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

LEI 549300TS3U4JKMR1B479

Final Terms No. 82693-002
dated 7 August 2024

in connection with the Base Prospectus dated 24 October 2023 for the issue of new
Warrants, continuation of the public offer and increase of the issue size of previously
issued Warrants linked to indices, shares, currency exchange rates, metals,
commodities, futures contracts and/or Depositary Receipts

for the issue of

UNLIMITED TURBO Long Warrants

linked to futures contracts

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 and
https://www.bnpparibasmarkets.nl/prospectus/ (for investors in The Netherlands).

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
https://www.bnpparibasmarkets.nl/prospectus/

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, 19 April 2024, 23 May 2024, 17 June 2024 and 22 July 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 and
https://www.bnpparibasmarkets.nl/prospectus/ (for investors in The Netherlands), the
Final Terms are available on the website https://warrants.bnpparibas.com/warrants
and https:/lwww.bnpparibasmarkets.nl/ (for investors in The Netherlands), and copies
can be obtained free of charge at the registered office of the Issuer at
Senckenberganlage 19, 60325 Frankfurt am Main, Germany.

This document contains the final information on the Warrants as well as the final terms and conditions of the
Warrants and forms the Final Terms of the offer of UNLIMITED TURBO Long Warrants linked to futures contracts
(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

Henry Hub Natural Gas Futures Www.cmegroup.com

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

Henry Hub Natural Gas Futures

The underlying, Henry Hub Natural Gas Futures, means a futures contract traded on the New York Mercantile Exchange
(NYMEX), which is part of the Chicago Mercantile Exchange (CME), relating to Natural Gas.

The futures contracts are contracts based on physical delivery. A description of the contracts can be found on CME's
website (www.cmegroup.com).

It should be noted that CME is not involved in any way in the issuance of the securities and/or their distribution. Neither has
the CME consented to the use of the Underlying for the purpose of these securities nor to its reference in this document, nor
does the CME have any obligations (for whatever legal reason) towards the security holders in connection with the
Underlying.

a) Contract Unit
10,000 million "British thermal units" (MMBtu)

b) Price Quotation
The quotation is made in U.S. dollars and cents per MMBtu

Further information, such as term, trading, last trade day, pricing and price changes, can be found on the Internet on CME's
website (www.cmegroup.com).
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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 an UNLIMITED
TURBO Long Warrant (each a "Warrant" and collectively the "Warrants") linked to the underlying (the "Underlying")
specified in the table at the end of this § 1 the right (the "Warrant Right") to claim payment from the Issuer, in
accordance with these Terms and Conditions of the Warrants of the Redemption Amount, in EUR (the "Settlement
Currency"), as specified in para. (2) below, pursuant to § 1 of these Terms and Conditions of the Warrants and § 7 of
Part B of the Terms and Conditions of the Warrants (General Conditions).

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

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

If a Knock-Out Event occurs during the Observation Period, the Warrants will expire and become worthless. In this
case, no payment will be made to Warrant Holders.

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

For the purposes of these Terms and Conditions of the Warrants, the following terms have the following meanings:
"Adjustment Dates ("T")": means the calendar days actually falling within the Financing Period and divided by 360.
"Bank Business Day": means

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

(b) for the purposes of making payments in EUR, any day (other than a Saturday and Sunday) on which real-
time gross settlement system owned and operated by the Eurosystem (T2) (or any successor/replacement
system thereto) is open.

"Calculation Agent": means BNP Paribas Financial Markets S.N.C., 20 boulevard des ltaliens, 75009 Paris, France.

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

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

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

"Exercise Date": means the last Bank Business Day of each month, starting on 30 August 2024.
"Expiry Date": means the date on which the respective Relevant Futures Contract expires.

"Financing Period": means the period between the day on which the Reference Rate was last redetermined and
published (including) — not taking into account the day of the current adjustment of the Relevant Strike — until the day
of the current adjustment of the Relevant Strike (excluding).

"Financing Spread": means the Financing Spread allocated to the respective Warrant. The Initial Financing Spread is
the Financing Spread allocated in the table at the end of § 1 (the "Initial Financing Spread"). The Calculation Agent
shall have the right to redetermine the Financing Spread, including the Initial Financing Spread on any Trading Day at
its reasonable discretion (Sec. 317 BGB) within a range specified for each Warrant in the table at the end of § 1
(deviation of (+) or (-), respectively) taking into account the respective market conditions (including the market interest
level and market expectations of interest rates). The adjusted rate shall be published without undue delay in
accordance with § 9 of Part B of the Terms and Conditions of the Warrants (General Conditions).

"First Notice Day": means the first day on which the respective Underlying can be declared due and payable and the
respective counterparties have to deliver the relevant Underlying. The point in time when this First Notice Day occurs
depends on the respective Reference Source and the Underlying used.

"Initial Strike": means the Initial Strike allocated to the Warrant in the table at the end of § 1 and which is used for the
purpose of calculating the Relevant Strike in the course of the first adjustment.

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

"Last Trade Day": means the last Trading Day of the Underlying at the respective Reference Source.

"Observation Period": means from Monday 00:00:01 hrs (Frankfurt am Main local time) to Friday 23:59:59 hrs
(Frankfurt am Main local time) (each inclusive) on any Trading Day. The first Observation Period shall begin at
08:00:00 hrs (Frankfurt am Main local time) on 8. August 2024.

The first and any subsequent Observation Period ends on Fridays at 23:59:59 hrs (Frankfurt am Main local time) or
upon determination of the Reference Price or of the Knock-Out Event (each inclusive).

§ 4 applies mutatis mutandis to the beginning of the Observation Period. If a price of the Underlying defined under
“Observation Price” is not determined at the beginning of the Observation Period and there is no Market Disruption as
defined in § 4, the Observation Period begins as soon as such a price has been determined for the Observation
Period concerned.

"Observation Price": means any price of the Underlying determined and published by the Reference Source during
the Observation Period as the official price, starting with the first price officially determined at the beginning of the
Observation Period.

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

"Reference Price": means the price of the Underlying Henry Hub Natural Gas Futures determined by the Reference
Source on the Valuation Date as settlement price currently at 14:30 hrs (New York 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 Rate ("RR")": means 0% (in words: zero percent).

"Reference Source": means the Reference Source allocated to the Underlying in the table at the end of § 1.
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"Relevant Futures Contract": means the respective futures contract on which the Warrant is based as Underlying
(starting with the "Current Futures Contract” listed in the table at the end of § 1).

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

For an UNLIMITED TURBO Long Warrant:

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

(wherein "RR"= Reference Rate, "T"= Adjustment Dates and "ROA"= Roll-Over Adjustment Rate)

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

"Roll-Over": means the replacement of the Relevant Futures Contract on a Roll-Over Date by a futures contract with
a later Expiry Date but otherwise the same specifications as the Relevant Futures Contract to be replaced.

"Roll-Over Adjustment Rate ("ROA")": means the applicable Roll-Over Adjustment Rate, which shall be determined
as described below and will be used only once in the period from the immediately preceding Roll-Over Date
(inclusive) until the next Roll-Over Date (exclusive). On all other days, the ROA shall be zero.

For an UNLIMITED TURBO Long Warrant:

(Roll-Over Reference Pricenew, respectively + ROll-Over Costs) — (Roll-Over Reference Pricepreceding, respectively — ROlI-
Over Costs)

"Roll-Over Costs": means the costs of Roll-Over determined by the Calculation Agent at its reasonable discretion
(Sec. 317 BGB), taking into account the then prevailing market conditions.

"Roll-Over Date": means a Trading Day within the Roll-Over Period chosen by the Calculation Agent on which the
Relevant Futures Contract is replaced by another futures contract.

"Roll-Over Period": means the period of the Relevant Futures Contract, during which, if applicable, positions in the
Relevant Futures Contract are unwound and positions are entered into in a Relevant Futures Contract replacing the
same and having a later Expiry Date, but otherwise the same specifications as the Underlying to be replaced.

"Roll-Over Reference Price": means a price determined by the Calculation Agent at its reasonable discretion (Sec.
317 BGB) on the basis of the prices of the futures contract actually traded during the Roll-Over Period.

"Settlement Date": means the day four Bank Business Days after the Valuation Date.
"Trading Day": means any day on which, with respect to the Underlying,

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

"Underlying": means firstly the futures contract allocated to the Warrant in the table at the end of § 1, which will be
replaced by another futures contract with a later Expiry Date with effect from a Roll-Over Date in accordance with the
definition of Roll-Over.

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

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

If the Valuation Date is not a Trading Day, the following Trading Day shall be deemed the Valuation Date.

However, if the Valuation Date falls on the last Trading Day for the Underlying before the earlier of the "First Notice
Day" and the "Last Trade Day" and this day is not a Trading Day, the appropriate rule of the Reference Source (e.g.
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(6)

rescheduling to an earlier available day in the case of holidays) shall apply.

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

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

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

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

exchange rate actually traded on the International Interbank Spot Market and make the conversion on the basis of this
currency exchange rate.
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Product 1 (UNLIMITED TURBO Long Warrants)

Underlying*
WKN and ISIN ("Relevant Futures Contract")/ Ootion Reference Reference Initial Strike* in Initial Financing Spread*/
of the Warrants/ Bloomberg-Code Current Futures P . - Ratio* Reference Financing Spread range
i * Type Currency Source s
Issue Size Contract Currency and deviation
and website/ starting with month:
New York
BB116B, Henry Hub Natural Gas Futures / . o
DEOOOBB116B9/  |NGU24 Comdty, www.cmegroup.com |Long USD 'I\E"fgﬁgzg': 2.00 1.9314 49 |100% (+/ 'pi?n‘t’)erce“tage
1,000,000 | September 2024 (NYMEX)
New York
BB116C, Henry Hub Natural Gas Futures / . o
DEO0OBB116C7/  |NGU24 Comdty, www.cmegroup.com |Long UsD 'g"fgﬁgggf 2.00 1.9212 49 |100% “"pi?n'i’)eme“tage
1,000,000 | September 2024 (NYMEX)
New York
BB116D, Henry Hub Natural Gas Futures / . o
DEO00BB116D5/  |NGU24 Comdty, www.cmegroup.com |Long UsD gfgﬁ:ggf 2.00 1.9110 4% |100% (+/ 'pi?n’f)erce”tage
1,000,000 | September 2024 (NYMEX)
New York
BB116E, Henry Hub Natural Gas Futures / . o
DEOOOBB116E3/  |NGU24 Comdty, www.cmegroup.com |Long usD 'E"fgﬁ::t'f 2.00 1.9009 a9 | 100% (+- i?n‘t’)erce”tage
1,000,000 / September 2024 g P
(NYMEX)
New York
BB116F, Henry Hub Natural Gas Futures / . o
DEOOOBB116F0/  |NGU24 Comdty, www.cmegroup.com |Long USD '&"fgﬁg:gf 2.00 1.8907 49 |100% “"pi?n'i’;’rce“tage
1,000,000 | September 2024 (NYMEX)
New York
BB116G, Henry Hub Natural Gas Futures / ) o
DE00OBB116G8/  |NGU24 Comdty, www.cmegroup.com |Long USD Eﬂfgﬁgzgf 2.00 1.8094 49 |100% “"pi?n'i’)erce“tage
1,000,000 | September 2024 (NYMEX)
New York
BB116H, Henry Hub Natural Gas Futures / . o
DEO00BB116H6/  |NGU24 Comdty, www.cmegroup.com |Long usD 'é'fgﬁ:ggf 2.00 1.7992 4% |100% (+/ 'pi?n'i’)erce”tage
1,000,000 | September 2024 (NYMEX)
New York
BB116J, Henry Hub Natural Gas Futures / . o
DEO00BB116J2/  |NGU24 Comdty, www.cmegroup.com |Long usD 'I\E”fgﬁgzt'f 2.00 1.7890 a9 |100% (+- i?n‘t’)erce”tage
1,000,000 / September 2024 (NYME)% P
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Underlying*

WKN and ISIN ("Relevant Futures Contract")/ Ootion Reference Reference Initial Strike* in Initial Financing Spread*/
of the Warrants/ Bloomberg-Code Current Futures P - - Ratio* Reference Financing Spread range
i * Type Currency Source s
Issue Size Contract Currency and deviation
and website/ starting with month:
New York
BB116K, Henry Hub Natural Gas Futures / . o
DEO0OBB116K0/  |NGU24 Comdty, www.cmegroup.com |Long usD 'I\E"fgﬁ::t'f 2.00 1.7789 4% | 100% (+- i?n‘t’)erce”tage
1,000,000 / September 2024 g P
(NYMEX)
New York
BB116L, Henry Hub Natural Gas Futures / . o
DEOOOBB116L8/  |NGU24 Comdty, www.cmegroup.com |Long USD 'I\E"fgﬁgz“f 2.00 1.7687 4% |100% (+/- i?n'i’)erce“tage
1,000,000 / September 2024 9 P
(NYMEX)
New York
BB116M, Henry Hub Natural Gas Futures / . o
DEO0OBB116M6/  |NGU24 Comdty, www.cmegroup.com |Long USD Eﬂfgﬁgzgf 2.00 1.7585 49 |100% “"pi?n'i’)erce“tage
1,000,000 | September 2024 (NYMEX)
New York
BB116N, Henry Hub Natural Gas Futures / . o
DEO0OBB116N4/  |NGU24 Comdty, www.cmegroup.com |Long usD 'é'fgﬁ:ggf 2.00 1.7484 4% |100% (+/ 'pi?ni’)erce”tage
1,000,000 | September 2024 (NYMEX)
New York
BB116P, Henry Hub Natural Gas Futures / . o
DEO0OBB116P9/  |NGU24 Comdty, www.cmegroup.com |Long usD gfgﬁ:g“f 2.00 1.7382 4% | 100% (+- i?n‘t’)erce”tage
1,000,000 / September 2024 g P
(NYMEX)
New York
BB116Q, Henry Hub Natural Gas Futures / : o :
DEO00BB116Q7 /  |NGU24 Comdty, www.cmegroup.com |Long usD Mercantile 2.00 1.7281 49 | 100% (+ i?nﬁ’)erce“tage
1,000,000 / September 2024 9 P
(NYMEX)
New York
BB116R, Henry Hub Natural Gas Futures / . o
DEOOOBB116R5/  |NGU24 Comdty, www.cmegroup.com |Long USD Eﬂfgﬁgzgf 2.00 1.7179 4% | 100% (+/ 'pi?nf)erce”tage
1,000,000 | September 2024 (NYMEX)
New York
BB116S, Henry Hub Natural Gas Futures / . o
DEO00BB116S3 / NGU24 Comdty, www.cmegroup.com |Long usD gfgﬁ::tlf 2.00 1.7077 4% 100% (+/- 50(i)nrt>)ercentage
1,000,000 / September 2024 (NYME)% P
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Underlying*

WKN and ISIN ("Relevant Futures Contract")/ Ootion Reference Reference Initial Strike* in Initial Financing Spread*/
of the Warrants/ Bloomberg-Code Current Futures P - - Ratio* Reference Financing Spread range
i * Type Currency Source s
Issue Size Contract Currency and deviation
and website/ starting with month:
New York
BB116T, Henry Hub Natural Gas Futures / . o
DEO00BB116T1/  |NGU24 Comdty, www.cmegroup.com |Long usD 'I\E"fgﬁ::t'f 2.00 1.6976 4% | 100% (+- i?n‘t’)erce”tage
1,000,000 / September 2024 g P
(NYMEX)
New York
BB116U, Henry Hub Natural Gas Futures / . o
DEOOOBB116U9/  |NGU24 Comdty, www.cmegroup.com |Long USD 'I\E"fgﬁgz“f 2.00 1.6874 4% |100% (+/- i?n'i’)erce“tage
1,000,000 / September 2024 9 P
(NYMEX)
New York
BB116V, Henry Hub Natural Gas Futures / . o
DEOOOBB116V7/  |NGU24 Comdty, www.cmegroup.com |Long USD Eﬂfgﬁgzgf 2.00 16772 49 |100% “"pi?n'i’)erce”tage
1,000,000 | September 2024 (NYMEX)
New York
BB116W, Henry Hub Natural Gas Futures / . o
DEO00BB116W5/  |NGU24 Comdty, www.cmegroup.com |Long usD 'é'fgﬁ:ggf 2.00 1.6671 4% |100% (+/ 'pi?ni’)erce”tage
1,000,000 | September 2024 (NYMEX)
New York
BB116X, Henry Hub Natural Gas Futures / . o
DEO0OBB116X3/  |NGU24 Comdty, www.cmegroup.com |Long usD gfgﬁ:g“f 2.00 1.6569 4% | 100% (+- i?n‘t’)erce”tage
1,000,000 / September 2024 g P
(NYMEX)
New York
BB116Y, Henry Hub Natural Gas Futures / : o
DEO0OBB116Y1/  |NGU24 Comdty, www.cmegroup.com |Long usD Mercantile 2.00 1.6467 a9 | 100% (+- i?nﬁ’)erce“tage
1,000,000 / September 2024 9 P
(NYMEX)
New York
BB116Z, Henry Hub Natural Gas Futures / . o
DE00OBB116Z8/  |NGU24 Comdty, www.cmegroup.com |Long USD 'g"fgﬁg:gf 2.00 1.6366 49 |100% “"pi?n‘t’)erce“tage
1,000,000 | September 2024 (NYMEX)
New York
BB1160, Henry Hub Natural Gas Futures / . o
DE000BB11604 / NGU24 Comdty, www.cmegroup.com |Long usD gfgﬁ::tlf 2.00 1.6264 4% 100% (+/- 50(i)nrt>)ercentage
1,000,000 / September 2024 (NYME)% P
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Underlying*

WKN and ISIN ("Relevant Futures Contract")/ Ootion Reference Reference Initial Strike* in Initial Financing Spread*/
of the Warrants/ Bloomberg-Code Current Futures P - - Ratio* Reference Financing Spread range
i * Type Currency Source s
Issue Size Contract Currency and deviation
and website/ starting with month:
New York
BB1161, Henry Hub Natural Gas Futures / . o
DE000BB11612/  |NGU24 Comdty, www.cmegroup.com |Long usD 'I\E"fgﬁ::t'f 2.00 16162 4% | 100% (+- i?n‘t’)erce”tage
1,000,000 / September 2024 g P
(NYMEX)
New York
BB1162, Henry Hub Natural Gas Futures / . o
DE00OBB11620/  |NGU24 Comdty, www.cmegroup.com |Long USD Mercantie 2.00 1.6061 4% |100% (+/- i?nﬁ’)erce“tage
1,000,000 / September 2024 9 P
(NYMEX)
New York
BB1163, Henry Hub Natural Gas Futures / . o
DE000BB11638/ | NGU24 Comdty, www.cmegroup.com |Long USD Eﬂfgﬁgzgf 2.00 1.5959 49 |100% “"pi?n'i’)erce“tage
1,000,000 | September 2024 (NYMEX)
New York
BB1164, Henry Hub Natural Gas Futures / . o
DEO00BB11646/  |NGU24 Comdty, www.cmegroup.com |Long usD 'é'fgﬁ:ggf 2.00 1.5857 4% |100% (+/ 'pi?ni’)erce”tage
1,000,000 | September 2024 (NYMEX)
New York
BB1165, Henry Hub Natural Gas Futures / . o
DE000BB11653/ | NGU24 Comdty, www.cmegroup.com |Long usD gfgﬁ:g“f 2.00 1.5756 4% | 100% (+- i?n‘t’)erce”tage
1,000,000 / September 2024 g P
(NYMEX)
New York
BB11686, Henry Hub Natural Gas Futures / : o
DE000BB11661/ | NGU24 Comdty, www.cmegroup.com |Long usD Mercantile 2.00 1.5654 a9 | 100% (+- i?nﬁ’)erce“tage
1,000,000 / September 2024 9 P
(NYMEX)
New York
BB1167, Henry Hub Natural Gas Futures / . o
DEOOOBB11679/  |NGU24 Comdty, www.cmegroup.com |Long USD 'g"fgﬁgzgf 2.00 1.5552 4% | 100% (+/ 'pi?n‘t’)erce”tage
1,000,000 | September 2024 (NYMEX)
New York
BB1168, Henry Hub Natural Gas Futures / . o
DE0O00BB11687 / NGU24 Comdty, www.cmegroup.com |Long usD gfgﬁ::tlf 2.00 1.5451 4% 100% (+/- 50(i)nrt>)ercentage
1,000,000 / September 2024 (NYME)% P
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Underlying*

WKN and ISIN ("Relevant Futures Contract")/ Ootion Reference Reference Initial Strike* in Initial Financing Spread*/
of the Warrants/ Bloomberg-Code Current Futures P * M Ratio* Reference Financing Spread range
R * Type Currency Source P
Issue Size Contract Currency and deviation
and website/ starting with month:
New York
BB1169, Henry Hub Natural Gas Futures / . o
DE00BB11695/ | NGU24 Comdty, www.cmegroup.com |Long usD Mercantile 2.00 1.5349 4% |100% (+/- 50 percentage
1,000,000 / September 2024 Exchange point)
e P (NYMEX)
New York
BB117A, Henry Hub Natural Gas Futures / . o
DEOOOBB117A9/  |NGU24 Comdty, www.cmegroup.com |Long USD Mercantile 2.00 15248 4% |100% (+/- 50 percentage
1,000,000 / September 2024 Exchange point)
P00, P (NYMEX)
New York
BB117B, Henry Hub Natural Gas Futures / . o
DEO00BB117B7/  |NGU24 Comdty, www.cmegroup.com |Long usD Mercantile 2.00 1.4841 49 |100% (+/- 50 percentage
1,000,000 / September 2024 Exchange point)
1008, P (NYMEX)
New York
BB117C, Henry Hub Natural Gas Futures / . o
DEOOOBB117C5/  |NGU24 Comdty, www.cmegroup.com |Long USD Mercantile 2.00 1.4434 4%, |100% (+/- 50 percentage
1,000,000 / September 2024 Exchange point)
e P (NYMEX)
New York
BB117D, Henry Hub Natural Gas Futures / . o
DEO00BB117D3/  |NGU24 Comdty, www.cmegroup.com |Long usD Mercantile 2.00 1.4028 4%, |100% (+/- 50 percentage
1,000,000 / September 2024 Exchange point)
,000, p (NYMEX)
New York
BB117E, Henry Hub Natural Gas Futures / : o
DEO0OBB117E1/  |NGU24 Comdty, www.cmegroup.com |Long usD Mercantile 2.00 1.3621 49 |100% (+/- 50 percentage
1,000,000 / September 2024 Exchange point)
P00 P (NYMEX)
New York
BB117F, Henry Hub Natural Gas Futures / . o
DEOOOBB117F8/  |NGU24 Comdty, www.cmegroup.com |Long USD Mercantile 2.00 13215 4% |100% (+/- 50 percentage
Exchange point)
1,000,000 / September 2024 (NYMEX)

* 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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(1)

§2

Exercise of Warrant Rights

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

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

0] submit an unconditional declaration in text form with all necessary information according to
para. (1)(c) below (the "Exercise Notice") to the Paying Agent (in accordance with § 8 of
Part B of the Terms and Conditions of the Warrants (General Conditions)), such notice to be
sent by fax to number +49 (0) 69 15205277 and/or by email to
frankfurt.gct.operations@bnpparibas.com; and

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

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

(c) The Exercise Notice must include:

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

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

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

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

If, notwithstanding para. (1)(b), the number of Warrant Rights exercised is not equal to or a multiple of the Minimum
Number, the exercise shall be effective only for the next smaller number of Warrants that is divisible by the
Minimum Number into integer numbers without remainder. The same shall apply mutatis mutandis if the number of
Warrants referred to in the Exercise Notice is different from the number of Warrants transferred to the Paying
Agent. In both cases, the surplus Warrants shall be transferred back to the Warrant Holder at its risk and expense.

The Issuer shall have the right to terminate the Warrants in their entirety and not in part, to expire on the last Bank
Business Day of each month, or at the earliest on 30 August 2024 (the "Termination Date"), by giving notice of
ordinary termination. Termination by the Issuer shall be published at the latest two Bank Business Days before the
Termination Date in accordance with § 9 of Part B of the Terms and Conditions of the Warrants (General
Conditions).

The Valuation Date shall in this case be the Termination Date, provided that the point in time on the basis of which
the Termination Date is determined shall be when the Reference Price concerned is determined (subject to a
Knock-Out Event and extraordinary termination pursuant to § 3). The Redemption Amount payable to Warrant
Holders in the event of ordinary termination shall then be determined according to the provisions of § 1 para. (2)
(including the reference to para. (3) and (6)).

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

§3
Adjustments, extraordinary termination

If the price of the Underlying is no longer calculated and published by the Reference Source but by another person,
company or institution that the Calculation Agent considers suitable (the "Successor Reference Source"), the
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©)

4)

(1)

applicable price shall be calculated, if applicable, on the basis of the price calculated and published by the
Successor Reference Source. Any reference 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 Reference Source. Any
Successor Reference Source for the Underlying shall be published in accordance with § 9 of Part B of the Terms
and Conditions of the Warrants (General Conditions) without undue delay.

If:

(a) the listing of the Underlying or trading in the Underlying is cancelled without a replacement,

(b) the formula and the manner of the previous calculation or the trading terms and conditions or contract
specifications of the Underlying are changed by the Reference Source in such a way that, as
determined by the Calculation Agent, the Underlying is no longer comparable with the previous
Underlying,

(c) the Underlying is replaced by the Reference Source with a value that, as determined by the Calculation
Agent, is no longer comparable with respect to its method of calculation, trading terms and conditions or
contract specifications, with the previous Underlying,

(d) the Reference Source is not in a position to calculate the Underlying, except for reasons that at the
same time constitute a Market Disruption as defined in § 4,

(e) at the time of a Roll-Over under which the Underlying is replaced by another futures contract (if such a
Roll-Over is intended to take place during the term of the Warrants), there exists no Underlying, in the
opinion of the Calculation Agent, whose principal contract specifications match those of the Underlying
to be replaced but whose Expiry Date is further in the future, or

() events other than those described above occur for which the Issuer is not accountable which, in the
opinion of the Issuer and the Calculation Agent at their reasonable discretion, are comparable to those
events in terms of their economic effects and may have an influence on the calculated value of the
Underlying,

(each an "Adjustment Event") and provided that the Warrants have not been terminated in accordance with para.
(3), the Issuer shall replace the respective Underlying by a Successor Underlying which, in the opinion of the
Calculation Agent, has similar contract specifications to those of the respective Underlying (the "Successor
Underlying") and/or 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. (2). In the event that the respective Underlying is replaced, any reference to the Underlying
contained in these Terms and Conditions of the Warrants shall then, where the context allows, be deemed a
reference to the Successor Underlying. Any replacement or adjustment shall be published in accordance with § 9 of
Part B of the Terms and Conditions of the Warrants (General Conditions) without undue delay.

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 lIssuer 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).

§4

Market Disruptions

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

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

(2) "Market Disruption" means:

(a) the suspension or material restriction of trading in or establishing/determining prices of the Underlying at
the Reference Source, or

(b) the restriction of trading as a result of price movements exceeding the thresholds determined by the
Reference Source, or

(c) a material change in the method of determining prices or in the trading terms and conditions or contract
specifications relating to the Underlying at the Reference Source.

3) In deviation from para. (1)(a), if the Valuation Date has been postponed by a number of Trading Days greater than
that specified in the definition of the term "Valuation Date" in § 1 following the end of the original day and the
Market Disruption still continues on that day, that day shall be deemed the Valuation Date. The price of the
Underlying used for the purpose of determining the relevant price shall then be the price determined by the
Calculation Agent on the basis of the manner and method of calculation of the Underlying that applied immediately
before the Market Disruption occurred; the price of the Underlying shall be determined by the Issuer at reasonable
discretion (Sec. 317 BGB).
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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 admiss