 / www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,0600 27' marec 2025

500.000 currencies/fx-fixings )

BB1LST, EUR/USD Menjalni te¢aj 21. marec 2025 /
DEOOOBB1LST2 / www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,0800 27' marec 2025

500.000 currencies/fx-fixings ’
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Osnovni

Datum
WKN in ISIN Ins(;l::mt.ent griti?e IzvrSilna Cena (Ang.: | Vrednotenja (Ang.:
Nakupnih Bonov Underlgli.n ) (A?n J_ Referencni Vir (Ang.: Razmerje | Strike) v Referenéni | Valuation Date) /
(Ang.: Warrants) / (men'iln? o tigo. n Reference Source) |(Ang.: Ratio) Valuti (Ang.: Datum Poravnave
Obseg izdaje teéjaj T';pe) Reference Currency) | (Ang.: Settlement
valute) Date)

BB1LSU, EUR/USD Menjalni tecaj 21. marec 2025 /
DEO00BB1LSUO / www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,1000 27' marec 2025

500.000 currencies/fx-fixings '

BB1LSV, EUR/USD Menjalni te¢aj 21. marec 2025 /
DEOOOBB1LSV8 / www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,1200 27' marec 2025

500.000 currencies/fx-fixings )

BB1LSW, EUR/USD Menjalni tecaj 21. marec 2025 /
DEOOOBB1LSW®6 / www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,1400 27' marec 2025

500.000 currencies/fx-fixings ’

BB1LSX, EUR/USD Menjalni tecaj 21. marec 2025 /
DEOOOBB1LSX4 / www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,1500 27' marec 2025

500.000 currencies/fx-fixings '

BB1LSY, EUR/USD Menjalni tecaj A
DEO0OBB1LSY2/ | www.bloomberg.com/markets/ |Put Bloomberg L.P. 100,00 1,0800 20. Junl] 2025/ 26.

500.000 currencies/fx-fixings Juny

BB1LSZ, EUR/USD Menjalni tecaj A
DEOOOBB1LSZ9/ | www.bloomberg.com/markets/ |Put Bloomberg L.P. 100,00 1,1000 i%i.luzr(‘)'gg(’%/ 26.

500.000 currencies/fx-fixings juny

BB1LSO, EUR/USD Menjalni tecaj A
DEOOOBB1LS05 / www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,1200 i(;.rjtér(1)|122025l26.

500.000 currencies/fx-fixings Juny

BB1LS1, EUR/USD Menjalni tecaj A
DEOOOBB1LS13/ | www.bloomberg.com/markets/ |Put Bloomberg L.P. 100,00 1,1500 20.junil 202526,

500.000 currencies/fx-fixings Juny

BB1LS2, GBP/USD Menjalni tecaj 21. marec 2025 /
DE000BB1LS21 / www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,3500 27' marec 2025

500.000 currencies/fx-fixings '

BB1LS3, GBP/USD Menjalni te¢aj
DEO0OBB1LS39/ | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,3000 21 marec 2025/

500.000 currencies/fx-fixings ’

BB1LS4, GBP/USD Menjalni te¢aj 21. marec 2025 /
DEOOOBB1LS47 / www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,2500 27' marec 2025

500.000 currencies/fx-fixings '

BB1LS5, GBP/USD Menjalni tecaj A
DEOOOBB1LS54/ | www.bloomberg.com/markets/ |Call Bloomberg L.P. 100,00 1,3500 20. Junl| 2025/ 26.

500.000 currencies/fx-fixings juny

BB1LS6, GBP/USD Menjalni te¢aj A
DE000BB1LS62/ | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,3000 %%i.luzrglzgozm 26.

500.000 currencies/fx-fixings juny

BB1LS7, GBP/USD Menijalni te¢aj A
DEO0OBBILS70/ | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,2500 20. Jun 2025/ 26.

500.000 currencies/fx-fixings Junt

BB1LSS, GBP/USD Menjalni tec¢aj A
DE00OBB1LS88/ | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,2000 %(:].i_p;rgjzgozm 26.

500.000 currencies/fx-fixings Juny

BB1LS9, GBP/USD Menjalni tecaj 21. marec 2025 /
DEOOOBB1LS96 / www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,2000 27' marec 2025

500.000 currencies/fx-fixings '

BB1LTA, GBP/USD Menjalni te¢aj 21. marec 2025 /
DEOOOBB1LTAO / www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,2500 27' marec 2025

500.000 currencies/fx-fixings '

BB1LTB, GBP/USD Menijalni te¢aj 21. marec 2025 /
DEOOOBB1LTB8 / www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,3000 27' marec 2025

500.000 currencies/fx-fixings ’

BB1LTC, GBP/USD Menjalni tec¢aj 21. marec 2025 /
DEOOOBB1LTC®6 / www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,3500 27' marec 2025

500.000 currencies/fx-fixings ’

BB1LTD, GBP/USD Menjalni tec¢aj A
DEO0OBB1LTD4/ | www.bloomberg.com/markets/ |Put Bloomberg L.P. 100,00 1,2500 20. Junl] 2025/ 26.

500.000 currencies/fx-fixings Juny

BB1LTE, GBP/USD Menijalni te¢aj -
DEOOOBB1LTE2 / www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,3000 i%i!lgg]zéozs/%'

500.000 currencies/fx-fixings juny
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Osnovni

Instrument Vrsta Datum
WKN in ISIN (Ang.: Oociie IzvrSilna Cena (Ang.: | Vrednotenja (Ang.:
Nakupnih Bonov Underlgli.n ) (A?n J_ Referencni Vir (Ang.: Razmerje | Strike) v Referenéni | Valuation Date) /
(Ang.: Warrants) / ying 9-: Reference Source) |(Ang.: Ratio) Valuti (Ang.: Datum Poravnave
. (menjalni Option X
Obseg izdaje R Reference Currency) | (Ang.: Settlement
tecaj Type)
Date)
valute)
BB1LTF, GBP/USD Menjalni te¢aj A
DEOOOBBALTF9/ | www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,3500 20. junij 2025/ 26.
. o junij 2025
500.000 currencies/fx-fixings
BB1LTG, USD/JPY Menjalni te¢aj 20. september 2024
DEOOOBB1LTG7 / www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 160,0000 / 26. september
5.000.000 currencies/fx-fixings 2024
BB1LTH, USD/JPY Menjalni te€aj 20. september 2024
DEOOOBB1LTH5 / www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 158,0000 / 26. september
5.000.000 currencies/fx-fixings 2024
BB1LTJ, USD/JPY Menjalni tecaj 20. december 2024
DEOOOBB1LTJ1 / www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 160,0000 / 30. december
5.000.000 currencies/fx-fixings 2024
BB1LTK, USD/JPY Menjalni tecaj 21. marec 2025 /
DEOOOBB1LTK9 / www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 160,0000 ’
. o 27. marec 2025
5.000.000 currencies/fx-fixings
BB1LTL, USD/JPY Menjalni tecaj 21. marec 2025 /
DEOOOBB1LTL7 / www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 155,0000 '
. - 27. marec 2025
5.000.000 currencies/fx-fixings
BB1LTM, USD/JPY Menjalni tecaj 21. marec 2025 /
DEOOOBB1LTMS5 / www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 150,0000 '
. - 27. marec 2025
5.000.000 currencies/fx-fixings
BB1LTN, USD/JPY Menjalni tecaj 21. marec 2025 /
DEOOOBB1LTN3 / www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 145,0000 27' marec 2025
5.000.000 currencies/fx-fixings ’
BB1LTP, USD/JPY Menjalni tecaj 21. marec 2025 /
DEOOOBB1LTP8 / www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 140,0000 ’
. o 27. marec 2025
5.000.000 currencies/fx-fixings
BB1LTQ, USD/JPY Menjalni tecaj A
DEO0OBBILTQ6/ | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 155,0000 20. junij 2025/ 26.
h - junij 2025
5.000.000 currencies/fx-fixings
BB1LTR, USD/JPY Menjalni te¢aj A
DEOOOBB1LTR4 / | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 150,0000 i%iJ;r(‘)”zgozm 26.
5.000.000 currencies/fx-fixings Junt
BBI1LTS, USD/JPY Menjalni tecaj A
DEO0OBBALTS2/ | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 145,0000 20. junij 2025/ 26.
. o junij 2025
5.000.000 currencies/fx-fixings
BB1LTT, USD/JPY Menjalni te¢aj A
DEO0OBBILTTO/ | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 140,0000 20. junij 2025/ 26.
. - junij 2025
5.000.000 currencies/fx-fixings
BB1LTU, USD/JPY Menjalni tecaj 20. september 2024
DEOOOBB1LTUS8 / www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 158,0000 |/ 26. september
5.000.000 currencies/fx-fixings 2024
BB1LTV, USD/JPY Menjalni tecaj 20. september 2024
DEOOOBB1LTV6 / www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 160,0000 / 26. september
5.000.000 currencies/fx-fixings 2024
BB1LTW, USD/JPY Menjalni te¢aj 20. december 2024
DEOOOBB1LTW4 / www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 160,0000 / 30. december
5.000.000 currencies/fx-fixings 2024
BB1LTX, USD/JPY Menjalni tecaj 21. marec 2025 /
DEOOOBB1LTX2 / www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 140,0000 ’
. - 27. marec 2025
5.000.000 currencies/fx-fixings
BBI1LTY, USD/JPY Menjalni tecaj 21. marec 2025 /
DEOOOBB1LTYO / www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 145,0000 '
. - 27. marec 2025
5.000.000 currencies/fx-fixings
BB1LTZ, USD/JPY Menjalni tecaj 21. marec 2025 /
DEO00BB1LTZ7 / www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 150,0000 )
: - 27. marec 2025
5.000.000 currencies/fx-fixings
BB1LTO, USD/JPY Menjalni te¢aj 21. marec 2025 /
DEOOOBB1LT04 / www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 155,0000 )
. o 27. marec 2025
5.000.000 currencies/fx-fixings
BB1LT1, USD/JPY Menjalni tecaj 21. marec 2025 /
DEOOOBB1LT12 / www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 160,0000 ’
: - 27. marec 2025
5.000.000 currencies/fx-fixings
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Osnovni Datum
WKN in ISIN Ins(;l::mfent griti?e IzvrSilna Cena (Ang.: | Vrednotenja (Ang.:
Nakupnih Bonov Underlgli.n ) (A?n J_ Referencni Vir (Ang.: Razmerje | Strike) v Referenéni | Valuation Date) /
(Ang.: Warrants) / (men'ilnig o tigo'ﬁ Reference Source) |(Ang.: Ratio) Valuti (Ang.: Datum Poravnave
Obseg izdaje ya P Reference Currency) | (Ang.: Settlement
tecaj Type) Date)
valute)
BB1LT2, USD/JPY Menjalni te¢aj A
DEOOOBBILT20/ | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 140,0000 20. junij 2025/ 26.
) o junij 2025
5.000.000 currencies/fx-fixings
BB1LT3, USD/JPY Menjalni te¢aj A
DEOOOBB1LT38 / www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 145,0000 _20.__Junu 2025/ 26.
) e junij 2025
5.000.000 currencies/fx-fixings
BB1LT4, USD/JPY Menjalni te¢aj A
DEOOOBB1LT46 / | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 150,0000 20. junij 2025 / 26.
A e junij 2025
5.000.000 currencies/fx-fixings
BB1LT5, USD/JPY Menjalni te¢aj -
DEO0OBBALT53/ | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 155,0000 %%iig’gjzg()% 126.
5.000.000 currencies/fx-fixings Juny
BB1LT®6, USD/JPY Menjalni te¢aj A
DEOOOBBILT61/ | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 160,0000 20. junij 2025 / 26.
) oy junij 2025
5.000.000 currencies/fx-fixings
Status:

Nakupni Boni (Ang.: Warrants) pomenijo neposredne in nepodrejene obveznosti I1zdajatelja (Ang.: Issuer), glede katerih |zdajatelj (Ang.: Issuer) ni
zagotovil zavarovanja. Za Nakupne Bone (Ang.: Warrants) pri placilu velja enak medsebojni vrstni red (pari passu) med seboj in enak vrstni red kot
za vse druge sedanje in prihodnje nezavarovane nepodrejene obveznosti Izdajatelja (Ang.: Issuer), z izjemo obveznosti, ki so nadrejene po prisilnih

predpisih.

Kje se bo trgovalo z vrednostnimi papirji?

Ni relevantno. Sprejem Nakupnih Bonov (Ang.: Warrants) v kotacijo ali trgovanje trenutno ni predviden.

Ali je z vrednostnimi papirji povezano jamstvo?

Druzba BNP Paribas S.A., Pariz, Francija (v nadaljevanju "Garant" (Ang.: Guarantor)) je zagotovila brezpogojno in nepreklicno garancijo (v
nadaljevanju "Garancija" (Ang.: Guarantee)) za popolno placilo vseh zneskov, ki se plac¢ajo v skladu s Pogoji Nakupnih Bonov (Ang.: Terms and
Conditions of the Warrants), ¢e in kakor hitro zadevno placilo zapade v skladu s Pogoji Nakupnih Bonov (Ang.: Terms and Conditions of the

Warrants).

Kdo je Garant (Ang.: Guarantor) za vrednostne papirje?

Stalno prebivaliSée in pravna | Garant (Ang.: Guarantor) je delniSka druzba (société anonyme), ustanovljena v skladu s francoskim

oblika: pravom, njegov identifikator pravnega subjekta (LEl) pa je ROMUWSFPUS8MPRO8K5P83. Sedez ima na
naslovu 16, boulevard des ltaliens — 75009 Pariz, Francija.

Glavne dejavnosti: Druzba BNP Paribas S.A. je po lastni oceni ena od najvecjih bank v Franciji ter ima podruznice in
odvisne druzbe na vseh glavnih trgih.

Glavni druzbeniki: Na dan 31. december 2023 so glavni druzbeniki Société Fédérale de Participations et d'Investissement
("SFPI”), delnisSka druzba (public-interest société anonyme; stock corporation), ki deluje v imenu belgijske
vlade in ima poslovni delez v visini 5,5 % registriranega osnovnega kapitala, druzba Amundi, ki ima
poslovni delez v viSini 5,4 % registriranega osnovnega kapitala, druzba BlackRock Inc., ki ima poslovni
delez v visini 6,9 % registriranega osnovnega kapitala, in Veliko vojvodstvo Luksemburg, ki ima poslovni
delez v visini 1,1 % registriranega osnovnega kapitala. Po najboljSem vedenju druzbe BNPP razen druzb
SPFI, Amundi in BlackRock Inc. noben drug druzbenik nima ve¢ kot 5 % njenega kapitala ali glasovalnih
pravic.

Identiteta kljuénih izvrSnih | Jean-Laurent Bonnafé, glavni izvrsni direktor (Ang.: Chief Executive Officer) druzbe BNP Paribas S.A.

direktorjev:

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

Katere so klju€éne finanéne informacije o Garantu (Ang.: Guarantor)?

Tabela 1: Izkaz poslovnega izida

31. december 2023 31. december 2022

(revidirano)
v milijonih EUR

(revidirano)
v milijonih EUR

Prihodki 45.874 45.430
Stroski tveganja (2.907) (3.003)
Neto prihodki, ki se nanasajo na lastnike kapitala 10.975 9.848

Tabela 2: Bilanca stanja
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30. september 2023 31. december 2022
(revidirano) (revidirano)
v milijonih EUR v milijonih EUR
Skupna sredstva (Skupina) 2.591.499 2.663.748
Konsolidirana posaijila in terjatve do strank 859.200 857.020
Konsolidirani depoziti strank 988.549 1.008.056
Lastniski kapital druzbenika (poslovni delez Skupine) 123.742 121.237

Konsolidirani letni raéunovodski izkazi Garanta (Ang.: Guarantor) za leti, ki sta se zakljucili 31. decembra 2022 in 31. decembra 2023, so bili
pripravljeni v skladi z mednarodnimi standardi ra¢unovodskega poro¢anja (MSRP).

Katera kljuéna tveganja so specificna za Garanta (Ang.: Guarantor)?

Tveganje insolventnosti / likvidnostno tveganje v zvezi z Garantom (Ang.: Guarantor): Na podlagi potencialne Garancije (Ang.: Guarantee),
zagotovljene s strani druzbe BNP Paribas S.A., in pogodbe o obvladovanju in prenosu dobicka, sklenjene med lzdajateljem (Ang.: Issuer) in
Garantom (Ang.: Guarantor), vlagatelji neposredno nosijo tudi tveganje insolventnosti in likvidnostno tveganje v zvezi z Garantom (Ang.:
Guarantor). Za poslovanje Garanta (Ang.: Guarantor) kot mednarodne finanne skupine je znacilnih sedem klju¢nih tveganj (kreditno tveganje,
tveganje nasprotne stranke in tveganje listninjenja v banénem portfelju; operativno tveganje, trzno tveganje, likvidnostno tveganje in tveganje
refinanciranja; tveganja, povezana s sploSnim gospodarskim in trznim okoljem; regulativno tveganje; tveganja, povezana z rastjo druzbe BNPP v
svojem obstojedem okolju). Ce Garant (Ang.: Guarantor) postane insolventen, to lahko privede celo do tega, da Imetniki Nakupnih Bonov (Ang.:
Warrant Holders) izgubijo kapital, ki so ga vlozili ob nakupu Nakupnih Bonov (Ang.: Warrants) (tveganje popolne izgube).

Ukrepi resevanja v zvezi z Garantom (Ang.: Guarantor): Poleg tega lahko imajo ukrepi, sprejeti v Franciji v zvezi s druzbo BNP Paribas S.A. (kot
pogodbeno stranko, zavezano k placilu odSkodnine po sklenjeni pogodbi o obvladovanju in prenosu dobicka) ali Skupino BNP Paribas v skladu s
prenosom Evropske Direktive o Sanaciji in ReSevanju (Ang.: European Recovery and Resolution Directive) v francosko pravo, posredne Skodljive
ucinke na lzdajatelja (Ang.: Issuer). Vlagatelji so tako izpostavljeni tudi tveganju, da druzba BNP Paribas S.A. ne bi mogla izpolniti svojih obveznosti
po pogodbi o obvladovanju in prenosu dobicka, npr. v primeru da postane insolventna (nelikvidna/prezadolzena) ali v primeru da organi odredijo
ukrepe reSevanja po francoskem pravu. Ce se ukrepi reSevanja odredijo zoper Garanta (Ang.: Guarantor), to lahko privede celo do tega, da
Imetniki Nakupnih Bonov (Ang.: Warrant Holders) izgubijo kapital, ki so ga vlozili ob nakupu Nakupnih Bonov (Ang.: Warrants) (tveganje popolne
izgube).

Katera klju€na tveganja so specificna za vrednostne papirje?

Ni sistema jamstva za vloge. Nakupni Boni (Ang.: Warrants) niso vkljuceni v sistem jamstva za vioge. Vlagatelji lahko utrpijo popolno izgubo
Vlozenega Kapitala (Ang.: Invested Capital).

Odvisnost od gibanja cene Osnovnega Instrumenta (Ang.: Underlying):

Izdajateljeva (Ang.: Issuer) izbira Osnovnega Instrumenta (Ang.: Underlying) ne temelji nujno na njegovi oceni prihodnjega gibanja izbranega
Osnovnega Instrumenta (Ang.: Underlying).

Zaradi ucinka finan¢nega vzvoda lahko gibanje cene Osnovnega Instrumenta (Ang.: Underlying) (ali celo odsotnost priCakovanega gibanja cene)
nesorazmerno zniza vrednost Nakupnih Bonov (Ang.: Warrants) ali povzroci, da postanejo ni¢vredni. Zato obstaja tveganje izgube, ki je lahko
enaka celotnemu VloZenemu Kapitalu (Ang.: Invested Capital).

Tveganja, povezana s profilom izplacila:

Ce je Referenéna Cena (Ang.: Reference Price) Nakupnih Bonov Call (Ang.: Call Warrants) enaka Izvrsilni Ceni (Ang.: Strike) ali niZja od nje,
Znesek Odkupa (Ang.: Redemption Amount) znasa ni¢€ (0), izplacilo pa se NE izplaca (popolna izguba).

Ce Referenéna Cena (Ang.: Reference Price) presega lzvrsilno Ceno (Ang.: Strike), Imetnik Nakupnih Bonov (Ang.: Warrant Holder) utrpi izgubo,
Ce je Znesek Odkupa (Ang.: Redemption Amount) niZji od cene plaane za Nakupni Bon (Ang.: Warrant) ob nakupu.

Ce je Referentna Cena (Ang.: Reference Price) Nakupnih Bonov Put (Ang.: Put Warrants) enaka Izvrsilni Ceni (Ang.: Strike) ali visja od nje,
Znesek Odkupa (Ang.: Redemption Amount) zna$a ni¢€ (0), izplacilo pa se NE izplaca (popolna izguba).

Ce je Referenéna Cena (Ang.: Reference Price) niZja od Izvrsilne Cene (Ang.: Strike), Imetnik Nakupnih Bonov (Ang.: Warrant Holder) utrpi izgubo,
Ce je Znesek Odkupa (Ang.: Redemption Amount) niZji od prodajne cene za Nakupni Bon (Ang.: Warrant) ob nakupu.

Trzne motnje: Tveganje za Imetnike Nakupnih Bonov (Ang.: Warrant Holders) je, da ima nastop trznih motenj, opisanih v Pogojih Nakupnih Bonov
(Ang.: Terms and Conditions of the Warrants), Skodljive u¢inke na vrednost Nakupnih Bonov (Ang.: Warrants). Izplagilo zadevnega placljivega
zneska se zaradi trznih motenj prav tako lahko zamakne.

Prilagoditve, tveganje preklica, tveganje ponovne nalozbe: Imetniki Nakupnih Bonov (Ang.: Warrant Holders) nosijo tveganje, da |zdajatel;
(Ang.: Issuer) Nakupne Bone prilagodi ali prekli¢e v skladu s Pogoji Nakupnih Bonov (Ang.: Terms and Conditions of the Warrants). V primeru
preklica je Znesek ob Preklicu (Ang.: Termination Amount) lahko bistveno nizji od zneska vloZzenega kapitala ob nakupu Nakupnih Bonov (Ang.:
Warrants). Imetniki Nakupnih Bonov (Ang.: Warrant Holders) lahko utrpijo celo popolno izgubo Vlozenega Kapitala (Ang.: Invested Capital). Imetniki
Nakupnih Bonov (Ang.: Warrant Holders) so izpostavljeni tudi tveganju, da bi prejete zneske lahko ponovno vlozili le pod manj ugodnimi pogoji (t.i.
tveganje ponovne nalozbe).

Tveganja trzne cene: Imetniki Nakupnih Bonov (Ang.: Warrant Holders) nosijo tveganje, povezano z dolocitvijo cene za Nakupne Bone (Ang.:
Warrants). Primeroma, gibanja Osnovnega Instrumenta (Ang.: Underlying) in s tem gibanja Nakupnih Bonov (Ang.: Warrants) v ¢asu njihovega
trajanja v trenutku nakupa ni mogoce predvideti.

Likvidnostno tveganje: Imetniki Nakupnih Bonov (Ang.: Warrant Holders) nosijo tveganje, da morda ne bo likvidnega sekundarnega trga za
trgovanje z Nakupnimi Boni (Ang.: Warrants) in da Nakupnih Bonov (Ang.: Warrants) v dolo€enem trenutku ali po dolo€eni ceni ne bodo mogli
prodati.

Tveganja, povezana z Osnovnim Instrumentom (Ang.: Underlying): Nalozba v Nakupne Bone (Ang.: Warrants), ki ima za Osnovni Instrument
(Ang.: Underlying) menjalni tecaj valute, je lahko izpostavljena podobnim trznim tveganjem kot neposredna nalozba v zadevno/-e osnovno/-e
valuto/-e. To velja zlasti, ¢e pri zadevni valuti gre za valuto nastajajoega trznega gospodarstva. Z menjalnimi tecaji valute, ki se uporabljajo kot
Osnovni Instrument (Ang.: Underlying), se trguje 24 ur na dan v ¢asovnih pasovih Avstralije, Azije, Evrope in Amerike. Zato lahko cenovni prag v
skladu s Pogoji Nakupnih Bonov (Ang.: Terms and Conditions of the Warrants) kadarkoli doseze, preseze ali pade pod zadevno raven, vkljué¢no
izven lokalnih ur trgovanja ali ur trgovanja Agent za lzracun (Ang.: Calculation Agent) ali Ponudnika (Ang.: Offeror).
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Tveganja zaradi potencialnih nasprotij interesov: lzdajatelj (Ang.: Issuer), Garant (Ang.: Guarantor) in druzbe, povezane z njima, lahko
zasledujejo interese, ki so nasprotju z interesi Imetnikov Nakupnih Bonov (Ang.: Warrant Holders), ali pa jih ne upostevajo. To je lahko povezano z
njihovim opravljanjem drugih funkcij ali drugih transakcij. Potencialno nasprotje interesov lahko ima $kodljiv u€inek na vrednost Nakupnih Bonov
(Ang.: Warrants).

Oddelek D - Klju¢ne informacije o ponudbi vrednostnih papirjev javnosti in/ali uvrstitvi v trgovanje na reguliranem trgu

Pod katerimi pogoji in v skladu s katerim ¢asovnim razporedom lahko vlagatelji vlagajo v ta vrednostni papir?

Splosni pogoji in pricakovani €asovni razpored ponudbe

Druzba BNP Paribas Financial Markets S.N.C., Pariz, Francija, bo Nakupne Bone (Ang.: Warrants) ponudila zainteresiranim vlagateljem od 23. maj
2024 naprej. Ponudba javnosti se konca ob izteku veljavnosti Prospekta (Ang.: Prospectus) in/ali takratnega Osnovnega Prospekta (Ang.: Base
Prospectus).

Podrobnosti glede uvrstitve v trgovanje na reguliranem trgu
Sprejem Nakupnih Bonov (Ang.: Warrants) v kotacijo ali trgovanje trenutno ni predviden.
Ocena skupnih stroskov

Vlagatelj lahko kupi Nakupne Bone (Ang.: Warrants) po ceni ob izdaiji ali po ceni ob nakupu. Niti Izdajatelj (Ang.: Issuer) niti Ponudnik (Ang.:
Offeror) vlagatelju ne bosta zaracunala nobenih stroSkov, ki presegajo ali so nad ceno ob izdaji ali ceno ob nakupu; vendar pa je to odvisno od
strodkov, ki kupcu lahko nastanejo ob nakupu Nakupnih Bonov (Ang.: Warrants) od bank ali javnih hranilnic (Sparkassen) ali prek drugih
distribucijskih kanalov ali zadevnih borz vrednostnih papirjev, o katerih niti 1zdajatelj (Ang.: Issuer) niti Ponudnik (Ang.: Offeror) ne more podati
nobene izjave.

Zacetna cena ob izdaji v vkljuCuje vstopne stroSke za vsak posamezni zadevni produkt (na datum Konénih Pogojev (Ang.: Final Terms)).

Kdo je ponudnik in/ali oseba, ki prosi za uvrstitev v trgovanje?

Ponudnik (Ang.: Offeror) je druzba BNP Paribas Financial Markets S.N.C. (s sedezem na naslovu 20 boulevard des Italiens, Paris, 75009, Francija,
LEl: 6EWKUOFGVX5QQJHFGT48), ustanovljena kot sploSno partnerstvo (Ang.: general partnership) po francoskem pravu (Société en Nom
Collectif), inkorporirana v Franciji v skladu s francoskim pravom.

Zakaj smo pripravili ta prospekt?

Glavni namen ponudbe je podpiranje cilia za ustvarjanje dobiCka. Izdajatelj (Ang.: Issuer) bo neto prihodke od izdaje uporabil izkljuéno za
zavarovanje obveznosti (hedging) iz Nakupnih Bonov (Ang.: Warrants) do Imetnikov Nakupnih Bonov (Ang.: Warrant Holders).
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Suhrn

| Cast’ A - Uvod a upozornenia

| Upozornenia

a) Tento Suhrn sluzi ako uvod k Zakladnému prospektu.

b) Akékolvek rozhodnutie investovat do prisluSsnych Warrantov by zo strany investora malo vychadzat z posudenia Zakladného prospektu
ako celku;

c) Investori mozu stratit’ cely investovany kapital (Uplna strata) alebo jeho Cast.

d) Ak sa na sude poda zaloba tykajuca sa informacii obsiahnutych v Zakladnom prospekte, Zalujuci investor méze byt podla vnuatrostatnych

pravnych predpisov povinny znasat naklady na preklad Zakladného prospektu vratane vSetkych Dodatkov a Konecnych podmienok pred

zacatim stdneho konania.

e) Obcianskopravnu zodpovednost nesie spoloc¢nost BNP Paribas Emissions- und Handelsgesellschaft mbH (dalej len "Emitent"), ktora
ako Emitent Warrantov prevzala zodpovednost za tento Suhrn vratane akychkolvek prekladov, alebo osoby, ktoré tento Suhrn vratane
jeho prekladov predlozili, ale len v pripadoch, kedy je Suhrn zavadzajuci, nepresny alebo nekonzistentny pri Citani spolu s ostatnymi
Castami Zakladného prospektu, alebo ak pri ¢itani spolu s ostatnymi ¢astami Zakladného prospektu neposkytuje kli¢ové informacie, ktoré
maju investorom pomoct pri zvazovani, ¢i investovat do prisluSsnych Warrantov.

f) Investori sa chystaju kapit’ produkt, ktory nie je jednoduchy a méze byt tazko pochopitelny.

Uvodné informacie

Nazov a identifikacné Cislo cennych
papierov:

Warranty Call a/alebo Put viazané na vymenné kurzy mien (dalej len "Warranty"),
ISIN: / Identifikacny kod cennych papierov (WKN): pozri tabulku

Totoznost’ a kontaktné udaje
Emitenta:

Emitent ma sidlo na adrese Senckenberganlage 19, 60325 Frankfurt nad Mohanom, Nemecko. Jeho
identifikator pravnickej osoby (LEIl) je 549300TS3U4JKMR1B479 a jeho telefénne ¢&islo je +49 (0) 69
7193-0

Prislusny organ dohladu:

Nemecky Spolkovy uUrad pre finanény dohfad (Bundesanstalt fiir Finanzdienstleistungsaufsicht —
"BaFin"). Obchodna adresa BaFin (dohfad nad cennymi papiermi) je Marie-Curie-Str. 24-28, 60439
Frankfurt nad Mohanom, Nemecko a telefénne ¢islo je +49 (0) 228 41080.

Datum schvalenia Zakladného
prospektu:

24. oktébra 2023

Cast’ B - KIuéové informacie o Emitentovi

Kto je emitentom cennych papierov?

Sidlo a pravna forma:

Emitent ma sidlo vo Frankfurte nad Mohanom. Jeho obchodna adresa je Senckenberganlage 19, 60325
Frankfurt nad Mohanom, Nemecko.

Emitent je spolo¢nost s ru¢enim obmedzenym (Gesellschaft mit beschrdnkter Haftung - GmbH) zalozena
v Nemecku podla nemeckého prava a jej identifikator pravnickej osoby (LEl) je
549300TS3U4JKMR1B479.

Hlavné ¢innosti:

Emisie cennych papierov

Majoritni spolo¢€nici:

Jedinym spolo¢nikom spolo€nosti BNP Paribas Emissions- und Handelsgesellschaft mbH je BNP
Paribas S.A., verejna akciova spolo¢nost ("société anonyme") zalozena podla francuzskeho prava.

Totoznost' kl'u¢ovych riadiacich
pracovnikov:

Konatelmi Emitenta s Grégoire Toublanc a Dr. Carsten Esbach.

Totoznost’ Statutarnych auditorov:

MAZARS GmbH & Co. KG Wirtschaftsprifungsgesellschaft, Theodor-Stern-Kai 1, 60596 Frankfurt nad
Mohanom, Nemecko, bola vymenovana za Statutarneho auditora.

Aké su klacové finanéné informacie tykajuce sa Emitenta?

Nizsie uvedené finanéné informéacie boli prevzaté z auditovanych roénych tctovnych zavierok Emitenta za uctovné obdobie konciace 31. decembra

2022 a 31. decembra 2023.

Tabuflka 1: Vykaz ziskov - nemajetkové cenné papiere

Ro¢na uctovna zavierka k Roéna uctovna zavierka k
31. decembru 2023 31. decembru 2022
v EUR v EUR
Vysledok beznej €innosti
Ostatné prevadzkové vynosy 647.058,83 783.010,31
Ostatné prevadzkové naklady -647.058,83 -783.010,31
Cisty zisk za rok 0 0

Tabulka 2: Suvaha - nemajetkové cenné papiere

Roc¢na ucétovna zavierka k Roc¢na Gcétovna zavierka k
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31. decembru 2023
v EUR

31. decembru 2022
v EUR

Pohladavky a ostatné aktiva

Pohladavky od pridruzenych spolo¢nosti

180.935.589,44

8.285.000,00

Ostatné aktiva (aktiva/obezny majetok)

7.014.600.801,88

4.207.327.744,69

Zavazky

Dlhopisy (zavazky/splatné zavazky)

4.321.474.506,21

2.361.510.475,11

Ostatné zavazky (zavazky / splatné zavazky)

2.874.061.885,11

1.854.102.269,58

Cisty finanény dih (dihodoby dih plus kratkodoby dih

0

0

minus hotovost)

Tabulka 3: Vykaz penaznych tokov - nemajetkové cenné papiere

Za obdobie od Za obdobie od
1. januara do 31. decembra 2023 1. januara do 31. decembra 2022
v EUR v EUR

Cisté pefiazné toky z prevadzkovej &innosti 13.899,18 -13.222,76

Cisté pefiazné toky z finanénej &innosti - -

Cisty pefiazny tok z investiénej innosti - -

Aké su kl'ucové rizika, ktoré su Specifické pre Emitenta?

Drzitelia cennych papierov nesu riziko emitenta/iverové riziko: Vo vztahu k zaruke poskytnutej BNP Paribas S.A. ako Rucitelom za riadne
vyplatenie vSetkych sum, ktoré maju byt vyplatené na zaklade cennych papierov vydanych Emitentom, su drzitelia cennych papierov vystaveni
riziku, Zze Emitent nebude schopny plnit svoje zavazky z cennych papierov, napr. v pripade, Ze sa stane platobne neschopnym
(nelikvidnym/prediZzenym). Ak sa Emitent stane platobne neschopnym, méze to mat dokonca za nasledok, Ze drzitelia cennych papierov stratia
kapital, ktory investovali pri kipe cennych papierov (riziko Uplnej straty).

Drzitelia cennych papierov nesu riziko neplnenia dohody o kontrole a prevode zisku: Medzi BNP Paribas S.A. a Emitentom je uzavreta
dohoda o kontrole a prevode zisku. Na zaklade tejto dohody ma BNP Paribas S.A. najma povinnost uhradit akukolvek Cistu stratu, ktort by Emitent
inak mohol vygenerovat vo fiSkalnom roku pocas platnosti dohody o kontrole a prevode zisku. Investori, ktori investovali do cennych papierov
vydanych Emitentom su preto vystaveni riziku, Ze Emitent vébec nebude schopny splnit svoje zavazky vodi drzitefom cennych papierov alebo ich
nebude schopny splnit Gplne alebo v€as, ak BNP Paribas S.A. vobec nespini svoje zavazky voci Emitentovi podla dohody o kontrole a prevode
zisku alebo ich nesplni Uplne alebo v€as. V takom pripade mdzu drzitelia cennych papierov stratit cely kapital, ktory investovali pri kipe cennych
papierov (riziko uplnej straty).

Cast’ C - Klicové informacie o cennych papieroch

Aké su hlavné vlastnosti cennych papierov?

Druh a forma cennych papierov

Warranty st vydavané vo forme dlhopisov na dorucitela (Inhaberschuldverschreibungen) podla nemeckého prava, ako je definované v § 793
Nemeckého obcianskeho zakonnika (Biirgerliches Gesetzbuch - BGB). Warranty su volne prevoditelné a nepodliehaju ziadnym obmedzeniam.

Prava spojené s cennymi papiermi
Warranty nie su arocené.

Kazdy Warrant opraviiuje DrZitela Warrantu na ziskanie Ciastky spatného odkupenia pri jeho uplatneni, ako je opisané niz$ie v &asti "Vyplata
vynosov".

Spétné odktpenie

Prava spojené s Warrantmi sa budu povazovat za automaticky uplatnené v Den ocenenia.

Drzitel Warrantu méa pravo pozadovat od Emitenta vyplatenie Ciastky spatného odkipenia v Defi vyrovnania.
Predcasné spétné odkupenie

Ak nastala Udalost prispdsobenia v suvislosti s Podkladovym aktivom, Emitent mdze mat pravo na Upravu prava spojeného s Warrantom v sulade
s Podmienkami pre Warranty alebo ukoncit Warranty mimoriadnym ukon&enim. V pripade mimoriadneho ukon&enia podla vysSie uvedeného
vyplati Emitent Odstupné do Styroch Bankovych pracovnych dni po oznameni ukonéenia. V tomto pripade moze byt Odstupné za urcitych okolnosti
vyrazne nizSie ako kiipna cena zaplatena za Warrant a moze byt az nulové (0) (Uplna strata Investovaného kapitalu).

Vyplata vynosov

Ciastka spatného odkUpenia za jeden Warrant bude Drzitefovi Warrantu vyplatena v Mene vyrovnania najneskér v Defi vyrovnania.

Ciastka spatného odkUpenia pre Call Warranty sa rovna rozdielu medzi Referenénou cenou a Realizadnou cenou vynasobenym Koeficientom.
Ciastka spatného odklpenia pre Put Warranty sa rovna rozdielu medzi Realizaénou cenou a Referenénou cenou a vynasobenym Koeficientom.

Ak je suma urCena vySSie uvedenym spdsobom nulova alebo zaporna, Warranty stratia platnost a stanu sa bezcennymi. V takomto pripade sa
Drzitefom Warrantu nevyplati Ziadna suma.

V pripade potreby sa suma méze prepocitat z Referenénej meny Podkladového aktiva na Menu vyrovnania.

V pripade mimoriadneho ukonéenia Warrantov zo strany Emitenta sa Odstupné jedného Warrantu, ktoré ma Emitent vyplatit Drzitelom Warrantov
rovna sume, ktord Agent pre vypocet uréi podla svojho uvazenia ako primeranu trhovu cenu bezprostredne pred udalostou, ktora viedla k vzniku
prava na ukoncenie.

Obmedzenia prav spojenych s Warrantmi
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Za urcitych okolnosti ma Emitent pravo upravit Podmienky pre Warranty. Okrem toho méze mat Emitent pravo ukoncit Warranty mimoriadnym
ukoncéenim, ak v suvislosti s Podkladovym aktivom nastala Udalost' prispdsobenia. V pripade vySSie uvedeného mimoriadneho ukoncenia vyplati
Emitent Odstupné do Styroch Bankovych pracovnych dni po oznameni ukoncenia.

| Datum emisie (hodnota k datumu)

27. maja 2024

Identifikaény kod

. . Podkladové
cennych papierov aktivum Realizacna cena v Den ocenenia /
(WKN) a ISIN . . Typ opcie Referenény zdroj Koeficient P . o R
Warrantov/ velkost (vymel_wny Referencnej mene Den vyrovnania
. kurz mien)
emisie
BB1LSD, EUR/USD Vymenny kurz 21. marca 2025 /
DEOOOBB1LSD6 / 500 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,1500 27' marca 2025
000 currencies/fx-fixings )
BB1LSE, EUR/USD Vymenny kurz 21. marca 2025 /
DEOOOBB1LSE4 / 500 | www.bloomberg.com/markets/ |Call Bloomberg L.P. 100,00 1,1400 27' marca 2025
000 currencies/fx-fixings )
BB1LSF, EUR/USD Vymenny kurz 21. marca 2025 /
DEOOOBB1LSF1 /500 | www.bloomberg.com/markets/ |Call Bloomberg L.P. 100,00 1,1200 27' marca 2025
000 currencies/fx-fixings '
BB1LSG, EUR/USD Vymenny kurz 21 marca 2025 /
DEOOOBB1LSG9 /500 | www.bloomberg.com/markets/ |Call Bloomberg L.P. 100,00 1,1000 27' marca 2025
000 currencies/fx-fixings '
BB1LSH, EUR/USD Vymenny kurz 21. marca 2025 /
DEOOOBB1LSH7 / 500 | www.bloomberg.com/markets/ |Call Bloomberg L.P. 100,00 1,0800 27' m:rgg 2025
000 currencies/fx-fixings ’
BB1LSJ, EUR/USD Vymenny kurz 21 marca 2025 /
DEOOOBB1LSJ3 /500 | www.bloomberg.com/markets/ |Call Bloomberg L.P. 100,00 1,0600 27' marca 2025
000 currencies/fx-fixings ’
BB1LSK, EUR/USD Vymenny kurz 21. marca 2025 /
DEOOOBB1LSK1 /500 | www.bloomberg.com/markets/ |Call Bloomberg L.P. 100,00 1,0500 27' marca 2025
000 currencies/fx-fixings '
BB1LSL, EUR/USD Vymenny kurz .
DEO0OBB1LSLY /500 | www.bloomberg.com/markets/ |Call Bloomberg L.P. 100,00 1,1500 ZU(; ;“2”0"‘22025/ 26.
000 currencies/fx-fixings ]
BB1LSM, EUR/USD Vymenny kurz .
DEO0OBB1LSM7 /500 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,1200 e 2! 25
000 currencies/fx-fixings ]
BB1LSN, EUR/USD Vymenny kurz -
DEO0OBBILSN5 /500 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,1000 20. dna 2025126.
000 currencies/fx-fixings ]
BB1LSP, EUR/USD Vymenny kurz -
DE00OBB1LSPO /500 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,0800 29 ;“2”05‘22025/ 26.
000 currencies/fx-fixings J
BB1LSQ, EUR/USD Vymenny kurz i
DEOOOBB1LSQ8 / 500 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,0500 ZU(:] ;“2”0322025/ 26.
000 currencies/fx-fixings ]
BB1LSR, EUR/USD Vymenny kurz 21. marca 2025 /
DEOOOBB1LSR6 / 500 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,0500 27' marca 2025
000 currencies/fx-fixings ’
BB1LSS, EUR/USD Vymenny kurz 21. marca 2025 /
DEO0OBB1LSS4 / 500 | www.bloomberg.com/markets/ |Put Bloomberg L.P. 100,00 1,0600 27' marca 2025
000 currencies/fx-fixings ’
BB1LST, EUR/USD Vymenny kurz 21. marca 2025 /
DEOO0OBB1LST2 /500 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,0800 27' marca 2025
000 currencies/fx-fixings '
BB1LSU, EUR/USD Vymenny kurz 21. marca 2025 /
DEOO0OBB1LSUOQ / 500 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,1000 27' marca 2025
000 currencies/fx-fixings '
BB1LSV, EUR/USD Vymenny kurz 21. marca 2025 /
DEOOOBB1LSV8 /500 | www.bloomberg.com/markets/ |Put Bloomberg L.P. 100,00 1,1200 27' marca 2025
000 currencies/fx-fixings ’
BB1LSW, EUR/USD Vymenny kurz 21. marca 2025 /
DEOOOBB1LSW®6 / 500 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,1400 27' marca 2025
000 currencies/fx-fixings ’
BB1LSX, EUR/USD Vymenny kurz 21 marca 2025 /
DEOOOBB1LSX4 / 500 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,1500 27' marca 2025
000 currencies/fx-fixings '
BB1LSY, EUR/USD Vymenny kurz .
DEOOOBB1LSY2 /500 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,0800 %%;u2n0a2§025 /26.
000 currencies/fx-fixings )
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Identifikaény kod

. . Podkladové
cennych papierov aktivum Realizaéna cena v Den ocenenia /
(WKN) a ISIN . . Typ opcie Referenény zdroj Koeficient e o R
Warrantov/ vefkost (vymenny Referencénej mene Den vyrovnania
L kurz mien)
emisie
BB1LSZ, EUR/USD Vymenny kurz -
DE00OBB1LSZ9 /500 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,1000 Zu(; ;“2”0322025’ 26.
000 currencies/fx-fixings J
BB1LSO, EUR/USD Vymenny kurz -
DE000BB1LS05 /500 | www.bloomberg.com/markets/ |Put Bloomberg L.P. 100,00 1,1200 20. Jina 2025/ 26.
000 currencies/fx-fixings )
BB1LS1, EUR/USD Vymenny kurz .
DEOOOBB1LS13 /500 | www.bloomberg.com/markets/ |Put Bloomberg L.P. 100,00 1,1500 ZU(; ;“2”0322025 /26.
000 currencies/fx-fixings ]
BB1LS2, GBP/USD Vymenny kurz
21. marca 2025 /
DEO00BB1LS21 /500 | www.bloomberg.com/markets/ |Call Bloomberg L.P. 100,00 1,3500
. - 27. marca 2025
000 currencies/fx-fixings
BB1LS3, GBP/USD Vymenny kurz
21. marca 2025/
DEO0OBB1LS39 /500 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,3000
. - 27. marca 2025
000 currencies/fx-fixings
BB1LS4, GBP/USD Vymenny kurz
21. marca 2025/
DEO00BB1LS47 / 500 | www.bloomberg.com/markets/ |Call Bloomberg L.P. 100,00 1,2500
: - 27. marca 2025
000 currencies/fx-fixings
BB1LS5, GBP/USD Vymenny kurz i
DEOO0OBB1LS54 / 500 | www.bloomberg.com/markets/ |Call Bloomberg L.P. 100,00 1,3500 %%;uznOaZEOZS /26.
000 currencies/fx-fixings )
BB1LSS, GBP/USD Vymenny kurz -
DEOO0BB1LS62 / 500 | www.bloomberg.com/markets/ |Call Bloomberg L.P. 100,00 1,3000 %%;uznanEOZS /26.
000 currencies/fx-fixings ]
BB1LS7, GBP/USD Vymenny kurz .
DEO00BB1LS70 /500 | www.bloomberg.com/markets/ |Call Bloomberg L.P. 100,00 1,2500 20.jdna 2025/ 26.
000 currencies/fx-fixings ]
BB1LSS, GBP/USD Vymenny kurz .
DE00OBB1LS88 /500 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 100,00 1,2000 29 ;“2”032?25/ 26.
000 currencies/fx-fixings )
BB1LS9, GBP/USD Vymenny kurz
21. marca 2025/
DEOO0OBB1LS96 / 500 | www.bloomberg.com/markets/ |Put Bloomberg L.P. 100,00 1,2000
. - 27. marca 2025
000 currencies/fx-fixings
BB1LTA, GBP/USD Vymenny kurz
21. marca 2025/
DEOOOBB1LTAO /500 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,2500
. - 27. marca 2025
000 currencies/fx-fixings
BB1LTB, GBP/USD Vymenny kurz
21. marca 2025/
DEOOOBB1LTB8 /500 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,3000
. . 27. marca 2025
000 currencies/fx-fixings
BB1LTC, GBP/USD Vymenny kurz
21. marca 2025/
DEOOOBB1LTC6 / 500 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,3500
. . 27. marca 2025
000 currencies/fx-fixings
BB1LTD, GBP/USD Vymenny kurz -
DEO00BB1LTD4 /500 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,2500 20, Jing 2025 26.
000 currencies/fx-fixings ]
BB1LTE, GBP/USD Vymenny kurz -
DEO0OBBALTE2 /500 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,3000 ZU% ;“2”0322025’ 26.
000 currencies/fx-fixings ]
BB1LTF, GBP/USD Vymenny kurz -
DEO0OBBALTF9 /500 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 100,00 1,3500 20. Jdna 2025 126.
000 currencies/fx-fixings J
BB1LTG, USD/JPY Vymenny kurz 20. septembra 2024
DEOOOBB1LTG?7 / 5 000 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 160,0000 / 26. septembra
000 currencies/fx-fixings 2024
BB1LTH, USD/JPY Vymenny kurz 20. septembra 2024
DEOOOBB1LTH5 / 5 000 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 158,0000 / 26. septembra
000 currencies/fx-fixings 2024
BB1LTJ, USD/JPY Vymenny kurz 20. decembra 2024
DEOOOBB1LTJ1 /5 000 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 160,0000 / 30. decembra
000 currencies/fx-fixings 2024
BB1LTK, USD/JPY Vymenny kurz 21. marca 2025 /
DEOOOBB1LTK9 / 5 000 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 160,0000 27' marca 2025
000 currencies/fx-fixings '
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Identifikaény kod

. . Podkladové
cennych papierov aktivum Realizaéna cena v Den ocenenia /
(WKN) a ISIN . . Typ opcie Referenény zdroj Koeficient e o R
Warrantov/ vefkost (vymenny Referencénej mene Den vyrovnania
L kurz mien)
emisie
BB1LTL, USD/JPY Vymenny kurz 21. marca 2025 /
DEOOOBB1LTL7 /5 000 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 155,0000 27' marca 2025
000 currencies/fx-fixings '
BB1LTM, USD/JPY Vymenny kurz 21. marca 2025 /
DEOO0OBB1LTM5 / 5 000 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 150,0000 27' marca 2025
000 currencies/fx-fixings '
BB1LTN, USD/JPY Vymenny kurz 21. marca 2025 /
DEOOOBB1LTN3 /5 000 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 145,0000 27' marca 2025
000 currencies/fx-fixings '
BB1LTP, USD/JPY Vymenny kurz 21. marca 2025 /
DEOOOBB1LTP8 /5 000 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 140,0000 27' marca 2025
000 currencies/fx-fixings ’
BB1LTQ, USD/JPY Vymenny kurz .
DE000BB1LTQS / 5 000 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 155,0000 Zu(:] 6{“2”0322025’ 26.
000 currencies/fx-fixings ]
BB1LTR, USD/JPY Vymenny kurz -
DEO0OBB1LTR4 / 5 000 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 150,0000 29 ;“2”0322025/ 26.
000 currencies/fx-fixings J
BBI1LTS, USD/JPY Vymenny kurz i
DEOOOBB1LTS2 /5 000 | www.bloomberg.com/markets/ | Call Bloomberg L.P. 10,00 145,0000 %%;uznOaZEOZS /26.
000 currencies/fx-fixings )
BB1LTT, USD/JPY Vymenny kurz -
DEO0OBBALTTO / 5 000 | www.bloomberg.com/markets/ |Call Bloomberg L.P. 10,00 140,0000 20. dna 2025126.
000 currencies/fx-fixings ]
BB1LTU, USD/JPY Vymenny kurz 20. septembra 2024
DEOOOBB1LTUS8 / 5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 158,0000 / 26. septembra
000 currencies/fx-fixings 2024
BB1LTV, USD/JPY Vymenny kurz 20. septembra 2024
DEOOOBB1LTV6 / 5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 160,0000 / 26. septembra
000 currencies/fx-fixings 2024
BB1LTW, USD/JPY Vymenny kurz 20. decembra 2024
DEOOOBB1LTW4 /5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 160,0000 / 30. decembra
000 currencies/fx-fixings 2024
BB1LTX, USD/JPY Vymenny kurz 21. marca 2025 /
DEOOOBB1LTX2 /5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 140,0000 27' marca 2025
000 currencies/fx-fixings ’
BB1LTY, USD/JPY Vymenny kurz 21. marca 2025 /
DEOOOBB1LTYO /5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 145,0000 27' marca 2025
000 currencies/fx-fixings '
BB1LTZ, USD/JPY Vymenny kurz 21 marca 2025 /
DEOO0BB1LTZ7 / 5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 150,0000 27' marca 2025
000 currencies/fx-fixings '
BB1LTO, USD/JPY Vymenny kurz 21. marca 2025 /
DEOOOBB1LTO04 / 5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 155,0000 27' marga 2025
000 currencies/fx-fixings ’
BB1LT1, USD/JPY Vymenny kurz 21. marca 2025 /
DEOOOBB1LT12 /5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 160,0000 27' marca 2025
000 currencies/fx-fixings ’
BB1LT2, USD/JPY Vymenny kurz -
DE00OBB1LT20 / 5 000 | www.bloomberg.com/markets/ |Put Bloomberg L.P. 10,00 140,0000 20. Jdna 2025 126.
000 currencies/fx-fixings J
BB1LT3, USD/JPY Vymenny kurz .
DEO0OBB1LT38 / 5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 145,0000 ZU(; ;“2”0322025 /26.
000 currencies/fx-fixings ]
BB1LT4, USD/JPY Vymenny kurz -
DEOOOBB1LT46 / 5 000 | www.bloomberg.com/markets/ | Put Bloomberg L.P. 10,00 150,0000 %%;uznOaZEOZS /26.
000 currencies/fx-fixings ]
BB1LTS5, USD/JPY Vymenny kurz -
DE00OBBA1LT53 / 5 000 | www.bloomberg.comimarkets/ |Put Bloomberg L.P. 10,00 155,0000 Zu?] ;“2”0322025’ 26.
000 currencies/fx-fixings J
BB1LT®6, USD/JPY Vymenny kurz .
DE00OBBAILT61 / 5 000 | www.bloomberg.comimarkets/ |Put Bloomberg L.P. 10,00 160,0000 20. Jdna 2025 126.
000 currencies/fx-fixings J
Stav:
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Warranty predstavuju priame a nepodriadené zavazky Emitenta, v slvislosti s ktorymi Emitent neposkytuje zabezpecCenie. Warranty maju pari
passu postavenie ¢o sa tyka prava na platbu medzi sebou navzajom a s akymikolvek inymi su€asnymi a buducimi nezabezpeCenymi a
nepodriadenymi zavazkami Emitenta, s vynimkou zavazkov, ktoré maju prednostné poradie na zaklade vSeobecne zavaznych pravnych predpisov.

Kde sa bude s cennymi papiermi obchodovat'?

N/A (NEUPLATNUJE SA). Prijatie Warrantov na kétovanie alebo obchodovanie s Warrantmi sa v stigasnosti neplanuije.

Je s cennymi papiermi spojena zaruka?

BNP Paribas S.A., Pariz, Francuzsko, (dalej len "Rugéitel™) poskytla bezpodmieneénu a neodvolatelnd zaruku (dalej len "Zaruka") za riadne
zaplatenie vSetkych sum, ktoré maju byt vyplatené podla Podmienok pre Warranty, ak a hned ako by sa prislusna platba stala splatnou podla
Podmienok pre Warranty.

Kto je Rucitelom cennych papierov?

Sidlo a pravna forma: Rucitel je verejna akciova spolo¢nost (société anonyme) zalozena vo Francuzsku podla francizskeho
prava a jej identifikator pravnickej osoby (LEl) je ROMUWSFPUS8MPRO8K5P83. Adresa jeho hlavného

sidla je 16, boulevard des ltaliens - 75009 Pariz, Francuzsko.

Hlavné €innosti: Podla vlastného hodnotenia je BNP Paribas S.A. jednou z najvaésich francizskych bank a ma pobocky
a dcérske spolo€nosti na vSetkych hlavnych trhoch.
Majoritni spolo€nici: K 31. decembra 2023 su hlavnymi akcionarmi Société Fédérale de Participations et d'Investissement

(,SFPI"), verejnopravna société anonyme (akciova spolo¢nost), ktora kona v mene Belgickej vliady a
vlastni 5,5 % zapisaného zakladného imania, Amundi vlastni 5,4 % zapisaného zakladného imania,
BlackRock Inc. vlastni 6,9 % zapisaného zakladného imania a Luxemburské velkovojvodstvo vlastni 1,1
% zapisaného zakladného imania. Podl'a najlepSieho vedomia spolo¢nosti BNPP ziadny iny akcionar
okrem SFPI, Amundi a BlackRock Inc. nevlastni viac ako 5 % jej imania alebo hlasovacich prav.

Totoznost’” klFucovych riadiacich | Jean-Laurent Bonnafé, vykonny riaditel BNP Paribas S.A.
pracovnikov:

Totoznost’ Statutarnych auditorov: Deloitte & Associés, 6, place de la Pyramide, Paris-La Défense Cedex (92), Francuzsko
PricewaterhouseCoopers Audit, 63, rue de Villiers, Neuilly-sur-Seine (92), Francuzsko

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

Aké su klucové finanéné informacie o Rucitelovi?

Tabulka 1: Vykaz ziskov

31. decembra 2023
(auditované)
v miliénoch EUR

31. decembra 2022
(auditované)
v miliénoch EUR

Trzby 45.874 45.430
Naklady na riziko (2.907) (3.003)
Cisty zisk pripadajlci na drzitelov imania 10.975 9.848

Tabulka 2: Savaha

30. septembra 2023
(auditované)
v miliénoch EUR

31. decembra 2022
(auditované)
v milionoch EUR

Aktiva spolu (Skupina) 2.591.499 2.663.748
Konsolidované uvery a pohladavky voci zakaznikom 859.200 857.020
Konsolidované vklady od zakaznikov 988.549 1.008.056
Imanie spolo¢nikov (podiel Skupiny) 123.742 121.237

Konsolidovana ro¢na uctovna zavierka Rucitela za roky konciace sa 31. decembra 2022 a 31. decembra 2023 boli vypracované podla
Medzinarodnych Standardov finanéného vykaznictva (IFRS).

Aké su klacové rizika, ktoré su Specifické pre Rucitela?

Riziko platobnej neschopnosti/riziko likvidity tykajuce sa Rucitel'a: \/zhladom na potencialnu Zaruku poskytnutd BNP Paribas S.A. a dohodu o
kontrole a prevode zisku, ktora je uzavretda medzi Emitentom a Rucitelom, investori nepriamo znasaju aj riziko platobnej neschopnosti a riziko
predizenia tykajuce sa Rucitela. Podnikanie Rucitela ako medzinarodnej finanénej skupiny sa vyznaduje siedmimi klugovymi rizikami (Gverové
riziko, riziko protistrany a sekuritizaéné riziko v bankovom portféliu; opera¢né riziko; trhové riziko; riziko likvidity a refinancovania; rizika spojené s
celkovym hospodarskym a trhovym prostredim; regulacné riziko; rizika spojené s rastom BNPP v existujucom prostredi). Ak sa Rucitel stane
platobne neschopnym, mdze to mat za nasledok aj stratu kapitalu, ktory drzitelia Warrantov investovali pri kipe Warrantov (riziko uplnej straty).

Opatrenia na rieSenie problémov vo vztahu k Rucitelovi: Okrem toho, opatrenia prijaté vo Francizsku vo vztahu k BNP Paribas S.A. (v
postaveni zmluvnej strany povinnej poskytnut nahradu podla platnej dohody o kontrole a prevode zisku) alebo BNP Paribas Group podla
transpozicie Eurdpskej smernice o ozdraveni a rieSeni krizovych situacii do francuzskeho prava mézu mat nepriame nepriaznivé ucinky na
Emitenta. V dbsledku toho su investori vystaveni aj riziku, Ze spolo¢nost BNP Paribas S.A. nebude schopna plnit svoje zavazky vyplyvajluce z
dohody o kontrole a prevode zisku - napr. v pripade, e sa stane platobne neschopnou (nelikvidnou/predizenou) alebo v pripade, Ze organy
nariadia opatrenia na rieSenie krizovej situacie podla francuzskeho prava. Ak sa teda voci Rucitelovi prijmu opatrenia na rieSenie krizovej situacie,
moze to mat za nasledok aj stratu kapitalu, ktory drzitelia Warrantov investovali pri kipe Warrantov (riziko uplnej straty).
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Aké su klacové rizika, ktoré su Specifické pre cenné papiere?

Ziadny systém zaruk za vklady. Na Warranty sa nevztahuje systém ochrany vkladov. Investori preto mézu utrpiet Gplnu stratu
Investovaného kapitalu.

Zavislost’ na vyvoji ceny Podkladového aktiva:
Vyber Podkladového aktiva Emitentom nie je nevyhnutne zaloZzeny na jeho odhade buducej vykonnosti vybraného Podkladového aktiva.

V doésledku pakového efektu mbézu cenové pohyby Podkladového aktiva (alebo dokonca ak neddjde k oakavanému cenovému pohybu) nedmerne
znizit hodnotu Warrantov a dokonca ich znehodnotit. V désledku toho existuje riziko straty, ktora sa mdéze rovnat celkovému Investovanému
kapitalu.

Rizika spojené s profilom vyplaty:

Ak je Referenéna cena Call Warrantov rovnaka alebo niz$ia ako Realizaéna cena, Ciastka spatného odkupenia bude rovna nule (0), pricom sa
nevykona ziadna platba (uplna strata).

Ak Referenéna cena prekroéi Realizaénu cenu, Drzitel Warrantu utrpi stratu, ak je Ciastka spatného odkupenia niz$ia ako kdpna cena, ktor(i Drzitel
Warrantu zaplatil.

Ak je Referenéna cena Put Warrantov rovnaka alebo vy$sia ako Realizaéna cena, Ciastka spatného odkupenia bude rovna nule (0), pricom sa
nevykona ziadna platba (Uplna strata).

Ak je Referenéna cena niz$ia ako Realizaéna cena, Drzitel Warrantu utrpi stratu, ak je Ciastka spatného odkupenia niz$ia ako kupna cena, ktort
Drzitel Warrantu zaplatil.

Narusenie trhu: Riziko pre Drzitefov Warrantov spociva v tom, ze vyskyt naruSenia trhu opisany v Podmienkach pre Warranty ma nepriaznivy
vplyv na hodnotu Warrantov. V désledku naruSenia trhu méze doéjst aj k oneskoreniu vyplaty prislusnej sumy, ktora ma byt vyplatena.

Upravy, riziko ukonéenia, riziko reinvesticie: Drzitelia Warrantu znasaiju riziko tpravy alebo ukond&enia platnosti Warrantov zo strany Emitenta v
sulade s Podmienkami pre Warranty. V pripade ich ukongenia méze byt Ciastka pri ukon&eni vyrazne nizsia ako vyska kapitalu investovaného do
nakupu Warrantov. Drzitelia Warrantu mézu dokonca utrpiet aplnu stratu Investovaného kapitalu. Drzitelia Warrantu su tiez vystaveni riziku, ze
ziskané Ciastky budi moct reinvestovat len za menej vyhodnych podmienok (tzv. reinvesti¢né riziko).

Rizika suvisiace s trhovou cenou: Drzitelia Warrant znaaju rizika spojené s uréovanim ceny Warrantov. Napriklad vykonnost Podkladového
aktiva, a teda aj vykonnost Warrantov po€as obdobia platnosti nie je mozné predvidat' v ase nakupu.

Riziko likvidity: Drzitelia Warrantu nesu riziko, Ze nemusi existovat likvidny sekundarny trh pre obchodovanie s Warrantmi a Ze nebudd mdéct
Warranty predat v ur¢itom ¢ase alebo za urciti cenu.

Rizika spojené s Podkladovym aktivom: Investicia do Warrantov s vymennym kurzom meny ako Podkladového aktiva méze podliehat
podobnym trhovym rizikam ako priama investicia do prisluSnej(-ych) podkladovej(-ych) meny(-ien). To plati najma vtedy, ak je prislusna mena
menou rozvijajuceho sa trhu. S menovymi vymennymi kurzami ako Podkladovym aktivom sa obchoduje 24 hodin denne v ¢asovych pasmach
Australie, Azie, Eurépy a Ameriky. Preto mdZe byt cenova hranica podla Podmienok pre Warranty dosiahnuta, prekroéena alebo klesnat pod fiu
kedykolvek, a to aj mimo miestnych obchodnych hodin alebo obchodnych hodin Agenta pre vypocet alebo Predkladatela ponuky.

Rizika vyplyvajuce z potencidalneho konfliktu zaujmov: Emitent, Rucitel, ako aj spolo€nosti s nimi prepojené moézu sledovat zaujmy, ktoré su v
rozpore so zaujmami Drzitelov Warrantu alebo ich nezohladruju. Méze sa tak stat’ v stvislosti s vykonom ich inych funkcii alebo inych transakcii.
Potencialne konflikty zaujmov mézu mat nepriaznivy vplyv na hodnotu Warrantov.

Cast’ D - Kliéové informacie o verejnej ponuke cennych papierov a/alebo prijati na obchodovanie na regulovanom trhu

Za akych podmienok a v akom ¢asovom harmonograme mézu investori investovat’ do tohto cenného papiera?

VsSeobecné podmienky a o€akavany ¢asovy harmonogram ponuky

Warranty bude ponukat spolo¢nost BNP Paribas Financial Markets S.N.C., Pariz, Francizsko, zaujemcom poc¢nuc od 23. maja 2024. Verejna
ponuka sa kon¢i uplynutim platnosti Prospektu a/alebo aktualneho Zakladného prospektu.

Podrobnosti o prijati na obchodovanie na regulovanom trhu
Prijatie Warrantov na kétovanie alebo obchodovanie s nimi sa v su€asnosti neplanuje.
Odhad celkovych vydavkov

Investor moze kupit Warranty za emisnu alebo nakupnu cenu. Emitent ani Predkladatel ponuky nebudu investorovi Uctovat’ Ziadne naklady nad
ramec emisnej ceny alebo nakupnej ceny; podliehaju vS§ak nakladom, ktoré mézu kupujucemu vzniknat pri kipe Warrantov v bankach alebo vo
verejnych sporitelniach (Sparkassen) alebo prostrednictvom inych distribuénych kanalov alebo prislusnej burzy cennych papierov, v mene ktorych
sa Emitent ani Predkladatel ponuky nemdzu vyjadrit.

Pociatocna emisna cena zahffa vstupné naklady na kazdy konkrétny produkt (ku dfiiu Zavereénych podmienok).

Kto je predkladatefom ponuky a/alebo osoba ziadajtca o prijatie na obchodovanie?

Predkladatelom ponuky je BNP Paribas Financial Markets S.N.C. (so sidlom na adrese 20 boulevard des ltaliens, Pariz, 75009, Francuzsko, LEI:
6EWKUOFGVX5QQJHFGT48), verejna obchodna spoloénost podla francuzskeho prava (Société en Nom Collectif), zalozena vo Francuzsku podla
francuzskeho prava.

Preco sa tento prospekt pripravuje?

Primarnym ciefom ponuky je podporit’ ciel dosiahnutia zisku. Emitent pouzije Cisty vynos z emisie vylu¢ne na zabezpeclenie svojich zavazkov z
Warrantov voc¢i Drzitefom Warrantu.
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