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

LEI 549300TS3U4JKMR1B479

Final Terms No. 87650
dated 8 November 2024

in connection with the Base Prospectus dated 24 October 2024 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

MINI Future Long and/or MINI Future Short Warrants

linked to indices

Note: The validity of the foregoing Base Prospectus dated 24 October 2024 under
which the Warrants described in these Final Terms are issued expires on 24 October
2025. The successor base prospectus will be published at
https://warrants.bnpparibas.com/baseprospectus and
https://www.bnpparibasmarkets.nl/prospectus/ (for investors in The Netherlands) and
https://Iwww.bnpparibasmarkets.be/prospectus/ (for investors in Belgium) and
https://www.produitsdebourse.bnpparibas.fr/prospectus/ (for investors in France).

From this point in time onwards, these Final Terms with respect to those Warrants whose term has not
been terminated by 24 October 2025 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 2024.

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/
https://www.bnpparibasmarkets.be/prospectus/
https://www.produitsdebourse.bnpparibas.fr/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 2024 (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) and
https://www.bnpparibasmarkets.be/prospectus/ (for investors in Belgium) and
https://www.produitsdebourse.bnpparibas.fr/prospectus/ (for investors in France), the
Final Terms are available on the website https://warrants.bnpparibas.com/warrants
and https://www.bnpparibasmarkets.nl/ (for investors in The Netherlands) and
https://www.bnpparibasmarkets.be/ (for investors in Belgium) and
https://www.produitsdebourse.bnpparibas.fr/ (for investors in France), and copies can
be obtained free of charge at the registered office of the Issuer at Senckenberganlage
19, 60325 Frankfurt am Main, Germany.

This document contains the final information on the Warrants as well as the final terms and conditions of the
Warrants and forms the Final Terms of the offer of MINI Future Long and/or MINI Future Short Warrants linked to
indices (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 2024 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.

2/185



https://warrants.bnpparibas.com/baseprospectus
https://www.bnpparibasmarkets.nl/prospectus/
https://www.bnpparibasmarkets.be/prospectus/
https://www.produitsdebourse.bnpparibas.fr/prospectus/
https://warrants.bnpparibas.com/warrants
https://www.bnpparibasmarkets.nl/
https://www.bnpparibasmarkets.be/
https://www.produitsdebourse.bnpparibas.fr/

INFORMATION ABOUT THE UNDERLYING

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

Underlying with ISIN Website
AEX® Index (Price Index), ISIN NLO0O00000107 www.euronext.com
CAC 40® Index (Price Index), ISIN FR0003500008 www.euronext.com
DAX® Index (Performance Index), ISIN DE0008469008 www.dax-indices.com
The Dow Jones Industrial Average® Index (Price Index), www.spglobal.com
ISIN US2605661048
FTSE MIB Index (Price Index), ISIN GBOOBNNLHW18 www.ftserussell.com
IBEX 35® Index (Price Index), ISIN ES0SI0000005 www.bolsamadrid.es
NASDAQ-100® Index (Price Index), ISIN US6311011026 https://indexes.nasdagomx.com
PSI® Index (Price Index), ISIN PTING0200002 www.euronext.com
S&P 500® Index (Price Index), ISIN US78378X1072 www.spglobal.com

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

All index information contained in these Final Terms, including the information about the method of calculation of
the individual components of the index and any changes in them are based on publicly available information
created by the Reference Source(s). The Issuer has not verified this information for correctness.

Description of the indices:

AEX® Index (Price Index)

The AEX® is a free float market capitalization weighted index that reflects the performance of the 25 largest and most
actively traded shares listed on Euronext Amsterdam, and is the most widely used indicator of the Dutch stock market. The
index serves as an underlying for structured products, funds, exchange traded funds, options and futures.

CAC 40® Index (Price Index)

The CAC 40® is a free float market capitalization weighted index that reflects the performance of the 40 largest and most
actively traded shares listed on Euronext Paris, and is the most widely used indicator of the Paris stock market. Its
calculation takes place during the trading hours of the stocks in the index and is generally calculated and published every 15
seconds. The CAC 40® operated by Euronext, the pan-European exchange.

Further information regarding the index, including information about its calculation and changes in its structure can be found
on NYSE Euronext website at www.euronext.com and in the current index rulebook "Rules for the CAC 40®", which is also
available on www.euronext.com. These and other details as well as information on performance and the guidelines can be
found in the updated version of the named Website.

DAX® Index (Performance Index)

The DAX® Index (Performance Index) ("DAX®") measures the performance of the 40 largest companies regarding market
capitalization that are listed in the regulated market at the Frankfurt Stock Exchange (FWB®). The selection of its
constituents follows a clear rule-based approach.

The regular review of the Dax®-Indices takes place twice a year (March and September).

The Deutsche Borse Group calculates the DAX® since July 1, 1988. Since September 2019 the DAX® is administered by
STOXX Ltd.

The DAX® is calculated each second from Xetra prices starting at 9:06 am latest, until 5:30 pm.
As a Performance Index it considers the reinvestment of all dividends.

The issuer does not guarantee for the actuality or the availability of the price data and information. Updates on the Index that
happen during the lifetime of the securities will not be published by the issuer.
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The Dow Jones Industrial Average® Index (Price Index)

The Dow Jones Industrial Average® (The Dow®) is a price-weighted measure of 30 U.S. blue-chip companies. The index
covers all industries except transportation and utilities. While stock selection is not governed by quantitative rules, a stock
typically is added only if the company has an excellent reputation, demonstrates sustained growth and is of interest to a
large number of investors. Since the indexes are price weighted, the Index Committee evaluates stock price when
considering a company for inclusion.

The Index is intellectual property of S&P Dow Jones Indices LLC.
The Dow Jones Industrial Average® is calculated and published in real-time in USD.

The issuer does not guarantee for the actuality or the availability of the price data and information. Updates on the Index that
happen during the lifetime of the securities will not be published by the issuer.

FTSE MIB Index (Price Index)

The FTSE MIB Index (Price Index) ("FTSE MIB") is the leading index of the Italian stock market. The index measures the
performance of 40 companies that are listed on the Italian stock exchange (Borsa ltaliana). The selection of the 40
companies is based on a determined methodology and considers market capitalization, free float and liquidity. The FTSE
MIB Index is market capitalization weighted after adjusting constituents for float according to the formula "100% - Sum of the
% of shareholdings held by restricted shareholders" (see also the document of the trademark owner "Ground Rules for the
Management of the FTSE MIB Index"). Individual constituent weights are capped at 15%. The FTSE MIB is calculated as a
Price Index as well as a Performance Index. The concerning securities relate to the Price Index.

Information about the FTSE MIB and details on its performance can currently be found online on the website
http://www.borsaitaliana.it/borsa/indici/indici-in-continua/dettaglio.html?indexCode=FTSEMIB&lang=en and on
http://www.ftse.com/products/indices/italia or other substituting websites.

IBEX 35® Index (Price Index)

The IBEX 35® Index (Price Index) ("IBEX 35®") is an index consisting of shares of 35 companies listed on the Spanish
stock market. The selection of shares is based on the liquidity, stability and market capitalization of the shares in free float.
The index is the intellectual property of Sociedad de Bolsas S.A.

The IBEX 35® is calculated in EUR and published in real-time.

The index is calculated on a weighted basis according to the market capitalization of the shares in free float.

The Issuer assumes no responsibility for the timeliness or availability of the price data and information. The Issuer does not
draw attention to any updates of the index occurring during the term of the securities.

NASDAQ-100® Index (Price Index)

The NASDAQ-100® Index (Price Index) ("NASDAQ-100®") is a basket of the 100 largest, most actively traded US
companies listed on the Nasdaq stock exchange. The selection of shares is based on market capitalization, an execlusive
listing on the Nasdaq Global Select Market or on the Nasdaq Global Market, the solvency, the liquidity of the shares and a
minimum listing period on NASDAQ, NYSE or NYSE Amex.

The Index is intellectual property of NASDAQ OMX Group, Inc.

The NASDAQ-100® is calculated and published every second in USD.

The index is weighted by market capitalization.

The issuer does not guarantee for the actuality or the availability of the price data and information. Updates on the Index that
happen during the lifetime of the securities will not be published by the issuer.

PSI 20® Index (Price Index)

The PSI® is a free float market capitalization weighted index that reflects the performance of the most actively traded shares
listed on Euronext Lisbon, and is the most widely used indicator of the Portuguese stock market. The index serves as an
underlying for structured products, funds, exchange traded funds and futures.

S&P 500® Index (Price Index)

The S&P 500® Index (Price Index) ("S&P 500®") is an Index comprising shares of 500 companies from the United States of
America. The selection of shares is based on the market capitalization, the liquidity, the location, a minimum free float, the
sector classification, a sustainable profitability and a minimum listing duration on a relevant stock exchange.

The Index is intellectual property of S&P Dow Jones Indices LLC.
Der S&P 500® is calculated and published in real-time in USD.
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The index is weighted by float-adjusted market capitalization.

The issuer does not guarantee for the actuality or the availability of the price data and information. Updates on the Index that
happen during the lifetime of the securities will not be published by the issuer.

Although certain methods are currently used to calculate the index, no guarantee can be given that the calculation
methods used will not be modified or changed in a manner that may affect payments to the holders of Warrants.

Licence notice:
AEX® Index (Price Index)

Euronext N.V. or its subsidiaries holds all (intellectual) proprietary rights with respect to the Index. Euronext N.V. or its
subsidiaries do not sponsor, endorse or have any other involvement in the issue and offering of the product. Euronext N.V.
and its subsidiaries disclaim any liability for any inaccuracy in the data on which the Index is based, for any mistakes, errors,
or omissions in the calculation and/or dissemination of the Index, or for the manner in which it is applied in connection with
the issue and offering thereof. AEX® and AEX-index® are registered trademarks of Euronext N.V. or its subsidiaries.

CAC 40® Index (Price Index)

Euronext N.V. or its subsidiaries hold all (intellectual) proprietary rights with respect to the Index. Euronext N.V. or its
subsidiaries do not sponsor, endorse or have any other involvement in the issue and offering of the product. Euronext N.V.
and its subsidiaries disclaim any liability for any inaccuracy in the data on which the Index is based, for any mistakes, errors,
or omissions in the calculation and/or dissemination of the Index, or for the manner in which it is applied in connection with
the issue and offering thereof.

CAC40® and CAC40-index® are registered trademarks of Euronext N.V. or its subsidiaries.

DAX® Index (Performance Index)

This financial instrument is neither sponsored nor promoted, distributed or in any other manner supported by Deutsche
Borse AG (the "Licensor"). The Licensor does not give any explicit or implicit warranty or representation, neither regarding
the results deriving from the use of the Index and/or the Index Trademark nor regarding the Index value at a certain point in
time or on a certain date nor in any other respect. The Index is calculated and published by the Licensor. Nevertheless, as
far as admissible under statutory law the Licensor will not be liable vis-a-vis third parties for potential errors in the Index.
Moreover, there is no obligation for the Licensor vis-a-vis third parties, including investors, to point out potential errors in the
Index.

Neither the publication of the Index by the Licensor nor the granting of a license regarding the Index as well as the Index
Trademark for the utilization in connection with the financial instrument or other securities or financial products, which one
derived from the Index, represents a recommendation by the Licensor for a capital investment or contains in any manner a
warranty or opinion by the Licensor with respect to the attractiveness of an investment in this product.

In its capacity as sole owner of all rights to the Index and the Index Trademark the Licensor has solely licensed to the issuer
of the financial instrument and its affiliates the utilization of the Index and the Index Trademark as well as any reference to
the Index and the Index Trademark in connection with the financial instrument.

The Dow Jones Industrial Average® Index (Price Index)

Copyright © 2021 S&P Dow Jones Indices LLC. All rights reserved. STANDARD & POOR'’S, S&P, S&P 500, S&P 500 LOW
VOLATILITY INDEX, S&P 100, S&P COMPOSITE 1500, S&P MIDCAP 400, S&P SMALLCAP 600, S&P GIVI, GLOBAL
TITANS, DIVIDEND ARISTOCRATS, S&P TARGET DATE INDICES, GICS, SPIVA, SPDR and INDEXOLOGY are
registered trademarks of Standard & Poor’s Financial Services LLC (“S&P”). DOW JONES, DJ, DJIA and DOW JONES
INDUSTRIAL AVERAGE are registered trademarks of Dow Jones Trademark Holdings LLC (“Dow Jones”). These
trademarks together with others have been licensed to S&P Dow Jones Indices LLC. Redistribution or reproduction in whole
or in part are prohibited without written permission of S&P Dow Jones Indices LLC. This document does not constitute an
offer of services in jurisdictions where S&P Dow Jones Indices LLC, S&P, S&P Trucost Limited, SAM (part of S&P Global),
Dow Jones or their respective affiliates (collectively “S&P Dow Jones Indices”) do not have the necessary licenses. Except
for certain custom index calculation services, all information provided by S&P Dow Jones Indices is impersonal and not
tailored to the needs of any person, entity or group of persons. S&P Dow Jones Indices receives compensation in
connection with licensing its indices to third parties and providing custom calculation services. Past performance of an index
is not an indication or guarantee of future results.

It is not possible to invest directly in an index. Exposure to an asset class represented by an index may be available through
investable instruments based on that index. S&P Dow Jones Indices does not sponsor, endorse, sell, promote or manage
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any investment fund or other investment vehicle that is offered by third parties and that seeks to provide an investment
return based on the performance of any index. S&P Dow Jones Indices makes no assurance that investment products
based on the index will accurately track index performance or provide positive investment returns. S&P Dow Jones Indices
LLC is not an investment advisor, and S&P Dow Jones Indices makes no representation regarding the advisability of
investing in any such investment fund or other investment vehicle. A decision to invest in any such investment fund or other
investment vehicle should not be made in reliance on any of the statements set forth in this document. Prospective investors
are advised to make an investment in any such fund or other vehicle only after carefully considering the risks associated
with investing in such funds, as detailed in an offering memorandum or similar document that is prepared by or on behalf of
the issuer of the investment fund or other investment product or vehicle. S&P Dow Jones Indices LLC is not a tax advisor. A
tax advisor should be consulted to evaluate the impact of any tax-exempt securities on portfolios and the tax consequences
of making any particular investment decision. Inclusion of a security within an index is not a recommendation by S&P Dow
Jones Indices to buy, sell, or hold such security, nor is it considered to be investment advice. Closing prices for S&P Dow
Jones Indices’ US benchmark indices are calculated by S&P Dow Jones Indices based on the closing price of the individual
constituents of the index as set by their primary exchange. Closing prices are received by S&P Dow Jones Indices from one
of its third party vendors and verified by comparing them with prices from an alternative vendor. The vendors receive the
closing price from the primary exchanges. Real-time intraday prices are calculated similarly without a second verification.

These materials have been prepared solely for informational purposes based upon information generally available to the
public and from sources believed to be reliable. No content contained in these materials (including index data, ratings,
credit-related analyses and data, research, valuations, model, software or other application or output therefrom) or any part
thereof (“Content”) may be modified, reverseengineered, reproduced or distributed in any form or by any means, or stored in
a database or retrieval system, without the prior written permission of S&P Dow Jones Indices. The Content shall not be
used for any unlawful or unauthorized purposes. S&P Dow Jones Indices and its third-party data providers and licensors
(collectively “S&P Dow Jones Indices Parties”) do not guarantee the accuracy, completeness, timeliness or availability of the
Content. S&P Dow Jones Indices Parties are not responsible for any errors or omissions, regardless of the cause, for the
results obtained from the use of the Content. THE CONTENT IS PROVIDED ON AN “AS IS” BASIS. S&P DOW JONES
INDICES PARTIES DISCLAIM S&P Dow Jones Indices: Dow Jones Averages Methodology 16 ANY AND ALL EXPRESS
OR IMPLIED WARRANTIES, INCLUDING, BUT NOT LIMITED TO, ANY WARRANTIES OF MERCHANTABILITY OR
FITNESS FOR A PARTICULAR PURPOSE OR USE, FREEDOM FROM BUGS, SOFTWARE ERRORS OR DEFECTS,
THAT THE CONTENT'S FUNCTIONING WILL BE UNINTERRUPTED OR THAT THE CONTENT WILL OPERATE WITH
ANY SOFTWARE OR HARDWARE CONFIGURATION. In no event shall S&P Dow Jones Indices Parties be liable to any
party for any direct, indirect, incidental, exemplary, compensatory, punitive, special or consequential damages, costs,
expenses, legal fees, or losses (including, without limitation, lost income or lost profits and opportunity costs) in connection
with any use of the Content even if advised of the possibility of such damages.

S&P Global keeps certain activities of its various divisions and business units separate from each other in order to preserve
the independence and objectivity of their respective activities. As a result, certain divisions and business units of S&P Global
may have information that is not available to other business units. S&P Global has established policies and procedures to
maintain the confidentiality of certain nonpublic information received in connection with each analytical process. In addition,
S&P Dow Jones Indices provides a wide range of services to, or relating to, many organizations, including issuers of
securities, investment advisers, broker-dealers, investment banks, other financial institutions and financial intermediaries,
and accordingly may receive fees or other economic benefits from those organizations, including organizations whose
securities or services they may recommend, rate, include in model portfolios, evaluate or otherwise address. The Global
Industry Classification Standard (GICS®) was developed by and is the exclusive property and a trademark of S&P and
MSCI. Neither MSCI, S&P nor any other party involved in making or compiling any GICS classifications makes any express
or implied warranties or representations with respect to such standard or classification (or the results to be obtained by the
use thereof), and all such parties hereby expressly disclaim all warranties of originality, accuracy, completeness,
merchantability or fitness for a particular purpose with respect to any of such standard or classification. Without limiting any
of the foregoing, in no event shall MSCI, S&P, any of their affiliates or any third party involved in making or compiling any
GICS classifications have any liability for any direct, indirect, special, punitive, consequential or any other damages
(including lost profits) even if notified of the possibility of such damages.

FTSE MIB Index (Price Index)

The Index is the intellectual property and service mark of FTSE International Limited ("FTSE") (the "Trademark Owner").

The securities are not sponsored, endorsed, sold or distributed by the trademark owner. The trademark owner does not
make any promises or gives any guarantee, neither expressed nor implied, to the holders of the securities or to any other
person as to whether an investment in securities in general or in securities in particular is advisable. The relationship
between the trademark owner and BNP Paribas Emissions- und Handelsgesellschaft mbH (the "user") is limited to that of a
trademark owner of the index and certain trademarks, trade names and service marks of the trademark owner. The
mentioned Index is set, compiled and calculated by the trademark owner, regardless of the user or the securities. The
trademark owner is neither responsible for nor involved in the determination of the time, the price nor the number of
securities to be issued, nor in the determination or calculation of the formula according to which the securities are to be
redeemed for cash. The trademark owner has no obligations or liabilities in connection with the administration, marketing or
trading of the securities.
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THE TRADEMARK OWNER DOES NOT GUARANTEE THE AUTHENTICITY AND / OR COMPLETENESS OF THE INDEX
OR THE DATA CONTAINED IN IT, OR ASSUMES ANY LIABILITY FOR ERRORS, INCLUSIONS OR INTERRUPTIONS.
THE BRAND OWNER MAKES NO PLEDGES OR WARRANTIES, EXPRESSED OR IMPLIED, FOR THE RESULTS
OBTAINED BY THE USER, THE OWNERS OF THE SECURITIES OR ANY OTHER PERSON FROM THIS. THE
TRADEMARK OWNER MAKES NO WARRANTIES, EXPRESS OR IMPLIED, AND EXPRESSLY DISCLAIMS ANY
WARRANTIES OF MERCHANTABILITY OR FITNESS FOR A PARTICULAR PURPOSE OR USE OF THE INDEX. IN
ADDITION, THE BRAND OWNER ASSUMES NO LIABILITY FOR LOST PROFITS OR INDIRECT, TORT, SPECIAL OR
CONSEQUENTIAL DAMAGES, EVEN IF IT HAS BEEN NOTIFIED OF THE PRESENTABILITY. THERE ARE NO THIRD
PARTY BENEFICIARIES FROM ANY CONTRACTS OR AGREEMENTS BETWEEN THE TRADEMARK OWNER AND
USER.

IBEX 35® Index (Price Index)

The index is the intellectual property and registered trademark of Sociedad de Bolsas S.A. (the "Trademark Holder").

The securities are not sponsored, endorsed, sold or promoted by the Trademark Holder. The Trademark Holder makes no
representation or warranty, express or implied, to the security holders or any other person regarding the advisability of
investing in securities generally or in this security particularly. The relationship between the Trademark Holder and BNP
Paribas Emissions- und Handelsgesellschaft mbH (the "User") is limited to that of a trademark owner of the index and
certain trademarks, trade names and service marks of the Trademark Holder. The index is determined, composed and
calculated by the Trademark Holder without regard to the User or the securities. The Trademark Holder is not responsible
for and has not participated in the determination of the timing of, prices at or quantities of the securities to be issued, nor in
the determination or calculation of the equation by which the securities are redeemable for cash. The Trademark Holder has
no obligations or liabilities in connection with the administration, marketing or trading of the securities.

THE TRADEMARK HOLDER DOES NOT WARRANT THE ACCURACY AND/OR THE COMPLETENESS OF THE INDEX
OR ANY DATA CONTAINED THEREIN, OR ASSUME ANY LIABILITY FOR ERRORS, OMISSIONS OR INTERRUPTIONS.
THE TRADEMARK HOLDER MAKES NO REPRESENTATIONS OR WARRANTIES OF ANY KIND, EXPRESS OR
IMPLIED, AS TO THE RESULTS TO BE OBTAINED BY THE USER, THE SECURITY HOLDERS OR ANY OTHER
PERSON FROM THE USE OF THE INDEX OR ANY DATA CONTAINED THEREIN. THE TRADEMARK OWNER MAKES
NO WARRANTY OF ANY KIND, EXPRESS OR IMPLIED, AND EXPRESSLY DISCLAIMS ANY WARRANTY OF
USABILITY OR SUITABILITY FOR A PARTICULAR PURPOSE OR USE OF THE INDEX AND THE DATA CONTAINED
THEREIN. FURTHERMORE, THE TRADEMARK OWNER SHALL NOT BE LIABLE FOR ANY LOST PROFITS OR
INDIRECT, PUNITIVE, SPECIAL OR CONSEQUENTIAL DAMAGES, EVEN IF INFORMED OF THE FORESEEABILITY
THEREOF. THERE ARE NO THIRD PARTY BENEFICIARIES UNDER ANY CONTRACTS OR AGREEMENTS BETWEEN
THE TRADEMARK OWNER AND THE USER.

NASDAQ-100® Index (Price Index)

The Product(s) is not sponsored, endorsed, sold or promoted by Nasdaq, Inc. or its affiliates (NASDAQ, with its affiliates,
are referred to as the "Corporations"). The Corporations have not passed on the legality or suitability of, or the accuracy or
adequacy of descriptions and disclosures relating to, the Product(s). The Corporations make no representation or warranty,
express or implied to the owners of the Product(s) or any member of the public regarding the advisability of investing in
securities generally or in the Product(s) particularly, or the ability of the Nasdag-100 Index® to track general stock market
performance. The Corporations' only relationship to BNP PARIBAS ("Licensee") is in the licensing of the Nasdaq®, Nasdag-
100®, and Nasdag-100 Index® registered trademarks, and certain trade names of the Corporations and the use of the
Nasdag-100 Index® which is determined, composed and calculated by NASDAQ without regard to Licensee or the
Product(s). NASDAQ has no obligation to take the needs of the Licensee or the owners of the Product(s) into consideration
in determining, composing or calculating the Nasdag-100 Index®. The Corporations are not responsible for and have not
participated in the determination of the timing of, prices at, or quantities of the Product(s) to be issued or in the determination
or calculation of the equation by which the Product(s) is to be converted into cash. The Corporations have no liability in
connection with the administration, marketing or trading of the Product(s).

THE CORPORATIONS DO NOT GUARANTEE THE ACCURACY AND/OR UNINTERRUPTED CALCULATION OF THE
NASDAQ-100 INDEX® OR ANY DATA INCLUDED THEREIN. THE CORPORATIONS MAKE NO WARRANTY, EXPRESS
OR IMPLIED, AS TO RESULTS TO BE OBTAINED BY LICENSEE, OWNERS OF THE PRODUCT(S), OR ANY OTHER
PERSON OR ENTITY FROM THE USE OF THE NASDAQ-100 INDEX® OR ANY DATA INCLUDED THEREIN. THE
CORPORATIONS MAKE NO EXPRESS OR IMPLIED WARRANTIES, AND EXPRESSLY DISCLAIM ALL WARRANTIES
OF MERCHANTABILITY OR FITNESS FOR A PARTICULAR PURPOSE OR USE WITH RESPECT TO THE NASDAQ-100
INDEX® OR ANY DATA INCLUDED THEREIN. WITHOUT LIMITING ANY OF THE FOREGOING, IN NO EVENT SHALL
THE CORPORATIONS HAVE ANY LIABILITY FOR ANY LOST PROFITS OR SPECIAL, INCIDENTAL, PUNITIVE,
INDIRECT, OR CONSEQUENTIAL DAMAGES, EVEN IF NOTIFIED OF THE POSSIBILITY OF SUCH DAMAGES.

PSI 20® Index (Price Index)

Euronext N.V. or its subsidiaries holds all (intellectual) proprietary rights with respect to the Index. Euronext N.V. or its
subsidiaries do not sponsor, endorse or have any other involvement in the issue and offering of the product. Euronext N.V.
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and its subsidiaries disclaim any liability for any inaccuracy in the data on which the Index is based, for any mistakes, errors,
or omissions in the calculation and/or dissemination of the Index, or for the manner in which it is applied in connection with
the issue and offering thereof.

The PSI® is a registered trademark of Euronext N.V. or its subsidiaries.
S&P 500® Index (Price Index)

© 2021 S&P Dow Jones Indices. All rights reserved. S&P, S&P 500, S&P 500 LOW VOLATILITY INDEX, S&P 100, S&P
COMPOSITE 1500, S&P 400, S&P MIDCAP 400, S&P 600, S&P SMALLCAP 600, S&P GIVI, GLOBAL TITANS, DIVIDEND
ARISTOCRATS, S&P TARGET DATE INDICES, S&P PRISM, S&P STRIDE, GICS, SPIVA, SPDR and INDEXOLOGY are
registered trademarks of S&P Global, Inc. (“S&P Global’) or its affiliates. DOW JONES, DJ, DJIA, THE DOW and DOW
JONES INDUSTRIAL AVERAGE are registered trademarks of Dow Jones Trademark Holdings LLC (“Dow Jones”). These
trademarks together with others have been licensed to S&P Dow Jones Indices LLC. Redistribution or reproduction in whole
or in part are prohibited without written permission of S&P Dow Jones Indices LLC. This document does not constitute an
offer of services in jurisdictions where S&P Dow Jones Indices LLC, S&P Global, Dow Jones or their respective affiliates
(collectively “S&P Dow Jones Indices”) do not have the necessary licenses. Except for certain custom index calculation
services, all information provided by S&P Dow Jones Indices is impersonal and not tailored to the needs of any person,
entity or group of persons. S&P Dow Jones Indices receives compensation in connection with licensing its indices to third
parties and providing custom calculation services. Past performance of an index is not an indication or guarantee of future
results.

It is not possible to invest directly in an index. Exposure to an asset class represented by an index may be available through
investable instruments based on that index. S&P Dow Jones Indices does not sponsor, endorse, sell, promote or manage
any investment fund or other investment vehicle that is offered by third parties and that seeks to provide an investment
return based on the performance of any index. S&P Dow Jones Indices makes no assurance that investment products
based on the index will accurately track index performance or provide positive investment returns. S&P Dow Jones Indices
LLC is not an investment advisor, and S&P Dow Jones Indices makes no representation regarding the advisability of
investing in any such investment fund or other investment vehicle. A decision to invest in any such investment fund or other
investment vehicle should not be made in reliance on any of the statements set forth in this document. Prospective investors
are advised to make an investment in any such fund or other vehicle only after carefully considering the risks associated
with investing in such funds, as detailed in an offering memorandum or similar document that is prepared by or on behalf of
the issuer of the investment fund or other investment product or vehicle. S&P Dow Jones Indices LLC is not a tax advisor. A
tax advisor should be consulted to evaluate the impact of any tax-exempt securities on portfolios and the tax consequences
of making any particular investment decision. Inclusion of a security within an index is not a recommendation by S&P Dow
Jones Indices to buy, sell, or hold such security, nor is it considered to be investment advice. Closing prices for S&P Dow
Jones Indices’ US benchmark indices are calculated by S&P Dow Jones Indices based on the closing price of the individual
constituents of the index as set by their primary exchange. Closing prices are received by S&P Dow Jones Indices from one
of its third party vendors and verified by comparing them with prices from an alternative vendor. The vendors receive the
closing price from the primary exchanges. Real-time intraday prices are calculated similarly without a second verification.

These materials have been prepared solely for informational purposes based upon information generally available to the
public and from sources believed to be reliable. No content contained in these materials (including index data, ratings,
credit-related analyses and data, research, valuations, model, software or other application or output therefrom) or any part
thereof (“Content”) may be modified, reverseengineered, reproduced or distributed in any form or by any means, or stored in
a database or retrieval system, without the prior written permission of S&P Dow Jones Indices. The Content shall not be
used for any unlawful or unauthorized purposes. S&P Dow Jones Indices and its third-party data providers and licensors
(collectively “S&P Dow Jones Indices Parties”) do not guarantee the accuracy, completeness, timeliness or availability of the
Content. S&P Dow Jones Indices Parties are not responsible for any errors or omissions, regardless of the cause, for the
results obtained from the use of the Content. THE CONTENT IS PROVIDED ON AN “AS IS” BASIS. S&P DOW JONES
INDICES PARTIES DISCLAIM S&P Dow Jones Indices: S&P U.S. Indices Methodology 45 ANY AND ALL EXPRESS OR
IMPLIED WARRANTIES, INCLUDING, BUT NOT LIMITED TO, ANY WARRANTIES OF MERCHANTABILITY OR FITNESS
FOR A PARTICULAR PURPOSE OR USE, FREEDOM FROM BUGS, SOFTWARE ERRORS OR DEFECTS, THAT THE
CONTENT'S FUNCTIONING WILL BE UNINTERRUPTED OR THAT THE CONTENT WILL OPERATE WITH ANY
SOFTWARE OR HARDWARE CONFIGURATION. In no event shall S&P Dow Jones Indices Parties be liable to any party
for any direct, indirect, incidental, exemplary, compensatory, punitive, special or consequential damages, costs, expenses,
legal fees, or losses (including, without limitation, lost income or lost profits and opportunity costs) in connection with any
use of the Content even if advised of the possibility of such damages.

S&P Global keeps certain activities of its various divisions and business units separate from each other in order to preserve
the independence and objectivity of their respective activities. As a result, certain divisions and business units of S&P Global
may have information that is not available to other business units. S&P Global has established policies and procedures to
maintain the confidentiality of certain nonpublic information received in connection with each analytical process. In addition,
S&P Dow Jones Indices provides a wide range of services to, or relating to, many organizations, including issuers of
securities, investment advisers, broker-dealers, investment banks, other financial institutions and financial intermediaries,
and accordingly may receive fees or other economic benefits from those organizations, including organizations whose
securities or services they may recommend, rate, include in model portfolios, evaluate or otherwise address.The Global
Industry Classification Standard (GICS®) was developed by and is the exclusive property and a trademark of S&P and
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MSCI. Neither MSCI, S&P nor any other party involved in making or compiling any GICS classifications makes any express
or implied warranties or representations with respect to such standard or classification (or the results to be obtained by the
use thereof), and all such parties hereby expressly disclaim all warranties of originality, accuracy, completeness,
merchantability or fitness for a particular purpose with respect to any of such standard or classification. Without limiting any
of the foregoing, in no event shall MSCI, S&P, any of their affiliates or any third party involved in making or compiling any
GICS classifications have any liability for any direct, indirect, special, punitive, consequential or any other damages
(including lost profits) even if notified of the possibility of such damages.
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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.

The Issuer reserves the right to replace Warrants issued by means of a note pursuant to § 6 (3) eWpG by electronic
securities of the same content and registered in a central register within the meaning of § 4 (2) eWpG (the "Central
Register Securities"). The Issuer reserves the right to replace Central Register Securities pursuant to § 6 (2) eWpG by
securities of the same content issued by means of a note.

§1
Warrant Right, Definitions

(1)  BNP Paribas Emissions- und Handelsgesellschaft mbH, Frankfurt am Main (the "Issuer") grants each Warrant Holder
(as defined in § 5 of Part B of the Terms and Conditions of the Warrants (General Conditions)) of a MINI Future Long
Warrant and/or MINI Future Short Warrant (each a "Warrant" and collectively the "Warrants") linked to the underlying
(the "Underlying") specified in the table at the end of this § 1 the right (the "Warrant Right") to claim payment from
the Issuer, in accordance with these Terms and Conditions of the Warrants of the Redemption Amount, in EUR (the
"Settlement Currency"), as specified in para. (2) and para (4) 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).

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

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

The Redemption Amount thus calculated is then Commercially Rounded to the second decimal place. If the
Reference Currency is not the same as the Settlement Currency, the Relevant Amount will be converted into the
Settlement Currency in accordance with § 1 para. (8).

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.

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

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

The Redemption Amount thus calculated is then Commercially Rounded to the second decimal place. If the
Reference Currency is not the same as the Settlement Currency, the Relevant Amount will be converted into the
Settlement Currency in accordance with § 1 para. (8).

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

(4) Subject to the occurrence of a Stop-Loss Event and to the provisions of para. (5), the Redemption Amount (the
"Redemption Amount") in the case of a MINI Future Short Warrant is equal to the difference between the Relevant
Strike and the Reference Price, determined in the Reference Currency, multiplied by the Ratio expressed as a
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decimal (the "Relevant Amount"):
Relevant Amount = (Relevant Strike — Reference Price) x (R)

The Redemption Amount thus calculated is then Commercially Rounded to the second decimal place. If the
Reference Currency is not the same as the Settlement Currency, the Relevant Amount will be converted into the
Settlement Currency in accordance with § 1 para. (8).

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

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

The Redemption Amount thus calculated is then Commercially Rounded to the second decimal place. If the
Reference Currency is not the same as the Settlement Currency, the Relevant Amount will be converted into the
Settlement Currency in accordance with § 1 para. (8).

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

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

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

(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, operator: Eurosystem) (or any
successor/replacement system thereto) is open.

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

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

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

up.

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

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

"Dividend Cost Rate": The following provisions apply to a MINI Future Long Warrant linked to a performance index:
Subject to other provisions of these Terms and Conditions of the Warrants, in the event that dividend payments are
made for the Index Components included in the index, the Relevant Strike shall be adjusted. On the ex-date (the date
from which the Index Components is quoted "ex dividend"), such amount as is determined by the Calculation Agent at
its reasonable discretion (Sec. 317 BGB) as the taxes or other levies and costs incurred in connection with the
distribution of the dividend approved by resolution of the general meeting of the stock corporation by way of reverse
charge shall be added to the "new" Relevant Strike when the latter is determined.

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

"Exercise Date": means the last Bank Business Day of each month, starting on 29 November 2024.

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

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

"Futures Exchange": means the Futures Exchange allocated to the Underlying in the table at the end of § 1.
"Index Components": means the components on which the Underlying is based.

"Index Exchange": means the securities exchanges/trading systems on which the Index Components included in the
index and referred to by the Reference Source in order to calculate the index are traded.

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

"Observation Period": The Observation Period begins at the time when the first price defined under “Observation
Price” is available, and ends upon determination of the Reference Price or the Stop-Loss Event (each inclusive). § 4
applies mutatis mutandis to the beginning of the Observation Period.

"Observation Price": means any price of the Underlying determined and published by the Reference Source during
the Observation Period as the official price, starting with the first price officially determined at the beginning of the
Observation Period (11 November 2024).

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

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

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

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

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

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

(b) the Reference Rate is cancelled without a replacement,
(c) the determining body is unable to calculate the Reference Rate, or
(d) the Reference Rate can no longer be used due to statutory requirements,

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

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

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

For a MINI Future Long Warrant linked to a price index:

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

(wherein "RR"= Reference Rate, "T"= Adjustment Dates and "DIV"= Dividend)
For a MINI Future Long Warrant linked to a performance index:

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

(wherein "RR"= Reference Rate, "T"= Adjustment Dates and "DIVK"= Dividend Cost Rate)
For a MINI Future Short Warrant linked to a price index:

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

(wherein "RR"= Reference Rate, "T"= Adjustment Dates and "DIV"= Dividend)
For a MINI Future Short Warrant linked to a performance index:

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

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

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

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

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

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

Relevant Strike x Stop-Loss Adjustment Rate

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

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

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

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

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

For the purposes of these Terms and Conditions of the Warrants one index point corresponds to one monetary unit of
the respective Reference Currency.

"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 Stop-Loss Event occurs, at the latest, however, on which the Stop-Loss Reference

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

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

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

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

For the conversion of the Reference Currency into the Settlement Currency, the Calculation Agent will refer to the
exchange rate actually traded on the International Interbank Spot Market and make the conversion on the basis of this
currency exchange rate.
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Product 2 (MINI Future Long/Short Warrants)

WKN and Referenc Initial Stop- Stop-Loss Initial Financing
ISIN I . Initial Strike* Loss op Spread*/ Reference
Underlying Option e Reference Futures i L. e Adjustment . . *
of the . * «~ | Ratio in index Barrier* in . Financing Spread Rate*/
(Index with ISIN) Type |Currency| Source Exchange . X Rate* in .
Warrants/ * points index percent range website
Issue Size* points and deviation*

BB2MSF, AEX® Index (Price Euronext Euronext 5% (+/-2.50 | EURIBOR 1M/
DE000BB2MS Index), Short EUR (Amsterdam) | Derivatives 0.10 900.0000 891.0000 99.0000 3% | percentage www.emmi-
F7 /1,000,000 NL0O000000107 point) benchmarks.eu

BB2MSG, AEX® Index (Price 5% (+/-2.50 | EURIBOR 1M/

Euronext Euronext o .
DE000BB2MS Index), Short EUR (Amsterdam) | Derivatives 0.10 905.0000 895.9500 99.0000 3% | percentage www.emmi-
G5/1,000,000 NL0O000000107 point) benchmarks.eu

BB2MSH, | CAC 40® Index (Price Euronext Euronext 3.50 5% (+/-2.50 | EURIBOR 1M/
DEO0O0OBB2MS Index), Short EUR Paris Derivatives |0.01 7,650.0000 |7,535.2500 {98.5000 0/ percentage www.emmi-
H3 /1,000,000 FR0003500008 (Paris) ° point) benchmarks.eu

BB2MSJ, DAX® Index Deutsche 350 5% (+/- 2.50 | EURIBOR 1M/
DEO00BB2MS | (Performance Index), |Long EUR Bérse AG! Eurex 0.01 18,875.0000 |19,158.1250|101.5000 0/ percentage www.emmi-
J9/ 1,000,000 DE0008469008 ° point) benchmarks.eu

BB2MSK, DAX® Index Deutsche 350 5% (+/- 2.50 | EURIBOR 1M/
DEO00BB2MS | (Performance Index), |Long EUR Bérse AG! Eurex 0.01 18,750.0000 |19,031.2500|101.5000 0/ percentage www.emmi-
K7 /1,000,000 DE0008469008 ° point) benchmarks.eu

BB2MSL, DAX® Index Deutsche 350 5% (+/-2.50 | EURIBOR 1M/
DE000BB2MS | (Performance Index), |Short EUR Bérse AG! Eurex 0.01 19,850.0000 |19,552.2500|98.5000 0/ percentage www.emmi-
L5/1,000,000 DE0008469008 ° point) benchmarks.eu
DIEOEE)%)I\SEQAMS DAX® Index Deutsche 3.50 5% (+/-2.50 | EURIBOR 1M/

Performance Index), [Short EUR . Eurex 0.01 19,875.0000 [19,576.8750|98.5000 o percentage www.emmi-
M3/ Borse AG! %o

1.000.000 DE0008469008 ° point) benchmarks.eu

BB2MSN, DAX® Index Deutsche 350 5% (+/-2.50 | EURIBOR 1M/
DEO00BB2MS | (Performance Index), |Short EUR Bérse AG Eurex 0.01 19,900.0000 [19,601.5000|98.5000 o/ percentage www.emmi-
N1 /1,000,000 DE0008469008 ° point) benchmarks.eu

BB2MSP The Dow Jones saPDow | (Chibago 5% (+-250 |  SOFR/

’ Industrial Average® . 3.50 )
DE000BB2MS Index (Price Index) Long uUsbD Jones Indices|Board 0.01 42,500.0000 |43,350.0000(102.0000 o percentage |www.newyorkfed
P6 /1,000,000 US2605661048 ’ LLC Options ° point) .org
Exchange)
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WKN and Referenc Initial Stop- Stop-Loss Initial Financing
ISIN - . Initial Strike* Loss op Spread*/ Reference
Underlying Option e Reference Futures i L s Adjustment . . *
of the . * « | Ratio in index Barrier* in . Financing Spread Rate*/
(Index with ISIN) Type |Currency| Source Exchange . . Rate* in .
Warrants/ * points index range website
ik . percent S e %
Issue Size points and deviation
The Dow Jones CBOE

BB2MSQ, Industrial Average® S&P Dow (Chicago 3,50 5% (+/- 2.50 SOFR/
DE000BB2MS . 9 Long uUsbD Jones Indices|Board 0.01 42,400.0000 {43,248.0000|102.0000 o percentage |www.newyorkfed
Q4/1,000,000| 'dex (Price Index), LLC Options o point) org

e US2605661048 ’
Exchange)
The Dow Jones CBOE

BB2MSR, Industrial Average® S&P Dow (Chicago 3.50 5% (+/- 2.50 SOFR/
DE000BB2MS . 9 Long uUsD Jones Indices|Board 0.01 42,300.0000 {43,146.0000|102.0000 o percentage |www.newyorkfed
R2/1,000,000| Mdex (Price Index), LLC Options % point) org

e US2605661048 )
Exchange)
The Dow Jones CBOE

BB2MSS, Industrial Average® S&P Dow (Chicago 350 5% (+/- 2.50 SOFR/
DE000BB2MS . 9 Long uUsb Jones Indices|Board 0.01 42,200.0000 {43,044.0000102.0000 o percentage |www.newyorkfed
S0/1,000,000| 'Mdex (Price Index), LLC Options L point) org

e US2605661048 ’
Exchange)
The Dow Jones CBOE

BB2MST, Industrial Average® S&P Dow (Chicago 350 5% (+/- 2.50 SOFR/
DE000BB2MS . 9 Long uUsbD Jones Indices|Board 0.01 42,100.0000 {42,942.0000|102.0000 o percentage |www.newyorkfed
T8 /1,000,000 'Mdex (Price Index), LLC Options o point) org

e US2605661048 )
Exchange)
The Dow Jones CBOE

BB2MSU, Industrial Average® S&P Dow (Chicago 3.50 5% (+/- 2.50 SOFR/
DE000BB2MS . 9 Short uUsD Jones Indices|Board 0.01 50,200.0000 [49,196.0000 |{98.0000 o percentage |www.newyorkfed
U6/ 1,000,000| 'Mdex (Price Index), LLC Options % point) org

e US2605661048 ’
Exchange)

BB2MSV, FTSE MIB Index Borsa Borsa Italiana 5% (+/- 2.50 | EURIBOR 1M/
DE000BB2MS (Price Index), Short EUR ltaliana? (IDEM)? 0.001 34,500.0000 |34,155.0000{99.0000 4% | percentage www.emmi-
V4 /1,000,000f GBOOBNNLHW18 point) benchmarks.eu

BB2MSW

’ FTSE MIB Index . 5% (+/-2.50 | EURIBOR 1M/
DE00OBB2MS (Price Index), Short  |EUR Borsa Borsa Italianal ; 4 34,650.0000 |34,303.5000(99.0000 4% | percentage | www.emmi-
w2/ Italiana (IDEM) ;
GBOOBNNLHW18 point) benchmarks.eu

1,000,000

BB2MSX, FTSE MIB Index Borsa Borsa Italiana 5% (+/-2.50 | EURIBOR 1M/
DE000BB2MS (Price Index), Short EUR ltaliana? (IDEM)? 0.001 34,800.0000 |34,452.0000{99.0000 4% | percentage www.emmi-
X0/1,000,000f GBOOBNNLHW18 point) benchmarks.eu
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WKN and Referenc Initial Stop- Stop-Loss Initial Financing
ISIN - . Initial Strike* Loss op Spread*/ Reference
Underlying Option e Reference Futures i L s Adjustment . . *
of the . * « | Ratio in index Barrier* in . Financing Spread Rate*/
(Index with ISIN) Type |Currency| Source Exchange . . Rate* in .
Warrants/ * points index range website
ik . percent S e %
Issue Size points and deviation
BB2MSY, FTSE MIB Index Borsa Borsa Italiana 5% (+/-2.50 | EURIBOR 1M/
DEO00BB2MS (Price Index), Short EUR ltaliana? (IDEM)? 0.001 34,950.0000 |34,600.500099.0000 4% | percentage www.emmi-
Y8/1,000,000f GBOOBNNLHW18 point) benchmarks.eu
BB2MSZ, FTSE MIB Index Borsa Borsa ltaliana 5% (+/-2.50 | EURIBOR 1M/
DE000BB2MS (Price Index), Short EUR ltaliana? (IDEM)? 0.001 35,100.0000 |34,749.000099.0000 4% | percentage www.emmi-
Z5/1,000,000f GBOOBNNLHW18 point) benchmarks.eu
BB2MSO0, FTSE MIB Index Borsa Borsa Italiana 5% (+/-2.50 | EURIBOR 1M/
DE000BB2MS (Price Index), Short EUR ltaliana? (IDEM)3 0.001 35,250.0000 |34,897.5000 {99.0000 4% | percentage www.emmi-
03/1,000,000f GBOOBNNLHW18 point) benchmarks.eu
BB2MS1, FTSE MIB Index Borsa Borsa Italiana 5% (+/-2.50 | EURIBOR 1M/
DEO00BB2MS (Price Index), Short EUR ltaliana? (IDEM)3 0.001 35,400.0000 {35,046.0000(99.0000 4% | percentage www.emmi-
11/1,000,000| GBOOBNNLHW18 point) benchmarks.eu
Mercado
Oficial de
BB2MS2, . 5% (+/-2.50 | EURIBOR 1M/
DE000BB2Ms | IBEX 35@ Index (Price |y (| |gyg  |Bolsade |Futurosy 1, 11,250.0000 |11,475.0000102.0000  |>.29| percentage | www.emmi-
Index), ES0SI0000005 Madrid Opciones % .
29/ 1,000,000 Fi . point) benchmarks.eu
inancieros
(MEFF)*
Mercado
Oficial de
BB2MS3, . 5% (+/- 2.50 | EURIBOR 1M/
DE000BB2Ms | IBEX 35@ Index (Price |gp i |EyR Bolsade |Futurosy 1, g 11,950.0000 |11,711.0000 |98.0000 3501 L ercentage | www.emmi-
Index), ES0SI0000005 Madrid Opciones %o .
37 /1,000,000 . . point) benchmarks.eu
Financieros
(MEFF)*
Mercado
Oficial de
BB2MS4, . 5% (+/-2.50 | EURIBOR 1M/
DE00OBB2MS | /BEX 35@ Index (Price | o\ |p g~ (Bolsade  |Futurosy 1, 4 12,000.0000 |11,760.0000|98.0000 3.50) " orcentage | www.emmi-
Index), ES0SI0000005 Madrid Opciones % .
45/1,000,000 Fi . point) benchmarks.eu
inancieros
(MEFF)*
BB2MS5, | NASDAQ-100® Index mhicago a50| 5% (+-2.50 SOFR/
DE000BB2MS (Price Index), Long uUsD Nasdaq Inc Exchange 0.01 20,500.0000 |20,910.0000|102.0000 0/ percentage |www.newyorkfed
52 /1,000,000 US6311011026 (CME) 9 ° point) .org
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WKN and

Initial Stop-

Initial Financing

Referenc L i Stop-Loss .
olfs tlrr;le Underlying® Option e Reference Futures Ratio* Imit:1a:nsdt¢:l)l((e Ball'-r?::‘ in Adjustment Finar?c?iaeag lread ReI;Zrtlz?lce
(Index with ISIN) Type |Currency| Source* Exchange** . . Rate* in 9 Sp .
Warrants/ * points index range website
ik . percent S e %
Issue Size points and deviation
BB2MS6, | NASDAQ-100® Index uhicago a50| 5% (+-2.50 SOFR/
DE000BB2MS (Price Index), Long UsD Nasdaq Inc Exchange 0.01 20,450.0000 |20,859.0000|102.0000 0/ percentage |www.newyorkfed
60/ 1,000,000 US6311011026 (CME) 9 ° point) .org
BB2MS7, | NASDAQ-100® Index ﬁg‘f;%‘t’"e 350| 5% (+/-2.50 SOFR/
DE0O00BB2MS (Price Index), Long uUsb Nasdaq Inc Exchanae 0.01 20,400.0000 {20,808.0000|102.0000 0/ percentage |www.newyorkfed
78 /1,000,000 US6311011026 (CME) 9 ° point) .org
BB2MS8, | NASDAQ-100® Index mﬁ;%ct’"e a50| 5% (+-2.50 SOFR/
DE000BB2MS (Price Index), Long UsD Nasdaq Inc Exchanae 0.01 20,350.0000 |20,757.0000|102.0000 u/ percentage |www.newyorkfed
86/ 1,000,000 US6311011026 (CME) 9 ° point) .org
BB2MS9, | NASDAQ-100® Index I\Cﬂgiﬁ;?ﬁ"e a50| 5% (+-2.50 SOFR/
DE000BB2MS (Price Index), Long UsbD Nasdaq Inc Exchange 0.01 20,300.0000 {20,706.0000|102.0000 0/ percentage |www.newyorkfed
94 /1,000,000 US6311011026 (CME) 9 ° point) .org
BB2MTA, | NASDAQ-100® Index uhicago a50| 5% (+-2.50 SOFR/
DE000BB2MT (Price Index), Long uUsD Nasdaq Inc Exchange 0.01 20,250.0000 |20,655.0000|102.0000 0/ percentage |www.newyorkfed
A6 /1,000,000 US6311011026 (CME) 9 ° point) .org
BB2MTB, | NASDAQ-100® Index ﬁg‘;i%‘t’“e a50| 5% (+/- 250 SOFR/
DE000BB2MT (Price Index), Long uUsD Nasdaq Inc Exchange 0.01 20,200.0000 |20,604.0000|102.0000 0/ percentage |www.newyorkfed
B4 /1,000,000 US6311011026 (CME) 9 ° point) .org
BB2MTC, | NASDAQ-100® Index ﬁ';ir‘f;%‘i"e a50| 5% (+-2.50 SOFR/
DEO00BB2MT (Price Index), Long uUsbD Nasdaq Inc Exchanae 0.01 20,150.0000 {20,553.0000|102.0000 0/ percentage |www.newyorkfed
C2/1,000,000 US6311011026 (CME) 9 ° point) .org
BB2MTD, | NASDAQ-100® Index I\Cﬂgif;%‘z"e a50| 5% (+-2.50 SOFR/
DEO00BB2MT (Price Index), Long uUsbD Nasdaq Inc Exchange 0.01 20,100.0000 {20,502.0000|102.0000 o/ percentage |www.newyorkfed
DO/ 1,000,000 US6311011026 (CME) 9 ° point) .org
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WKN and

Initial Stop-

Initial Financing

Referenc L i Stop-Loss .
ISIN Underlying* Option e Reference Futures - Im_tla! Strike L(.)SS* . Adjustment . Sp_read / Refere?ce
of the . * « | Ratio in index Barrier* in . Financing Spread Rate*/
(Index with ISIN) Type |Currency| Source Exchange . . Rate* in .
Warrants/ * points index range website
ik . percent S e %
Issue Size points and deviation

BB2MTE, | NASDAQ-100® Index uhicago a50| 5% (+-2.50 SOFR/
DE000BB2MT (Price Index), Long UsD Nasdaq Inc Exchange 0.01 20,050.0000 |20,451.0000|102.0000 0/ percentage |www.newyorkfed
E8 /1,000,000 US6311011026 9 ° point) .org

(CME)

BB2MTF, | NASDAQ-100® Index ﬁg‘f;%‘t’"e 350| 5% (+/-2.50 SOFR/
DEO00BB2MT (Price Index), Short uUsb Nasdaq Inc Exchanae 0.01 22,250.0000 {21,805.0000|98.0000 0/ percentage |www.newyorkfed
F5 /1,000,000 US6311011026 9 ° point) .org

(CME)

BB2MTG, | NASDAQ-100® Index m‘gﬁ’"e 3.50| 5% (+/-2.50 SOFR/
DE0O00BB2MT (Price Index), Short uUsbD Nasdaq Inc Exchanae 0.01 22,850.0000 {22,393.0000|98.0000 u/ percentage |www.newyorkfed
G3/1,000,000 US6311011026 9 ° point) .org

(CME)

BB2MTH, | NASDAQ-100® Index I\Cﬂgiﬁ;?ﬁ"e a50| 5% (+-2.50 SOFR/
DE0O00BB2MT (Price Index), Short UsbD Nasdaq Inc Exchange 0.01 22,950.0000 {22,491.0000|98.0000 0/ percentage |www.newyorkfed
H1 /1,000,000 US6311011026 9 ° point) .org

(CME)

BB2MTJ, | NASDAQ-100® Index uhicago a50| 5% (+-2.50 SOFR/
DE000BB2MT (Price Index), Short uUsD Nasdaq Inc Exchange 0.01 23,700.0000 |23,226.0000{98.0000 0/ percentage |www.newyorkfed
J7 /1,000,000 US6311011026 9 ° point) .org

(CME)

BB2MTK, | NASDAQ-100® Index ﬁg‘;i%‘t’“e a50| 5% (+/- 250 SOFR/
DE000BB2MT (Price Index), Short uUsD Nasdaq Inc Exchange 0.01 23,900.0000 |23,422.0000|98.0000 0/ percentage |www.newyorkfed
K5 /1,000,000 US6311011026 9 ° point) .org

(CME)

BB2MTL, | NASDAQ-100® Index ﬁ';ir‘f;%‘i"e a50| 5% (+-2.50 SOFR/
DEO00BB2MT (Price Index), Short uUsbD Nasdaq Inc Exchanae 0.01 28,000.0000 {27,440.0000|98.0000 0/ percentage |www.newyorkfed
L3 /1,000,000 US6311011026 9 ° point) .org

(CME)
DSO%%'\QE';"MT NASDAQ-100® Index ﬁg‘f;%e a50| 5% (+-2.50 SOFR/
M1/ (Price Index), Short uUsbD Nasdaq Inc Exchange 0.01 28,400.0000 {27,832.0000|98.0000 ;,/o percentage |www.newyorkfed
1,000,000 US6311011026 (CME) point) .org
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WKN and Referenc Initial Stop- Stop-Loss Initial Financing
ISIN - Obti Ref Fut Initial Strike* Loss Adiust t Spread*/ Reference
of the Under!ylng ption e e erenie utures « | Ratio* in index Barrier* in jus :n'en Financing Spread Rate*/

Warrants/ (Index with ISIN) Type |Currency| Source Exchange points index Rate* in range website

*
Issue Size* oints percent and deviation*
o]

BB2MTN, PSI® Index (Price Euronext Euronext 3,50 5% (+/-2.50 | EURIBOR 1M/
DE000BB2MT Index), Long EUR Lisbon Derivatives 0.01 6,200.0000 |6,324.0000 |102.0000 ;,/0 percentage www.emmi-
N9 /1,000,000 PTING0200002 point) benchmarks.eu

CBOE

BB2MTP, S&P 500® Index S&P Dow (Chicago 350 5% (+/- 2.50 SOFR/
DEO00BB2MT (Price Index), Long UsD Jones Indices|Board 0.01 5,820.0000 |5,907.3000 [101.5000 o/ percentage |www.newyorkfed
P4 /1,000,000 US78378X1072 LLC Options ° point) .org

Exchange)
CBOE

BB2MTQ, S&P 500® Index S&P Dow (Chicago 3.50 5% (+/- 2.50 SOFR/
DEO00BB2MT (Price Index), Long usb Jones Indices|Board 0.01 5,800.0000 |(5,887.0000 |101.5000 0/ percentage |www.newyorkfed
Q2 /1,000,000 US78378X1072 LLC Options ° point) .org

Exchange)
CBOE

BB2MTR, S&P 500® Index S&P Dow (Chicago 350 5% (+/- 2.50 SOFR/
DE000BB2MT (Price Index), Long UsD Jones Indices|Board 0.01 5,780.0000 |5,866.7000 |101.5000 0/ percentage |www.newyorkfed
R0 /1,000,000 US78378X1072 LLC Options ° point) .org

Exchange)
CBOE

BB2MTS, S&P 500® Index S&P Dow (Chicago 3.50 5% (+/- 2.50 SOFR/
DE000BB2MT (Price Index), Short UsD Jones Indices|Board 0.01 7,120.0000 |7,013.2000 {98.5000 0/ percentage |www.newyorkfed
S8/ 1,000,000 US78378X1072 LLC Options ° point) .org

Exchange)
CBOE

BB2MTT, S&P 500® Index S&P Dow (Chicago 3.50 5% (+/- 2.50 SOFR/
DEO00BB2MT (Price Index), Short usb Jones Indices|Board 0.01 7,160.0000 |7,052.6000 [98.5000 0/ percentage |www.newyorkfed
T6 /1,000,000 US78378X1072 LLC Options ° point) .org

Exchange)
CBOE

BB2MTU, S&P 500® Index S&P Dow (Chicago 350 5% (+/- 2.50 SOFR/
DEO00BB2MT (Price Index), Short uUsb Jones Indices|Board 0.01 7,440.0000 |7,328.4000 [98.5000 0/ percentage |www.newyorkfed
U4 /1,000,000 US78378X1072 LLC Options ° point) .org

Exchange)
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WKN and Referenc Initial Stop- Stop-Loss Initial Financing
ISIN - . Initial Strike* Loss op Spread*/ Reference
Underlying Option e Reference Futures i L s Adjustment . . *
of the . * « | Ratio in index Barrier* in . Financing Spread Rate*/
(Index with ISIN) Type |Currency| Source Exchange . . Rate* in .
Warrants/ * points index range website
ik . percent S e %
Issue Size points and deviation
CBOE
BB2MTV, S&P 500® Index S&P Dow (Chicago 350 5% (+/- 2.50 SOFR/
DE0O00BB2MT (Price Index), Short uUsbD Jones Indices|Board 0.01 8,000.0000 |7,880.0000 [98.5000 0/ percentage |www.newyorkfed
V2 /1,000,000 US78378X1072 LLC Options 0 point) .org
Exchange)

* For the sake of clarification, all information provided is subject to §§ 3 and 4
** and/or the respective principal futures exchange on which futures and option contracts in relation to the Underlying are traded
EURIBOR = Euro Interbank Offered Rate
SOFR = Secured Overnight Financing Rate, provided by the Federal Reserve Bank of New York

1 here the electronic trading system Xetra

2 the electronic trading system of Borsa Italiana

3 official Italian exchange for futures and options contracts Mercato Italiano dei Derivati (IDEM) of Borsa Italiana

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

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

21/185




(1
)

©)

(1

§2

Exercise of Warrant Rights

The Warrants will be deemed automatically exercised as soon as a Stop-Loss Event occurs.

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

0] submit an unconditional declaration in text form with all necessary information according to
para. (2)(b) below (the "Exercise Notice") to the Paying Agent (in accordance with § 8 of
Part B of the Terms and Conditions of the Warrants (General Conditions)), such notice to be
sent by fax to number +49 (0) 69 15205277 and/or by email to
frankfurt.gct.operations@bnpparibas.com; and

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

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

(b) The Exercise Notice must include:

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

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

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

The Exercise Notice is binding and irrevocable. It will take effect when the Exercise Notice has been received and
the Warrants have been received by the Paying Agent in due time. If the Warrants to which the Exercise Notice
relates are not delivered, or not delivered in time, to the Paying Agent in accordance with para. (2)(a), the Exercise
Notice shall be null and void. The Bank Business Day on which the conditions for exercise referred to above are
first met with respect to the Warrant Rights exercised by 10:00 hrs (Frankfurt am Main local time) inclusive shall be
deemed the Valuation Date for the purposes of § 1.

If, notwithstanding para. (2)(a), the number of Warrant Rights exercised is not equal to or a multiple of the Minimum
Number, the exercise shall be effective only for the next smaller number of Warrants that is divisible by the
Minimum Number into integer numbers without remainder. The same shall apply mutatis mutandis if the number of
Warrants referred to in the Exercise Notice is different from the number of Warrants transferred to the Paying
Agent. In both cases, the surplus Warrants shall be transferred back to the Warrant Holder at its risk and expense.

The Issuer shall have the right to terminate the Warrants in their entirety and not in part, to expire on the last Bank
Business Day of each month, or at the earliest on 29 November 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 Stop-
Loss Event and extraordinary termination pursuant to § 3). The Redemption Amount payable to Warrant Holders in
the event of ordinary termination shall then be determined according to the provisions of § 1 para. (2) and (4)
(including the reference to para. (3), (5) and (8) ).

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

§3
Adjustments, extraordinary termination

If 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 applicable
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price shall be calculated, if applicable, on the basis of the index 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.

If the Underlying is at any time cancelled and/or replaced with another index which, as determined by the
Calculation Agent, is calculated and composed according to the same or a comparable formula and manner as the
previous Underlying, the latter index shall serve as the basis for calculating the Redemption Amount (the
"Successor Underlying"). The Successor Underlying and the date on which it first becomes applicable shall be
published 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 contained in these Terms and Conditions of the Warrants
shall then, where the context allows, be deemed a reference to the Successor Underlying.

(a) the Underlying is permanently cancelled or temporarily suspended,

(b) the formula and manner of the previous calculation or the composition of the Underlying is changed by
the Reference Source in such a way that, as determined by the Calculation Agent, the index is no
longer comparable with the previous Underlying,

(c) the Underlying is replaced by the Reference Source with an index that, as determined by the
Calculation Agent, is no longer comparable with respect to its method of calculation or composition with
the previous Underlying,

(d) the Reference Source, as determined by the Calculation Agent, 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, or

(e) 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.
(4), 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
and/or the occurrence of the events described in para. (3). For the purposes of calculating the relevant price of the
Underlying the Calculation Agent shall use the calculation method used by the Reference Source immediately prior
to the change in, or cancellation of, the Underlying and, moreover, only on the basis of the Index Components
underlying the Underlying immediately prior to its change or cancellation, except with respect to changes relating to
the calculation to determine the Underlying which had already been provided for in the event of a change in the
composition of the Index Components. The Issuer shall publish any continuation of the calculation of the index 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 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
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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
regulations during the suspension;

(ii) 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

(iii) 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 (5) 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

(1)

(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
determination of the Stop-Loss Event or use a replacement price of the Underlying (instead of the
Observation Price) in determining whether a Stop-Loss Event has occurred.

(2) "Market Disruption" means:

(a) the suspension or material restriction of trading (i) in the Index Components contained in the Underlying
on the Index Exchange, provided that such Index Components represent at least 20% of the market
capitalisation of all Index Components included in the Underlying or (ii) in futures or option contracts
linked to the Underlying on the Futures Exchange,

(b) an event that interrupts or impairs the ability of market participants (i) to carry out transactions in Index
Components representing at least 20% of the market capitalisation of all Index Components, or to
obtain market prices for such Index Components, or (ii) to carry out transactions in futures or option
contracts linked to the Underlying on the Futures Exchange,

(c) that the Index Exchange in respect of Index Components representing at least 20% of the market
capitalisation of all Index Components or the Futures Exchange closes before its normal close of
trading. This shall not apply if the Index Exchange or Futures Exchange announces the close of trading
at least one hour prior to the actual close of trading or, if earlier, prior to the latest time for submitting
orders to the Index Exchange or Futures Exchange for execution at the valuation time on the relevant
Trading Day or

(d) if the performance of the index deviates from the performance of the futures or option contracts linked to
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the index that serve as hedging instruments by more than 0.5 per cent.

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. In this context, the Calculation Agent shall value the Index Components at
the price defined on the Index Exchange for the time of determination on the date originally appointed and not on
the postponed date. If the Market Disruption is based on the fact that a Market Disruption has occurred in relation
to an individual Index Component, the Calculation Agent shall determine the price of the relevant Index Component
at its 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 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 Issuer may, at its sole discretion, consider applying for the Warrants to be
listed and/or admitted to trading on one or more listing venues. Any such listing
and/or admission to trading, if pursued, will be announced by means of a
notice, which will include the relevant listing venue(s) according to § 9 of Part B
of the Terms and Conditions of the Warrants (General Conditions).

The Issuer does not have a legal obligation to maintain the listing (if any) of the
Warrants throughout the term of the Warrants. Warrants may be suspended
from trading and/or delisted at any time in accordance with applicable rules and
regulations of the relevant listing venue (s). Any suspension from trading and/or
delisting will be announced by means of a notice according to § 9 of Part B of
the Terms and Conditions of the Warrants (General Conditions).

The offer of the Warrants begins on 11 November 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 2024 ends on 24 October
2025. From this point in time onwards, these Final Terms with respect to those
Warrants whose term has not been terminated by 24 October 2025 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
2024.

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

13 November 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)

DEOOOBB2MSF7 2.09 0 1,000,000
DEO0OBB2MSG5 2.59 0 1,000,000
DEO00OBB2MSH3 2.35 0.069 1,000,000
DE000BB2MSJ9 4.80 0 1,000,000
DEO0O0OBB2MSK?7 6.05 0 1,000,000
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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)

DEO00BB2MSL5 4.95 0.807 1,000,000
DE000BB2MSM3 5.20 0.807 1,000,000
DEO0O0BB2MSN1 5.45 0.807 1,000,000
DE000BB2MSP6 12.01 0 1,000,000
DEO00BB2MSQ4 12.94 0 1,000,000
DEO0OBB2MSR2 13.86 0 1,000,000
DEO00BB2MSS0 14.79 0 1,000,000
DEO00OBB2MST8 15.72 0 1,000,000
DE000BB2MSU6 59.45 1.385 1,000,000
DE000BB2MSV4 0.70 0 1,000,000
DE000BB2MSW?2 0.85 0 1,000,000
DE000BB2MSX0 1.00 0 1,000,000
DEO00BB2MSY8 1.15 0 1,000,000
DEO00BB2MSZ5 1.30 0 1,000,000
DE000BB2MS03 1.45 0 1,000,000
DE000BB2MS11 1.60 0 1,000,000
DE000BB2MS29 3.43 0 1,000,000
DE000BB2MS37 3.57 0.131 1,000,000
DE000BB2MS45 4.07 0.132 1,000,000
DE000BB2MS52 5.81 0 1,000,000
DE000BB2MS60 6.27 0 1,000,000
DE0O00BB2MS78 6.73 0 1,000,000
DEO00BB2MS86 7.20 0 1,000,000
DE000BB2MS94 7.66 0 1,000,000
DEOOOBB2MTA6 8.13 0 1,000,000
DE000BB2MTB4 8.59 0 1,000,000
DE000BB2MTC2 9.05 0 1,000,000
DEO00BB2MTDO 9.52 0 1,000,000
DEOOOBB2MTES8 9.98 0 1,000,000
DEOOOBB2MTF5 10.43 1.056 1,000,000
DEO00BB2MTG3 16.00 1.049 1,000,000
DEO0O0OBB2MTH1 16.93 1.05 1,000,000
DEO00BB2MTJ7 23.89 1.049 1,000,000
DE000BB2MTKS5 25.75 1.051 1,000,000
DE0O00BB2MTL3 63.79 1.044 1,000,000
DEO00OBB2MTMA1 67.50 1.047 1,000,000
DEOOOBB2MTN9 2.06 0.303 1,000,000
DE000BB2MTP4 1.47 0 1,000,000
DEO00BB2MTQ2 1.66 0 1,000,000
DEO0O0OBB2MTRO 1.84 0 1,000,000
DE000BB2MTSS8 10.59 0.266 1,000,000
DEO00OBB2MTT6 10.96 0.264 1,000,000
DE000BB2MTU4 13.56 0.261 1,000,000
DE000BB2MTV2 18.76 0.267 1,000,000
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Member State(s) for which use of the

Prospectus by the authorised
offeror(s) is permitted

states at the same time

Details (names and addresses) of

dealer(s)

Belgium, Czech Republic, Denmark, Estonia, Spain, Finland, France, Greece,

Hungary, Ireland, Italy, Lithuania, Luxembourg, Latvia, The Netherlands,
Norway, Poland, Portugal, Sweden, Slovenia and Slovakia
Specification of the tranche reserved N/A
for certain markets if the Warrants are
offered on the markets of two or more

N/A

Process for notification of the amount  N/A
allotted to applicants and indication

whether dealing in the Warrants may

begin before notification is received in

respect of the Warrants
Additional information:

Applicability of US withholding tax

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

Statement pursuant to Article 29(2) of

the EU Benchmark Regulation

Administrator

Euronext Amsterdam NV

European Money Markets Institute
(EMMI)

Euronext Paris
STOXX Ltd.
S&P Dow Jones Indices LLC

Federal Reserve Bank of New
York

FTSE International Limited
Societad de Bolsas SA
Nasdaq Inc.

Euronext Lisbon - Sociedade
Gestora de Mercados
Regulamentados- S.A.

S&P Dow Jones Indices LLC

No, as at the date of these Final Terms.

Amounts payable under these Warrants are calculated by reference to the

following Benchmarks provided by the following administrators:

Benchmark

AEX® Index (Price Index)
EURIBOR 1M

CAC 40® Index (Price Index)
DAX® Index (Performance Index)

The Dow Jones Industrial
Average® Index (Price Index)

SOFR

FTSE MIB Index (Price Index)
IBEX 35® Index (Price Index)

NASDAQ-100® Index (Price
Index)

PSI® Index (Price Index)

S&P 500® Index (Price Index)

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
Yes
Yes

No

Yes
Yes
No

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

https://registers.esma.europa.eu/publication/searchRegister?core=esma_regist

ers_bench_entities.
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Summary

| Section A - Introduction and warnings

| Warnings
a) This Summary should be read as an introduction to the Base Prospectus.
b) Any decision to invest in the relevant Warrants should be based on a consideration of the Base Prospectus as a whole by the investor;
c) Investors may lose all (total loss) or part of the invested capital.
d) Where a claim relating to the information contained in the Base Prospectus is brought before a court, the plaintiff investor might, under

national law, have to bear the costs of translating the Base Prospectus including any Supplements and the Final Terms before the legal

proceedings are initiated.

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

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

Introductory information

Name and securities identification
number:

MINI Future Long and/or MINI Future Short Warrants linked to indices (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 2024

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 for the Issuer’s audited annual financial
statements for the financial years ended 31 December 2022 and 31 December 2023.

Deloitte GmbH Wirtschaftsprifungsgesellschaft, Rosenheimer Platz 4, 81669 Miinchen, Germany, has
been appointed as statutory auditor for the Issuer’s interim financial statements as at 30 June 2024.

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 and the audited interim financial statements for the six-month period as at 30 June 2024 .

Table 1: Income statement - non-equity securities

Annual financial | Annual financial | Interim financial | Interim financial
statements as at statements as at statements as at statements as at
31 December 2023 31 December 2022 30 June 2024 30 June 2023
in EUR in EUR in EUR in EUR
Result of ordinary activities
Other operating income 647,058.83 783,010.31 696,182.67 294,198.50
Other operating expenses -647,058.83 -783,010.31 -696,182.67 -294,198.50
Net profit for the year 0 0 0 0

Table 2: Balance sheet -non-equity securities
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Annual financial statements
as at

31 December 2023
in EUR

Annual financial statements
as at

31 December 2022
in EUR

Interim financial statements
as at

30 June 2024
in EUR

Receivables and other assets

Receivables from affiliated companies

180,935,589.44

8,285,000.00

271,352,786.76

Other assets (assets/current assets)

7,014,600,801.88

4,207,327,744.69

7,494,283,487.91

Liabilities

Bonds (liabilities/payables)

4,321,474,506.21

2,361,510,475.11

4,730,124,214.23

2,874,061,885.11

1,854,102,269.58

3,035,512,060.44

Other liabilities (liabilities/payables)

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

Table 3: Cash flow statement - non-equity securities

For the period from For the period from Interim financial | Interim financial
1 January to 31| 1 January to 31 statements as at statements as at
December 2023 December 2022 30 June 2024 30 June 2023
in EUR in EUR in EUR in EUR

Net Cash flows from operating 13,899.18 -13,222.76 -3,365.83 1,336.25

activities

Net Cash flows from financing - - - -

activities

Net Cash flow from investing - - - -

activities

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

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

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

Section C — Key information on the securities

What are the main features of the securities?

Type and form of securities

The Warrants are issued by means of a note in the form of bearer bonds (Inhaberschuldverschreibungen) under German law as defined in Sec. 793
of the German Civil Code (Biirgerliches Gesetzbuch — BGB). The Issuer reserves the right to replace Warrants issued by means of a note pursuant
to § 6 (3) eWpG (Gesetz (ber elektronische Wertpapiere) by electronic securities of the same content and registered in a central register within the
meaning of § 4 (2) eWpG (the "Central Register Securities"). The Issuer reserves the right to replace Central Register Securities pursuant to § 6
(2) eWpG by securities of the same content issued by means of a note.

The Warrants are freely transferable and not subject to any restrictions.

Rights attached to the securities

The Warrants do not bear interest.

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

Warrant Rights may only be exercised for at least 1,000 Warrants (the "Minimum Number").
The Warrant Holder must actively declare at the latest two Bank Business Days before the Exercise Date that it exercises the Warrant Rights.

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

Early redemption

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

If an Adjustment Event has occurred with respect to the Underlying, the Issuer may have the right to adjust the Warrant Right in accordance with
the Terms and Conditions of the Warrants or to terminate the Warrants by extraordinary termination. In the event of an extraordinary termination as
aforesaid, the Issuer shall pay the Termination Amount within four Bank Business Days after notification of the termination. In this case, the

30/185




Termination Amount may in certain circumstances be significantly lower than the purchase price paid for the Warrant and may be as low as zero (0)
(total loss of the Invested Capital ).

Payment of returns

The Redemption Amount per Warrant shall be paid to the Warrant Holder in the Settlement Currency at the latest on the Settlement Date.
The Redemption Amount for MINI Future Long Warrants shall be equal to

(a) the difference between the Reference Price and the Relevant Strike, multiplied by the Ratio if the Observation Price has not reached or
fallen below the Stop-Loss Barrier during the Observation Period; or
(b) the difference between the Stop-Loss Reference Level and the Relevant Strike, multiplied by the Ratio if the Observation Price has

reached or fallen below the Stop-Loss Barrier during the Observation Period.
The Redemption Amount for MINI Future Short Warrants shall be equal to

(a) the difference between the Relevant Strike and the Reference Price, multiplied by the Ratio if the Observation Price has not reached or
exceeded the Stop-Loss Barrier during the Observation Period; or
(b) the difference between the Relevant Strike and the Stop-Loss Reference Level, multiplied by the Ratio if the Observation Price has

reached or exceeded the Stop-Loss Barrier during the Observation Period.
If the amount determined as aforesaid is zero or a negative value, the Warrants will expire and become worthless. In this case, no payment will be
made to Warrant Holders.

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

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

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

Limitations of the rights attached to the Warrants

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

Issue date (value date) 13 November 2024

Observation Period The Observation Period begins at the time when the first price defined under "Observation Price" is available
and ends upon determination of the Reference Price or the Stop-Loss Event (each inclusive).

Observation Price means any price of the Underlying as determined and published by the Reference Source during the
Observation Period as the official price, starting with the first price officially determined at the beginning of the
Observation Period (11 November 2024).

WKN and ISIN Underlyin Option Reference Futures Initial Stop-Loss
of the Warrants/ ving p Ratio Barrier in index
Issue Size (Index with ISIN) Type Source Exchange points
BB2MSF, .
DEO0OBB2MSF7 / AEX® Index (Price Index), | gp Euronext Euronext Derivatives | 0.10 891.0000
NL0000000107 (Amsterdam)
1,000,000
BB2MSG, .
DE000BB2MSGS5 / AEX® Index (Price Index), | gp 4 Euronext Euronext Derivatives | 0.10 895.9500
NL0000000107 (Amsterdam)
1,000,000
BB2MSH, . -
DE000BB2MSH3/ | CAC40®@ Index (Price Index), |y, 4 Euronext Paris Euronext Derivatives | ; 4 7,535.2500
FR0003500008 (Paris)
1,000,000
BB2MSJ,
DE000BB2MSJ9 / | DAX® Index (Performance Index), | Deutsche Bérse AG | Eurex 0.01 19,158.1250
DE0008469008
1,000,000
BB2MSK,
DE000BB2MSK7 / | DAX® Index (Performance Index), |, Deutsche Bérse AG | Eurex 0.01 19,031.2500
DE0008469008
1,000,000
BB2MSL,
DE000BB2MSL5/ | PAX® Index (Performance Index), | gp 4 Deutsche Bérse AG |Eurex 0.01 19,552.2500
DE0008469008
1,000,000
BB2MSM,
DE000BB2MSM3 /| DAX® Index (Performance Index), | gp 4 Deutsche Bérse AG | Eurex 0.01 19,576.8750
DE0008469008
1,000,000
BB2MSN,
DE000BB2MSN1 /| DAX® Index (Performance Index), | gy, ¢ Deutsche Bérse AG | Eurex 0.01 19,601.5000
DE0008469008
1,000,000
BB2MSP, The Dow Jones Industrial S&P Dow Jones CBOE (Chicago
DEOOOBB2MSP6 / Average® Index (Price Index), |Long Indices LLC Board Options 0.01 43,350.0000
1,000,000 US2605661048 Exchange)
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WKN and ISIN

Initial Stop-Loss

Underlying Option Reference Futures . Lo
of tlhe Warrantsl (Index with ISIN) Type Source Exchange Ratio Barrler_ln index
ssue Size points
BB2MSQ, The Dow Jones Industrial S&P Dow Jones CBOE (Chicago
DEO00BB2MSQ4 / Average® Index (Price Index), |Long Indices LLC Board Options 0.01 43,248.0000
1,000,000 US2605661048 Exchange)
BB2MSR, The Dow Jones Industrial S&P Dow Jones CBOE (Chicago
DEOOOBB2MSR2 / Average® Index (Price Index), |Long Indices LLC Board Options 0.01 43,146.0000
1,000,000 US2605661048 Exchange)
BB2MSS, The Dow Jones Industrial S&P Dow Jones CBOE (Chicago
DEO00BB2MSSO / Average® Index (Price Index), |Long Indices LLC Board Options 0.01 43,044.0000
1,000,000 US2605661048 Exchange)
BB2MST, The Dow Jones Industrial S&P Dow Jones CBOE (Chicago
DEO00OBB2MST8 / Average® Index (Price Index), |Long Indices LLC Board Options 0.01 42,942.0000
1,000,000 US2605661048 Exchange)
BB2MSU, The Dow Jones Industrial S&P Dow Jones CBOE (Chicago
DEO00BB2MSUG6 / Average® Index (Price Index), |Short Indices LLC Board Options 0.01 49,196.0000
1,000,000 US2605661048 Exchange)
BB2MSV . .
. FTSE MIB Index (Price Index), . Borsa ltaliana
DE000BB2MSV4 / GBOOBNNLHW18 Short Borsa ltaliana (IDEM) 0.001 34,155.0000
1,000,000
BB2MSW . .
y FTSE MIB Index (Price Index), . Borsa ltaliana
DE000BB2MSW?2 / GBOOBNNLHW18 Short Borsa Italiana (IDEM) 0.001 34,303.5000
1,000,000
BB2MSX . .
. FTSE MIB Index (Price Index), . Borsa ltaliana
DE000BB2MSXO0 / GBOOBNNLHW18 Short Borsa Italiana (IDEM) 0.001 34,452.0000
1,000,000
BB2MSY . .
. FTSE MIB Index (Price Index), . Borsa ltaliana
DEO00BB2MSY8 / GBOOBNNLHW18 Short Borsa ltaliana (IDEM) 0.001 34,600.5000
1,000,000
BB2MSZ . .
: FTSE MIB Index (Price Index), . Borsa ltaliana
DEO00BB2MSZ5 / GBOOBNNLHW18 Short Borsa Italiana (IDEM) 0.001 34,749.0000
1,000,000
BB2MS0 . .
: FTSE MIB Index (Price Index), . Borsa ltaliana
DE000BB2MS03 / GBOOBNNLHWA18 Short Borsa ltaliana (IDEM) 0.001 34,897.5000
1,000,000
BB2MS1 . .
c FTSE MIB Index (Price Index), . Borsa ltaliana
DE000BB2MS11 / GBOOBNNLHW18 Short Borsa Italiana (IDEM) 0.001 35,046.0000
1,000,000
BB2MS2, . Mercado Oficial de
DE000BB2MS29 / IBEX 3%%3;1%665882 Index), Long Bolsa de Madrid Futuros y Opciones |0.01 11,475.0000
1,000,000 Financieros (MEFF)
BB2MS3, ) Mercado Oficial de
DE00OBB2MS37/ | 'BEX 35;2%3’555882 Index). | short Bolsa de Madrid | Futuros y Opciones |0.01 11,711.0000
1,000,000 Financieros (MEFF)
BB2MS4, . Mercado Oficial de
DE000BB2MS45/ | 'BEX 35&%5”8"'3’8(()'3882 Index), | short Bolsa de Madrid | Futuros y Opciones |0.01 11,760.0000
1,000,000 Financieros (MEFF)
BB2MS5 ) . .
. NASDAQ-100® Index (Price Chicago Mercantile
DE000BB2MS52 / Index), US6311011026 Long Nasdaq Inc Exchange (CME) 0.01 20,910.0000
1,000,000
BB2MS6 . . .
: NASDAQ-100® Index (Price Chicago Mercantile
DE000BB2MS60 / Index), US6311011026 Long Nasdaq Inc Exchange (CME) 0.01 20,859.0000
1,000,000
BB2MS7 . . )
: NASDAQ-100® Index (Price Chicago Mercantile
DE000BB2MS78 / Index), US6311011026 Long Nasdaq Inc Exchange (CME) 0.01 20,808.0000
1,000,000
BB2MS8 . . .
c NASDAQ-100® Index (Price Chicago Mercantile
DE000BB2MS86 / Index), US6311011026 Long Nasdaq Inc Exchange (CME) 0.01 20,757.0000
1,000,000
BB2MS9 ) . .
: NASDAQ-100® Index (Price Chicago Mercantile
DEO00BB2MS94 / Index), US6311011026 Long Nasdaq Inc Exchange (CME) 0.01 20,706.0000
1,000,000
BB2MTA . . .
i NASDAQ-100® Index (Price Chicago Mercantile
DEOOOBB2MTAG / Index), US6311011026 Long Nasdaq Inc Exchange (CME) 0.01 20,655.0000
1,000,000
BB2MTB . . )
: NASDAQ-100® Index (Price Chicago Mercantile
DEO?%%I(B)ZOI\&I)'BM Index), US6311011026 Long Nasdagq Inc Exchange (CME) 0.01 20,604.0000
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WKN and ISIN

Initial Stop-Loss

Underlying Option Reference Futures . Lo
of the Warrantsl (Index with ISIN) Type Source Exchange Ratio Barrler_ln index
Issue Size points
BB2MTC ) . .
! NASDAQ-100® Index (Price Chicago Mercantile
DEO0O0OBB2MTC2 / Index), US6311011026 Long Nasdaq Inc Exchange (CME) 0.01 20,553.0000
1,000,000
BB2MTD ) . .
! NASDAQ-100® Index (Price Chicago Mercantile
DEO00BB2MTDO / Index), US6311011026 Long Nasdaq Inc Exchange (CME) 0.01 20,502.0000
1,000,000
BB2MTE . . .
: NASDAQ-100® Index (Price Chicago Mercantile
DEOOOBB2MTES / Index), US6311011026 Long Nasdaq Inc Exchange (CME) 0.01 20,451.0000
1,000,000
BB2MTF . . .
; NASDAQ-100® Index (Price Chicago Mercantile
DEOOOBB2MTF5 / Index), US6311011026 Short Nasdaq Inc Exchange (CME) 0.01 21,805.0000
1,000,000
BB2MTG . . .
’ NASDAQ-100® Index (Price Chicago Mercantile
DEO00BB2MTG3 / Index), US6311011026 Short Nasdaq Inc Exchange (CME) 0.01 22,393.0000
1,000,000
BB2MTH ) . .
! NASDAQ-100® Index (Price Chicago Mercantile
DEOOOBB2MTH1 / Index), US6311011026 Short Nasdag Inc Exchange (CME) 0.01 22,491.0000
1,000,000
BB2MTJ . . .
! NASDAQ-100® Index (Price Chicago Mercantile
DEO00OBB2MTJ7 / Index), US6311011026 Short Nasdaq Inc Exchange (CME) 0.01 23,226.0000
1,000,000
BB2MTK . . .
' NASDAQ-100® Index (Price Chicago Mercantile
DEO00OBB2MTKS5 / Index), US6311011026 Short Nasdaq Inc Exchange (CME) 0.01 23,422.0000
1,000,000
BB2MTL . . .
: NASDAQ-100® Index (Price Chicago Mercantile
DEO00OBB2MTL3 / Index), US6311011026 Short Nasdaq Inc Exchange (CME) 0.01 27,440.0000
1,000,000
BB2MTM . . .
’ NASDAQ-100® Index (Price Chicago Mercantile
DEO00BB2MTM1 / Index), US6311011026 Short Nasdaq Inc Exchange (CME) 0.01 27,832.0000
1,000,000
BB2MTN, .
DEOOOBB2MTNG / PSI® Index (Price Index), ) Euronext Lisbon | Euronext Derivatives | 0.01 6,324.0000
PTING0200002
1,000,000
BB2MTP, . CBOE (Chicago
DE000BB2MTP4 / | S&P 500® Index (Price Index), |, S&P Dow Jones 15 i Options 0.01 5,907.3000
US78378X1072 Indices LLC
1,000,000 Exchange)
BB2MTQ, . CBOE (Chicago
DE000BB2MTQ2/ | S&P 500®Index (Price Index), ) S&P Dow Jones 15 -y Options 0.01 5,887.0000
US78378X1072 Indices LLC
1,000,000 Exchange)
BB2MTR, . CBOE (Chicago
DE000BB2MTR0/ | S&P 500® Index (Price Index), |, ., S&P Dow Jones 1 -y Options 0.01 5,866.7000
US78378X1072 Indices LLC
1,000,000 Exchange)
BB2MTS, . CBOE (Chicago
DE000BB2MTSg / | S&P 5000 Index (Price Index), |gp S&P Dow Jones 15 | Options 0.01 7,013.2000
US78378X1072 Indices LLC
1,000,000 Exchange)
BB2MTT, . CBOE (Chicago
DE000BB2MTTE/ | S&P 500® Index (Price Index), |gp S&P Dow Jones 15 i Options 0.01 7,052.6000
US78378X1072 Indices LLC
1,000,000 Exchange)
BB2MTU, . CBOE (Chicago
DE000BB2MTU4 / | S&P 500® Index (Price Index), gy, 4 S&P Dow Jones | g - 14 Options 0.01 7,328.4000
US78378X1072 Indices LLC
1,000,000 Exchange)
BB2MTV, . CBOE (Chicago
DE000BB2MTV2 / | S&P 500® Index (Price Index), | 4 S&P Dow Jones |5 4 Options 0.01 7,880.0000
US78378X1072 Indices LLC
1,000,000 Exchange)
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.

The Issuer may, at its sole discretion, consider applying for the Warrants to be listed and/or admitted to trading on one or more listing venues. Any
such listing and/or admission to trading, if pursued, will be announced by means of a notice, which will include the relevant listing venue(s).

The Issuer does not have a legal obligation to maintain the listing (if any) of the Warrants throughout the term of the Warrants. Warrants may be
suspended from trading and/or delisted at any time in accordance with applicable rules and regulations of the relevant listing venue (s). Any
suspension from trading and/or delisting will be announced by means of a notice.
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| Is there a guarantee attached to the securities?

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

| Who is the Guarantor of the securities?

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 ltaliens — 75009 Paris, France.

Domicile and legal form:

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.

As at 30 June 2024, 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 5.6% of the registered share capital, Amundi holding 5.1% of the registered share
capital, BlackRock Inc. holding 6.0% 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.

Major shareholders:

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

Ernst & Young et Autres, Tour First, TSA 14 444, 92037 Paris-La Défense cedex, France

What is the key financial information on the Guarantor?

Table 1: Income statement

31 December 2023 31 December 2022 First Half 2024 First Half 2023
(audited) (audited) (unaudited) (unaudited)
in million EUR in million EUR in million EUR in million EUR
Revenues 45,874 45,430 24,753 23,395
Cost of risk (2,907) (3,003) (1,488) (1,331)
Net income attributable to equity 10,975 9,848 6,498 7,245
holders

Table 2: Balance sheet

30 June 2024 31 December 2023 31 December 2022
(unaudited) (audited) (audited)

in million EUR in million EUR in million EUR
Total assets (Group) 2,699,258 2,591,499 2,663,748
Consolidated loans to and receivables 872,147 859,200 857,020
from customers
Consolidated deposits from customers 1,003,053 988,549 1,008,056
Shareholder’s equity (Group share) 122,182 123,742 121,237

The audited consolidated annual financial statements of the Guarantor for the years ended on 31 December 2022 and 31 December 2023 and the
interim financial report for the six-month period ended on 30 June 2024 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.
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Dependence on the development of the price of the Underlying:
The Issuer’s selection of the Underlying is not necessarily based on its assessment of the future performance of the selected Underlying.

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

Risks associated with the payoff profile:

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

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

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

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

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

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

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

It should be noted that, if a Stop-Loss Event occurs, the amount to be paid is equal to the Redemption Amount applicable in the case of a Stop-
Loss Event; the Valuation Date is in this case the day on which the Stop-Loss Event occurred, at the latest, however, the day when the Stop-Loss
Reference Level was determined, and the Redemption Amount may be zero (0) and NO payment will be made.

Unless a Stop-Loss Event has occurred, payment of a Redemption Amount does not become due and payable automatically at any time during the
term of the Warrants. A payment only becomes due and payable if the Warrant Holder exercises its Warrant Right or the Issuer terminates the
Warrants.

If a Stop-Loss Event occurs, any prior exercise by the Warrant Holder becomes subsequently invalid due to the occurrence of the condition
subsequent, and the Warrants are automatically exercised at a significantly reduced Redemption Amount (this amount may be zero).

Risks associated with an unlimited term:
The Warrants do not have a fixed Settlement Date and, consequently, do not have a fixed term.

Therefore, the Warrant Right of the Warrant Holders as represented by the Warrants must be exercised by the Warrant Holder on a specified
exercise date according to the exercise procedure specified in the Terms and Conditions of the Warrants in order to assert the Warrant Right. Even
if the Warrant Holder has the right to exercise the Warrants on certain exercise dates, such dates may be unfavourable for the Warrant Holder. The
Warrant Holder has to decide for itself whether and to what extent exercise of the Warrant leads to a disadvantage for the Warrant Holder.

Moreover, the Issuer shall have the right to terminate the Warrants by ordinary termination in compliance with the Terms and Conditions of the
Warrants on an Ordinary Termination Date. In the event that the Issuer terminates the Warrants, the Warrant Holder has no influence on the
applicable Ordinary Termination Date, which may be unfavourable for the Warrant Holder.

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

Risks associated with a minimum exercise number:

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

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

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

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

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

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

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

Liquidity risk: Warrant Holders bear the risk that there might be no liquid secondary market for trading the Warrants and of not being able to sell
the Warrants at a certain time or price.
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Risks associated with the Underlying: The rules of the index are subject to change by the sponsor of the index. The Issuer has no influence on
such potential changes which may (adversely) affect the payment to be made to the holders of Warrants. If the Underlying is a price index , it
should be noted that, unlike what is the case with performance indices, distributions of dividend on the shares included in the Underlying do not
result in an increase of the level of the Underlying. Therefore, investors do not benefit from dividends or other distributions on the shares included in
a price index.

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 11 November 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.

The Issuer may, at its sole discretion, consider applying for the Warrants to be listed and/or admitted to trading on one or more listing venues. Any
such listing and/or admission to trading, if pursued, will be announced by means of a notice, which will include the relevant listing venue(s).

The Issuer does not have a legal obligation to maintain the listing (if any) of the Warrants throughout the term of the Warrants. Warrants may be
suspended from trading and/or delisted at any time in accordance with applicable rules and regulations of the relevant listing venue (s). Any
suspension from trading and/or delisting will be announced by means of a notice.

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)

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

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

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

Indien een vordering met betrekking tot de informatie in het Basisprospectus bij een rechterlijke instantie aanhangig wordt gemaakt,
bestaat de kans dat de belegger die als eiser optreedt volgens het nationaal recht de kosten voor de vertaling van het Basisprospectus,
met inbegrip van eventuele Supplementen en de Definitieve Voorwaarden, moet dragen voordat de rechtsvordering wordt ingesteld.

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

bevat ter ondersteuning van beleggers wanneer zij overwegen in de betreffende Warrants te beleggen.
f) Beleggers staan op het punt een product te kopen dat niet eenvoudig en misschien moeilijk te begrijpen is.

Inleidende informatie

Naam en effectenidentificatiecode:

MINI Future Long en/of MINI Future Short Warrants gekoppeld aan indices (de "Warrants"),
ISIN: / WKN: zie tabel

Identiteit en contactgegevens van
de Emittent:

De Emittent heeft haar statutaire zetel te Senckenberganlage 19, 60325 Frankfurt am Main, Duitsland.
Haar identificatiecode voor juridische entiteiten (legal entity identifier - LEI) is 549300TS3U4JKMR1B479
en haar telefoonnummer is +49 (0) 69 7193-0.

Bevoegde autoriteit:

De Duitse Federale Financiéle Toezichthoudende Autoriteit (Bundesanstalt fuir
Finanzdienstleistungsaufsicht - "BaFin"). Het kantooradres van de BaFin (effectentoezicht) is Marie-
Curie-Str. 24-28, 60439 Frankfurt am Main, Duitsland en haar telefoonnummer is +49 (0) 228 41080.

Datum van goedkeuring van het
Basisprospectus:

24 oktober 2024

Sectie B — Essentiéle informatie over de Emittent

Wie is de Emittent van de effecten?

Zetel en rechtsvorm:

De Emittent heeft haar statutaire zetel in Frankfurt am Main. Haar kantooradres is Senckenberganlage
19, 60325 Frankfurt am Main, Duitsland.

De Emittent is een vennootschap met beperkte aansprakelijkheid (Gesellschaft mit beschrdnkter Haftung
- GmbH) opgericht in Duitsland naar Duits recht en haar identificatiecode voor juridische entiteiten (legal
entity identifier - LEI) is 549300TS3U4JKMR1B479.

Hoofdactiviteiten:

Uitgifte van effecten

Belangrijke aandeelhouders:

De enige aandeelhouder van BNP Paribas Emissions- und Handelsgesellschaft mbH is BNP Paribas
S.A., een beursgenoteerde naamloze vennootschap ("société anonyme") opgericht naar Frans recht.

Identiteit van voornaamste
bestuurders:

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

Identiteit van wettelijke auditors:

MAZARS GmbH & Co. KG Wirtschaftsprufungsgesellschaft, Theodor-Stern-Kai 1, 60596 Frankfurt am
Main, Duitsland, is benoemd tot de wettelijke auditor voor de gecontroleerde jaarrekeningen van de
Emittent voor de boekjaren afgesloten op 31 december 2022 en 31 december 2023.

Deloitte GmbH Wirtschaftsprifungsgesellschaft, Rosenheimer Platz 4, 81669 Minchen, Duitsland, is
aangewezen als de wettelijke auditor voor de Tussentijds Financieel verslag per 30 juni 2024.

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 en het gecontroleerde tussentijdse financieel verslag voor de periode van zes maanden per 30 juni 2024.

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

Jaarrekening per Jaarrekening per Tussentijds financieel | Tussentijds financieel
31 december 2023 31 december 2022 verslag per verslag per
in EUR in EUR 30 juni 2024 30 juni 2023
in EUR in EUR
Resultaat uit normale bedrijfsactiviteiten
Overige bedrijfsinkomsten 647.058,83 783.010,31 696.182,67 294.198,50
Overige bedrijfskosten -647.058,83 -783.010,31 -696.182,67 -294.198,50
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Nettowinst over het jaar

0

Tabel 2: Balans - Effecten zonder aandelenkarakter

Jaarrekening per Jaarrekening per Tussentijds financieel
31 december 2023 31 december 2022 verslag per
in EUR in EUR 30 juni 2024
in EUR
Vorderingen en overige activa
Vorderingen op verbonden 180.935.589,44 8.285.000,00 271.352.786,76

ondernemingen

Overige activa
(activa/vlottende activa)

7.014.600.801,88

4.207.327.744,69

7.494.283.487,91

Passiva

Obligaties (passiva/schulden)

4.321.474.506,21

2.361.510.475,11

4.730.124.214,23

Overige passiva (passiva/schulden)

2.874.061.885,11

1.854.102.269,58

3.035.512.060,44

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

0

0

0

Tabel 3: Kasstroomoverzicht - Effecten zonder aandelenkarakter

Voor de periode van

Voor de periode van

Tussentijds financieel

Tussentijds financieel

1 januari tot 31| 1 januari tot 31 | Vverslagper verslag per

december 2023 december 2022 30 juni 2024 30 juni 2023

in EUR in EUR in EUR in EUR
Nettokasstromen uit 13.899,18 -13.222,76 -3.365,83 1.336,25

bedrijfsactiviteiten

Nettokasstromen uit - - - -
financieringsactiviteiten

Nettokasstromen uit - - - -
beleggingsactiviteiten

Wat zijn de voornaamste risico's specifiek voor de Emittent?

De houders van de effecten dragen het Emittentrisico/kredietrisico: 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 door middel van een waardepapier 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 Emittent behoudt zich het recht
voor om de Warrants die zijn uitgegeven door middel van een waardepapier zoals bedoeld in § 6 (3) eWpG (Gesetz (ber elektronische
Wertpapiere) te vervangen door elektronische effecten van dezelfde soort en geregistreerd zijn in een centraal register zoals bedoeld in § 4 (2)
eWpG (de "Centrale Register Effecten"). De Emittent behoudt zich het recht voor om de Centrale Register Effecten zoals bedoeld in § 6 (2)
eWpG te vervangen door effecten van dezelfde soort, uitgegeven door middel van een waardepapier.

De Warrants zijn vrij overdraagbaar en niet onderworpen aan enige beperking.
Rechten verbonden aan de effecten
De Warrants dragen geen rente.

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

Aflossing

Warrantrechten kunnen enkel worden uitgeoefend voor ten minste 1.000 Warrants (het "Minimumaantal™).

De Warranthouder moet ten minste twee Bankwerkdagen voor de Uitoefendatum actief verklaren dat hij de Warrantrechten uitoefent.
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De Warrantrechten zullen automatisch geacht worden te zijn uitgeoefend zodra een Stop-Loss Gebeurtenis zich voordoet.
De Warranthouder zal het recht hebben om de betaling van het Aflossingsbedrag door de Emittent op de Afwikkeldatum te eisen.
Vroegtijdige aflossing

De Emittent zal het recht hebben om de Warrants te beéindigen door gewone beéindiging vanaf een vooraf bepaalde datum. Bij een gewone
beéindiging door de Emittent, zal de Warranthouder het recht hebben om de betaling van het Aflossingsbedrag door de Emittent op de
Afwikkeldatum op te eisen.

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

Betaling van aflossingen

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

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

Stop-Loss-Barriere tijdens de Waarnemingsperiode heeft bereikt of daaronder is gedaald.
Het Aflossingsbedrag voor de MINI Future Short Warrants zal gelijk zijn aan:

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

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

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

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

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

Beperkingen van de aan de Warrants verbonden rechten

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

Uitgiftedatum (waarderingsdag) 13 november 2024

Waarnemingsperiode De Waarnemingsperiode begint op het moment dat de eerste prijs als gedefinieerd onder "Waarnemingsprijs"
beschikbaar is en eindigt bij de vaststelling van de Referentieckoers of de Stop-Loss Gebeurtenis (waarbij
beide voornoemde mogelijke eindmomenten binnen de Waarnemingsperiode vallen).

Waarnemingsprijs betekent elke prijs van de Onderliggende Waarde zoals vastgesteld en gepubliceerd door de Referentiebron
gedurende de Waarnemingsperiode als de officiéle prijs, te beginnen met de eerste prijs die officieel wordt
vastgesteld aan het begin van de Waarnemingsperiode (11 november 2024).

WKN en ISIN Initiéle Stop-
van de Warrants/ Onderliggende Waarde Type optie Referentiebron Futures Exchange Ratio Loss-Barriére in
Omvang van (Index met ISIN) .
it indexpunten
de uitgifte
BB2MSF, iy
DE000BB2MSF7 / AEX® Index (Prijsindex), | gy, 1y Euronext Euronext Derivatives [0,10 891,0000
NLO000000107 (Amsterdam)
1.000.000
BB2MSG, iy
DEOOOBB2MSG5 / AEX® Index (Prijsindex), | gp, 4 Euronext Euronext Derivatives |0,10 895,9500
NL0000000107 (Amsterdam)
1,000.000
BB2MSH, N —
DE000BB2MSH3 / | CAC40@Index (Prijsindex), gy, Euronext Paris Euronext Derivatives |, 4 7.535,2500
FR0003500008 (Paris)
1.000.000
BB2MSJ, N
DE000BB2MSJ9/ | DAX®lIndex (Prestatie-index), |, Deutsche Bérse AG |Eurex 0,01 19.158,1250
DE0008469008
1.000.000
BB2MSK, N
DE000BB2MSK7 / | DAX®Index (Prestatie-index), ) Deutsche Bérse AG | Eurex 0,01 19.031,2500
00 DE0008469008
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WKN en ISIN

. Initiéle Stop-
van de Warrants/ Onderliggende Waarde Type optie Referentiebron Futures Exchange Ratio Loss-Barriére in
Omvang van (Index met ISIN) .
ng indexpunten
de uitgifte
BB2MSL, .
DE000BB2MSL5 ) | DAX®Index (Prestatie-index), g 4 Deutsche Bérse AG |Eurex 0,01 19.552,2500
DE0008469008
1.000.000
BB2MSM, .
DE000BB2MSM3/ | DAX®Index (Prestatie-index), | gp Deutsche Bérse AG | Eurex 0,01 19.576,8750
DE0008469008
1.000.000
BB2MSN, .y
DE000BB2MSN1/ | DAX®lndex (Prestatie-index), | g, Deutsche Bérse AG | Eurex 0,01 19.601,5000
DE0008469008
1.000.000
BB2MSP, The Dow Jones Industrial S&P Dow Jones CBOE (Chicago
DEO0OOBB2MSP6 / Average® Index (Prijsindex), Long Indices LLC Board Options 0,01 43.350,0000
1.000.000 US2605661048 Exchange)
BB2MSQ, The Dow Jones Industrial S&P Dow Jones CBOE (Chicago
DEO00BB2MSQ4 / Average® Index (Prijsindex), Long Indices LLC Board Options 0,01 43.248,0000
1.000.000 US2605661048 Exchange)
BB2MSR, The Dow Jones Industrial S&P Dow Jones CBOE (Chicago
DEO00OBB2MSR2 / Average® Index (Prijsindex), Long Indices LLC Board Options 0,01 43.146,0000
1.000.000 US2605661048 Exchange)
BB2MSS, The Dow Jones Industrial S&P Dow Jones CBOE (Chicago
DEO00OBB2MSSO / Average® Index (Prijsindex), Long Indices LLC Board Options 0,01 43.044,0000
1.000.000 US2605661048 Exchange)
BB2MST, The Dow Jones Industrial S&P Dow Jones CBOE (Chicago
DEO00BB2MSTS8 / Average® Index (Prijsindex), Long Indices LLC Board Options 0,01 42.942,0000
1.000.000 US2605661048 Exchange)
BB2MSU, The Dow Jones Industrial S&P Dow Jones CBOE (Chicago
DE000BB2MSUG / Average® Index (Prijsindex), Short Indices LLC Board Options 0,01 49.196,0000
1.000.000 US2605661048 Exchange)
BB2MSV . .
. FTSE MIB Index (Prijsindex), . Borsa ltaliana
DEO00BB2MSV4 / GBOOBNNLHW18 Short Borsa ltaliana (IDEM) 0,001 34.155,0000
1.000.000
BB2MSW. . .
y FTSE MIB Index (Prijsindex), . Borsa ltaliana
DE000BB2MSW?2 / GBOOBNNLHW18 Short Borsa ltaliana (IDEM) 0,001 34.303,5000
1.000.000
BB2MSX . .
i FTSE MIB Index (Prijsindex), . Borsa ltaliana
DE000BB2MSXO0 / GBOOBNNLHWAS Short Borsa ltaliana (IDEM) 0,001 34.452,0000
1.000.000
BB2MSY o .
. FTSE MIB Index (Prijsindex), . Borsa ltaliana
DE000BB2MSY8 / GBOOBNNLHWA18 Short Borsa Italiana (IDEM) 0,001 34.600,5000
1.000.000
BB2MSZ . .
: FTSE MIB Index (Prijsindex), . Borsa ltaliana
DEO00BB2MSZ5 / GBOOBNNLHW18 Short Borsa ltaliana (IDEM) 0,001 34.749,0000
1.000.000
BB2MSO0 s .
: FTSE MIB Index (Prijsindex), . Borsa ltaliana
DE000BB2MS03 / GBOOBNNLHW18 Short Borsa ltaliana (IDEM) 0,001 34.897,5000
1.000.000
BB2MS1 o .
: FTSE MIB Index (Prijsindex), . Borsa ltaliana
DE000BB2MS11 / GBOOBNNLHWAS Short Borsa Italiana (IDEM) 0,001 35.046,0000
1.000.000
BB2MS2, I Mercado Oficial de
DE000BB2MS29 / IBEX 32?&2;?098‘0%%;'”"6")' Long Bolsa de Madrid Futuros y Opciones |0,01 11.475,0000
1.000.000 Financieros (MEFF)
BB2MS3, . Mercado Oficial de
DEOOOBB2MS37/ | 'BEX 3;&'2"’0‘*5‘0%%;'”""")' Short Bolsa de Madrid | Futuros y Opciones | 0,01 11.711,0000
1.000.000 Financieros (MEFF)
BB2MS4, s Mercado Oficial de
DE00OBB2MS45/ | 'BEX Sggdgfoeg‘o%%gg'”dex)' Short Bolsa de Madrid | Futuros y Opciones | 0,01 11.760,0000
1.000.000 Financieros (MEFF)
BB2MS5 . . .
c NASDAQ-100® Index (Prijsindex), Chicago Mercantile
DE000BB2MS52 / US6311011026 Long Nasdaq Inc Exchange (CME) 0,01 20.910,0000
1.000.000
BB2MS6 - . .
: NASDAQ-100® Index (Prijsindex), Chicago Mercantile
DE000BB2MS60 / US6311011026 Long Nasdaq Inc Exchange (CME) 0,01 20.859,0000
1.000.000
BB2MS7, NASDAQ-100@® Index (Prijsindex) Chicago Mercantile
DEO?%%EZ()I\(;I(??S/ US6311011026 Long Nasdaq Inc Exchange (CME) 0,01 20.808,0000
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WKN en ISIN

. Initiéle Stop-
van de Warrants/ Onderliggende Waarde Type optie Referentiebron Futures Exchange Ratio Loss-Barriére in
Omvang van (Index met ISIN) .
ng indexpunten
de uitgifte
BB2MS8 . . .
c NASDAQ-100® Index (Prijsindex), Chicago Mercantile
DE000BB2MS86 / US6311011026 Long Nasdaq Inc Exchange (CME) 0,01 20.757,0000
1.000.000
BB2MS9 . . .
: NASDAQ-100® Index (Prijsindex), Chicago Mercantile
DEO00BB2MS94 / US6311011026 Long Nasdaq Inc Exchange (CME) 0,01 20.706,0000
1.000.000
BB2MTA . . .
: NASDAQ-100® Index (Prijsindex), Chicago Mercantile
DEOOOBB2MTAG / US6311011026 Long Nasdaq Inc Exchange (CME) 0,01 20.655,0000
1.000.000
BB2MTB . . .
: NASDAQ-100® Index (Prijsindex), Chicago Mercantile
DE000BB2MTB4 / US6311011026 Long Nasdaq Inc Exchange (CME) 0,01 20.604,0000
1.000.000
BB2MTC s . .
’ NASDAQ-100® Index (Prijsindex), Chicago Mercantile
DE000BB2MTC2 / US6311011026 Long Nasdaq Inc Exchange (CME) 0,01 20.553,0000
1.000.000
BB2MTD . . .
! NASDAQ-100® Index (Prijsindex), Chicago Mercantile
DE000BB2MTDO / US6311011026 Long Nasdaq Inc Exchange (CME) 0,01 20.502,0000
1.000.000
BB2MTE i . .
: NASDAQ-100® Index (Prijsindex), Chicago Mercantile
DEOOOBB2MTES / US6311011026 Long Nasdaq Inc Exchange (CME) 0,01 20.451,0000
1.000.000
BB2MTF, . . .
DEOOOBB2MTFS / NASDAQ-100® Index (Prijsindex), Short Nasdagq Inc Chicago Mercantile 0,01 21.805,0000
US6311011026 Exchange (CME)
1.000.000
BB2MTG, . . .
DEOOOBB2MTG3 / NASDAQ-100® Index (Prijsindex), Short Nasdaq Inc Chicago Mercantile 0,01 22.393,0000
US6311011026 Exchange (CME)
1.000.000
BB2MTH, NASDAQ-100® Index (Prijsindex) Chicago Mercantile
DEOOOBB2MTH1 / ! " | Short Nasdaq Inc 9 0,01 22.491,0000
US6311011026 Exchange (CME)
1.000.000
BB2MTJ, NASDAQ-100@® Index (Prijsindex) Chicago Mercantile
DEOOOBB2MTJ7 / ! ’ | Short Nasdaq Inc 9 0,01 23.226,0000
US6311011026 Exchange (CME)
1.000.000
BB2MTK, . . .
DEOOOBB2MTKS / NASDAQ-100® Index (Prijsindex), Short Nasdagq Inc Chicago Mercantile 0,01 23.422,0000
US6311011026 Exchange (CME)
1.000.000
BB2MTL, . . .
DEOOOBB2MTL3 / NASDAQ-100® Index (Prijsindex), Short Nasdaq Inc Chicago Mercantile 0,01 27.440,0000
US6311011026 Exchange (CME)
1.000.000
BB2MTM, . . .
DEOOOBB2MTM1 / NASDAQ-100® Index (Prijsindex), Short Nasdaq Inc Chicago Mercantile 0,01 27.832,0000
US6311011026 Exchange (CME)
1.000.000
BB2MTN, s
DE00OBB2MTNG / PSI® Index (Prijsindex), Long Euronext Lisbon | Euronext Derivatives | 0,01 6.324,0000
PTING0200002
1.000.000
BB2MTP, . CBOE (Chicago
DE000BB2MTP4 / | S&P 500@ Index (Prijsindex), |, S&P Dow Jones |5 i Options 0,01 5.907,3000
US78378X1072 Indices LLC
1.000.000 Exchange)
BB2MTQ, . CBOE (Chicago
DEOOOBB2MTQ2/ | S&P 500® Index (Prijsindex), 1) S&P Dow Jones 15 | Options 0,01 5.887,0000
US78378X1072 Indices LLC
1.000.000 Exchange)
BB2MTR, . CBOE (Chicago
DE000BB2MTR0/ | S&P500®Index (Prisindex), |, S&P Dow Jones 15 1 Options 0,01 5.866,7000
US78378X1072 Indices LLC
1.000.000 Exchange)
BB2MTS, . CBOE (Chicago
DE00OBB2MTSg / | S&P 500® Index (Prijsindex), | gp S&P Dow Jones 1 -y Options 0,01 7.013,2000
US78378X1072 Indices LLC
1.000.000 Exchange)
BB2MTT, . CBOE (Chicago
DE000BB2MTTE/ | S&P 500®Index (Prijsindex), |gp S&P Dow Jones 15 i Options 0,01 7.052,6000
US78378X1072 Indices LLC
1.000.000 Exchange)
BB2MTU, L CBOE (Chicago
DE00OBB2MTU4/ | S&P 500®Index (Prijsindex), g S&P Dow Jones 15 | Options 0,01 7.328,4000
US78378X1072 Indices LLC
1.000.000 Exchange)
BB2MTV, . CBOE (Chicago
DE00OBB2MTV2/ | S&P500®Index (Prijsindex), | gp S&P Dow Jones |5 4 Ootions 0,01 7.880,0000
US78378X1072 Indices LLC
1.000.000 Exchange)
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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.

De Emittent mag, volledig naar eigen inzicht, overwegen om een verzoek te doen tot notering en/of toelating tot de handel van de Warrants op één
of meerdere handelsplatformen. Enige notering en/of toelating tot de handel, indien nagestreefd, zal worden aangekondigd door een bericht, waarin
de relevante handelsplatformen zullen worden benoemd.

De Emittent heeft geen juridische verplichting om de notering (indien daar sprake van is) te behouden gedurende de looptijd van de Warrants. De
handel in Warrants mag op enig moment worden opgeschort of beéindigd in overeenstemming met de geldende wet- en regelgeving van de
toepasselijke handelsplatformen. Een opschorting en/of beéindiging van de handel wordt aangekondigd door een bericht.

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
ROMUWSFPU8BMPRO8K5P83. Het adres van haar hoofdkantoor is 16, boulevard des Italiens - 75009

Parijs, Frankrijk.

Hoofdactiviteiten: Op basis van haar eigen beoordeling is BNP Paribas S.A. een van de grootste banken van Frankrijk en

heeft filialen en dochterondernemingen in alle voornaamste markten.

Belangrijke aandeelhouders: Per 30 juni 2024 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 5,6% van het maatschappelijk aandelenkapitaal houdt, Amundi die 5,1% van het
maatschappelijk aandelenkapitaal houdt, BlackRock Inc. die 6,0% 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

Ernst & Young et Autres, Tour First, TSA 14 444, 92037 Paris-La Défense cedex, Frankrijk

Wat is de essentiéle financiéle informatie over de Garantieverstrekker?

Tabel 1: Winst-en-verliesrekening

31 december 2023 31 december 2022 Eerste halfjaar 2024 Eerste halfjaar 2023
(gecontroleerd) (gecontroleerd) (niet gecontroleerd) (niet gecontroleerd)
in miljoen EUR in miljoen EUR in miljoen EUR in miljoen EUR
Inkomsten 45.874 45.430 24.753 23.395
Kosten van risico (2.907) (3.003) (1.488) (1.331)
Nettowinst toerekenbaar aan 10.975 9.848 6.498 7.245
aandeelhouders
Tabel 2: Balans
30 juni 2024 31 december 2023 31 december 2022
(niet gecontroleerd) (gecontroleerd) (gecontroleerd)
in miljoen EUR in miljoen EUR in miljoen EUR
Totale activa (Groep) 2.699.258 2.591.499 2.663.748
Geconsolideerde leningen aan en 872.147 859.200 857.020
vorderingen op klanten
Geconsolideerde deposito's van klanten 1.003.053 988.549 1.008.056
Eigen vermogen (aandeel in de Groep) 122.182 123.742 121.237

De gecontroleerde geconsolideerde jaarrekeningen van de Garantieverstrekker voor de jaren eindigend op 31 december 2022 en 31 december
2023 en het tussentijdse financieel verslag voor de periode van zes maanden eindigend op 30 juni 2024 zijn opgesteld overeenkomstig de
International Financial Reporting Standards (IFRS).
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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).

Maatregelen met betrekking tot de Garantieverstrekker: Daarnaast kunnen maatregelen die in Frankrijk worden genomen met betrekking tot
BNP Paribas S.A. (in haar hoedanigheid van contractpartij die verplicht is tot compenseren onder de van kracht zijnde controle- en
winstoverdrachtsovereenkomst) of BNP Paribas Groep naar aanleiding van de omzetting van de Europese Richtlijn inzake herstel en afwikkeling
van banken en beleggingsondernemingen van 15 mei 2014 in Frans recht, indirecte nadelige gevolgen hebben voor de Emittent. Derhalve zijn
beleggers ook blootgesteld aan het risico dat BNP Paribas S.A. niet in staat is om haar verplichtingen uit hoofde van de controle- en
winstoverdrachtovereenkomst na te komen - bijvoorbeeld in het geval dat zij insolvabel wordt (illiquide/overmatige schuldenlast) of in het geval dat
afwikkelingsmaatregelen naar Frans recht worden bevolen door de autoriteiten. Daarom kan het nemen van afwikkelingsmaatregelen tegen de
Garantieverstrekker er zelfs toe leiden dat Warranthouders het kapitaal verliezen dat zij bij de aankoop van de Warrants hebben geinvesteerd
(risico van totaal verlies).

Wat zijn de voornaamste risico's specifiek voor de effecten?

Geen depositogarantiestelsel. De Warrants worden niet gedekt door een depositogarantiestelsel. Beleggers kunnen hierdoor een totaal
verlies van het Belegd Kapitaal lijden.

Afhankelijkheid van de ontwikkeling van de koers van de Onderliggende Waarde:

De selectie van de Onderliggende Waarde door de Emittent is niet noodzakelijk gebaseerd op haar beoordeling van de toekomstige prestaties van
de geselecteerde Onderliggende Waarde.

Door het hefboomeffect kunnen prijsbewegingen van de Onderliggende Waarde (of zelfs het uitblijven van een verwachte prijsbeweging) de
waarde van de Warrants onevenredig doen dalen en zelfs waardeloos maken. Derhalve bestaat er een risico van een verlies dat gelijk kan zijn aan
het totaal van het Belegd Kapitaal.

Risico's verbonden aan het uitbetalingsprofiel:

Indien de Referentiekoers van de MINI Future Long Warrants gelijk is aan of lager is dan de Relevante Uitoefenprijs, zal het Aflossingsbedrag nul
(0) zijn, waardoor GEEN betaling zal plaatsvinden (totaal verlies).

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

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

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

Een reeds gegeven kennisgeving van gewone beéindiging vervalt indien een Stop-Loss Gebeurtenis zich voordoet op of véo6r de relevante
Beéindigingsdatum.

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

Risico’s verbonden aan de Onderliggende Waarde: De regels van de index zijn onderhevig aan wijzigingen door de sponsor van de index. De
Emittent heeft geen invioed op dergelijke eventuele wijzigingen die (een nadelige) inviloed kunnen hebben op de betaling die aan de houders van
Warrants moet worden gedaan. Indien de Onderliggende Waarde een prijsindex is, dient te worden opgemerkt dat, in tegenstelling tot wat het geval
is bij prestatie-indices, dividenduitkeringen op de aandelen die deel uitmaken van de Onderliggende Waarde niet leiden tot een stijging van het
niveau van de Onderliggende Waarde. Beleggers profiteren derhalve niet van dividenden of andere uitkeringen op de aandelen die deel uitmaken
van een prijsindex.

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 11 november 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.

De Emittent mag, volledig naar eigen inzicht, overwegen om een verzoek te doen tot notering en/of toelating tot de handel van de Warrants op één
of meerdere handelsplatformen. Enige notering en/of toelating tot de handel, indien nagestreefd, zal worden aangekondigd door een bericht, waarin
de relevante handelsplatformen zullen worden benoemd.

De Emittent heeft geen juridische verplichting om de notering (indien daar sprake van is) te behouden gedurende de looptijd van de Warrants. De
handel in Warrants mag op enig moment worden opgeschort of beéindigd in overeenstemming met de geldende wet- en regelgeving van de
toepasselijke handelsplatformen. Een opschorting en/of beéindiging van de handel wordt aangekondigd door een bericht.

Raming van de totale kosten

De belegger kan de Warrants kopen tegen de uitgifteprijs of de aankoopprijs. Noch de Emittent noch de Aanbieder zullen de belegger kosten in
rekening brengen bovenop de uitgifteprijs of de aankoopprijs; dit is echter behoudens eventuele kosten die aan de koper in rekening gebracht
kunnen worden bij de aankoop van de Warrants van banken of publieke spaarbanken (Sparkassen) of via andere distributiekanalen of de relevante
effectenbeurs waarover noch de Emittent noch de Aanbieder enige uitspraak kunnen doen.

De initiéle uitgifteprijs omvat de instapkosten voor elk specifiek betrokken product (op de datum van de Definitieve Voorwaarden).

Wie is de aanbieder en/of aanvrager van de toelating tot de handel?

De Aanbieder is BNP Paribas 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 :

Warrants MINI Future Long et/ou Warrants MINI Future Short liés a des indices (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 2024

| 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 ét¢é nommé commissaire aux comptes en ce qui concerne les états financiers
annuels audités de I'Emetteur pour les exercices clos les 31 décembre 2022 et 31 décembre 2023.

Deloitte GmbH Wirtschaftspriifungsgesellschaft, Rosenheimer Platz 4, 81669 Munich, Allemagne, a été
nommé commissaire aux comptes en ce qui concerne les états financiers intermédiaires de I'Emetteur
clos le 30 juin 2024.

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 et les états financiers intermédiaires audités pour la période de six mois close le 30 juin 2024.

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

Etats financiers | Etats financiers | Etats financiers | Etats financiers
annuels au annuels au intermédiaires au intermédiaires au
31 décembre 2023 31 décembre 2022 30 juin 2024 30 juin 2023
en EUR en EUR en EUR en EUR
Résultat des activités ordinaires
Autres résultats d’exploitation 647 058,83 783 010,31 696 182,67 294 198,50
Autres frais d’exploitation -647 058,83 -783 010,31 -696 182,67 -294 198,50
Bénéfice net pour I'exercice 0 0 0 0
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Tableau 2 : Bilan - titres autres que de capital

Etats financiers annuels au Etats financiers annuels au Etats financiers
31 décembre 2023 31 décembre 2022 intermédiaires au
en EUR en EUR 30 juin 2024
en EUR
Créances et autres actifs
Créances de sociétés liées 180 935 589,44 8 285 000,00 271 352 786,76
Autres actifs (actifs/actifs courants) 7 014 600 801,88 4 207 327 744,69 7 494 283 487,91

Passif

Obligations (passifs/charges)

4 321 474 506,21

2361510475,11

4730 124 214,23

Autres passifs (passifs/charges)

2874 061 885,11

1854 102 269,58

3 035 512 060,44

Dette financiére nette (dette a long terme 0 0 0
plus dette a court terme moins trésorerie)

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

Pour la période du Pour la période du Etats financiers | Etats financiers
e janvier au 31 e janvier au 31 intermédiaires au intermédiaires au
décembre 2023 décembre 2022 30 juin 2024 30 juin 2023
en EUR en EUR en EUR en EUR

Flux de trésorerie nets provenant 13 899,18 -13 222,76 -3 365,83 1 336,25

des activités d’exploitation

Flux de trésorerie nets provenant - - - -
des activités de financement

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

Quels sont les principaux risques spécifiques a 'Emetteur ?

Les porteurs de titres supportent le risque/risque de crédit relatifs a 'Emetteur : Sous réserve de la Garantie fournie par BNP Paribas S.A.
en tant que Garant pour le paiement di de tous les montants & payer en vertu des titres émis par 'Emetteur, les porteurs de titres sont exposés au
risque que 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). Linsolvabilité de 'Emetteur pourrait également entrainer la perte par les porteurs de titres du capital investi lors de 'achat des
titres (risque de perte totale).

Les porteurs de titres supportent le risque de non-exécution de I"accord de contréle et de transfert des bénéfices : Un accord de controle
et de transfert des bénéfices est en place entre BNP Paribas S.A. et 'Emetteur. En vertu dudit accord, BNP Paribas S.A. a en particulier I'obligation
de compenser toute perte nette que 'Emetteur peut autrement générer au cours d’un exercice financier pendant la durée de I'accord de contrdle et
de transfert des bénéfices. Les investisseurs qui ont investi dans les titres émis par 'Emetteur sont donc exposés au risque que 'Emetteur ne soit
pas en mesure de remplir ses obligations envers les porteurs de titres ou ne soit pas en mesure de les respecter entierement ou en temps voulu si
BNP Paribas S.A. ne satisfait pas a ses obligations envers I'Emetteur en vertu de 'accord de transfert de contréle et de bénéfice, ou ne les satisfait
pas complétement ou en temps voulu. Dans ce cas, les porteurs de titres peuvent perdre tout le capital investi lors de I'achat des titres (risque de
perte totale).

Section C - Informations clés sur les titres

Quelles sont les principales caractéristiques des titres ?

Type et forme des titres

Les Warrants sont représentés au moyen d'un certificat matérialisé et prennent la forme d’obligations au porteur (Inhaberschuldverschreibungen)
de droit allemand, telles que définies a la Sec. 793 du Code civil allemand (Btirgerliches Gesetzbuch - BGB). Conformément au § 6 (3) eWpG
(Gesetz tiber elektronische Wertpapiere), 'lEmetteur se réserve le droit de remplacer les Warrants représentés au moyen d’un certificat matérialisé
par des titres électroniques avec le méme contenu et inscrits dans un registre central au sens du § 4 (2) eWpG (les « Titres inscrits au Registre
Central »). L'Emetteur se réserve le droit de remplacer les Titres inscrits au Registre Central conformément au § 6 (2) eWpG par des titres avec le
méme contenu représentés au moyen d’un certificat matérialisé.

Les Warrants sont librement cessibles et ne sont soumis a aucune restriction.
Droits attachés aux titres
Les Warrants ne portent pas intéréts.

Chaque Warrant autorise le Porteur du Warrant a recevoir un Montant de Remboursement en cas d’exercice de ses droits, tel que décrit dans la
section « Paiement des montants » ci-dessous.

Remboursement
Les Droits liés aux Warrants ne peuvent étre exercés que pour autant qu’il détienne au moins 1000 Warrants (le « Nombre Minimum »).
Le Porteur du Warrant doit déclarer au plus tard deux Jours Ouvrés avant la Date d’Exercice qu’il exerce les Droits assortis au Warrants.

Les Droits assortis aux Warrants seront réputés étre automatiquement exercés dés qu’un Evénement de Stop-Loss se produira.
Le Porteur du Warrant sera en droit d’exiger le paiement du Montant de Remboursement par 'Emetteur a la Date de Réglement.
Remboursement Anticipé
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L’Emetteur aura le droit de résilier les Warrants par voie de résiliation ordinaire a partir d'une date prédéterminee. A l'occasion de la résiliation
ordinaire par 'Emetteur, le Porteur du Warrant sera en droit de demander le paiement du Montant de Remboursement par 'Emetteur a la Date de
Réglement.

Si un Evénement d’Ajustement concernant le Sous-Jacent se produit, 'Emetteur pourra étre en droit d’ajuster les Droits liés aux Warrants
conformément aux Modalités des Warrants ou de mettre fin a ces derniers par voie de résiliation extraordinaire. Dans le cas d’une résiliation
extraordinaire telle que susmentionnée, 'Emetteur paiera le Montant de Résiliation dans les quatre Jours Ouvrés suivant la notification de la
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 Réeglement.

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

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

ou est inférieur a la Barriere de Stop-Loss pendant la Période d’Observation.
Le Montant de Remboursement pour les Warrants MINI Future Short sera égal a

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

ou est supérieur a la Barriére de Stop-Loss pendant la Période d’Observation.
Si le montant déterminé ci-dessus est zéro ou une valeur négative, les Warrants viendront a échéance et deviendront sans valeur. Dans ce cas,
aucun paiement ne sera effectué aux Porteurs de Warrants.

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

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.

En cas de résiliation ordinaire du Warrant par 'Emetteur, le montant payable aux Porteurs de Warrants sera égal au Montant de Remboursement a
la Date de Résiliation.

Limitations des droits liés aux Warrants

Dans certaines circonstances, 'Emetteur peut apporter des ajustements aux Modalités des Warrants. En outre, I'Emetteur peut 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) | 13 novembre 2024

Prix Observé désigne tout prix du Sous-Jacent tel que déterminé et publié par la Source de Référence pendant la Période
d’Observation comme étant le prix officiel, commengant par le premier prix officiellement déterminé au début

de la Période d’'Observation (11 novembre 2024).

Période d’Observation La Période d’Observation commence au moment ou le premier prix tel que défini dans la rubrique « Prix
Observé » est disponible et se termine lors de la détermination du Prix de Référence ou en cas de

survenance d‘un Evénement de Stop-Loss (chacun inclus).

WKN et ISIN Sous-Jacent Type Source de Marchés de Barriére Initiale
des Warrants/ h s yp. ex N Ratio de Stop-Loss en
. e s s (Indice avec ISIN) d’Option Référence Contrats a Terme N A
Taille de I’émission points d’indice
BB2MSF, . .
DE000BB2MSF7 /1 | AEX®Index (Indice des Prix), |, 4 Euronext Euronext Derivatives |0,10 891,0000
NL0000000107 (Amsterdam)
000 000
BB2MSG, . .
DE000BB2MSG5 /1 | AEX®Index (Indice des Prix), | gy, 4 Euronext Euronext Derivatives |0,10 895,9500
NLO000000107 (Amsterdam)
000 000
BB2MSH, . . .
DE000BB2MSH3 /1 | CAC 40®@ Index (Indice des Prix), | gy, 4 Euronext Paris Euronext Derivatives | ; 4 7 535,2500
FR0003500008 (Paris)
000 000
BB2MSJ, .
DE00OBB2MSJ9 / 1 DAX® Index (Indice de Long Deutsche Bérse AG |Eurex 0,01 19 158,1250
Performance), DE0008469008
000 000
BB2MSK, .
DE000BB2MSK7 / 1 DAX® Index (Indice de Long Deutsche Bérse AG | Eurex 0,01 19 031,2500
Performance), DE0008469008
000 000
BB2MSL, .
DEOOOBB2MSLS5 / 1 o] vy Short Deutsche Bérse AG | Eurex 0,01 19 552,2500
000 000 Performance), DE0008469008
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WKN et ISIN

Barriére Initiale

Sous-Jacent Type Source de Marchés de .
.d es Wa,r'rar_1tsl_ (Indice avec ISIN) d’Option Référence Contrats a Terme Ratio de _Stop-L,_o ss en
Taille de I’émission points d’indice
BB2MSM, .
DE000OBB2MSMS3 / 1 DAX® Index (Indice de Short Deutsche Bérse AG | Eurex 0,01 19 576,8750
Performance), DE0008469008
000 000
BB2MSN, .
DE000BB2MSN1 / 1 DAX® Index (Indice de Short Deutsche Bérse AG |Eurex 0,01 19 601,5000
Performance), DE0008469008
000 000
BB2MSP, The Dow Jones Industrial S&P Dow Jones CBOE (Chicago
DEO0O0BB2MSP6 / 1 | Average® Index (Indice des Prix), |Long Indices LLC Board Options 0,01 43 350,0000
000 000 US2605661048 Exchange)
BB2MSQ, The Dow Jones Industrial S&P Dow Jones CBOE (Chicago
DEO00BB2MSQ4 / 1 | Average® Index (Indice des Prix), |Long Indices LLC Board Options 0,01 43 248,0000
000 000 US2605661048 Exchange)
BB2MSR, The Dow Jones Industrial S&P Dow Jones CBOE (Chicago
DEOOOBB2MSR2 /1 | Average® Index (Indice des Prix), |Long Indices LLC Board Options 0,01 43 146,0000
000 000 US2605661048 Exchange)
BB2MSS, The Dow Jones Industrial S&P Dow Jones CBOE (Chicago
DEO00BB2MSS0 /1 | Average® Index (Indice des Prix), |Long Indices LLC Board Options 0,01 43 044,0000
000 000 US2605661048 Exchange)
BB2MST, The Dow Jones Industrial S&P Dow Jones CBOE (Chicago
DEO00BB2MST8 /1 | Average® Index (Indice des Prix), |Long Indices LLC Board Options 0,01 42 942,0000
000 000 US2605661048 Exchange)
BB2MSU, The Dow Jones Industrial S&P Dow Jones CBOE (Chicago
DEO00BB2MSUG6 / 1 | Average® Index (Indice des Prix), | Short Indices LLC Board Options 0,01 49 196,0000
000 000 US2605661048 Exchange)
BB2MSV . . .
\ FTSE MIB Index (Indice des Prix), . Borsa ltaliana
DEO00BB2MSV4 / 1 GBOOBNNLHW18 Short Borsa ltaliana (IDEM) 0,001 34 155,0000
000 000
BB2MSW . . .
; FTSE MIB Index (Indice des Prix), . Borsa ltaliana
DEOOOBB2MSW2 / 1 GBOOBNNLHW18 Short Borsa Italiana (IDEM) 0,001 34 303,5000
000 000
BB2MSX . . .
. FTSE MIB Index (Indice des Prix), . Borsa ltaliana
DEO00BB2MSXO0 / 1 GBOOBNNLHW18 Short Borsa Italiana (IDEM) 0,001 34 452,0000
000 000
BB2MSY . . .
. FTSE MIB Index (Indice des Prix), . Borsa ltaliana
DEO00OBB2MSY8 / 1 GBOOBNNLHW18 Short Borsa Italiana (IDEM) 0,001 34 600,5000
000 000
BB2MSZ . . .
. FTSE MIB Index (Indice des Prix), . Borsa ltaliana
DE000BB2MSZ5 / 1 GBOOBNNLHW18 Short Borsa ltaliana (IDEM) 0,001 34 749,0000
000 000
BB2MS0 . . .
y FTSE MIB Index (Indice des Prix), . Borsa ltaliana
DEO000BB2MS03 / 1 GBOOBNNLHWA18 Short Borsa Italiana (IDEM) 0,001 34 897,5000
000 000
BB2MS1 . . .
y FTSE MIB Index (Indice des Prix), . Borsa ltaliana
DEO00BB2MS11 /1 GBOOBNNLHW18 Short Borsa Italiana (IDEM) 0,001 35 046,0000
000 000
BB2MS2, . ) Mercado Oficial de
DE000BB2MS29 / 1 IBEX 35®Elsnggi(oggggg5des Prix), Long Bolsa de Madrid Futuros y Opciones |0,01 11 475,0000
000 000 Financieros (MEFF)
BB2MS3, . ) Mercado Oficial de
DE000BB2MS37 /1 | 'BEX 356 1ndex (Indice des Prix). | short Bolsa de Madrid | Futuros y Opciones |0,01 11711,0000
000 000 Financieros (MEFF)
BB2MS4, . ’ Mercado Oficial de
DE000BB2MS45 /1 | 'BEX 35®E'§ggfoggg'0°§5des Prix). | short Bolsa de Madrid | Futuros y Opciones | 0,01 11 760,0000
000 000 Financieros (MEFF)
BB2MS5 . . .
y NASDAQ-100® Index (Indice des Chicago Mercantile
DEO00BB2MS52 / 1 Prix), US6311011026 Long Nasdaq Inc Exchange (CME) 0,01 20 910,0000
000 000
BB2MS6 . . .
y NASDAQ-100® Index (Indice des Chicago Mercantile
DE000BB2MS60 / 1 Prix), US6311011026 Long Nasdaq Inc Exchange (CME) 0,01 20 859,0000
000 000
BB2MS7 . . .
; NASDAQ-100® Index (Indice des Chicago Mercantile
DE000BB2MS78 /1 Prix), US6311011026 Long Nasdaq Inc Exchange (CME) 0,01 20 808,0000
000 000
BB2MS8 . . )
y NASDAQ-100® Index (Indice des Chicago Mercantile
DEOO%%I(BJZO'\S(?% "1 Prix), US6311011026 Long Nasdaq Inc Exchange (CME) 0,01 20 757,0000
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WKN et ISIN

Barriére Initiale

Sous-Jacent Type Source de Marchés de .
.d es Wa,r'rar_1tsl_ (Indice avec ISIN) d’Option Référence Contrats a Terme Ratio de _Stop-L,_o ss en
Taille de I’émission points d’indice
BB2MS9 . . .
y NASDAQ-100® Index (Indice des Chicago Mercantile
DE000BB2MS94 / 1 Prix), US6311011026 Long Nasdaq Inc Exchange (CME) 0,01 20 706,0000
000 000
BB2MTA . . .
’ NASDAQ-100® Index (Indice des Chicago Mercantile
DEOOOBB2MTAG / 1 Prix), US6311011026 Long Nasdaq Inc Exchange (CME) 0,01 20 655,0000
000 000
BB2MTB . . .
y NASDAQ-100® Index (Indice des Chicago Mercantile
DEO00BB2MTB4 / 1 Prix), US6311011026 Long Nasdaq Inc Exchange (CME) 0,01 20 604,0000
000 000
BB2MTC . . .
’ NASDAQ-100® Index (Indice des Chicago Mercantile
DEO00BB2MTC2 /1 Prix), US6311011026 Long Nasdaq Inc Exchange (CME) 0,01 20 553,0000
000 000
BB2MTD . . .
! NASDAQ-100® Index (Indice des Chicago Mercantile
DE000BB2MTDO / 1 Prix), US6311011026 Long Nasdaq Inc Exchange (CME) 0,01 20 502,0000
000 000
BB2MTE . . .
, NASDAQ-100® Index (Indice des Chicago Mercantile
DEOOOBB2MTES / 1 Prix), US6311011026 Long Nasdag Inc Exchange (CME) 0,01 20 451,0000
000 000
BB2MTF . . .
y NASDAQ-100® Index (Indice des Chicago Mercantile
DEOOOBB2MTF5 /1 Prix), US6311011026 Short Nasdaq Inc Exchange (CME) 0,01 21 805,0000
000 000
BB2MTG . . .
’ NASDAQ-100® Index (Indice des Chicago Mercantile
DEO00BB2MTG3 / 1 Prix), US6311011026 Short Nasdaq Inc Exchange (CME) 0,01 22 393,0000
000 000
BB2MTH, NASDAQ-100® Index (Indice des Chicago Mercantile
DEOOOBB2MTH1 / 1 Prix), US6311011026 Short Nasdagq Inc Exchange (CME) | *°" 22 491,0000
000 000
BB2MT., NASDAQ-100® Index (Indice des Chicago Mercantile
DEOOOBB2MTJ7 / 1 Prix), US6311011026 Short Nasdag Inc Exchange (CME) 0,01 23 226,0000
000 000
BB2MTK . . .
Y NASDAQ-100® Index (Indice des Chicago Mercantile
DEO00OBB2MTKS5 / 1 Prix), US6311011026 Short Nasdaq Inc Exchange (CME) 0,01 23 422,0000
000 000
BB2MTL . . .
i NASDAQ-100® Index (Indice des Chicago Mercantile
DEO00OBB2MTL3 / 1 Prix), US6311011026 Short Nasdaq Inc Exchange (CME) 0,01 27 440,0000
000 000
BB2MTM . . .
’ NASDAQ-100® Index (Indice des Chicago Mercantile
DEOOOBB2MTM1 / 1 Prix), US6311011026 Short Nasdagq Inc Exchange (CME) | *°" 27 832,0000
000 000
BB2MTN, . .
DE000BB2MTNg /1 | T SI®Index (Indice des Prix), |, Euronext Lisbon | Euronext Derivatives | 0,01 6 324,0000
PTING0200002
000 000
BB2MTP, . ) CBOE (Chicago
DE000BB2MTP4 /1 | S&P 500@ Index (Indice des Prix), || S&P Dow Jones |5 -4 Options 0,01 5 907,3000
US78378X1072 Indices LLC
000 000 Exchange)
BB2MTQ, . . CBOE (Chicago
DE000BB2MTQ2 /1 | S&P 500® Index (Indice des Prix), |) S&P Dow Jones 15 i Options 0,01 5 887,0000
US78378X1072 Indices LLC
000 000 Exchange)
BB2MTR, . . CBOE (Chicago
DE000BB2MTRO /1 | S&P 500@ Index (Indice des Prix), |, . S&P Dow Jones 15 -y Options 0,01 5 866,7000
US78378X1072 Indices LLC
000 000 Exchange)
BB2MTS, . . CBOE (Chicago
DE000BB2MTS8 /1 | S&P 500@ Index (Indice des Prix), | o 4 S&P Dow Jones |5 4 Options 0,01 7 013,2000
US78378X1072 Indices LLC
000 000 Exchange)
BB2MTT, . . CBOE (Chicago
DE000BB2MTTE /1 | S&P 500@ Index (Indice des Prix), | oy, ¢ S&P Dow Jones |5 -4 Options 0,01 7 052,6000
US78378X1072 Indices LLC
000 000 Exchange)
BB2MTU, . . CBOE (Chicago
DE000BB2MTU4 / 1 | S&P 500® Index (Indice des Prix), | o, 4 S&P Dow Jones 15 i Options 0,01 7 328,4000
US78378X1072 Indices LLC
000 000 Exchange)
BB2MTV, . . CBOE (Chicago
DE000BB2MTV2 /1 | S&P 500® Index (Indice des Prix), | g, 4 S&P Dow Jones 1 -y Options 0,01 7 880,0000
US78378X1072 Indices LLC
000 000 Exchange)
Statut :

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

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

L’Emetteur peut, a sa seule discrétion, envisager de demander la cotation des Warrants et/ou leur admission aux négociations sur un ou plusieurs
lieux de cotation. Une telle cotation et/ou admission aux négociations, si elle a lieu, sera annoncée au moyen d’un avis, qui mentionnera le(s)
lieu(x) de cotation concerné(s).

L’Emetteur n'a pas I'obligation légale de maintenir la cotation (le cas échéant) des Warrants pendant toute la durée de vie des Warrants. Les
Warrants peuvent étre suspendus de la négociation et/ou radiés de la cote a tout moment conformément aux regles applicables au(x) lieu(x) de
cotation concerné(s). Toute suspension de la négociation et/ou radiation de la cote sera annoncée au moyen d’un avis.

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 d en
vertu des Modalités des Warrants.

Qui est le Garant des titres ?

Domicile et forme juridique : Le Garant est une société anonyme cotée de droit francais constituée en France et son identifiant
d’entité juridique (LEI) est ROMUWSFPUSMPRO8K5P83. L'adresse de son siége social est 16,
boulevard des ltaliens - 75009 Paris, France.

Activités principales : Selon sa propre évaluation, BNP Paribas S.A. est I'une des plus grandes banques en France et posséde
des succursales et des filiales opérant dans tous les marchés majeurs.
Actionnaires principaux : Au 30 juin 2024, 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 5,6 % du capital social, Amundi détenant 5,1 % du capital
social, BlackRock Inc. détenant 6,0 % 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.

généraux :

Identité des principaux directeurs | Jean-Laurent Bonnafé, Président-directeur général de BNP Paribas S.A.

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

Ernst & Young et Autres, Tour First, TSA 14 444, 92037 Paris-La Défense cedex, France

Quelles sont les informations financiéres clés sur le Garant ?

Tableau 1 : Compte de résultat

31 décembre 2023 31 décembre 2022 Premier semestre 2024 | Premier semestre 2023
(audité) (audité) (non audité) (non audité)
en millions d’euros en millions d’euros en millions d’euros en millions d’euros
Chiffre d’affaires 45 874 45430 24 753 23 395
Co0t du risque (2907) (3003) (1.488) (1331)
Revenu net du aux actionnaires 10 975 9 848 6 498 7 245
Tableau 2 : Bilan
30 juin 2024 31 décembre 2023 31 décembre 2022
(non audité) (audité) (audité)
en millions d’euros en millions d’euros en millions d’euros
Total des actifs (Groupe) 2 699 258 2 591 499 2 663 748
Préts consolidés et créances clients 872 147 859 200 857 020
Dépbts consolidés des clients 1003 053 988 549 1008 056
Capitaux propres des actionnaires (action 122 182 123 742 121 237
du Groupe)

Les états financiers annuels consolidés audités du Garant pour les exercices clos le 31 décembre 2022 et le 31 décembre 2023 et le rapport
financier provisoire pour la période de six mois cléturée le 30 juin 2024 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
contréle 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).
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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 contrdle et de transfert des bénéfices) ou le Groupe BNP Paribas
conformément a la transposition de la Directive européenne sur le redressement et la résolution en droit frangais peuvent avoir des effets négatifs
indirects sur 'Emetteur. Par conséquent, les investisseurs sont également exposés au risque que BNP Paribas S.A. ne soit pas en mesure de
remplir ses obligations en vertu de I'accord de controle et de transfert des bénéfices, par exemple dans le cas ou elle devient insolvable
(illiquide/surendettée) ou dans le cas ou les mesures de résolution de droit frangais sont ordonnées par les autorités. Par conséquent, des mesures
de résolution prises a I'encontre du Garant peuvent entrainer la perte par les Porteurs des Warrants du capital investi lors de I'achat des Warrants
(risque de perte totale).

Quels sont les principaux risques spécifiques aux titres ?

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

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

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

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

Risques associés au type de paiement :

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

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

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

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

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

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

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

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

A moins qu’un Evénement de Stop-Loss ne se produise, le paiement d’'un Montant de Remboursement n’est pas exigible automatiquement & tout
moment pendant la durée des Warrants. Un paiement n'est exigible que si le Porteur du Warrant exerce son Droit assorti au Warrant ou si
I'Emetteur résilie les Warrants.

Si un Evénement de Stop-Loss se produit, tout exercice antérieur par le Porteur du Warrant devient par la suite impossible en raison de la
réalisation de la condition suspensive, et les Warrants seront automatiquement exercés a un Montant de Remboursement significativement réduit
(ce montant peut étre égal a zéro).

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

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

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

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

Risques associés a un nombre minimum d’exercices :

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

Si les conditions d’exercice décrites dans les Modalités des Warrants ne sont pas remplies dans les délais avant la date d’exercice concernée,
I’Avis d’Exercice sera nul et I'exercice ne sera possible qu’a la prochaine date d’exercice telle que prévue par les Modalités des Warrants pour les
Warrants respectifs.
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Le rendement des Warrants peut étre réduit en raison du décalage entre la date d’exercice des Droits lié aux Warrants et la date a laquelle le
montant payable au titre de leur exercice est déterminé.

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

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

Ajustements, risque de résiliation, risque de réinvestissement : Les Porteurs de Warrants supportent le risque que les Warrants soient ajustés
ou résiliés par 'Emetteur conformément aux Modalités des Warrants. Dans le cas ol ils seraient résiliés, le Montant de Résiliation pourra étre
significativement inférieur au montant du capital investi pour I'achat des Warrants. Les Porteurs de Warrants peuvent méme subir une perte totale
du Capital Investi. Les Porteurs de Warrants sont également exposés au risque de ne pouvoir réinvestir les montants 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 : Les régles de l'indice sont susceptibles d’étre modifiées par le sponsor de I'indice. L'Emetteur n’a aucune
influence sur ces changements potentiels qui pourraient (négativement) affecter le paiement a effectuer aux Porteurs de Warrants. Si le Sous-
Jacent est un indice de prix, il convient de noter que, contrairement aux indices de performance, les distributions de dividendes sur les actions
incluses dans le Sous-Jacent n’entrainent pas une augmentation du niveau du Sous-Jacent. Par conséquent, les investisseurs ne bénéficient pas
de dividendes ou d’autres distributions sur les actions incluses dans un indice de prix.

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 '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 11 novembre
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 'admission a la négociation sur un marché réglementé
La cotation ou I'admission aux négociations des Warrants n’est pas envisagée actuellement.

L’Emetteur peut, & sa seule discrétion, envisager de demander la cotation des Warrants et/ou leur admission aux négociations sur un ou plusieurs
lieux de cotation. Une telle cotation et/ou admission aux négociations, si elle a lieu, sera annoncée au moyen d’un avis, qui mentionnera le(s)
lieu(x) de cotation concerné(s).

L’Emetteur n'a pas I'obligation légale de maintenir la cotation (le cas échéant) des Warrants pendant toute la durée de vie des Warrants. Les
Warrants peuvent étre suspendus de la négociation et/ou radiés de la cote a tout moment conformément aux regles applicables au(x) lieu(x) de
cotation concerné(s). Toute suspension de la négociation et/ou radiation de la cote sera annoncée au moyen d’un avis.

Estimation des dépenses totales

L’investisseur peut acheter les Warrants au prix d’émission ou au prix d’achat. Ni 'Emetteur ni I'Offreur ne factureront a l'investisseur des 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 '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:

MINI Future Long a/nebo MINI Future Short Warranty vazané na indexy (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 2024

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 pro auditované ro¢ni Uc€etni vykazy
Emitenta za ucetni obdobi koncici 31. prosince 2022 a 31. prosince 2023.

Spole¢nost Deloitte GmbH Wirtschaftsprifungsgesellschaft, Rosenheimer Platz 4, 81669 Mnichov,
Némecko, byla jmenovana statutarnim auditorem pro mezitimni Ucetni vykazy Emitenta k 30. ¢ervnu
2024.

Jaké jsou klic¢ové finanéni udaje o Emitentovi?

Nize uvedené financ¢ni Gdaje byly prevzaty z auditovanych roénich finanénich vykazt Emitenta za Gcetni obdobi konéici 31. prosince 2022 a 31.
prosince 2023 a auditovanych mezitimnich finanénich vykazu za Sestimésicni obdobi ke 30. ¢ervnu 2024.

Tabulka 1: Vykaz zisku a ztraty — nekapitalové cenné papiry

Ro¢ni finanéni vykazy | Roc¢ni finanéni vykazy | Mezitimni finanéni | Mezitimni finanéni
k k vykazy ke vykazy ke
31. prosinci 2023 31. prosinci 2022 30. ¢ervnu 2024 30. ¢ervnu 2023
v EUR v EUR v EUR v EUR
Vysledek bézné Cinnosti
Ostatni provozni vynosy 647 058,83 783 010,31 696 182,67 294 198,50
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Ostatni provozni naklady -647 058,83 -783 010,31 -696 182,67 -294 198,50

Cisty zisk za rok 0 0 0 0

Tabulka 2: Rozvaha - nekapitalové cenné papiry

Rocni finanéni vykazy k Rocni finanéni vykazy k Mezitimni finanéni vykazy ke
31. prosinci 2023 31. prosinci 2022 30. ¢ervnu 2024
v EUR v EUR v EUR
Pohledavky a ostatni aktiva
Pohledavky za spole€nostmi ve skupiné 180 935 589,44 8 285 000,00 271 352 786,76
Ostatni aktiva (aktiva/ob&zna aktiva) 7 014 600 801,88 4 207 327 744,69 7 494 283 487,91
Zavazky
Dluhopisy (zavazky/splatné zavazky) 4 321 474 506,21 2 361510 475,11 4730 124 214,23
Ostatni zavazky (zavazky/splatné 2 874 061 885,11 1 854 102 269,58 3 035512 060,44
zavazky)
Cisty finanéni dluh (dlouhodoby dluh plus 0 0 0
kratkodoby dluh minus hotovost)

Tabulka 3: Vykaz penéznich tokd — nekapitalové cenné papiry

Za obdobi od 1. ledna | Za obdobi od 1. ledna | Mezitimni finanéni | Mezitimni finanéni
do do vykazy ke vykazy ke
31. prosince 2023 31. prosince 2022 30. €ervnu 2024 30. ¢ervnu 2023
v EUR v EUR v EUR v EUR
Cisté penézni toky z provozni 13 899,18 -13 222,76 -3 365,83 1336,25

ginnosti

Cisté penézni toky z financovani - - - j

Cisty penézni tok z investiéni - - - -
¢innosti

Jaka jsou hlavni rizika specificka pro Emitenta?

Drzitelé cennych papiri nesou riziko spojené s emitentem/ivérové riziko: Navzdory zaruce poskytnuté BNP Paribas S.A. jako Rucitelem za
fadnou uhradu v8ech plateb, které maiji 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, Ze se stane insolventnim (neschopnym splacet/pfedluzenym). Pokud
se Emitent stane insolventnim, maze to vést az k Uplné ztraté kapitalu, ktery drzitelé cennych papird investovali pfi nakupu cennych papird (riziko
uplné ztraty).

Drzitelé cennych papiri 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 vUuéi vlastnikim cennych papirt vibec, nebo je nebude schopen splnit
zcela nebo v€as, pokud BNP Paribas S.A. nesplni své zavazky vuci Emitentovi podle smlouvy o ovladani a odvodu zisku vibec nebo je nesplni v
plné vysi nebo v¢as. V takovém pripadé mohou drzitelé cennych papiru pfijit o veskery kapital, ktery investovali pfi nakupu cennych papirl (riziko
uplné ztraty).

0Oddil C — Kli€ové informace o cennych papirech

Jaké jsou hlavni rysy cennych papirt?

Druh a forma cennych papirt

Warranty jsou vydavany v listinné podobé ve formé dluhopist na dorucitele (Inhaberschuldverschreibungen) podle némeckého prava ve smyslu §
793 némeckého ob&anského zakoniku (Biirgerliches Gesetzbuch — BGB). Emitent si vyhrazuje pravo nahradit Warranty vydané v listinné podobé
podle § 6 odst. 3 eWpG (Gesetz (iber elektronische Wertpapiere) elektronickymi cennymi papiry stejného obsahu a registrovanymi v centralni
evidenci ve smyslu § 4 odst. 2 eWpG ("Cenné papiry z centralni evidence"). Emitent si vyhrazuje pravo nahradit Cenné papiry z centralni
evidence ve smyslu § 6 odst. 2 eWpG cennymi papiry stejného obsahu vydanymi v listinné podobé.

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 asti "Vyplata vynosu".
Zpétny odkup

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

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

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

Emitent ma pravo ukongit Warranty fadnym ukoncéenim k pfedem stanovenému datu. Pfi fadném ukonceni ze strany Emitenta ma Drzitel Warrantu
pravo pozadovat vyplaceni Castky za zpétny odkup Emitentem ke Dni vyporadani.
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Dojde-li k Upravujici udalosti ve vztahu k Podkladovému aktivu, mGze Emitentovi vzniknout pravo upravit Pravo z Warrantu v souladu s
Podminkami Warrantll nebo ukonéit Warranty mimofadnym ukonéenim. V pfipadé vySe uvedeného mimoradného ukonceni je Emitent povinen
vyplatit Odstupné do &tyf Bankovnich pracovnich dnli po oznameni ukonéeni. V takovém pfFipadé muze byt Odstupné za uréitych okolnosti vyrazné
niz8i nez kupni cena zaplacena za Warrant, pfiemz tato muze byt az nulova (0) (celkova ztrata Investovaného kapitalu).

Vyplata vynost

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

Castka za zpétny odkup pro MINI Future Long Warranty je rovna

(a) rozdilu mezi Referenéni cenou a Pfislusnou realizaéni cenou vynasobeného Pomérem, pokud Sledovana cena béhem Sledovaného
obdobi nedosahla nebo neklesla pod Stop-Loss Bariéru; nebo
(b) rozdilu mezi Referencni urovni Stop-Loss a PfisluSnou realizacni cenou vynasobeného Pomérem, pokud Sledovana cena dosahla nebo

} klesla pod Stop-Loss Bariéru béhem Sledovaného obdobi.
Castka za zpétny odkup pro MINI Future Short Warranty je rovna

(a) rozdilu mezi PfisluSnou realizani cenou a Referenéni cenou vynasobeného Pomérem, pokud Sledovana cena béhem Sledovaného
obdobi nedosahla nebo neprekrocila Stop-Loss Bariéru; nebo
(b) rozdilu mezi PfisluSnou realizani cenou a Referenéni Urovni Stop-Loss vynasobeného Pomérem, pokud Sledovana cena dosahla nebo

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

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

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

V ptipadé fadného ukonéeni Warrantl ze strany Emitenta se ¢astka splatna Drziteli Warrantt rovna Castce za zpétny odkup v Den ukonéeni.
Omezeni prav spojenych s Warranty

Za urcitych okolnosti ma Emitent pravo upravit Podminky Warrant(. Dale maze mit Emitent pravo ukoncit Warranty mimoradnym 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 ukongeni.

Datum emise (hodnota ke dni) | 13. listopadu 2024

Sledovana cena je jakakoli cena Podkladového aktiva, kterd byla stanovena a zvefejnéna Referenénim zdrojem bé&hem
Sledovaného obdobi jako oficialni cena, pocinaje prvni oficiadlné stanovenou cenou na za¢atku Sledovaného
obdobi (11. listopadu 2024).

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

Pocatecni Stop-
WKN a IS,IN Podkladové aktivum - . . Loss Bariéra v
Warranta/ . Typ opce Referenéni zdroj Burza Futures Pomér X .
. . (index s ISIN) indexovych
Velikost emise
bodech
BB2MSF, .
DEO0OBB2MSF7 / 1 AEX® Index (Cenovy Index), | gy, ¢ Euronext Euronext Derivatives | 0,10 891,0000
NLO000000107 (Amsterdam)
000 000
BB2MSG, )
DE000BB2MSG5 /1 | AEX®Index (Cenovy Index), |,y Euronext Euronext Derivatives |0,10 895,9500
NLO000000107 (Amsterdam)
000 000
BB2MSH, ) o
DE000BB2MSH3 /1 | CAC 40® Index (Cenovy Index), g,y Euronext Paris Euronext Derivatives | ; 4 7 535,2500
FR0003500008 (Paris)
000 000
BB2MSJ, . .
DE000BB2MSJ9 /1 | DAX®Index (Index Vykonnosti), | - Deutsche Bérse AG |Eurex 0,01 19 158,1250
DE0008469008
000 000
BB2MSK, ) .
DE000BB2MSK7 /1 | DAX® Index (Index Vykonnosti), |, Deutsche Bérse AG |Eurex 0,01 19 031,2500
DE0008469008
000 000
BB2MSL, ) .
DE000BB2MSL5 /1 | DAX®Index (Index Vykonnosti), | g,y Deutsche Bérse AG | Eurex 0,01 19 552,2500
DE0008469008
000 000
BB2MSM, . .
DE000BB2MSM3 /1 | DAX®Index (Index Vykonnosti), | gy, 4 Deutsche Bérse AG |Eurex 0,01 19 576,8750
DE0008469008
000 000
BB2MSN, ) .
DE000BB2MSN1 /1 | DAX®Index (Index Vykonnost), |4 Deutsche Bérse AG | Eurex 0,01 19 601,5000
DE0008469008
000 000
BB2MSP, The Dow Jones Industrial S&P Dow Jones CBOE (Chicago
DEO00OBB2MSP6 / 1 | Average® Index (Cenovy Index), (Long Indices LLC Board Options 0,01 43 350,0000
000 000 US2605661048 Exchange)
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Pocatecni Stop-

WKN a ISIN Podkladové aktivum Loss Bariéra v
Warrantu/ . Typ opce Referenéni zdroj Burza Futures Pomér ; -
. . (index s ISIN) indexovych
Velikost emise
bodech
BB2MSQ, The Dow Jones Industrial S&P Dow Jones CBOE (Chicago
DEO00BB2MSQ4 / 1 | Average® Index (Cenovy Index), |Long Indices LLC Board Options 0,01 43 248,0000
000 000 US2605661048 Exchange)
BB2MSR, The Dow Jones Industrial S&P Dow Jones CBOE (Chicago
DEOO0OBB2MSR2 /1 | Average® Index (Cenovy Index), |Long Indices LLC Board Options 0,01 43 146,0000
000 000 US2605661048 Exchange)
BB2MSS, The Dow Jones Industrial S&P Dow Jones CBOE (Chicago
DEO00OBB2MSSO0 /1 | Average® Index (Cenovy Index), |Long Indices LLC Board Options 0,01 43 044,0000
000 000 US2605661048 Exchange)
BB2MST, The Dow Jones Industrial S&P Dow Jones CBOE (Chicago
DEO00BB2MST8 /1 | Average® Index (Cenovy Index), |Long Indices LLC Board Options 0,01 42 942,0000
000 000 US2605661048 Exchange)
BB2MSU, The Dow Jones Industrial S&P Dow Jones CBOE (Chicago
DEO00BB2MSU6 /1 | Average® Index (Cenovy Index), |Short Indices LLC Board Options 0,01 49 196,0000
000 000 US2605661048 Exchange)
BB2MSV . .
. FTSE MIB Index (Cenovy Index), . Borsa ltaliana
DEO00BB2MSV4 / 1 GBOOBNNLHW18 Short Borsa ltaliana (IDEM) 0,001 34 155,0000
000 000
BB2MSW . .
’ FTSE MIB Index (Cenovy Index), . Borsa ltaliana
DEO00BB2MSW2 / 1 GBOOBNNLHW18 Short Borsa ltaliana (IDEM) 0,001 34 303,5000
000 000
BB2MSX . .
. FTSE MIB Index (Cenovy Index), . Borsa ltaliana
DEO00BB2MSXO0 / 1 GBOOBNNLHWA8 Short Borsa Italiana (IDEM) 0,001 34 452,0000
000 000
BB2MSY . .
. FTSE MIB Index (Cenovy Index), . Borsa ltaliana
DEO00BB2MSY8 / 1 GBOOBNNLHW18 Short Borsa Italiana (IDEM) 0,001 34 600,5000
000 000
BB2MSZ . .
. FTSE MIB Index (Cenovy Index), . Borsa ltaliana
DEO00BB2MSZ5 / 1 GBOOBNNLHW18 Short Borsa ltaliana (IDEM) 0,001 34 749,0000
000 000
BB2MS0 . .
y FTSE MIB Index (Cenovy Index), . Borsa ltaliana
DE000BB2MS03 / 1 GBOOBNNLHW18 Short Borsa ltaliana (IDEM) 0,001 34 897,5000
000 000
BB2MS1 . .
y FTSE MIB Index (Cenovy Index), . Borsa ltaliana
DEO00BB2MS11 /1 GBOOBNNLHW18 Short Borsa Italiana (IDEM) 0,001 35 046,0000
000 000
BB2MS2, . Mercado Oficial de
DE000BB2MS29 /1 | 'BEX 35(2'3’6‘5’688388‘5’3’ Index), 1| ong Bolsa de Madrid | Futuros y Opciones | 0,01 11 475,0000
000 000 Financieros (MEFF)
BB2MS3, . Mercado Oficial de
DE00OBB2MS37 /1 | 'BEX 35(2'8”0"8‘3"588888,‘5’" Index), | short Bolsa de Madrid | Futuros y Opciones | 0,01 11711,0000
000 000 Financieros (MEFF)
BB2MS4, . Mercado Oficial de
DE000BB2MS45 /1 | 'BEX 350 1ndex (COnovy Index). | ot Bolsa de Madrid | Futuros y Opciones |0,01 11 760,0000
000 000 Financieros (MEFF)
BB2MS5 . . )
y NASDAQ-100® Index (Cenovy Chicago Mercantile
DEO00BB2MS52 / 1 Index), US6311011026 Long Nasdaq Inc Exchange (CME) 0,01 20 910,0000
000 000
BB2MS6 . . .
y NASDAQ-100® Index (Cenovy Chicago Mercantile
DEO00BB2MS60 / 1 Index), US6311011026 Long Nasdaq Inc Exchange (CME) 0,01 20 859,0000
000 000
BB2MS7 . . .
; NASDAQ-100® Index (Cenovy Chicago Mercantile
DEO00BB2MS78 / 1 Index), US6311011026 Long Nasdaq Inc Exchange (CME) 0,01 20 808,0000
000 000
BB2MS8 . ) !
y NASDAQ-100® Index (Cenovy Chicago Mercantile
DEO00BB2MS86 / 1 Index), US6311011026 Long Nasdaq Inc Exchange (CME) 0,01 20 757,0000
000 000
BB2MS9 . . .
Y NASDAQ-100® Index (Cenovy Chicago Mercantile
DEO00BB2MS94 / 1 Index), US6311011026 Long Nasdaq Inc Exchange (CME) 0,01 20 706,0000
000 000
BB2MTA . . .
’ NASDAQ-100® Index (Cenovy Chicago Mercantile
DEOOOBB2MTAG / 1 Index), US6311011026 Long Nasdaq Inc Exchange (CME) 0,01 20 655,0000
000 000
BB2MTB . . .
; NASDAQ-100® Index (Cenovy Chicago Mercantile
DEOO%%ISZOI\ggB4 /1 Index), US6311011026 Long Nasdaq Inc Exchange (CME) 0,01 20 604,0000
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Pocatecni Stop-

WKN a ISIN Podkladové aktivum Loss Bariéra v
Warranta/ . Typ opce Referenéni zdroj Burza Futures Pomér X .
. . (index s ISIN) indexovych
Velikost emise
bodech
BB2MTC . . .
’ NASDAQ-100® Index (Cenovy Chicago Mercantile
DEO00BB2MTC2 /1 Index), US6311011026 Long Nasdaq Inc Exchange (CME) 0,01 20 553,0000
000 000
BB2MTD . . .
! NASDAQ-100® Index (Cenovy Chicago Mercantile
DE000BB2MTDO / 1 Index), US6311011026 Long Nasdaq Inc Exchange (CME) 0,01 20 502,0000
000 000
BB2MTE . . .
, NASDAQ-100® Index (Cenovy Chicago Mercantile
DEOOOBB2MTES / 1 Index), US6311011026 Long Nasdaq Inc Exchange (CME) 0,01 20 451,0000
000 000
BB2MTF . . .
Y NASDAQ-100® Index (Cenovy Chicago Mercantile
DEOOOBB2MTF5 /1 Index), US6311011026 Short Nasdaq Inc Exchange (CME) 0,01 21 805,0000
000 000
BB2MTG . . .
’ NASDAQ-100® Index (Cenovy Chicago Mercantile
DEO00BB2MTG3 / 1 Index), US6311011026 Short Nasdaq Inc Exchange (CME) 0,01 22 393,0000
000 000
BB2MTH . . .
! NASDAQ-100® Index (Cenovy Chicago Mercantile
DEOOOBB2MTH1 / 1 Index), US6311011026 Short Nasdaq Inc Exchange (CME) 0,01 22 491,0000
000 000
BB2MT., NASDAQ-100® Index (Cenovy Chicago Mercantile
DE000BB2MTJ7 / 1 Index), US6311011026 Short Nasdaq Inc Exchange (CME) 0,01 23 226,0000
000 000
BB2MTK . . .
Y NASDAQ-100® Index (Cenovy Chicago Mercantile
DEO00BB2MTK5 / 1 Index), US6311011026 Short Nasdaq Inc Exchange (CME) 0,01 23 422,0000
000 000
BB2MTL . . .
! NASDAQ-100® Index (Cenovy Chicago Mercantile
DEO00OBB2MTL3 / 1 Index), US6311011026 Short Nasdaq Inc Exchange (CME) 0,01 27 440,0000
000 000
BB2MTM . . .
’ NASDAQ-100® Index (Cenovy Chicago Mercantile
DEO0OBB2MTM1 / 1 Index), US6311011026 Short Nasdaq Inc Exchange (CME) 0,01 27 832,0000
000 000
BB2MTN, .
DE000BB2MTNg /1 | PSI®Index (Cenovy Index), |, Euronext Lisbon | Euronext Derivatives |0,01 6 324,0000
PTING0200002
000 000
BB2MTP, . CBOE (Chicago
DE000BB2MTP4 /1 | S&P 500@ Index (Cenovy Index), |, S&P Dow Jones |5 4 Options 0,01 5 907,3000
US78378X1072 Indices LLC
000 000 Exchange)
BB2MTQ, . CBOE (Chicago
DE000BB2MTQ2 /1 | S&P 500@ Index (Cenovy index), ) S&P Dow Jones 15 | Options 0,01 5 887,0000
US78378X1072 Indices LLC
000 000 Exchange)
BB2MTR, . CBOE (Chicago
DE000BB2MTRO /1 | S&P 500® Index (Cenovy Index), |, ., S&P Dow Jones 15 i Options 0,01 5 866,7000
US78378X1072 Indices LLC
000 000 Exchange)
BB2MTS, . CBOE (Chicago
DE000BB2MTS8 /1 | S&P 500® Index (Cenovy Index), |y, 4 S&P Dow Jones | g - 14 Options 0,01 7 013,2000
US78378X1072 Indices LLC
000 000 Exchange)
BB2MTT, . CBOE (Chicago
DE000BB2MTTE /1 | S&P 500@ Index (Cenovy Index), |y 4 S&P Dow Jones |5 i Options 0,01 7 052,6000
US78378X1072 Indices LLC
000 000 Exchange)
BB2MTU, . CBOE (Chicago
DE000BB2MTU4 /1 | S&P 500®@ Index (Cenovy Index), |, 4 S&P Dow Jones 15 | Options 0,01 7 328,4000
US78378X1072 Indices LLC
000 000 Exchange)
BB2MTV, . CBOE (Chicago
DE000BB2MTV2 /1 | S&P 500® Index (Cenovy Index), | gp 4 S&P Dow Jones g 4 Ootions 0,01 7 880,0000
US78378X1072 Indices LLC
000 000 Exchange)
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 souasnymi a budoucimi nezajiSténymi a nepodfizenymi zéavazky
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 kétovani nebo obchodovani s nimi se v sou¢asné dobé neplanuje.

Emitent maze dle vlastniho uvazeni zvazit podani zadosti o kétovani a/nebo pfijeti Warrantll k obchodovani v jednom nebo vice kétovacich
systémech. Pfipadné koétovani a/nebo prijeti k obchodovani bude oznameno prostfednictvim oznameni, které bude obsahovat pfislusné misto

(mista) kétovani.
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Nelze zarucit, ze zadosti o koétovani a/nebo pfijeti k obchodovani bude vyhovéno. Emitent nema pravni povinnost udrzovat kétovani (pokud
existuje) Warrant po celou dobu jejich platnosti. Obchodovani s Warranty mize byt kdykoli pozastaveno a/nebo mohou byt vyfazeny z kétovani v
souladu s platnymi pravidly a predpisy pfislusného(-ych) mist(a) kotace. Jakékoli pozastaveni obchodovani a/nebo vyfazeni z kétovani bude
oznameno prostfednictvim oznameni.

Je s cennymi papiry spojena zaruka?

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

Kdo je Rucitelem cennych papira?

Sidlo a pravni forma: Rucitel je akciova spole¢nost (société anonyme) zalozena ve Francii podle francouzského prava a jeji
identifikacni €islo pravnické osoby (LEI) je ROMUWSFPU8MPRO8K5P83. Adresa jejiho hlavniho sidla je

16, Boulevard des ltaliens - 75009 Pafiz, Francie.

Hlavni €innosti: Podle vlastniho tvrzeni je BNP Paribas S.A. jednou z nejvétSich francouzskych bank s pobockami a

dcefinymi spole¢nostmi na vSech hlavnich trzich.

Hlavni akcionari: K 30. ¢ervna 2024 jsou hlavnimi akcionafi Société Fédérale de Participations et d'Investissement
("SFPI"), vefejnopravni akciova spolecnost (société anonyme) jednajici jménem belgické viady, ktera
vlastni 5,6 % zakladniho kapitalu, Amundi, ktera vlastni 5,1 % zakladniho kapitalu, spole¢nost BlackRock
Inc., ktera vlastni 6,0 % zakladniho kapitalu, a Lucemburské velkovévodstvi, které vilastni 1,1 %
zakladniho kapitalu. Podle nejlepsiho védomi spolecnosti BNPP zadny jiny akcionaf nez SFPI, Amundi a

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

Totoznost klicovych vedoucich | Jean-Laurent Bonnafé, generalni feditel BNP Paribas S.A.
osob:

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

Ernst & Young et Autres, Tour First, TSA 14 444, 92037 Paris-La Défense cedex, Francie

Jakeé jsou klicové finanéni uidaje o Ruciteli?

Tabulka 1: Vykaz zisku a ztraty

31. prosince 2023
(auditovano) v

31. prosince 2022
(auditovano) v

Prvni polovina 2024

(neauditované) v

Prvni polovina 2023

(neauditované) v

milionech EUR milionech EUR milionech EUR milionech EUR
Prijmy 45 874 45 430 24 753 23 395
Naklady na rizika (2 907) (3003) (1488) (1.331)
Cisty zisk pFipadajici drzitelim 10 975 9 848 6 498 7 245

kmenovych akcii

Tabulka 2: Rozvaha

30. ¢ervna 2024 31. prosince 2023 31. prosince 2022
(neauditované) v (auditovano) v (auditovano) v
milionech EUR milionech EUR milionech EUR
Aktiva celkem (Skupina) 2699 258 2591499 2663 748
Konsolidované uvéry a pohledavky za 872 147 859 200 857 020
zakazniky
Konsolidované vklady od zakazniku 1003 053 988 549 1008 056
Vlastni kapital (podil Skupiny) 122 182 123 742 121 237

Auditovana konsolidovana roc¢ni ucetni zavérka Ruditele za roky koncici 31. prosince 2022 a 31. prosince 2023 a mezitimni finanéni zprava za
Sestimésicni obdobi kongici 30. ¢ervna 2024 byly vypracovany podle Mezinarodnich standardd tcetniho vykaznictvi (IFRS).

Jaka klicova rizika jsou specificka pro Rucitele?

Riziko predluzeni/platebni neschopnosti Rucitele: VVzhledem k pfipadné Zaruce poskytnuté BNP Paribas S.A. a smlouvé o ovladani a odvodu
zisku, ktera je uzaviena mezi Emitentem a Rucitelem, nesou investofi nepfimo také riziko platebni neschopnosti a riziko predluzeni spojené s
Rugitelem. Cinnost Rugitele jako mezinarodni finan&ni skupiny je charakterizovana sedmi klidovymi riziky (ivérové riziko, riziko protistrany a riziko
sekuritizace bankovniho portfolia; operacni riziko; trzni riziko; riziko likvidity a refinancovani; rizika spojena s celkovym ekonomickym a trznim
prostfedim; regulatorni riziko; rizika spojena s ristem BNPP v jeho stavajicim prostfedi). Pokud se Rucitel dostane do platebni neschopnosti, muze
to mit za nasledek i Uplnou ztratu kapitalu, ktery Drzitelé Warrantl investovali pfi nakupu Warrantu (riziko aplné 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 dlsledku toho jsou investofi rovnéz vystaveni
riziku, ze spole¢nost BNP Paribas S.A. nebude schopna plnit své zavazky vyplyvajici ze smlouvy o ovladani a odvodu zisku - napf. v pfipadé, ze se
stane insolventni (v platebni neschopnosti/pfedluzena) nebo v pfipadé, Ze organy nafidi opatfeni k feSeni krize podle francouzského prava. Pokud
tedy budou vuci Ruciteli pfijata opatfeni k FfeSeni krize, mize to mit za nasledek i Uplnou ztratu kapitalu, ktery drzitelé Warrantd investovali pfi
nakupu Warrantu (riziko uplné ztraty).
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Jaka jsou kli¢ova rizika, ktera jsou specificka pro cenné papiry?

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

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

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

Rizika spojena s profilem navratnosti:

Pokud je referenéni cena MINI Future Long Warrantii rovna nebo niz$i neZ PFislugna realizaéni cena, Castka za zpétny odkup je rovna nule (0),
pficemz nebude provedena zadna platba (aplna ztrata).

Pokud Referenéni cena piekroéi Pfislugnou 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 MINI Future Short Warrantti rovna nebo vy$$i nez PFislusna realizaéni cena, Castka za zpétny odkup je rovna nule (0),
pfi¢emz nebude provedena zadna platba (Uplna ztrata).

Pokud je Referenéni cena nizéi nez Prislusna realizaéni cena, utrpi Drzitel Warrantu ztratu, pokud je Castka za zpétny odkup niz$i neZ kupni cena,
kterou Drzitel Warrantu zaplatil.

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

V ptipadé MINI Future Long Warrantti mize byt Castka za zpétny odkup nulova, pokud je Referendni Groveri Stop-Loss niZ$i nebo rovna
PFislusné realizacni cené.

V pripadé MINI Future Short Warrantd mize byt Castka za zpétny odkup nulova, pokud je Referenéni Grovefi Stop-Loss vy$§i nebo rovna
PFislusné realizacni cené.

Je tfeba poznamenat, Ze pokud nastane Stop-Loss Udalost, éastka, ktera ma byt vyplacena, se rovna Castce za zpétny odkup, ktera se pouZije,
paklize dojde k Stop-Loss Udalosti; Dnem ocenéni je v tomto piipadé den, kdy nastala Stop-Loss Udalost, nejpozdéji vSak den, kdy byla stanovena
Referencni Uroven Stop-Loss, a Castka za zpétny odkup se mliZe rovnat nule (0) a nebude provedena Zadna platba.

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

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

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

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

Emitent ma dale pravo ukoncit platnost Warranti fadnym ukonéenim v souladu s Podminkami Warrantt k Datu fadného ukonceni. V pripadé, ze
Emitent Warranty ukonc¢i, nema Drzitel Warrantd Zadny vliv na pfislusné Datum fadného ukonceni, které mlze byt pro Drzitele Warrant(
nepfiznive.

Jak v pfipadé ukonéeni Warranti ze strany Emitenta, tak v pfipadé, Ze jsou Warranty uplatnény samotnym Drzitelem Warrant(l, nese Drzitel
Warrantu riziko reinvestice, protoZze je mozné, Zze €astka vyplacena Emitentem mlze byt pfipadné reinvestovana za méné vyhodnych trznich
podminek, nez jaké panovaly v dobé nakupu ukonéeného nebo uplatnéného Warrantu. Drzitel Warrantu nese riziko, Ze se jeho ocekavani zvyseni
hodnoty prostfednictvim alternativni investice nemusi naplnit.

Rizika spojend s minimalnim poétem pro uplatnéni:

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

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

Vynos z Warrantd maze byt snizen v disledku ¢asové prodlevy mezi datem uplatnéni Prav z Warrantll a datem ur€eni ¢astky splatné pfi jejich
uplatnéni.
Riziko uplné ztraty plati i v pfipadé platného uplatnéni Prav z Warrant(.

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

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

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

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

Rizika spojena s Podkladovym aktivem: Pravidla indexu mohou byt provozovatelem indexu zménéna. Emitent nema zadny vliv na tyto
potencialni zmény, které mohou (nepfiznivé) ovlivnit vyplatu Drzitelim Warrant(. Pokud je Podkladovym aktivem cenovy index, je tfeba brat v

59/185



potaz, Ze na rozdil od vykonnostnich indexti nema rozdéleni dividend z akcii zahrnutych do Podkladového aktiva za nasledek zvySeni urovné
Podkladového aktiva. Investofi proto nemaji prospéch z dividend nebo jinych vyplat z akcii zahrnutych do cenového indexu.

Rizika vyplyvajici z mozného stietu zajmi: Emitent, Rucitel a s nimi spojené spole¢nosti mohou sledovat zajmy, které jsou v rozporu se zajmy
Drziteld Warranti nebo je neberou v Gvahu. Muze 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 vefejné 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, zajemcum z fad investorll od 11. listopadu 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 kétovani nebo obchodovani s nimi se v sou¢asné dobé neplanuije.

Emitent muze dle vlastniho uvazeni zvazit podani zadosti o kétovani a/nebo pfijeti Warrantt k obchodovani v jednom nebo vice kétovacich
systémech. Pfipadné kétovani a/nebo pfijeti k obchodovani bude oznameno prostfednictvim oznameni, které bude obsahovat pfislusné misto
(mista) kétovani.

Emitent nema pravni povinnost udrzovat kétovani (pokud existuje) Warrantd po celou dobu jejich platnosti. Obchodovani s Warranty maze byt
kdykoli pozastaveno a/nebo mohou byt vyfazeny z kétovani v souladu s platnymi pravidly a predpisy pfislusného(-ych) mist(a) kotace. Jakékoli
pozastaveni obchodovani a/nebo vyfazeni z kdétovani bude oznameno prostrednictvim oznameni.

Odhad celkovych vydajt

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

Pocate¢ni emisni cena zahrnuje vstupni naklady pro kazdy konkrétni dot¢eny produkt (k datu Kone¢nych podminek).

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

Predkladatelem nabidky je spole¢nost BNP Paribas Financial Markets S.N.C. (se sidlem 20 boulevard des lItaliens, Pafiz, 75009, Francie, LEI:
B6EWKUOFGVX5QQJHFGT48), vefejna obchodni spole¢nost podle francouzského prava (Société en Nom Collectif) zalozena ve Francii podle
francouzského prava.

Proc se zhotovuje tento prospekt?

Primarnim cilem nabidky je dosazZeni zisku. Emitent pouzije Cisty vynos z emise vyhradné k zajiSténi svych zavazkd z Warrant vici Drziteldm
Warrantu.
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Resumé

| Afsnit A - Indledning og advarsler

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

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

inden retssagen indledes.

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

Warrants.

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

Indledende oplysninger

Navn og vardipapiridentifikations-
nummer:

MINI Future Long og/eller MINI Future Short Warrants tilknyttet indekser ("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 2024.

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 for Udstederens reviderede arsregnskaber for de
regnskabsar, der sluttede den 31. december 2022 og den 31. december 2023.

Deloitte GmbH Wirtschaftsprifungsgesellschaft, Rosenheimer Platz 4, 81669 Minchen, Tyskland, er
blevet udpeget som revisor for Udstederens delarsregnskab pr. 30. juni 2024.

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 og det reviderede deldrsregnskab for 6-manedersperioden pr. 30. juni 2024.

Tabel 1: Resultatopgerelse - vaerdipapirer, der ikke er kapitalandele

Arsregnskab pr. Arsregnskab pr. Delarsregnskab pr. Delarsregnskab pr.
31. december 2023 31. december 2022 30. juni 2024 30. juni 2023
i EUR i EUR i EUR i EUR
Resultat af ordinger drift
Andre driftsindtaegter 647.058,83 783.010,31 696.182,67 294.198,50
Andre driftsudgifter -647.058,83 -783.010,31 -696.182,67 -294.198,50
Arets nettoresultat 0 0 0 0

Tabel 2: Balance - veaerdipapirer, der ikke er kapitalandele
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Arsregnskab pr. Arsregnskab pr. Delarsregnskab pr.

31. december 2023 31. december 2022 30. juni 2024

i EUR i EUR i EUR
Tilgodehavender og andre aktiver
Tilgodehavender hos tilknyttede selskaber 180.935.589,44 8.285.000,00 271.352.786,76
Andre aktiver (aktiver/omsaetningsaktiver) 7.014.600.801,88 4.207.327.744,69 7.494.283.487,91
Passiver
Obligationer (forpligtigelser/gaeld) 4.321.474.506,21 2.361.510.475,11 4.730.124.214,23
Andre forpligtelser (forpligtigelser/gzeld) 2.874.061.885,11 1.854.102.269,58 3.035.512.060,44
Finansiel nettogaeld (langfristet geeld plus 0 0 0
kortfristet geeld minus likvide midler)

Tabel 3: Pengestremsopgorelse - vardipapirer, der ikke er kapitalandele

For perioden fra For perioden fra Delarsregnskab pr. Delarsregnskab pr.
1. januar til 31. | 1. januar til 31. | 30.juni 2024 30. juni 2023
december 2023 december 2022 i EUR i EUR
i EUR i EUR

Netto pengestremme fra 13.899,18 -13.222,76 -3.365,83 1.336,25

driftsaktiviteter

Netto pengestrgmme fra - - - -
finansieringsaktiviteter

Netto pengestrgm fra - - - -
investeringsaktiviteter

Hvad er ngglerisiciene, der er specifikke for Udstederen?

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

Veardipapirindehaverne barer risikoen for manglende opfyldelse af kontrol- og overskudsoverfgrselsaftalen: Der er indgaet en kontrol- og
overskudsoverfgrselsaftale mellem BNP Paribas S.A. og Udstederen. | henhold til denne aftale har BNP Paribas S.A. navnlig en forpligtelse til at
kompensere for ethvert nettotab, som Udstederen ellers matte generere i et regnskabsar i lgbet af kontrol- og overskudsoverfgrselsaftalens lgbetid.
Investorer, der har investeret i de veerdipapirer, der er udstedt af Udstederen, er derfor udsat for risikoen for, at Udstederen slet ikke kan opfylde
sine forpligtelser over for indehaverne af vaerdipapirer eller ikke kan opfylde dem fuldt ud eller rettidigt, hvis BNP Paribas S.A. slet ikke opfylder sine
forpligtelser over for Udstederen i henhold til kontrol- og overskudsoverfarselsaftalen eller ikke opfylder dem fuldt ud eller rettidigt. | dette 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?

Verdipapirernes art og form

Warrants udstedes i papirform i form af ihaendehaverobligationer (Inhaberschuldverschreibungen) i henhold til tysk ret som defineret i § 793 i den
tyske borgerlige civillovbog (Biirgerliches Gesetzbuch - BGB). Udstederen forbeholder sig retten til at erstatte Warrants udstedt i papirform i
henhold til eWpG (Gesetz liber elektronische Wertpapiere) § 6, stk. 3 med elektroniske vaerdipapirer med det samme indhold og registreret i et
centralt register som defineret i eWpG § 4, stk. 2 ("Central Register Vaerdipapirer"). Udstederen forbeholder sig retten til at erstatte Central
Register Veerdipapirer i henhold til eWpG § 6, stk. 2 med vaerdipapirer med det samme indhold udstedt i papirform.

Warrants er frit overdragelige og er ikke underlagt nogen begraensninger.

Rettigheder tilknyttet veerdipapirerne

Warrants er ikke rentebaerende.

Hver Warrant giver Warrantindehaveren ret til at modtage et Indlgsningsbelgb ved udnyttelse som beskrevet under "Afkastbetaling" nedenfor.

Indlgsning

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

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

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

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

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

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

eller er faldet under Stop-Loss-Greensen i lgbet af Observationsperioden.
Indlgsningsbelgbet for MINI Future Short Warrants skal vaere lig med

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

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

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

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

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

Begraensninger i de rettigheder, der er tilknyttet Warrants

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

Udstedelsesdato (valgrdato) 13. november 2024

Observationsperiode Observationsperioden begynder pa det tidspunkt, hvor den ferste pris, der er defineret under
"Observationspris", er tilgaengelig, og slutter nar Referenceprisen er fastsat, eller sa snart en Stop-Loss-
Begivenhed indtraeffer (det tidligste af disse to tidspunkter).

Observationspris betyder enhver pris pa det Underliggende som fastsat og offentliggjort af Referencekilden i lgbet af
Observationsperioden som den officielle pris, begyndende med den farste pris, der er officielt fastsat i
begyndelsen af Observationsperioden (11. november 2024).

WKN og ISIN for Oprindelig Stop-
Warrants/ Underliggende Valgmulig- . . . P 9 P
Referencekilde Terminsbeors Ratio Loss-Graense i
Udstedelses- (Indeks med ISIN) hed (type) .
indekspunkter
storrelse
BB2MSF, N
DEO0OBB2MSF7 / AEX® Index (Prisindeks), Short Euronext Euronext Derivatives | 0,10 891,0000
NLO000000107 (Amsterdam)
1.000.000
BB2MSG, N
DEOOOBB2MSG5 / AEX® Index (Prisindeks), | gy Euronext Euronext Derivatives |0,10 895,9500
NLO000000107 (Amsterdam)
1.000.000
BB2MSH, N o
DEO00BB2MSH3/ | CAC40®@Index (Prisindeks), | g,y Euronext Paris Euronext Derivatives | ; 4 7.535,2500
FR0003500008 (Paris)
1.000.000
BB2MSJ, .
DE000BB2MSJ9 / | PAX® Index (Performanceindeks), |, Deutsche Bérse AG |Eurex 0,01 19.158,1250
DE0008469008
1.000.000
BB2MSK, .
DE000BB2MSK7 / | PAX® Index (Performanceindeks), |) Deutsche Bérse AG |Eurex 0,01 19.031,2500
DE0008469008
1.000.000
BB2MSL, .
DE000BB2MSL5 /| PAX® Index (Performanceindeks), | g, 4 Deutsche Bérse AG | Eurex 0,01 19.552,2500
DE0008469008
1.000.000
BB2MSM, .
DE000BB2MSM3 /| DAX® Index (Performanceindeks), | g 4 Deutsche Bérse AG |Eurex 0,01 19.576,8750
DE0008469008
1.000.000
BB2MSN, .
DE000BB2MSN1 / | PAX® Index (Performanceindeks), | o, 4 Deutsche Bérse AG | Eurex 0,01 19.601,5000
DE0008469008
1.000.000
BB2MSP, The Dow Jones Industrial S&P Dow Jones CBOE (Chicago
DEO00OBB2MSP6 / Average® Index (Prisindeks), |Long Indices LLC Board Options 0,01 43.350,0000
1.000.000 US2605661048 Exchange)
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WKN og ISIN for

Oprindelig Stop-

Warrants/ Underliggende Valgmulig- . . . X
Udstedelses- (Indeks med ISIN) hed (type) Referencekilde Terminsbeors Ratio Il_odssI;Grankse i
storrelse indekspunkter
BB2MSQ, The Dow Jones Industrial S&P Dow Jones CBOE (Chicago
DEO00BB2MSQ4 / Average® Index (Prisindeks), [Long Indices LLC Board Options 0,01 43.248,0000
1.000.000 US2605661048 Exchange)
BB2MSR, The Dow Jones Industrial S&P Dow Jones CBOE (Chicago
DEO00OBB2MSR2 / Average® Index (Prisindeks), |Long Indices LLC Board Options 0,01 43.146,0000
1.000.000 US2605661048 Exchange)
BB2MSS, The Dow Jones Industrial S&P Dow Jones CBOE (Chicago
DEO00OBB2MSSO / Average® Index (Prisindeks), |Long Indices LLC Board Options 0,01 43.044,0000
1.000.000 US2605661048 Exchange)
BB2MST, The Dow Jones Industrial S&P Dow Jones CBOE (Chicago
DEO00OBB2MSTS8 / Average® Index (Prisindeks), |Long Indices LLC Board Options 0,01 42.942,0000
1.000.000 US2605661048 Exchange)
BB2MSU, The Dow Jones Industrial S&P Dow Jones CBOE (Chicago
DE0O00BB2MSUG / Average® Index (Prisindeks), |Short Indices LLC Board Options 0,01 49.196,0000
1.000.000 US2605661048 Exchange)
BB2MSV - .
. FTSE MIB Index (Prisindeks), . Borsa ltaliana
DEO?%%%Z(;\S?VM GBOOBNNLHW18 Short Borsa ltaliana (IDEM) 0,001 34.155,0000
BB2MSW - .
y FTSE MIB Index (Prisindeks), . Borsa ltaliana
DEO?O(I?O%Z(I)\?)%WZ/ GBOOBNNLHW18 Short Borsa ltaliana (IDEM) 0,001 34.303,5000
BB2MSX -, .
. FTSE MIB Index (Prisindeks), . Borsa ltaliana
DEO?%%%ZOI\S(S)XOI GBOOBNNLHW18 Short Borsa ltaliana (IDEM) 0,001 34.452,0000
BB2MSY . .
. FTSE MIB Index (Prisindeks), . Borsa ltaliana
DEO?%%%ZOI\ggYSI GBOOBNNLHWA8 Short Borsa Italiana (IDEM) 0,001 34.600,5000
BB2MSZ - .
. FTSE MIB Index (Prisindeks), . Borsa ltaliana
DEO?%%I(B)‘ZOI\&?ZM GBOOBNNLHWA8 Short Borsa Italiana (IDEM) 0,001 34.749,0000
BB2MSO - .
: FTSE MIB Index (Prisindeks), . Borsa ltaliana
DEO?%I(B)EZOI\S(?%/ GBOOBNNLHWA8 Short Borsa Italiana (IDEM) 0,001 34.897,5000
BB2MS1 -, .
: FTSE MIB Index (Prisindeks), . Borsa ltaliana
DEO?%%EI)ZOI\(/JI(?H / GBOOBNNLHWA8 Short Borsa ltaliana (IDEM) 0,001 35.046,0000
BB2MS2, . Mercado Oficial de
DE00OBB2MS29/ | 'BEX 32(2(;2?36‘0(565;”"9"3)' Long Bolsa de Madrid | Futuros y Opciones | 0,01 11.475,0000
1.000.000 Financieros (MEFF)
BB2MS3, . Mercado Oficial de
DEOOOBB2MS37/ | 'BEX 32‘2(')';?36‘0(555;"9"3)' Short Bolsa de Madrid | Futuros y Opciones | 0,01 11.711,0000
1.000.000 Financieros (MEFF)
BB2MS4, . Mercado Oficial de
DE00OBB2MS45/ | 'BEX 322(;%?33&565?@“), Short Bolsa de Madrid | Futuros y Opciones | 0,01 11.760,0000
1.000.000 Financieros (MEFF)
BB2MS5 . .
c NASDAQ-100® Index Chicago Mercantile
DEO?%%%%“S(?& ""| (Prisindeks), US6311011026  |-°"9 Nasdaq Inc Exchange (CME) |07 20.910,0000
BB2MS6 . .
; NASDAQ-100® Index Chicago Mercantile
DEO?%%EZO'\(’)'SGO/ (Prisindeks), US6311011026 | -°"9 Nasdaq Inc Exchange (CME) |0 20.859,0000
BB2MS7 . .
: NASDAQ-100® Index Chicago Mercantile
DEO?%%%%%'?” ""| (Prisindeks), US6311011026  |-°"9 Nasdaq Inc Exchange (CME) |07 20.808,0000
BB2MS8 . .
: NASDAQ-100® Index Chicago Mercantile
DEO?%%E%“S(?% ""| (Prisindeks), US6311011026  |-°"9 Nasdaq Inc Exchange (CME) |07 20.757,0000
BB2MS9 . .
c NASDAQ-100® Index Chicago Mercantile
DEO?%%%%“(Q'(?Q“ (Prisindeks), US6311011026 | -°"9 Nasdaq Inc Exchange (CME) |07 20.706,0000
BB2MTA . .
’ NASDAQ-100® Index Chicago Mercantile
DEO?%%EZO'\(");AG’ (Prisindeks), US6311011026 | -°"9 Nasdaq Inc Exchange (CME) |07 20.655,0000
BB2MTB . .
: NASDAQ-100® Index Chicago Mercantile
DEO?%%%%“&T)BA' "|" (Prisindeks), US6311011026 | -°"9 Nasdaq Inc Exchange (CME) |01 20.604,0000

64/185




WKN og ISIN for
Warrants/

Underliggende

Valgmulig-

Oprindelig Stop-

Udstedelses- (Indeks med ISIN) hed (type) Referencekilde Terminsbears Ratio Il_oss-Grmnse i
indekspunkter
storrelse
BB2MTC . .
’ NASDAQ-100® Index Chicago Mercantile
DEO?%%EZO'\S;CZ "1 (Prisindeks), US6311011026  |-°"9 Nasdaq Inc Exchange (CME) |07 20.553,0000
BB2MTD . .
) NASDAQ-100® Index Chicago Mercantile
DEO?%%EZO'\Q;DO "1 (Prisindeks), US6311011026  |-°"9 Nasdaq Inc Exchange (CME) |07 20.502,0000
BB2MTE . .
: NASDAQ-100® Index Chicago Mercantile
DEO?%%%%“S(T)EB "|" (Prisindeks), US6311011026 | -°"9 Nasdaq Inc Exchange (CME) |01 20.451,0000
BB2MTF . .
: NASDAQ-100® Index Chicago Mercantile
DEO?%%%%“SJ FS7 1 (Prisindeks), US6311011026 | SO Nasdaq Inc Exchange (CME) |07 21.805,0000
BB2MTG . .
: NASDAQ-100® Index Chicago Mercantile
DEO?%%%ZO'\SEGS "1 (Prisindeks), US6311011026 | SO Nasdaq Inc Exchange (CME) |07 22.393,0000
BB2MTH . .
) NASDAQ-100® Index Chicago Mercantile
DEO?%%%ZO“ggm "1 (Prisindeks), Us6311011026 | Sho't Nasdaq Inc Exchange (CME) | 0" 22.491,0000
BB2MTJ . .
! NASDAQ-100® Index Chicago Mercantile
DEO?%%E‘%“SJ g7 (Prisindeks), US6311011026 | S"°™ Nasdaq Inc Exchange (CME) |01 23.226,0000
BB2MTK . .
i NASDAQ-100® Index Chicago Mercantile
DEO?%%%%“S(T)KM (Prisindeks), US6311011026 | >"°" Nasdaq Inc Exchange (CME) |07 23.422,0000
BB2MTL . .
: NASDAQ-100® Index Chicago Mercantile
DEO?%%E‘%“SJ L3/ (Prisindeks), US6311011026 | SO Nasdaq Inc Exchange (CME) |07 27.440,0000
BB2MTM . .
’ NASDAQ-100® Index Chicago Mercantile
DEO?OO%I(B)ZOI\(/I)EM1 / (Prisindeks), US6311011026 Short Nasdaq Inc Exchange (CME) 0,01 27.832,0000
BB2MTN, N
DE00OBB2MTNG / PS'(@F,'TF‘I‘,’\fé()(gg&dzeks)’ Long Euronext Lisbon | Euronext Derivatives | 0,01 6.324,0000
1.000.000
BB2MTP, . CBOE (Chicago
DE000BB2MTP4 / | S8P 500® Index (Prisindeks), |, S&P Dow Jones |5 4 Options 0,01 5.907,3000
US78378X1072 Indices LLC
1.000.000 Exchange)
BB2MTQ, . CBOE (Chicago
DEOOOBB2MTQ2/ | S&P 500@ Index (Prisindeks), 1) S&P Dow Jones 15 | Options 0,01 5.887,0000
US78378X1072 Indices LLC
1.000.000 Exchange)
BB2MTR, iy CBOE (Chicago
DE000BB2MTRO/ | S&P500®Index (Prisindeks), |, S&P Dow Jones 15 i Options 0,01 5.866,7000
US78378X1072 Indices LLC
1.000.000 Exchange)
BB2MTS, . CBOE (Chicago
DE000BB2MTSg / | 8P 500® Index (Prisindeks), g,y S&P Dow Jones | g - 14 Options 0,01 7.013,2000
US78378X1072 Indices LLC
1.000.000 Exchange)
BB2MTT, . CBOE (Chicago
DE000BB2MTTE/ | S&P 5009 Index (Prisindeks), | gp S&P Dow Jones |5 i Options 0,01 7.052,6000
US78378X1072 Indices LLC
1.000.000 Exchange)
BB2MTU, . CBOE (Chicago
DE000BB2MTU4/ | S&P500® Index (Prisindeks), g S&P Dow Jones 15 | Options 0,01 7.328,4000
US78378X1072 Indices LLC
1.000.000 Exchange)
BB2MTV, - CBOE (Chicago
DE0OOBB2MTV2/ | S&P500®Index (Prisindeks), | gp S&P Dow Jones g 4 Ootions 0,01 7.880,0000
US78378X1072 Indices LLC
1.000.000 Exchange)
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 vaerdipapirerne blive handlet?

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

Udstederen kan, efter eget skeon, ansgge om, at Warrants bliver barsnoteret og/eller optaget til handel p& et eller flere noteringssteder. Enhver
sadan bersnotering og/eller optagelse til handel vil, hvis den forfalges, blive annonceret ved en meddelelse, som vil inkludere de(t) relevante

noteringssted(er).
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Udstederen har ingen juridisk forpligtelse til at opretholde bgrsnoteringen (hvis nogen) af Warrants gennem hele Warrants' Igbetid. Warrants kan
blive suspenderet fra handel og/eller afnoteres til enhver tid i overensstemmelse med gaeldende regler og regulering for de(t) relevante
noteringssted(er). Enhver suspension fra handel og/eller afnotering vil blive annonceret ved en meddelelse.

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 s& snart som den
pageeldende 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 ROMUWSFPUSMPRO8K5P83. Adressen

pa selskabets hovedkontor er 16, boulevard des ltaliens - 75009 Paris, Frankrig.

Hovedaktiviteter: BNP Paribas S.A. er efter eget udsagn en af Frankrigs stgrste banker og har filialer og datterselskaber

pa alle stgrre markeder.

Hovedaktionzerer: Pr. 30. juni 2024 var de stgrste aktionserer Société Fédérale de Participations et d'Investissement
("SFPI"), et almennyttigt aktieselskab, der handler pa vegne af den belgiske regering og ejer 5,6 % af
den registrerede aktiekapital, BlackRock Inc. ejer 5,1 % af den registrerede aktiekapital, Amundi ejer 6,0
% 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 negledirektorer Jean-Laurent Bonnafé, administrerende direktgr 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.

Ernst & Young et Autres, Tour First, TSA 14 444, 92037 Paris-La Défense cedex, Frankrig

Hvad er de finansielle nggleoplysninger om Garanten?

Tabel 1: Resultatopgorelse

31. december 2023 31. december 2022 Forste halvdel 2024 Forste halvdel 2023
(revideret) (revideret) (ikke revideret) (ikke revideret)
i mio. EUR i mio. EUR i mio. EUR i mio. EUR
Omsaetning 45.874 45.430 24.753 23.395
Risikoomkostninger (2.907) (3.003) (1.488) (1.331)
Nettoresultat, der kan henfares til 10.975 9.848 6.498 7.245
aktionaerer
Tabel 2: Balance
30. juni 2024 31. december 2023 31. december 2022
(ikke revideret) (revideret) (revideret)
i mio. EUR i mio. EUR i mio. EUR
Aktiver i alt (koncern) 2.699.258 2.591.499 2.663.748
Konsoliderede lan til og tilgodehavender 872.147 859.200 857.020
hos kunder
Konsoliderede indskud fra kunder 1.003.053 988.549 1.008.056
Egenkapital (koncernniveau) 122.182 123.742 121.237

Garantens reviderede konsoliderede arsregnskab for de ar, der sluttede den 31. december 2022 og den 31. december 2023, og den forelgbige
finansielle rapport for den halvarsperiode, der sluttede den 30. juni 2024, er udarbejdet i overensstemmelse med de internationale
regnskabsstandarder (IFRS).

Hvad er noglerisiciene, 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 kabte Warrants (risiko for fuldstaendigt tab).

Afviklingsforanstaltninger i forhold til garantistilleren: Desuden kan foranstaltninger, der treeffes i Frankrig i forhold til BNP Paribas S.A. (i dets
egenskab af kontraherende part, der er forpligtet til at yde kompensation i henhold til den gaeldende kontrol- og overskudsoverfgrselsaftale) eller
BNP Paribas Group i henhold til 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).
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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:

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

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

Risici relateret til udbetalingsprofilen:

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

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

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

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

En meddelelse om ordinzer opsigelse, der allerede er givet, er uden virkning, hvis en Stop-Loss-Begivenhed indtraeffer pa eller fgr den relevante
Opsigelsesdato.

| tilfeelde af MINI Future Long Warrants kan Indlgsningsbelgbet vaere nul, hvis Stop-Loss-Referenceniveauet er lavere end eller lig med den
Relevante Strike.

| tilfeelde af MINI Future Short Warrants kan Indlgsningsbelgbet vaere nul, hvis Stop-Loss-Referenceniveauet er hgjere end eller lig med den
Relevante Strike.

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

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

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

Risici i forbindelse med en ubegreenset Iobetid:
Warrants har ikke en fast Afviklingsdato og har derfor ikke en fast Igbetid.

Derfor skal Warrantindehavernes Warrantrettighed udeves af Warrantindehaveren pa en bestemt udgvelsesdato i henhold til den
udgvelsesprocedure, der er angivet i Vilkar og Betingelser for Warrants, for at Warrantretten kan ggres gaeldende. Selvom Warrantindehaveren har
ret til at udgve Warrants pa bestemte udgvelsesdatoer, kan disse datoer veere ugunstige for Warrantindehaveren. Warrantindehaveren skal selv
afgere, om og i hvilket omfang udgvelse af Warranten medfgrer en ulempe for Warrantindehaveren.

Desuden har Udstederen ret til at opsige Warrants ved ordinaer opsigelse i overensstemmelse med Vilkar og Betingelser for Warrants pa en
Ordinaer Opsigelsesdato. | tilfaelde af at Udstederen opsiger Warrants, har Warrantindehaveren ingen indflydelse pa den geeldende Ordineere
Opsigelsesdato, hvilket kan veere ugunstigt for Warrantindehaveren.

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

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

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

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

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

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

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

Justeringer, opsigelsesrisiko, geninvesteringsrisiko: \Warrantindehavere baerer risikoen for, at Warrants justeres eller opsiges af Udstederen i
overensstemmelse med Vilkar og Betingelser for Warrants. | tilfeelde af at de opsiges, kan Opsigelsesbelgbet vaere betydeligt lavere end den
kapital, der er investeret ved kebet af Warrants. Warrantindehavere kan endda lide et fuldstendigt tab af den Investerede Kapital.
Warrantindehavere er ogsa udsat for risikoen for kun at kunne geninvestere modtagne belgb pa mindre gunstige vilkar (kendt som
geninvesteringsrisiko).
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Markedsprisrisici: Warrantindehavere beerer risikoen i forbindelse med prisfastsaettelsen 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
szelge Warrants pa et bestemt tidspunkt eller til en bestemt pris.

Risici forbundet med det Underliggende: Reglerne for indekset kan sendres af indeksets sponsor. Udstederen har ingen indflydelse pa sadanne
potentielle eendringer, som kan have (negativ) indvirkning pa den betaling, der skal foretages til Warrantindehaverne. Hvis det Underliggende er et
prisindeks, skal det bemeerkes, at i modsaetning til, hvad der er tilfaeldet med praestationsindeks, resulterer udlodninger af udbytte pa de aktier, der
indgar i det Underliggende, ikke i en stigning i niveauet pad det Underliggende. Investorerne drager derfor ikke fordel af udbytte eller andre
uddelinger pa de aktier, der indgar i et prisindeks

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 11. november 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.

Udstederen kan, efter eget sken, ansgge om, at Warrants bliver barsnoteret og/eller optaget til handel pa et eller flere noteringssteder. Enhver
sadan begrsnotering og/eller optagelse til handel vil, hvis den forfelges, blive annonceret ved en meddelelse, som vil inkludere de(t) relevante
noteringssted(er).

Udstederen har ingen juridisk forpligtelse til at opretholde bgrsnoteringen (hvis nogen) af Warrants gennem hele Warrants' Igbetid. Warrants kan
blive suspenderet fra handel og/eller afnoteres til enhver tid i overensstemmelse med geeldende regler og regulering for de(t) relevante
noteringssted(er). Enhver suspension fra handel og/eller afnotering vil blive annonceret ved en meddelelse.

Overslag over de samlede udgifter

Investoren kan kebe Warrants til udstedelsesprisen eller kebsprisen. Hverken Udstederen eller Tilbudsgiveren vil paleegge 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:
6EWKUOFGVVX5QQQJHFGTA48), et interessentskab i henhold til fransk ret (Société en Nom Collectif), der er registreret i Frankrig i henhold il
fransk ret.

Hvorfor udarbejdes dette prospekt?

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

A jagu. Sissejuhatus ja hoiatused

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

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

ostutahtedesse.

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

Sissejuhatav teave

Nimi ja vaartpaberite
identifitseerimisnumber

MINI Future Long ja/vdi MINI Future Short ostutdhed, mis on seotud indeksitega (edaspidi ostutdhed),
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 2024

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 seoses Emitendi auditeeritud majandusaasta
aruannetega 31. detsembril 2022 ja 31. detsembril 2023 I6ppenud majandusaastate kohta.

Deloitte GmbH Wirtschaftsprifungsgesellschaft, Rosenheimer Platz 4, 81669 Miinchen, Saksamaa, on
nimetatud seadusjargseks audiitoriks seoses Emitendi vahearuandega seisuga 30. juuni 2024.

Milline on emitendiga seotud peamine finantsteave?

Allpool esitatud finantsteave on véetud emitendi auditeeritud majandusaasta aruannetest 31. detsembril 2022 ja 31. detsembril 2023 I6ppenud
majandusaastate kohta ning esialgsed auditeeritud finantsaruanded 30. juunil 2024 I6ppenud kuuekuulise perioodi kohta.

Tabel 1. Kasumiaruanne — mittekapitalivaartpaberid

Majandusaasta Majandusaasta Esialgsed Esialgsed
aruanded seisuga aruanded seisuga finantsaruanded finantsaruanded
31. detsember 2023 31. detsember 2022 seisuga seisuga
eurodes eurodes 30. juuni 2024 30. juuni 2023
eurodes eurodes
Tavaparase aritegevuse tulem
Muu &ritulu 647 058,83 783 010,31 696 182,67 294 198,50
Muud tegevuskulud -647 058,83 -783 010,31 -696 182,67 -294 198,50
Aasta puhaskasum 0 0 0 0

Tabel 2. Bilanss — mittekapitalivaartpaberid

Majandusaasta aruanded | Majandusaasta aruanded | Esialgsed finantsaruanded
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seisuga seisuga seisuga
31. detsember 2023 31. detsember 2022 30. juuni 2024
eurodes eurodes eurodes

Nouded ja muu vara

Noduded sidusettevétjate vastu 180 935 589,44 8 285 000,00 271 352 786,76

Muu vara (vara/kaibevara)

7 014 600 801,88

4 207 327 744,69

7494 283 487,91

Kohustised

Volakirjad (kohustised/volad)

4 321474 506,21

2361510475,11

4730 124 214,23

Muud kohustised (kohustised/vdlad)

2874 061 885,11

1854 102 269,58

3 035 512 060,44

Puhas finantsvolg (pikaajaline volg pluss 0 0 0
IGhiajaline volg miinus sularaha)
Tabel 3. Rahavoogude aruanne — mittekapitalivaartpaberid
Aruandeperiood Aruandeperiood Esialgsed Esialgsed
1. jaanuarist kuni 31. | 1. jaanuarist kuni 31. fln_antsaruanded fln_antsaruanded
detsembrini 2023 detsembrini 2022 seisuga seisuga
eurodes eurodes 30. juuni 2024 30. juuni 2023
eurodes eurodes
Netorahavood aritegevusest 13 899,18 -13 222,76 -3 365,83 1 336,25
Netorahavood - - - -
finantseerimistegevusest
Netorahavoog - - - -
investeerimistegevusest

Millised on emitendile omased peamised riskid?

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

Vaartpaberiomanikel lasub kontrolli ja kasumi lilekandmise lepingu mittetditmise risk. BNP Paribas S.A. ja emitendi vahel on sdImitud
kontrolli ja kasumi Ulekandmise leping. Selle lepingu alusel on BNP Paribas S.A. kohustus eelkdige hlvitada vdimalik netokahjum, mis voib
emitendil muidu majandusaastal kontrolli ja kasumi Ulekandmise lepingu 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 ettendhtud aja jooksul, ei suuda emitent téita oma kohustusi vaartpaberiomanike ees
Uldse voi ei suuda neid taita taielikult voi ettenahtud aja jooksul. Sellisel juhul vdivad 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 Uhtse vdlakirjana, esitajavolakirjade (Inhaberschuldverschreibungen) kujul, Saksamaa diguse alusel, nagu on maaratletud
Saksamaa tsiviilseadustiku (Biirgerliches Gesetzbuch — BGB) paragrahvis 793. Emitent jatab endale diguse asendada § 6 16ike 3 eWpG (Gesetz
liber elektronische Wertpapiere) alusel Uihtse vdlakirjana emiteeritud ostutdhed sama sisuga elektrooniliste vaartpaberitega, mis on registreeritud
keskregistris § 4 16ike 2 eWpG tdhenduses ("Keskregistri Vaartpaberid"). Emitent jatab endale diguse asendada Keskregistri Vaartpaberid § 6
I6ike 2 eWpG alusel sama sisuga Uhtse volakirjana emiteeritud vaartpaberitega.

Ostutahed on vabalt vodrandatavad ja nende suhtes ei kehti piiranguid.

Vaartpaberitega kaasnevad oigused

Ostutéhed ei kanna intressi.

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

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

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

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

Kui alusvaraga seoses on esinenud kohandamissindmus, vdib emitendil olla digus kohandada ostutdhest tulenevat digust vastavalt ostutdhtede
tingimustele voi I6petada ostutdhed erakorraliselt. Eespool nimetatud erakorralise I6petamise korral maksab emitent I6petamissumma nelja
pangapéaeva jooksul parast Idpetamisest teatamist. Sellisel juhul vdib Idpetamissumma olla teatavatel asjaoludel oluliselt vaiksem kui ostutahe eest
makstud ostuhind ning vdib olla isegi null (0) (investeeritud kapitali kogukahju).
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Kasumi maksmine
Ostutéhe kohta tasutav lunastamissumma makstakse ostutdhe omanikule arveldusvaluutas hiljemalt arvelduskuupéaeval.
MINI Future Long ostutahtede lunastamissumma vordub jargmisega:

(a) vordlushinna ja asjaomase taitmishinna erinevus korrutatuna suhtarvuga, kui vaatlushinda ei ole saavutatud voi see on langenud
vaatlusperioodi jooksul alla kahjumi piiramise hinnapiiri; voi
(b) kahjumi piiramise vordlustaseme ja asjaomase taitmishinna erinevus korrutatuna suhtarvuga, kui vaatlushind on saavutatud voi see on

langenud vaatlusperioodi jooksul alla kahjumi piiramise hinnapiiri.
MINI Future Short ostutahtede lunastamissumma vordub jargmisega:

(a) asjaomase taitmishinna ja vordlushinna erinevus korrutatuna suhtarvuga, kui vaatlushinda ei ole saavutatud véi see on Uletanud
vaatlusperioodi jooksul kahjumi piiramise hinnapiiri; voi
(b) asjaomase taitmishinna ja kahjumi piiramise vordlustaseme erinevus korrutatuna suhtarvuga, kui vaatlushind on saavutatud v6i see on

Uletanud vaatlusperioodi jooksul kahjumi piiramise hinnapiiri.
Kui eespool kindlaks maaratud summa on null voi negatiivse vaartusega, siis ostutdht aegub ning muutub vaartusetuks. Sellisel juhul ei toimu
ostutdhe omanikele Uhtegi valjamakset.

Summa voidakse konverteerida alusvara vordlusvaluutast arveldusvaluutasse.

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

Kui emitent Idpetab ostutahed korraliselt, vordub ostutdhe omanikule makstav summa lunastamissummaga |I6petamise kuupaeval.
Ostutdhtedega seotud biguste piirangud

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 |[dpetamissumma nelja
pangapaeva jooksul parast [dpetamisest teatamist.

Emiteerimispdev (vaartuspaev) 13. november 2024

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

alates esimesest hinnast, mis maaratakse ametlikult kindlaks vaatlusperioodi alguses (11. november 2024).

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

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

kaasa arvatud).

Ostutdhtede WKN Alusvara Algprili?'ak:l:‘sj:ml
jaISIN/ (indeks koos ISINiga) Optsiooni liikk| Vordlus-allikas Futuuride bérs Suhtarv hinnapiir
emissiooni maht 9 . 1napiir
indeksipunktides
BB2MSF, ..
DE00BB2MSF7 /1 | AFX®ndeX (Finnaindeks), - gpory Euronext Euronext Derivatives | 0,10 891,0000
200000 0000000107 (Amsterdam)
BB2MSG, -
DE00OBB2MSGS5 / 1 AEX@,\'I'E%%’(‘)(()E'B”O”%';"‘*"S)’ Short Curonext Euronext Derivatives |0,10 895,9500
000 000 (Amsterdam)
BB2MSH, o .
DE000BB2MSH3 /1 | CAC 40?%888;‘5(0“63’(‘)""8'”"6"5)* Short Euronext Paris EF‘,”O.”eXt Derivatives |, 54 7 535,2500
000 000 (Paris)
BB2MSJ, .
DE000BB2MSJ9 /1 | DAX® g‘gggégjgggggdeks)' Long Deutsche Bérse AG | Eurex 0,01 19 158,1250
000 000
BB2MSK, .
DE000BB2MSK7 /1 | DAX® g‘gggé;fggggg”deks)’ Long Deutsche Bérse AG |Eurex 0,01 19 031,2500
000 000
BB2MSL, .
DE000BB2MSL5 /1 | DAX® g‘gggé;fggggé”deks)' Short Deutsche Bérse AG |Eurex 0,01 19 552,2500
000 000
BB2MSM, .
DE000BB2MSM3 /1 |  DAX® lndex (Teotusndeks). | short Deutsche Bérse AG | Eurex 0,01 19 576,8750
000 000
BB2MSN, .
DE000BB2MSN1/1 | DPAX® g‘gggégjggggéndeks)' Short Deutsche Bérse AG |Eurex 0,01 19 601,5000
000 000
BB2MSP, The Dow Jones Industrial S&P Dow Jones CBOE (Chicago
DEO00OBB2MSP6 / 1 Average® Index (Hinnaindeks), [Long Indices LLC Board Options 0,01 43 350,0000
000 000 US2605661048 Exchange)
BB2MSQ, The Dow Jones Industrial S&P Dow Jones CBOE (Chicago
DEO00BB2MSQ4 / 1 Average® Index (Hinnaindeks), |Long Indices LLC Board Options 0,01 43 248,0000
000 000 US2605661048 Exchange)
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Algne kahjumi

Ostutahtede WKN Alusvara iiramise
jaISIN/ indeks k ISINi Optsiooni liik| Vérdlus-allikas Futuuride bors Suhtarv ':‘ n
emissiooni maht (indeks koos iga) . innaptir
indeksipunktides
BB2MSR, The Dow Jones Industrial S&P Dow Jones CBOE (Chicago
DEOO0OBB2MSR2 / 1 Average® Index (Hinnaindeks), [Long Indices LLC Board Options 0,01 43 146,0000
000 000 US2605661048 Exchange)
BB2MSS, The Dow Jones Industrial S&P Dow Jones CBOE (Chicago
DE000BB2MSSO0 / 1 Average® Index (Hinnaindeks), [Long Indices LLC Board Options 0,01 43 044,0000
000 000 US2605661048 Exchange)
BB2MST, The Dow Jones Industrial S&P Dow Jones CBOE (Chicago
DEO00OBB2MST8 / 1 Average® Index (Hinnaindeks), [Long Indices LLC Board Options 0,01 42 942,0000
000 000 US2605661048 Exchange)
BB2MSU, The Dow Jones Industrial S&P Dow Jones CBOE (Chicago
DE000BB2MSUG6 / 1 Average® Index (Hinnaindeks), |Short Indices LLC Board Options 0,01 49 196,0000
000 000 US2605661048 Exchange)
BB2MSV L .
: FTSE MIB Index (Hinnaindeks), . Borsa ltaliana
DEOO%%I(B)ZOI\(/)I(?VM 1 GBOOBNNLHWA8 Short Borsa Italiana (IDEM) 0,001 34 155,0000
BB2MSW N .
; FTSE MIB Index (Hinnaindeks), . Borsa ltaliana
DEOOO(;BO%Z(I)\?)%WZ /1 GBOOBNNLHW18 Short Borsa ltaliana (IDEM) 0,001 34 303,5000
BB2MSX N .
. FTSE MIB Index (Hinnaindeks), . Borsa ltaliana
DEOO%%%%%§X0/1 GBOOBNNLHW18 Short Borsa ltaliana (IDEM) 0,001 34 452,0000
BB2MSY N .
. FTSE MIB Index (Hinnaindeks), . Borsa ltaliana
DEOO%%%ZOI\S(S)YSI 1 GBOOBNNLHW18 Short Borsa ltaliana (IDEM) 0,001 34 600,5000
BB2MSZ . .
. FTSE MIB Index (Hinnaindeks), . Borsa ltaliana
DEOO%%I(‘:;ZOI\SS‘,ZSI 1 GBOOBNNLHWA18 Short Borsa Italiana (IDEM) 0,001 34 749,0000
BB2MSO —_— .
y FTSE MIB Index (Hinnaindeks), . Borsa ltaliana
DEOO%I(B)I(B)ZOI\S(?OB /"1 GBOOBNNLHWA18 Short Borsa Italiana (IDEM) 0,001 34 897,5000
BB2MS1 — .
y FTSE MIB Index (Hinnaindeks), . Borsa ltaliana
DEOO%%E%!§11/1 GBOOBNNLHW18 Short Borsa ltaliana (IDEM) 0,001 35 046,0000
BB2MS2, N Mercado Oficial de
DE000BB2MS29/1 | 'BEX 352)8'827’5‘0(0"8882'”"6"5)’ Long Bolsa de Madrid | Futuros y Opciones | 0,01 11 475,0000
000 000 Financieros (MEFF)
BB2MS3, N Mercado Oficial de
DE000BB2MS37 /1 | 'BEX 35%82?5‘0(0'"8882'”‘18"3)’ Short Bolsa de Madrid | Futuros y Opciones | 0,01 11 711,0000
000 000 Financieros (MEFF)
BB2MS4, . . Mercado Oficial de
DE00OBB2MS45/1 | 'BEX 35,(5@8'82%‘0(0'3882'”"9"3)’ Short Bolsa de Madrid | Futuros y Opciones | 0,01 11 760,0000
000 000 Financieros (MEFF)
BB2MS5 . .
y NASDAQ-100® Index Chicago Mercantile
DEOO%%E‘%“S§52’ 1| (Hinnaindeks), US6311011026 |-°"9 Nasdaq Inc Exchange (CME) |01 20 910,0000
BB2MS6 . .
y NASDAQ-100® Index Chicago Mercantile
DEOO%%E%“&?GO/ 1| (Hinnaindeks), US6311011026 |-°"9 Nasdaq Inc Exchange (CME) |07 20 859,0000
BB2MS7 . .
y NASDAQ-100® Index Chicago Mercantile
DEOO%%EZO'\S(?R’ 1| (Hinnaindeks), US6311011026 |-°"9 Nasdaq Inc Exchange (CME) |0 20 808,0000
BB2MS8 . .
y NASDAQ-100® Index Chicago Mercantile
DEOO%%%%"&?% "1 (Hinnaindeks), US6311011026  |-°"9 Nasdaq Inc Exchange (CME) |07 20 757,0000
BB2MS9 . .
y NASDAQ-100® Index Chicago Mercantile
DEOO%%EZO'\S(?Q‘” 1| (Hinnaindeks), US6311011026 |-°"9 Nasdaq Inc Exchange (CME) |07 20 706,0000
BB2MTA . .
y NASDAQ-100® Index Chicago Mercantile
DEOO%%E%'\S(T)AG/ "1 (Hinnaindeks), US6311011026 |-°"9 Nasdaq Inc Exchange (CME) |07 20 655,0000
BB2MTB . .
; NASDAQ-100® Index Chicago Mercantile
DEOO%%%%'\SEBM T | (Hinnaindeks), US6311011026 |-°"9 Nasdaq Inc Exchange (CME) |07 20 604,0000
BB2MTC . .
’ NASDAQ-100® Index Chicago Mercantile
DEOO%%%ZO'\S(T)CZ "1 (Hinnaindeks), US6311011026 |-°"9 Nasdaq Inc Exchange (CME) |01 20 553,0000
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Algne kahjumi

Ostutahtede WKN Alusvara iiramise
jaISIN/ . . Optsiooni liik| Vérdlus-allikas Futuuride bors Suhtarv pi n
L0 X (indeks koos ISINiga) hinnapiir
emissiooni maht
indeksipunktides
BB2MTD . .
' NASDAQ-100® Index Chicago Mercantile
DEOO%%%ZO'\(’)'EDO/ "1 (Hinnaindeks), US6311011026 |-°"9 Nasdaq Inc Exchange (CME) |07 20 502,0000
BB2MTE . .
; NASDAQ-100® Index Chicago Mercantile
DEOO%%%%'\SEEB’ T | (Hinnaindeks), US6311011026 |-°"9 Nasdaq Inc Exchange (CME) |07 20 451,0000
BB2MTF . .
: NASDAQ-100® Index Chicago Mercantile
DEOO%%E%“SJFF’ 1| (Hinnaindeks), US6311011026 | SNO™ Nasdaq Inc Exchange (CME) |01 21805,0000
BB2MTG . .
J NASDAQ-100® Index Chicago Mercantile
DEOO%%%ZO'\(")EGM T | (Hinnaindeks), US6311011026 | MOt Nasdaq Inc Exchange (CME) |07 22 393,0000
BB2MTH . .
' NASDAQ-100® Index Chicago Mercantile
DEOOOBEZMTH 11| (Hinnaindoks) US6311011026 | Short Nasdaq Inc o ey {001 22 491,0000
BB2MTJ . .
’ NASDAQ-100® Index Chicago Mercantile
DEOO%%E%“(;'J J7I1 | (Hinnaindeks), US6311011026 | SNt Nasdaq Inc Exchange (CME) | 0" 23 226,0000
BB2MTK . .
. NASDAQ-100® Index Chicago Mercantile
DEOO%%E%'\S(T)KS "1 (Hinnaindeks), US6311011026 | Shot Nasdaq Inc Exchange (CME) |01 23 422,0000
BB2MTL . .
i NASDAQ-100® Index Chicago Mercantile
DEOO%%?%“SJ L3771 | (Hinnaindeks), US6311011026 | MOt Nasdaq Inc Exchange (CME) |07 27 440,0000
BB2MTM . .
. NASDAQ-100® Index Chicago Mercantile
DEUOBEZMTH1 I | Hinmandeks) USG31 1011026 |Shor Nasdaq Inc o ey {001 27 832,0000
BB2MTN, .
DEO0OBB2MTNS / 1 PSI® Index (Hinnaindeks), |, Euronext Lisbon | Euronext Derivatives |0,01 6 324,0000
D00 000 PTING0200002
BB2MTP, . CBOE (Chicago
DE000BB2MTP4 /1 | S&P 500@ Index (Hinnaindeks), |, ., S&P Dow Jones 5 -y Options 0,01 5 907,3000
US78378X1072 Indices LLC
000 000 Exchange)
BB2MTQ, N CBOE (Chicago
DE000BB2MTQ2 /1 | S&P 500® Index (Hinnaindeks), ) S&P Dow Jones |5 4 Options 0,01 5 887,0000
US78378X1072 Indices LLC
000 000 Exchange)
BB2MTR, . CBOE (Chicago
DEQ00BB2MTRO /1 | S&P 500@ Index (Hinnaindeks), |, . S&P Dow Jones |5 -4 Options 0,01 5 866,7000
US78378X1072 Indices LLC
000 000 Exchange)
BB2MTS, - CBOE (Chicago
DE000BB2MTS8 /1 | S&P 500® Index (Hinnaindeks), | gp 4 S&P Dow Jones 15 i Options 0,01 7 013,2000
US78378X1072 Indices LLC
000 000 Exchange)
BB2MTT, L CBOE (Chicago
DE000BB2MTTE /1 | S&P 500® Index (Hinnaindeks), | gy, 4 S&P Dow Jones 1 -y Options 0,01 7 052,6000
US78378X1072 Indices LLC
000 000 Exchange)
BB2MTU, N CBOE (Chicago
DE000BB2MTU4 /1 | S&P 500@ Index (Hinnaindeks), |gp S&P Dow Jones |5 i Options 0,01 7 328,4000
US78378X1072 Indices LLC
000 000 Exchange)
BB2MTV, L CBOE (Chicago
DE000BB2MTV2 /1 | S&P 500@ Index (Hinnaindeks), | gy S&P Dow Jones 15 | Options 0,01 7 880,0000
US78378X1072 Indices LLC
000 000 Exchange)
Seisund

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

Kus vaartpaberitega kauplema hakatakse?

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

Emitent vbib oma drandgemisel kaaluda ostutédhtede noteerimise ja/vdi kauplemisele vétmise taotlemist Ghel voi mitmel noteerimiskohal. Selline
noteerimine ja/voi kauplemisele lubamine, kui see teoks saab, tehakse teatavaks teates, mis sisaldab asjakohaseid noteerimiskohti.

Emitendil ei ole seadusjargset kohustust ostutdhtede noteeringut (kui neid on) kogu ostutdhtede kehtivusaja jooksul sailitada. Ostutahtedega
kauplemine vdib igal ajal peatuda ja/vdi need vdidakse noteeringust eemaldada vastavalt noteerimiskoha asjakohastele eeskirjadele ja
regulatsioonidele. Kauplemise peatamistest ja/vdi noteeringust eemaldamisest teavitatakse vastava teatega.

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

Kes on vaartpaberitele garantii andja?

Asukoht ja 6iguslik vorm

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

Pohitegevusala

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

Suurimad aktsionarid

30. juuni 2024. aasta seisuga on suurimad aktsionarid Société Fédérale de Participations et
d'Investissement (edaspidi SFPI), riigiaktsiaselts (société anonyme), mis tegutseb Belgia valitsuse nimel
ja omab 5,6% registreeritud aktsiakapitalist, Amundi, mis omab 5,1% registreeritud aktsiakapitalist,
BlackRock Inc., mis omab 6,0% 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.

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

Ernst & Young et Autres, Tour First, TSA 14 444, 92037 Paris-La Défense cedex, Prantsusmaa

Milline on garantii andjaga seotud peamine finantsteave?

Tabel 1. Kasumiaruanne

31. detsember 2023
(auditeeritud)

miljonites eurodes

31. detsember 2022
(auditeeritud)

miljonites eurodes

2024. aasta esimene
pool

(auditeerimata)
miljonites eurodes

2023. aasta esimene
pool

(auditeerimata)
miljonites eurodes

Tulud 45 874 45430 24 753 23 395
Riski maksumus (2907) (3.003) (1.488) (1.331)
Aktsiaomanikega seostatav 10 975 9 848 6 498 7 245

netotulu

Tabel 2. Bilanss

30. juuni 2024 31. detsember 2023 31. detsember 2022
(auditeerimata) (auditeeritud) (auditeeritud)
miljonites eurodes miljonites eurodes miljonites eurodes
Vara kokku (kontsern) 2 699 258 2 591 499 2 663 748
Konsolideeritud laenud klientidele ja 872 147 859 200 857 020
nduded klientide vastu
Klientide konsolideeritud hoiused 1003 053 988 549 1008 056
Omakapital (kontserni osa) 122 182 123 742 121 237

Garantii andja auditeeritud konsolideeritud majandusaasta aruanded 31. detsembril 2022 ja 31. detsembril 2023 16ppenud majandusaastate kohta
ning esialgne finantsaruanne 30. juunil 2024 I6ppenud kuuekuulise perioodi kohta on koostatud vastavalt rahvusvahelistele
finantsaruandlusstandarditele (IFRS).

Millised on garantii andjaga seotud peamised riskid?

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

Garantii andjaga seotud kriisilahendusmeetmed. Peale selle vdivad avaldada emitendile kaudset negatiivset mdju meetmed, mida rakendatakse
Prantsusmaal seoses BNP Paribas S.A. (tema volitustes lepingupoolena, kellel on kohustus maksta huvitist kehtiva kontrolli ja kasumi tGlekandmise
lepingu alusel) vdi BNP Paribas kontserni suhtes Prantsuse &igusse lle 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 tlekandmise lepingu
alusel — nt juhul, kui ta muutub maksejouetuks (mittelikviidseks / tal tekib Ulemaarane volakoormus), vdi juhul, kui ametiasutused rakendavad
Prantsuse diguse kohaseid kriisilahendusmeetmeid. Seega kui garantii andja suhtes rakendatakse kriisilahendusmeetmeid, voib see kaasa tuua
isegi selle, et ostutdhtede omanikud kaotavad kapitali, mille nad investeerisid ostutahtede ostmise ajal (kogukahju risk).

Millised on vaartpaberitega seotud peamised riskid?

Puudub hoiuste tagamise skeem. Ostutdhed ei ole kaetud hoiuste tagamise skeemiga. Investorid voivad seega kaotada kogu investeeritud
kapitali.
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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 MINI Future Long ostutahtede voérdlushind vérdub asjaomase taitmishinnaga vdi on sellest madalam, siis lunastamissumma on null (0), sellisel
juhul ei teostata Uihtegi valjamakset (kogukahjum).

Kui voérdlushind Uletab asjaomase taitmishinna, kannab ostutdhe omanik kahjumit, kui lunastamissumma on vaiksem kui ostutdhe omaniku poolt
makstud ostuhind.

Kui MINI Future Short ostutdhtede vordlushind vérdub asjaomase taitmishinnaga vdi on sellest kérgem, siis lunastamissumma on null (0), sellisel
juhul ei teostata (ihtegi valjamakset (kogukahjum).

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

Juba esitatud korralise I6petamise teade muutub kehtetuks, kui kahju piiramise juhtum esineb enne asjaomast I6petamiskuupaeva voi sellel
kuupaeval.

MINI Future Long ostutdhtede puhul vdib lunastamissumma olla null, kui kahjumi piiramise vordlustase on madalam kui asjaomane taitmishind voi
sellega vordne.

MINI Future Short ostutahtede puhul véib lunastamissumma olla null, kui kahjumi piiramise vordlustase on kdrgem kui asjaomane taitmishind voi
sellega vordne.

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

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

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

Piiramatu tdhtajaga seotud riskid
Ostutéhtedel ei ole kindlaksmaératud arvelduskuupdeva ning seega fikseeritud tahtaega.

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

Peale selle on emitendil digus I6petada ostutahed korraliselt vastavalt ostutahtede tingimustele korralise I6petamise kuupaeval. Kui emitent I6petab
ostutahed, ei ole ostutahe omanikul moju kohaldatava korralise |6petamise kuupaeva lle, mis voib olla ostutahe omaniku jaoks ebasoodne.

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

Ostutidhtede kasutamise miinimumarvuga seotud riskid

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

Kui ostutahtede tingimustes kirjeldatud kasutamistingimusi ei taideta ettenahtud ajal enne asjaomast kasutamise kuupadeva, siis on kasutamisteade
kehtetu ning kasutamine on vdimalik taas jargmisel kasutamise kuupaeval, mis on satestatud ostutahtede tingimustes vastavate ostutdhtede kohta.

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

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

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

Kohandused, I6petamisrisk, reinvesteerimisrisk. Ostutdhtede omanikel lasub risk, et emitent kohandab ostutahti voi I6petab need vastavalt
ostutahtede tingimustele. Kui need Idpetatakse, voib I6petamissumma olla markimisvaarselt vaiksem kui ostutdhtede ostmisel investeeritud kapitali
summa. Ostutdhtede omanikud vdivad investeeritud kapitali isegi tdielikult kaotada. Ostutahtede omanikud puutuvad kokku ka riskiga, et nad
saavad saadud summad reinvesteerida liksnes 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. Ostutahtede omanikel lasub risk, et ostutdhtedega kauplemiseks ei pruugi olla likviidsest jarelturgu ning ei pruugi olla vdimalik
mula ostutahti kindla aja jooksul vdi kindla hinnaga.

Alusvaraga seotud riskid. Indeksi koostamise eest vastutav asutus vdib indeksi suhtes kehtivaid eeskirju muuta. Emitent ei saa mojutada selliseid
vbimalikke muudatusi, mis vdivad (negatiivselt) mdjutada ostutdhtede omanikele tehtavat makset. Kui alusvara on hinnaindeks, tuleks markida, et
erinevalt sellest, milline olukord esineb tootluse indeksite puhul, ei too alusvara hulka kuuluvatelt aktsiatelt dividendide maksmine kaasa alusvara
taseme suurenemist. Seega ei saa investorid dividende ega muid valjamakseid hinnaindeksisse kuuluvatelt aktsiatelt.
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Véimalikest huvide konfliktidest tulenevad riskid. Emitent, garantii andja, samuti nende sidusettevdtjad voivad omada huve, mis on vastuolus
ostutahtede omanike huvidega voi ei vota neid arvesse. See voib tuleneda nii nende muude funktsioonide taitmisest kui ka muudest tehingutest.
Voéimalikud 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 tahtajad

Ostutahti pakub BNP Paribas Financial Markets S.N.C., Pariis, Prantsusmaa, huvitatud investoritele alates 11. november 2024. Avalik pakkumine
I6peb prospekti ja/voi sel ajal kehtiva pdhiprospekti kehtivuse 16pus.

Reguleeritud turul kauplemisele vétmise liksikasjad
Ostutahtede noteerimine ega nendega kauplemine ei ole hetkel plaanis.

Emitent vbib oma arandgemisel kaaluda ostutédhtede noteerimise ja/vdi kauplemisele vétmise taotlemist thel v6i mitmel noteerimiskohal. Selline
noteerimine ja/voi kauplemisele lubamine, kui see teoks saab, tehakse teatavaks teates, mis sisaldab asjakohaseid noteerimiskohti.

Emitendil ei ole seadusjargset kohustust ostutdhtede noteeringut (kui neid on) kogu ostutdhtede kehtivusaja jooksul sailitada. Ostutdhtedega
kauplemine voib igal ajal peatuda ja/vdi need vdidakse noteeringust eemaldada vastavalt noteerimiskoha asjakohastele eeskirjadele ja
regulatsioonidele. Kauplemise peatamistest ja/vdi noteeringust eemaldamisest teavitatakse vastava teatega.

Hinnangulised kogukulud

Investor vdib osta ostutdhti emissioonihinnaga véi ostuhinnaga. Ei emitent ega pakkuja ei ndua investorilt mingeid kulusid, mis uletavad
emissioonihinna voi ostuhinna; samas vdib ostutédhtede ostmisega pankadelt voi avalikelt hoiupankadelt (Sparkassen) v6i muude turustuskanalite
kaudu voi asjaomaselt vaartpaberiborsilt kaasneda kulusid, mis ei sdltu emitendist ega pakkujast.

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

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

Pakkuja on BNP Paribas Financial Markets S.N.C. (registreeritud asukoht 20 boulevard des lItaliens, Pariis, 75009, Prantsusmaa, registrikood (LEI)
6EWKUOFGVX5QQJHFGT48), Prantsusmaa seaduste kohane taisthing (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 ostutdhtede 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:

MINI Future Long y/o MINI Future Short Warrants vinculados a indices (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 2024

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 para los estados financieros anuales auditados del
Emisor correspondientes a los ejercicios cerrados a 31 de diciembre de 2022 y 31 de diciembre de 2023.

Deloitte GmbH Wirtschaftspriifungsgesellschaft, Rosenheimer Platz 4, 81669 Munich, Alemania, ha sido
nombrado auditor legal de los estados financieros intermedios del Emisor a 30 de junio de 2024.

¢Cudl es la informacion financiera esencial sobre el Emisor?

La informacion financiera que se muestra a continuacion 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 y los estados financieros intermedios auditados para el periodo de seis meses al

30 de junio de 2024.

Cuadro 1: Cuenta de resultados - valores no participativos

Estados financieros | Estados financieros | Estados financieros | Estados financieros
anuales a anuales a intermedios a intermedios a
31 de diciembre de | 31 de diciembre de | 30 de junio de 2024 30 de junio de 2023
2023 2022 EUR EUR
EUR EUR

Resultado de las actividades ordinarias

Otros ingresos de explotacion 647.058,83 783.010,31 696.182,67 294.198,50
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Otros gastos de explotacion -647.058,83 -783.010,31 -696.182,67 -294.198,50
Beneficio neto del afio 0 0 0 0
Cuadro 2: Balance de situacion - valores no participativos
Estados financieros anuales | Estados financieros anuales | Estados financieros
a a intermedios a
31 de diciembre de 2023 31 de diciembre de 2022 30 de junio de 2024
EUR EUR EUR
Créditos y otros activos
Créditos de empresas asociadas 180.935.589,44 8.285.000,00 271.352.786,76
Otros activos (activos/activos corrientes) 7.014.600.801,88 4.207.327.744,69 7.494.283.487,91
Pasivo
Bonos (pasivo/cuentas por pagar) 4.321.474.506,21 2.361.510.475,11 4.730.124.214,23
Otros pasivos (pasivos/cuentas por pagar) 2.874.061.885,11 1.854.102.269,58 3.035.512.060,44
Deuda financiera neta (deuda a largo 0 0 0
plazo mas deuda a corto plazo menos
efectivo)
Cuadro 3: Estado de flujos de efectivo - valores no participativos
Para el periodo del 1 | Para el periodo del 1 | Estados financieros | Estados financieros

de enero al

31 de diciembre de
2023

EUR

de enero al

31 de diciembre de
2022

EUR

intermedios a
30 de junio de 2024
EUR

intermedios a
30 de junio de 2023
EUR

Flujo de caja neto de las

13.899,18

-13.222,76

-3.365,83

1.336,25

actividades de explotacién

Flujos de caja netos de - - - -
actividades de financiacion

Flujo de caja neto de las - - - -
actividades de inversion

¢Cudles son los principales riesgos especificos del Emisor?

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

Los titulares de los valores asumen el riesgo de incumplimiento del acuerdo de control y transferencia de beneficios: Existe un acuerdo
de control y transferencia de beneficios entre BNP Paribas S.A. y el Emisor. En virtud de este acuerdo, BNP Paribas S.A. tiene, en particular, la
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 - Informacidn esencial sobre los valores

¢Cudles son las principales caracteristicas de los valores?

Tipo y forma de valores

Los Warrants se emiten mediante un titulo en forma de bonos al portador (Inhaberschuldverschreibungen) segun la legislaciéon alemana, tal y como
se define en el articulo 793 del Cdédigo Civil aleman (Blirgerliches Gesetzbuch - BGB). El Emisor se reserva el derecho de sustituir los Warrants
emitidos mediante un titulo de conformidad con el articulo 6 (3) de la eWpG (Gesetz (iber elektronische Wertpapiere) por valores electronicos del
mismo contenido e inscritos en un registro central en el sentido del articulo 4 (2) de la eWpG (los «Valores de Registro Central»). El Emisor se
reserva el derecho de sustituir los Valores de Registro Central de conformidad con el § 6 (2) eWpG por valores del mismo contenido emitidos
mediante un titulo.

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 Warrants sélo pueden ejercerse por un minimo de 1.000 Warrants (el "Namero Minimo").

El titular de los Warrants debe declarar activamente, a mas tardar dos dias habiles antes de la fecha de ejercicio, que ejerce los derechos de los
Warrants.
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Los derechos de los Warrants se consideraran automaticamente ejercidos en cuanto se produzca un evento de Stop-Loss.
El titular de los Warrants tendra derecho a exigir el pago del importe de reembolso por parte del Emisor en la fecha de liquidacion.
Reembolso anticipado

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

Si se ha producido un evento de ajuste con respecto al subyacente, el Emisor podra tener derecho a ajustar los derechos de los Warrants de
acuerdo con los términos y condiciones de los Warrants o a rescindir los Warrants mediante una rescision extraordinaria. En el caso de una
rescision extraordinaria como la mencionada, el Emisor pagara el importe de reembolso dentro de los cuatro dias habiles siguientes a la
notificacion de la 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 Warrants MINI Future Long sera igual a

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

alcanzado o descendido por debajo de la Barrera de Stop-Loss durante el periodo de observacion.
El importe de reembolso de los Warrants MINI Future Short sera igual a

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

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

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

En caso de rescision extraordinaria de los Warrants por parte del Emisor, el importe de 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.

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

Limitaciones de los derechos vinculados a los Warrants

En determinadas circunstancias, el Emisor tiene derecho a realizar ajustes en los términos y condiciones de los Warrants. Ademas, el Emisor
puede tener derecho a rescindir los Warrants mediante una 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) 13 de noviembre de 2024

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

Precio de observacion significa cualquier precio del subyacente determinado y publicado por la fuente de referencia durante el
periodo de observacion como precio oficial, empezando por el primer precio determinado oficialmente al
comienzo del periodo de observacién (11 de noviembre de 2024).

WKN e ISIN de los Barrera inicial de

Warrants/ Subyacente Tipo de Fuente de .
~ P L2 . Bolsa de Futuros Ratio Stop-Loss en
Tamano de la (Indice con ISIN) opcion referencia tos de indi

emisién puntos de Indice
BB2MSF, . .

DE00OBB2MSF7 / | AEX®Index (Indice de precios), |gp Euronext Euronext Derivatives |0,10 891,0000
1.000.000 NLO000000107 (Amsterdam)
BB2MSG, i .

DE000BB2MSGS /| AFX®INCex (ndice de precios). | hor Euronext Euronext Derivatives |0,10 895,9500
1.000.000 (Amsterdam)
BB2MSH, o -

DE00OBB2MSH3 / CAC 408 Index (Indice de | g 4 Euronext Paris Euronext Derivatives | ; 4 7.535,2500
1.000.000 precios), FR0003500008 (Paris)
BB2MSJ, o

DE00OBB2MSJ9 / gA).@ Ind%(é(l)%%gig;ooa Long Deutsche Bérse AG |Eurex 0,01 19.158,1250
1.000.000 rendimiento),
BB2MSK, o

DE00OBB2MSK? / SA).@ '”d%‘ég%‘ggié’;oos Long Deutsche Bérse AG | Eurex 0,01 19.031,2500
1.000.000 rendimiento),

79/ 185




WKN e ISIN de los

Barrera inicial de

Warrantsl ‘ Spbyacente Tipo_ 'de Fuente d_e Bolsa de Futuros Ratio Stop-Loss en
Tamaiio de la (Indice con ISIN) opcion referencia de indi
emision puntos de indice
BB2MSL, -
DEO0OBB2MSL5 / DAX® Index (Indice de Short Deutsche Bérse AG |Eurex 0,01 19.552,2500
1.000.000 rendimiento), DE0008469008
BB2MSM, -
DE000BB2MSM3 / DAXE Index e e o |Short Deutsche Borse AG |Eurex 0,01 19.576,8750
1.000.000 rendimiento),
BB2MSN, -
DE00OBB2MSN1 / A e e o |Short Deutsche Borse AG |Eurex 0,01 19.601,5000
1.000.000 rendimiento),
BB2MSP, The Dow Jones Industrial S&P Dow Jones CBOE (Chicago
DEO0OOBB2MSP6 / Average® Index (Indice de Long Indices LLC Board Options 0,01 43.350,0000
1.000.000 precios), US2605661048 Exchange)
BB2MSQ, The Dow Jones Industrial S&P Dow Jones CBOE (Chicago
DEO00BB2MSQ4 / Average® Index (Indice de Long Indices LLC Board Options 0,01 43.248,0000
1.000.000 precios), US2605661048 Exchange)
BB2MSR, The Dow Jones Industrial S&P Dow Jones CBOE (Chicago
DEO00OBB2MSR2 / Average® Index (Indice de Long Indices LLC Board Options 0,01 43.146,0000
1.000.000 precios), US2605661048 Exchange)
BB2MSS, The Dow Jones Industrial S&P Dow Jones CBOE (Chicago
DEO00OBB2MSSO / Average® Index (Indice de Long Indices LLC Board Options 0,01 43.044,0000
1.000.000 precios), US2605661048 Exchange)
BB2MST, The Dow Jones Industrial S&P Dow Jones CBOE (Chicago
DEO00BB2MSTS8 / Average® Index (Indice de Long Indices LLC Board Options 0,01 42.942,0000
1.000.000 precios), US2605661048 Exchange)
BB2MSU, The Dow Jones Industrial S&P Dow Jones CBOE (Chicago
DE000BB2MSUG / Average® Index (Indice de Short Indices LLC Board Options 0,01 49.196,0000
1.000.000 precios), US2605661048 Exchange)
BB2MSV - .
. FTSE MIB Index (Indice de . Borsa ltaliana
DEO?%%EZO“S(?VM precios), GBOOBNNLHW18 Short Borsa ltaliana (IDEM) 0,001 34.155,0000
BB2MSW. - .
y FTSE MIB Index (Indice de . Borsa ltaliana
DEO?O(I)?;O%Z%%WZ/ precios), GBOOBNNLHW18 Short Borsa ltaliana (IDEM) 0,001 34.303,5000
BB2MSX - .
i FTSE MIB Index (Indice de . Borsa ltaliana
DEO?%%%ZOI\S(&)}XO/ precios), GBOOBNNLHWA8 Short Borsa ltaliana (IDEM) 0,001 34.452,0000
BB2MSY - .
. FTSE MIB Index (Indice de . Borsa ltaliana
DEO?%%I(B)ZOI\ggYM precios), GBOOBNNLHW18 Short Borsa Italiana (IDEM) 0,001 34.600,5000
BB2MSZ - .
: FTSE MIB Index (Indice de . Borsa ltaliana
DEO?%%IS%I\SSZM precios), GBOOBNNLHWA8 Short Borsa Italiana (IDEM) 0,001 34.749,0000
BB2MSO0 - .
: FTSE MIB Index (Indice de . Borsa ltaliana
DEO:)%%BZOI\SI(?ON precios), GBOOBNNLHW18 Short Borsa Italiana (IDEM) 0,001 34.897,5000
BB2MS1 - .
: FTSE MIB Index (Indice de . Borsa ltaliana
DEO?%%%ZOI\S(?M / precios), GBOOBNNLHWA8 Short Borsa Italiana (IDEM) 0,001 35.046,0000
BB2MS2, - Mercado Oficial de
DE000BB2MS29 / 'Bfe)é ifg? I'Enggglgggggo‘ée Long Bolsa de Madrid Futuros y Opciones |0,01 11.475,0000
1.000.000 P ’ Financieros (MEFF)
BB2MS3, - Mercado Oficial de
DEO0OBB2MS37 / BEx igg()@ e (norcede |short Bolsa de Madrid | Futuros y Opciones |0,01 11.711,0000
1.000.000 P ’ Financieros (MEFF)
BB2MS4, - Mercado Oficial de
DE00OBB2MS45 / 'B'fg((: izg()@ 'E”SSQ.SSSS’SO? Short Bolsa de Madrid | Futuros y Opciones | 0,01 11.760,0000
1.000.000 P * Financieros (MEFF)
BB2MS5 - . .
c NASDAQ-100® Index (Indice de Chicago Mercantile
DEO?%%EZOI\S(?SZ/ precios), US6311011026 Long Nasdaq Inc Exchange (CME) 0,01 20.910,0000
BB2MS6 - . .
: NASDAQ-100® Index (Indice de Chicago Mercantile
DEO?%I(B)%ZOI\(/)ISGO/ precios), US6311011026 Long Nasdaq Inc Exchange (CME) 0,01 20.859,0000
BB2MS7 . . .
: NASDAQ-100® Index (Indice de Chicago Mercantile
DEO?%%EZ()I\(;I(??S/ precios), US6311011026 Long Nasdaq Inc Exchange (CME) 0,01 20.808,0000
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WKN e ISIN de los
Warrants/

Subyacente

Tipo de

Fuente de

Barrera inicial de

Tamaiio de la (indice con ISIN) opcioén referencia Bolsa de Futuros Ratio Stop-laos's gn
emision puntos de indice
BB2MS8 oo . .

c NASDAQ-100® Index (Indice de Chicago Mercantile
DEO?%%%ZOI\S(?SG / precios), US6311011026 Long Nasdaq Inc Exchange (CME) 0,01 20.757,0000
BB2MS9 - . .
: NASDAQ-100® Index (Indice de Chicago Mercantile
DEO?%I(B)EZ()I\(/)I(?QM precios), US6311011026 Long Nasdaq Inc Exchange (CME) 0,01 20.706,0000
BB2MTA - . .
i NASDAQ-100® Index (Indice de Chicago Mercantile
DEO?%%I(?;ZOI\SE)'AN precios), US6311011026 Long Nasdaq Inc Exchange (CME) 0,01 20.655,0000
BB2MTB oo . .
: NASDAQ-100® Index (Indice de Chicago Mercantile
DEO?%%%ZOI\SE)'B4/ precios), US6311011026 Long Nasdaq Inc Exchange (CME) 0,01 20.604,0000
BB2MTC P . .
’ NASDAQ-100® Index (Indice de Chicago Mercantile
DEO?%%%ZOI\SECZ / precios), US6311011026 Long Nasdaq Inc Exchange (CME) 0,01 20.553,0000
BB2MTD P . .
! NASDAQ-100® Index (Indice de Chicago Mercantile
DEO?%%%ZOI\SEDO/ precios), US6311011026 Long Nasdaq Inc Exchange (CME) 0,01 20.502,0000
BB2MTE oo . .
: NASDAQ-100® Index (Indice de Chicago Mercantile
DEO?%%ISZ()I\S;I)’EB/ precios), US6311011026 Long Nasdaq Inc Exchange (CME) 0,01 20.451,0000
BB2MTF, oo . .
DE00OBB2MTFS5 / NASDAQ'1O%@;('6”3‘1‘?§)2';‘3'2‘§ e | Short Nasdagq Inc gh";f‘go Meg,’\fl‘gt"e 0,01 21.805,0000
1.000.000 precios), xchange ( )
BB2MTG, P . .
DE00OBB2MTG3 / NASDAQ'1°?J(2€'S’;‘1€1’B$;‘8'2‘§ e | Short Nasdagq Inc CE;h'%ag° Mercantle 10,01 22.393,0000
1.000.000 precios), xchange ( )
BB2MTH, oo . .
DE00OBB2MTH1 / NASDAQ‘”?J@égﬁ’Bg':g'Z‘g de | short Nasdaq Inc gh'chag° Mecr?\;l"‘g“'e 0,01 22.491,0000
1.000.000 precios), xchange ( )
BB2MTJ, NASDAQ-100@ Index (indice de Chicago Mercantile
DEOOOBB2MTJ7 / : US6311011026 Short Nasdaq Inc Exch 9 CME 0,01 23.226,0000
1.000.000 precios), xchange (CME)
BB2MTK, oo . .
DE00OBB2MTKS / NASDA.Q'm%@;é”S‘i‘?Bng'Zf e | Short Nasdagq Inc CE:h";]ago Mercantle 10,01 23.422,0000
1.000.000 precios), xchange ( )
BB2MTL, P . .
DE00OBB2MTL3 / NASDAQ'1°?J(26';‘3°1€1’52';‘8'2‘§ de |short Nasdaq Inc gm%ago Mecr‘,ifl‘g“'e 0,01 27.440,0000
1.000.000 precios), xchange ( )
BB2MTM, oo . .
DE00OBB2MTM1 / NASDAQ'm?jzggdf;Bg'?g'Z‘g de | Short Nasdaq Inc Eh'chag" Mecr‘,:\jg“'e 0,01 27.832,0000
1.000.000 precios), xchange ( )
BB2MTN, - )
DE000BB2MTNg / | FSI® Index (Indice de precios), |, Euronext Lisbon | Euronext Derivatives | 0,01 6.324,0000
1.000.000 PTING0200002
BB2MTP, - CBOE (Chicago
DEO0OBB2MTP4 / S&P 500@ Index (Indice de ) S&P Dow Jones |5 i Options 0,01 5.907,3000
1 precios), US78378X1072 Indices LLC
.000.000 Exchange)
BB2MTQ, o CBOE (Chicago
DE000BB2MTQ2 / S&P 500@ Index (Indice de ) S&P Dow Jones 15 | Options 0,01 5.887,0000
1.000.000 precios), US78378X1072 Indices LLC E
.000. xchange)
BB2MTR, oo CBOE (Chicago
DE000BB2MTRO / S&P 500® Index (Indice de |, S&P Dow Jones 15 1 Options 0,01 5.866,7000
1.000.000 precios), US78378X1072 Indices LLC E
.000. xchange)
BB2MTS, - CBOE (Chicago
DE00OBB2MTSS / S&P 500@® Index (Indice de | g 4 S&P Dow Jones 1 -y Options 0,01 7.013,2000
1.000.000 precios), US78378X1072 Indices LLC E
.000. xchange)
BB2MTT, o CBOE (Chicago
DE00OBB2MTT6 / S&P 500® Index (Indice de g 4 S&P Dow Jones 15 i Options 0,01 7.052,6000
1.000.000 precios), US78378X1072 Indices LLC E
.000. xchange)
BB2MTU, P CBOE (Chicago
DEO0OBB2MTU4 / S&P 500® Index (Indice de g S&P Dow Jones 15 | Options 0,01 7.328,4000
precios), US78378X1072 Indices LLC
1.000.000 Exchange)
BB2MTV, oo CBOE (Chicago
DEO0OBB2MTV?2 / S&P 500@ Index (Indice de g s S&P Dow Jones 5 -y Options 0,01 7.880,0000
precios), US78378X1072 Indices LLC
1.000.000 Exchange)
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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.

El Emisor podra, a su entera discrecién, considerar la posibilidad de solicitar que los Warrants sean admitidos a cotizacion y/o admitidos a
negociacién en uno o mas centros de cotizacion. Dicha admisién a cotizaciéon y/o admision a negociacion, en caso de que se solicite, se
comunicara mediante un anuncio, que incluira el centro o centros de cotizacion pertinentes.

El Emisor no tiene obligacion legal de mantener la cotizacion (en su caso) de los Warrants durante toda la vigencia de los mismos. Los Warrants
podran ser suspendidos de cotizacion y/o excluidos de cotizacién en cualquier momento de conformidad con las normas y reglamentos aplicables
del centro o centros de cotizacién pertinentes. Cualquier suspension de cotizacién y/o exclusidon de cotizacién se comunicara mediante un anuncio.

¢ Existe una garantia vinculada a los valores?

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

¢Quién es el Garante de los valores?

Domicilio y forma juridica: El Garante es una sociedad anénima ("société anonyme") constituida en Francia de conformidad con las
leyes francesas y su identificador de entidad legal (LEI) es ROMUWSFPU8SMPROB8K5P83. Su domicilio

social es 16, boulevard des ltaliens - 75009 Paris, Francia.

Actividades principales: Segun su propia evaluacion, BNP Paribas S.A. es uno de los mayores bancos de Francia y tiene

sucursales y filiales en los principales mercados.

Principales accionistas: A 30 de junio de 2024, 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 5,6% del capital social registrado, Amundi que posee el 5,1% del capital social
registrado, BlackRock Inc. que posee el 6,0% 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
importantes:

Jean-Laurent Bonnafé, Director General de BNP Paribas S.A.

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

Ernst & Young et Autres, Tour First, TSA 14 444, 92037 Paris-La Défense cedex, Francia

¢Cual es la informacion financiera esencial sobre el Garante?

Cuadro 1: Declaracion de resultados

31 de diciembre de 31 de diciembre de Primer semestre 2024 Primer semestre 2023
2023 2022 (sin auditar) (sin auditar)
(auditado) (auditado) en millones de EUR en millones de EUR
en millones de EUR en millones de EUR
Ingresos 45.874 45.430 24.753 23.395
Coste del riesgo (2.907) (3.003) (1.488) (1.331)
Resultado neto atribuible a los 10.975 9.848 6.498 7.245
accionistas

Cuadro 2: Balance de situacion

30 de junio de 2024 31 de diciembre de 2023 31 de diciembre de 2022
(sin auditar) (auditado) (auditado)

en millones de EUR en millones de EUR en millones de EUR
Activos totales (Grupo) 2.699.258 2.591.499 2.663.748
Préstamos y créditos a clientes 872.147 859.200 857.020
consolidados
Depositos consolidados de clientes 1.003.053 988.549 1.008.056
Fondos propios (participacion del Grupo) 122.182 123.742 121.237

Los estados financieros anuales consolidados y auditados del Garante correspondientes a los ejercicios terminados el 31 de diciembre de 2022 y
el 31 de diciembre de 2023 asi como el informe financiero iterim correspondiente al semestre terminado el 30 de junio de 2024 han sido
elaborados de acuerdo con las Normas Internacionales de Informacion Financiera (IFRS).

¢Cudles son los principales riesgos especificos del Garante?
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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 titulizaciéon en la cartera bancaria; riesgo operativo; riesgo
de mercado; riesgo de liquidez y refinanciacion; riesgos asociados al entorno econémico 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
(iliquidez/sobreendeudamiento) o en caso de que las autoridades ordenen medidas de resolucién en virtud de la legislacion francesa. Por lo tanto,
si se adoptan medidas de resolucién 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).

¢Cudles son los principales riesgos especificos a los valores?

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

Dependencia de la evolucién del precio del subyacente:

La selecciéon del subyacente por parte del Emisor no se basa necesariamente en su evaluacion de la evolucion futura del subyacente
seleccionado.

Debido al efecto de apalancamiento, las oscilaciones de la cotizacion del Subyacente (o incluso la no ocurrencia de una oscilaciéon 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 MINI Future Long es igual o inferior al Strike correspondiente, 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 correspondiente, 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 MINI Future Short es igual o superior al Strike correspondiente, el Importe de Reembolso sera cero (0),
con lo que NO se efectuaria ninglin pago (pérdida total).

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

Una notificacion de rescision ordinaria ya realizada quedara sin efecto si se produce un evento de Stop-Loss en la fecha de rescision
correspondiente o antes.

En el caso de los Warrants MINI Future Long, el importe de reembolso puede ser cero si el nivel de referencia de Stop-Loss es inferior o igual que
el Strike correspondiente.

En el caso de los Warrants MINI Future Short, el importe de reembolso puede ser cero si el nivel de referencia Stop-Loss es superior o igual que
el Strike correspondiente.

Debe tenerse en cuenta que, si se produce un evento de Stop-Loss, el importe a pagar es igual al importe de reembolso aplicable en el caso de un
evento de Stop-Loss; la fecha de valoracion es en este caso el dia en que se produjo el evento de Stop-Loss, a mas tardar, sin embargo, el dia en
que se determind el nivel de referencia de Stop-Loss, y el importe de reembolso puede ser cero (0) y NO se realizara ningun pago.

Salvo que se produzca un evento de Stop-Loss, el pago de un importe de reembolso no es exigible automaticamente en ningin momento durante
la vigencia de los Warrants. Un pago sélo es exigible si el titular de los Warrants ejerce su derecho de Warrant o el Emisor rescinde los Warrants.

Si se produce un evento de Stop-Loss, cualquier ejercicio previo por parte del titular de los Warrants queda invalidado posteriormente debido a la
ocurrencia de la condicidon posterior, y los Warrants se ejercen automaticamente a un importe de reembolso significativamente reducido (este
importe puede ser cero).

Riesgos asociados a un plazo ilimitado:
Los Warrants no tienen una fecha de liquidacion fija y, en consecuencia, no tienen un plazo fijo.

Por lo tanto, el derecho de los titulares de los Warrants representado por los Warrants debe ser ejercido por el titular en una fecha de ejercicio
determinada de acuerdo con el procedimiento de ejercicio especificado en los términos y condiciones de los Warrants para hacer valer el derecho
de los Warrants. Aunque el titular de los Warrants tenga derecho a ejercitarlos en determinadas fechas de ejercicio, dichas fechas pueden ser
desfavorables para el titular de los Warrants. El titular de los Warrants debe decidir por si mismo si el ejercicio de los Warrants supone una
desventaja para el titular de los Warrants y en qué medida.

Ademas, el Emisor tendra derecho a resolver los Warrants por resolucion ordinaria en cumplimiento de los términos y condiciones de los Warrants
en una fecha de resolucién ordinaria. En el caso de que el Emisor resuelva los Warrants, el titular de los Warrants no tendra ninguna influencia en
la fecha de resolucion ordinaria aplicable, lo que puede ser desfavorable para el titular de los Warrants.

Tanto en caso de resolucion de los Warrants por parte del Emisor como en el caso de que los Warrants sean ejercidos por el propio titular de los
mismos, el titular de los Warrants soportara el riesgo de reinversion ya que es posible que el importe desembolsado por el Emisor, en su caso, solo
pueda ser reinvertido en condiciones de mercado menos favorables que las existentes en el momento de la compra del Warrant resuelto o
ejercido. El titular del Warrant asume el riesgo de que sus expectativas de aumento de valor a través de una inversion alternativa no se
materialicen.

Riesgos asociados a un numero minimo de ejercicios:

Ademads, los términos y condiciones de los Warrants estipulan que el derecho de ejercicio s6lo puede ejercerse con respecto a un numero
determinado de Warrants (el "Namero Minimo"). Por lo tanto, los titulares de Warrants que no dispongan del Niumero Minimo de Warrants
requerido tendran que vender sus Warrants o comprar Warrants adicionales (incurriendo en costes de transaccién en ambos casos). Sin embargo,

83 /185



la venta de los Warrants requiere que se encuentren participantes en el mercado que estén dispuestos a comprar los Warrants a un precio
correspondiente. Si no se encuentran participantes en el mercado dispuestos a comprar, el valor de los Warrants no podra realizarse.

Si las condiciones de ejercicio descritas en los términos y condiciones de los Warrants no se cumplen en el plazo previsto antes de la fecha de
ejercicio correspondiente, la notificacion de ejercicio sera nula y el ejercicio solo sera posible de nuevo en la siguiente fecha de ejercicio prevista
en los términos y condiciones de los Warrants para los respectivos Warrants.

El rendimiento de los Warrants puede verse reducido debido al desfase temporal entre la fecha de ejercicio de los derechos de Warrants y la fecha
de determinacion del importe a pagar por su ejercicio.

El riesgo de pérdida total se aplica incluso si los derechos de garantia se ejercen validamente.

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
solo 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: Las reglas del indice estan sujetas a cambios por parte del sponsor del indice. EI Emisor no tiene ninguna
influencia en esos posibles cambios que pueden afectar (negativamente) al pago que se hara a los titulares de Warrants. Si el subyacente es un
indice de precios, debe tenerse en cuenta que, a diferencia de lo que ocurre con los indices de rendimiento, las distribuciones de dividendos sobre
las acciones incluidas en el subyacente no dan lugar a un aumento del nivel del subyacente. Por lo tanto, los inversores no se benefician de los
dividendos u otras distribuciones de las acciones incluidas en un indice de precios.

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 relaciéon con el
desempeno de otras funciones u otras transacciones. Los posibles conflictos de intereses pueden tener un efecto adverso en el valor de los
Warrants.

Seccion D - Informacién esencial sobre la oferta de valores al publico y/o la admisién a cotizaciéon 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 11 de noviembre
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 admision a cotizacion en un mercado regulado
La admisién a cotizacion o negociacion de los Warrants no esta prevista actualmente.

El Emisor podra, a su entera discrecién, considerar la posibilidad de solicitar que los Warrants sean admitidos a cotizaciéon y/o admitidos a
negociacion en uno o mas centros de cotizacion. Dicha admisién a cotizacion y/o admisién a negociacion, en caso de que se solicite, se
comunicara mediante un anuncio, que incluira el centro o centros de cotizacion pertinentes.

ElI Emisor no tiene obligacion legal de mantener la cotizaciéon (en su caso) de los Warrants durante toda la vigencia de los mismos. Los Warrants
podran ser suspendidos de cotizacion y/o excluidos de cotizacién en cualquier momento de conformidad con las normas y reglamentos aplicables
del centro o centros de cotizacién pertinentes. Cualquier suspensién de cotizacion y/o exclusion de cotizacién se comunicara mediante un anuncio.

Estimacion de los gastos totales

El inversor podra adquirir los Warrants al precio de emisién 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 lItaliens, 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?

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:

MINI Future Long ja/tai MINI Future Short Warrantit, jotka on sidottu indekseihin ("Warrantit"),
ISIN: / WKN: katso taulukko.

Liikkeeseenlaskija ja sen
yhteystiedot:

Liikkeeseenlaskijan rekisterdity toimipaikka on osoitteessa Senckenberganlage 19, 60325 Frankfurt am
Main, Saksa. Sen oikeushenkildtunnus (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.

24.10.2024

Ohjelmaesitteen hyvéksymispaiva:

Osa B — Keskeiset tiedot Liikkeeseenlaskijasta

Kuka on arvopapereiden Liikkeeseenlaskija?

Kotipaikka ja oikeudellinen muoto: Liikkeeseenlaskijan rekisterdity toimipaikka on Frankfurt am Mainissa. Sen osoite on Senckenberganlage

19, 60325 Frankfurt am Main, Saksa.

Liikkeeseenlaskija on Saksassa sen lakien mukaisesti perustettu osakeyhtido (Gesellschaft mit
beschrénkter Haftung (GmbH)), ja sen oikeushenkil6tunnus (LEI) on 549300TS3U4JKMR1B479.

Péaaasiallinen toiminta: Arvopapereiden liikkeeseenlasku

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 31.12.2022 ja 31.12.2023 paattyneiltd tilikausilta laadittuja
Liikkeeseenlaskijan tilintarkastettuja tilinpaatoksia koskien on nimitetty MAZARS GmbH & Co. KG

Wirtschaftsprifungsgesellschaft, Theodor-Stern-Kai 1, 60596 Frankfurt am Main, Saksa.

Lakisdateiseksi tilintarkastajaksi 30.6.2024 paattyneeltd jaksolta laadittua Liikkeeseenlaskijan
puolivuosikatsausta koskien on nimitetty Deloitte GmbH Wirtschaftsprifungsgesellschaft, Rosenheimer
Platz 4, 81669 Minchen, Saksa.

Mita ovat Liikkeeseenlaskijaa koskevat keskeiset taloudelliset tiedot?

Alla esitetyt taloudelliset tiedot on otettu Liikkeeseenlaskijan tilintarkastetuista tilinpdéatoksistd 31.12.2022 ja 31.12.2023 pé&éttyneilté tilikausilta ja
tilintarkastetusta vélitilinp&atoksesta 30.6.2024 paéttyneeltd kuuden kuukauden jaksolta.

Taulukko 1: Tuloslaskelma — muut kuin oman padoman ehtoiset arvopaperit

Tilinpaatos Tilinpaatos Vilitilinpaatos Vilitilinpaatos
31.12.2023 31.12.2022 30.6.2024 30.6.2023
(euroa) (euroa) (euroa) (euroa)
Tavanomaisen liiketoiminnan tulos
Liiketoiminnan muut tuotot 647 058,83 783 010,31 696 182,67 294 198,50
Liiketoiminnan muut kulut -647 058,83 -783 010,31 -696 182,67 -294 198,50
Tilikauden nettotulos 0 0 0 0

Taulukko 2: Tase — muut kuin oman padoman ehtoiset arvopaperit
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Tilinpaatos Tilinpaatos Vilitilinpaatos
31.12.2023 31.12.2022 30.6.2024
(euroa) (euroa) (euroa)

Saamiset ja muut vastaavat

Saamiset osakkuusyhtigilta 180 935 589,44 8 285 000,00 271 352 786,76

Muut vastaavat (vastaavat/lyhytaikaiset
saatavat)

7 014 600 801,88

4 207 327 744,69

7 494 283 487,91

Vastattavat

Joukkovelkakirjalainat (vastattavat/velat)

4 321 474 506,21

2361510475,11

4730 124 214,23

Muut vastattavat (vastattavat/velat)

2874 061 885,11

1854 102 269,58

3 035 512 060,44

Rahoitusvelka, netto (lyhyt- ja
pitkdaikainen velka yhteensa
vahennettyna kateisvaroilla)

0

0

0

Taulukko 3: Rahoituslaskelma — muut kuin oman padoman ehtoiset arvopaperit

Tilinpaatos Tilinpaitos Vilitilinpaatos Vilitilinpaatos

1.1.-31.12.2023 1.1.-31.12.2022 30.6.2024 30.6.2023

(euroa) (euroa) (euroa) (euroa)
Liiketoiminnan rahavirta, netto 13 899,18 -13 222,76 -3 365,83 1336,25

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 tayttamaan 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
tayttamaan 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
menettamisen riski).

Osa C — Keskeiset tiedot arvopapereista

Mitkad ovat arvopapereiden keskeiset ominaisuudet?

Arvopapereiden tyyppi ja laji

Warrantit lasketaan liikkeeseen fyysisind velkakirjoina Saksan lain mukaisesti Saksan siviilikaaren (Biirgerliches Gesetzbuch, (BGB)) 793 §:n
mukaisina haltijavelkakirjoina. Liikkeeseenlaskija varaa itselladn oikeuden korvata fyysisina velkakirjoina liikkeeseenlasketut Warrantit Saksan
sahkdisia arvopapereita koskevan lain (Gesetz (iber elektronische Wertpapiere, (e€WpG)) 6 (3) §:n mukaisesti samansisaltoisilla ja eWpG:n 4 (2) §:n
mukaiseen keskusrekisteriin rekisterdidyilla sahkdisilla arvopapereilla ("Central Register -arvopaperit”). Liikkeeseenlaskija varaa itselladn
oikeuden korvata Central Register -arvopaperit eWpG:n 6 (2) §:n mukaisesti samansiséltdisilla fyysisina velkakirjoina liikkkeeseenlasketuilla
arvopapereilla.

Warrantit ovat vapaasti luovutettavissa eika niihin kohdistu mitaan rajoituksia.
Arvopapereihin liitetyt oikeudet
Warranteille ei kerry korkoa.

Kukin Warrantti oikeuttaa sen kayttamisen myoétda Warrantinhaltijan saamaan Lunastusmaaran alla kohdassa "Tuottojen maksu" kuvatun
mukaisesti.

Lunastaminen
Warranttioikeuksien kayton pitaa aina koskea vahintaan 1 000 Warranttia ("Minimimaara”)
Warrantinhaltijan on aktiivisesti iimoitettava Warranttioikeuden kayttamisesta viimeistaan kaksi pankkipaivaa ennen niiden kayttamista.

Warranttioikeudet katsotaan automaattisesti kaytetyksi heti Stop-Loss-tapahtuman esiintyessa.
Warrantinhaltijalla on oikeus vaatia Liikkeeseenlaskijaa maksamaan Lunastusmaara Selvityspaivana.

Ennenaikainen lunastaminen

Liikkeeseenlaskijalla on oikeus eraannyttdaa Warrantit tavanomaisesti etukateen maaratysta paivamaarasta alkaen. Liikkeeseenlaskijan
eraannyttdessa Warrantit tavanomaisesti Warrantinhaltijalla on oikeus vaatia Liikkeeseenlaskijaa maksamaan Lunastusmaara Selvityspaivana.
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Kohde-etuutta koskevan Oikaisutapahtuman esiintyessa Liikkeeseenlaskijalla voi olla oikeus joko Warranttioikeuden oikaisuun Warranttiehtojen
mukaisesti tai Warranttien erdannyttamiseen poikkeuksellisella eradnnyttamisella. Edelld mainitun poikkeuksellisen eraannyttamisen tapauksessa
Liikkeeseenlaskia maksaa Eradannyttdmismaaran neljan pankkipdivan kuluessa eraannyttamisilmoituksesta. Tassa tapauksessa
Eraannyttdmismaara voi tietyissd olosuhteissa olla merkittdvasti pienempi kuin Warrantista maksettu ostohinta ja se voi olla jopa nolla (0)
(sijoitetun paagoman menettaminen kokonaan).

Tuottojen maksaminen

Kunkin Warrantin Lunastusmaara maksetaan Warrantinhaltijalle Selvitysvaluutassa viimeistdan Selvityspaivana.
MINI Future Long Warranttien Lunastusmaéara on:

(a) Viitehinnan ja sovellettavan Toteutushinnan valinen erotus kerrottuna Suhdeluvulla, jos Seurattu hinta ei ole laskenut Stop-Loss-rajalle
tai sen alle Seurantajakson aikana; tai
(b) Stop-Loss-viitetason ja sovellettavan Toteutushinnan valinen erotus kerrottuna Suhdeluvulla, jos Seurattu hinta on laskenut Stop-Loss-

rajalle tai sen alle Seurantajakson aikana.
MINI Future Short Warranttien Lunastusmaara on:

(a) sovellettavan Toteutushinnan ja Viitehinnan valinen erotus kerrottuna Suhdeluvulla, jos Seurattu hinta ei ole noussut Stop-Loss-rajalle tai
ylittdnyt sitd Seurantajakson aikana; tai
(b) sovellettavan Toteutushinnan ja Stop-Loss-viitetason valinen erotus kerrottuna Suhdeluvulla, jos Seurattu hinta on noussut Stop-Loss-

rajalle tai ylittdnyt sen Seurantajakson aikana.
Jos edelld 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 valittdbmasti ennen erdannyttdmisen oikeuttanutta tapahtumaa.

Mikali Liikkeeseenlaskija eraannyttdaa Warrantit tavanomaisesti, Liikkeeseenlaskijan Warranttien haltijoille maksettavaksi tuleva maara on
Lunastusmaara Eraannyttamispaivana.

Warranttien tuottamien oikeuksien rajoitukset

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

Liikkeeseenlaskupaiva (arvopaiva) 13. marraskuuta 2024

Seurantajakso Seurantajakso alkaa ajankohtana, jolloin kohdassa "Seurattu hinta" maaritelty ensimmainen hinta tulee
saataville, ja se paattyy maaritettdessa Viitehintaa tai jos esiintyy Stop-Loss-tapahtuma (molemmat mukaan

lukien).

Seurattu hinta tarkoittaa mité tahansa Viitelahteen maarittamaa ja virallisena hintana julkaisemaa Kohde-etuuden hintaa
Seurantajaksolla alkaen ensimmaisesta virallisesta hinnasta, joka on maaritetty Seurantajakson alkaessa (11.

marraskuuta 2024).

Warranttien WKN Alkuperiinen
jalSIN/ Kohde-etuus . . S, Lo _ i
Liikkeeseen- (Indeksi ja ISIN) Optiotyyppi Viitelahde Futuuriporssi Suhdeluku §top Lp§s raja
indeksipisteina
laskun koko
BB2MSF, o
DEO0OBB2MSF7 / 1 AEX® Index (Hintaindeksi), |y Euronext Euronext Derivatives | 0,10 891,0000
NL0000000107 (Amsterdam)
000 000
BB2MSG, o
DE000BB2MSG5 /1 |  AEX®Index (Hintaindeksi), g 4 Euronext Euronext Derivatives |0,10 895,9500
NLO000000107 (Amsterdam)
000 000
BB2MSH, o -
DE000BB2MSH3 /1 | CAC40® Index (Hintaindeksi), g, Euronext Paris Euronext Derivatives | 5 4 7 535,2500
FR0003500008 (Paris)
000 000
BB2MSJ, -
DE000BB2MSJ9 /1 | DAX®Index (Kehitysindeksi), | Deutsche Bérse AG |Eurex 0,01 19 158,1250
DE0008469008
000 000
BB2MSK, -
DE000BB2MSK7 /1 | DAX®Index (Kehitysindeksi), |, Deutsche Bérse AG |Eurex 0,01 19 031,2500
DE0008469008
000 000
BB2MSL, o
DE00OBB2MSL5 /1 | DPAX®Index (Kehitysindeksi), g 4 Deutsche Bérse AG | Eurex 0,01 19 552,2500
DE0008469008
000 000
BB2MSM, o
DE000BB2MSM3 /1 | DAX®Index (Kehitysindeksi), | g, 4 Deutsche Bérse AG | Eurex 0,01 19 576,8750
DE0008469008
000 000
BB2MSN, o
DE000BB2MSN1/1 | DAX® :;gex (K:h'tys'”de"s')’ Short Deutsche Bérse AG |Eurex 0,01 19 601,5000
Soa a0 0008469008
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Warranttien WKN

Alkuperainen

jalSIN/ Kohde-etuus . . SO, S - i
Liikkeeseen- (Indeksi ja ISIN) Optiotyyppi Viitelahde Futuuriporssi Suhdeluku .Stccl)pkL.o§s raja
laskun koko indeksipisteina

BB2MSP, The Dow Jones Industrial S&P Dow Jones CBOE (Chicago

DEO00OBB2MSP6 / 1 Average® Index (Hintaindeksi), [Long Indices LLC Board Options 0,01 43 350,0000

000 000 US2605661048 Exchange)

BB2MSQ, The Dow Jones Industrial S&P Dow Jones CBOE (Chicago

DEO00BB2MSQ4 / 1 Average® Index (Hintaindeksi), |Long Indices LLC Board Options 0,01 43 248,0000
000 000 US2605661048 Exchange)
BB2MSR, The Dow Jones Industrial S&P Dow Jones CBOE (Chicago
DEOOOBB2MSR2 / 1 Average® Index (Hintaindeksi), |Long Indices LLC Board Options 0,01 43 146,0000
000 000 US2605661048 Exchange)
BB2MSS, The Dow Jones Industrial S&P Dow Jones CBOE (Chicago
DE000BB2MSSO0 / 1 Average® Index (Hintaindeksi), |Long Indices LLC Board Options 0,01 43 044,0000
000 000 US2605661048 Exchange)
BB2MST, The Dow Jones Industrial S&P Dow Jones CBOE (Chicago
DEO00OBB2MST8 / 1 Average® Index (Hintaindeksi), [Long Indices LLC Board Options 0,01 42 942,0000
000 000 US2605661048 Exchange)
BB2MSU, The Dow Jones Industrial S&P Dow Jones CBOE (Chicago
DE000BB2MSUG / 1 Average® Index (Hintaindeksi), |Short Indices LLC Board Options 0,01 49 196,0000
000 000 US2605661048 Exchange)
BB2MSV _ . .
. FTSE MIB Index (Hintaindeksi), . Borsa ltaliana
DEOO%%%ZOI\SCS)V4 /"1 GBOOBNNLHW18 Short Borsa ltaliana (IDEM) 0,001 34 155,0000
BB2MSW . . .
’ FTSE MIB Index (Hintaindeksi), . Borsa ltaliana
DEOOO(I)?:O%Z(I;/(I)%WZ /1 GBOOBNNLHW18 Short Borsa ltaliana (IDEM) 0,001 34 303,5000
BB2MSX . . .
. FTSE MIB Index (Hintaindeksi), . Borsa ltaliana
DEOO%%%ZOI\(/)I(?XOI 1 GBOOBNNLHWA8 Short Borsa Italiana (IDEM) 0,001 34 452,0000
BB2MSY . . .
. FTSE MIB Index (Hintaindeksi), . Borsa ltaliana
DEOO%%E%I\S(?YB /1 GBOOBNNLHW18 Short Borsa ltaliana (IDEM) 0,001 34 600,5000
BB2MSZ _ . .
: FTSE MIB Index (Hintaindeksi), . Borsa ltaliana
DEOO%%ISZOI\SC?ZS /"1 GBOOBNNLHW18 Short Borsa ltaliana (IDEM) 0,001 34 749,0000
BB2MS0 . . .
y FTSE MIB Index (Hintaindeksi), . Borsa ltaliana
DEOO%%I(B)ZOI\S(?OS /"1 GBOOBNNLHWA8 Short Borsa ltaliana (IDEM) 0,001 34 897,5000
BB2MS1 . . .
Y FTSE MIB Index (Hintaindeksi), . Borsa ltaliana
DEOO%%ISZOI\ggﬂ /"1 GBOOBNNLHWA8 Short Borsa Italiana (IDEM) 0,001 35 046,0000
BB2MS2, s . Mercado Oficial de
DE000BB2MS29 / 1 IBEX 35?;85?6(0(0%886‘5"1%'(3')’ Long Bolsa de Madrid Futuros y Opciones |0,01 11 475,0000
000 000 Financieros (MEFF)
BB2MS3, . . Mercado Oficial de
DE000BB2MS37 /1 | 'BEX 35&'@?&8@8&”““"’ Short Bolsa de Madrid | Futuros y Opciones | 0,01 11711,0000
000 000 Financieros (MEFF)
BB2MS4, . . Mercado Oficial de
DE000BB2MS45/1 | 'BEX 35?;82?5‘0(0%'83?”"‘*"5')’ Short Bolsa de Madrid | Futuros y Opciones | 0,01 11 760,0000
000 000 Financieros (MEFF)
BB2MS5 . .
y NASDAQ-100® Index Chicago Mercantile
DEOO%%EZO'\S(?SZ’ 1| (Hintaindeksi), US6311011026 |-°"9 Nasdaq Inc Exchange (CME) |0 20 910,0000
BB2MS6 . .
y NASDAQ-100® Index Chicago Mercantile
DEOOOBBZVSS0 /T | (Hintaindeksi), US6311011026 |19 Nasdaq Inc Exchange (CME) |07 20 859,0000
BB2MS7 . !
; NASDAQ-100® Index Chicago Mercantile
DEOO%%%%“S?“ 1| (Hintaindeksi), US6311011026 |-°"9 Nasdaq Inc Exchange (CME) |07 20 808,0000
BB2MS8 . .
y NASDAQ-100® Index Chicago Mercantile
DEOO%%E%“&?%/ 1| (Hintaindeksi), US6311011026 |-°"9 Nasdaq Inc Exchange (CME) |07 20 757,0000
BB2MS9 . .
y NASDAQ-100® Index Chicago Mercantile
DEOO%%EZO'\S?Q“ 1| (Hintaindeksi), US6311011026 | -°"9 Nasdaq Inc Exchange (CME) |07 20 706,0000
BB2MTA . .
’ NASDAQ-100® Index Chicago Mercantile
DEOO%%%%%%’ "1 (Hintaindeksi), US6311011026 |-°"9 Nasdaq Inc Exchange (CME) |01 20 655,0000
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Warranttien WKN
jalSIN/

Kohde-etuus

Alkuperainen

Liikkeeseen- (Indeksi ja ISIN) Optiotyyppi Viitelahde Futuuriporssi Suhdeluku .Stop-L.o§s-ra'ajg_
indeksipisteina
laskun koko
BB2MTB . .
y NASDAQ-100® Index Chicago Mercantile
DEOO%%E%'\S(T)BM "1 (Hintaindeksi), US6311011026 |-°"9 Nasdaq Inc Exchange (CME) |07 20 604,0000
BB2MTC . .
’ NASDAQ-100® Index Chicago Mercantile
DEOO%%EZO'%CZ’ " | (Hintaindeksi), US6311011026 |-°"9 Nasdaq Inc Exchange (CME) |07 20 553,0000
BB2MTD . .
! NASDAQ-100® Index Chicago Mercantile
DEOO%%%ZO'\S(T)DO’ "1 (Hintaindeksi), US6311011026 |-°"9 Nasdaq Inc Exchange (CME) |01 20 502,0000
BB2MTE . .
, NASDAQ-100® Index Chicago Mercantile
DEOO%%E%“S(T)ES’ "1 (Hintaindeksi), US6311011026 | -°"9 Nasdaq Inc Exchange (CME) |07 20 451,0000
BB2MTF . .
y NASDAQ-100® Index Chicago Mercantile
DEOO%%E%“SgF5 "1 (Hintaindeksi), US6311011026 | Short Nasdaq Inc Exchange (CME) |07 21805,0000
BB2MTG . .
’ NASDAQ-100® Index Chicago Mercantile
DEOO%%%ZO'\SEG?” " | (Hintaindeksi), US6311011026 | SNt Nasdaq Inc Exchange (CME) | 0" 22 393,0000
BB2MTH . .
' NASDAQ-100® Index Chicago Mercantile
DEOO%%%ZO'\SEM "1 (Hintaindeksi), US6311011026 | SOt Nasdaq Inc Exchange (CME) |01 22 491,0000
BB2MTJ . .
! NASDAQ-100® Index Chicago Mercantile
DEOO%%S%“(;'J J7IT | (Hintaindeksi), US6311011026 |10 Nasdaq Inc Exchange (CME) |07 23 226,0000
BB2MTK . .
Y NASDAQ-100® Index Chicago Mercantile
DEOO%%%%'\SEKE” "1 (Hintaindeksi), US6311011026 | SO Nasdaq Inc Exchange (CME) |07 23 422,0000
BB2MTL . .
; NASDAQ-100® Index Chicago Mercantile
DEOO%%?%“SJ L3/1 | (Hintaindeksi), US6311011026 | SNt Nasdaq Inc Exchange (CME) |07 27 440,0000
BB2MTM . .
. NASDAQ-100® Index Chicago Mercantile
DEOOOOBO%ZO'\SEW "1 (Hintaindeksi), US6311011026 | SOt Nasdaq Inc Exchange (CME) |01 27 832,0000
BB2MTN, o
DE00OBB2MTNS / 1 PS'®;’}?§’&@8&%B‘2’6KS'L Long Euronext Lisbon | Euronext Derivatives | 0,01 6 324,0000
000 000
BB2MTP, - . CBOE (Chicago
DE000BB2MTP4 /1 | S&P 500@ Index (Hintaindeksi), |, S&P Dow Jones 15 | Options 0,01 5 907,3000
US78378X1072 Indices LLC
000 000 Exchange)
BB2MTQ, o CBOE (Chicago
DE000BB2MTQ2 /1 | S&P 500@ Index (Hintaindeksi), | S&P Dow Jones 15 i Options 0,01 5 887,0000
US78378X1072 Indices LLC
000 000 Exchange)
BB2MTR, . . CBOE (Chicago
DE000BB2MTRO /1 | S&P 500@ Index (Hintaindeksi), |, ., S&P Dow Jones 1 -y Options 0,01 5 866,7000
US78378X1072 Indices LLC
000 000 Exchange)
BB2MTS, s . CBOE (Chicago
DE000BB2MTS8 /1 | S&P 500@ Index (Hintaindeksi), |, S&P Dow Jones |5 -4 Options 0,01 7 013,2000
US78378X1072 Indices LLC
000 000 Exchange)
BB2MTT, . . CBOE (Chicago
DE000BB2MTTE /1 | S&P 500® Index (Hintaindeksi), | g 4 S&P Dow Jones 15 | Options 0,01 7 052,6000
US78378X1072 Indices LLC
000 000 Exchange)
BB2MTU, o CBOE (Chicago
DE000BB2MTU4 /1 | S&P 500@ Index (Hintaindeksi), gy, 4 S&P Dow Jones 15 1 Options 0,01 7 328,4000
US78378X1072 Indices LLC
000 000 Exchange)
BB2MTV, . . CBOE (Chicago
DE000BB2MTV2 /1 | S&P 500@ Index (Hintaindeksi). |y S&P Dow Jones 1 -y Options 0,01 7 880,0000
US78378X1072 Indices LLC
000 000 Exchange)

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?

Ei sovellu. Tarkoituksena ei talla hetkella ole Warrantien listaaminen tai kaupankaynnin kohteeksi ottaminen.
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Liikkeeseenlaskija voi oman harkintansa mukaan harkita hakevansa Warranttien listaamista ja/tai kaupankaynnin kohteeksi ottamista yhdella tai
useammalla markkinapaikalla. Mikali sellaista listausta ja/tai kaupankaynnin kohteeksi ottamista tavoitellaan, se julkistetaan ilmoituksella, joka
sisaltda asianomaisen markkinapaikan tai -paikat.

Liikkeeseenlaskijalla ei ole lakisaateista velvollisuutta yllapitda Warranttien mahdollista listausta koko Warranttien voimassaoloajan. Warranttien
kaupankaynti voidaan keskeyttdd ja/tai ne voidaan poistaa listalta milloin tahansa asianomaisen markkinapaikan tai -paikkojen soveltuvien
saantojen ja maaraysten mukaisesti. Kaikista kaupankaynnin keskeyttamisista ja/tai listalta poistamisista ilmoitetaan ilmoituksella.

Liittyyko arvopapereihin takaus?

BNP Paribas S.A., Pariisi, Ranska (jaliempana "Takaaja") on asettanut ehdottoman ja peruuttamattoman takauksen (jaljiempéana "Takaus")
kaikkien Warranttiehtoihin perustuvien maksuvelvoitteiden tayttamiselle 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 osakeyhtid (société anonyme),
jonka oikeushenkilétunnus (LEI) on ROMUWSFPU8MPROS8K5P83. Sen paatoimipaikan osoite on 16,
Boulevard des ltaliens — 75009 Pariisi, Ranska.

Paaasiallinen toiminta: BNP Paribas S.A. on oman arvionsa mukaan yksi Ranskan suurimmista pankeista, ja silla on sivuliikkeita
ja tytaryhtidita kaikilla paamarkkinoilla.
Suurimmat osakkeenomistajat: Suurimpia osakkeenomistajia olivat 30.6.2024 Belgian hallituksen puolesta toimiva julkinen osakeyhti®

(société anonyme) Société Fédérale de Participations et d'Investissement ("SFPI”), joka omistaa 5,6 %
rekisteroidystd osakepaddomasta, Amundi, joka omistaa 5,1 % rekisterdidystd osakepadomasta,
BlackRock Inc., joka omistaa 6,0 % rekisterdidysta osakepadomasta, ja Luxemburgin suurherttuakunta,
joka omistaa 1,1 % rekisteroidysta osakepadomasta. BNPP:n parhaan tiedon mukaan SFPIl:n, Amundin
ja BlackRock Inc:n lisdksi millddn muulla osakkeenomistajalla ei ole yli 5 %:n osuutta sen
osakepadaomasta 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

Ernst & Young et Autres, Tour First, TSA 14 444, 92037 Paris-La Défense cedex, Ranska

Mitd ovat Takaajaa koskevat keskeiset taloudelliset tiedot?

Taulukko 1: Tuloslaskelma

1.1.-31.12.2023 1.1.-31.12.2022 1.1.-30.6.2024 1.1.-30.6.2023
(tilintarkastettu) (tilintarkastettu) (tilintarkastamaton) (tilintarkastamaton)
(milj. euroa) (milj. euroa) (milj. euroa) (milj. euroa)
Liikevaihto 45 874 45430 24 753 23 395
Riskipohjaiset kustannukset (2 907) (3003) (1.488) (1331)
Omistajille kuuluva nettotulo 10 975 9 848 6 498 7 245
Taulukko 2: Tase
30.6.2024 31.12.2023 31.12.2022
(tilintarkastamaton) (tilintarkastettu) (tilintarkastettu)
(milj. euroa) (milj. euroa) (milj. euroa)
Taseen loppusumma (Konserni) 2 699 258 2 591 499 2 663 748
Konsolidoidut lainat asiakkaille ja saamiset 872 147 859 200 857 020
asiakkailta
Konsolidoidut asiakkaiden talletukset 1003 053 988 549 1008 056
Osakkeenomistajien oma padoma 122 182 123 742 121 237
(Konsernin osuus)

Takaajan tilintarkastetut konsernitilinpaatokset 31.12.2022 ja 31.12.2023 paattyneilta tilikausilta ja taloudellinen puolivuosikatsaus 30.6.2024
paattyneeltd kuuden kuukauden jaksolta on laadittu kansainvalisten tilinpaatdsstandardien (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 myods 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 markkinaymparistodn liittyva riskit, saantelyriski sekd BNPP:n kasvuun sen nykyisessa ymparistossa liittyvat riskit). Jos
Takaajasta tulee maksukyvyton, tdma voi johtaa jopa siihen, ettd Warranttien haltijat menettdvat Warranttien ostamiseen kayttdmansa paaoman
(koko sijoitetun padoman menettamisen riski).

Takaajaa koskevat kriisinratkaisutoimenpiteet: Lisdksi Ranskassa toteutetuilla toimenpiteilld 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
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Liikkeeseenlaskijaan. Taman seurauksena sijoittajat altistuvat myos riskille, ettd BNP Paribas S.A. ei pysty tayttamaan hallinta- ja
voitonjakosopimukseen perustuvia velvoitteitaan esimerkiksi tilanteessa, jossa siita tulee maksukyvyton (eli maksuvalmiuden menettamisen tai
liiallisen velkaantumisen my6ta), tai tilanteessa, jossa viranomaiset méaaraavat kriisinratkaisutoimenpiteitd Ranskan lain mukaisesti. Siten jos
Takaajaan kohdistetaan kriisinratkaisutoimenpiteitd, tdméa voi johtaa jopa siihen, ettd Warranttien haltijat menettdvat Warranttien ostamiseen
kayttamansa padoman (koko sijoitetun padoman menettamisen riski).

Mitka ovat arvopapereihin liittyvat keskeiset riskit?

Ei talletussuojajarjestelmaa. Warrantit eivat kuulu talletussuojajarjestelmaan. Taman seurauksena sijoittajat voivat menettaa sijoittamansa
paaoman kokonaan.

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 jaaminen) voi pienentda Warranttien arvoa
epasuhtaisesti tai tehda niista jopa arvottomia. Tama aiheuttaa sijoitetun pdaoman taysimaaraisen menettamisen riskin.

Maksuprofiiliin liittyvét riskit:

Jos MINI Future Long Warranttien Viitehinta on yhta suuri tai pienempi kuin sovellettava Toteutushinta, Lunastusmaaraksi tulee nolla (0), jolloin
maksua El suoriteta (koko sijoitetun pdaoman menettaminen).

Warrantinhaltijalle aiheutuu tappiota Viitehinnan ylittdessa sovellettavan Toteutushinnan, jos Lunastusmaara on Warrantinhaltijan maksamaa
ostohintaa alhaisempi.

Jos MINI Future Short Warranttien Viitehinta on yhta suuri tai suurempi kuin sovellettava Toteutushinta, Lunastusmaaraksi tulee nolla (0), jolloin
maksua El suoriteta (koko sijoitetun padaoman menettaminen).

Warrantinhaltijalle aiheutuu tappiota Viitehinnan alittaessa sovellettavan Toteutushinnan, jos Lunastusmaarda on Warrantinhaltijan maksamaa
ostohintaa alhaisempi.

Jo annettu ilmoitus tavanomaisesta erdannyttamisesta raukeaa, jos ennen kyseessa olevaa Eraannyttamispaivaa tai Eraannyttamispaivana esiintyy
Stop-Loss-tapahtuma.

MINI Future Long Warranttien tapauksessa Lunastusmaara voi olla nolla, jos Stop-Loss-viitetaso on pienempi tai yhta suuri kuin sovellettava
Toteutushinta.

MINI Future Short Warranttien tapauksessa Lunastusmaara voi olla nolla, jos Stop-Loss-viitetaso on suurempi tai yhtd suuri kuin sovellettava
Toteutushinta.

On huomattava, ettd Stop-Loss-tapahtuman esiintyessa maksettava maara on yhta suuri kuin Stop-Loss-tapahtumaan sovellettava Lunastusmaara;
Arvonmaarityspaiva on tdssa tapauksessa paiva, jolloin Stop-Loss-tapahtuma esiintyi, viimeistdan kuitenkin se paiva, jolloin Stop-Loss-viitetaso
maaritettiin, ja Lunastusmaara voi olla nolla (0), jolloin maksua El suoriteta.

Jos Stop-Loss-tapahtumaa ei ole esiintynyt, Lunastusmaard ei eradnny automaattisesti maksettavaksi mindan ajankohtana Warranttien
voimassaoloaikana. Maksu erdaantyy maksettavaksi ainoastaan silloin, jos Warrantinhaltija kayttdd Warranttioikeutensa tai Liikkeeseenlaskija
eraannyttad Warrantit.

Jos Stop-Loss-tapahtuma esiintyy, Warrantin mahdollinen aikaisempi kayttdminen mitatdityy purkavan ehdon perusteella, ja Warrantit tulevat
automaattisesti kaytetyiksi merkittavasti alennetulla Lunastusmaaralla (tama maara voi olla nolla).

Rajoittamattomaan kestoon liittyvét riskit:
Warranteilla ei ole kiinteaa Selvityspaivaa, minka seurauksena niilla ei ole kiinteda voimassaoloaikaa.

Siten Warrantinhaltijan on kaytettdva Warranttien edustama Warrantinhaltijoiden Warranttioikeus maarattyna paivana Warranttiehdoissa maaratyn
menettelyn mukaisesti kayttdakseen Warranttioikeutensa. Vaikka Warrantinhaltijalla olisi oikeus kayttaa Warrantit tiettyina paivina, tallaiset paivat
voivat olla epasuotuisia Warrantinhaltijan kannalta. Warrantinhaltijan on itse harkittava, aiheuttaako Warrantin kaytté haittaa Warrantinhaltijalle ja
missa maarin.

Lisdksi Liikkeeseenlaskijalla on oikeus eraannyttda Warrantit tavanomaisella eraannyttamisellda Warranttiehtojen mukaisesti Tavanomaisen
eraannyttamisen ajankohtana. Liikkeeseenlaskijan erdannyttdessd Warrantit Warrantinhaltija ei voi vaikuttaa kyseessa olevaan Tavanomaisen
eraannyttdmisen ajankohtaan, joka voi olla epasuotuisa Warrantinhaltijan kannalta.

Mikali Liikkeeseenlaskija erdannyttdd Warrantit tai Warrantinhaltija kayttaa Warrantit itse, Warrantinhaltija altistuu kummassakin tapauksessa
uudelleensijoitusriskille, koska on mahdollista, ettd Liikkeeseenlaskijan maksama maara voidaan sijoittaa uudelleen markkinoille ainoastaan
epasuotuisammin markkinaehdoin verrattuna markkinaehtoihin, jotka vallitsivat erdannytettyjen tai kaytettyjen Warranttien ostohetkella.
Warrantinhaltija altistuu riskille, etteivat odotukset arvon nousemisesta vaihtoehtoisen sijoituksen kautta valttamatta toteudu.

Kéyttéoikeuden minimimé&aréan liittyvét riskit:

Lisdksi Warranttiehdot maaraavat, etta kayttdoikeutta voidaan kayttda ainoastaan maaratylla maaralla Warrantteja ("Minimimaara”). Taman
seurauksena Warrantinhaltijoiden, joilla ei ole vaadittua Minimimaaraa Warrantteja, on joko myytava Warranttinsa tai ostettava lisdd Warrantteja (ja
kummassakin tapauksessa aiheutuu transaktiokuluja). Warranttien myynti vaatii kuitenkin sellaisten markkinaosapuolten |6ytamista, jotka ovat
halukkaita ostamaan Warrantit vastaavaan hintaan. Jos téllaisia ostohalukkaita markkinaosapuolia ei 16ydy, Warranttien arvoa ei voida realisoida.

Jos Warranttiehdoissa kuvatut ehdot Warranttien kayttamiselle eivat tayty ajoissa ennen kyseessa olevaa kayttopaivaa, ilmoitus Warranttien
kayttamisesta mitatoityy ja niiden kayttaminen on seuraavan kerran mahdollista vasta seuraavana kyseessa olevien Warranttien Warranttiehtojen
mukaisena kayttopaivana.

Warranttien tuotto voi pienentya johtuen Warranttioikeuksien kayttamisen ajankohdan ja niiden kayttamisesta maksettavan maaran maarityspaivan
valisen aikavalin viiveesta.

Koko pdaoman menettadmisen riski esiintyy siinakin tapauksessa, ettd Warranttioikeudet kaytetaan patevasti.

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

Muutokset, erdédnnyttimisriski, uudelleensijoitusriski: Warrantinhaltijat altistuvat riskille, ettd Liikkeeseenlaskija muuttaa tai eraannyttaa
Warrantteja Warranttiehtojen mukaisesti. Mikali ne eraannytetaan, Erdannyttdmismaara voi olla merkittavasti pienempi kuin Warranttien ostamiseen
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sijoitettu padoma. Warrantinhaltijat voivat jopa menettaa sijoittamansa paaoman kokonaan. Warrantinhaltijat altistuvat myos 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
myo6s 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 tiettynd ajankohtana tai tiettyyn hintaan.

Kohde-etuuteen liittyvét riskit: Indeksin yllapitaja voi muuttaa indeksia koskevia saantoja. Liikkeeseenlaskija ei voi vaikuttaa tallaisiin mahdollisiin
muutoksiin, joilla voi olla (haitallinen) vaikutus Warranttien haltijoille suoritettavaan maksuun. Jos Kohde-etuus on hintaindeksi, on huomattava, etta
osinkojen jakaminen Kohde-etuuteen sisaltyville osakkeille ei johda Kohde-etuuden tason muuttumiseen, toisin kuin kehitysta kuvaavilla indekseilla.
Taman seurauksena sijoittajat eivat hyddy hintaindeksiin kuuluville osakkeille maksettavista osingoista tai muista jako-osuuksista.

Mahdollisten eturistiriitojen riskit: Liikkeeseenlaskijan, Takaajan ja niiden osakkuusyhtididen edut voivat olla ristiriidassa Warrantinhaltijoiden
etujen kanssa tai ne eivat valttamatta 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 yleisolle 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 niisté kiinnostuneille sijoittajille 11. marraskuuta 2024 alkaen. Yleisélle
tarjoaminen paattyy Listalleottoesitteen ja/tai senhetkisen Ohjelmaesitteen voimassaolon paattyessa.

Tiedot kaupankdynnin kohteeksi ottamisesta sdannellylla markkinalla
Tarkoituksena ei talla hetkella ole Warrantien listaaminen tai kaupankaynnin kohteeksi ottaminen.

Liikkeeseenlaskija voi oman harkintansa mukaan harkita hakevansa Warranttien listaamista ja/tai kaupankaynnin kohteeksi ottamista yhdella tai
useammalla markkinapaikalla. Mikali sellaista listausta ja/tai kaupankaynnin kohteeksi ottamista tavoitellaan, se julkistetaan ilmoituksella, joka
sisaltda asianomaisen markkinapaikan tai -paikat.

Liikkeeseenlaskijalla ei ole lakisaateista velvollisuutta yllapitaa Warranttien mahdollista listausta koko Warranttien voimassaoloajan. Warranttien
kaupankaynti voidaan keskeyttdd ja/tai ne voidaan poistaa listalta milloin tahansa asianomaisen markkinapaikan tai -paikkojen soveltuvien
saantojen ja maardysten mukaisesti. Kaikista kaupankaynnin keskeyttamisista ja/tai listalta poistamisista iimoitetaan ilmoituksella.

Arvio kokonaiskuluista

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

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

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

Tarjouksen tekee BNP Paribas Financial Markets S.N.C. (rekisterdidyn toimipaikan osoite 20 boulevard des Italiens, Pariisi, 75009, Raska, LEI-
tunnus: BEWKUOFGVX5QQJHFGT48), joka on Ranskan lakien mukaisesti perustettu avoin yhtié (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
avayvwpiong TiTAwv (ISIN):

MINI Future Long fi/kai MINI Future Short Warrants ouvdedepéva pe deikteg (o1 «MapaoTtarikoi TitAory),
ISIN: / WKN: BAéTTe TTivaka

TauTtoTnTa KAl OTOIXEIX
€TMIKoIVwviag Tou EKd6TN:

O Ekd0OTNG €xel Tnv €dpa Tou €1Ti TNG Senckenberganlage 19, 60325 ®pavkeouptn (Frankfurt am Main),
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
EvnuepwTikoU AgATiou:

24 OkTwRpiou 2024

TuRua B — Baoikég TAnpo@opieg yia Tov Ek561n

Moiog gival o EK36TNG TwV KIVNTWV agiwv;

‘ESpa Kal VOUIKN HOpP®R:

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
OUMBOUAWYV:

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

TauToTNTA OPKWTWYV EAEYKTWV:

H etaipeiac MAZARS GmbH & Co. KG Wirtschaftsprifungsgesellschaft, Theodor-Stern-Kai 1, 60596
Dpavkpouptn (Frankfurt am Main), Tepuavia, €xel dlIopPIOTEI WG OPKWTOG EAEYKTAG yIa TIG €AEyUEVEG
ETNOIEG XPNMOTOOIKOVOUIKEG KATAOTACEIG TOU EKDOTN yia TIG XpAaelig TTou éAngav oTig 31 Aekepppiou 2022
kol 31 Aekepfpiou 2023.

H etaipeia Deloitte GmbH Wirtschaftspriifungsgesellschaft, Rosenheimer Platz 4, 81669 Modvayo
(Minchen), Teppavia, €xel dIOPIOTEl WG OPKWTOG €AEYKTAG yia TIG €VOIANETEG XPNUATOOIKOVOUIKES
kaTtaoTdoelg Tou EkdoTn oTig 30 louviou 2024.

Moigg givail o1 BaoIKEG XPNHATOOIKOVOUIKEG TTANPOPOPiEG TXETIKA pe Tov EKSOTN;

O1 xpnUaTooIKOVOUIKES TTANPOQOpPIES TTOU TTapouadiGlovTal KaTWTEPW EXOUV aviAnBei arrd TIC EAEYEVES ETATIEC XPNUATOOIKOVOUIKES KATAOTATEIS TOU
Ekd0tn yia g xproeis mou éAnéav otic 31 Askeufpiou 2022 kai 31 Aekeufpiou 2023 kai TIC EAEYUEVES EVOIGUEDES XPNUATOOIKOVOUIKES KATAOTAOEIS
yia 1o édunvo mou éAnée arig 30 louviou 2024.

Mivakag 1: Aoyapiacuog ATTOTEAECUATWY — N NETOXIKES KIVNTES adieg

ETnolEg ETAoleg Ev3idpeoeg Ev3idpeoeg

XPNHOATOOIKOVOUIKEG
KOTOOTAOEIG TNV

31" AekepuBpiou 2023

XPNHOTOOIKOVOUIKEG
KOTOOTAOEIG TNV

311 AekeuBpiou 2022

XPNHATOOIKOVOUIKEG
KATOOTAOEIG TNV

30 louviou 2024

XPNHATOOIKOVOUIKEG
KATOOTAOEIG TV

301 louviou 2023
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o€ Eupw og Eupw og Eupw og Eupw
AmrotéAeopa ouvABwy dPacTNPIOTATWY
AN AsiToupyikd é0o0da 647.058,83 783.010,31 696.182,67 294.198,50
AN AsiToupyikd £€oda -647.058,83 -783.010,31 -696.182,67 -294.198,50
KaBapd kEpdog yia 1o £10G 0 0 0 0

Mivakag 2: looAoyIou6¢ — un PETOXIKES KIVNTES adies

KATOOTAOEIG TNV

ETNOIEG XPNHATOOIKOVOUIKEG

311 Aekepfpiou 2023

ETRolEG XPNHUATOOIKOVOUIKEG
KOTOOTAOEIG TNV

311 Aekepfpiou 2022

Evéidpeoeg
XPNHOTOOIKOVOMIKEG
KOTOOTAOEIG TNV

301 louviou 2024

og Eupw og Eupw
og Eupw
EiompakTéeg amaITAoEIg Kal GAAA oTOIXEIO EVEPYNTIKOU
EioTrpakTéeg atTauthoelg amo 180.935.589,44 8.285.000,00 271.352.786,76

OUVOEDEUEVEG ETAIPEIES

AMAa oToIXEia EVEPYNTIKOU (TTEPIOUTIAKA

aToIXeia/ KUKAOQOPOUV evepynTIKO)

7.014.600.801,88

4.207.327.744,69

7.494.283.487,91

YToXpewaoeIg

QuodAoya (UTTOXPEWOEIG/OPEINEG)

4.321.474.506,21

2.361.510.475,11

4.730.124.214,23

AAAEG UTTOXPEWTEIG
(uTTOXPEWOTEIC/OPEINEC)

2.874.061.885,11

1.854.102.269,58

3.035.512.060,44

KaBapd xpnuaTooIKoVOouIKO XPEOG
(MOKPOTTPOBET O XPEOG UV
BpaxuttpdBeauo xpEog peiov peuoTa
dlaBéaipa)

0

0

0

Mivakag 3: Kardoraon Taueiakwy powv - Un JETOXIKES KIVNTES adieg

MNa Tnv mepiodo amod

1" lavouapiou péxpr 31
AgkepBpiou 2023

og Eupw

MNa Tnv mepiodo amod

1" lavouapiou péxpi 31
AekepBpiou 2022

oe Eupw

Evéidpeoeg
XPNHOTOOIKOVOUIKEG
KATAOTAOEIG TRV

301 louviou 2024
og Eupw

Evéidpeoeg
XPNHOTOOIKOVOUIKEG
KATOOTAOEIG TNV

30" louviou 2023
og Eupw

KoBapég TapeIokEG poEG aTTO

13.899,18

-13.222,76

-3.365,83

1.336,25

AEITOUPYIKEG BPAOTNPIOTNTEG

KaBapég Tapeiakég poég atmod - - - -
XPNHaTOd0TIKEG BPATTNPIOTNTEG

KaBapég Tapeiakég poég atmod - - - -
£EVOUTIKEG OpaaTNPIOTNTES

Moiol givail o1 Bacikoi Kivduvol TTou a@opoUv €IBIKA Tov EKSOTN;

O1 KATOXO! KIVNTWV adIV PEPOUV TOV Kiviuvo Tou ekdOTN/TTIOTWTIKG Kivduvo: Me Tnv em@uAagn tng Eyyunong tmou mrapéxetal ammoé 1n BNP
Paribas S.A. wg EyyuntA yia Tnv TTpocikouca TTANPWHN OAwv Twv TTPog KATaBoAR TToowv duvduel Twv ekd0BeIcwyv aTTd Tov EKOOTN KIvnTWwv
aglwv, ol KAToXOI KIVNTWVY aglwv gival ekTeBEINEVOI OTOV KivOuvo 0 EKBOTNG va pnv gival o B60n va IKAvVOTTOINTEl TIG UTTOXPEWOEIG TOU OUVANEI TWV
KIVATWV aglwv, A.X. O€ TTEPITITWON aPEPEYYUSTNTAG QUTOU (XWPIG PEUOTOTNTO/UTTEPXPEWHEVOG). Edv 0 EKOOTNG KaTOOTEI aQePEYYUOG, QUTO PTTOPEI
va 0dnynoel akOua Kal TNV aTTWAEIQ TOU KEQAAQiou TTou ol KATOXO!I KIVATWVY aglwyv eTTEvOucav OTav ayépacav Tig KIvnTEG agieg (Kivduvog oAIKiAg
ATTWAEING).

O1 KATOXO! KIVNTWV agiwV QEPOUV TOoV Kiviuvo pn eKTTARPWONG TNG ocUMBaoNg HETAPOPAS eAéyxou Kal kepdwv: Metafl tng BNP Paribas
S.A. kai Tou Ek®OTN €xel ouvagBei oupBacn PeTaopds eAEyxou Kal Kepdwv. Auvduel TNG v Adyw auppacng, n BNP Paribas S.A. ouykekpipéva
£xel uTroxpéwon atmolnuiwaong otrolacdATTIOTE KaBapng ¢nuiag TTou uTTopei GAAWG va kataypdwel 0 EkdOTNG evidg xprAong KaTa Tn SIAPKEIQ 1I0XU0G
NG oUPBaong PETaQOoPdgs eAéyxou Kal kepOwv. O1 €TTEVOUTEG TTOU €xouv €TTeVOUCEl OTIG KIVNTEG agieg €kdoong Tou EkOOTN eival, wg ek ToUuTOU,
ekTeBeIpEVOI aToV Kivduvo o EKOATNG va pnv eival kaBoAou og B€on va eKTTANPWOEl TIG UTTOXPEWOEIG TOU £VAVTI TWV KATOXWVY KIVNTWV aglwv f va
unv eival og B€on va TIg eKTTANPWOEl TTANPWG i euTTPoBéowg, av n BNP Paribas S.A. dev ekTTAnpwoel KABOAOU TIG UTTOXPEWOTEIG TNG EVAVTI TOU
Ekd41n duvapel Tng oUPPBAONG PETAPOPAG EAEYXOU Kal KEPOWV I OeV TIG EKTTANPWOEI TIANPWG 1 EPTTPOBECUWG. Z€ QUTAV TNV TTEPITITWON, O KATOXO!
KIVATWV aglwv evOEXETAI va xAoouv 6Ao To Ke@AAaio TTou eTTévduaay dTav aydpacav TG KIVNTEG agieg (KivOuvog OAIKAG aTTWAEING).

TuRua I — Baoikég TTAnpo@opieg yia TIG KIVNTEG agieg

Moia gival Ta KUPIA XAPAKTNPIOTIKA TWV KIVNTWV agiwyv;

TOTTOG KOl HOPPN KIVNTWV AgIwV

O1 MapaoTartikoi TitTAol ekdidovTtal wg TITAog o€ pop®ry ouoAdywv (Inhaberschuldverschreibungen) katd 1o yeppavikd dikaio 6TTwg opidovTal GTo
apBpo 793 Tou lMepuavikou AoTikou Kwdika (Birgerliches Gesetzbuch — BGB). O Ekd0TNG €TMIQUAGOTETAI TOU SIKAIWPATOG TOU VO OVTIKATAOTACEI
Toug MapaoTaTikoUg TiTAoug TTou €kdGBNKav wg TiTAog oluewva pe 10 GpBpo 6(3) Tou eWpG (Gesetz (ber elektronische Wertpapiere) pe
NAEKTPOVIKEG KIVNTEG QEieG OPOIOU TTEPIEXOUEVOU KAl KOTOXWPIOUEVEG OE KEVTIPIKO UNTPwo Katd tnv évvoia Tou dpBpou 4(2) Tou eWpG (10
«Kevrpiké Mntpwo Kivhtwv Agiwvy). O EkdOTNG €mIQUAGOCOETal TOU SIKAIWKATOG TOU va avTIKaTaoThoel To Kevipikd Mntpwo Kivntwyv Agiwv
oUppwva pe 1o apBpo 6(2) Tou eWpG pe KIVNTEG agieg opoiou TTEPIEXOUEVOU EKDIDOUEVES WG TITAOG.

O1 NapaaoTartikoi TiTAol gival eAeUBepa PeTARIBATIYOI KOl OEV UTTOKEIVTAI O€ OTTOIOVOATIOTE TTEPIOPIOHO.

AlkaiwpaTa TToU CUVSEOVTaI JE TIG KIVNTEG agieg
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O1 NapaaoTartikoi TiTAol dev @EPouUV TOKO.

Kda&Be Mapaaotarikdg TiTAog divel To dikaiwpa otov Katoxo Mapaotatikwy TiTAwv (Warrant Holder) va AaBel Moad EE6pAnang (Redemption Amount)
KOTG TNV GoKNon OTTWG Treplypa@etal uttd «MANPWUA ETIOTPOPUWV» KATWTEPW.

EébépAnon

Ta Aikaiwpata ek Twv MapaoTatikwy TiTAwv (Warrant Rights) ymmopouv pévo va aoknBouv évavti Touhdyiotov 1.000 MapaoTartikwyv TiTAwv (o
«EAaxioTog ApiBuog») (the “Minimum Number”).

O Kdartoxog MapaoTtatikwyv TiTAwv TIpETTel va dnAwoel evepywg To apyotepo duo Epydoiuyeg Huépeg Tpamewv (Bank Business Days) mpiv Tnv
Huepopnvia Aoknong (Exercise Date) 611 aokei Ta Aikaiwpata €k Twv MapaoTtatikwy TiTAwv.

Ta Aikaiwpata ek Twv MapaoTtatikwy TiTAwv Ba BewpolvTal autduata wg aoknBEvTa péAig oupBei kdtrolo Meyovdg Stop-Loss (Stop-Loss Event).

O Kdroxog Mapaotatikwyv TiTAwv £€xel To diKaiwpa va atraitioel TAnpwur) Tou Mooou EE6@Anaong atd Tov Ek®OTN TNV Hugpounvia Aiakavoviouou
(Settlement Date).

[Mpowpn e€é@Anon
O EkdOTNG €xel To dikaiwpa va katayyeilel Toug MapaaTaTikoUg TiTAOUG JE TAKTIKA KatayyeAia atté pia Tpokabopiopévn nUepounvia kal epe¢As. Me

TNV TOKTIKA KaTayyeAia atmd Tov EkOOTN, o Katoxog MapaoTatikwy TiTAwv €xel To dIKaiwya va atmraitioel TTAnpwpr Tou Moool EE6@Anong amrd Tov
Ekd6T1n TNV Hugpopunvia Aiakavoviopou.

Av éxel oupBei kamolio Meyovog Mpooappoyng (Adjustment Event) oe oxéon pe tnv Ytokeigevn Agia (Underlying), o Ek®ATNG uTTopei va €xel 1o
dIkaiwpa va Tpooapudcel 1o Aikaiwpa ek Twv MapaoTartikwy TiTAwv oupgwva pe Toug Opoug kai Mpoutmobéaeig Twv MapaaTtatikwy TiTAwv ) va
katayyeilel Toug MapaoTtaTikoUg TiTAOUG PE EKTAKTN KaTayyeAia. X TTePITITwoN €KTOKTNG KaTayyeAiag katd Ta TpoavagepBévra, o EkddTng Ba
kataBaAel 1o Mood KartayyeAiag (Termination Amount) eviég teaodpwy Epyacipwy Huepwyv Tpatrelwyv ammd Tnv yvwaoToTroinon TnG KatayyeAiag. €
QuTAV TNV TTEPITTTwaon, To MNood KatayyeAiag evOEXETAI O€ GUYKEKPIPEVEG TTEPIOTACEIG va €ival ouaIwdwg XaunAdTeEPo atd Tnv TINA ayopdg TTou
KaTEBANON yia Tov MNapaoTatikd TiTAo Kal pTropei va @Taoel akoua Kai 7o undév (0) (oAIkn atmrwAeia Tou Etrevdupévou Kepalaiou).

MAnpwyn emoTpoEwWY

To Mood EE6@Anong avd MapaoTtaTikd TiTho kataBdAAeTal otov Katoxo MapaoTatikwy TiTAwv oto Nopiopa Alokavoviopou (Settlement Currency)
TO apyo6TEPO TNV Huepounvia Aliakavoviouou.

To Moaod E§6@Anong yia ta MINI Future Long Warrants €ivai ioo pe

(a) N dlapopd petagl tng TiuAg Avagopdg (Reference Price) kai Tng ZxeTikng [Tiung] Aoknong (Relevant Strike), ToAAatTAaciacpévn ye 1o
Noyo (Ratio), epdoov n Tiun MapakoAouBnong (Observation Price) dev éxel pTdoel i dev £xel Téoel KATw atd 1o Opio Stop-Loss (Stop-
Loss Barrier) kard tn didpkeia 1ng Mepiddou MapakohouBnong (Observation Period),

B) ™ Olagopd petafy Tou Emmmédou Avagopdg Stop-Loss (Stop-Loss Reference Level) kai tng Zxemkng [TiuAg] Aoknong,
TToAaTTAagiaopévn pe 1o Adyo, epooov n Tiur MapakoAoluBnaong €xel Taoel i £xel TEoel Katw atrd 10 Opio Stop-Loss katd mn didpkeia
NG Mepiddou MapakoAolBbnong.

To Moo E¢6@Anong yia Ta MINI Future Short Warrants €ivai ico pe

(a) TN dlapopd peTagl TnG ZxeTIKNAG [TiuAg] Aoknong (Relevant Strike) kai Tng TiuAg Avagopdg (Reference Price), ToAatTAaciaouévn pe 10
Noyo (Ratio) epooov n Tiun MNapakoAouBnong (Observation Price) dev £xel @T1a0el 1) dev éxel utrepPei 1o Opio Stop-Loss (Stop-Loss
Barrier) kata tn didpkeia Tng Mepiddou MapakohotBnaong (Observation Period),

(B) ™ Odlagopd petafl Tng Zxemkng [Tiung]l Aocknong kai Ttou Emmédou Avagopdg Stop-Loss (Stop-Loss Reference Level),
TToAaTTAacIaopévn pe 10 Adyo epdoov n Tiur MapakoAouBnong éxel @Tdoel i €xel utrepPei 10 Oplo Stop-Loss katd Tn didpkeia TNG
Mepi16dou MapakoAouBnong.

Edv 1o 10006 TTOU KaBopileTal KaTA Ta TTPoavagepBEvTa gival undév r apvnTikn agia, ol MapaaTaTikoi TiTAol Ba AEouv kal Ba kataoToUv Gveu agiag.

Y& autryv TV TrEPITTTWon, d¢ Ba yivel kapia TTAnpwr atoug Katdyoug MapaaTtatikwy TiTAwv.

Eq@boov epapudletal, T0 1006 utTopei va petatpatrei amd 1o Nopiopa Avagopds (Reference Currency) tng YTmokeipevng Aiog oto Nopiopa
Alakavoviouou.

>& TePITTTWOon €KTOKTNG KaTayyeAiag Twv Mapaatatikwy TiTAwv atmmd Tov EkdOTN, 10 KarapAntéo atmod tov EkdOTn atoug Katdyoug MNapaoTaTikwy
TitAwv Moo Katayyehiag avd MapaoTaTikd Titho Ba eival ioco pe To 006 TTOU KaBopileTal atrd Tov AlaxeipioTr) YTroAoyiopou (Calculation Agent)
KOTA TNV EUAOYN BIOKPITIKI) TOU EUXEPEIA WG N KATAAANAN TIA ayopdag apéowg TIPIV ATTO TO YEYOVOG TTOU EVEPYOTTOIEI TO SIKAiWHa KaTayyeAiag.

>€ TEPITITWON TOKTIKAG KaTtayyeAiag Twv MapaoTartikwyv TiTAwv atmd Tov Ekd6TN 10 KataBAntéo atov Kdrtoxo MapacTtatikwy TiTAwv 1Toad Ba eivai
ioo pe 10 Moo EEd@Anong TNV Huepopnvia KatayyeAiag (Termination Date).

lepiopiouoi Twv SIkaIwWUATWY TToU éXouV mpoaapTnBei atouc MNapaararikouc TiTAoug

e KAToIEG TTEPIOTAOEIG, 0 EkDOTNG £xel To Sikaiwpa va mpooapuoddel Toug Opoug kai Mpoltobéocig Twv MapaoTamikwy TiTAwv. MNepairépw, o
Ekd0OTNG evdéxetal va éxel To Olkaiwpa va kartayyeilel Toug lMapaoTatikoug TiTAoug pe €KTAKTN KaTtayyeAia av éxel aguuPei katolo Meyovog
Mpooapuoyng oe oxéon pe Tnv YTrokeiyevn Agia. Ze TTepITTTWON €KTOKTNG KaTayyeAiag katd Ta TrpoavagepbévTa, o EkdOTnG Ba kataBdAel To MNMood
KartayyeAiag eviog teoodpwyv Epyacipwy Hugpwv Tpatrefwy atmo Tn yvwaoToTroinon TNG KatayyeAiag.

Huepounvia ékdoong (nuepounvia agiag) | 13 NoguBpiou 2024

Mepiodog MapakoAolBnong H Mepiodog MapakoAolBnong &ekivd katd 1o xpdvo TTou n opicBeica utd «Tipr MapakoAoudnong» TTpwTn
TIA gival dioBEaiun Kal TeAEILvEl pe Tov kaBopioud Tng TiuARg Avagopdg i Tou eyovoTog Stop-Loss (ekdoTou
oupTrepIAapBavopévou).

TiuR MNapakoAoubnong onuaivel otroladATToTe TIMA TNG YTokeipevng Agiag Ommwg kaBopiletal kal dnuooieletal amd TNV nyn

Avagopdg (Reference Source) katd tn didpkeia TG Mepiddou MapakoAolBnong wg n emionun Tiun,
EEKIVWVTAG PE TNV TTPWTN TIMA TTou £Xel eMOAUNWS KaBopiaTei otnv apxn Tng Mepiddou MapakoAoubnong (11
NoeuBpiou 2024).
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WKN kai
ISIN Twv

. . . Eidog Ayopd cupBoAdaiwv Apxik6 Opio
nupqorqnxwv Y"?“'“svn Atia Sikaiwparog | MnynR Avagopdg HEAAOVTIKAG Ao6yog Stop-Loss o¢
TitAwv/ (Aciktng pe ISIN) Tpoaipes EKTTARPWO ovadeg SeikT
MéyeBog poaipeong npwong M S n
‘Exdoong
BB2MSF, . .
DE000BB2MSF7 / | ABX®Index (Reiktng TiuAg), | gy Euronext Euronext Derivatives | 0,10 891,0000
NL0O000000107 (Amsterdam)
1.000.000
BB2MSG, . .
DE000BB2MSG5 / | AEX® Index (Acikmg TiuAg), gy, 1y Euronext Euronext Derivatives |0,10 895,9500
NL0000000107 (Amsterdam)
1.000.000
BB2MSH, . . o
DE000BB2MSH3 / | CAC40®@ Index (Aeikmg TIuAS), | gy, ¢ Euronext Paris Euronext Derivatives | ; 4 7.535,2500
FR0003500008 (Paris)
1.000.000
BB2MSJ, . .
DE000BB2MSJ9 / | DAX® Index (Aceikmg Amédoong), | Deutsche Bérse AG | Eurex 0,01 19.158,1250
DE0008469008
1.000.000
BB2MSK, . .
DE000BB2MSK7 / | PAX® Index (Aeiktng Aodoong), |) Deutsche Bérse AG | Eurex 0,01 19.031,2500
DE0008469008
1.000.000
BB2MSL, ] .
DE000BB2MSL5 / | DAX® Index (Agikmg Amodoan), | g, 4 Deutsche Bérse AG |Eurex 0,01 19.552,2500
DE0008469008
1.000.000
BB2MSM, . .
DE000BB2MSM3/ | DAX® Index (Aeikmg Amédoang), | g, 4 Deutsche Bérse AG |Eurex 0,01 19.576,8750
DE0008469008
1.000.000
BB2MSN, . .
DE000BB2MSN1 / | DAX® Index (Aeikng Am6Boong), | g,y Deutsche Bérse AG |Eurex 0,01 19.601,5000
DE0008469008
1.000.000
BB2MSP, The Dow Jones Industrial S&P Dow Jones CBOE (Chicago
DEOOOBB2MSP6 / Average® Index (Aciktng TiuRg), |Long Indices LLC Board Options 0,01 43.350,0000
1.000.000 US2605661048 Exchange)
BB2MSQ, The Dow Jones Industrial S&P Dow Jones CBOE (Chicago
DEO00BB2MSQ4 / Average® Index (Agiktng TiuRg), |Long Indices LLC Board Options 0,01 43.248,0000
1.000.000 US2605661048 Exchange)
BB2MSR, The Dow Jones Industrial S&P Dow Jones CBOE (Chicago
DEO00OBB2MSR2 / Average® Index (Acgiktng Tiprg), |Long Indices LLC Board Options 0,01 43.146,0000
1.000.000 US2605661048 Exchange)
BB2MSS, The Dow Jones Industrial S&P Dow Jones CBOE (Chicago
DE000BB2MSSO / Average® Index (Acgiktng Tiung), |Long Indices LLC Board Options 0,01 43.044,0000
1.000.000 US2605661048 Exchange)
BB2MST, The Dow Jones Industrial S&P Dow Jones CBOE (Chicago
DEOOOBB2MSTS8 / Average® Index (Aciktng TiuRg), |Long Indices LLC Board Options 0,01 42.942,0000
1.000.000 US2605661048 Exchange)
BB2MSU, The Dow Jones Industrial S&P Dow Jones CBOE (Chicago
DE000BB2MSUG / Average® Index (Agiktng TiyAg), |Short Indices LLC Board Options 0,01 49.196,0000
1.000.000 US2605661048 Exchange)
BB2MSV . . .
. FTSE MIB Index (Agiktng TiyAg), . Borsa ltaliana
DE000BB2MSV4 / GBOOBNNLHWA8 Short Borsa Italiana (IDEM) 0,001 34.155,0000
1.000.000
BB2MSW . . .
¢ FTSE MIB Index (Agiktng TIuAg), . Borsa ltaliana
DE0O00BB2MSW2 / GBOOBNNLHW18 Short Borsa Italiana (IDEM) 0,001 34.303,5000
1.000.000
BB2MSX . i .
. FTSE MIB Index (Aeiktng TiuAg), . Borsa ltaliana
DE000BB2MSXO0 / GBOOBNNLHW18 Short Borsa ltaliana (IDEM) 0,001 34.452,0000
1.000.000
BB2MSY . . .
. FTSE MIB Index (Agiktng TiuAg), . Borsa ltaliana
DE000BB2MSY8 / GBOOBNNLHW18 Short Borsa ltaliana (IDEM) 0,001 34.600,5000
1.000.000
BB2MSZ . . .
: FTSE MIB Index (Agiktng TiyAg), . Borsa ltaliana
DE000BB2MSZ5 / GBOOBNNLHWA8 Short Borsa Italiana (IDEM) 0,001 34.749,0000
1.000.000
BB2MS0 . . .
: FTSE MIB Index (Agiktng TIuAg), . Borsa Italiana
DEO00BB2MSO03 / GBOOBNNLHWA8 Short Borsa Italiana (IDEM) 0,001 34.897,5000
1.000.000
BB2MS1 . i .
: FTSE MIB Index (Agiktng TiuAg), . Borsa ltaliana
DEO?%I(B)EZOI\SI(?H / GBOOBNNLHW18 Short Borsa ltaliana (IDEM) 0,001 35.046,0000
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WKN kai
ISIN Twv

. . . Eidog Ayopd cupBoAdaiwv Apxik6 Opio
nupqorqnxwv Y"?“'“svn Atia Sikaiwparog | MnynR Avagopdg HEAAOVTIKAG Ao6yog Stop-Loss o¢
TitAwv/ (Aciktng pe ISIN) Tpoaipes EKTTARPWO ovadeg SeikT
MéyeBog poaipeong npwong M S n
‘Exdoong
BB2MS2, . . Mercado Oficial de
DE000BB2MS29 / IBEX 35@23%%%6383%? TiuAg), Long Bolsa de Madrid Futuros y Opciones |0,01 11.475,0000
1.000.000 Financieros (MEFF)
BB2MS3, . . Mercado Oficial de
DE00OBB2MS37/ | 'BEX 35(28'%%%(%85‘8? THAS). | Short Bolsa de Madrid | Futuros y Opciones | 0,01 11.711,0000
1.000.000 Financieros (MEFF)
BB2MS4, . . Mercado Oficial de
DE000BB2MS45/ | 'BEX 35%%"5’5&383‘5? TIHAS), | Short Bolsa de Madrid | Futuros y Opciones | 0,01 11.760,0000
1.000.000 Financieros (MEFF)
BB2MS5 . . .
; NASDAQ-100® Index (Aeiktng Chicago Mercantile
DE000BB2MS52 / Tiuig), US6311011026 Long Nasdaq Inc Exchange (CME) 0,01 20.910,0000
1.000.000
BB2MS6 . . .
: NASDAQ-100® Index (Agiktng Chicago Mercantile
DEO00BB2MS60 / Tiuic), US6311011026 Long Nasdaq Inc Exchange (CME) 0,01 20.859,0000
1.000.000
BB2MS7 . . '
: NASDAQ-100® Index (Agiktng Chicago Mercantile
DE000BB2MS78 / Tiufc), US6311011026 Long Nasdaq Inc Exchange (CME) 0,01 20.808,0000
1.000.000
BB2MS8 . . )
c NASDAQ-100® Index (Aeiktng Chicago Mercantile
DE000BB2MS86 / Tiuig), US6311011026 Long Nasdaq Inc Exchange (CME) 0,01 20.757,0000
1.000.000
BB2MS9 . . .
: NASDAQ-100® Index (Agiktng Chicago Mercantile
DE000BB2MS94 / i), US6311011026 Long Nasdaq Inc Exchange (CME) 0,01 20.706,0000
1.000.000
BB2MTA . . .
i NASDAQ-100® Index (Agiktng Chicago Mercantile
DEOOOBB2MTAG / Tiunc), US6311011026 Long Nasdaq Inc Exchange (CME) 0,01 20.655,0000
1.000.000
BB2MTB . ) !
: NASDAQ-100® Index (Agiktng Chicago Mercantile
DE000BB2MTB4 / Tiuig), US6311011026 Long Nasdaq Inc Exchange (CME) 0,01 20.604,0000
1.000.000
BB2MTC . . )
’ NASDAQ-100® Index (Aeiktng Chicago Mercantile
DE000BB2MTC2 / Tiuic), US6311011026 Long Nasdaq Inc Exchange (CME) 0,01 20.553,0000
1.000.000
BB2MTD . . .
! NASDAQ-100® Index (Agiktng Chicago Mercantile
DE000BB2MTDO / i), US6311011026 Long Nasdaq Inc Exchange (CME) 0,01 20.502,0000
1.000.000
BB2MTE . . .
: NASDAQ-100® Index (Agiktng Chicago Mercantile
DEOOOBB2MTES / Tiufc), US6311011026 Long Nasdaq Inc Exchange (CME) 0,01 20.451,0000
1.000.000
BB2MTF . . !
; NASDAQ-100® Index (Aeiktng Chicago Mercantile
DEOO0BB2MTF5 / Tiuig), US6311011026 Short Nasdaq Inc Exchange (CME) 0,01 21.805,0000
1.000.000
BB2MTG . . )
: NASDAQ-100® Index (Aeiktng Chicago Mercantile
DE000BB2MTG3 / Tiuic), US6311011026 Short Nasdagq Inc Exchange (CME) 0,01 22.393,0000
1.000.000
BB2MTH . . .
! NASDAQ-100® Index (Agiktng Chicago Mercantile
DEO00BB2MTH1 / Tiuig), US6311011026 Short Nasdaq Inc Exchange (CME) 0,01 22.491,0000
1.000.000
BB2MTJ, NASDAQ-100@® Index (Acikg Chicago Mercantile
DEO00OBB2MTJ7 / Tiufc), US6311011026 Short Nasdaq Inc Exchange (CME) 0,01 23.226,0000
1.000.000
BB2MTK . . )
: NASDAQ-100® Index (Aeiktng Chicago Mercantile
DE000BB2MTKS5 / Tiuig), US6311011026 Short Nasdaq Inc Exchange (CME) 0,01 23.422,0000
1.000.000
BB2MTL . . .
: NASDAQ-100® Index (Aeiktng Chicago Mercantile
DE000BB2MTL3 / i), US6311011026 Short Nasdaq Inc Exchange (CME) 0,01 27.440,0000
1.000.000
BB2MTM . . .
’ NASDAQ-100® Index (Agiktng Chicago Mercantile
DEO00BB2MTM1 / Tiuig), US6311011026 Short Nasdaq Inc Exchange (CME) 0,01 27.832,0000
1.000.000
BB2MTN, . .
DE00OBB2MTNG / PSI® Index (Agikmg TiuAg), || g Euronext Lisbon | Euronext Derivatives | 0,01 6.324,0000
1.000.000 PTING0200002
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WKN kai
ISIN Twv . . . .
MapaocTaTikwv Ymrokeipevn Agia E|§og . . Ayopd cruuBo)’\alwv . Apxiké Opio
. . Sikaiwparog | MnynR Avagopdg HEAAOVTIKAG Ao6yog Stop-Loss o¢
TitAwv/ (Aciktng pe ISIN) Tpoaipes EKTTARPWO ovadeg SeikT
MéyeBoc poaipeong fipwong Hovadeg BeikTn
‘Exdoong
BB2MTP, . . CBOE (Chicago
DE000BB2MTP4 / | S&P 500@ Index (Aeiktng TiwAg), |, S&P Dow Jones 15 - Options 0,01 5.907,3000
US78378X1072 Indices LLC
1.000.000 Exchange)
BB2MTQ, . . CBOE (Chicago
DE000BB2MTQ2 / | S&P 500@ Index (Beiktng Tiwng), | S&P Dow Jones |5 - 14 Options 0,01 5.887,0000
US78378X1072 Indices LLC
1.000.000 Exchange)
BB2MTR, . . CBOE (Chicago
DE000BB2MTRO/ | S&F 500%;‘3:;&%;? THAS). 1| ong ﬁqﬁig‘ol‘f’l_émes Board Options 0,01 5.866,7000
1.000.000 Exchange)
BB2MTS, . . CBOE (Chicago
DE000BB2MTSg / | S&P 500@ Index (Agikme TiAS). | g 4 S&P Dow Jones |5 -4 Options 0,01 7.013,2000
US78378X1072 Indices LLC
1.000.000 Exchange)
BB2MTT, ) . CBOE (Chicago
DE000BB2MTTE /| S&P 500@ Index (Aciktng TWAS), | gp 4 S&P Dow Jones 15 i Options 0,01 7.052,6000
US78378X1072 Indices LLC
1.000.000 Exchange)
BB2MTU, . . CBOE (Chicago
DE000BB2MTU4 / | S&P 500® Index (Aciking TIHAS), | g, 1y S&P Dow Jones 5 -y Options 0,01 7.328,4000
US78378X1072 Indices LLC
1.000.000 Exchange)
BB2MTV, . . CBOE (Chicago
DE000BB2MTYV2 / | S&P 500@ Index (Agikme TIAS). | g 4 S&P Dow Jones |5 4 Options 0,01 7.880,0000
US78378X1072 Indices LLC
1.000.000 Exchange)
Kardaotaon:

O1 NopaoTtartikoi TiTAol ouVIOTOUV AUECEG KOl PN MEIWPEVNG EQOPAANIONG UTTOXPEWOEIG Tou EkdOTN og oxéon e TIg otroieg 0 EkdOTNG dev €xel
Tapdoxel eacalioeis. O1 MapaoTaTikoi TiTAol kKatatdooovTal oty idla TaEn (pari passu) o€ dikaiwpa TTANPWUAG METAgU TOug Kal hE KABe GAAN
UQIOTAUEVN Kal PEANOVTIKA N €€ao@aAIouévn Kal PN HeEwPévng €Eaoc@aAiong uttoxpéwaon Tou EkdOTN, €€QIPOUPEVWY TWV UTTOXPEWOEWY TTOU
KOTOTAOOOVTAI O€ QVWTEPN TAEN KAT £QAPUOYH avayKaoTIKoU dikaiou.

MoU paypaToTroIEiTal N SIATTPAYUATEUON TWV KIVIITWV AgIWV;

Aev e@apudletal. Aev UTTAPXEN AUTH TN OTIYUA TTPOBEaN yia eicaywyn 1 diatrpayudreuon Twy MapaoTatikwy TiTAwv ae pubuiféuevn ayopd.

O Exd06TnG utmopei, KaTd TNV SIOKPITIKF TOU €UXEPEI, va €CETATEI va KOTABEOEI aiTnoN yIa TNV €I0aywyr f/Kal el0aywyr) TTPog dIaTTPayPdaTeusn Twyv
Mapaaotatikwyv TiTAwv o€ évav i TTEPIOTOTEPOUG TOTTOUG elIcaywyng. OTToIadATTOTE TETOIA ElI0AYwWYN f/Kal eiI0aywyn TTPog diatrpayudaTeuan, EQOoov
emdIwyOei, Ba avakoIvwBei pe Tn poper €100TT0INCONG, TTou Ba TTEPIAAUBAVEI KAl TOV(TOUG) OXETIKO(OXETIKOUG) TOTTO(TOTTOUG) EI0QYWYNG.

O EKdOTNG dev £XEI VOMIKN UTTOXPEWON va OIaTNPACEl TNV Eloaywyr] (E@oéoov utrdpéel) Twv MapaotaTikwy TiTAwv Ko OAn Tn SIAPKEIR TWV
Mapaotamikwyv TiTAwv. Mtropei va avaoTaAei n diammpayudreuon Twy MNapaoTaTikwy TiTAwv A/kal va diaypa@oulv atré To XpnuaTioTApIo avd TTdoa
OTIYyPA oUP@WVA PE TOUG EQAPHOCTEOUG KAVOVEG KOl KOVOVIOHOUG TOU(TWV) OXETIKOU(TXETIKWY) TOTTOU(TOTTWV) €i0aywyng. OTToIadATTIOTE aVAOTOAN
/a1 diaypa®r] Ba avakoIvwoei Je TN pop®n £1901T0iNCONG.

| ‘Exe1 mpooapTnBei eyylnon oTig KIVNTEG AgiEg;

H BNP Paribas S.A., Mapiol, MaAAia, (e@egAg kahoUpevn wg o «EyyuntiAg») €xel TTapdoxel dveu Opwv Kal avéKKANTN eyyunon (epeng KaAolpevn
wg n «Eyyunon») yia Tnv TpooAkouca KataBoAr OAwv Twv TTpog KataBoAr TToowyv cupgwva pe Toug Opoug kai Mpoitobéoeig Twy MNMapaoTaTikwy
TiTAwv g@pdoov kal POAIG N avTioToixn KATaBoAR kataoTei An&imrpdBeaun oclupewva pe Toug Opoug kai Mpoltobéoeig Twv MapaoTaTikwy TiTAwv.

| Moiog gival o EyyunTig Twv KIivnTwy agiwv;

‘ESpa Kal VOUIKN Hop®n:

O EyyunTAg eival avwvupn etaipeia (société anonyme) cuotabeica otn MaAdia utrd Toug vépoug Tng
aAAiag kal 0 avayvwpioTIKOG KwAIKOG Vouikhg ovtotntdag (LEI) Tou eival ROMUWSFPUSMPRO8SK5P83.
H d1elBuvan 1ng £€8pag Tou eival 16, boulevard des Italiens — 75009 lMNapial, FaAAia.

Kopieg SpaoTnpioTnTEG:

ZUupwva pe OIkA TNG exTipnan, n BNP Paribas S.A. ival pia amré 11 peyaAutepeg Tpdreleg TNG MaAAiag
KOl £XEI UTTOKOTOOTAUATA KAl BUYaTPIKEG O€ OAEG TIG PEYAAEG AYOPEG.

Baoikoi Méroyoi:

Tnv 30A louviou 2024, o1 Booikoi pétoxol eivar n are Société Fédérale de Participations et
d'Investissement (“SFPI”), avwvupun etaipeia dnNuociou CUPQEPOVTOG EVEPYWVTAG YIa Aoyopiaoud Tng
BeAyikAg KuBépvnong kai katéxoviag 10 5,6% TOu OvopaoTikoU METOXIKOU Ke@aAaiou, n Amundi
KaTéyxovtag 10 5,1% Tou ovopaoTIKOU pETOXIKOU kepahaiou, n BlackRock Inc. katéxovrag 10 6,0% TOU
OVOMAOTIKOU PETOXIKOU Ke@aAaio kal To MeydAo Aoukdato tou Aoueppolpyou katéxovrag 10 1,1% Tou
ovopaaoTIKoU PETOXIKOU kepahaiou. EE dowv yvwpilel n BNPP, oudgig pétoxog mAnv Twv SFPI, Amundi
kai BlackRock Inc. katéxel ToooaTd peyaAuTepo Tou 5% Tou KEQAAQiou 1) TwV SIKAIWUATWY WrPou Tng.

TautéTnTa BaCIKWV B1EUBUVOVTWYV
OoUpBoUAwYV:

Jean-Laurent Bonnafé, AicuBUvwv Z0uBoulog Tng BNP Paribas S.A.

TauToTNTA OPKWTWYV EAEYKTWV:

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

Ernst & Young et Autres, Tour First, TSA 14 444, 92037 Paris-La Défense cedex, MaAAia
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Moigg gival ol Baoikég XPNUATOOIKOVOMIKEG TTANPOPOPiEG OXETIKA ue Tov EyyunTti;

Mivakag 1: Aoyaplaopog ATTOTEAETHATWY

31 AekepBpiou 2023

31 AekepuBpiou 2022

Mpwto E¢aunvo 2024

Mpwto E¢aunvo 2023

(eAeypéveg) (eAeypéveg) (un eAeypéveg) (un eAeypéveg)
o€ eKaToppupia Eupw o€ eKaToppupia Eupw o€ eKaToppUpia Eupw o€ ekaToppupia Eupw
‘Ecoda 45.874 45.430 24.753 23.395
KéoTog Kivduvou (2.907) (3.003) (1.488) (1.331)
KaBapd £€00da Tou atrodidovral 10.975 9.848 6.498 7.245

OTOUG KATOXOUG JETOXWV

MNivakag 2: looAoyiouég

30 louviou 2024

(un eAeypéveg)
o€ eKaToppUpIa Eupw

31 AekepuBpiou 2023
(eAeypéveg)

31 Aekepufpiou 2022
(eAeypéveg)

o€ EKaToppUpia Eupw o€ EKaToMpUpIa Eupw

2Uvolo EvepyntikoU (OpiAog) 2.699.258 2.591.499 2.663.748
Evotroinuéva ddveia Kal EI0TTPOKTEEG 872.147 859.200 857.020
ATTAITACEIG aTTO TTEAATEG

Evotroinuéveg kataBéoelg atrd meAdTeG 1.003.053 988.549 1.008.056
1810 KepdaAaia (pepida Ouilou) 122.182 123.742 121.237

O1 eAeypEVEG ETACIEG EVOTTOINUEVEG XPNMATOOIKOVOUIKEG KOTAOTAOEIG Tou Eyyunth yia TiG xproeig TTou €éAngav aTig 31 Aekeufpiou 2022 kai oTig 31
AexepPpiou 2023 kai n evdiapean oIKOVOUIKA €kBeon yia 1o e§dunvo 1rou €Ange aTig 30 louviou 2024 £xouv kaTtapTioTel oUPPWva Pe Ta Aigbvr)
MpoéTuTTa XpnuatooikovopikAg Avagopdg (AMXA).

Moiol givai o1 Baoikoi kKivduvol TTou agopouv £181kd Tov EyyunTi;

Kivduvog apepeyyuornrag/kivbuvog peuorornrag oxerikoi ue tov Eyyunrni: ANoyw 1ng mOavAg Eyyunong 1ou éxel mapaoyxeBei atré 1n BNP
Paribas S.A. kal Tng oUPPBaAONG METOPOPAG eAéyXou Kal KEPOWYV TTou gival €v 10XUI hHETAEU Tou EkdOTN kal Tou Eyyuntr, ol €mevduTég @épouv
eMpEOoWG €TTioNG TOV KiVOUVO a@ePEYYUOTNTAG Kal Tov KivOUVO peuoToOTNTAG TTOU OXETiCovTal ue Tov EyyuntA. H emixeipnuarikr) dpactnpidtnta Tou
Eyyuntrj utté TnVv 18160TNTa Tou W¢ O1EBVOUG XPNUATOOIKOVOUIKOU opiAou xapakTnpiletal amd emtd Bacikoug KivOUvoug (TTIOTWTIKOG Kivouvog,
Kivduvog avTioupBaAlopévou Kal Kivduvog TITAOTTOINONG OTO TPOTTEQIKO XAPTOQUAAKIO, AEITOUPYIKOG KivOuvog, KivOuvog ayopdg, Kivouvog
PEUOTOTNTAG KOl avaxpnuaToddTnong, KivOuvol OXETICOUEVOI PE TO YEVIKOTEPO OIKOVOUIKO TTEPIBAANOV Kal To TrePIBAAAOV ayopdg, KavovioTIKOG
Kivduvog, kivduvol oxeTIfopevol pe Tnv avamtugn tng BNPP ato umrdpyov tepiBaAAov Tng). Edv o Eyyuntig KaTaoTei aQepéyyuog, autd evOEXETAI
akOua Kal va odnyAoel oTnv ammwAeIa Tou Ke@aAaiou Trou ol Katoxol MapaoTatikwy TiTAwv emmévducav 6Ttav aydpacav Toug MNapaoTtatikoug TiTAoug
(kivduvog oAIKN G aTTWAEING).

Mérpa e§uyiavong og axéan ue tov Eyyunrn: EmimmAéov, pétpa mou AauBdavovtal otn FaAAia oxetikd pe 1 BNP Paribas S.A. (utté tnv 1816TNTA
TNG WG CUPPBAAAOPEVO PEPOG UTTOXPED va atrognuIvel OUVAUEI TNG €V 10XUI oUPBAoNG METaPOoPAg Kivouvou Kal Kepdwv) fj Tou Opidou Tng BNP
Paribas cupgwva ye v evowpdtwon g Eupwtaikig Odnyiag yia Tnv Avakauwn kai E§uyiavon o1o yaAAIkd Bikaio evOEXETal va £XEl EUUETES
OUOUEVEIG ETITITWOEIG oTOV EKSOTN. ZuvakdAouBa, ol eTTevOUTEG eival eTTioNG ekTeBeINEVOI oToV Kivouvo n BNP Paribas S.A. va unv gival og 6éon va
EKTTANPWOEI TIG UTTOXPEWOEIG TNG BUVAMEI TNG CUPPRAONG METAPOPAG EAEYXOU Kal KEPOWYV — A.X. OTNV TTEPITITWAN TTOU KOTOOTEI agepEyyua (Xwpig
PEUCTOTNTA/UTTEPXPEWMEVN) A OTNV TTEPITITWON TTOU €TTIBANBOUV péTpa e€uyiavong atrd TIG apxEG Katd 1o YaAAIKO dikalo. ZUVeTTWG, €av Angbouv
péTpa g€uyiavong katd Tou Eyyuntr, autd evdéxeTal akOua Kal va odnynoel oTnv ammwAela Tou Ke@aAaiou TTou ol Kdatoxol MapaoTatikwy TiTAwv
emévduaayv otav aydopacav Toug MNapaoTaTikoug TiTAoug (KivBuvog OAIKAG aTTWAEING).

Moiol gival o1 Baoikoi Kivduvol TTou a@opoUV €IBIKA TIG KIVNTEG agieg;

Aev utrdpyxel oUoTnua eyyunong katabéoewv. O1 MapaoTtaTikoi TiTAol Oev KAAUTITOVTAI OTTO GUOTNUA gyyunong KaTabéoswv. Qg ek ToUTOU, OI
€meVOUTEG EVBEXETAI VO UTTOOTOUV OAIKA atrwAgla Tou ETrevdupévou KepaAaiou.

E§aprnon amd tnv £§éAiI§n tng Tiung tng Ymokeiuevng Adiag:

H emAoyn tng Ymokeiyevng Agiag amd Tov EkdOTn dev BagideTal amapaitnta oTnv €KTiUNoA TOU yia Tn PEAAOVTIKA a110d00Nn TnG €TTIAEYHEVNG
YTokeipevng Agiag.

A6yw Tou aTroTeEAéOPATOG POXAEUoNG, ol dlakupdAvoelg TIHWY TnG YTrokeipyevng Agiag (f akdua kalr To va pn AGBel Xwpa pia avapevouevn
dlakupavan TIUAG) evOEXETAI va pelwoouv duoavdAloya Tnv agia Twv lMapactaTikwy TiTAwv Kal akdpa Kal va Toug KOTaoTAoouv dAveu agiag.
SUVETTWG, UTTAPXEI KivOUVOG ATTWAEIOG TTOU EVOEXETAI VO I00UTAI PE TO OUVOAIKO ETrevdupévo KegpdAaio.

Kivduvol axeri{ouegvol e 1o mpoiA kEpdoug:

Edv n Ty Avagopdg Twv MINI Future Long Warrants €ivai ion i xaunAdtepn atmoé tn ZxeTikA [Tiur] Aoknong, 1o MNoad EEépAnong Ba sival undév
(0), otrdTe d¢ Ba yivel KAMIA TAnpwun (oAIKA atrwAegia).

Edav n TiuA Avagopdg utrepBaivel Tn ZXeTikA [TiuR] Aoknong, o Katoxog Mapaotatikwv TiTAwv ugioTatal {nuia epoéoov 10 MNoad EE6@Anong ivai
XAUNAGTEPO TNG TIUAG ayopdg TTou TTAfpwaoe o Katoxog MapaoTatikwyv TiTAwv.

Edav n Ty Avagopdg Twv MINI Future Short Warrants €ival ion | upnAdtepn ammo mn ZxeTikn) [Tiun] Aoknong, 1o MNood EE6pAnong Ba cival undév
(0), oroTe d¢ Ba yivel KAMIA TAnpwur] (OAIKA atrwAEgia).

Edv n TiuR Avagopdg cival xaunAotepn ot Tn Zxemikn [TiuA] Aoknong, o Kdroxog Mapaotatikwv TiTAwv ugioTatal {nuia epdéoov 10 NMocd
E&6@ANONG eival xapunAdTePO TNG TIMAG ayopdg TTou TTARpwoe o Katoxog MapaoTtaTtikwyv TiTAwv.

'Hdn doB¢gioa e1doTroinon TAKTIKAG KatayyeAiag kaBioTaral avevepyr €av oupBei kamolo eyovog Stop-Loss Tnv A Tpiv atmé Tn oxeTIKr Huegpounvia
KartayyeAiag.

>tnv mepimtwon Twv MINI Future Long Warrants, 10 Mood EE6@AnOnG evdéxetal va cival undév €av 10 Emiredo Avagopdg Stop-Loss eivai
XOUNAOTEPO aTTO 1y {00 pE TN ZXETIKN [Tiun] Aoknong.
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Ztnv mepimtwon Twv MINI Future Short Warrants, 10 Mood EE6@Anong evdéxetal va eival undév €dv 1o ETrimedo Avagopdg Stop-Loss eivai
uynAOTEPO OTTO 1) i00 PE TN ZXETIKA [TiunR] Aoknong.

Mpémrel va onueiwBei, 611 €dv cupBei kaTTolo 'eyovdg Stop-Loss, To TTpog kataBoAr Tood ival ico e 1o Mood EEG@ANONG TTou epapudleTal oTnv
TepITTwaon evog NeyovdTog Stop-Loss. H Hugpounvia Amrotipnong (Valuation Date) o€ autrjv Tnv TTepiTTwan gival n nuépa KaTa Tnv oTroia cuvéRn
10 'eyovog Stop-Loss, 10 apydTEPO OUWG, N NUEPA KaTd Tnv oTToia kaBopioTnke 1o ETTiredo Avagopdg Stop-Loss, kai 1o Mocd E¢6pAnong utropei
va gival undév (0) kai o€ Ba yivel KAMIA TTAnpwun.

Ek16¢6 €dv £xel oupBei kamolo Meyovog Stop-Loss, n kataBoAr Mooou EE6@Anaong dev kabioTtatal AnéimrpdBeaun Kal ammaITnT QUTOPATWS ava TTaoa
oTIyu KaTd TN JIdpKeIa 10x00¢ Twv MapaoTatikwy TitTAwv. Mia katafoAf yiverar AngimmpdBeoun kai amaitnti pévo epdoov o Kdatoxog
MapaoTtaTikwy TiTAwv aokioel To Aikaiwpa ek Twv MapaoTtaTikwy TiTAwv Tou 1 0 EKSETNG katayyeilel Toug MapaoTaTikoug TiTAoug.

Edv oupei kamolo Neyovog Stop-Loss, otroiaditrote rponyouuevn doknon o1mo tov Kdroxo MapaoTtatikwy TiTAwv kabioTatar akoAoUBwg dkupn
AOyw Tng PETayeEVEDTEPNG OUVORKNG TTou éAafe xwpa, kal ol MapaoTtaTikoi TiTAol aoKoUvTal AQUTOPATWS O OUCIWdWG MeEIwPEVo Moad EE6eAnong
(auTé TO TTOOG PTTOPET Va gival unNoEv).

Kivduvol oxeri{éuevol ue pia amepiopiorn xpovikn didpkeia:
O1 NapaaoTartikoi TiTAol dev £xouv oTaBepn Hugpounvia AlakavoviopoU Kal, CUVETTWG, Ogv £xouv oTabepn dIGPKEIQ.

Juvettwg, 1o Aikaiwpa ek Twv Mapaotatikwy TiTAwv Twv Katoxwv Mapaotatikwy TiTAwv 6TTwg avTirpoowTreleTal atmd Toug MapaoTtaTtikolg
Tithoug Trpétrel va aoknBei atré Tov Kdtoxo MapaoTatikwy TiTAwv 0 ouyKeKpIPEVN NUeEpounvia doknong oupgwva Pe Tn diadikagia aoknong TTou
e€e1dikevueTal otoug Opoug kai MpoUTtroBéoeig Twv MapaoTatikwy TITAwV yia va emMKAAEGTOUV TO AIKaiwya ek Twv MapaoTatikwy TiTAwv. AKOua Ki
av o Katoxog MapaoTtatikwy TiTAwv €xel To dikaiwpa va aokroel Toug MNapaoTatikoug TiTAOUG O€ OUYKEKPIYEVEG NUEPOPNVIEG AOKNONG, Ol EV AGYW
nUeEpounvieg evoéxetal va eival duapeveig yia Tov Katoxo MapaataTikwy TitAwv. O Kdatoxog Mapaotatikwyv TiTAwv TTPETTEI va ATTOQACIOE yIa TOV
€aUTO TOU €AV Kal o€ TTolo Babuod n doknon Tou MNapacTaTikou TiTAou 0dnyei o€ pelovEKTNUA yia Tov KaToxo MapaoTtatikwy TiTAwv.

EmmAéov, o EkOOTNG éxel To dikaiwpa va katayyeilel Toug MapaoTarikoug TiTAoug pe TAKTIKA KatayyeAia o€ oupudpewon pe Toug Opoug Kai
MpoUtobéoeig Twv MapaataTikwyv TiTAwv o€ katola Huepounvia TakTikAg KartayyeAiag (Ordinary Termination Date). Ze mepimrtwaon 1mou o EkdTNng
katayyeilel Toug MapaoTatikolg Tithoug, o Kdatoxog MapaoTtamikwyv TiTAwv dev €xel kapia emmippon oTnv e@apuolouevn Huepopnvia TakTIKAG
KartayyeAiag, n otroia pytropei va givalr Suopevng yia Tov Katoxo MapaoTaTtikwyv TiTAwy.

Z1nv TepimTwaon katayyeAiog Twv MNapaoTatikwy TiTAwv atd Tov EKSOTN Kal oTnv TrepimTwan aoknong Twv MNapaoTatikwy TiTAwv atrd Tov idio Tov
Kdaroxo Mapaotatikwy TiTAwv, o Katoxog MapaoTtatikwyv TiTAwv Ba @épel Tov KivOduvo eTraveTévouong Kabwg eival Toavo 1o eE0@AnBév atmd Tov
Ekd4Tn 1000, £@dOOV UTIAPXEl, VO PTTOPEI HOVO va €TTAVETTEVOUBE pe Opoug ayopdg AlydTepo gupeveig atmd auToUg TTou €TmiKpaTouoav 6Tav O
KoTayyeABeic 1 aoknBeig MapaoTtamikdg TitAog eixe ayopaotei. O Kdroxog Mapaotatikwyv TiTAwv @épel Tov Kivduvo Tng TmOAvAG un
TIPAYHATOTTOINONG TWV TTPOCBOKIWY TOU YIa WIa alnan TnG agiag HEow PIOG EVAAAOKTIKAG ETTEVOUONG.

Kivduvolr axeri{ouevol ue évav gAdyioro apiBuoé aoknong:

Mepaitépw, o1 Opol kai MpoUtroBéoelg Twv MapaoTtaTikwy TiTAwv TTPoBAETTOUV OTI TO SIKaiwPa AoKNOoNG PTTOopPEi Pévo va aocknBei o€ axéon pe
ouyKekpIyévo apiBud MapaoTtaTikwy TiTAwv (0 «EAGxIoTOg ApIBudg») (the “Minimum Number”). Zuvetrwg, Katoxol MNapaoTatikwy TiTAwv TTou dev
€xouv Tov armairoupevo EAdxioto ApiBud Mapaotartikwy TiTAwv €ite TpéTrel va TTwARoouv Toug MapaoTarikolg TiTAOUG Toug €iTe va ayopdoouv
emmpooBeToug MapaoTatikoUg TiTAoug (UE Ta KOOTN guvaAAayrg va Baplvouv auTolg O€ AUPOTEPES TIG TTEPITITWOEIG). EvTouTolg, yia TRV TTWANoN
Twv MapaoTtatikwyv TiTAwv atTaiTeital va BpebBolv GUUPETEXOVTEG TNV ayopd o1 oTToiol gival TTpdBupol va ayopdoouv Toug MapaoTaTikolg TiTAoug
o€ avrioToixn TipA. Edv dev BpeBolv TETOIOI GUUUETEXOVTEG OTNV ayopd TTou gival TTpdBupol va ayopdoouy, n agia Twv MapaoTaTtikwy TiTAwy dev
JTTOPE Va peuaTOTTOINBEI.

Edv o1 mpoutrobéoeig yia Tnv doknon Tou TeplypagovTal otoug Opoug kai lMpoutrobéoelg Twv MapaoTtatikwy TiTAwv dev TTAnpwOouv
EUTTPOBET WG TTPIV T OXETIKA nuepounvia doknong, n Eidotoinon Aoknong (Exercise Notice) 8a eivail dkupn kai n doknon Ba givalr yévo TaAi
duvarr oTtnv €méuevn nuepounvia doknong tou TpoBAEmTeTal atoug Opoug kai Mpoltrobéoeig Twv MNapaoTaTikwy TiTAwV yia TOUG AvTIOTOIXOUG
MapaoTaTtikoug TiTAOUG.

H amédoon ammd Toug MapaoTtatikolg TiTAoug utropei va peiwdei Adyw TnG XPOVIKAG atrOKAIoNG METALU TNG nUEPOUNVIAG KATAG TNV OTToi0 aoKoUvTal
Ta AIKaiwpaTa ek Twv MNapaoTaTikwy TiTAwv Kal TNG NUEPOUNVIAG KATA TNV oTroia KaBopideTal To KATaBANTEO yia TNV AOKNOH TOUG TTOC0.

O kivduvog OAIKAG aTTWAEIAG UTTAPXEl aKOUa Ki av Ta AIKalwpaTa ek Twv MNapaoTaTikwy TiITAwv aokolvTal eyKUpwG.

Aiarapayég Ayopdg: O kivduvog Trou agopd Toug Kardxoug MapaoTtatikwyv TiTAwv gival 1o yeyovdg 611 pia diatapayr ayopdg TTou TrepIypAaQeTal
otoug Opoug kai MpoutroBéoelg Twv Mapaotatikwy TiTAwv éxel duauevh emimTwon otnv aia Twv MapaoTtamikwy TiTAwv. H TAnpwunR ToU
QVTIOTOIXOU TTPOG KOTOABOAN TTOOOU EVOEXETAI ETTIONG VO KOBUOTEPATEI WG ATTOTEAETHA DIATAPAXNG AYOPAG.

lMpooapuoyég, kivdbuvog karayyediag, kivdbuvog emavemévouang: O1 Karoxor Mapaotatikwy TiTAwv @épouv Tov Kivduvo avatrpooapuoyis A
KaTayyeAiag Twv Mapaotartikwy TiTAwv atmé Tov EkdOTN olpgwva pe Toug Opoug kai MNpoutrodéaelg Twy MapaoTatikwyv TiTAwv. Ze TepITTTWON
KaTayyeAiag autwy, 10 ood KatayyeAiag evdéxetal va givalr ouoiwdwg XapnAGTEPO OTTO TO TTOOO TOU ETTEVOUMEVOU yIO TNV aAyopd Twv
Mapaotatikwyv TiTAwv kepaAlaiou. O1 Kdatoxol Mapaotatikwy TiTAwv evOéxeTal akdua Kal va uttooToUv OAIKR amrwAegla Tou ETmevoupévou
KegaAhaiou. O1 Karoxol MapaoTtatikwy TiTAwv gival €TTiong ekTeBeIuévol oTov Kivduvo va eival ae B€an va eTTaveTTevoloouv An@BEévta TTood pévo pe
AIyOTEPO EUPEVEIG OPOUG (YVWOTOG WG KivOUVOG ETTAVETTEVOUONG).

Kivouvor miuwv ayopdg: O Katoxor Mapaotatikwyv TiTAwv @épouv Toug KIvOUVOUG TTOU OXETICOVTAlI PE TOV KOABOPIOUS TIHWV YIa TOUG
MapaataTmikolg TitAoug. MNa TTapddelyua, n amdédoon TnG YTrokeiyevng Aiag ki wg ek Toutou n amodoon Twv MapaoTatikwyv TiTAwv KaTd TN
OIdpKEIa 1I0XU0G TOUuG Bev PTTOPET va TTPOBAEPOEi KaTd TO XpOvo ayopdg.

Kivduvog peuatotntag: O1 Katoxol MapaoTatikwy TiTAwy @E€pouv ToV KivOUVO va NV UTTAPXEl EVOEXOUEVWG PEUCTOTNTA OTN OEUTEPOYEVH ayopd
yia diotrpayudTeuon Twy MapaaoTaTikwyv TiTAwv Kai va unv gival o€ Béan va TwArnoouv Toug MapaaTtaTtikoUg TiITAOUG O€ CUYKEKPIUEVO XPOVO f TIUA.

Kivduvolr oxeri{ouevor ue tnv Ymokeipevn Adia: O1 kavoveg Tou Ogiktn uTtokeIvTal o€ aAhayn atrd Tov avadoyo Tou Oeiktn (sponsor of the index).
O Ekdd1ng Oev £xel Kapia TTIppon €11 Twv £V AOYw duvNTIKWY aAAQyWV TTou PTTopEi va eTTnpedoouv (OUOUEVWG) TNV TTANPwWURA TTou Ba yivel 0Toug
KaToxoug Twv MapaoTatikwy TiTAwv. Edv n Ytrokeipevn Agia eival deiktng Tipwy, Ba TTPETTel va onueiwBei OT1, o€ avTiBeon Pe TNV TTEPITITWON TWV
OEIKTWV aTTO800EWY, OIAVOUEG PEPIOUATOG ETTI TWV PETOXWV TToU cupTrepIAapBavovTtal otnv YTokeipevn Aia dev odnyouv oTtnv aug¢naon Tou
emmédou TNG YTrokeiyevng Agiag. Q¢ €k TOUTOU, O €TTEVOUTEG Oev eTTw@eAOUVTAl OTTO PEPIOUOTA 1 GAAEG OIAVOUEG ETTI TWV PETOXWYV TTOU
mepIAapBdvovTal o€ éva O€iKTN TIMWV.

Kivduvol axeri{ousvol ue duvnrikéS ouykpoUoeiS oulupepoviwy: O EkdOTNG, 0o Eyyuntng OTTwg €TTiong ouvoedeuéveg YE aUTOUG ETAIPEIEG
EVOEXETAI VA ETTIOILKOUV CUPPEPOVTA TTOU GUYKPOUOVTaI PE Ta CUP@EPOVTa Twv Katoxwyv MapaoTatikwyv TiTAwyv ) dev Ta Aapfdavouv utroyiv. Autd
evoéxeTal va oupPaivel oe oxéon pe Tn dievépyeia AAAwv Asiroupyiwv f GAAwvV cuvaliaywv. O1 duvnTIKEG CUYKPOUTEIG GUUPEPOVTWYV EVOEXETAI VO
£€Xouv duO eV eTTITTITWON oTNV agia Twv MNapacTaTikwy TiTAwv.
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TuARua A - Baoikég TTAnpo@opieg yia Tn dnuéoia mpoo@opd KIVvNTWV agiwv Kal/l TNV gIcaywyn TPog diampaypdTeucn o pubuifopevn
ayopd

Y16 moleg mpolToBécelg Kal JE TTOI0 XPOoVvodIdypauua HTTOPW va €TTEVOUOW OTNV v AOYyw KIvnTh asia;

[evikoi 6pol, TTPOUTTOBECEIG KOl AVAPEVOHEVO XPOVODIAYPAUHA TG TTPOCPOPAG
O1 MapaaoTartikoi TitAol Ba diateBouv amé TN BNP Paribas Financial Markets S.N.C., MNapiol, FaAAia, o€ evdlapepouevoug eTevouTéG atmd Tnv 11

NoepBpiou 2024 kal epe€As. H dnudoia Tpoo@opd TeAeiwvel oTn AAEN TNG 10XU0G Tou EvnuepwTikoU AgAtiou kai/r) Tou TOTE I0XUOVTOG Baoikou
EvnuepwTikoU AeATiou.

AETTTOPEPEIEG TNG EICAYWYNG TTPOG SiaTTpayddTeuon o pubpI{opevn ayopd
Agv UTTAPXEI QUTH TN OTIYUA TTPOBECN yia eicaywyn 1 diatrpayudreuon Twy MapaoTtatikwy TiTAwy.

O Ekd61ng ptropei, katd Tnv dIAKPITIKA TOU eUXEPEIa, va eEETATEI va KATABETE! aitTnan yia TNV €iI0aywyn A/Kal el0aywyn TTPog dIoTTPayUATEUC TWV
MapaoTtatikwy TiTAwv o€ évav ) TTEPITOOTEPOUG TOTTOUG eloaywyng. OTTOIOdATIOTE TETOIO EI0AYWYN /KAl El0aywyr| TTPOG dIaTTPayudTeuan, epocov
emdIwYOei, Ba avakolvwOei pe TN popen €1801T0IiNCNG, TTOU Ba TTEPIAAPBAVEI Kal TOV(TOUG) OXETIKO(OXETIKOUG) TOTTO(TOTTOUG) EICAYWYNG.

O Ekd4TNG dev €xel VOMIKN UTTOXPEWON va dlatnproel TNV eloaywyr (epdcov utrdpéel) Twv MapaoTatikwy TiTAwv ka® 6An tn didpkeia Twv
MapaoTaTikwyv TiTAwv. Mmropei va avaoTaAei n diammpayudteuon Twv MapaoTaTikwy TiTAwv A/kal va diaypa@olv atré To xpnuaTioTApIo avd Tdoa
OTIyuA oUP@WVA PE TOUG EQAPHOCTEOUG KAVOVEG KOl KAVOVIOUOUG TOU(TWV) OXETIKOU(TXETIKWY) TOTTOU(TOTTWV) eioaywyng. OTToIadATTIOTE avAOTOAN
n/kai diaypa@r) Ba avakoivwOei pe Tn poper) £1901T0INONG.

EkTipnon ouvoAikwyv £§68wv

O emevduThg PTTopei va ayopdoel Toug MapaoTatikolg TiTAoug otnv TipA €ékdoong A oTnv TP ayopdg. OUte o EkdOTNG ouTte o MNpoopépwy Ba
XPEWOEI TOV ETTEVOUTA UE OTTOIOBNTTOTE KOGTOG TTEPAV TNG TIUAG €KBOONG I TNG TIMAG aYOpPdg, e TNV €MQUAAEN, evTouTolg, Twv §6dWV UE T OTTOIa O
ayopaoTAG evOEXETAI va eTTIBAPUVOET yia Tnv ayopd Twv MNapacTatikwy TiITAwv atmd TpdTredes ) dnuooia Tauieuthpla (Sparkassen) A péow GAAwv
KaVOAIWV BIOVOUNG | XPNHATIOTNEIOU OXETIKWYV KIVATWYV aglwy yia Ta oTToia ouTe 0 EKSOTNG 0UTE 0 MNpoa@épwy de uTTopoUv va KAVOUV OTTOIOdATTOTE
onAwoaon.

H apxikn Tiun ékdoong cuptrepIAauBAvel Ta €000 €10000U CUYKEKPIPEVA YIa KABE OXETIKO TTPOIOV (TNV nuepounvia Twv TeAikwv Opwv).

Moiog gival o TpooPEPWYV H/Kal TO TTPOCWITO TTOoU {NTEi TNV EI0AYWYN TTPOG S1aTTpayudTEUOT;

O Mpoogépwv civat n BNP Paribas Financial Markets S.N.C. (ue é5pa otnv 20 boulevard des ltaliens, Mapiol, 75009, MaAAia, LEI:
6EWKUOFGVX5QQJHFGT48), oudppubun etaipeia kard toug vopoug Tng MaAAiag (Société en Nom Collectif) cuotaBeioa otn MaAAia uttd Toug
vopoug Tng MaAAiag.

lMari KaTapTieTal TO TTAPOV EVNHEPWTIKO SEATIO;

O TTpWTaPYIKOG OTOXOG TNG TTPOCPOPAG €ival n TTpowBnaon Tou okoTroU TnG Kepdoopiag. O EkdOTNG Ba xpnaoiyoTroioel Ta Kabapd é0oda atrd TNV
€KO0ON ATTOKAEIOTIKA VIO VO QVTIOTABUITE! TIG UTTOXPEWAEIG Tou aTrd Toug MapaaoTtaTikoug TiTAoug TTpog Toug Katodxoug MapaoTatikwyv 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 befekteté olyan terméket késziil megvenni, amely 6sszetett és amelynek megértése nehéz lehet.

Bevezet6 tajékoztatas

Megnevezés és értékpapir-
azonosité szam:

Indexekhez kapcsolédoé MINI Future Long és/vagy MINI Future Short 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:

2024. 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 Kibocsatdé Ugyintézésének helye:
Senckenberganlage 19, 60325 Frankfurt am Main, Németorszag.

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 kodnyvvizsgald, a
Kibocsatd 2022. december 31-gyel és 2023. december 31-gyel végz6dé izleti éveire vonatkoz6 auditalt
éves, pénzugyi beszamoldi tekintetében.

A Deloitte GmbH Wirtschaftsprifungsgesellschaft, Rosenheimer Platz 4, 81669 Miinchen, Németorszag,
kerult kinevezésre jogszabaly szerinti konyvvizsgaloként a Kibocsaté 2024. junius 30-i évkozi pénzugyi
beszamoldja tekintetében.

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 beszamoloibol valamint a 2024. junius 30-i allapot szerinti hat hénapos idészakra vonatkozdé auditalt id6kdzi pénziigyi jelentésekbdl

Szarmaznak.

1. tablazat: Eredménykimutatas — tulajdonviszonyt megtestesitének nem mindésiilé értékpapirok

Eves beszamolé Eves beszamolé Id6kozi pénziigyi | ldokozi pénziigyi
2023. december 31-én 2022. december 31-én jelentés jelentés
EUR-ban megadva EUR-ban megadva 2024. junius 30-an 2023. junius 30-an
EUR-ban megadva EUR-ban megadva
Uzemi eredmény
Egyéb mikddési jovedelem 647 058,83 783 010,31 696 182,67 294 198,50
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Egyéb mikddési raforditasok -647 058,83 -783 010,31 -696 182,67 -294 198,50

Eves netté eredmény 0 0 0 0

2. tablazat: Mérleg - tulajdonviszonyt megtestesitonek nem minésiil6 értékpapirok

Eves beszamol6 Eves beszamol6 Id6kozi pénziigyi jelentés
2023. december 31-én 2022. december 31-én 2024. junius 30-an
EUR-ban megadva EUR-ban megadva EUR-ban megadva
Kovetelések és egyéb eszk6zok
Kovetelések kapcsolt vallalkozasokkal 180 935 589,44 8 285 000,00 271 352 786,76
szemben
Egyéb eszkdzok 7 014 600 801,88 4 207 327 744,69 7 494 283 487,91
(eszkdzbk/forgdeszkdzok)
Kotelezettségek
Koétvények (kotelezettségek/tartozasok) 4 321 474 506,21 2 361510475,11 4730 124 214,23
Egyéb kotelezettségek 2 874 061 885,11 1 854 102 269,58 3035512 060,44
(kotelezettségek/tartozasok)
Nettoé pénziigyi kotelezettség (hosszu 0 0 0
lejaratu kotelezettség + rovid lejaratu
kotelezettség - pénzeszkdzok)

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

A 2023. januar 1-t6l | A 2022. januar 1-t6l | Id6kozi pénziigyi | Id6kozi pénziigyi
december 31 december 31 jelentés jelentés
-ig terjedé idoszakra | -ig terjeddé idészakra | 2024. junius 30-an 2023. junius 30-an
vonatkozéan vonatkozéan EUR-ban megadva EUR-ban megadva
EUR-ban megadva EUR-ban megadva

Mikodési tevékenységekbdl 13 899,18 -13 222,76 -3 365,83 1336,25

szarmazo nettd cash flow-k

Finanszirozasi tevékenységekbdl - - - -
szarmazo nettd cash flow-k

Befektetési tevékenységekbdl - - - -
szarmazo nettd 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 fliggvényében 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 eladésodik). Amennyiben a Kibocsato fizetésképtelenné valik, ez akar azzal is jarhat, hogy
az értékpapir-tulajdonosok elveszithetik az értékpapirok megvasarlasakor befektetett t6kéjiiket (a teljes veszteség kockazata).

Az értékpapir-tulajdonosok viselik az ellendrzési és nyereségatruhazasi megallapodas nem teljesitésébdl fakado kockazatot: A BNP
Paribas S.A. és a Kibocsaté kozott 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
pénzligyi évben egyébként generalt barmely nettd veszteséget. A Befektet6knek, 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 kelld id6ben
képes eleget tenni az értékpapirok tulajdonosai felé fennall6 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 fébb jellemz6i?

Az értékpapirok tipusa és formaja

A Warrantok a német Polgéri Torvénykdnyv (Blirgerliches Gesetzbuch — BGB) 793. §-aban meghatarozottak szerint bemutatéra sz6lo kétvények
(Inhaberschuldverschreibungen) formajaban, hitelviszonyt megtestesitd értékpapirként keriilnek kibocsatasra német jog alatt. A Kibocsato
fenntartja a jogot, hogy a német elektronikus értékpapirokrol szolé torvény (Gesetz lber elektronische Wertpapiere — eWpG) 6. § (3) bekezdése
szerinti, hitelviszonyt megtestesitd értékpapirként kibocsatott Warrantokat azonos tartalmi, az eWpG 4. § (2) bekezdése szerinti, kézpont
nyilvantartasba bejegyzett elektronikus értékpapirokkal (a "Kézponti Nyilvantartasu Ertékpapirok”) helyettesitse. A Kibocsato fenntartja a jogot,
hogy az eWpG 6. § (2) bekezdése szerinti Kozponti Nyilvantartasu Ertékpapirokat azonos tartalmud, hitelviszonyt megtestesité értékpapirokkal
helyettesitse.

A Warrantok szabadon atruhazhatok, és nem esnek semmiféle korlatozas ala.

Az értékpapirokhoz f(iz6d6 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
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A Warrantokkal kapcsolatos Jogok csak legalabb 1000 darab Warrant (a "Minimalis Szam") esetén gyakorolhat6ak.

A Warrant Tulajdonosnak aktiv médon nyilatkozatot kell tennie legkésébb két Banki Munkanappal a Lehivas Napjat megel6zéen, hogy gyakorolni
kivanja a Warrantokkal kapcsolatos Jogokat.

A Warrantokkal kapcsolatos Jogok Stop-Loss Esemény bekdvetkezte esetén azonnal automatikusan gyakoroltnak tekintendéek.

A Warrant Tulajdonos jogosult igényelni a Visszavaltasi Osszeg kifizetését a Kibocsatotol az Elszamolas Napjan.

Korai visszavaltas

A Kibocsato jogosult felmondani a Warrantokat egy elére meghatarozott idSponttol kezdédéen rendes felmondas utjan. A Kibocsato altali rendes
felmondas esetén a Warrant Tulajdonos jogosult igényelni a Visszavaltasi Osszeg kifizetését a Kibocsatétol az Elszamolas Napjan.

Amennyiben a Mogottes Eszkdz tekintetében Korrekciés Esemény kovetkezett be, a Kibocsaté jogosult a Warranttal kapcsolatos Jogot a
Warrantok Altalanos Szerzddési Feltételeivel dsszhangban korrigalni, vagy a Warrantokat rendkivilli felmondassal megsziintetni. A fentiek
értelmében torténd rendkivili felmondas esetén a Kibocsatd koteles a felmondasrol sz6l6 értesitést koveté négy Banki Munkanapon belil kifizetni a
Felmondasi Osszeget. A Felmondasi Osszeg ez esetben bizonyos kériilmények fennallasa 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 MINI Future Long Warrantok Visszavaltasi Osszege a kdvetkezd ésszeggel lesz megegyezé:

(a) a Referenciaar és a Relevans Kétési Arfolyam kdzotti killénbség, a Aranyszammal megszorozva, ha a Megfigyelési Ar a Megfigyelési
Id6szak alatt nem érte el a Stop-Loss Korlatot vagy nem esett az ala; vagy
(b) a Stop-Loss Referenciaszint és a Relevans Koétési Arfolyam kozétti kiilénbség, a Aranyszammal megszorozva, ha a Megfigyelési Ar a

Megfigyelési Id6szak alatt elérte a Stop-Loss Korlatot, vagy az ala esett.
A MINI Future Short Warrantok Visszavaltasi Osszege a kovetkezd dsszeggel lesz megegyez6:

(a) a Relevans Kotési Arfolyam és a Referenciaar kdzotti kiilénbség, a Aranyszammal megszorozva, ha a Megfigyelési Ar a Megfigyelési
Id6szak alatt nem érte el vagy nem haladta meg a Stop-Loss Korlatot; vagy
(b) a Relevans Kotési Arfolyam és a Stop-Loss Referenciaszint kozétti kiilénbség, a Aranyszammal megszorozva, ha a Megfigyelési Ar a

Megfigyelési Id&szak alatt elérte vagy meghaladta a Stop-Loss Korlatot.
Ha az el6ébbiek értelmében meghatarozott 6ssze nulla vagy negativ érték, a Warrantok lejarnak és értéktelenek lesznek. Ebben az esetben, a
Warrant Tulajdonosoknak nem jar fizetség.

Ha alkalmazandd, az 6sszeg a Mogottes Eszkdz Referencia-pénznemérdl atvalthaté az Elszamolasi Pénznemre.

Ha a Kibocsaté 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 add
eseményt kdzvetlenil megel6z8, megfelel6 piaci arfolyam.

A Warrantok Kibocsato altal torténd rendes felmondasa esetén a Warrant Tulajdonos szamara fizetend6 6sszeg megegyezik a Felmondas Napjan
érvényes Visszavaltasi Osszeggel.

A Warrantokhoz fiiz6d6 jogok korlatozasai

Bizonyos korllmények kdzétt a Kibocsatd jogosult arra, hogy moédositsa a Warrantok Altalanos Szerzddési Feltételeit. Ezen tilmenden a
Kibocsatonak jogaban allhat a Warrantokat rendkivili felmondassal megsziintetni, amennyiben a Mogéttes Eszkéz vonatkozasaban valamely
Korrekcios Esemény koévetkezik be. A fentiek értelmében torténd rendkiviili felmondas esetén a Kibocsatod kételes a Felmondasi Osszeget a
felmondasrdl sz616 értesitést kdveté négy Banki Munkanapon beliil kifizetni.

Kibocsatas napja (értéknap) | 2024. november 13.

Megfigyelési Id6szak A Megfigyelési Id8szak akkor veszi kezdetét, amikor elérhetévé valik a "Megfigyelési Ar" alatt meghatarozott
els6 ar és akkor ér véget, amikor a Referenciaar vagy a Stop-Loss Esemény meghatarozasra keril
(mindegyik esetet beleértve).

Megfigyelési Ar a Mogottes Eszkdz barmely olyan arat jelenti, amelyet a Referenciaforras a Megfigyelési Idészak alatt
hivatalos arként hataroz meg és tesz kdzzé, a Medfigyelési Idészak kezdetekor (2024. november 11.)
hivatalosan megallapitott elsd arral kezdédden.

A Warrantok WKN-je Kezdeti Stop-
és ISIN-je/ Mogottes Eszkdz Opci6 Ti ; iaforrs . L P
A Kibocsatas (Index ISIN-nel) pci6é Tipusa| Referenciaforras Hataridés Piac Aranyszam ) Loss Korlat
Mértéke indexpontokban
BB2MSF, .
DEO0OBB2MSF7 / 1 AEX® Index (Ar}'”dex)* Short Euronext Euronext Derivatives |0,10 891,0000
000 000 NL0O000000107 (Amsterdam)
BB2MSG, .
DEO0OBB2MSGS5 / 1 AEXﬁ:ggggégg}gnfex)’ Short EA”r°”eX(§ Euronext Derivatives |0,10 895,9500
000 000 (Amsterdam)
BB2MSH, . o
DE000BB2MSH3 /1 | CAC40®Index (Ar- Index), gy, Euronext Paris Euronext Derivatives | ; 4 7 535,2500
000000 FR0003500008 (Paris)
BB2MSJ, o
DE000BB2MSJ9 /1 | PAX® '”‘Eeéégggzgg?&”y Index). || ong Deutsche Bérse AG |Eurex 0,01 19 158,1250
000 000

104 /185




A Warrantok WKN-je

Kezdeti Stop-

és ISIN-je/ Mogottes Eszkoz A . . f D . . .
A Kibocsatas (Index ISIN-nel) Opcioé Tipusa| Referenciaforras Hataridos Piac Aranyszam ] Loss Korlat
o on indexpontokban
Mértéke
BB2MSK, e
DE000BB2MSK7 / 1 | DAX® Index (Teljesitmény Index), |, Deutsche Bérse AG |Eurex 0,01 19 031,2500
DE0008469008
000 000
BB2MSL, s
DE000BB2MSLS5 /1 | DAX® Index (Teljesitmény Index), | o, ¢ Deutsche Bérse AG | Eurex 0,01 19 552,2500
DE0008469008
000 000
BB2MSM, o
DE000BB2MSM3 / 1 | PAX® Index (Teljesitmeny Index), | o, 4 Deutsche Bérse AG | Eurex 0,01 19 576,8750
DE0008469008
000 000
BB2MSN, o
DE000BB2MSN1 /1 | PAX® Index (Teljesitmény Index), | gy, 4 Deutsche Bérse AG |Eurex 0,01 19 601,5000
DE0008469008
000 000
BB2MSP, The Dow Jones Industrial S&P Dow Jones CBOE (Chicago
DEO00BB2MSP6 / 1 Average® Index (Ar- Index), Long Indices LLC Board Options 0,01 43 350,0000
000 000 US2605661048 Exchange)
BB2MSQ, The Dow Jones Industrial S&P Dow Jones CBOE (Chicago
DE000BB2MSQ4 / 1 Average® Index (Ar- Index), Long Indices LLC Board Options 0,01 43 248,0000
000 000 US2605661048 Exchange)
BB2MSR, The Dow Jones Industrial S&P Dow Jones CBOE (Chicago
DEOOOBB2MSR2 / 1 Average® Index (Ar- Index), Long Indices LLC Board Options 0,01 43 146,0000
000 000 US2605661048 Exchange)
BB2MSS, The Dow Jones Industrial S&P Dow Jones CBOE (Chicago
DE000BB2MSSO0 / 1 Average® Index (Ar- Index), Long Indices LLC Board Options 0,01 43 044,0000
000 000 US2605661048 Exchange)
BB2MST, The Dow Jones Industrial S&P Dow Jones CBOE (Chicago
DEO00OBB2MST8 / 1 Average® Index (Ar- Index), Long Indices LLC Board Options 0,01 42 942,0000
000 000 US2605661048 Exchange)
BB2MSU, The Dow Jones Industrial S&P Dow Jones CBOE (Chicago
DEO00BB2MSUG6 / 1 Average® Index (Ar- Index), Short Indices LLC Board Options 0,01 49 196,0000
000 000 US2605661048 Exchange)
BB2MSV i .
. FTSE MIB Index (Ar- Index), . Borsa ltaliana
DE000BB2MSV4 / 1 GBOOBNNLHW18 Short Borsa ltaliana (IDEM) 0,001 34 155,0000
000 000
BB2MSW A .
’ FTSE MIB Index (Ar- Index), . Borsa ltaliana
DE000BB2MSW?2 / 1 GBOOBNNLHWA8 Short Borsa ltaliana (IDEM) 0,001 34 303,5000
000 000
BB2MSX i .
\ FTSE MIB Index (Ar- Index), . Borsa ltaliana
DE000BB2MSXO0 / 1 GBOOBNNLHWA8 Short Borsa Italiana (IDEM) 0,001 34 452,0000
000 000
BB2MSY i .
. FTSE MIB Index (Ar- Index), . Borsa ltaliana
DEO00BB2MSY8 / 1 GBOOBNNLHW18 Short Borsa ltaliana (IDEM) 0,001 34 600,5000
000 000
BB2MSZ i .
. FTSE MIB Index (Ar- Index), . Borsa ltaliana
DE000BB2MSZ5 / 1 GBOOBNNLHW18 Short Borsa ltaliana (IDEM) 0,001 34 749,0000
000 000
BB2MS0 i .
y FTSE MIB Index (Ar- Index), . Borsa ltaliana
DE000BB2MS03 / 1 GBOOBNNLHWA8 Short Borsa Italiana (IDEM) 0,001 34 897,5000
000 000
BB2MS1 i .
Y FTSE MIB Index (Ar- Index), . Borsa ltaliana
DE000BB2MS11 /1 GBOOBNNLHWA8 Short Borsa Italiana (IDEM) 0,001 35 046,0000
000 000
BB2MS2, < Mercado Oficial de
DE000BB2MS29 / 1 IBEX 3§S®0I8n%%>8(()A0r65lndex), Long Bolsa de Madrid Futuros y Opciones |0,01 11 475,0000
000 000 Financieros (MEFF)
BB2MS3, A Mercado Oficial de
DE000BB2MS37/1 | 'BEX 35&'&‘%%’66%’6;”“")’ Short Bolsa de Madrid | Futuros y Opciones | 0,01 11711,0000
000 000 Financieros (MEFF)
BB2MS4, A Mercado Oficial de
DE000BB2MSA5 /1 | 'PEX 358 Index (A Index). | ghor Bolsa de Madrid | Futuros y Opciones [0,01 11 760,0000
000 000 Financieros (MEFF)
BB2MS5 i . .
y NASDAQ-100® Index (Ar- Index), Chicago Mercantile
DEO00BB2MS52 / 1 US6311011026 Long Nasdaq Inc Exchange (CME) 0,01 20 910,0000
000 000
BB2MS6 ; . .
y NASDAQ-100® Index (Ar- Index), Chicago Mercantile
DEOO%%EZO’\S(?GO /"1 US6311011026 Long Nasdaq Inc Exchange (CME) 0,01 20 859,0000
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o on indexpontokban
Mértéke
BB2MS7 ; . .
y NASDAQ-100® Index (Ar- Index), Chicago Mercantile
DE000BB2MS78 / 1 US6311011026 Long Nasdaq Inc Exchange (CME) 0,01 20 808,0000
000 000
BB2MS8 i . .
y NASDAQ-100® Index (Ar- Index), Chicago Mercantile
DE0O00BB2MS86 / 1 US6311011026 Long Nasdaq Inc Exchange (CME) 0,01 20 757,0000
000 000
BB2MS9 ; . .
y NASDAQ-100® Index (Ar- Index), Chicago Mercantile
DEO00BB2MS94 / 1 US6311011026 Long Nasdaq Inc Exchange (CME) 0,01 20 706,0000
000 000
BB2MTA i . )
’ NASDAQ-100® Index (Ar- Index), Chicago Mercantile
DEO00BB2MTAG6 / 1 US6311011026 Long Nasdaq Inc Exchange (CME) 0,01 20 655,0000
000 000
BB2MTB ; . .
y NASDAQ-100® Index (Ar- Index), Chicago Mercantile
DE000BB2MTB4 / 1 US6311011026 Long Nasdaq Inc Exchange (CME) 0,01 20 604,0000
000 000
BB2MTC A . .
’ NASDAQ-100® Index (Ar- Index), Chicago Mercantile
DEO00BB2MTC2 /1 US6311011026 Long Nasdaq Inc Exchange (CME) 0,01 20 553,0000
000 000
BB2MTD i . .
: NASDAQ-100® Index (Ar- Index), Chicago Mercantile
DE000BB2MTDO / 1 US6311011026 Long Nasdaq Inc Exchange (CME) 0,01 20 502,0000
000 000
BB2MTE i . )
, NASDAQ-100® Index (Ar- Index), Chicago Mercantile
DEOOOBB2MTES8 / 1 US6311011026 Long Nasdaq Inc Exchange (CME) 0,01 20 451,0000
000 000
BB2MTF ; . .
y NASDAQ-100® Index (Ar- Index), Chicago Mercantile
DEOOOBB2MTF5 / 1 US6311011026 Short Nasdaq Inc Exchange (CME) 0,01 21 805,0000
000 000
BB2MTG i . .
’ NASDAQ-100® Index (Ar- Index), Chicago Mercantile
DEO0OBB2MTG3 /1 US6311011026 Short Nasdaq Inc Exchange (CME) 0,01 22 393,0000
000 000
BB2MTH i . .
: NASDAQ-100® Index (Ar- Index), Chicago Mercantile
DEO000BB2MTH1 / 1 US6311011026 Short Nasdagq Inc Exchange (CME) 0,01 22 491,0000
000 000
BB2MTJ i . )
! NASDAQ-100® Index (Ar- Index), Chicago Mercantile
DE000BB2MTJ7 / 1 US6311011026 Short Nasdagq Inc Exchange (CME) 0,01 23 226,0000
000 000
BB2MTK ; . .
; NASDAQ-100® Index (Ar- Index), Chicago Mercantile
DE000BB2MTK5 / 1 US6311011026 Short Nasdaq Inc Exchange (CME) 0,01 23 422,0000
000 000
BB2MTL, NASDAQ-100@® Index (Ar- Index) Chicago Mercantile
DEO0OBB2MTL3 / 1 US6311011026 Short Nasdaq Inc Exchange (CME) 0,01 27 440,0000
000 000
BB2MTM i . !
. NASDAQ-100® Index (Ar- Index), Chicago Mercantile
DE000BB2MTM1 / 1 US6311011026 Short Nasdaq Inc Exchange (CME) 0,01 27 832,0000
000 000
BB2MTN, i
DE00OBB2MTNS / 1 PSI® Index (Ar- Index), Long Euronext Lisbon | Euronext Derivatives | 0,01 6 324,0000
PTING0200002
000 000
BB2MTP, i CBOE (Chicago
DE000BB2MTP4 /1 |  S&P 500@ Index (Ar- Index), |, S&P Dow Jones 15 | Options 0,01 5 907,3000
US78378X1072 Indices LLC
000 000 Exchange)
BB2MTQ, - CBOE (Chicago
DE000BB2MTQ2/1 | S&P 500@ Index (Ar- Index), ) S&P Dow Jones 15 1 Options 0,01 5 887,0000
US78378X1072 Indices LLC
000 000 Exchange)
BB2MTR, A CBOE (Chicago
DE000BB2MTRO /1 | S&P 500@ Index (Ar-Index), |, S&P Dow Jones 1 -y Options 0,01 5 866,7000
US78378X1072 Indices LLC
000 000 Exchange)
BB2MTS, A CBOE (Chicago
DE00OBB2MTS8 /1 |  S&P 500®@Index (Ar-Index), |gp S&P Dow Jones 15 i Options 0,01 7 013,2000
US78378X1072 Indices LLC
000 000 Exchange)
BB2MTT, A CBOE (Chicago
DE000BB2MTTE /1 | S8P 500® Index (Ar- Index), | gy 4 S&P Dow Jones 15 | Options 0,01 7 052,6000
US78378X1072 Indices LLC
000 000 Exchange)
BB2MTU, i CBOE (Chicago
DE000BB2MTU4 /1 | S&P500® Index (Ar- Index), g,y S&P Dow Jones 5 -y Options 0,01 7 328,4000
US78378X1072 Indices LLC
000 000 Exchange)
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A Warrantok WKN-je Kezdeti Stop-
és ISIN-je/ Mogottes Eszkoz A . . f D . . P
- " Opcioé Tipusa| Referenciaforras Hataridos Piac Aranyszam Loss Korlat
A Kibocsatas (Index ISIN-nel) .
o on indexpontokban
Mértéke
BB2MTV, i CBOE (Chicago
DE000BB2MTV2 /1 | S&P 500@Index (Ar- Index), g S&P Dow Jones |5 -4 Options 0,01 7 880,0000
US78378X1072 Indices LLC
000 000 Exchange)
Statusz:

A Warrantok a Kibocsato kdzvetlen és nem hatrasorolt kdtelezettségeit képezik, amelyek vonatkozasaban a Kibocsaté nem nyujtott biztositékot. A
Warrantok egymassal és a Kibocsaté barmely mas jelenlegi és jovébeni, nem biztositott és nem alarendelt kotelezettségeivel szemben a kifizetés
sorrendje tekintetében egyenranguak, kizarva a kotelezéen alkalmazando jog alapjan els6bbséget élvezd kotelezettségeket.

Hol kereskednek az értékpapirokkal?

N/A. A Warrantok nyilt piacra torténé bevezetése vagy kereskedésbe valo felvétele jelenleg nincs tervbe véve.

A Kibocsaté sajat belatasa szerint mérlegelheti, hogy kérelmezze a Warrantok nyilt piacra tortén6 bevezetését és/ vagy kereskedésbe valo
felvételét egy vagy tobb kereskedési rendszerbe. Barmely ilyen bevezetés és/vagy kereskedésbe valé felvétel, ha kérelmezik, hirdetmény atjan
kerll kozzétételre, amely tartalmazza a vonatkozé nyilt piaci helyszinek megnevezését is.

A Kibocsaténak nincs jogi kotelezettsége a Warrantok jegyzésének (ha van ilyen) fenntartdsara a Warrantok futamideje alatt. Warrantok barmikor
felfiggeszthetdk a kereskedésbdl és/vagy kivonhatdk a nyilt piacrol a vonatkozé nyilt piaci helyszinek alkalmazandé szabalyaival és el6irasaival
osszhangban. A kereskedés felfliggesztése és/vagy a nyilt piaci jegyzés megsziintetése hirdetmény utjan kerll kozzétételre.

| 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 Szerz&dési 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): ROMUWSFPUSMPROS8KS5P83. 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:

2024. junius 30-an a f6 részvényesek: a Société Fédérale de Participations et d'Investissement ("SFPI"),
a belga kormany nevében fellépd kézérdekl részvénytarsasag (public-interest société anonyme), amely
a jegyzett t6ke 5,6%-at tulajdonolja, az Amundi holding, amely a jegyzett t6ke 5,1%-at tulajdonolja, a
BlackRock Inc., amely a jegyzett t6ke 6,0%-at tulajdonolja, és a Luxemburgi Nagyhercegség, amely a
jegyzett t6ke 1,1%-at tulajdonolja. A BNPP legjobb tudoméasa szerint az SFPI-n, az Amundi-n és a
BlackRock Inc.-en kivil egyetlen mas részvényes sem rendelkezik tdbb mint 5%-os részesedéssel a
tékéje vagy a szavazati joga tekintetében.

A legfontosabb
igazgaték 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

Ernst & Young et Autres, Tour First, TSA 14 444, 92037 Paris-La Défense cedex, Franciaorszag

Melyek a Garantorre vonatkozoé kiemelt

pénziigyi informaciok?

1. tablazat: Eredménykimutatas

2023. december 31. 2022. december 31. 2024. Elso félév 2023. Els6 félév
(auditalt) (auditalt) (nem auditalt) (nem auditalt)
milli6 EUR-ban milli6 EUR-ban milli6 EUR-ban milli6 EUR-ban
Arbevétel 45 874 45430 24 753 23 395
Kockazati koltség (2907) (3.003) (1.488) (1.331)
A téketulajdonosoknak 10 975 9 848 6 498 7 245
tulajdonithaté nett6 jovedelem

2. tablazat: Mérleg

2024. junius 30. 2023. december 31. 2022. december 31.
(nem auditalt) (auditalt) (auditalt)
milli6 EUR-ban milli6 EUR-ban milli6 EUR-ban
Osszes Eszkéz (Csoport) 2 699 258 2591499 2663 748
Vevokkel szembeni konszolidalt hitelek és 872 147 859 200 857 020
kovetelések
Konszolidalt iigyfélbetétek 1003 053 988 549 1008 056
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Sajat téke (a Csoport részesedése) | 122 182 123 742 121 237

A Garantér 2022. december 31-én és 2023. december 31-én lezarult évekre vonatkozéan elkészitett auditalt konszolidalt éves beszamoldi,
valamint a 2024. junius 30-an végzddott hat hénapos interim id6szakra vonatkozd pénziigyi jelentés Osszeallitdsa a Nemzetkdzi Pénzigyi
Beszamolasi Standardok (IFRS) szerint tortént.

Melyek a Garantérre jellemz6 legfontosabb kockazatok?

A Garantdrre vonatkozé fizetésképtelenségil/likviditasi kockazat: A BNP Paribas S.A. altal nyujtott potencialis Garancia, valamint a Kibocsato
és a Garantér kozott fennalld ellendrzési és nyereségatruhazasi megallapodas miatt a befekteték kozvetett moédon viselik a Garantérhoz
kapcsolodo fizetésképtelenségi és likviditasi kockazatot is. A Garantdr nemzetkdzi pénziigyi csoportként folytatott Gzleti tevékenységére hét 6
kockazat jellemzé (hitelkockazat, partnerkockazat és értékpapirositasi kockazat a banki portfélioban; miikddési kockazat; piaci kockazat; likviditasi
és refinanszirozasi kockazat; az altalanos gazdasagi és piaci kornyezetbél fakadd kockazatok; szabalyozasi kockazat; a BNPP fennalld
kornyezetében torténd ndvekedésével kapcsolatos kockazatok). Amennyiben a Garantdr fizetésképtelenné valik, ez akar azt is okozhatja, hogy a
Warrant Tulajdonosok elveszitik a Warrantok megvasarlasakor befektetett tékéjiuket (a teljes veszteség kockazata).

A Garantérre vonatkozé szanalasi intézkedések: A Kibocsatéra tovabba kozvetett kedvezébtlen hatassal lehetnek azok az intézkedések,
amelyeket Franciaorszagban a BNP Paribas S.A.-val (mint a fennallo ellen6rzési és nyereségatruhazasi megallapodas alapjan kompenzalasra
kotelezettséget vallald szerz6dd féllel) vagy a BNP Paribas Csoporttal szemben hoznak az Eurdpai Helyreallitasi és Szanalasi Iranyelv francia
jogba valé 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 fennalld kotelezettségeit - pl. abban az esetben, ha fizetésképtelenné valik
(elveszti likviditasat/tulsagosan eladdsodik), vagy amennyiben a hatésagok a francia jog szerinti szanalasi intézkedéseket rendelnek el.
Amennyiben tehat szanalasi intézkedéseket alkalmaznak a Garantér ellen, ez akar azt is okozhatja, hogy Warrant Tulajdonosok elveszithetik a
Warrantok megvasarlasakor befektetett tékéjiiket (a teljes veszteség kockazata).

Melyek az értékpapirra jellemzé legfontosabb kockazatok?

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

Filigg6ség a Mogottes Eszkoz aranak valtozasatol:

A Mogottes Eszkdz Kibocsatd altali megvalasztasa nem feltétlendl alapul a kivalasztott Mogottes Eszkoz jovobeni teljesitményének Kibocsaté altali
értékelésén.
A tokeattételi hatas eredményeként a Mogottes Eszkdz armozgdasai (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 MINI Future Long Warrantok Referenciadra megegyezik vagy alacsonyabb a Relevans Kétési Arfolyamnal, a Visszavaltasi Osszeg nulla (0),
ezen esetben SEMMILYEN kifizetésre nem kertl sor (teljes veszteség).

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

Ha a MINI Future Short Warrantok Referenciadra megegyezik vagy magasabb a Relevans Kétési Arfolyamnal, a Visszavaltasi Osszeg nulla (0),
ezen esetben SEMMILYEN kifizetésre nem keril sor (teljes veszteség).

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

A mar megkuldott rendes felmondas érvényét veszti, ha Stop-Loss Esemény kovetkezik be a relevans Felmondasi Napon vagy azt megel6zéen.

A MINI Future Long Warrantok esetében a Visszavaltasi Osszeg akar nulla is lehet, ha a Stop-Loss Referenciaszint alacsonyabb a Relevans
Kotési Arfolyamnal vagy azzal egyenlé.

A MINI Future Short Warrantok esetében a Visszavaltasi Osszeg akar nulla is lehet, ha a Stop-Loss Referenciaszint magasabb a Relevans Kotési
Arfolyamnal vagy azzal egyenlé.

Megjegyzendd, hogy Stop-Loss Esemény bekOvetkezése esetén a Visszavaltasi Osszeg megegyezik a Stop-Loss Esemény esetén alkalmazando
Visszavaltasi Osszeggel; az Ertékelési Nap ebben az esetben az a nap, amikor a Stop-Loss Esemény bekOvetkezett, legkésbb azonban az a nap,
amikor a Stop-Loss Referenciaszintet megallapitottak, és a Visszavaltasi Osszeg lehet nulla (0), és NEM torténik kifizetés.

Ha nem kdvetkezett be Stop-Loss Esemény, a Visszavaltasi Osszeg kifizetése nem valik automatikusan esedékessé és kifizethetévé a Warrantok
futamideje soran. A kifizetés csak abban az esetben valik esedékessé és kifizethetévé, ha a Warrant Tulajdonos gyakorolja a Warranttal
kapcsolatos Jogat, vagy ha a Kibocsaté felmondja a Warrantokat.

Stop-Loss Esemény bekdvetkezése esetén a Warrant Tulajdonos altali barmely korabbi lehivas az utolagos feltétel bekbvetkezése miatt utdlag
érvénytelenné valik, és a Warrantok automatikusan lehivasra keriilnek egy jelentésen csokkentett Visszavaltasi Osszegen (ez az 6sszeg lehet
nulla).

A hatdrozatlan futamiddével jaré kockazatok:
A Warrantoknak nincs rogzitett Elszamolasi Napja, és ezaltal nincs hatarozott futamidejuk.

Ezért a Warrant Tulajdonosok Warrantok altal megtestesitett Warranttal kapcsolatos Jogait a Warrant Tulajdonosnak egy meghatarozott lehivasi
napon a Warrantok Altalanos Szerzédési Feltételeiben meghatarozott lehivasi eljarasnak megfeleléen kell gyakorolnia ahhoz, hogy
érvényesithesse a Warranttal kapcsolatos Jogat. Még abban az esetben is, ha a Warrant Tulajdonosnak joga van a Warrantokat bizonyos lehivasi
idépontokban lehivni, el6fordulhat, hogy ezek az idépontok a Warrant Tulajdonos szamara nem kedvezéek. A Warrant Tulajdonosnak maganak kell
eldontenie, hogy a Warrant lehivasa hatranyos-e a Warrant Tulajdonos szamara, és ha igen, milyen mértékben.

Ezen felll a Kibocsato jogosult a Warrantokat rendes felmondassal megsziintetni egy Rendes Felmondasi Napon, 6sszhangban a Warrantok
Altalanos Szerzédési Feltételeivel. Amennyiben a Kibocsaté felmondja a Warrantokat, a Warrant Tulajdonosnak nincs rahatasa az alkalmazando
Rendes Felmondasi Napra, amely a Warrant Tulajdonos szamara kedvezétlen lehet.

Akar a Warrantok Kibocsaté altal térténé felmondasa esetén, akar abban az esetben, ha a Warrantokat maga a Warrant Tulajdonos hivja le, a
Warrant Tulajdonos viseli az ujrabefektetés kockazatat, mivel megtorténhet, hogy adott esetben a Kibocsatd altal kifizetett 6sszeget csak a
felmondott vagy megvasarlasakor uralkodé piaci feltételekhez képest el6nytelenebb piaci feltételek mellett lehet a lehivott Warrantot Gjrabefektetni.
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A Warrant Tulajdonos viseli annak kockazatat, ha az alternativ befektetésen alapulé értékndvekedéshez flizott varakozasai esetleg nem valdsulnak
meg.

A minimalis lehivasi szamhoz kapcsol6dé kockazatok:

Ezen tdlmenéen a Warrantok Altalanos Szerzédési Feltételei kimondjak, hogy a lehivasi jog csak egy meghatarozott szama Warrant ("Minimalis
Szam") tekintetében érvényesithetd. Ezért azok a Warrant Tulajdonosok, akik nem rendelkeznek a sziikséges Minimalis Szamua Warranttal, vagy el
kell adniuk a Warrantjaikat, vagy tovabbi Warrantokat kell megvasarolniuk (mindkét esetben tranzakcios koltségek jelentkeznek). A Warrantok
eladasahoz azonban sziikség van arra, hogy talaljanak olyan piaci résztvevéket, akik hajlandéak megfelel6 aron megvasarolni a Warrantokat.
Amennyiben nem talélnak olyan piaci résztvevdket, akik hajlandéak lennének vasarolni, akkor a Warrantok értéke nem realizalhato.

Amennyiben a Warrantok Altalanos Szerzédési Feltételeiben foglalt lehivasi feltételek nem teljesiilnek kelld idében a relevans lehivasi idSpont el6tt,
a Lehivési Ertesitd érvénytelen lesz, és a relevans Warrantokra vonatkozé lehivas csak a kdvetkezd, a Warrantok Altalanos Szerzddési
Feltételekben meghatérozott, az adott Warrantokra vonatkozo lehivasi id6pontban lesz ujra lehetséges.

A Warrantok hozama csokkenhet annak az id6eltolodasnak kdszonhetéen, amely a Warranttal kapcsolatos Jogok gyakorlasanak idépontja és a
lehivaskor fizetend6 6sszeg megallapitasanak idépontja kdzott all fenn.

A teljes veszteség kockazataval még akkor is szamolni kell, ha a Warranttal kapcsolatos Jogok gyakorlasa érvényesen torténik.

Piaci Zavarok: A Warrant Tulajdonosokat az a kockézat fenyegeti, hogy a Warrantok Altalanos Szerzédési Feltételeiben meghatarozott piaci
zavarok bekovetkezése kedvezétlen hatast gyakorol a Warrantok értékére. A piaci zavarok eredményeképpen a megfelelé6 6sszeg kifizetése is
késedelmet szenvedhet.

Korrekcidk, felmondasi kockazat, Gjrabefektetés 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. Eléfordulhat, hogy a
Warrant Tulajdonosok elveszitik a Befektetett T6kéjik teljes 6sszegét is. A Warrant Tulajdonosoknak azzal a kockazattal is szamolniuk kell, hogy
a kapott 6sszegeket csak kevésbé elényods feltételek mellett tudjak Gjrabefektetni (Ujrabefektetés kockazata).

Piaci arkockazatok: A Warrant Tulajdonosok viselik a Warrantok aranak meghatarozasaval 0sszefiiggé kockazatokat. Példaul a Mogottes Eszkdz
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 Eszkozhoéz kapcsolédd kockazatok: Az index szabalyai az index szponzora éltal végrehajtott valtoztatdsoktol fuggnek. A
Kibocsaténak nincs rahatasa az ilyen esetleges valtoztatasokra, amelyek (hatranyosan) érinthetik a Warrantok tulajdonosai szamara teljesitend6
kifizetést. Amennyiben a Mogottes Eszkodz egy arindex, figyelembe kell venni, hogy - ellentétben a teljesitményindexekkel - a Mogottes Eszkdzben
foglalt részvények osztalékanak kifizetése nem vonja maga utan a Mogottes Eszkdz szintjének ndvekedését. Kdvetkezésképpen a befekteték nem
részesednek az arindexben szerepl6 részvények utan jaré osztalékbdl vagy egyéb kifizetésekbdl.

A lehetséges Osszeférhetetlenségbdl szarmazé kockazatok: El6fordulhat, hogy a Kibocsato, 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 tranzakciéik vonatkozasaban. Az esetlegesen felmeriil§ 0sszeférhetetlenségek hatranyosan
befolyasolhatjak a Warrantok értékét.

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

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

Az ajanlat altalanos szerzédési feltételei és varhato litemezése

A Warrantokat a BNP Paribas Financial Markets S.N.C. (Parizs, Franciaorszag) ajanlja az érdekl6d6 befektetéknek 2024. november 11. napjatdl
kezdve. A nyilvanos ajanlattétel a Tajékoztatd és/vagy az adott id6pontban hatalyos Alaptajékoztatd érvényességének lejartakor ér véget.

A szabalyozott piacra torténé bevezetés részletei
A Warrantok nyilt piacra térténé bevezetése vagy kereskedésbe valé felvétele jelenleg nincs tervbe véve.

A Kibocsaté sajat belatasa szerint mérlegelheti, hogy kérelmezze a Warrantok nyilt piacra tortén6 bevezetését és/ vagy kereskedésbe valo
felvételét egy vagy tobb kereskedési rendszerbe. Barmely ilyen bevezetés és/vagy kereskedésbe vald felvétel, ha kérelmezik, hirdetmény atjan
kerll kbzzétételre, amely tartalmazza a vonatkozo nyilt piaci helyszinek megnevezését is.

A Kibocsaténak nincs jogi kotelezettsége a Warrantok jegyzésének (ha van ilyen) fenntartdsara a Warrantok futamideje alatt. Warrantok barmikor
felfliggeszthet6k a kereskedésbdl és/vagy kivonhatdk a nyilt piacrél a vonatkozé nyilt piaci helyszinek alkalmazandé szabalyaival és elGirasaival
osszhangban. A kereskedés felfliggesztése és/vagy a nyilt piaci jegyzés megsziintetése hirdetmény Gtjan kerll kozzétételre.

A teljes koltség becslése

A befektet6 a Warrantokat a kibocsatasi aron vagy a vételi aron vasarolhatja meg. A kibocsatasi aron vagy a vételi aron fellil 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 jelentkezé koltségeitél fligg,
amelyekrél sem a Kibocsato, sem az Ajanlattevé nem tud semmilyen nyilatkozatot tenni.

Az kezdeti kibocsatasi ar tartalmazza minden egyes érintett termék belépési kéltségét (a Végleges Feltételek idépontjaban).

Ki az ajanlattevo és/vagy a szabalyozott piacra torténd bevezetést kéré személy?

Az Ajanlattevé a BNP Paribas Financial Markets S.N.C. (székhelye: 20 boulevard des ltaliens, Paris, 75009, Franciaorszag, LEI:
B6EWKUOFGVX5QQJHFGT48), a francia jog szerinti kdzkereseti tarsasag (Société en Nom Collectif), mely Franciaorszagban lett létrehozva,
francia jog alatt).

Miért késziilt ez a tajékoztato?

Az ajanlat legfébb célja a profitszerzés elémozditasa. A Kibocsatd a kibocsatassal elért nettd bevételt teljes egészében a Warrantok alapjan
fennalld kotelezettségeinek fedezésére fogja felhasznalni a Warrant Tulajdonosok iranyaba.

109/ 185




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:

MINI Future Long e/o MINI Future Short Warrants associati ad indici (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 2024

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 per i bilanci annuali del’Emittente sottoposti
a revisione relativi agli esercizi chiusi al 31 dicembre 2022 e al 31 dicembre 2023.

Deloitte GmbH Wirtschaftspriifungsgesellschaft, Rosenheimer Platz 4, 81669 Monaco, Germania, & stato
nominato revisore legale per i bilanci semestrali per il semestre al 30 giugno 2024.

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 e i bilanci semestrali sottoposti a revisione per il semestre al 30 giugno 2024.

Tabella 1: Conto economico - titoli non azionari

Bilancio annuale al Bilancio annuale al Bilancio semestrale al Bilancio semestrale al
31 dicembre 2023 31 dicembre 2022 30 giugno 2024 30 giugno 2023
in EURO in EURO in EURO in EURO

Risultato delle attivita ordinarie

Altri ricavi di gestione 647.058,83 783.010,31 696.182,67 294.198,50

Altre spese di gestione -647.058,83 -783.010,31 -696.182,67 -294.198,50

Utile netto d’esercizio 0 0 0 0

Tabella 2: Stato patrimoniale -titoli non azionari
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Bilancio annuale al
31 dicembre 2023
in EURO

Bilancio annuale al
31 dicembre 2022
in EURO

Bilancio semestrale al
30 giugno 2024
in EURO

Crediti ed altre attivita

Crediti da societa affiliate

180.935.589,44

8.285.000,00

271.352.786,76

Altre attivita (attivita/ attivita correnti)

7.014.600.801,88

4.207.327.744,69

7.494.283.487,91

Passivita

Obbligazioni (passivita/debiti)

4.321.474.506,21

2.361.510.475,11

4.730.124.214,23

Altre passivita (passivita/debiti)

2.874.061.885,11

1.854.102.269,58

3.035.512.060,44

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

0

0

0

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

Per il periodo dal

1 gennaio al 31
dicembre 2023

Per il periodo dal

1 gennaio al
dicembre 2022

31

Bilancio semestrale al
30 giugno 2024

Bilancio semestrale al
30 giugno 2023

in EURO in EURO
in EURO in EURO
Flussi di Cassa Netti da attivita 13.899,18 -13.222,76 -3.365,83 1.336,25
operative
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 dell'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 per mezzo di una nota nella forma di obbligazioni al portatore (Inhaberschuldverschreibungen) ai sensi della legge tedesca,
come definito nella Sezione 793 del Codice Civile Tedesco (Biirgerliches Gesetzbuch — BGB). L'Emittente si riserva il diritto di sostituire i Warrant
emessi per mezzo di una nota ai sensi del § 6 (3) dell'eWpG (Gesetz (ber elektronische Wertpapiere) con titoli elettronici dello stesso contenuto e
registrati in un registro centrale ai sensi del § 4 (2) eWpG (i “Titoli del Registro Centrale”). L'Emittente si riserva il diritto di sostituire i Titoli del
Registro Centrale ai sensi del § 6 (2) dell'eWpG con titoli dello stesso contenuto emessi per mezzo di una nota.

| Warrant sono liberamente trasferibili e 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 possono essere esercitati soltanto per almeno 1.000 Warrant (il "Numero Minimo").

Il Portatore del Warrant deve dichiarare attivamente, al piu tardi due Giorni Lavorativi Bancari prima della Data di Esercizio, di esercitare i Diritti dei
Warrant.

| Diritti dei Warrant saranno automaticamente considerati esercitati non appena si verifichi un Evento Stop-Loss.

Il Portatore del Warrant avra diritto di richiedere il pagamento dell'lmporto di Rimborso da parte dell’Emittente alla Data di Liquidazione.

Rimborso anticipato
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L'Emittente avra il diritto di terminare i Warrant mediante risoluzione ordinaria a partire da una data predeterminata. In caso di risoluzione ordinaria
da parte dell'Emittente, il Portatore del Warrant avra il diritto di richiedere il pagamento dell'lmporto di Rimborso da parte dell'Emittente alla Data di
Liquidazione.

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’Importo 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 MINI Future Long € pari alla

(a) differenza tra il Prezzo di Riferimento e lo Strike Rilevante, moltiplicato per il Coefficiente se il Prezzo di Osservazione non ha raggiunto
o & diminuito al di sotto della Barriera Stop-Loss durante il Periodo di Osservazione; o

(b) differenza tra il Livello di Riferimento Stop-Loss e lo Strike Rilevante, moltiplicato per il Coefficiente se il Prezzo di Osservazione ha
raggiunto o & diminuito al di sotto della Barriera Stop-Loss durante il Periodo di Osservazione.

L'Importo di Rimborso per i Warrant MINI Future Short ¢ pari alla

(a) differenza tra lo Strike Rilevante ed il Prezzo di Riferimento, moltiplicato per il Coefficiente se il Prezzo di Osservazione non ha raggiunto

o superato la Barriera Stop-Loss durante il Periodo di Osservazione; o

(b) differenza tra lo Strike Rilevante ed il Livello di Riferimento Stop-Loss, moltiplicato per il Coefficiente se il Prezzo di Osservazione ha
raggiunto o superato la Barriera Stop-Loss durante il Periodo di Osservazione.

Se l'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.

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.

In caso di risoluzione ordinaria dei Warrant da parte dell'Emittente, Iimporto pagabile al Portatore del Warrant dovra essere pari all'lmporto di
Rimborso alla Data 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'lmporto di Risoluzione entro quattro Giorni Lavorativi Bancari dopo la notifica della
risoluzione.

Data di emissione (data di valuta) 13 novembre 2024

Periodo di Osservazione Il Periodo di Osservazione inizia nel momento in cui il primo prezzo definito in "Prezzo di Osservazione" &
disponibile e termina alla determinazione del Prezzo di Riferimento o dellEvento Stop-Loss (ciascuno

incluso).

Prezzo di Osservazione indica qualsiasi prezzo del Sottostante come determinato e pubblicato dalla Fonte di Riferimento durante il
Periodo di Osservazione come prezzo ufficiale, a partire dal primo prezzo ufficialmente determinato all'inizio

del Periodo di Osservazione (11 novembre 2024).

WKN e ISIN dei Barriera Stop-
Warrant/ Sottostante Tipologia di Fonte di —_ a Stop
. . . . e . Mercato Futures Coefficiente Loss Iniziale in
Dimensione (Indice con ISIN) Opzione Riferimento X .
s punti dell’indice
del’Emissione
BB2MSF . )
: AEX® Index (Indice di Prezzo), Euronext N

DEOOOBB2MSF7 / NL0000000107 Short (Amsterdam) Euronext Derivatives |0,10 891,0000
1.000.000
BB2MSG, L

DE000BB2MSG5 / | AEX®Index (Indice di Prezzo), g,y Euronext Euronext Derivatives |0,10 895,9500

NLO000000107 (Amsterdam)

1.000.000
BB2MSH, . . N

DEOOOBB2MSHS3 / CAC 40® Index (Indice di Prezzo), Short Euronext Paris Eurqnext Derivatives 0,01 7.535.2500

FR0003500008 (Paris)

1.000.000
BB2MSJ, . .

DE00OBB2MSJ9 / DAX® Index (Indice di Long Deutsche Bérse AG | Eurex 0,01 19.158,1250

Performance), DE0008469008

1.000.000
BB2MSK, . )

DE00OBB2MSK? / DAX® Index (Indice di Long Deutsche Bérse AG |Eurex 0,01 19.031,2500

Performance), DE0008469008

1.000.000
BB2MSL, . .

DEO00BB2MSLS / | | ﬁDAX@ Indeélz(i)n(%gigéoos Short Deutsche Bérse AG | Eurex 0,01 19.552,2500
1,000.000 erformance),
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WKN e ISIN dei

Barriera Stop-

Warrant/ Sottostante Tipologia di Fonte di - ML
. . . L e . Mercato Futures Coefficiente Loss Iniziale in
Dimensione (Indice con ISIN) Opzione Riferimento X I
s punti dell’indice
del’Emissione
BB2MSM, . .
DE000BB2MSM3 / DAX® Index (Indice di Short Deutsche Bérse AG |Eurex 0,01 19.576,8750
Performance), DE0008469008
1.000.000
BB2MSN, . .
DEOOOBB2MSN1 / DAX® Index (Indice di Short Deutsche Bérse AG | Eurex 0,01 19.601,5000
Performance), DE0008469008
1.000.000
BB2MSP, The Dow Jones Industrial S&P Dow Jones CBOE (Chicago
DEOOOBB2MSP6 / Average® Index (Indice di Long Indices LLC Board Options 0,01 43.350,0000
1.000.000 Prezzo), US2605661048 Exchange)
BB2MSQ, The Dow Jones Industrial S&P Dow Jones CBOE (Chicago
DE000BB2MSQ4 / Average® Index (Indice di Long Indices LLC Board Options 0,01 43.248,0000
1.000.000 Prezzo), US2605661048 Exchange)
BB2MSR, The Dow Jones Industrial S&P Dow Jones CBOE (Chicago
DEO00OBB2MSR2 / Average® Index (Indice di Long Indices LLC Board Options 0,01 43.146,0000
1.000.000 Prezzo), US2605661048 Exchange)
BB2MSS, The Dow Jones Industrial S&P Dow Jones CBOE (Chicago
DE000BB2MSSO / Average® Index (Indice di Long Indices LLC Board Options 0,01 43.044,0000
1.000.000 Prezzo), US2605661048 Exchange)
BB2MST, The Dow Jones Industrial S&P Dow Jones CBOE (Chicago
DEOOOBB2MSTS8 / Average® Index (Indice di Long Indices LLC Board Options 0,01 42.942,0000
1.000.000 Prezzo), US2605661048 Exchange)
BB2MSU, The Dow Jones Industrial S&P Dow Jones CBOE (Chicago
DE000BB2MSUG / Average® Index (Indice di Short Indices LLC Board Options 0,01 49.196,0000
1.000.000 Prezzo), US2605661048 Exchange)
BB2MSV . . .
. FTSE MIB Index (Indice di . Borsa ltaliana
DE000BB2MSV4 / Prezz0), GBOOBNNLHWA8 Short Borsa Italiana (IDEM) 0,001 34.155,0000
1.000.000
BB2MSW . . .
¢ FTSE MIB Index (Indice di . Borsa ltaliana
DE0O00BB2MSW2 / Prezzo), GBOOBNNLHW18 Short Borsa ltaliana (IDEM) 0,001 34.303,5000
1.000.000
BB2MSX . . .
. FTSE MIB Index (Indice di . Borsa ltaliana
DE000BB2MSXO0 / Prezz0), GBOOBNNLHW18 Short Borsa ltaliana (IDEM) 0,001 34.452,0000
1.000.000
BB2MSY . . .
. FTSE MIB Index (Indice di . Borsa ltaliana
DE000BB2MSY8 / Prezz0), GBOOBNNLHWA8 Short Borsa ltaliana (IDEM) 0,001 34.600,5000
1.000.000
BB2MSZ . . .
: FTSE MIB Index (Indice di . Borsa ltaliana
DE000BB2MSZ5 / Prezz0), GBOOBNNLHWA18 Short Borsa Italiana (IDEM) 0,001 34.749,0000
1.000.000
BB2MS0 . . .
: FTSE MIB Index (Indice di . Borsa ltaliana
DE000BB2MSO03 / Prezz0), GBOOBNNLHWA8 Short Borsa Italiana (IDEM) 0,001 34.897,5000
1.000.000
BB2MS1 . . .
: FTSE MIB Index (Indice di . Borsa ltaliana
DEO00BB2MS11 / Prezz0), GBOOBNNLHW18 Short Borsa ltaliana (IDEM) 0,001 35.046,0000
1.000.000
BB2MS2, . . Mercado Oficial de
DE00OBB2MS29 / o ;’g)(@é’é%z‘lé'on(fag%g' Long Bolsa de Madrid | Futuros y Opciones | 0,01 11.475,0000
1.000.000 ’ Financieros (MEFF)
BB2MS3, . . Mercado Oficial de
DE000BB2MS37 / 'lB:'rEg; Sg)(@lzlg%esﬁélon(%gf)sdl Short Bolsa de Madrid Futuros y Opciones |0,01 11.711,0000
1.000.000 ’ Financieros (MEFF)
BB2MS4, . . Mercado Oficial de
DE000BB2MS45 / 'E'fe); fg’)(@E'g%eS"lé'O”ggg%g' Short Bolsa de Madrid | Futuros y Opciones | 0,01 11.760,0000
1.000.000 ’ Financieros (MEFF)
BB2MS5 . . . .
: NASDAQ-100® Index (Indice di Chicago Mercantile
DE000BB2MS52 / Prezz0), US6311011026 Long Nasdaq Inc Exchange (CME) 0,01 20.910,0000
1.000.000
BB2MS6 . . . .
c NASDAQ-100® Index (Indice di Chicago Mercantile
DE000BB2MS60 / Prezz0), US6311011026 Long Nasdaq Inc Exchange (CME) 0,01 20.859,0000
1.000.000
BB2MS7 . . . .
: NASDAQ-100® Index (Indice di Chicago Mercantile
DEO00BB2MS78 / Prezzo), US6311011026 Long Nasdaq Inc Exchange (CME) 0,01 20.808,0000
1.000.000
BB2MS8 . . . .
: NASDAQ-100® Index (Indice di Chicago Mercantile
DEO?%%EZOI\(;I(?%/ Prezzo), US6311011026 Long Nasdaq Inc Exchange (CME) 0,01 20.757,0000
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BB2MS9 o . .
c NASDAQ-100® Index (Indice di Chicago Mercantile
DE000BB2MS94 / Prezz0), US6311011026 Long Nasdaq Inc Exchange (CME) 0,01 20.706,0000
1.000.000
BB2MTA Lo . .
i NASDAQ-100® Index (Indice di Chicago Mercantile
DEOOOBB2MTAG / Prezzo), US6311011026 Long Nasdaq Inc Exchange (CME) 0,01 20.655,0000
1.000.000
BB2MTB - . .
: NASDAQ-100® Index (Indice di Chicago Mercantile
DEO00OBB2MTB4 / Prezz0), US6311011026 Long Nasdaq Inc Exchange (CME) 0,01 20.604,0000
1.000.000
BB2MTC o . .
! NASDAQ-100® Index (Indice di Chicago Mercantile
DE000BB2MTC2 / Prezz0), US6311011026 Long Nasdaq Inc Exchange (CME) 0,01 20.553,0000
1.000.000
BB2MTD Co . .
: NASDAQ-100® Index (Indice di Chicago Mercantile
DE000BB2MTDO / Prezz0), US6311011026 Long Nasdaq Inc Exchange (CME) 0,01 20.502,0000
1.000.000
BB2MTE Lo . .
’ NASDAQ-100® Index (Indice di Chicago Mercantile
DEOOOBB2MTES / Prezzo), US6311011026 Long Nasdaq Inc Exchange (CME) 0,01 20.451,0000
1.000.000
BB2MTF - . .
: NASDAQ-100® Index (Indice di Chicago Mercantile
DEOOOBB2MTF5 / Prezz0), US6311011026 Short Nasdaq Inc Exchange (CME) 0,01 21.805,0000
1.000.000
BB2MTG o . .
: NASDAQ-100® Index (Indice di Chicago Mercantile
DE000BB2MTG3 / Prezz0), US6311011026 Short Nasdaq Inc Exchange (CME) 0,01 22.393,0000
1.000.000
BB2MTH Co . .
’ NASDAQ-100® Index (Indice di Chicago Mercantile
DEO00BB2MTH1 / Prezz0), US6311011026 Short Nasdaq Inc Exchange (CME) 0,01 22.491,0000
1.000.000
BB2MTJ, NASDAQ-100® Index (Indice di Chicago Mercantile
DEO0OBB2MTJ7 / Prezzo), US6311011026 Short Nasdaq Inc Exchange (CME) 0,01 23.226,0000
1.000.000
BB2MTK - . .
i NASDAQ-100® Index (Indice di Chicago Mercantile
DEOOOBB2MTKS5 / Prezz0), US6311011026 Short Nasdaq Inc Exchange (CME) 0,01 23.422,0000
1.000.000
BB2MTL o . .
: NASDAQ-100® Index (Indice di Chicago Mercantile
DE000BB2MTL3 / Prezz0), US6311011026 Short Nasdagq Inc Exchange (CME) 0,01 27.440,0000
1.000.000
BB2MTM Co . .
’ NASDAQ-100® Index (Indice di Chicago Mercantile
DE000BB2MTM1 / Prezz0), US6311011026 Short Nasdaq Inc Exchange (CME) 0,01 27.832,0000
1.000.000
BB2MTN, . :
DE000BB2MTNg / | FSI®Index (Indice di Prezzo), |, Euronext Lisbon | Euronext Derivatives |0,01 6.324,0000
PTING0200002
1.000.000
BB2MTP, . . CBOE (Chicago
DEO0OBB2MTP4 / S&P 500@ Index (Indice di |, .\ S&P Dow Jones 1 -y Options 0,01 5.907,3000
Prezzo), US78378X1072 Indices LLC
1.000.000 Exchange)
BB2MTQ, . . CBOE (Chicago
DE000BB2MTQ2 / S&P 500@ Index (Indice di ) S&P Dow Jones |5 i Options 0,01 5.887,0000
Prezzo), US78378X1072 Indices LLC
1.000.000 Exchange)
BB2MTR, . . CBOE (Chicago
DE00OBB2MTRO / S&P 500@ Index (Indice di ) S&P Dow Jones 15 | Options 0,01 5.866,7000
Prezzo), US78378X1072 Indices LLC
1.000.000 Exchange)
BB2MTS, _ CBOE (Chicago
DEOOOBB2MTSS / S&P 500@ Index (Indice di gy, 1y S&P Dow Jones | g - 14 Options 0,01 7.013,2000
Prezzo), US78378X1072 Indices LLC
1.000.000 Exchange)
BB2MTT, . . CBOE (Chicago
DE00OBB2MTT6 / S&P 500® Index (Indice di | g 4 S&P Dow Jones 1 -y Options 0,01 7.052,6000
Prezzo), US78378X1072 Indices LLC
1.000.000 Exchange)
BB2MTU, . . CBOE (Chicago
DEO0OBB2MTU4 / S&P 500® Index (Indice di | g 4 S&P Dow Jones 15 i Options 0,01 7.328,4000
Prezzo), US78378X1072 Indices LLC
1.000.000 Exchange)
BB2MTV, . . CBOE (Chicago
DE00OBB2MTV2 / S&P 500® Index (Indice di | g 4 S&P Dow Jones 15 | Options 0,01 7.880,0000
Prezzo), US78378X1072 Indices LLC
1.000.000 Exchange)
Status:
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| 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 & attualmente prevista un'ammissione alla quotazione o negoziazione dei Warrant.

L'Emittente potra, a sua esclusiva discrezione, valutare la possibilita di richiedere la quotazione e/o I'ammissione alla negoziazione dei Warrant in
una o piu sedi di quotazione. Tale quotazione e/o ammissione alla negoziazione, se perseguita, sara resa nota mediante un avviso, che includera
la/e sede/i di quotazione interessatale.

L'Emittente non ha I'obbligo legale di mantenere la quotazione (se esistente) dei Warrant per tutta la durata dei Warrant. La negoziazione dei
Warrant puo essere sospesa e/o la loro quotazione puo essere revocata in qualsiasi momento in conformita alle norme e ai regolamenti applicabili
della/e rilevante/i sede/i di quotazione. Qualsiasi sospensione dalle negoziazioni e/o revoca della quotazione sara annunciata tramite un avviso.

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 e 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) € ROMUWSFPU8SMPROB8K5P83. 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 30 giugno 2024, 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 5,6% del capitale sociale registrato, Amundi che detiene il 5,1% del
capitale sociale registrato, BlackRock Inc. che detiene il 6,0% del capitale sociale registrato e il
Granducato del Lussemburgo che detiene I'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
amministratori delegati:

principali | Jean-Laurent Bonnafé, Amministratore Delegato di BNP Paribas S.A.

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

Ernst & Young et Autres, Tour First, TSA 14 444, 92037 Paris-La Défense cedex, Francia

Quali sono le informazioni finanziarie fondamentali relative al Garante?

Tabella 1: Conto economico

31 dicembre 2023 31 dicembre 2022 Primo semestre 2024 Primo semestre 2023
(sottoposto a (sottoposto a (non sottoposto a (non sottoposto a
revisione) revisione) revisione) revisione)

in milioni di EURO in milioni di EURO in milioni di EURO in milioni di EURO
Ricavi 45.874 45.430 24.753 23.395
Costo del rischio (2.907) (3.003) (1.488) (1.331)
Ricavo netto attribuibile ai 10.975 9.848 6.498 7.245
detentori di partecipazioni

Tabella 2: Stato patrimoniale

30 giugno 2024
(non sottoposto a revisione)
in milioni di EURO

31 dicembre 2023
(sottoposto a revisione)
in milioni di EURO

31 dicembre 2022
(sottoposto a revisione)
in milioni di EURO

Totale attivita (Gruppo) 2.699.258 2.591.499 2.663.748
Prestiti e crediti consolidati verso clienti 872.147 859.200 857.020
Depositi consolidati verso clienti 1.003.053 988.549 1.008.056
Patrimonio netto (quota del Gruppo) 122.182 123.742 121.237

| bilanci annuali, del Garante, consolidati e sottoposti a revisione per gli anni conclusi il 31 dicembre 2022 e il 31 dicembre 2023 e la relazione
finanziaria semestrale per il semestre concluso il 30 giugno 2024 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
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(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
(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 del'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 MINI Future Long & uguale o inferiore allo Strike Rilevante, I'l'mporto di Rimborso sara zero (0), al che
NESSUN pagamento sarebbe effettuato (perdita totale).

Se il Prezzo di Riferimento supera lo Strike Rilevante, 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 MINI Future Short & uguale o superiore allo Strike Rilevante, I'lmporto di Rimborso sara zero (0), al che
NESSUN pagamento sarebbe effettuato (perdita totale).

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

Un avviso di risoluzione ordinaria gia dato diventera inefficace se si verifica un Evento Stop-Loss alla o prima della relativa Data di Risoluzione.

Nel caso dei Warrant MINI Future Long, I'lmporto di Rimborso potrebbe essere zero se il Livello di Riferimento Stop-Loss & inferiore o uguale allo
Strike Rilevante.

Nel caso dei Warrant MINI Future Short, I'lmporto di Rimborso potrebbe essere zero se il Livello di Riferimento Stop-Loss & superiore o uguale
allo Strike Rilevante.

Si precisa che, se si verifica un Evento Stop-Loss, I'importo da pagare € pari all'lmporto di Rimborso applicabile nel caso di un Evento Stop-Loss; la
Data di Valutazione & in questo caso il giorno in cui si € verificato I'Evento Stop-Loss, al piu tardi, tuttavia, il giorno in cui & stato determinato il
Livello di Riferimento Stop-Loss, e I'lmporto di Rimborso pud essere zero (0) e NESSUN pagamento sara effettuato.

A meno che non si sia verificato un Evento Stop-Loss, il pagamento di un Importo di Rimborso non diventa automaticamente dovuto ed esigibile in
qualsiasi momento durante la durata dei Warrant. Un pagamento diventa dovuto ed esigibile solo se il Portatore del Warrant esercita il suo Diritto
del Warrant o se I'Emittente risolve i Warrant.

Se si verifica un Evento Stop-Loss, qualsiasi esercizio precedente da parte del Portatore del Warrant diventa successivamente non valido a causa
del verificarsi della condizione risolutiva, e i Warrant sono automaticamente esercitati a un Importo di Rimborso significativamente ridotto (questo
importo pud essere zero).

Rischi associati a un termine illimitato:
| Warrant non hanno una Data di Liquidazione fissa e, di conseguenza, non hanno una durata fissa.

Pertanto, il Diritto dei Warrant dei Portatori del Warrant come rappresentato dai Warrant deve essere esercitato dal Portatore del Warrant in una
data di esercizio determinata secondo la procedura di esercizio specificata nei Termini e Condizioni dei Warrant al fine di far valere il Diritto dei
Warrant. Anche se il Portatore del Warrant ha il diritto di esercitare i Warrant in determinate date di esercizio, tali date possono essere sfavorevoli
per il Portatore del Warrant. Il Portatore del Warrant deve decidere autonomamente se e in che misura I'esercizio del Warrant comporti uno
svantaggio per il Portatore del Warrant.

Inoltre, I'Emittente avra il diritto di risolvere i Warrant mediante risoluzione ordinaria in conformita ai Termini e Condizioni dei Warrant ad una Data
di Risoluzione Ordinaria. Nel caso in cui I'Emittente risolva i Warrant, il Portatore del Warrant non ha alcuna influenza sulla Data di Risoluzione
Ordinaria applicabile, che pud essere sfavorevole per il Portatore del Warrant.

Sia in caso di risoluzione dei Warrant da parte dell'Emittente sia nel caso in cui i Warrant siano esercitati dal Portatore del Warrant stesso, il
Portatore del Warrant dovra assumersi il rischio di reinvestimento in quanto & possibile che I'importo pagato dall'Emittente, se del caso, possa
essere reinvestito solo a condizioni di mercato meno favorevoli di quelle prevalenti al momento dell’acquisto del Warrant risolto o esercitato. Il
Portatore del Warrant sopporta il rischio delle sue aspettative di aumento di valore attraverso un investimento alternativo che possono non
concretizzarsi.

Rischi associati a un numero minimo di esercizio:

Inoltre, i Termini e le Condizioni dei Warrant stabiliscono che il diritto di esercizio pud essere esercitato solo in relazione a un numero specifico di
Warrant (il "Numero Minimo"). Pertanto, i Portatori del Warrant che non possiedono il Numero Minimo di Warrant richiesto devono vendere le i loro
Warrant o acquistare ulteriori Warrant (con costi dell’operazione da sostenere in entrambi i casi). Tuttavia, la vendita dei Warrant richiede che si
trovino partecipanti al mercato disposti ad acquistare i Warrant ad un prezzo corrispondente. Se non si trovano tali partecipanti al mercato disposti
ad acquistare, il valore dei Warrant non puo essere realizzato.
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Se le condizioni per I'esercizio descritte nei Termini e Condizioni dei Warrant non sono soddisfatte in tempo utile prima della relativa data di
esercizio, I'Avviso di Esercizio sara nullo e privo di effetti e I'esercizio sara nuovamente possibile solo alla successiva data di esercizio prevista dai
Termini e Condizioni dei Warrant per i rispettivi Warrant.

Il rendimento dei Warrant puo essere ridotto a causa dello sfasamento temporale tra la data di esercizio dei Diritti dei Warrant e la data in cui viene
determinato I'importo pagabile al momento del loro esercizio.

Il rischio di una perdita totale si applica anche se i Diritti dei Warrant sono validamente esercitati.

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. |l 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: Le regole dell'indice sono soggette a modifiche da parte dello sponsor dell'indice. L'Emittente non ha alcuna
influenza su tali potenziali cambiamenti che potrebbero influire (negativamente) sul pagamento da effettuare ai portatori dei Warrant. Se il
Sottostante € un indice di prezzo, va notato che, a differenza di quanto accade con gli indici di performance, le distribuzioni di dividendi sulle azioni
incluse nel Sottostante non comportano un aumento del livello del Sottostante. Pertanto, gli investitori non beneficiano di dividendi o altre
distribuzioni sulle azioni incluse in un indice di prezzo.

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 11 novembre 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.

L'Emittente potra, a sua esclusiva discrezione, valutare la possibilita di richiedere la quotazione e/o I'ammissione alla negoziazione dei Warrant in
una o piu sedi di quotazione. Tale quotazione e/o ammissione alla negoziazione, se perseguita, sara resa nota mediante un avviso, che includera
la/e sede/i di quotazione interessatale.

L'Emittente non ha I'obbligo legale di mantenere la quotazione (se esistente) dei Warrant per tutta la durata dei Warrant. La negoziazione dei
Warrant puo essere sospesa e/o la loro quotazione puo essere revocata in qualsiasi momento in conformita alle norme e ai regolamenti applicabili
della/e rilevante/i sedel/i di quotazione. Qualsiasi sospensione dalle negoziazioni e/o revoca della quotazione sara annunciata tramite un avviso.

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?

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 gali tekti padengti Bazinio prospekto, jskaitant bet kokiy Priedy ir Galutiniy sglygy, vertimo iki pradedant
teismo procesg iSlaidas.

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 indeksais susieti Varantai "MINI Future Long" ir (arba)"MINI Future Short" (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 priezitros) buveinés adresas yra Marie-Curie-Str. 24-28, 60439
Frankfurtas prie Maino, Vokietija, telefono numeris +49 (0) 228 41080.

Bazinio prospekto parengimo data

2024 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
atliekan€iy auditoriy tapatybé

Emitento audituoty 2022 m. gruodzio 31 d. ir 2023 m. gruodzio 31 d. pasibaigusiy finansiniy mety metiniy
finansiniy ataskaity teisés akty nustatytg auditg atliekanciu auditoriumi paskirta ,MAZARS* GmbH & Co.
KG Wirtschaftsprifungsgesellschaft, Theodor-Stern-Kai 1, 60596 Frankfurtas prie Maino, Vokietija.

Emitento 2024 m. birzelio 30 d. tarpiniy finansiniy ataskaity teisés akty nustatytg auditg atliekanciu
auditorium buvo paskirta Deloitte GmbH Wirtschaftspriifungsgesellschaft, Rosenheimer Platz 4, 81669
Miunchenas, 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.
gruodzio 31 d. ir 2023 m. gruodzio 31 d. ir 2024 m. birzelio 30 d. audituotos tarpinés SeSiy ménesiy laikotarpio finansinés ataskaitos

1 lentelé. Pajamy ataskaita — ne nuosavybés vertybiniai popieriai

2023 m. gruodzio 31 d. 2022 m. gruodzio 31 d. 2024 m. birzelio 30 d. 2023 m. birzelio 30 d.
metinés finansinés | metinés finansinés | tarpinés finansinés | tarpinés finansinés
ataskaitos ataskaitos ataskaitos ataskaitos
(sumos parodytos | (sumos parodytos | (sumos parodytos | (sumos parodytos
eurais) eurais) eurais) eurais)

|prastos veiklos rezultatas

Kitos veiklos pajamos 647 058,83 783 010,31 696 182,67 294 198,50

Kitos veiklos i$laidos -647 058,83 -783 010,31 -696 182,67 -294 198,50

Grynasis mety pelnas 0 0 0 0

2 lentelé. Balanso ataskaita — ne nuosavybés vertybiniai popieriai

118/ 185




2023 m. gruodzio 31 d.
metinés finansinés
ataskaitos

(sumos parodytos eurais)

2022 m. gruodzio 31 d.
metinés finansinés
ataskaitos

(sumos parodytos eurais)

2024 m. birzelio 30 d.

tarpinés
ataskaitos

finansinés

(sumos parodytos eurais)

Gautinos sumos ir kitas turtas

IS susijusiyjy bendroviy gautos sumos

180 935 589,44

8 285 000,00

271 352 786,76

Kitas turtas (turtas / trumpalaikis turtas)

7 014 600 801,88

4 207 327 744,69

7 494 283 487,91

Isipareigojimai

Obligacijos (jsipareigojimai / mokétinos
sumos)

4 321 474 506,21

236151047511

4730 124 214,23

Kiti jsipareigojimai (jsipareigojimai /
mokétinos sumos)

2874 061 885,11

1854 102 269,58

3 035 512 060,44

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

0

0

0

3 lentelé. Pinigy srauty ataskaita — ne nuosavybés vertybiniai popieriai

Laikotarpiu nuo

Laikotarpiu nuo

2024 m. birzelio 30 d.

2023 m. birzelio 30 d.

2023 m. sausio 1 d. iki | 2022 m. sausio 1 d. iki | tarpinés finansinés | tarpinés finansinés

gruodzio 31 d. gruodzio 31 d. ataskaitos ataskaitos

(sumos parodytos | (sumos parodytos | (sumos parodytos | (sumos parodytos

eurais) eurais) eurais) eurais)
Ukinés—komercinés veiklos 13 899,18 -13 222,76 -3 365,83 1336,25

grynieji pinigy srautai

Finansinés veiklos grynieji pinigy - - - R
srautai

Investicinés veiklos grynieji pinigy - - - -
srautai

Kokia yra pagrindiné su Emitentu susijusi rizika?

Vertybiniy popieriy turétojai patiria emitento rizikg / kredito rizikg. 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 rizika, kad Emitentas nesugebés jvykdyti savo prievoliy, numatyty vertybiniy popieriy emisijos sglygose, pvz., taps nemokiu
(taps nelikvidi / pernelyg jsiskolins). Emitentui tapus nemokiu, vertybiniy popieriy turétojai netgi galéty prarasti jsigyjant vertybinius popierius
investuotg 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 Sig 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, j 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 rasytine/fizine, pareikstiniy obligacijy (vok. Inhaberschuldverschreibungen) forma, kaip Sis terminas
apibréztas Vokietijos civilinio kodekso (vok. Biirgerliches Gesetzbuch — BGB) 793 straipsnyje. Emitentas pasilieka teise pagal eWpG (Gesetz iber
elektronische Wertpapiere) 6(3) straipsnj rasytine/fizine forma iSleistus Varantus pakeisti tokio paties turinio elektroniniais vertybiniais popieriais,
jregistruotais centriniame registre, kaip apibrézta eWpG 4(2) straipsnyje (toliau - ,Centrinio registro vertybiniai popieriai). Emitentas pasilieka
teise pakeisti Centrinio registro vertybinius popierius pagal eWpG 6(2) straipsnj tokio paties turinio vertybiniais popieriais, iSleistais rasytine/fizine
forma.

Varantai yra laisvai perleidziami, jokiy apribojimy jiems néra nustatyta.

Vertybiniy popieriy suteikiamos teisés

Varantams pallkanos néra skai€iuojamos.

Kiekvienas Varantas suteikia Varanto turétojui teise gauti 1Spirkimo sumg tolesniame $io dokumento skyriuje ,Grazos mokéjimas“ nurodyta tvarka.
I8pirkimas

Varanty teisémis galima pasinaudoti tik esant ne maziau nei 1 000 Varanty (toliau — Maziausias skaicius).

Varanto turétojas privalo ne véliau nei prie$ dvi Banko darbo dienas iki Pasinaudojimo dienos pranesti, kad jis naudojasi Varanto teisémis.
Manoma, kad Varanto teisémis automatiSkai pasinaudojama, jvykus Nurodymg pirkti / parduoti nustatytame kainos lygyje (angl. Stop-Loss Event)
sukelian€iam jvykiui.

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

Pirmalaikis iSpirkimas
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Emitentas turi teise anuliuoti Varantus, juos anuliuodamas jprastine tvarka nuo i$ anksto nustatytos dienos. Emitentui anuliuojant Varantus jprastine
tvarka, Varanto turétojas turi teise reikalauti, kad Emitentas Atsiskaitymo dieng sumokeéty ISpirkimo suma.

Jeigu Bazinés finansinés priemonés atzvilgiu jvyko Koreguojamasis jvykis, Emitentas gali turéti teise 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.
Varanty ,MINI Future Long* I$pirkimo sumg sudaro

a) Referencinés kainos ir Atitinkamos vykdymo kainos skirtumas, padaugintas i§ Koeficiento, jeigu Stebima kaina Stebéjimo laikotarpiu néra
pasiekusi arba nukritusi Zemiau Nurodymo pirkti / parduoti nustatytame kainos lygyje barjero (angl. Stop-Loss Barrier); arba
b) Nurodymo pirkti / parduoti nustatytame kainos lygyje referencinio lygio ir Atitinkamos vykdymo kainos skirtumas, padaugintas i$

Koeficiento, jeigu Stebima kaina Stebéjimo laikotarpiu pasieké arba nukrito Zemiau Nurodymo pirkti / parduoti nustatytame kainos lygyje
barjero (angl. Stop-Loss Barrier).
Varanty ,MINI Future Short* I1Spirkimo sumg sudaro

a) Atitinkamos vykdymo kainos ir Referencinés kainos skirtumas, padaugintas i§ Koeficiento, jeigu Stebima kaina Stebéjimo laikotarpiu
néra pasiekusi arba virsijusi Nurodymo pirkti / parduoti nustatytame kainos lygyje barjero (angl. Stop-Loss Barrier); arba
b) Atitinkamos vykdymo kainos ir Nurodymo pirkti / parduoti nustatytame kainos lygyje referencinio lygio skirtumas, padaugintas i$

Koeficiento, jeigu Stebima kaina Stebéjimo laikotarpiu pasieké arba virSijo Nurodymo pirkti / parduoti nustatytame kainos lygyje barjero
(angl. Stop-Loss Barrier).
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 bati 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 prie$ pat jvykj, dél kurio atsirado teisé
anuliuoti Varantus.

Emitentui anuliuojant Varantus jprasta tvarka, Varanto turétojui mokétina suma yra lygi Anuliavimo dieng esanciai ISpirkimo sumai.
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. lapkri¢io 13 d.

Stebima kaina reiSkia bet kokig Bazinés finansinés priemonés kaing, kurig Referencinis Saltinis Stebéjimo laikotarpiu nustaté
ir paskelbé kaip oficialig kaing, pradedant pirmaja Stebéjimo laikotarpio pradzioje (2024 m. lapkri¢io 11 d.)

oficialiai nustatyta kaina.

Stebéjimo laikotarpis Stebéjimo laikotarpis prasideda, skiltyje ,Stebima kaina“ nurodyta tvarka nustacius pirmajg kaing ir baigiasi
nustacius Referencine kaing arba Nurodymg pirkti / parduoti nustatytos kainos lygyje (angl. Stop-Loss Event)

sukeliantj jvykj (imtinai).

Pradinis
Nurodymo pirkti /
Varant parduoti
anw Baziné finansiné priemoné Opciono Referencinis Ateities sandoriy - nustatytos kainos
WKN ir ISIN/ . o e s e Koeficientas . .
s - (indeksas su ISIN) rasis Saltinis birza lygyje barjeras
Emisijos dydis
(angl. Stop-Loss
Barrier) Indekso
verte
BB2MSF, .
DE000BB2MSF7 /1 | AEX®Index (Kainos indeksas), | g,y Euronext Euronext Derivatives |0,10 891,0000
NL0000000107 (Amsterdam)
000 000
BB2MSG, -
DE000BB2MSG5 /1 | AEX®Index (Kainos indeksas), |, Euronext Euronext Derivatives |0,10 895,9500
NL0000000107 (Amsterdam)
000 000
BB2MSH, . -
DE00OBB2MSH3 / 1 _ CAC 40® Index (Kainos gy, 1y Euronext Paris Euronext Derivatives | ; 4 7 535,2500
indeksas), FRO003500008 (Paris)
000 000
BB2MSJ, .
DE000BB2MSJ9 /1 | DAX® Index (Rezultato indeksas), | Deutsche Bérse AG | Eurex 0,01 19 158,1250
DE0008469008
000 000
BB2MSK, .
DE000BB2MSK7 /1 | PAX® Index (Rezultato indeksas), |, Deutsche Bérse AG |Eurex 0,01 19 031,2500
DE0008469008
000 000
BB2MSL, .
DE000BB2MSL5 /1 | PAX® '“‘I’;’éégggf'tgé%é”deksas)’ Short Deutsche Bérse AG |Eurex 0,01 19 552,2500
000 000 6
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Pradinis
Nurodymo pirkti /
parduoti

Varanty s g T . . - . . .
WKN ir ISIN/ Bazu!e finansiné priemoné Opf:lc_mo Retere_nc_:lnls Ateltles_ svandorlq Koeficientas nustat_ytos I_(alnos
Emisijos dydis (indeksas su ISIN) rasis Saltinis birza lygyje barjeras
(angl. Stop-Loss
Barrier) Indekso
verte
BB2MSM, .
DE000BB2MSM3 /1 | DAX® Index (Rezutare fndeksas), | o Deutsche Bérse AG |Eurex 0,01 19 576,8750
000 000
BB2MSN, .
DE000BB2MSN1 /1 | DAX® Index (Rezultato indeksas). | g1y Deutsche Bérse AG |Eurex 0,01 19 601,5000
000 000
BB2MSP, The Dow Jones Industrial S&P Dow Jones CBOE (Chicago
DEO00OBB2MSP6 / 1 Average® Index (Kainos Long Indices LLC Board Options 0,01 43 350,0000
000 000 indeksas), US2605661048 Exchange)
BB2MSQ, The Dow Jones Industrial S&P Dow Jones CBOE (Chicago
DEO00OBB2MSQ4 / 1 Average® Index (Kainos Long Indices LLC Board Options 0,01 43 248,0000
000 000 indeksas), US2605661048 Exchange)
BB2MSR, The Dow Jones Industrial S&P Dow Jones CBOE (Chicago
DEOOOBB2MSR2 / 1 Average® Index (Kainos Long Indices LLC Board Options 0,01 43 146,0000
000 000 indeksas), US2605661048 Exchange)
BB2MSS, The Dow Jones Industrial S&P Dow Jones CBOE (Chicago
DE0O00BB2MSSO0 / 1 Average® Index (Kainos Long Indices LLC Board Options 0,01 43 044,0000
000 000 indeksas), US2605661048 Exchange)
BB2MST, The Dow Jones Industrial S&P Dow Jones CBOE (Chicago
DEO00OBB2MST8 / 1 Average® Index (Kainos Long Indices LLC Board Options 0,01 42 942,0000
000 000 indeksas), US2605661048 Exchange)
BB2MSU, The Dow Jones Industrial S&P Dow Jones CBOE (Chicago
DEO00OBB2MSUG6 / 1 Average® Index (Kainos Short Indices LLC Board Options 0,01 49 196,0000
000 000 indeksas), US2605661048 Exchange)
BB2MSV . .
: FTSE MIB Index (Kainos . Borsa ltaliana
DEOO%%EZO'\S(S)V4 /1 indeksas), GBOOBNNLHW18 Short Borsa ltaliana (IDEM) 0,001 34 155,0000
BB2MSW . .
’ FTSE MIB Index (Kainos . Borsa ltaliana
DEOOO(I)BO%Z(I;/(I)%W2 /1 indeksas), GBOOBNNLHW18 Short Borsa Italiana (IDEM) 0,001 34 303,5000
BB2MSX . .
. FTSE MIB Index (Kainos . Borsa ltaliana
DEOO%%%%I\S?XO /1 indeksas), GBOOBNNLHW18 Short Borsa Italiana (IDEM) 0,001 34 452,0000
BB2MSY . .
. FTSE MIB Index (Kainos . Borsa ltaliana
DEOO%%%ZOI\SCS)YS /"1 indeksas), GBOOBNNLHW18 Short Borsa ltaliana (IDEM) 0,001 34 600,5000
BB2MSZ . .
: FTSE MIB Index (Kainos . Borsa ltaliana
DEOO%I(B)I(B;ZOI\S(?ZS /1 indeksas), GBOOBNNLHW18 Short Borsa ltaliana (IDEM) 0,001 34 749,0000
BB2MS0 . .
y FTSE MIB Index (Kainos . Borsa ltaliana
DEOO%%EZOI\S(?% /"1 indeksas), GBOOBNNLHW18 Short Borsa Italiana (IDEM) 0,001 34 897,5000
BB2MS1 . .
y FTSE MIB Index (Kainos . Borsa ltaliana
DEOO%I(B)I(B)ZOI\&?H /1 indeksas), GBOOBNNLHW18 Short Borsa ltaliana (IDEM) 0,001 35 046,0000
BB2MS2, . Mercado Oficial de
DE000BB2MS29 / 1 "'53(8 Z)g;@ é”sdoeé‘lgégg‘g;s Long Bolsa de Madrid | Futuros y Opciones |0,01 11 475,0000
000 000 ’ Financieros (MEFF)
BB2MS3, . Mercado Oficial de
DE000BB2MS37 / 1 BEX zg)@)énsdoesxlgégg’ggs Short Bolsa de Madrid  |Futuros y Opciones [0,01 11 711,0000
000 000 ’ Financieros (MEFF)
BB2MS4, . Mercado Oficial de
DE00OBB2MS45 / 1 e Z’g)(@ér‘sdoeé‘lgégg‘g& Short Bolsa de Madrid | Futuros y Opciones | 0,01 11 760,0000
000 000 ’ Financieros (MEFF)
BB2MS5 . . .
y NASDAQ-100® Index (Kainos Chicago Mercantile
DEOO%%I(?;ZOI\&?SZ /1 indeksas), US6311011026 Long Nasdaq Inc Exchange (CME) 0,01 20 910,0000
BB2MS6 . . .
y NASDAQ-100® Index (Kainos Chicago Mercantile
DEOO%I(B)ISZOI\SC?GO /"1 indeksas), US6311011026 Long Nasdaq Inc Exchange (CME) 0,01 20 859,0000
BB2MS7 . . .
y NASDAQ-100® Index (Kainos Chicago Mercantile
DEOO%%I(B)ZOI\S(?R /1 indeksas), US6311011026 Long Nasdaq Inc Exchange (CME) 0,01 20 808,0000
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BB2MS8 . . !
y NASDAQ-100® Index (Kainos Chicago Mercantile
DEOO%I(B)ISZOI\S(?% /1 indeksas), US6311011026 Long Nasdaq Inc Exchange (CME) 0,01 20 757,0000
BB2MS9 . . )
Y NASDAQ-100® Index (Kainos Chicago Mercantile
DEOO%%I(B)ZOI\&?M /"1 indeksas), US6311011026 Long Nasdaq Inc Exchange (CME) 0,01 20 706,0000
BB2MTA . . .
’ NASDAQ-100® Index (Kainos Chicago Mercantile
DEOO%%ISZOI\S;)I'AG /1 indeksas), US6311011026 Long Nasdaq Inc Exchange (CME) 0,01 20 655,0000
BB2MTB . . .
; NASDAQ-100® Index (Kainos Chicago Mercantile
DEOO%%ISZOI\ggB4 /1 indeksas), US6311011026 Long Nasdaq Inc Exchange (CME) 0,01 20 604,0000
BB2MTC . . !
’ NASDAQ-100® Index (Kainos Chicago Mercantile
DEOO%%%ZOI\SECZ /1 indeksas), US6311011026 Long Nasdaq Inc Exchange (CME) 0,01 20 553,0000
BB2MTD . . .
! NASDAQ-100® Index (Kainos Chicago Mercantile
DEOO%%%ZOI\(/)IEDO/ 1 indeksas), US6311011026 Long Nasdagq Inc Exchange (CME) 0,01 20 502,0000
BB2MTE . . .
; NASDAQ-100® Index (Kainos Chicago Mercantile
DEOO%%%ZOI\S;)I'EB /1 indeksas), US6311011026 Long Nasdaq Inc Exchange (CME) 0,01 20 451,0000
BB2MTF . . .
: NASDAQ-100® Index (Kainos Chicago Mercantile
DEOO%%ISZOI\SJFS /1 indeksas), US6311011026 Short Nasdaq Inc Exchange (CME) 0,01 21 805,0000
BB2MTG . . )
J NASDAQ-100® Index (Kainos Chicago Mercantile
DEOO%%%%I\(/I)‘(I)’GS/ 1 indeksas), US6311011026 Short Nasdaq Inc Exchange (CME) 0,01 22 393,0000
BB2MTH . . .
' NASDAQ-100® Index (Kainos Chicago Mercantile
DEOO%%I(BJZO'\(/)'EM /1 indeksas), US6311011026 Short Nasdaq Inc Exchange (CME) 0,01 22 491,0000
BB2MTJ . . .
: NASDAQ-100® Index (Kainos Chicago Mercantile
DEOO%I(B)(I?%I\(;IJJ? /1 indeksas), US6311011026 Short Nasdaq Inc Exchange (CME) 0,01 23 226,0000
BB2MTK . . .
, NASDAQ-100® Index (Kainos Chicago Mercantile
DEOO%%ISZOI\SCT)KS /1 indeksas), US6311011026 Short Nasdaq Inc Exchange (CME) 0,01 23 422,0000
BB2MTL . . )
i NASDAQ-100® Index (Kainos Chicago Mercantile
DEOO(())I(B)EZOI\(;I('I)'LS /"1 indeksas), US6311011026 Short Nasdaq Inc Exchange (CME) 0,01 27 440,0000
BB2MTM . . .
. NASDAQ-100® Index (Kainos Chicago Mercantile
DEOOOO%%ZOI\S'(I)'M1 /1 indeksas), US6311011026 Short Nasdaq Inc Exchange (CME) 0,01 27 832,0000
BB2MTN, o
DE000BB2MTNG /1 | PSI® '“g?f,\fggg‘gg&ggeksas)' Long Euronext Lisbon | Euronext Derivatives |0,01 6 324,0000
000 000
BB2MTP, . CBOE (Chicago
DE00OBB2MTP4 / 1 _S&P 500@ Index (Kainos |, S&P Dow Jones |5 - 14 Options 0,01 5907,3000
indeksas), US78378X1072 Indices LLC
000 000 Exchange)
BB2MTQ, . CBOE (Chicago
S&P 500® Index (Kainos S&P Dow Jones )
DE000BB2MTQ2 / 1 indeksas), US78378X1072 Long Indices LLC Board Options 0,01 5 887,0000
000 000 Exchange)
BB2MTR, . CBOE (Chicago
DE00OBB2MTRO / 1 _S&P 500® Index (Kainos 1, S&P Dow Jones 5 | Options 0,01 5 866,7000
indeksas), US78378X1072 Indices LLC
000 000 Exchange)
BB2MTS, . CBOE (Chicago
DEO0OBB2MTSS / 1 _S&P 500@® Index (Kainos |5y S&P Dow Jones 15 i Options 0,01 7 013,2000
indeksas), US78378X1072 Indices LLC
000 000 Exchange)
BB2MTT, . CBOE (Chicago
DE00OBB2MTT6 / 1 _S&P 500® Index (Kainos | g,y S&P Dow Jones |5 -4 Options 0,01 7 052,6000
indeksas), US78378X1072 Indices LLC
000 000 Exchange)
BB2MTU, . CBOE (Chicago
DE000OBB2MTUA4 / 1 _S&P 500® Index (Kainos | gy, 4 S&P Dow Jones |5 4 Options 0,01 7 328,4000
indeksas), US78378X1072 Indices LLC
000 000 Exchange)
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BB2MTV, . CBOE (Chicago
S&P 500® Index (Kainos S&P Dow Jones .
DEOO%%EZOI\S;)FVZ /1 indeksas), US78378X1072 Short Indices LLC anrd Options 0,01 7 880,0000
xchange)
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 blsimy nepadengty ir nesubordinuoty Emitento jsipareigojimy atzvilgiu, iSskyrus jsipareigojimus, kurie

yra vir§esni 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.

Emitentas savo nuozidra gali svarstyti galimybe pateikti paraiSkg dél Varanty jtraukimo j birzos prekybos sgrasus ir (arba) jtraukimo j prekybg
vienoje ar keliose prekybos vietose. Apie bet kokj tokj jtraukimg j birzos sarasus ir (arba) jtraukimg j prekybg, jei to bus siekiama, bus paskelbta
atskiru prane$imu, nurodant atitinkama (-as) birzos prekybos vietg (-as).

Emitentas neturi teisinés prievolés uztikrinti Varanty buvimg birzos prekybos sgrasSe (jei toks yra) per visg Varanty galiojimo laikotarpj. Prekyba
Varantais gali bati sustabdyta ir (arba) jie gali bati iSbraukti i$ birzos prekybos sgraso bet kuriuo metu pagal galiojancias atitinkamos (-y) birzos (-y)
taisykles ir nuostatus. Apie bet kokj prekybos sustabdymg ir (arba) iSbraukimg i$ birzos prekybos saraso bus paskelbta atskiru pranesimu.

Ar vertybiniams popieriams yra suteikiama kokia nors garantija?

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

Kas yra vertybiniy popieriy Garantas?

Buveiné ir teisiné forma

Garantas yra akciné bendrové (pranc. société anonyme), |steigta Prancizijoje pagal Prancizijos
jstatymus, juridinio kodas ROMUWSFPU8SMPROB8K5P83. 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
dukteriniy jmoniy visose didziosiose rinkose.

Pagrindiniai akcininkai

kapitalo ar balso teisiy.

2024 m. birzelio 30 d. pagrindiniai akcininkai yra ,Société Fédérale de Participations et d'Investissement*
(SFPI), vieSojo intereso akciné bendrové, veikianti Belgijos vyriausybés vardu ir turinti 5,6 proc.
registruoto akcinio kapitalo, Amundi holding, kuriai priklauso 5,1 proc. registruoto akcinio kapitalo,
.BlackRock® Inc., kuriai priklauso 6,0 proc. registruoto akcinio kapitalo ir Liuksemburgo DidZioji
Hercogysté, kuriai priklauso 1,1 proc. registruoto akcinio kapitalo. Bendrovés BNPP zZiniomis, né vienam
akcininkui, iSskyrus bendroves SFPI, Amundi ir ,BlackRock® Inc., priklauso daugiau nei 5 proc. jos

Pagrindiniy vadovy tapatybé

Jean-Laurent Bonnafé, bendrovés ,BNP Paribas” S.A. generalinis direktorius.

Teisés akty nustatytg
atliekan€iy auditoriy tapatybé

audita

.Mazars®, 61, rue Henri Regnault, Courbevoie (92), Prancizija
Ernst & Young et Autres, Tour First, TSA 14 444, 92037 Paris-La Défense cedex, Prancizija

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

Kokia yra Garanto pagrindiné finansiné informacija?

1 lentelé. Pajamy ataskaita

2023 m. gruodzio 31 d.
(audituota),

2022 m. gruodzio 31 d.
(audituota),

Pirmoji 2024 m. pusé
(neaudituotoji),

Pirmoji 2023 m. pusé
(neaudituotoji),

min. eury min. eury min. eury min. eury
|plaukos 45 874 45430 24 753 23 395
Rizikos kaina (2907) (3.003) (1.488) (1.331)
Grynosios pajamos, priskiriamos 10 975 9 848 6 498 7 245

nuosavo kapitalo turétojams

2 |lentelé. Balanso ataskaita

2024 m.birzelio 30 d.
(neaudituotoji),

2023 m. gruodzio 31 d.
(audituota),

2022 m. gruodzio 31 d.
(audituota),

min. eury min. eury min. eury
Visas turtas (grupés) 2 699 258 2 591 499 2 663 748
Konsoliduotosios paskolos ir i$ klienty 872 147 859 200 857 020
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gautinos sumos

Konsoliduotieji klienty indéliai 1003 053 988 549 1008 056

Akcininky nuosavybé (grupés dalis) 122 182 123 742 121 237

2022 m. gruodzio 31 d. ir 2023 m. gruodzio 31 d. pasibaigusiy mety audituotos konsoliduotosios finansinés Garanto ataskaitos ir tarpiné SeSiy
ménesiy laikotarpio, pasibaigusio 2024 m. birzelio 30 d., finansiné ataskaita, parengtos pagal Tarptautinius finansinés atskaitomybés standartus
(TFAS).

Kokia yra pagrindiné su Garantu susijusi rizika?

Su Garantu susijusi nemokumo rizika / likvidumo rizika. Atsizvelgiant | galimg Garantijg, kurig suteiké ,BNP Paribas“ S.A. ir Emitento bei
Garanto sudarytg kontrolés ir pelno perdavimo sutartj, investuotojai taip pat patiria netiesiogine su Garantu susijusig nemokumo ir likvidumo rizika.
Garanto, t. y. tarptautinés finansy grupés veiklai badinga 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 bendrovés ,BNP Paribas“ S.A. (esancios sutarties Salimi,
jsipareigojusia moketi atlygj pagal sudarytg kontrolés ir pelno perdavimo sutartj) arba jmoniy grupés ,BNP Paribas* atzvilgiu Europos gaivinimo ir
pertvarkymo direktyvos perkélimo j Prancizijos teise kontekste, gali daryti netiesioginj neigiamg 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 valdzios 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 Investuotg kapitala.

Priklausomumas nuo Bazinés finansavimo priemonés kainos augimo
Emitentas pasirenka Bazine finansing 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 Varanty "MINI Future Long" Referenciné kaina yra lygi arba mazesné nei Atitinkama vykdymo kaina, ISpirkimo suma bus lygi nuliui (0),
tuomet nebus atliktas joks mokéjimas (visiSkas nuostolis).

Jeigu Referenciné kaina yra didesné nei Atitinkama vykdymo kaina, Varanty turétojas patiria nuostolj, jeigu ISpirkimo suma yra mazesné nei
Varanty turétojo sumokéta pirkimo kaina.

Jeigu Varanty "MINI Future Short" Referenciné kaina yra lygi arba didesné nei Atitinkama vykdymo kaina, ISpirkimo suma bus lygi nuliui (0),
tuomet nebus atliktas joks mokéjimas (visiSkas nuostolis).

Jeigu Referenciné kaina yra mazesné nei Atitinkama vykdymo kaina, Varanty turétojas patiria nuostolj, jeigu ISpirkimo suma yra mazesné nei
Varanty turétojo sumokeéta pirkimo kaina.

Pateiktas praneSimas apie anuliavimg jprastine tvarka negalioja, jeigu Anuliavimo dieng ar iki jos jvyksta Nurodyma pirkti / parduoti nustatytos
kainos lygyje (angl. Stop-Loss Event) sukeliantis jvykis.

Varanty "MINI Future Long" atveju ISpirkimo suma gali bdti lygi nuliui, jeigu Referencinis nurodymo pirkti / parduoti nustatyta kaina lygis yra
mazesnis nei arba lygus su Atitinkama vykdymo kaina.

Varanty "MINI Future Short" atveju ISpirkimo suma gali bdti lygi nuliui, jeigu Referencinis nurodymo pirkti / parduoti nustatyta kaina lygis yra
didesnis nei arba lygus su Atitinkama vykdymo kaina.

Atkreiptinas démesys, kad, jvykus Nurodymga pirkti / parduoti nustatytame kainos lygyje (angl. Stop-Loss Event) sukelian€iam jvykiui, mokétina
suma yra lygi ISpirkimo sumai, galiojanciai Nurodymg pirkti / parduoti nustatytame kainos lygyje (angl. Stop-Loss Event) sukeliancio jvykio atveju;
tokiu atveju Vertés nustatymo data yra ta diena, kurig jvyksta Nurodymg pirkti / parduoti nustatytame kainos lygyje (angl. Stop-Loss Event)
sukeliantis jvykis, ta¢iau ji negali bati véliau nei ta diena, kurig buvo nustatytas Referencinis nurodymo pirkti / parduoti nustatyta kaina lygis (angl.
Stop-Loss Reference Level), tuomet I1Spirkimo suma gali bati lygi nuliui (0) ir joks mokéjimas nebus atliekamas.

Jeigu nejvyksta Nurodyma pirkti / parduoti nustatytame kainos lygyje (angl. Stop-Loss Event) sukeliantis jvykis, 1Spirkimo suma netampa mokétina ir
neturi bati automatiSskai sumokama Varanty galiojimo metu. Bet kokia suma tampa mokétina ir turi bati sumokeéta tik jeigu Varanto turétojas
pasinaudoja savo Varanto teise arba Emitentas anuliuoja Varantus.

Jvykus Nurodymg pirkti / parduoti nustatytame kainos lygyje (angl. Stop-Loss Event) sukelian€iam jvykiui, bet koks ankstesnis Varanto turétojo
jvykdymas véliau netenka galios dél to, kad jvyko paskesné sglyga, o Varantai yra automatiskai jvykdomi Zenkliai mazesne ISpirkimo suma ($i suma
gali bati lygi nuliui).

Su neterminuotu Varanty pobudziu susijusi rizika
Varantams néra nustatyta Atsiskaitymo data ir, atitinkamai, jie yra neterminuoti.

Varanty suteikiamomis teisémis Varanty turétojas privalo pasinaudoti Varanty sglygose nustatyta dieng bei vadovaujantis Varanty salygose
nustatyta jgyvendinimo tvarka. Net jeigu Varanto turétojas turi teise jvykdyti Varantus nustatytomis dienomis, tokios dienos Varanty turétojui gali
badti nepalankios. Varanty turétojas turi pats nuspresti, ar ir kiek Varanto jvykdymas yra nenaudingas Varanto turétojui.

Be to, Emitentas turi teise Anuliavimo jprastine tvarka dieng anuliuoti Varantus, vadovaudamasis Varanty salygomis. Emitentui anuliavus Varantus,
Varanty turétojas negali keisti atitinkamos Anuliavimo jprastine tvarka dienos, kuri gali bati nepalanki Varanty turétojui.

Tiek Emitentui anuliavus Varantus, tiek paciam Varanty turétojui jvykdzius Varantus, Varanty turétojas patiria pakartotinés investicijos rizika,
kadangi egzistuoja tikimybé, kad Emitento sumokéta suma atitinkamais atvejais gali bati pakartotinai investuota tik rinkos salygomis, kurios gali bati
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maziau palankios nei tos, kurios galiojo anuliavimo arba Varanto jsigijimo metu. Dél nurodytos priezasties, Varanty turétojas patiria rizika, kad jo
l0kesciai, susije su vertés padidéjimu jvykdant alternatyvig investicijg gali ir neisSsipildyti.

Su maziausiu jvykdymo skai¢iumi susijusi rizika

Be to, Varanty salygose nurodyta, kad jvykdymo teise gali bati pasinaudota tik nustatyto Varanty skaiCiaus (toliau — Maziausias skaiCius) atzvilgiu.
Todél Varanty turétojai, nejgije batino Varanty Maziausio skai€iaus turi arba parduoti savo Varantus, arba jsigyti papildomy Varanty (bet kuriuo
atveju patirdami sandorio sgnaudas). Taciau, parduodant Varantus, badtina rasti rinkos dalyviy, kurie noréty tuos Varantus jsigyti uz atitinkamg
kaing. Neradus tokiy jsigyti Varantus pageidaujanciy rinkos dalyviy, Varanty verté negali bati realizuojama.

Iki atitinkamos jvykdymo dienos laiku nejvykdzius Varanty sglygose nustatyty jvykdymo salygy, PraneSimas apie jvykdyma netenka galios ir vél
jvykdyti bus galima tik kitg Varanty salygose nurodytg atitinkamy Varanty jvykdymo diena.

Varanty pelnas gali sumazéti dél laiko, kuris praeina nuo pasinaudojimo Varanty teisémis dienos iki tos dienos, kurig nustatoma uz pasinaudojimg
tokiomis teisémis mokétina kaina.

VisiSko nuostolio rizika galioja net teisétai pasinaudojus Varanty teisémis.

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 mokeéjimas.

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 visa Investuotg kapitalg. Varanty turétojai taip pat patiria rizikg, kad pakartotinai investuoti jie
galés, taciau tik ne tokiomis palankiomis sglygomis (vadinamoji 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 nebdti likvidzios antrinés rinkos, kurioje galima buty prekiauti Varantais arba kad jie
negalés parduoti Varanty tam tikru laiku arba uz tam tikrg kaina.

Su Bazine finansine priemone susijusi rizika. Indekso réméjas gali pakeisti indekso taisykles ir tokiems galimiems pakeitimams Emitentas neturi
galimybés daryti poveikj. Tokie galimi pakeitimai gali turéti (neigiamos) jtakos Varanty turétojy iSmokoms. Jeigu Baziné finansavimo priemoné yra
kainy indeksas, deréty atminti, kad, kitaip nei rezultaty indeksy atveju, padidéjus Bazinés finansinés priemonés lygiui, Bazine finansine priemone
sudaranciy akcijy dividendai néra iSmokami. Todél investuotojai dividendy ar kitokiy iSmoky uz kainy indeksg sudarancias akcijas negauna.

Su galimais interesy konfliktais susijusi rizika. Emitentas, Garantas ir su jais susijusios bendrovés gali siekti interesy, priestaraujanéiy 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 sialymg ir (arba) jtraukima j prekybos reguliuojamoje rinkoje sgrasus.

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

Bendrosios pasiulymo salygos ir planuojamas grafikas

Varantus ,BNP Paribas Financial Markets® S.N.C., Paryzius (Prancizija) susidoméjusiems investuotojams sidlys nuo 2024 m. lapkri¢io 11 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 birzos prekybos saradus ar jais prekiauti birzoje.

Emitentas savo nuozitra gali svarstyti galimybe pateikti paraiSkg dél Varanty jtraukimo | birzos prekybos sgrasus ir (arba) jtraukimo j prekybg

vienoje ar keliose prekybos vietose. Apie bet kokj tokj jtraukimg j birzos sgraSus ir (arba) jtraukima j prekybg, jei to bus siekiama, bus paskelbta
atskiru praneSimu, nurodant atitinkama (-as) birzos prekybos vietg (-as).

Emitentas neturi teisinés prievolés uztikrinti Varanty buvimg birzos prekybos sgrase (jei toks yra) per visg Varanty galiojimo laikotarpj. Prekyba
Varantais gali bati sustabdyta ir (arba) jie gali bati iSbraukti i$ birzos prekybos sgraso bet kuriuo metu pagal galiojancias atitinkamos (-y) birzos (-y)
taisykles ir nuostatus. Apie bet kokj prekybos sustabdyma ir (arba) iSbraukima i$ birzos prekybos sgraso bus paskelbta atskiru pranesimu.

Visy iSlaidy samata

Investuotojas Varantus gali jsigyti uz emisijos kaing arba uz pirkimo kaing. Nei Emitentas, nei Sillytojas 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.

| pradine emisijos kaing yra jtrauktos kiekvieno atitinkamo konkretaus produkto jtraukimo j sgrasg islaidos (galiojancios Galutinio sglygy parengimo
diena).

Kas yra siiilytojas ir (arba) asmuo, prasantis jtraukti produktus j prekybos rinkoje sgrasus?

Sidlytojas yra ,BNP Paribas Financial Markets“ S.N.C. (registruotosios buveinés adresas 20 boulevard des Italiens, 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 pasidlymo tikslas yra siekti pelno. Emitentas naudos gryngsias emisijos jplaukas iSimtinai apdrausti su Varantais susijusiy savo
jsipareigojimy Varanty turétojams rizika.
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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:

MINI Future Long un/vai MINI Future Short Garantijas, kas saistitas ar indeksiem ("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:

2024. 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 Emitenta revidétajiem gada finansu parskatiem par
finanSu gadiem, kas beidzas 2022. gada 31. decembri un 2023. gada 31. decembr.

Deloitte GmbH Wirtschaftsprifungsgesellschaft, Rosenheimer Platz 4, 81669 Minhene, Vacija, ir iecelta
par apstiprinato revidentu Emitenta starpposma finansu parskatiem uz 2024.gada 30.janiju.

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 un revidétu starpposma finansSu parskatu par seSu ménesu periodu, kas noslédzas 2024. gada 30. janija.

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

FinanSu parskats par

FinanSu parskats par | Starpposma finansu | Starpposma finansu

gadu,

kas noslédzas 2023.
gada 31. decembri

gadu,

kas nosledzas 2022.
gada 31. decembri

parskats par periodu,

kas noslédzas 2024.
gada 30. janija

parskats par periodu,

kas noslédzas 2023.
gada 30. janija

EUR EUR EUR EUR
Parastas darbibas rezultats
Pargjie uznémuma saimnieciskas 647 058,83 783 010,31 696 182,67 294 198,50
darbibas ienémumi
Paréjas uznémuma saimnieciskas -647 058,83 -783 010,31 -696 182,67 -294 198,50
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darbibas izmaksas

Gada tira pelna 0 0 0 0

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

FinanSu parskats par gadu, Finansu parskats par gadu, Starpposma finansu
kas noslédzas 2023. gada 31. | kas noslédzas 2022. gada 31. parskats par periodu,
decembri decembri kas nosleédzas 2024. gada 30.
EUR EUR junija
EUR
Debitori un parégjie aktivi
Radniecigo sabiedribu paradi 180 935 589,44 8 285 000,00 271 352 786,76
Pargjie aktivi (aktivi/apgrozamie Ilidzekli) 7 014 600 801,88 4 207 327 744,69 7 494 283 487,91
Pasivi
Obligacijas (saistibas/paradi) 4 321 474 506,21 2 361510 475,11 4730 124 214,23
Citas saistibas (saistibas/paradi) 2 874 061 885,11 1854 102 269,58 3035512 060,44
Tirais finanSu parads (ilgtermina parads, 0 0 0
kam pieskaitits Tstermina parads, no ka
atnemta skaidra nauda)
3. tabula: Naudas pliismas parskats - vértspapiri, kas nav pasu kapitala vertspapiri
Par laika posmu no Par laika posmu no Starpposma  finansu | Starpposma finansu
2023. gada 1. janvara | 2022. gada 1. janvara parskats par periodu, parskats par periodu,
lidz 31. decembrim Iidz 31. decembrim kas nosledzas 2024. | kas nosledzas 2023.
EUR EUR gada 30. junija gada 30. junija
EUR EUR
Pamatdarbibas neto naudas 13 899,18 -13 222,76 -3 365,83 1 336,25

plismas

FinanséSanas darbibas neto - - - -
naudas plismas

leguldiSanas darbibas neto - - - -
naudas plisma

Kadi ir galvenie ar Emitentu saistitie riski?

Vertspapiru turétaji uznemas emitenta risku/kreditrisku: Saskana ar BNP Paribas S.A. ka Galvotaja sniegto Galvojumu, ar ko nodroS$inata visu
summu, kuras saskana ar Emitenta izlaisto vértspapiru noteikumiem pienakas 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/iekls parak lielos parados). Ja Emitents klGtu maksatnespéjigs, vértspapiru turétdji ta dél varétu zaudét vértspapiru iegades bridr
ieguldrto kapitalu (pilniga zaudéjuma risks).

Vértspapiru turétaji uznemas kontroles un pelnas 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
raditus tiros zaudéjumus kontroles un pelnas nodoSanas liguma darbibas termina ietvaros. legulditaji, kuri ir veikusi ieguldijumu Emitenta izlaistajos
vértspapiros, tadeél uznemas risku, ka Emitents vispar nespés vai nespés pilnd apjoma izpildit savas saistibas pret vértspapiru turétajiem, vai
nevarés to izdarit noteiktaja termina, ja BNP Paribas S.A. vispar neizpildis vai neizpildis pilnd apjoma vai noteiktaja termina savas saistibas pret
Emitentu saskana ar kontroles un pelnas nodo$anas ligumu. Sada gadijuma vértspapiru turétaji var zaudét visu kapitalu, ko tie ieguldijusi
vértspapiru iegades bridT (pilniga zaudéjuma risks).

C dala — Galvena informacija par vértspapiriem

Kadas ir vertspapiru pamatiezimes?

Vertspapiru veids un forma

Garantijas tiek izlaistas ka fiziska obligacija uzraditaja obligaciju (Inhaberschuldverschreibungen) forma saskana ar Vacijas likumiem un Vacijas
Civilkodeksa (Btirgerliches Gesetzbuch — BGB) 793. panta sniegto definiciju. Emitents patur tiesibas aizstat ar fizisku obligaciju izlaistds Garantijas
saskana ar eWpG (Gesetz lber elektronische Wertpapiere) 6. panta 3. punktu ar tada pasa satura elektroniskajiem vértspapiriem, kas registréti
centralaja registra eWpG 4. panta 2. punkta izpratné ("Centrala registra vértspapiri'). Emitents patur tiesibas aizstat Centrala registra
vértspapirus saskana ar eWpG 6. panta 2. punktu ar tada pasa satura vértspapiriem, kas izlaisti ka fiziska obligacija.

Garantijas ir brivi parvedamas un uz tam 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 turétajs var izmantot Garantijas sniegtas tiesibas vienlaicigi vismaz 1 000 Garantijam (“Minimalais skaits”).

Garantiju turétdjam vismaz divas Bankas darba dienas pirms Tiesibu izmantoSanas datuma japazino, ka vin§(-a) plano izmantot ar Garantijam
saistitas tiesibas.
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Garantiju tiesibas tiks uzskatitas par automatiski izmantotam, tiklidz iestasies Zaud&jumu apturéSanas notikums.
Garantiju turétajam ir tiesibas pieprasit, lai Emitents Norékinu datuma samaksa IzpirkS§8anas summu.
DzéSana pirms termina

Emitentam ir tiesibas izbeigt Garantiju darbibu vienkarsa kartiba, sakot ar iepriek$S noteiktu datumu. Péc tam, kad Emitents izbeidzis darbibu
vienkarsa kartiba, Garantiju turétdjam ir tiesibas pieprastt, lai Emitents Norékinu datuma izmaksa Izpirk§8anas summu.

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, ka minéts ieprieks, Emitents
samaksa IzbeigS8anas summu Cetru Bankas darba dienu laika 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 ienakumu izmaksa

Izpirk§8anas summa par Garantiju tiek izmaksata Garantiju turétajam Norékinu valata vélakais Norékinu datuma.
MINI Future Long Garantiju Izpirk§8anas summa ir vienada ar:

(a) starpibu starp Bazes cenu un Attiecigo norunas cenu, kas reizinata ar Koeficientu, ja NovéroSanas perioda NovéroSanas cena nav
sasniegusi vai nokritusies zemak par Zaud&jumu apturéSanas robezu; vai
(b) starpibu starp Zaud&jumu apturéSanas bazes Iimeni un Attiecigo norunas cenu, kas reizinata ar Koeficientu, ja Novéro$anas perioda

NovéroSanas cena sasniegusi vai nokritusies zemak par Zaudéjumu apturéSanas robezu.
MINI Future Short Garantiju IzpirkSanas summa ir vienada ar:

(a) starpibu starp Attiecigo norunas cenu un Bazes cenu, kas reizinata ar Koeficientu, ja NovéroSanas perioda Novéro$anas cena nav
sasniegusi vai parsniegusi Zaudéjumu apturé$anas robezu; vai
(b) starpibu starp Attiecigo norunas cenu un Zaud&jumu apturéSanas bazes Iimeni, kas reizinata ar Koeficientu, ja Novéro$anas perioda

NovéroSanas cena sasniegusi vai parsniegusi Zaudéjumu apturéSanas robezu.
Ja iepriek$ minétaja veida aprekinata summa ir vienada ar nulli vai negativa vértiba, Garantiju deriguma termin$ beigsies un tas klUs bezvértigas.
Sada gadijuma, Garantiju turétajiem netiks veikts nekads maksajums.

Ja attiecinams, summu iespéjams konvertét no Pamata eso8a aktiva Bazes valitas Norékinu valata.

Ja Emitents izbeidz Garantiju darbibu arkartas kartiba, IzbeigSanas summa, ko Emitents maksa par Garantiju Garantiju turétajiem, ir vienada ar
Aprékina veicgjas iestades noteikto summu, kas tas pamatota ieskata ir atbilstoSa tirgus cena tiei pirms notikuma, kas kalpojis par pamatu
tiesTtbam izbeigt vértspapiru darbibu.

Ja Emitents izbeidz Garantiju darbibu vienkar$a kartiba, Garantiju turétdjam izmaksdjama summa ir vienada ar izpirkS8anas summu Norékinu
datuma.

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 esoSo aktivu ir noticis Korigéjoss notikums. Darbibas izbeigSanas gadijuma arkartas kartiba, kd minéts ieprieks,
Emitents samaksa |zbeigSanas summu Cetru Bankas darba dienu laika p&c pazinojuma par darbibas izbeigSanu.

Emisijas datums (valutéSanas datums) 2024. gada 13. novembris

Novérosanas cena ir Pamata eso$o aktivu jebkada cena, ko Izzinas avots noteicis un publicéjis NovéroSanas perioda ka oficialo
cenu, sakot ar pirmo cenu, kas oficiali noteikta Novéro$anas perioda sakuma (2024. gada 11. novembris).

Novérosanas periods NovéroSanas periods sakas bridi, kad ir pieejama pirma cena, kas atbilst NovéroSanas cenas definicijai, un
noslédzas Bazes cenas noteikSanas bridi vai Zaudéjumu apturéSanas notikuma iestaSanas bridi (ieskaitot
katru no tiem).

Sakotnéja
Garantiju WKN un = - - . = - Zaudéjumu
Pamata esosais aktivs lespéjas . Nakotnes ligumu _ _x
ISIN/ - - Izzinas avots sy Koeficients apturésanas
- _ (Indekss ar ISIN) liguma veids ’ birza 5ot
Emisijas apmérs robeza indeksa
punktos
BB2MSF,
DE000BB2MSF7 /1 | AEX®Index (Cenas Indekss), | gy, Euronext Euronext Derivatives |0,10 891,0000
NLO000000107 (Amsterdam)
000 000
BB2MSG,
DE000BB2MSG5 /1 | AEX®Index (Cenas Indekss), | g,y Euronext Euronext Derivatives [0,10 895,9500
NLO000000107 (Amsterdam)
000 000
BB2MSH, -
DE000BB2MSH3 /1 | CAC 40® Index (Cenas Indekss), | g, 4 Euronext Paris Euronext Derivatives | ; 4 7 535,2500
FR0003500008 (Paris)
000 000
BB2MSJ, _
DE000BB2MSJ9 /1 | DAX®Index (Rezultatu Indekss), | Deutsche Bérse AG | Eurex 0,01 19 158,1250
DE0008469008
000 000
BB2MSK, _
DE000BB2MSK7 /1 | DAX® Index (Rezultatu Indekss), |, Deutsche Bérse AG |Eurex 0,01 19 031,2500
DE0008469008
000 000
BB2MSL, _
DE000BB2MSL5 /1 | DAX®Index (Rezultatu Indekss), | g,y Deutsche Bérse AG | Eurex 0,01 19 552,2500
oo a0 DE0008469008
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Sakotneja

Garantiju WKN un = - - . = - Zaudéjumu
Pamata esosais aktivs lespéjas . Nakotnes ligumu _ Y
ISIN/ - . Izzinas avots s Koeficients apturésanas
- _ (Indekss ar ISIN) liguma veids ’ birza 5. s
Emisijas apmérs robeza indeksa
punktos
BB2MSM, -
DE000BB2MSM3 /1 | DAX® Index (Rezultatu Indekss), | g,y Deutsche Bérse AG | Eurex 0,01 19 576,8750
DE0008469008
000 000
BB2MSN, -
DE000BB2MSN1 /1 | PAX® Index (Rezultatu Indekss), | gy, Deutsche Bérse AG |Eurex 0,01 19 601,5000
DE0008469008
000 000
BB2MSP, The Dow Jones Industrial S&P Dow Jones CBOE (Chicago
DEO00OBB2MSP6 / 1 | Average® Index (Cenas Indekss), [Long Indices LLC Board Options 0,01 43 350,0000
000 000 US2605661048 Exchange)
BB2MSQ, The Dow Jones Industrial S&P Dow Jones CBOE (Chicago
DEO00OBB2MSQ4 / 1 | Average® Index (Cenas Indekss), |Long Indices LLC Board Options 0,01 43 248,0000
000 000 US2605661048 Exchange)
BB2MSR, The Dow Jones Industrial S&P Dow Jones CBOE (Chicago
DEOOOBB2MSR2 /1 | Average® Index (Cenas Indekss), |Long Indices LLC Board Options 0,01 43 146,0000
000 000 US2605661048 Exchange)
BB2MSS, The Dow Jones Industrial S&P Dow Jones CBOE (Chicago
DEO00BB2MSSO0 /1 | Average® Index (Cenas Indekss), [Long Indices LLC Board Options 0,01 43 044,0000
000 000 US2605661048 Exchange)
BB2MST, The Dow Jones Industrial S&P Dow Jones CBOE (Chicago
DEO00OBB2MST8 /1 | Average® Index (Cenas Indekss), [Long Indices LLC Board Options 0,01 42 942,0000
000 000 US2605661048 Exchange)
BB2MSU, The Dow Jones Industrial S&P Dow Jones CBOE (Chicago
DEO00OBB2MSUG6 / 1 | Average® Index (Cenas Indekss), | Short Indices LLC Board Options 0,01 49 196,0000
000 000 US2605661048 Exchange)
BB2MSV .
: FTSE MIB Index (Cenas Indekss), . Borsa ltaliana
DE000BB2MSV4 / 1 GBOOBNNLHW18 Short Borsa ltaliana (IDEM) 0,001 34 155,0000
000 000
BB2MSW .
’ FTSE MIB Index (Cenas Indekss), . Borsa ltaliana
DE000BB2MSW?2 / 1 GBOOBNNLHWA8 Short Borsa Italiana (IDEM) 0,001 34 303,5000
000 000
BB2MSX .
. FTSE MIB Index (Cenas Indekss), . Borsa ltaliana
DE0O00BB2MSX0 / 1 GBOOBNNLHW18 Short Borsa ltaliana (IDEM) 0,001 34 452,0000
000 000
BB2MSY .
. FTSE MIB Index (Cenas Indekss), . Borsa ltaliana
DE0O00BB2MSY8 / 1 GBOOBNNLHW18 Short Borsa ltaliana (IDEM) 0,001 34 600,5000
000 000
BB2MSZ .
g FTSE MIB Index (Cenas Indekss), . Borsa ltaliana
DE000BB2MSZ5/ 1 GBOOBNNLHW18 Short Borsa ltaliana (IDEM) 0,001 34 749,0000
000 000
BB2MS0 i
y FTSE MIB Index (Cenas Indekss), . Borsa ltaliana
DE000BB2MS03 / 1 GBOOBNNLHWA8 Short Borsa Italiana (IDEM) 0,001 34 897,5000
000 000
BB2MS1 .
y FTSE MIB Index (Cenas Indekss), . Borsa ltaliana
DEO00BB2MS11 /1 GBOOBNNLHW18 Short Borsa ltaliana (IDEM) 0,001 35 046,0000
000 000
BB2MS2, Mercado Oficial de
DE000BB2MS29 /1 | 'BEX 356 ndex (Cenas Indekss). | ong Bolsa de Madrid | Futuros y Opciones |0,01 11 475,0000
000 000 Financieros (MEFF)
BB2MS3, Mercado Oficial de
DE000BB2MS37 /1 | 'BEX 35®Egggfo%%%%?)55'“dekss)' Short Bolsa de Madrid | Futuros y Opciones | 0,01 11 711,0000
000 000 Financieros (MEFF)
BB2MS4, Mercado Oficial de
DE000BB2MS45 /1 | 'BEX 35®E'§gg>|‘0(0%%%%s5'“dekss)' Short Bolsa de Madrid | Futuros y Opciones | 0,01 11 760,0000
000 000 Financieros (MEFF)
BB2MS5 . .
y NASDAQ-100® Index (Cenas Chicago Mercantile
DE0O00BB2MS52 / 1 Indekss), US6311011026 Long Nasdaq Inc Exchange (CME) 0,01 20 910,0000
000 000
BB2MS6 ) !
y NASDAQ-100® Index (Cenas Chicago Mercantile
DEOO%I(B)I(B)ZOI\SC?GO /"1 Indekss), US6311011026 Long Nasdaq Inc Exchange (CME) 0,01 20 859,0000
BB2MS7 . )
y NASDAQ-100® Index (Cenas Chicago Mercantile
DEOO%%I(B)Z()I\S(??S /"1 Indekss), US6311011026 Long Nasdaq Inc Exchange (CME) 0,01 20 808,0000
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Sakotneja

Garantiju WKN un = - - . = - Zaudéjumu
Pamata esosais aktivs lespéjas . Nakotnes ligumu _ Y
ISIN/ - . Izzinas avots s Koeficients apturésanas
- _ (Indekss ar ISIN) liguma veids ’ birza 5. s
Emisijas apmérs robeza indeksa
punktos
BB2MS8 . !
y NASDAQ-100® Index (Cenas Chicago Mercantile
DEOO%I(B)ISZOI\&?% /"1 Indekss), US6311011026 Long Nasdaq Inc Exchange (CME) 0,01 20 757,0000
BB2MS9 . )
Y NASDAQ-100® Index (Cenas Chicago Mercantile
DE000BB2MS94 / 1 Indekss), US6311011026 Long Nasdaq Inc Exchange (CME) 0,01 20 706,0000
000 000
BB2MTA . .
’ NASDAQ-100® Index (Cenas Chicago Mercantile
DEOO%%ISZOI\S;)I'AG /1 Indekss), US6311011026 Long Nasdaq Inc Exchange (CME) 0,01 20 655,0000
BB2MTB . .
; NASDAQ-100® Index (Cenas Chicago Mercantile
DEOO%%ISZOI\ggB4 /1 Indekss), US6311011026 Long Nasdaq Inc Exchange (CME) 0,01 20 604,0000
BB2MTC . !
’ NASDAQ-100® Index (Cenas Chicago Mercantile
DE000BB2MTC2 / 1 Indekss), US6311011026 Long Nasdaq Inc Exchange (CME) 0,01 20 553,0000
000 000
BB2MTD . .
r NASDAQ-100® Index (Cenas Chicago Mercantile
DE000BB2MTDO / 1 Indekss), US6311011026 Long Nasdaq Inc Exchange (CME) 0,01 20 502,0000
000 000
BB2MTE . .
; NASDAQ-100® Index (Cenas Chicago Mercantile
DEOO%%%ZOI\SE)I'EB /1 Indekss), US6311011026 Long Nasdaq Inc Exchange (CME) 0,01 20 451,0000
BB2MTF . .
; NASDAQ-100® Index (Cenas Chicago Mercantile
DEOOOBB2MTF5 /1 Indekss), US6311011026 Short Nasdaq Inc Exchange (CME) 0,01 21 805,0000
000 000
BB2MTG . )
y NASDAQ-100® Index (Cenas Chicago Mercantile
DE000BB2MTG3 / 1 Indekss), US6311011026 Short Nasdagq Inc Exchange (CME) 0,01 22 393,0000
000 000
BB2MTH . .
' NASDAQ-100® Index (Cenas Chicago Mercantile
DEO00BB2MTH1 / 1 Indekss), US6311011026 Short Nasdaq Inc Exchange (CME) 0,01 22 491,0000
000 000
BB2MTJ . .
! NASDAQ-100® Index (Cenas Chicago Mercantile
DEOO%I(B)E%I\(;IJJ? /1 Indekss), US6311011026 Short Nasdaq Inc Exchange (CME) 0,01 23 226,0000
BB2MTK . .
, NASDAQ-100® Index (Cenas Chicago Mercantile
DEOOOBB2MTK5 / 1 Indekss), US6311011026 Short Nasdaq Inc Exchange (CME) 0,01 23 422,0000
000 000
BB2MTL . )
! NASDAQ-100® Index (Cenas Chicago Mercantile
DE000BB2MTL3 /1 Indekss), US6311011026 Short Nasdaq Inc Exchange (CME) 0,01 27 440,0000
000 000
BB2MTM . .
. NASDAQ-100® Index (Cenas Chicago Mercantile
DEOOOO%%ZOI\S'(I)'M1 /1 Indekss), US6311011026 Short Nasdaq Inc Exchange (CME) 0,01 27 832,0000
BB2MTN,
DE000BB2MTNg /1 | " S!®Index (Cenas Indekss), |, Euronext Lisbon | Euronext Derivatives |0,01 6 324,0000
PTING0200002
000 000
BB2MTP, CBOE (Chicago
DE000BB2MTP4 /1 | S&P 500 Index (Genas Indekss). |, o, &P DowJones | g oarg Options 0,01 5 907,3000
US78378X1072 Indices LLC
000 000 Exchange)
BB2MTQ, CBOE (Chicago
DE000BB2MTQ2 /1 |S&P 500%'8”7%%"7%?(91%5;52'”dekss)’ Long ﬁ%i;fl‘f’l_"cmes Board Options 0,01 5 887,0000
000 000 Exchange)
BB2MTR, CBOE (Chicago
DE000BB2MTRO /1 | S&P 500@ Index (Cenas Indekss), || S&P Dow Jones 5 i Options 0,01 5 866,7000
US78378X1072 Indices LLC
000 000 Exchange)
BB2MTS, CBOE (Chicago
DE000BB2MTS8 /1 | S&P 500@ Index (Cenas Indekss), | g 4 S&P Dow Jones 5 - Options 0,01 7 013,2000
US78378X1072 Indices LLC
000 000 Exchange)
BB2MTT, CBOE (Chicago
DE000BB2MTTe /1 | S&P 500® Index (Cenas Indekss), | 5y, ¢ S&P Dow Jones 1 -y Options 0,01 7 052,6000
US78378X1072 Indices LLC
000 000 Exchange)
BB2MTU, CBOE (Chicago
DE000BB2MTU4 / 1 | S&P 500@ Index (Cenas Indekss), | g, 4 S&P Dow Jones |5 -4 Options 0,01 7 328,4000
US78378X1072 Indices LLC
000 000 Exchange)
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Sakotneja
Garantiju WKN un = w: - . = - Zaudéjumu
Pamata esosais aktivs lespéjas . Nakotnes ligumu _ Y
ISIN/ - . Izzinas avots s Koeficients apturésanas
- _ (Indekss ar ISIN) liguma veids ’ birza 5. s
Emisijas apmérs robeza indeksa
punktos
BB2MTV, CBOE (Chicago
DE000BB2MTV2 /1 | S&P 500@ Index (Cenas Indekss), | g, 4 S&P Dow Jones 15 i Options 0,01 7 880,0000
US78378X1072 Indices LLC
000 000 Exchange)
Statuss:

Garantijas ir Emitenta tieS8as un nepakartotas saistibas, kuras Emitents nav nodro$indjis ar Kilu. Izmaksas par Garantijam tiek veiktas pari passu
attieciba vienai pret otru un jebkadam citam paSreizéjam un nakotnes nenodro$inatam un nepakartotam Emitenta saistibam, iznemot saistibas,
kuram ir priekSroka saskana ar obligatam tiesitbu normam.

Kur vértspapiri tiks tirgoti?

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

Emitents péc saviem ieskatiem var apsvért iespéju pieteikt Garantiju kotéSanu un/vai ieklauSanu tirdznieciba viena vai vairakas tirdzniecibas vietas.
Ja tiks pienemts Iemums par $adu kotéSanu un/vai ieklauSanu tirdznieciba, tas tiks pazinots ar pazinojuma starpniecibu, kura bis noradita attieciga
tirdzniecibas vietu(as).

Emitentam nav tiesiska pienakuma saglabat Garantiju kotéSanu (ja tada ir) visd Garantiju darbibas laika. Garantiju tirdznieciba var tikt apturéta
un/vai kotéSana var tikt partraukta jebkura laika, saskana ar attiecigas tirdzniecibas vietas spéka esoSajiem noteikumiem. Jebkura tirdzniecibas
apturéSana un/vai kotéSanas partraukSana tiks pazinota ar oficiala pazinojuma starpniecibu.

Vai vértspapiriem 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 ROMUWSFPU8BMPRO8K5P83. 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 filiales un meitasuznémumi visos lielakajos tirgos.
Lielakie dalu turétaji: Kop$ 2024. gada 30. jonija 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 5,6 % registréta pamatkapitala, Amundi ar 5,1% registrétd pamatkapitala, BlackRock Inc.
ar 6,0 % registréta pamatkapitala un Luksemburgas Lielhercogiste ar 1,1% registréta pamatkapitala
turgjuma. Cik zinams BNPP, nav neviena cita akcionara, iznemot SFPI, Amundi un BlackRock Inc., kuru
turéjuma batu 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

Ernst & Young et Autres, Tour First, TSA 14 444, 92037 Paris-La Défense cedex, Francija

Kada ir Galvotaja galvena finansu informacija?

1. tabula: Pelnas vai zaudéjumu aprékins

2023. gada 31. 2022. gada 31. 2024. gada pirma puse 2023. gada pirma puse
decembris decembris (nerevidéts) (nerevidéts)
(revidéts) (revidéts) miljoni EUR miljoni EUR
miljoni EUR miljoni EUR
lenémumi 45 874 45430 24 753 23 395
Riska izmaksas (2907) (3003) (1.488) (1331)
Neto ienakumi, kas attiecinami uz 10 975 9848 6 498 7 245
akciju turétajiem
2. tabula: Bilance
2024. gada 30.junijs 2023. gada 31. decembris 2022. gada 31. decembris
(nerevidéts) (revidéts) (revidéts)
miljoni EUR miljoni EUR miljoni EUR
Aktivu kopsumma (grupa) 2 699 258 2 591 499 2 663 748
Konsolidétie aizdevumi klientiem un 872 147 859 200 857 020
klientu debitoru paradi
Klientu konsolidétie depoziti 1003 053 988 549 1 008 056
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Akcionaru kapitals (grupas dala) 122 182 123 742 121237

Galvotaja revidétie konsolidétie finanSu parskati par gadiem, kas noslédzas 2022. gada 31. decembri un 2023. gada 31. decembrT un starpposma
finanSu parskats par seSu méneSu periodu, kas noslédzas 2024. gada 30.j0nija ir sagatavoti saskand ar Starptautiskajiem finanSu 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
flgumu, kas noslégts starp Emitentu un Galvotaju, iegulditdji netie$a veida uznemas art ar Galvotaju saistitu maksatnespéjas risku un likviditates
risku. Galvotaja ka starptautiskas finanSu grupas uznéméjdarbibai raksturigi septini galvenie riski (kreditrisks, 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 pasSreiz&jo vidi saistitie riski). Ja Galvotajs klist maksatnespéjigs, Garantiju turétaji ta
rezultata var pat zaudét Garantiju iegades bridt ieguldito kapitalu (pilniga zaudéjuma risks).

Noreguléjuma pasakumi attieciba uz Galvotaju: Tapat Francija attiecibad uz BNP Paribas S.A. (ka darfjumu partneri, kura pienakums ir izmaksat
kompensaciju saskana ar noslégto kontroles un pelnas nodoSanas [lgumu) vai BNP Paribas Group saskana ar Eiropas Sanacijas un noreguléjuma
direktivas transponéSanu Francijas likumdoSana veikti pasakumi var netieSi negativi ietekmét Emitentu. Attiecigi iegulditajus apdraud arr risks, ka
BNP Paribas S.A. nespés izpildit kontroles un pelnas nodoSanas liguma noteiktas saistibas, pieméram, ja ta klis maksatnespéjiga (nelikvida/iek|ds
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 bridr ieguldito kapitalu (pilniga zaudéjuma
risks).

Kadi ir galvenie vértspapiriem piemitosSie riski?

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 izvéle nav vienmér balstita uz izvéléta Pamata esosa aktiva rezultatu prognozem.

Sviras efekta iespaida Pamata eso$a aktiva cenas svarstibas (vai pat prognozétu 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 MINI Future Long Garantiju Bazes cena ir vienada vai zemaka par Attiecigo norunas cenu, Izpirk§anas summa bis nulle (0), un tad NEKADS
maksajums netiks veikts (pilnigs zaudéjums)

Ja Bazes cena parsniedz Attiecigo norunas cenu, Garantiju turétajs cieS zaudéjumus, ja lzpirkSanas summa ir mazaka par Garantiju turétaja
samaksato iegades cenu.

Ja MINI Future Short Garantiju Bazes cena ir vienada vai augstaka par Attiecigo norunas cenu, Izpirk3anas summa bas nulle (0), un tad NEKADS
maksajums netiks veikts (pilnigs zaud&jums).

Ja Bazes cena ir zemaka par Attiecigo norunas cenu, Garantiju turétajs cieS zaudéjumus, ja Izpirk§anas summa ir mazaka par Garantiju turétaja
samaksato iegades cenu.

Pazinojums par darbibas izbeig8anu vienkar$a kartibd zaudé spéku, ja attiecigaja IzbeigSanas datuma vai pirms ta iestdjas Zaud&umu
apturéSanas notikums.

MINI Future Long Garantiju gadijuma IzpirkSanas summa var bat vienada ar nulli, ja Zaudéjumu apturéSanas Iimenis ir zemaks vai vienads ar
Attiecigo norunas cenu.

MINI Future Short Garantiju gadijuma Izpirk§anas summa var bt vienada ar nulli, ja Zaudéjumu apturé$Sanas lTmenis parsniedz vai ir vienads ar
Attiecigo norunas cenu.

Jaatzime, ka, iestajoties Zaud&jumu apturéSanas notikumam, izmaksas summa ir vienada ar |zpirk§8anas summu, kas piemérojama Zaudé&jumu
apturéSanas notikuma gadijuma; tada gadijuma ValutéSanas datums ir diena, kura iestajies Zaudéjumu apturéSanas notikums, bet vélakais diena,
kura noteikts Zaudéjumu apturéSanas bazes limenis, un Izpirk§8anas summa var bat nulle (0) un NEKADS maksajums netiks veikts.

Ja vien nav iestdjies Zaudéjumu apturéSanas notikums, IzpirkS8anas summai neiestdjas maksasanas termin$ un ta nav automatiski jaizmaksa
jebkura laika Garantiju termina laika. Maksajums ir javeic tikai tad, ja Garantiju turétajs izmanto ar Garantijam saistitas tiesibas vai ja Emitents
izbeidz Garantiju darbibu.

Ja iestajas Zaudéjumu apturéSanas notikums, jebkada iepriekS€ja Garantiju turétaja tiesibu TstenoSana attiecigi zaudé spéku sekojoSa nosacijuma
iestaSanas déel, un ar Garantijam saistitas tiesibas tiek automatiski izmantotas ar ievérojami samazinatu IzpirkS8anas summu (81 summa var bat
nulle).

Ar neierobezotu terminu saistitie riski:
Garantijam nav noteikta Norékinu datuma un attiecigi to termin$ nav noteikts.

Tapéc Garantiju turétaju ar Garantijam saistitas tiesibas, ko apliecina Garantijas, Garantiju turétajs var izmantot noteiktaja tiesibu izmantoSanas
datuma Garantiju noteikumos noteiktaja ar Garantijam saistito tiesibu izmantoSanas kartiba. Lai gan Garantiju turétdjam ir tiesibas izmantot
Garantijas noteiktos izmanto$anas datumos, Sie datumi var nebdt izdevigi Garantiju turétajam. Garantiju turétajam ir pasam jaizlem;j, vai un cik liela
méra Garantiju izmantoSana nav izdeviga Garantiju turétajam.

Turklat Emitentam ir tiesibas izbeigt Garantiju darbibu vienkarsa kartiba saskana ar Garantiju noteikumiem IzbeigSanas datuma vienkarsa kartiba.
Ja Emitents izbeidz Garantiju darbibu, Garantiju turétajs nevar ietekmét piemérojamo IzbeigSanas datumu vienkarsa kartiba, kas var nebdt izdevigs
Garantiju turetajam.

Gan gadijuma, ja Garantiju darbibu izbeidz Emitents, gan tad, ja Garantijas izmanto pats Garantiju turétdjs, Garantiju turétajs uznemas atkartota
ieguldijuma risku, jo ir iespéjams, ka Emitenta izmaksato summu, ja attiecinams, bls iespéjams ieguldit ar mazak labveéligiem tirgus nosacijumiem,
neka Garantijas, kuras darbiba izbeigta vai kas tikusi izmantota, iegades bridi. Garantiju turétdjs uznemas risku, ka vina prognozes par vértibas
palielinaSanos alternativa ieguldijuma rezultata var nepiepildtties.

Ar minimalo izmantosanas skaitu saistitie riski:
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Tapat Garantiju noteikumos noteikts, ka izmantoSanas tiesibas var Tstenot tikai noraditajam Garantiju skaitam (“Minimalais skaits”). Tapéc Garantiju
turétaji, kuriem nav nepiecieSama Garantiju skaita, ir vai nu japardod viniem piedero8as Garantijas vai jaiegadajas papildu Garantijas (jebkura
gadijuma sedzot darfjuma izmaksas). Tacu Garantijas var pardot tikai tad, ja atrodas tirgus dalibnieki, kuri vélas iegadaties Garantijas par attiecigo
cenu. Ja neizdodas atrast tirgus dalibniekus, kuri vélétos iegadaties vértspapirus, Garantiju vértibu nav iespéjams realizét.

Ja Garantiju noteikumos aprakstitie izmantoSanas noteikumi nav izpilditi noteikta termina pirms attieciga izmanto$anas datuma, Pazinojums par
izmanto$anu zaudé spéku un izmanto$ana ir iesp&jama tikai nakamaja izmanto$anas datuma, kas noteikts attiecigo Garantiju noteikumos.

lenakums no Garantijam var samazinaties laika nobides dé| starp datumu, kura tiek izmantotas ar Garantijam saistitas tiesibas, un datumu, kad tiek
noteikta to izmanto$anas bridr izmaksajama summa.

Pilniga zaudéjuma risks pastav ar tad, ja ar Garantijam saistitas tiesibas ir pienacigi izmantotas

Tirgus darbibas traucéjumi: Risks Garantiju turétajiem ir tads, ka Garantiju noteikumos aprakstito tirgus darbibas trauc&jumu rasanas negativi
ietekmé Garantiju vértibu. Attiecigas izmaksajamas summas samaksa arT var aizkavéties tirgus darbibas traucé&jumu 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 IzbeigS8anas summa var bat ievérojami mazaka par Garantiju
iegades bridT 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 vertspapiru 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: Indeksa noteikumus var grozit indeksa sponsors. Emitents nevar ietekmét tadas iesp&jamas izmainas, kas
var (negativi) ietekmét maksajumus Garantiju turétajiem. Ja Pamata esoSais aktivs ir cenu indekss, janem véra, ka atskirtba no rezultatu indeksiem
dividenZu sadale akcijam, kas ieklautas Pamata esoSaja aktiva, nepalielina Pamata eso8a aktiva limeni. Tapéc iegulditaji neko neiegist no cenu
indeksa ieklauto akciju dividenzu vai citas pelnas sadales.

Ar potencialiem intereSu konfliktiem saistitie riski: Emitentam, Galvotajam, k& arT ar tiem saistitiem uznémumiem var bat 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 vértibu.

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

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 11. novembris.
Publiskais piedavajums noslédzas Prospekta un/vai taja bridi speka eso8a Pamatprospekta deriguma termina beigas.

Informacija par pielaiSanu tirdzniecibai reguléta tirgi

Garantiju ieklauSana birZzas saraksta vai tirdznieciba paslaik nav paredzéta.

Emitents péc saviem ieskatiem var apsvért iespéju pieteikt Garantiju kotéSanu un/vai ieklauSanu tirdznieciba viena vai vairakas tirdzniecibas vietas.

Ja tiks pienemts Iemums par $adu kotéSanu un/vai ieklauSanu tirdznieciba, tas tiks pazinots ar pazinojuma starpniecibu, kura bis noradita attieciga
tirdzniecibas vietu(as).

Emitentam nav tiesiska pienakuma saglabat Garantiju kotéSanu (ja tada ir) visad Garantiju darbibas laika. Garantiju tirdznieciba var tikt apturéta
un/vai kotéSana var tikt partraukta jebkura laika, saskana ar attiecigas tirdzniecibas vietas spéka esoSajiem noteikumiem. Jebkura tirdzniecibas
apturésana un/vai kotéSanas partraukSana tiks pazinota ar oficiala pazinojuma starpniecibu.

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, tau pircéjam var nakties segt ar Garantiju iegadi saistitus izdevumus, ja vin§ Garantijas iegadajas
no bankam vai valsts krajpankam (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, juridiskds personas
identifikators (LEI): 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 giSanu. 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:

MINI Future Long og/eller MINI Future Short Warranter knyttet til indekser ("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 2024

Del B — Nogkkelinformasjon om Utstederen

Hvem er Utstederen av verdipapirene?

Bosted og juridisk form:

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

Utstederens forretningsadresse er

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. for Utstederens reviderte arsregnskap for
regnskapsarene avsluttet 31. desember 2022 og 31. desember 2023.

Deloitte GmbH Wirtschaftspriifungsgesellschaft, Rosenheimer Platz 4, 81669 Miinchen, Tyskland, er
oppnevnt som lovbestemt revisor for Utstederens delarsregnskap av 30. juni 2024.

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 og det reviderte delarsregnskapet for seksmanedersperioden per 30. juni 2024.

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

Arsregnskap per Arsregnskap per Delarsregnskap per Delarsregnskap per
31. desember 2023 31. desember 2022 30. juni 2024 30. juni 2023
(EUR) (EUR) (EUR) (EUR)
Resultat av ordinaer virksomhet
Andre driftsinntekter 647.058,83 783.010,31 696.182,67 294.198,50
Andre driftskostnader -647.058,83 -783.010,31 -696.182,67 -294.198,50
Arsresultat 0 0 0 0

Tabell 2: Balanse - Verdipapirer som ikke er knyttet til egenkapital
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Arsregnskap per
31. desember 2023
(EUR)

Arsregnskap per
31. desember 2022
(EUR)

Delarsregnskap per
30. juni 2024
(EUR)

Fordringer og andre eiendeler

Fordringer fra neerstdende selskaper

180.935.589,44

8.285.000,00

271.352.786,76

Andre eiendeler (eiendeler/omlgpsmidler)

7.014.600.801,88

4.207.327.744,69

7.494.283.487,91

Gjeld
Obligasjoner 4.321.474.506,21 2.361.510.475,11 4.730.124.214,23
Annen gjeld 2.874.061.885,11 1.854.102.269,58 3.035.512.060,44

Netto finansiell gjeld (langsiktig gjeld pluss

0

0

0

kortsiktig gjeld minus kontanter)

Tabell 3: Kontantstremoppstilling - Verdipapirer som ikke er knyttet til egenkapital

For perioden fra For perioden fra Delarsregnskap per Delarsregnskap per

1. januar til 31. | 1. januar til 31. | 30.juni 2024 30. juni 2023
desember 2023 desember 2022 (EUR) (EUR)
(EUR) (EUR)

Netto kontantstrgm fra 13.899,18 -13.222,76 -3.365,83 1.336,25

operasjonelle aktiviteter

Netto kontantstrem fra - - - -
finansieringsaktiviteter

Netto kontantstrem fra
investeringsaktiviteter

Hva er de viktigste risikoene som er spesifikke for Utstederen?

Innehavere av verdipapirer baerer 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 baerer risikoen for brudd pa kontroll- og profittoverfgringsavtalen: 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. saerlig forpliktet
til & kompensere eventuelle netto tap Utstederen for avrig kan generere i et regnskapsar underlagt kontroll- og profittoverfaringsavtalens lgpetid.
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 falge
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 som et bevis i form av ihendehaverobligasjoner (Inhaberschuldverschreibungen) under tysk lov som definert i Sec. 793 av
den tyske sivilloven (Blirgerliches Gesetzbuch — BGB). Utstederen forbeholder seg retten til & erstatte Warranter utstedt som et bevis i henhold til §
6 (3) eWpG (Gesetz liber elektronische Wertpapiere) med elektroniske verdipapirer med samme innhold og registrert i et sentralt register innen
betydningen av § 4 (2) eWpG («Sentralregister Verdipapirer»). Utstederen forbeholder seg retten til & erstatte Sentralregister Verdipapirer i
henhold til § 6 (2) eWpG med verdipapirer med samme innhold utstedt som et bevis.

Garantiene kan fritt overfgres og er ikke underlagt noen begrensninger.

Rettigheter knyttet til verdipapirene

Warrantene baerer ikke renter.

Hver Warrant gir Warrantinnehaveren rett til & motta et Innlgsningsbelap ved utevelse som beskrevet under "Utbetaling av avkastning" nedenfor.

Innlgsning

Warrantrettigheter kan kun utgves for minst 1.000 Warranter ("Minimumsantallet") om gangen.
Warrantinnehaveren ma aktivt paberope seg at den utgver Warrantrettighetene senest to Virkedager far Utgvelsesdatoen.

Warrantrettighetene vil automatisk bli ansett som utgvd sa snart en Stop-Loss Hendelse inntreffer.
Warrantinnehaveren har rett til & kreve at Utstederen betaler Innlgsningsbelgpet pa Oppgjgrsdatoen.
Tidlig innlgsning

Utstederen har rett til & terminere Warrantene ved ordinzer terminering fra en forhandsbestemt dato og utover. Ved ordineer terminering fra
Utstederen skal Warrantinnehaveren ha rett til & kreve at Utstederen utbetaler Innlgsningsbelapet pa Oppgjersdatoen.

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 ekstraordineer 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 vaere sa lavt som null (0) (fullstendig tap av Investert Kapital).
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Utbetaling av avkastning

Innlgsningsbelapet per Warrant skal utbetales til Warrantinnehaveren i Oppgjgrsvalutaen senest pa Oppgjersdatoen.
Innlgsningsbelapet for MINI Future Long Warranter skal vaere lik

(a) differansen mellom Referanseprisen og Relevant Strike, multiplisert med Ratioen hvis Observasjonsprisen ikke har nadd eller falt under
Stop-Loss Grensen i Observasjonsperioden; eller
(b) differansen mellom Stop-Loss Referansenivaet og Relevant Strike, multiplisert med Ratioen hvis Observasjonsprisen har nadd eller falt

under Stop-Loss Grensen i Observasjonsperioden.
Innlgsningsbelapet for MINI Future Short Warranter skal veere lik

(a) differansen mellom Relevant Strike og Referanseprisen, multiplisert med Ratioen hvis Observasjonsprisen ikke har nadd eller
overskredet Stop-Loss Grensen i Observasjonsperioden; eller
(b) differansen mellom Relevant Strike og Stop-Loss Referansenivaet, multiplisert med Ratioen hvis Observasjonsprisen har nadd eller

overskredet Stop-Loss Grensen i Observasjonsperioden.
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 ekstraordineer 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.

Ved en ordinaer terminering av Warrantene fra Utstederens side, skal belgpet som skal betales til Warrantinnehaveren tilsvare Innlgsningsbelagpet
pa Termineringsdatoen.

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
ekstraordineer terminering som fglge av dette skal Utstederen betale Termineringsbelapet innen fire Virkedager etter melding om terminering.

Utstedelsesdato (valgrdag) | 13. november 2024

Observasjonsperioden begynner pa tidspunktet nar den ferste prisen som er definert under
"Observasjonsprisen" er tilgjengelig og slutter ved fastsettelse av Referanseprisen eller ved en Stop-Loss
Hendelse (begge datoer inkludert).

Observasjonsperiode

betyr enhver pris pa de Underliggende aktiva som er offisielt bestemt og publisert av Referansekilden i Igpet
av Observasjonsperioden, og starter med den farste prisen som offisielt bestemmes ved begynnelsen av
Observasjonsperioden (11. november 2024).

Observasjonspris

WKN og ISIN for Opprinnelig Stop-
Warrantene/ Underliggende Opsjonstype | Referansekilde Terminbgrs Ratio ‘I).’:)ss Gregnse ip
Utstedelsens (Indeks med ISIN) -

indekspoeng
storrelse
BB2MSF, i
DEOOOBB2MSF7 / 1 AEX® Index (Prisindeks), | g4 Euronext Euronext Derivatives |0,10 891,0000
NLO000000107 (Amsterdam)
000 000
BB2MSG, .
DE000BB2MSGS5 / 1 AEX® Index (Prisindeks), | g4 Euronext Euronext Derivatives |0,10 895,9500
NL0000000107 (Amsterdam)
000 000
BB2MSH, . ..
DE000BB2MSH3 /1 | CAC 40@Index (Prisindeks), gy, Euronext Paris Euronext Derivatives | ; 4 7 535,2500
FR0003500008 (Paris)
000 000
BB2MSJ, .
DE000BB2MSJ9 /1 | DAX®Index (Ytelsesindeks), ) Deutsche Bérse AG | Eurex 0,01 19 158,1250
DE0008469008
000 000
BB2MSK, .
DE000BB2MSK7 /1 | DAX®Index (Ytelsesindeks), |, Deutsche Bérse AG | Eurex 0,01 19 031,2500
DE0008469008
000 000
BB2MSL, .
DE00OBB2MSL5 /1 | DAX®Index (Ytelsesindeks), | gy, Deutsche Bérse AG |Eurex 0,01 19 552,2500
DE0008469008
000 000
BB2MSM, .
DE000BB2MSM3 /1 | DAX®Index (Ytelsesindeks), |y, Deutsche Bérse AG |Eurex 0,01 19 576,8750
DE0008469008
000 000
BB2MSN, .
DE000BB2MSN1 /1 | DAX®Index (Ytelsesindeks), gy Deutsche Borse AG | Eurex 0,01 19 601,5000
DE0008469008
000 000
BB2MSP, The Dow Jones Industrial S&P Dow Jones CBOE (Chicago
DEOOOBB2MSP6 / 1 Average® Index (Prisindeks), Long Indices LLC Board Options 0,01 43 350,0000
000 000 US2605661048 Exchange)
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WKN og ISIN for

Opprinnelig Stop-

Warrantene/ Underliggende . . . . .
Utstedelsens (Indeks med ISIN) Opsjonstype Referansekilde Terminbors Ratio Ii_:::k(zrir;sne i
storrelse poeng
BB2MSQ, The Dow Jones Industrial S&P Dow Jones CBOE (Chicago
DEO00BB2MSQ4 / 1 Average® Index (Prisindeks), [Long Indices LLC Board Options 0,01 43 248,0000
000 000 US2605661048 Exchange)
BB2MSR, The Dow Jones Industrial S&P Dow Jones CBOE (Chicago
DEOOOBB2MSR2 / 1 Average® Index (Prisindeks), |Long Indices LLC Board Options 0,01 43 146,0000
000 000 US2605661048 Exchange)
BB2MSS, The Dow Jones Industrial S&P Dow Jones CBOE (Chicago
DEO00BB2MSSO0 / 1 Average® Index (Prisindeks), |Long Indices LLC Board Options 0,01 43 044,0000
000 000 US2605661048 Exchange)
BB2MST, The Dow Jones Industrial S&P Dow Jones CBOE (Chicago
DEO00BB2MST8 / 1 Average® Index (Prisindeks), |Long Indices LLC Board Options 0,01 42 942,0000
000 000 US2605661048 Exchange)
BB2MSU, The Dow Jones Industrial S&P Dow Jones CBOE (Chicago
DE0O00BB2MSUG / 1 Average® Index (Prisindeks), |Short Indices LLC Board Options 0,01 49 196,0000
000 000 US2605661048 Exchange)
BB2MSV - .
: FTSE MIB Index (Prisindeks), . Borsa ltaliana
DEOO%%%2OI\(/;§V4 /1 GBOOBNNLHW18 Short Borsa ltaliana (IDEM) 0,001 34 155,0000
BB2MSW - .
’ FTSE MIB Index (Prisindeks), . Borsa ltaliana
DEOOO(I?O%Z(I)\?)%WZ /1 GBOOBNNLHW18 Short Borsa ltaliana (IDEM) 0,001 34 303,5000
BB2MSX -, .
. FTSE MIB Index (Prisindeks), . Borsa ltaliana
DEOO%%%ZOI\S(S)XOI 1 GBOOBNNLHW18 Short Borsa ltaliana (IDEM) 0,001 34 452,0000
BB2MSY . .
. FTSE MIB Index (Prisindeks), . Borsa ltaliana
DEOO%%%ZOI\(/)I(?YSI 1 GBOOBNNLHWA8 Short Borsa Italiana (IDEM) 0,001 34 600,5000
BB2MSZ - .
. FTSE MIB Index (Prisindeks), . Borsa ltaliana
DEOO%%I(B)ZOI\S(?Z5 /1 GBOOBNNLHW18 Short Borsa ltaliana (IDEM) 0,001 34 749,0000
BB2MSO - .
y FTSE MIB Index (Prisindeks), . Borsa ltaliana
DEOO%%I(B)ZOI\S(?% /1 GBOOBNNLHW18 Short Borsa ltaliana (IDEM) 0,001 34 897,5000
BB2MS1 -, .
y FTSE MIB Index (Prisindeks), . Borsa ltaliana
DEOO%I(B)I(B)ZOI\ggﬂ /"1 GBOOBNNLHWA8 Short Borsa ltaliana (IDEM) 0,001 35 046,0000
BB2MS2, . Mercado Oficial de
DE000BB2MS29/1 | 'BEX 32(2(;2?36‘0(565;”"9"3)' Long Bolsa de Madrid | Futuros y Opciones | 0,01 11 475,0000
000 000 Financieros (MEFF)
BB2MS3, . Mercado Oficial de
DE000BB2MS37/1 | 'BEX 32‘2(')';?36‘0(555;"9"3)' Short Bolsa de Madrid | Futuros y Opciones | 0,01 11711,0000
000 000 Financieros (MEFF)
BB2MS4, . Mercado Oficial de
DE000BB2MS45/1 | 'BEX 32(252?36‘(}565;”“"3)’ Short Bolsa de Madrid | Futuros y Opciones | 0,01 11 760,0000
000 000 Financieros (MEFF)
BB2MS5 . .
y NASDAQ-100® Index Chicago Mercantile
DEOO%%E%“&?&/ 1| (Prisindeks), US6311011026 | -°"9 Nasdaq Inc Exchange (CME) |07 20 910,0000
BB2MS6 . .
y NASDAQ-100® Index Chicago Mercantile
DEOO%%EZO'\S(?GO’ 1| (Prisindeks), US6311011026 | -°"9 Nasdaq Inc Exchange (CME) |0 20 859,0000
BB2MS7 . .
y NASDAQ-100® Index Chicago Mercantile
DEOO%%%%"S?S "1 (Prisindeks), US6311011026  |-°"9 Nasdaq Inc Exchange (CME) |07 20 808,0000
BB2MS8 . .
y NASDAQ-100® Index Chicago Mercantile
DEOO%%EZO'\S(?%’ 1| (Prisindeks), US6311011026 | -°"9 Nasdaq Inc Exchange (CME) |07 20 757,0000
BB2MS9 . .
Y NASDAQ-100® Index Chicago Mercantile
DEOO%%E%“&?Q“ 1| (Prisindeks), US6311011026  |-°"9 Nasdaq Inc Exchange (CME) |07 20706,0000
BB2MTA . .
y NASDAQ-100® Index Chicago Mercantile
DEOO%%%%'\S(IAG’ "1 (Prisindeks), US6311011026 | -°"9 Nasdaq Inc Exchange (CME) |07 20 655,0000
BB2MTB . .
; NASDAQ-100® Index Chicago Mercantile
DEOO%%%%“%B“ "1 (Prisindeks), US6311011026  |-°"9 Nasdaq Inc Exchange (CME) |01 20 604,0000
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WKN og ISIN for
Warrantene/

Underliggende

Opprinnelig Stop-

Utstedelsens (Indeks med ISIN) Opsjonstype Referansekilde Terminbors Ratio Ii_:::k(zrinesne i
storrelse p g
BB2MTC . .

’ NASDAQ-100® Index Chicago Mercantile
DEOO%%%ZO'\(’)'ECZ/ 1 (Prisindeks), US6311011026  |-°"9 Nasdaq Inc Exchange (CME) |07 20 553,0000
BB2MTD . .
! NASDAQ-100® Index Chicago Mercantile
DEOO%%EZO'%DO’ T'|  (Prisindeks), US6311011026  |-°"9 Nasdaq Inc Exchange (CME) |07 20 502,0000
BB2MTE . .
, NASDAQ-100® Index Chicago Mercantile
DEOO%%%%“ggES’ "1 (Prisindeks), US6311011026  |-°"9 Nasdaq Inc Exchange (CME) |01 20 451,0000
BB2MTF . .
: NASDAQ-100® Index Chicago Mercantile
DEOO%%%%'\SJ FS/1 | (Prisindeks), US6311011026 | >Nt Nasdaq Inc Exchange (CME) |07 21805,0000
BB2MTG . .
’ NASDAQ-100® Index Chicago Mercantile
DEoo%E(s)%zol\ggGs/ 1| (Prisimdokey USS311011026 | Short Nasdagq Inc e b o) |0:01 22 393,0000
BB2MTH . .
! NASDAQ-100® Index Chicago Mercantile
DEOO%%%2OI\32)'H1 /1 (Prisindeks), US6311011026 Short Nasdaq Inc Exchange (CME) 0,01 22 491,0000
BB2MTJ . .
! NASDAQ-100® Index Chicago Mercantile
DEOO%%S%“S'J J711 1 (prisindeks), US6311011026 | SOt Nasdaq Inc Exchange (CME) |01 23 226,0000
BB2MTK . .
, NASDAQ-100® Index Chicago Mercantile
DEOO%%E%'\S(T)KS "1 (Prisindeks), US6311011026 | SMO't Nasdaq Inc Exchange (CME) |07 23 422,0000
BB2MTL . .
! NASDAQ-100® Index Chicago Mercantile
DEOO%%E%'\(’)'J L3/1 | (Prisindeks), US6311011026 | N°t Nasdaq Inc Exchange (CME) |07 27 440,0000
BB2MTM . .
’ NASDAQ-100® Index Chicago Mercantile
DEOOOO%%ZOI\{I)EM1 /1 (Prisindeks), US6311011026 Short Nasdaq Inc Exchange (CME) 0,01 27 832,0000
BB2MTN, i
DE00OBB2MTN / 1 PS'(@F,'TF‘I‘,’\fé()(gg&dzeks)’ Long Euronext Lisbon | Euronext Derivatives | 0,01 6 324,0000
000 000
BB2MTP, . CBOE (Chicago
DE000BB2MTP4 /1 | S&P 500® Index (Prisindeks), |, S&P Dow Jones |5 4 Options 0,01 5 907,3000
US78378X1072 Indices LLC
000 000 Exchange)
BB2MTQ, . CBOE (Chicago
DE000BB2MTQ2/1 | S&P 500@ Index (Prisindeks), ) S&P Dow Jones 15 | Options 0,01 5 887,0000
US78378X1072 Indices LLC
000 000 Exchange)
BB2MTR, iy CBOE (Chicago
DE000BB2MTRO /1 | S&P500® Index (Prisindeks), |, S&P Dow Jones 15 i Options 0,01 5 866,7000
US78378X1072 Indices LLC
000 000 Exchange)
BB2MTS, . CBOE (Chicago
DE00OBB2MTS8 /1 | &P 500® Index (Prisindeks), |,y S&P Dow Jones | g - 14 Options 0,01 7 013,2000
US78378X1072 Indices LLC
000 000 Exchange)
BB2MTT, . CBOE (Chicago
DE000BB2MTTE /1 | S&P 500@ Index (Prisindeks), | gy 4 S&P Dow Jones |5 i Options 0,01 7 052,6000
US78378X1072 Indices LLC
000 000 Exchange)
BB2MTU, . CBOE (Chicago
DE000BB2MTU4 /1 | S&P 500®Index (Prisindeks), g, S&P Dow Jones 15 | Options 0,01 7 328,4000
US78378X1072 Indices LLC
000 000 Exchange)
BB2MTV, - CBOE (Chicago
DE000BB2MTV2 /1 | S&P 500®Index (Prisindeks), | gp S&P Dow Jones g 4 Ootions 0,01 7 880,0000
US78378X1072 Indices LLC
000 000 Exchange)
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 naveerende 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.

Utstederen kan, etter eget skjgnn, vurdere & sgke om at Warrantene blir notert og/eller tatt opp til handel pa en eller flere markedsplasser. En slik
notering og/eller opptak til handel, hvis forfulgt, vil bli kunngjort ved en notifikasjon som vil inkludere den relevante markedsplassen(e).
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Utstederen har ikke en rettslig forpliktelse til & opprettholde noteringen (hvis noen) av Warrantene gjennom hele Igpetiden til Warrantene. Warranter
kan bli suspendert fra handel og/eller avnotert til enhver tid i henhold til gjeldende regler og bestemmelser for den relevante markedsplassen(e).
Enhver suspensjon fra handel og/eller avnotering vil bli kunngjort ved en notifikasjon.

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 ROMUWSFPU8SMPROS8K5P83.

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
eierandel:

betydelig | Per 30. juni 2024 er de sterste aksjonaerene Société Fédérale de Participations et d'Investissement
("SFPI"), et offentlig société anonyme (aksjeselskap) som opptrer pa vegne av regjeringen i Belgia og
eier 5,6 % av den registrerte aksjekapitalen, Amundi som eier 5,1 % av den registrerte aksjekapitalen,
BlackRock Inc. som eier 6,0 % av den registrerte aksjekapitalen og Storhertugdemmet Luxembourg som
eier 1,1 % av den registrerte aksjekapitalen. Etter BNPPs forstaelse, har ingen andre aksjoneerer 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

Ernst & Young et Autres, Tour First, TSA 14 444, 92037 Paris-La Défense cedex, Frankrike

Hva er den viktigste finansielle informasjonen om Garantisten?

Tabell 1: Resultatregnskapet

31. desember 2023 31. desember 2022 Forste halvdel 2024 Forste halvdel 2023
(revidert) (revidert) (urevidert) (urevidert)
i millioner EUR i millioner EUR i millioner EUR i millioner EUR
Inntekter 45.874 45.430 24.753 23.395
Kostnader knyttet til risiko (2.907) (3.003) (1.488) (1.331)
Nettoinntekt som kan tilskrives 10.975 9.848 6.498 7.245
aksjeeiere
Tabell 2: Balanse
30. juni 2024 31. desember 2023 31. desember 2022
(urevidert) (revidert) (revidert)
i millioner EUR i millioner EUR i millioner EUR
Sum eiendeler (konsern) 2.699.258 2.591.499 2.663.748
Konsoliderte 1an til og fordringer fra kunder 872.147 859.200 857.020
Konsoliderte innskudd fra kunder 1.003.053 988.549 1.008.056
Aksjonaerens egenkapital (konsernandel) 122.182 123.742 121.237

De reviderte konsoliderte arsregnskapene til Garantisten for arene som ble avsluttet 31. desember 2022 og 31. desember 2023 og delarsrapporten
for seksmanedersperioden som ble avsluttet 30. juni 2024 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: Pa 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 bankportefgljen; 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 kjgpte Warrantene (risiko for
fullstendig tap).

Regulatoriske tiltak overfor Garantisten: \/idere 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 profittoverfaringsavtalen som er inngatt) eller BNP Paribas Group, i henhold til
gjennomfaringen av det europeiske Krisehandteringsdirektivet (the European Recovery and Resolution Directive) i fransk lov, ha indirekte negativ
pavirkning pa Utstederen. Fglgelig er investorer ogsa utsatt for risikoen for at BNP Paribas S.A. ikke kan oppfylle sine forpliktelser i henhold til
kontroll- og profittoverfgringsavtalen - 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 ogsa med fgre til at Warrantinnehavere
taper kapitalen de investerte da de kjgpte Warrantene (risiko for fullstendig tap).
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Hva er de viktigste risikoene som er spesifikke for verdipapirene?

Ingen innskuddsgarantiordning. Warrantene dekkes ikke av en innskuddsgarantiordning. Investorer kan derfor risikere a tape hele den
Investerte Kapitalen.

Avhengighet av utviklingen av prisen pa de Underliggende aktiva:

Utstederens valg av Underliggende aktiva er ikke nedvendigvis 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 fraveeret 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 MINI Future Long Warrantene er lik eller lavere enn Relevant Strike, vil Innlgsningsbelgpet veere null (0), hvoretter
INGEN utbetaling vil skje (fullstendig tap).

Hvis Referanseprisen overstiger Relevant Strike, padrar Warrantinnehaveren seg et tap hvis Innlgsningsbelegpet er lavere enn kjgpesummen
Warrantinnehaveren betalte.

Hvis Referanseprisen pa MINI Future Short Warrantene er lik eller hgyere enn Relevant Strike, vil Innlgsningsbelgpet vaere null (0), hvoretter
INGEN utbetaling vil skje (fullstendig tap).

Hvis Referanseprisen er lavere enn Relevant Strike, padrar Warrantinnehaveren seg et tap hvis Innlgsningsbelgpet er lavere enn kjgpesummen
Warrantinnehaveren betalte.

Et varsel om ordinaer terminering som allerede er gitt, vil bli ugyldig hvis en Stop-Loss Hendelse inntreffer pa eller fgr den aktuelle
Termineringsdatoen; | tilfelle en slik Stop-Loss Hendelse inntreffer, vil Innlgsningsbelapet som utbetales kun tilsvare Minimumsbelgpet per Warrant.

For MINI Future Long Warranter kan Innlgsningsbelgpet bli lik null hvis Stop-Loss Referansenivaet er lavere enn eller lik Relevant Strike.
For MINI Future Short Warrants, kan Innlgsningsbelapet bli lik null hvis Stop-Loss Referansenivaet er hgyere enn eller lik Relevant Strike.

Merk at hvis en Stop-Loss Hendelse inntreffer, er belgpet som skal utbetales lik Innlgsningsbelgpet som gjelder i tilfelle en Stop-Loss Hendelse
inntreffer. Verdifastsettelsesdatoen er i dette tilfellet den dagen da Stop-Loss Hendelsen inntraff, og senest den dagen Stop-Loss Referansenivaet
ble fastsatt, og Innlgsningsbelgpet kan bli null (0) og INGEN utbetaling vil skje.

Med mindre en Stop-Loss Hendelse har inntradt, forfaller ikke Innlgsningsbelgpet automatisk til betaling pa noe som helst tidspunkt i lgpet av
Warrantperioden. Et belgp forfaller bare til betaling og skal utbetales dersom Warrantinnehaveren utgver sin Warrantrettighet eller Utstederen
terminerer Warrantene.

Hvis en Stop-Loss Hendelse inntreffer, vil enhver tidligere utgvelse fra Warrantinnehaveren bli ugyldig og falle bort som fglge av at hendelsen
inntreffer, og Warrantene utgves automatisk med et betydelig redusert Innlgsningsbelap (dette belgpet kan veere null).

Risikoer forbundet med ubegrenset varighet:
Warrantene har ikke en fast Oppgjersdato og har fglgelig ikke en fastsatt Igpetid.

Warrantinnehaverne ma, for & kunne gjere Warrantrettighetene gjeldende, utgve Warrantrettighetene pa en bestemt utgvelsesdato i trdd med
prosedyren for slik utavelse som er spesifisert i vilkarene for Warrantene. Selv om Warrantinnehaveren har rett til & uteve Warrantene pa visse
utgvelsesdatoer, kan disse datoene vaere ugunstige for Warrantinnehaveren. Warrantinnehaveren ma selv avgjgre om og i hvilken grad utgvelse av
en Warrant vil medfare ulempe for vedkommende.

Utstederen skal ha rett til & terminere Warrantene ved ordinaer terminering i samsvar med vilkdrene for Warrantene, pa en Ordinger
Termineringsdato. | tilfelle Utstederen terminerer en Warrant, har Warrantinnehaveren ingen innflytelse pa den gjeldende Ordingere
Termineringsdatoen, noe som kan vaere ufordelaktig for Warrantinnehaveren.

Bade i tilfeller der Utstederen terminerer Warrantene og i tilfeller der Warrantene utgves av Warrantinnehaveren selv, skal Warrantinnehaveren
beere reinvesteringsrisikoen, fordi det er en mulighet for at belepet som utbetales av Utstederen, hvis aktuelt, bare kan reinvesteres pa
markedsvilkar som er mindre gunstige enn de som gjaldt da den terminerte eller utevde Warranten ble kjgpt. Warrantinnehaveren beerer risikoen
for sine egne forventninger til verdistigninger gjennom alternative investeringer som potensielt sett ikke materialiserer seg.

Risikoer forbundet med et minimum utovelsesantall:

Videre fastsetter vilkarene for Warrantene at retten til utevelse bare kan benyttes for et bestemt antall Warranter (“Minimumsantallet®).
Warrantinnehavere som har faerre Warranter enn Minimumsantallet mé derfor enten selge sine Warranter eller kjgpe flere Warranter (med
transaksjonskostnader som palgper i begge tilfeller). Salg av Warranter forutsetter imidlertid at det finnes markedsaktgrer som er villige til a kjgpe
Warrantene til en tilsvarende pris. Dersom ingen slike markedsaktgrer blir funnet, kan ikke verdien av Warrantene realiseres.

Hvis betingelsene for utgvelse, som er beskrevet i vilkarene for Warrantene, ikke er oppfylt i tide for den aktuelle utgvelsesdatoen, vil
Utgvelsesvarselet bli ugyldig, og utevelse vil bare veere mulig igjen pa neste utgvelsesdato fastsatt i vilkarene for de respektive Warrantene.

Avkastningen fra Warrantene kan reduseres som fglge av tidsforskyvningen mellom datoen Warrantrettighetene uteves og datoen belgpet som
skal betales pa deres @velse bestemmes.

Risikoen for et fullstendig tap gjelder selv om Warrantrettighetene er gyldig utevd.

Markedsforstyrrelser: Risikoen for Warrantinnehavere er at forekomsten av en markedsforstyrrelse som beskrevet i vilkarene for Warrantene far
en negativ effekt pd 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 & lide et fullstendig tap av den Investerte Kapitalen.
Warrantinnehavere beerer ogsa risikoen for at ikke & kunne reinvestere mottatte belgp til like gunstige vilkar som gjelder for Warrantene (kjent som
reinvesteringsrisiko).

Markedsprisrisiko: Warrantinnehavere beerer risikoen forbundet med prising av Warrantene. For eksempel kan verdiutviklingen til de
Underliggende aktiva, og dermed lannsomheten til Warrantene i lgpet av perioden, ikke forutses pa kjgpstidspunktet.
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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: Reglene for indeksen kan endres av indekssponsoren. Utstederen har ingen innflytelse pa slike
potensielle endringer som (negativt) kan pavirke utbetalingene som skal gjeres til Warrantinnehavere. Merk at dersom det Underliggende aktiva er
en prisindeks, vil utdeling av utbytte pa aksjene som inngar i det Underliggende aktiva ikke fgre til en gkning av nivaet pa det Underliggende aktiva,
i motsetning til hva som er tilfellet med resultatindekser. Investorer drar derfor ikke nytte av utbytte eller andre utdelinger pa aksjene som inngar i en
prisindeks.

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 11. november 2024 og utover.
Tilbudet til offentligheten avsluttes ved utlapet 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 naervaerende ikke planlagt.

Utstederen kan, etter eget skjgnn, vurdere & sgke om at Warrantene blir notert og/eller tatt opp til handel pa en eller flere markedsplasser. En slik
notering og/eller opptak til handel, hvis forfulgt, vil bli kunngjort ved en notifikasjon som vil inkludere den relevante markedsplassen(e).

Utstederen har ikke en rettslig forpliktelse til & opprettholde noteringen (hvis noen) av Warrantene gjennom hele Igpetiden til Warrantene. Warranter
kan bli suspendert fra handel og/eller avnotert til enhver tid i henhold til gjeldende regler og bestemmelser for den relevante markedsplassen(e).
Enhver suspensjon fra handel og/eller avnotering vil bli kunngjort ved en notifikasjon.

Estimerte totale kostnader

Investoren kan kjgpe Warranter til emisjonskursen eller kjgpesummen. Verken Utstederen eller Tilbyderen vil belaste investoren noen kostnader
utover emisjonskursen eller kjigpesummen; Dette er imidlertid gjenstand for kostnader kjgperen kan padra seg ved kjgp av Warranter fra banker
eller offentlige sparebanker (Sparkassen) eller giennom 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 Italiens, 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 a8 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
papieréw wartosciowych:

warranty MINI Future Long i/lub warranty MINI Future Short powigzane z indeksami ( "Warranty"),
ISIN: / WKN: zob. tabela

Wskazanie i dane kontaktowe
Emitenta:

Emitent ma siedzibe pod adresem Senckenberganlage 19, 60325 Frankfurt nad Menem, Niemcy. Jego
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
Emisyjnego Podstawowego:

24 pazdziernika 2024 r.

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
dziatalnosci:

Emisja papieréw wartosciowych

Znaczacy akcjonariusze:

Jedynym udziatowcem BNP Paribas Emissions- und Handelsgesellschaft mbH jest BNP Paribas S.A.,
gietdowa spdtka akcyjna ("société anonyme") utworzona zgodnie z prawem Frangiji.

Wskazanie gtéwnych dyrektorow
zarzadzajacych:

Dyrektorami zarzgdzajgcymi Emitentem sg Grégoire Toublanc i Dr. Carsten Esbach.

Wskazanie biegtych rewidentéw:

Spotke MAZARS GmbH & Co. KG Wirtschaftsprifungsgesellschaft, Theodor-Stern-Kai 1, 60596
Frankfurt nad Menem, Niemcy powotano na biegtego rewidenta dla zbadania sprawozdan finansowych
Emitenta za lata obrotowe koriczace sie 31 grudnia 2022 r. i 31 grudnia 2023 r.

Deloitte GmbH  Wirtschaftsprifungsgesellschaft, Rosenheimer Platz 4, 81669 Minchen,
Germany,powofano na biegtego rewidenta dla zbadania $rédokresowych sprawozdan finansowych
Emitenta na 30 czerwca 2024 r.

Jakie sg najwazniejsze informacje finansowe dotyczace Emitenta?

Ujete ponizej informacje finansowe zostaly zaczerpniete ze zbadanego rocznego sprawozdania finansowego Emitenta za lata obrotowe
zakonczone 31 grudnia 2022 r. i 31 grudnia 2023 r. oraz zbadanego poétrocznego sprawozdania finansowego na dzien 30 czerwca 2024 r..

Tabela 1: Rachunek zyskow i strat — nieudzialowe papiery wartosciowe

Roczne sprawozdanie
finansowe na dzien

31 grudnia 2023 r.
w EUR

Roczne sprawozdanie
finansowe na dzien

31 grudnia 2022 r.
w EUR

Pétroczne
sprawozdanie
finansowe na dzien

30 czerwca 2024 r.
w EUR

Poétroczne
sprawozdanie
finansowe na dzien

30 czerwca 2023 r.
w EUR

Wynik ze zwyktej dziatalnosci

143 /185




Pozostate przychody operacyjne 647.058,83 783.010,31 696.182,67 294.198,50

Pozostate koszty operacyjne -647.058,83 -783.010,31 -696.182,67 -294.198,50
Zysk netto za rok obrotowy 0 0 0 0
Tabela 2: Bilans — nieudzialowe papiery wartosciowe
Roczne sprawozdanie | Roczne sprawozdanie | Pélroczne sprawozdanie
finansowe na dzien finansowe na dzien finansowe na dzien
31 grudnia 2023 r. 31 grudnia 2022 r. 30 czerwca 2024 r.
w EUR w EUR w EUR
Naleznosci i inne aktywa
Naleznosci od spotek powigzanych 180.935.589,44 8.285.000,00 271.352.786,76
Pozostate aktywa (aktywa / aktywa 7.014.600.801,88 4.207.327.744,69 7.494.283.487,91
obrotowe)
Zobowigzania
Obligacje (pasywa/zobowigzania) 4.321.474.506,21 2.361.510.475,11 4.730.124.214,23
Pozostate zobowigzania 2.874.061.885,11 1.854.102.269,58 3.035.512.060,44
(pasywa/zobowigzania)
Zadtuzenie finansowe netto (zadtuzenie 0 0 0
dtugoterminowe powiekszone o
zadtuzenie krotkoterminowe pomniejszone
o $rodki pieniezne (gotéwke))

Tabela 3: Rachunek przeptywoéw pienieznych — nieudzialowe papiery wartosciowe

Za okres od Za okres od Pétroczne Poétroczne
1 stycznia do 31| 1 stycznia do 31 ?.prawozdanled . ?.prawozdamed .
grudnia 2023 r. grudnia 2022 1. inansowe na dzien inansowe na dzien
w EUR w EUR 30 czerwca 2024 r. 30 czerwca 2023 r.
w EUR w EUR
Przeptywy pieniezne netto z 13.899,18 -13.222,76 -3.365,83 1.336,25

dziatalnosci operacyjnej

Przeptywy pieniezne netto z - - - -
dziatalnosci finansowej

Przeptywy pieniezne netto z - - - -
dziatalnosci inwestycyjnej

Jakie sg kluczowe obszary ryzyka wtasciwe dla Emitenta?

Posiadacze papierow wartosciowych ponosza 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 papieréw 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 szczegdlnosci 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 warto$ciowe 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 wynikajacych z umowy o
kontroli i odprowadzaniu zysku. W takim przypadku posiadacze papierow wartosciowych mogg utraci¢ caly kapitat zainwestowany w chwili nabycia
papieréw wartosciowych (ryzyko straty catkowitej).

Dziat C — Najwazniejsze informacje o papierach wartosciowych

Jakie sg gtéwne cechy papieréw wartosciowych?

Typ i forma papierow wartosciowych

Warranty sg emitowane jako skrypty dtuzne (ang. notes) w formie obligacji na okaziciela (Inhaberschuldverschreibungen) prawa niemieckiego,
zgodnie z definicjg w art. 793 niemieckiego kodeksu cywilnego (Btirgerliches Gesetzbuch — BGB). Emitent zastrzega sobie prawo zastgpienia
Warrantéw emitowanych w formie skryptéw dtuznych zgodnie z § 6 (3) eWpG (Gesetz liber elektronische Wertpapiere) elektronicznymi papierami
wartosciowymi o tej samej tresci, zarejestrowanymi w centralnym rejestrze w rozumieniu § 4 (2) eWpG (,Papiery Wartosciowe w Centralnym
Rejestrze”). Emitent zastrzega sobie prawo do zastgpienia Papieréw Wartosciowych w Centralnym Rejestrze zgodnie z § 6 (2) eWpG papierami
wartosciowymi o tej samej tresci emitowanymi w formie skryptu diuznego.

Warranty sg swobodnie zbywalne i nie podlegajg 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
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Prawa z Warrantéw mogg by¢ wykonywane wytgcznie w przypadku co najmniej 1000 Warrantéw ("Liczba Minimalna").

Posiadacz Warrantéw musi aktywnie zadeklarowaé wykonanie Praw z Warrantéw najpdézniej na dwa Bankowe Dni Robocze przed Dniem
Wykonania.

Prawa z Warrantéw zostang automatycznie uznane za wykonane wraz z nastgpieniem Zdarzenia Ciecia Strat (Stop-Loss).

Posiadacz Warrantéw moze zazgda¢ wyptaty Kwoty Wykupu przez Emitenta w Dniu Rozliczenia.

Wykup przedterminowy

Emitent moze umorzy¢ Warranty w drodze umorzenia zwyczajnego, poczgwszy od wczesniej ustalonego dnia. Z chwilg dokonania przez Emitenta
umorzenia zwyczajnego Posiadacz Warrantéw moze zazgda¢ od Emitenta wyptaty Kwoty Wykupu w Dniu Rozliczenia.

Jezeli w odniesieniu do Instrumentu Bazowego nastgpi Zdarzenie Korekty, Emitent moze dokona¢ 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 Umorzeniowag w ciggu czterech Bankowych Dni Roboczych od powiadomienia o umorzeniu. W
takim przypadku Kwota Umorzeniowa moze w pewnych okolicznosciach by¢ znaczgco nizsza niz cena nabycia zaptacona za Warrant i moze nawet
wynosi¢ zero (0) (catkowita utrata Zainwestowanego Kapitatu).

Wypftata zwrotéw
Kwota Wykupu za jeden Warrant zostanie wyptacona Posiadaczowi Warrantu w Walucie Rozliczenia najpézniej w Dniu Rozliczenia.
Kwota Wykupu Warrantéw MINI Future Long bedzie réwna:

a) réznicy miedzy Ceng Referencyjng i Odpowiednig Ceng Wykonania, pomnozonej przez Wskaznik, jezeli Cena Obserwacji nie siegneta
lub nie spadta ponizej Bariery Ciecia Strat (Stop-Loss) w Okresie Obserwacji; lub
b) réznicy miedzy Poziomem Referencyjnym Ciecia Strat (Stop-Loss) i Odpowiednig Ceng Wykonania, pomnozonej przez Wskaznik, jezeli

Cena Obserwacji siegneta lub spadfa ponizej Bariery Cigcia Strat (Stop-Loss) w Okresie Obserwacji.
Kwota Wykupu Warrantéw MINI Future Short bedzie réowna:

a) réznicy miedzy Odpowiednig Ceng Wykonania i Ceng Referencyjng, pomnozonej przez Wskaznik, jezeli Cena Obserwacji nie siegneta
lub nie przekroczyta Bariery Ciecia Strat (Stop-Loss) w Okresie Obserwacji; lub
b) réznicy miedzy Odpowiednig Ceng Wykonania i Poziomem Referencyjnym Ciecia Strat (Stop-Loss), pomnozonej przez Wskaznik, jezeli

w Okresie Obserwacji Cena Obserwac;ji siegneta Bariery Ciecia Strat (Stop-Loss) lub te Bariere przekroczyta.
Jezeli kwota okreslona zgodnie z powyzszym wyniesie zero lub przyjmie wartos¢ ujemng, Warranty wygasna i stang sie bezwartosciowe. W takim
przypadku Posiadacze Warrantow nie otrzymajg zadnej wyptaty srodkow.

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 rowna kwocie okreslonej jako odpowiednia cena rynkowa przez Agenta Dokonujgcego Wyceny, wedtug jego
racjonalnego uznania, bezposrednio przed wystgpieniem zdarzenia skutkujgcego powstaniem prawa do umorzenia.

W razie umorzenia zwyczajnego Warrantéw przez Emitenta kwota ptatna na rzecz Posiadaczy Warrantéw bedzie réowna Kwocie Wykupu w Dniu
Umorzenia.

Ograniczenia praw z Warrantéw

W okreslonych okolicznosciach Emitent moze dokona¢ korekty Warunkéw Emisji Warrantow. Co wiecej, Emitent moze umorzyé 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) | 13 listopada 2024

Cena Obserwacji oznacza dowolng cene Instrumentu Bazowego okreslong i ogtoszong jako cena oficjalna przez Zrédio
Referencyjne w Okresie Obserwacji, poczawszy od pierwszej ceny oficjalnie okreslonej na poczatku Okresu
Obserwacji (11 listopada 2024).

Okres Obserwacji Okres Obserwaciji rozpoczyna sie z chwilg dostepnos$ci pierwszej ceny zgodnej z definicjg w punkcie ,Cena
Obserwacji’, a konczy sie z chwilg okreslenia Ceny Referencyjnej lub wystgpienia Zdarzenia Cigcia Strat
(Stop-Loss) (w obu przypadkach wigcznie z nimi).

Poczatkowa
WKN i ISIN P . . Bariera Ciecia
Warrantéw/ I_nstrument bazowy Rodzaj Opcji Zrédio _Referen Gietda kontraktow Wskaznik Strat (Stop-Loss)
. ‘oz - (indeks wraz z ISIN) cyjne futures
Wielkos¢ Emisji w punktach
indeksu
BB2MSF,
DE000BB2MSF7 /1 | AEX®Index (Indeks Cenowy), | g,y Euronext Euronext Derivatives |0,10 891,0000
NL0000000107 (Amsterdam)
000 000
BB2MSG,
DE000BB2MSG5 /1 | AEX®Index (Indeks Cenowy), gy, 1y Euronext Euronext Derivatives |0,10 895,9500
NLO000000107 (Amsterdam)
000 000
BB2MSH, -
DE000BB2MSH3 /1 | CAC 40® Index (Indeks Cenowy), | g 4 Euronext Paris Euronext Derivatives |, 4 7 535,2500
FR0003500008 (Paris)
000 000
BB2MSJ
! DAX® Index (Indeks ..
DEOO%I(B)EZOI\(;I(?JQ /1 Efektywnosci), DEO008469008 Long Deutsche Borse AG |Eurex 0,01 19 158,1250
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Poczatkowa

WKN i ISIN 5 . . Bariera Ciecia
Warrantéw/ Ipstrument bazowy Rodzaj Opcji Zrédio Beferen Gietda kontraktow Wskaznik Strat (Stop-Loss)
. oz - (indeks wraz z ISIN) cyjne futures
Wielkos¢ Emisji w punktach
indeksu
BB2MSK
H DAX® Index (Indeks i
DEO0OBB2MSK?7 / 1 Efektywnosci), DEO008469008 Long Deutsche Borse AG |Eurex 0,01 19 031,2500
000 000
BB2MSL,
DE00OBB2MSLS5 / 1 DAX® Index (Indeks Short Deutsche Bérse AG |Eurex 0,01 19 552,2500
Efektywnosci), DE0008469008
000 000
BB2MSM,
DE000BB2MSM3 / 1 DAX® Index (Indeks Short Deutsche Bérse AG | Eurex 0,01 19 576,8750
Efektywnosci), DE0008469008
000 000
BB2MSN,
DEO0OBB2MSN1 / 1 DAX® Index (Indeks Short Deutsche Bérse AG | Eurex 0,01 19 601,5000
Efektywnosci), DE0008469008
000 000
BB2MSP, The Dow Jones Industrial S&P Dow Jones CBOE (Chicago
DEOOOBB2MSP6 / 1 | Average® Index (Indeks Cenowy), |Long Indices LLC Board Options 0,01 43 350,0000
000 000 US2605661048 Exchange)
BB2MSQ, The Dow Jones Industrial S&P Dow Jones CBOE (Chicago
DEO00BB2MSQ4 / 1 | Average® Index (Indeks Cenowy), | Long Indices LLC Board Options 0,01 43 248,0000
000 000 US2605661048 Exchange)
BB2MSR, The Dow Jones Industrial S&P Dow Jones CBOE (Chicago
DEOOOBB2MSR2 /1 | Average® Index (Indeks Cenowy), | Long Indices LLC Board Options 0,01 43 146,0000
000 000 US2605661048 Exchange)
BB2MSS, The Dow Jones Industrial S&P Dow Jones CBOE (Chicago
DEO00OBB2MSSO0 /1 | Average® Index (Indeks Cenowy), |Long Indices LLC Board Options 0,01 43 044,0000
000 000 US2605661048 Exchange)
BB2MST, The Dow Jones Industrial S&P Dow Jones CBOE (Chicago
DEO00BB2MST8 /1 | Average® Index (Indeks Cenowy), |Long Indices LLC Board Options 0,01 42 942,0000
000 000 US2605661048 Exchange)
BB2MSU, The Dow Jones Industrial S&P Dow Jones CBOE (Chicago
DEO00BB2MSUG6 / 1 | Average® Index (Indeks Cenowy), | Short Indices LLC Board Options 0,01 49 196,0000
000 000 US2605661048 Exchange)
BB2MSV .
. FTSE MIB Index (Indeks Cenowy), . Borsa ltaliana
DEO00BB2MSV4 / 1 GBOOBNNLHW18 Short Borsa Italiana (IDEM) 0,001 34 155,0000
000 000
BB2MSW .
’ FTSE MIB Index (Indeks Cenowy), . Borsa ltaliana
DEO00BB2MSW2 / 1 GBOOBNNLHW18 Short Borsa ltaliana (IDEM) 0,001 34 303,5000
000 000
BB2MSX .
. FTSE MIB Index (Indeks Cenowy), . Borsa ltaliana
DE000BB2MSXO0 / 1 GBOOBNNLHW18 Short Borsa ltaliana (IDEM) 0,001 34 452,0000
000 000
BB2MSY .
. FTSE MIB Index (Indeks Cenowy), . Borsa ltaliana
DE000BB2MSY8 / 1 GBOOBNNLHWA8 Short Borsa Italiana (IDEM) 0,001 34 600,5000
000 000
BB2MSZ .
. FTSE MIB Index (Indeks Cenowy), . Borsa ltaliana
DEO00BB2MSZ5 / 1 GBOOBNNLHW18 Short Borsa ltaliana (IDEM) 0,001 34 749,0000
000 000
BB2MS0 .
y FTSE MIB Index (Indeks Cenowy), . Borsa ltaliana
DE000BB2MS03 / 1 GBOOBNNLHW18 Short Borsa ltaliana (IDEM) 0,001 34 897,5000
000 000
BB2MS1 .
y FTSE MIB Index (Indeks Cenowy), . Borsa ltaliana
DE000BB2MS11 /1 GBOOBNNLHWA8 Short Borsa ltaliana (IDEM) 0,001 35 046,0000
000 000
BB2MS2, Mercado Oficial de
DE000BB2MS29 /1 | 'BEX 356 Index (Indeks Cenowy). | g Bolsa de Madrid | Futuros y Opciones [0,01 11 475,0000
000 000 Financieros (MEFF)
BB2MS3, Mercado Oficial de
DE000BB2MS37 /1 |'BEX 356 Index (ndeks Cenowy) | ot Bolsa de Madrid | Futuros y Opciones |0,01 11 711,0000
000 000 Financieros (MEFF)
BB2MS4, Mercado Oficial de
DE000BB2MS45 /1 | 'BEX 35®éggg)l(()((l)r(1)%%lz)séCenowy), Short Bolsa de Madrid | Futuros y Opciones | 0,01 11 760,0000
000 000 Financieros (MEFF)
BB2MS5 . )
y NASDAQ-100® Index (Indeks Chicago Mercantile
DEOO%%I(B)ZOI\S(?SZ /"1 Cenowy), US6311011026 Long Nasdaq Inc Exchange (CME) 0,01 20 910,0000
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Poczatkowa

WKN i ISIN 5 . . Bariera Cigcia
Warrantéw/ Ipstrument bazowy Rodzaj Opcji Zrédio Beferen Gietda kontraktow Wskaznik Strat (Stop-Loss)
. oz - (indeks wraz z ISIN) cyjne futures
Wielkos¢ Emisji w punktach
indeksu
BB2MS6 . !
y NASDAQ-100® Index (Indeks Chicago Mercantile
DEOO%I(B)ISZOI\SC?GO /"1 Cenowy), US6311011026 Long Nasdaq Inc Exchange (CME) 0,01 20 859,0000
BB2MS7 . )
y NASDAQ-100® Index (Indeks Chicago Mercantile
DE000BB2MS78 / 1 Cenowy), US6311011026 Long Nasdaq Inc Exchange (CME) 0,01 20 808,0000
000 000
BB2MS8 . .
y NASDAQ-100® Index (Indeks Chicago Mercantile
DEOO%I(B)ISZOI\S(?SES /1 Cenowy), US6311011026 Long Nasdaq Inc Exchange (CME) 0,01 20 757,0000
BB2MS9 . .
y NASDAQ-100® Index (Indeks Chicago Mercantile
DEOO%%EZOI\S(?% /1 Cenowy), US6311011026 Long Nasdaq Inc Exchange (CME) 0,01 20 706,0000
BB2MTA . !
’ NASDAQ-100® Index (Indeks Chicago Mercantile
DEOO%I(B)ISZOI\S;)I'A6 /1 Cenowy), US6311011026 Long Nasdaq Inc Exchange (CME) 0,01 20 655,0000
BB2MTB . .
y NASDAQ-100® Index (Indeks Chicago Mercantile
DE000BB2MTB4 / 1 Cenowy), US6311011026 Long Nasdaq Inc Exchange (CME) 0,01 20 604,0000
000 000
BB2MTC . .
’ NASDAQ-100® Index (Indeks Chicago Mercantile
DEOO%%%ZOI\(/)IECZ /1 Cenowy), US6311011026 Long Nasdaq Inc Exchange (CME) 0,01 20 553,0000
BB2MTD . .
! NASDAQ-100® Index (Indeks Chicago Mercantile
DEOO%%%ZOI\&T)DO /1 Cenowy), US6311011026 Long Nasdaq Inc Exchange (CME) 0,01 20 502,0000
BB2MTE . )
, NASDAQ-100® Index (Indeks Chicago Mercantile
DEOO%I(B)ISZOI\S;I)'ES /1 Cenowy), US6311011026 Long Nasdagq Inc Exchange (CME) 0,01 20 451,0000
BB2MTF . .
y NASDAQ-100® Index (Indeks Chicago Mercantile
DEOO%%I(‘:)‘ZOI\(/)I;)I'FS /1 Cenowy), US6311011026 Short Nasdaq Inc Exchange (CME) 0,01 21 805,0000
BB2MTG . .
’ NASDAQ-100® Index (Indeks Chicago Mercantile
DEOO%%%ZOI\{I)EGM 1 Cenowy), US6311011026 Short Nasdaq Inc Exchange (CME) 0,01 22 393,0000
BB2MTH . .
! NASDAQ-100® Index (Indeks Chicago Mercantile
DEO00BB2MTH1 / 1 Cenowy), US6311011026 Short Nasdaq Inc Exchange (CME) 0,01 22 491,0000
000 000
BB2MTJ . )
! NASDAQ-100® Index (Indeks Chicago Mercantile
DE000BB2MTJ7 / 1 Cenowy), US6311011026 Short Nasdaq Inc Exchange (CME) 0,01 23 226,0000
000 000
BB2MTK . .
: NASDAQ-100® Index (Indeks Chicago Mercantile
DEOO%%I(‘:;ZOI\&)I'KSI 1 Cenowy), US6311011026 Short Nasdaq Inc Exchange (CME) 0,01 23 422,0000
BB2MTL . .
i NASDAQ-100® Index (Indeks Chicago Mercantile
DEOO%I(B)EZOI\(;I(';'LB /"1 Cenowy), US6311011026 Short Nasdaq Inc Exchange (CME) 0,01 27 440,0000
BB2MTM . .
; NASDAQ-100® Index (Indeks Chicago Mercantile
DEOOOO%%ZOI\S'(I)'W /1 Cenowy), US6311011026 Short Nasdaq Inc Exchange (CME) 0,01 27 832,0000
BB2MTN,
DE000BB2MTNG /1 | PSI®Index (Indeks Cenowy), |, Euronext Lisbon | Euronext Derivatives | 0,01 6 324,0000
PTING0200002
000 000
BB2MTP, CBOE (Chicago
DEO0OBB2MTP4 / 1 S&P 500@ Index (Indeks |, S&P Dow Jones 5 i Options 0,01 5 907,3000
Cenowy), US78378X1072 Indices LLC
000 000 Exchange)
BB2MTQ, CBOE (Chicago
DE000BB2MTQ2 / 1 S&P 5008 Index (Indeks =) S&P Dow Jones 5 - Options 0,01 5 887,0000
Cenowy), US78378X1072 Indices LLC
000 000 Exchange)
BB2MTR, CBOE (Chicago
DE00OBB2MTRO / 1 S&P 500@® Index (Indeks |, S&P Dow Jones 1 -y Options 0,01 5 866,7000
Cenowy), US78378X1072 Indices LLC
000 000 Exchange)
BB2MTS, CBOE (Chicago
DE000OBB2MTSS / 1 S&P 500@ Index (Indeks | gy 4 S&P Dow Jones |5 -4 Options 0,01 7 013,2000
Cenowy), US78378X1072 Indices LLC
000 000 Exchange)
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Poczatkowa
WKN i ISIN 5 . . Bariera Ciecia
Warrantéw/ Ipstrument bazowy Rodzaj Opcji Zrédio Beferen Gietda kontraktow Wskaznik Strat (Stop-Loss)
. oz - (indeks wraz z ISIN) cyjne futures
Wielkos¢ Emisji w punktach
indeksu
BB2MTT, CBOE (Chicago
DEO0OBB2MTT6 / 1 S&P 500@ Index (Indeks | g 4 S&P Dow Jones 15 i Options 0,01 7 052,6000
Cenowy), US78378X1072 Indices LLC
000 000 Exchange)
BB2MTU, CBOE (Chicago
DE000BB2MTU4 / 1 S&P 500® Index (Indeks |y 4 S&P Dow Jones 15 i Options 0,01 7 328,4000
Cenowy), US78378X1072 Indices LLC
000 000 Exchange)
BB2MTV, CBOE (Chicago
DEO0OBB2MTV2 / 1 S&P 500® Index (Indeks |y 4 S&P Dow Jones g5 i Options 0,01 7 880,0000
Cenowy), US78378X1072 Indices LLC
000 000 Exchange)
Status:

Warranty stanowig bezposrednie, niepodporzadkowane zobowigzania Emitenta, w odniesieniu do ktérych Emitent nie ustanowit zabezpieczenia.
Pod wzgledem prawa do wyptaty Warranty maja réownorzedny status ze sobg oraz z wszelkimi innymi obecnymi i przysztymi niezabezpieczonymi i
niepodporzgdkowanymi zobowigzaniami Emitenta, z wyjgtkiem zobowigzan, kidre 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.

Emitent moze, wedtug wiasnego uznania, rozwazy¢ ubieganie sie o notowanie i/lub dopuszczenie Warrantéw do obrotu w jednym lub wiekszej
liczbie systemow notowan. Kazde takie notowanie i/lub dopuszczenie do obrotu, o ile bedzie mialo miejsce, zostanie ogloszone w drodze
zawiadomienia, w ktdrym zostanie wskazany odpowiedni system notowan.

Emitent nie ma prawnego obowigzku utrzymywania notowan (o ile takie istnieja) Warrantdéw przez caty okres ich waznosci. Warranty moga zostac
zawieszone w obrocie i/lub wycofane z obrotu w dowolnym momencie zgodnie z obowigzujgcymi zasadami i regulacjami danego systemu
(systemdw) notowan. Kazde zawieszenie obrotu i/lub wycofanie z obrotu zostanie ogtoszone w drodze zawiadomienia.

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 Warrantow, 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 Frangiji,
posiadajgcg identyfikator podmiotu prawnego (LEI): ROMUWSFPUSMPROS8K5P83. Siedziba Gwaranta
znajduje sie pod adresem 16, boulevard des ltaliens — 75009 Paryz, Francja.

Podstawowy
dziatalnosci:

przedmiot

Zgodnie z oceng wiasng, BNP Paribas S.A. nalezy do najwiekszych bankéw francuskich i posiada
oddziaty oraz spétki zalezne na wszystkich gtéwnych rynkach.

Znaczacy akcjonariusze:

Na dzien 30 czerwca 2024 r. znaczacymi akcjonariuszami sg Société Fédérale de Participations et
d'Investissement (,SFPI"), spotka akcyjna interesu publicznego dziatajgca w imieniu rzadu Belgii i
posiadajgca 5,6% zarejestrowanego kapitalu zakladowego, Amundi, ktéra posiada 5,1%
zarejestrowanego kapitatu zaktadowego, spétka BlackRock Inc., ktéra posiada 6,0% zarejestrowanego
kapitatu zaktadowego, oraz Wielkie Ksiestwo Luksemburga, ktére posiada 1,1% zarejestrowanego
kapitatu zakladowego. Wedlug najlepszej wiedzy BNPP Zaden akcjonariusz poza SFPI, Amundi i
BlackRock Inc. nie posiada wiecej niz 5% jej kapitatu lub praw gtosu.

Wskazanie gtéwnych dyrektorow

zarzadzajacych:

Jean-Laurent Bonnafé, Dyrektor Generalny BNP Paribas S.A.

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

Ernst & Young et Autres, Tour First, TSA 14 444, 92037 Paris-La Défense cedex, Francja

Jakie sg najwazniejsze informacje finansowe dotyczace Gwaranta?

Tabela 1: Rachunek zyskoéw i strat

31 grudzien 2023 31 grudzien 2022 Pierwsze potrocze Pierwsze potrocze
(zbadany) (zbadany) 2024 2023
w min EUR w min EUR (niezbadany) (niezbadany)
w min EUR w min EUR

Przychody 45.874 45.430 24.753 23.395
Koszt ryzyka (2.907) (3.003) (1.488) (1.331)
Zysk netto przypisany 10.975 9.848 6.498 7.245
akcjonariuszom

Tabela 2: Bilans
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30 czerwiec 2024 31 grudzien 2023 31 grudzien 2022

(niezbadany) (zbadany) (zbadany)

w min EUR w min EUR w min EUR
Aktywa ogdtem (Grupa) 2.699.258 2.591.499 2.663.748
Skonsolidowane pozyczki na rzecz 872.147 859.200 857.020
klientéw i naleznosci od nich
Skonsolidowane depozyty od klientéw 1.003.053 988.549 1.008.056
Kapitat wiasny (udziat Grupy) 122.182 123.742 121.237

Zbadane skonsolidowane roczne sprawozdanie finansowe Gwaranta za rok zakonczony 31 grudnia 2022 r. i za rok zakonczony 31 grudnia 2023 r.
oraz $rédroczne sprawozdanie finansowe za okres potroczny zakonczony w dniu 30 czerwca 2024 r. zostaly sporzadzone zgodnie z
Miedzynarodowymi Standardami Sprawozdawczosci Finansowej (MSSF).

Jakie sg kluczowe obszary ryzyka wtasciwe dla Gwaranta?

Ryzyko niewyptacalnosci / ryzyko ptynnosci 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. Dziatalno$¢ 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 skutkowac utratg kapitatu zainwestowanego przez
Posiadaczy Warrantéw w nabycie Warrantéw (ryzyko straty catkowitej).

Srodki postepowania naprawczego w odniesieniu do Gwaranta: Co wiecej, $rodki podjete we Francji w odniesieniu do BNP Paribas S.A. (w
charakterze kontrahenta zobowigzanego do rekompensaty na mocy obowiazujgcej umowy o kontroli i odprowadzaniu zysku) lub Grupy BNP
Paribas zgodnie z implementacjg europejskiej dyrektywy w sprawie dziatan naprawczych oraz restrukturyzacji i uporzgdkowane;j likwidacji do prawa
francuskiego mogg mie¢ posredni negatywny wplyw na Emitenta. W zwigzku z tym inwestorzy takze sg narazeni na ryzyko niezdolnosci BNP
Paribas S.A. do wypetienia swoich zobowigzan wynikajgcych z umowy o kontroli i odprowadzaniu zysku, np. w razie niewyptacalnosci (utraty
ptynnosci / nadmiernego zadtuzenia) spoétki lub w razie zarzgdzenia $srodkdw postepowania naprawczego przez wtadze zgodnie z przepisami prawa
francuskiego. Ewentualne podjecie srodkéw naprawczych wobec Gwaranta moze zatem skutkowac¢ nawet utratg kapitatu zainwestowanego przez
Posiadaczy Warrantéw w nabycie Warrantéw (ryzyko straty catkowitej).

Jakie sg kluczowe obszary ryzyka wtasciwe dla papieréw wartosciowych?

Brak systemu gwarantowania depozytéw. Warranty nie sg objete systemem gwarantowania depozytéw. W zwigzku z tym Inwestorzy sa
narazeni na catkowita utrate Zainwestowanego Kapitatu.

Zaleznos$¢ od ksztaftowania sie ceny Instrumentu Bazowego:

Dokonany przez Emitenta wybor Instrumentu Bazowego nie musi opieraC sie na jego ocenie przysziych wynikdw 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 Warrantéw MINI Future Long jest réwna Odpowiedniej Cenie Wykonania lub od niej nizsza, Kwota Wykupu bedzie
réwna zeru (0), w takim przypadku ZADNA kwota nie zostanie wyptacona (catkowita strata).

Jezeli Cena Referencyjna przewyzsza Odpowiednig Cene Wykonania, Posiadacz Warrantéw poniesie strate, jesli Kwota Wykupu jest nizsza od
ceny nabycia uiszczonej przez Posiadacza Warrantow.

Jezeli Cena Referencyjna Warrantow MINI Future Short jest rowna Odpowiedniej Cenie Wykonania lub od niej wyzsza, Kwota Wykupu bedzie
réwna zeru (0), w takim przypadku ZADNA kwota nie zostanie wyptacona (catkowita strata).

Jezeli Cena Referencyjna jest nizsza od Odpowiedniej Ceny Wykonania, Posiadacz Warrantéw poniesie strate, jesli Kwota Wykupu jest nizsza od
ceny nabycia uiszczonej przez Posiadacza Warrantow.

Juz przekazane oswiadczenie o umorzeniu zwyczajnym stanie sie nieskuteczne, jezeli w okresie do odpowiedniego Dnia Umorzenia wtacznie
nastapi Zdarzenie Ciecia Strat (Stop-Loss).

W przypadku Warrantéw MINI Future Long Kwota Wykupu moze wynie$¢ zero, jezeli Poziom Referencyjny Ciecia Strat (Stop-Loss) jest nizszy niz
Odpowiednia Cena Wykonania lub jej réwny.

W przypadku Warrantéw MINI Future Short Kwota Wykupu moze wynies¢ zero, jezeli Poziom Referencyjny Ciecia Strat (Stop-Loss) jest wyzszy
niz Odpowiednia Cena Wykonania lub jej réwny.

Nalezy zauwazyC, ze w razie wystgpienia Zdarzenia Ciecia Strat (Stop-Loss) kwota do wypfaty jest rowna Kwocie Wykupu obowigzujgcej w
przypadku Zdarzenia Ciecia Strat (Stop-Loss). W takim przypadku Dniem Wyceny bedzie dzieh wystgpienia Zdarzenia Ciecia Strat (Stop-Loss), a
najpozniej dzien okreslenia Poziomu Referencyjnego Ciecia Strat (Stop-Loss), a Kwota Wykupu moze by¢ rowna zeru (0), w ktérym to przypadku
ZADNA kwota nie zostanie wyptacona (catkowita strata).

O ile nie nastgpito Zdarzenie Ciecia Strat (Stop-Loss), Kwota Wykupu nie stanie sie w Zzadnym momencie wymagalna i ptatna w okresie waznosci
Warrantéw. Ptatno$¢ staje sie wymagalna i ptatna jedynie w przypadku, gdy Posiadacz Warrantu wykona swoje Prawo z Warrantu lub Emitent
umorzy Warranty.

Jezeli nastgpi Zdarzenie Ciecia Strat (Stop-Loss), wszelkie uprzednie wykonanie praw przez Posiadacza Warrantéw stanie sie wtornie niewazne z
uwagi na spetnienie sie warunku rozwigzujgcego i Warranty bedg automatycznie wykonane po znaczaco ograniczonej Kwocie Wykupu (kwota ta
moze byc¢ réwna zeru).

Ryzyko zwigzane z brakiem ograniczenia czasowego:
Warranty nie majg okreslonego Dnia Rozliczenia i w zwigzku z tym nie majg okreslonego terminu wykupu.

149 /185



Co za tym idzie, aby dojs¢ swojego Prawa z Warrantu, Posiadacze Warrantéw muszg wykona¢ Prawa z Warrantow, ktére sg przez Warranty
reprezentowane, w okreslonym dniu wykonania zgodnie z procedurg wykonania okreslong w Warunkach Emisji Warrantow. Nawet jesli Posiadacz
Warrantéw ma prawo wykona¢ Warranty w pewnych dniach wykonania, to takie dni mogg by¢ dla niego niekorzystne. Posiadacz Warrantéw musi
sam zdecydowac, czy i jak dalece wykonanie Warrantu bedzie dla niego niekorzystne.

Co wiecej, Emitent ma prawo umorzy¢ Warranty w Dniu Umorzenia Zwyczajnego w drodze umorzenia zwyczajnego zgodnie z Warunkami Emisji
Warrantéw. W przypadku gdy Emitent umorzy Warranty, Posiadacz Warrantéw nie bedzie miat wptywu na obowigzujgcy Dzien Umorzenia
Zwyczajnego, co moze by¢ dla niego niekorzystne.

Zarowno w przypadku umorzenia Warrantow przez Emitenta, jak i w przypadku wykonania Warrantéw przez samego Posiadacza Warrantéw
Posiadacz Warrantéw ponosi ryzyko reinwestycji, poniewaz istnieje prawdopodobienstwo, ze kwota wyptacona przez Emitenta, o ile bedzie
nalezna, bedzie mogta zosta¢ ponownie zainwestowana na mniej korzystnych warunkach rynkowych niz te, ktére obowigzywaty w czasie nabycia
umorzonego lub wykonanego Warrantu. Posiadacz Warrantdow ryzykuje, ze nie spetnig sie jego oczekiwania co do wzrostu wartosci w zwigzku z
alternatywng inwestycja.

Ryzyko zwigzane z minimalna liczbg do wykonania:

Warunki Emisji Warrantéow stanowig ponadto, ze prawo wykonania moze zosta¢ wykonane wylgcznie w odniesieniu do okreslonej liczby Warrantéw
("Liczba Minimalna"). W zwigzku z tym Posiadacze Warrantéw, ktérzy nie majg wymaganej Minimalnej Liczby Warrantéw, musza albo sprzedac
swoje Warranty, albo naby¢ dodatkowe Warranty (przy czym w obu przypadkach ponosza koszty transakcji). Sprzedaz Warrantéw wymaga jednak
znalezienia uczestnikow rynku, ktérzy chcg naby¢ Warranty w odpowiadajgcej im cenie. Jezeli tacy uczestnicy rynku chetni na nabycie sie nie
znajdg, warto$¢ Warrantéw nie zostanie zrealizowana.

Jezeli warunki wykonania opisane w Warunkach Emisji Warrantéw nie sg spetnione w terminie przed odpowiednim dniem wykonania,
Zawiadomienie o Wykonaniu bedzie niewazne i wykonanie bedzie znéw mozliwe w kolejnym dniu wykonania przewidzianym zgodnie z Warunkami
Emisji Warrantéw dotyczgcymi odnosnych Warrantow.

Zysk z Warrantow moze zosta¢ ograniczony z uwagi na uptyw czasu miedzy dniem wykonania Praw z Warrantow i dniem okreslenia kwoty ptatnej
z tytutu ich wykonania.

Ryzyko straty catkowitej zachodzi nawet w przypadku skutecznego wykonania Praw z Warrantow.

Zaktocenia rynku: Posiadacze Warrantow ryzykujg, ze wystgpienie zakitdcenia rynku opisanego w Warunkach Emisji Warrantéw bedzie mie¢
negatywny wptyw na warto$¢ Warrantow. Zaktdcenie 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 by¢ znaczaco nizsza niz kwota
kapitatu zainwestowanego w nabycie Warrantow. Posiadacze Warrantéw sg nawet narazeni na catkowita utrate Zainwestowanego Kapitatu.
Posiadacze Warrantow ryzykujg ponadto, ze beda w stanie ponownie zainwestowaé 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: Sponsor indeksu moze zmieni¢ zasady, ktérym podlega dany indeks. Emitent nie ma wptywu na
takie ewentualne zmiany, ktére moga (niekorzystnie) oddziatywaé na wyptate nalezng Posiadaczom Warrantéw. Jezeli Instrumentem Bazowym jest
indeks cenowy, nalezy zauwazy¢, ze — inaczej niz w przypadku indekséow wynikowych — wyptaty dywidend z akcji objetych Instrumentem Bazowym
nie prowadzg do wzrostu poziomu Instrumentu Bazowego. W zwigzku z tym inwestorzy nie korzystajg na dywidendach i innych wyptatach z akcji w
indeksie cenowym.

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 moga mieé negatywny wptyw na warto$¢ Warrantow.

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 moga 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 11
listopada 2024. Oferta publiczna zakonczy sie z koncem okresu obowigzywania Prospektu Emisyjnego i/lub obowigzujgcego 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.

Emitent moze, wedtug wtasnego uznania, rozwazy¢ ubieganie sie o notowanie i/lub dopuszczenie Warrantéw do obrotu w jednym lub wiekszej
liczbie systeméw notowan. Kazde takie notowanie i/lub dopuszczenie do obrotu, o ile bedzie miato miejsce, zostanie ogloszone w drodze
zawiadomienia, w ktérym zostanie wskazany odpowiedni system notowan..

Emitent nie ma prawnego obowigzku utrzymywania notowan (o ile takie istnieja) Warrantow przez caty okres ich waznosci. Warranty mogg zostac
zawieszone w obrocie i/lub wycofane z obrotu w dowolnym momencie zgodnie z obowigzujgcymi zasadami i regulacjami danego systemu
(systemdw) notowan. Kazde zawieszenie obrotu i/lub wycofanie z obrotu zostanie ogtoszone w drodze zawiadomienia.

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 kosztéw, jakimi nabywca moze zosta¢ obcigzony przy zakupie
Warrantéw przez banki lub publiczne kasy oszczednosci (Sparkassen) badz inne kanaty dystrybucji lub odpowiednie gietdy papieréw
wartosciowych, co do ktérych Emitent i Oferent nie moga sktada¢ 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?
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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?

Niniejsza oferta ma stuzy¢ przede wszystkim do osiggania zyskéw. Emitent wykorzysta wplywy netto z emisji wytgcznie do zabezpieczenia swoich
zobowigzan wynikajgcych z Warrantow wobec Posiadaczy Warrantéw.
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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:

MINI Future Long e/ou MINI Future Short Warrants indexado a indices (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 2024

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:

A MAZARS GmbH & Co. KG Wirtschaftspriifungsgesellschaft, Theodor-Stern-Kai 1, 60596 Frankfurt am
Main, Alemanha, foi designada como revisora oficial de contas. para as demonstragdes financeiras
anuais auditadas do Emitente para os exercicios findos em 31 de dezembro de 2022 e 31 de dezembro
de 2023.

A Deloitte GmbH Wirtschaftspriifungsgesellschaft, Rosenheimer Platz 4, 81669 Munique, Alemanha, foi
designada como revisora oficial de contas para as demonstragdes financeiras intercalares do Emitente a
30 de junho de 2024.

Qual é a informacgao financeira fundamental relativa ao Emitente?

A informagéo 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 e das demonstragbes financeiras intercalares auditadas para o semestre findo a 30 de junho de 2024.

Tabela 1: Declaragiao de rendimentos —

valores mobiliarios nao representativos de capital

Demonstragoes Demonstragées Demonstragées Demonstragées
financeiras anuais a financeiras anuais a financeiras financeiras
31 de dezembro de | 31 de dezembro de intercalares a intercalares a
2023 2022 30 de junho de 2024 30 de junho de 2023
em EUR em EUR em EUR em EUR

Resultado das atividades ordinarias

Outros rendimentos operacionais 647.058,83 783.010,31 696.182,67 294.198,50
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Qutros encargos operacionais -647.058,83 -783.010,31 -696.182,67 -294.198,50

Lucros operacionais liquidos 0 0 0 0
anuais

Tabela 2: Balango — valores mobiliarios nao representativos de capital

Demonstragées financeiras | Demonstragées financeiras | Demonstragées financeiras
anuais a anuais a intercalares a
31 de dezembro de 2023 31 de dezembro de 2022 30 de junho de 2024
em EUR em EUR em EUR
Montantes a receber e outros ativos
Montantes a receber de sociedades 180.935.589,44 8.285.000,00 271.352.786,76
coligadas
Qutros ativos (ativos/ativos correntes) 7.014.600.801,88 4.207.327.744,69 7.494.283.487,91
Passivo
Obrigagdes (responsabilidades/montantes 4.321.474.506,21 2.361.510.475,11 4.730.124.214,23
a pagar)
Outras obrigacdes 2.874.061.885,11 1.854.102.269,58 3.035.512.060,44
(responsabilidades/montantes a pagar)
Divida financeira liquida (divida a longo 0 0 0
prazo acrescida 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 Demonstragées Demonstragoes
1 de janeiro a 31 de | 1 de janeiro a 31 de flr:ancellras fu:ancellras
dezembro de 2023 dezembro de 2022 Intercalares a Intercalares a
em EUR em EUR 30 de junho de 2024 30 de junho de 2023
em EUR em EUR
Fluxos de caixa liquidos de 13.899,18 -13.222,76 -3.365,83 1.336,25

atividades operacionais

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 mobiliarios encontram-se expostos ao risco de o Emitente ndo conseguir cumprir as suas obrigagcdes 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 obrigagdo 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 estdo, portanto, expostos ao risco de o Emitente ndo conseguir cumprir as suas obrigagdes para com os titulares dos valores mobiliarios
ou nao 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 mobilidrios podem perder todo o capital que investiram quando adquiriram os valores mobiliarios (risco de perda total).

Secgido C - Informagao fundamental relativa aos valores mobiliarios

Quais sao as principais caracteristicas dos valores mobiliarios?

Tipo e forma de valores mobiliarios

Os Warrants sao emitidos por meio de uma note sob a forma de obrigagbes ao portador (Inhaberschuldverschreibungen) de acordo com a lei
alema conforme o estatuido na Sec. 793 do Cadigo Civil aleméo (Blirgerliches Gesetzbuch — BGB). O Emitente reserva o direito de substituir os
Warrants emitidos por meio de uma note, ao abrigo do § 6 (3) da eWpG (Gesetz iiber elektronische Wertpapiere), por valores mobiliarios
eletronicos com o mesmo conteddo e registados num registo central, nos termos do § 4 (2) da eWpG (os “Valores Mobiliarios do Registo
Central”’). O Emitente reserva-se o direito de substituir os Valores Mobilidrios do Registo Central, ao abrigo do § 6 (2) eWpG, por valores
mobiliarios com o mesmo conteddo emitidos por meio de uma note.

Os Warrants sdo livremente transmissiveis e ndo estéo sujeitos a quaisquer restrigdes.

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.

Resgate
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Os Direitos inerentes ao Warrant apenas podem ser exercidos com referéncia a pelo menos 1.000 Warrants (o “Montante Minimo”).

O Portador do Warrant deve ativamente anunciar, pelo menos dois Dias Uteis Bancarios antes da Data de Exercicio, da sua pretensdo de exercer
os seus Direitos inerentes ao Warrant.

Os Direitos inerentes ao Warrant serdao automaticamente considerados como exercidos logo que ocorra um Evento de Stop-Loss.

O Portador do Warrant tera o direito de exigir o pagamento do Montante de Resgate pelo Emitente na Data de Liquidacéo.

Resqgate antecipado

O Emitente tera o direito de rescindir os Warrants por rescisdo ordinaria a partir de uma data pré-determinada. Em caso de rescisédo ordinaria pelo
Emitente, o Portador do Warrant tera o direito de exigir o pagamento do Montante de Resgate pelo Emitente na Data de Liquidagao.

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 Condigbes dos Warrants ou de rescindir os Warrants por rescisdo extraordinaria. No caso de uma rescisao
extraordinaria conforme acima referido, o Emitente devera pagar o Montante da Rescisdo no prazo de quatro Dias Uteis Bancarios apds a
notificagdo da rescisdo. Neste caso, o Montante de Rescisdo pode, em determinadas circunstancias, ser significativamente inferior ao prego de
compra pago pelo Warrant e pode ser tdo 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 Liquidagao.
O Montante de Resgaste das MINI Future Long Warrants sera igual a

(a) a diferenga entre o Prego de Referéncia e o Prego de Exercicio Relevante, multiplicada pelo Réacio se o Prego de Observagao nao tiver
atingido ou caido abaixo da Barreira de Stop-Loss durante o Periodo de Observagao; ou
(b) a diferenga entre o Nivel de Referéncia de Stop-Loss e o Prego de Exercicio Relevante, multiplicada pelo Racio se o Prego de

Observagao tiver atingido ou caido abaixo da Barreira de Stop-Loss durante o Periodo de Observagéo.
O Montante de Resgaste das MINI Future Short Warrants sera igual a

(a) a diferenca entre o Prego de Exercicio Relevante e o Prego de Referéncia, multiplicada pelo Racio se o Pregco de Observagao nao tiver
atingido ou excedido a Barreira de Stop-Loss durante o Periodo de Observagao; ou
(b) a diferenga entre o Prego de Exercicio Relevante e o Nivel de Referéncia de Stop-Loss, multiplicada pelo Racio se o Prego de

Observagao tiver atingido ou excedido a Barreira de Stop-Loss durante o Periodo de Observagéo.
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.

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.

No caso de uma rescisao ordinaria dos Warrants pelo Emitente, o montante a pagar ao Portador do Warrant sera igual ao Montante de Resgate na
Data 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 rescisao extraordinaria conforme acima referido, o Emitente devera pagar o Montante da Rescisdo no prazo de quatro Dias Uteis
Bancarios apos a notificagao da resciséo.

Data da emissao (data de valoragao) 13 novembro, 2024

Periodo de Observagao O Periodo de Observagado tem como ponto de partida o primeiro prego definido em "Pregco de Observagao"
disponibilizado e termina apds a determinagao do Preco de Referéncia ou do Evento de Stop-Loss (cada um
inclusive).

Prego de Observagao significa qualquer prego do Subjacente conforme determinado e publicado pela Fonte de Referéncia durante
o Periodo de Observagao como prego oficial, tendo como ponto de partida o primeiro prego oficialmente
determinado no inicio do Periodo de Observacao (11 novembro, 2024).

WKN e ISIN dos Barreira de Stop-
Warrants/ Subjacente Tipo de Fonte de Bolsa de Futuros . o P
P = PR Racio Loss Inicial em
Volume da (Indice com ISIN) Opcgao Referéncia (Futures) M
. pontos de indice
Emisséao
BB2MSF, oo
DE000BB2MSF7 / | AEX®Index (Indice de Pregos), g,y Euronext Euronext Derivatives [0,10 891,0000
NLO000000107 (Amsterdam)
1.000.000
BB2MSG, oo
DE000BB2MSG5 / | AEX®Index (Indice de Precos), | g,y Euronext Euronext Derivatives [0,10 895,9500
NLO000000107 (Amsterdam)
1.000.000
BB2MSH, I s
DE000BB2MSHS3 / CAC 40® Index (Indice de g,y Euronext Paris Euronext Derivatives |, 4 7.535,2500
Pregos), FRO003500008 (Paris)
1.000.000
BB2MSJ, P
DEO00BB2MSJ9/ | DAX® Lnde)é)l(flggg:&%%OOS Long Deutsche Bérse AG |Eurex 0,01 19.158,1250
1.000.000 esempenho),
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WKN e ISIN dos

Barreira de Stop-

Warrants/ Subjacente Tipo de Fonte de Bolsa de Futuros Racio Loss Inicial em
Volume da (Indice com ISIN) Opcgéo Referéncia (Futures) i
. pontos de indice
Emissao
BB2MSK, -
DE00OBB2MSK? / DAX® Index (Indice de Long Deutsche Bérse AG |Eurex 0,01 19.031,2500
Desempenho), DE0008469008
1.000.000
BB2MSL, -
DEO00BB2MSLS / DAX® Index (Indice de Short Deutsche Bérse AG |Eurex 0,01 19.552,2500
Desempenho), DE0008469008
1.000.000
BB2MSM, -
DE000BB2MSM3 / DAX® Index (Indice de Short Deutsche Bérse AG |Eurex 0,01 19.576,8750
Desempenho), DE0008469008
1.000.000
BB2MSN, -
DE00OBB2MSN1 / DAX® Index (Indice de Short Deutsche Bérse AG |Eurex 0,01 19.601,5000
Desempenho), DE0008469008
1.000.000
BB2MSP, The Dow Jones Industrial S&P Dow Jones CBOE (Chicago
DEO00BB2MSP6 / Average® Index (Indice de Long Indices LLC Board Options 0,01 43.350,0000
1.000.000 Pregos), US2605661048 Exchange)
BB2MSQ, The Dow Jones Industrial S&P Dow Jones CBOE (Chicago
DE0O00BB2MSQ4 / Average® Index (Indice de Long Indices LLC Board Options 0,01 43.248,0000
1.000.000 Precgos), US2605661048 Exchange)
BB2MSR, The Dow Jones Industrial S&P Dow Jones CBOE (Chicago
DEOO0OBB2MSR2 / Average® Index (Indice de Long Indices LLC Board Options 0,01 43.146,0000
1.000.000 Pregos), US2605661048 Exchange)
BB2MSS, The Dow Jones Industrial S&P Dow Jones CBOE (Chicago
DEO00BB2MSSO / Average® Index (Indice de Long Indices LLC Board Options 0,01 43.044,0000
1.000.000 Pregos), US2605661048 Exchange)
BB2MST, The Dow Jones Industrial S&P Dow Jones CBOE (Chicago
DEO00OBB2MST8 / Average® Index (Indice de Long Indices LLC Board Options 0,01 42.942,0000
1.000.000 Pregos), US2605661048 Exchange)
BB2MSU, The Dow Jones Industrial S&P Dow Jones CBOE (Chicago
DE000BB2MSUG / Average® Index (Indice de Short Indices LLC Board Options 0,01 49.196,0000
1.000.000 Precgos), US2605661048 Exchange)
BB2MSV - .
. FTSE MIB Index (Indice de . Borsa ltaliana
DEO00OBB2MSV4 / Precos), GBOOBNNLHW18 Short Borsa ltaliana (IDEM) 0,001 34.155,0000
1.000.000
BB2MSW - .
y FTSE MIB Index (Indice de . Borsa ltaliana
DEO00BB2MSW?2 / Precos), GBOOBNNLHWA8 Short Borsa Italiana (IDEM) 0,001 34.303,5000
1.000.000
BB2MSX - .
. FTSE MIB Index (Indice de . Borsa ltaliana
DEO00BB2MSX0 / Precos), GBOOBNNLHWA8 Short Borsa Italiana (IDEM) 0,001 34.452,0000
1.000.000
BB2MSY - .
. FTSE MIB Index (Indice de . Borsa ltaliana
DEO00BB2MSY8 / Precos), GBOOBNNLHW18 Short Borsa ltaliana (IDEM) 0,001 34.600,5000
1.000.000
BB2MSZ P .
: FTSE MIB Index (Indice de . Borsa ltaliana
DEO00BB2MSZ5 / Precos), GBOOBNNLHW18 Short Borsa ltaliana (IDEM) 0,001 34.749,0000
1.000.000
BB2MS0 - .
: FTSE MIB Index (Indice de . Borsa ltaliana
DE000BB2MS03 / Precos), GBOOBNNLHWA8 Short Borsa Italiana (IDEM) 0,001 34.897,5000
1.000.000
BB2MS1 - .
: FTSE MIB Index (Indice de . Borsa ltaliana
DE000BB2MS11 / Precos), GBOOBNNLHWA8 Short Borsa Italiana (IDEM) 0,001 35.046,0000
1.000.000
BB2MS2, - Mercado Oficial de
DE0O00BB2MS29 / ”?Di)e( gg@ Eggglgggé%eoge Long Bolsa de Madrid Futuros y Opciones |0,01 11.475,0000
1.000.000 §os), Financieros (MEFF)
BB2MS3, - Mercado Oficial de
DE00OBB2MS37 / 'BPE;( fﬁ;@ Eggglgg‘g&eoge Short Bolsa de Madrid | Futuros y Opciones | 0,01 11.711,0000
1.000.000 §os). Financieros (MEFF)
BB2MS4, - Mercado Oficial de
DE000BB2MS45 / 'Els:Eré( f’)‘;’f‘) ||5nsdg§|gggtl)%eoge Short Bolsa de Madrid | Futuros y Opciones | 0,01 11.760,0000
1.000.000 §os), Financieros (MEFF)
BB2MS5 - . .
. NASDAQ-100® Index (Indice de Chicago Mercantile
DEO00BB2MS52 / Precos), US6311011026 Long Nasdaq Inc Exchange (CME) 0,01 20.910,0000
1.000.000
BB2MS6 . . .
: NASDAQ-100® Index (Indice de Chicago Mercantile
DEO?%%EZOI\(;I(?%/ Precos), US6311011026 Long Nasdaq Inc Exchange (CME) 0,01 20.859,0000
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WKN e ISIN dos
Warrants/

Subjacente

Tipo de

Fonte de

Bolsa de Futuros

Barreira de Stop-

Volume da (Indice com ISIN) Opcgéo Referéncia (Futures) Racio Loss Inlcu'al em
. pontos de indice
Emissao
BB2MS7 - . .
c NASDAQ-100® Index (Indice de Chicago Mercantile
DE000BB2MS78 / Precos), US6311011026 Long Nasdaq Inc Exchange (CME) 0,01 20.808,0000
1.000.000
BB2MS8 - . .
: NASDAQ-100® Index (Indice de Chicago Mercantile
DE000BB2MS86 / Precos), US6311011026 Long Nasdaq Inc Exchange (CME) 0,01 20.757,0000
1.000.000
BB2MS9 - . .
: NASDAQ-100® Index (Indice de Chicago Mercantile
DE000BB2MS94 / Precos), US6311011026 Long Nasdaq Inc Exchange (CME) 0,01 20.706,0000
1.000.000
BB2MTA - . )
: NASDAQ-100® Index (Indice de Chicago Mercantile
DEOO0OBB2MTAG / Precos), US6311011026 Long Nasdaq Inc Exchange (CME) 0,01 20.655,0000
1.000.000
BB2MTB . . .
: NASDAQ-100® Index (Indice de Chicago Mercantile
DE000BB2MTB4 / Precos), US6311011026 Long Nasdaq Inc Exchange (CME) 0,01 20.604,0000
1.000.000
BB2MTC - . .
! NASDAQ-100® Index (Indice de Chicago Mercantile
DE0O00BB2MTC2 / Precos), US6311011026 Long Nasdaq Inc Exchange (CME) 0,01 20.553,0000
1.000.000
BB2MTD - . .
’ NASDAQ-100® Index (Indice de Chicago Mercantile
DEO00OBB2MTDO / Precos), US6311011026 Long Nasdaq Inc Exchange (CME) 0,01 20.502,0000
1.000.000
BB2MTE - . )
: NASDAQ-100® Index (Indice de Chicago Mercantile
DEOOOBB2MTES / Precos), US6311011026 Long Nasdaq Inc Exchange (CME) 0,01 20.451,0000
1.000.000
BB2MTF . . .
; NASDAQ-100® Index (Indice de Chicago Mercantile
DEOOOBB2MTF5 / Precos), US6311011026 Short Nasdaq Inc Exchange (CME) 0,01 21.805,0000
1.000.000
BB2MTG - . .
’ NASDAQ-100® Index (Indice de Chicago Mercantile
DEO00BB2MTG3 / Precos), US6311011026 Short Nasdaq Inc Exchange (CME) 0,01 22.393,0000
1.000.000
BB2MTH - . .
’ NASDAQ-100® Index (Indice de Chicago Mercantile
DEO000BB2MTH1 / Precos), US6311011026 Short Nasdaq Inc Exchange (CME) 0,01 22.491,0000
1.000.000
BB2MTJ - . )
! NASDAQ-100® Index (Indice de Chicago Mercantile
DE000BB2MTJ7 / Precos), US6311011026 Short Nasdagq Inc Exchange (CME) 0,01 23.226,0000
1.000.000
BB2MTK - . .
i NASDAQ-100® Index (Indice de Chicago Mercantile
DE000BB2MTKS5 / Precos), US6311011026 Short Nasdaq Inc Exchange (CME) 0,01 23.422,0000
1.000.000
BB2MTL, NASDAQ-100® Index (indice de Chicago Mercantile
DEO00BB2MTL3 / Precos), US6311011026 Short Nasdaq Inc Exchange (CME) 0,01 27.440,0000
1.000.000
BB2MTM - . !
’ NASDAQ-100® Index (Indice de Chicago Mercantile
DEO00BB2MTM1 / Precos), US6311011026 Short Nasdaq Inc Exchange (CME) 0,01 27.832,0000
1.000.000
BB2MTN, -
DE000BB2MTNG/ | FS!®Index (Indice de Pregos), ) Euronext Lisbon | Euronext Derivatives | 0,01 6.324,0000
PTING0200002
1.000.000
BB2MTP, P CBOE (Chicago
DEO0OBB2MTP4 / S&P 500@ Index (Indice de ) S&P Dow Jones 15 | Options 0,01 5.907,3000
Precos), US78378X1072 Indices LLC
1.000.000 Exchange)
BB2MTQ, P CBOE (Chicago
DE000BB2MTQ2 / S&P 500@ Index (Indice de |, S&P Dow Jones 15 1 Options 0,01 5.887,0000
Pregos), US78378X1072 Indices LLC
1.000.000 Exchange)
BB2MTR, - CBOE (Chicago
DE00OBB2MTRO / S&P 500@ Index (Indice de |, S&P Dow Jones 1 -y Options 0,01 5.866,7000
Pregos), US78378X1072 Indices LLC
1.000.000 Exchange)
BB2MTS, o CBOE (Chicago
DE00OBB2MTSS / S&P 500@ Index (Indice de | g 4 S&P Dow Jones 15 i Options 0,01 7.013,2000
Precos), US78378X1072 Indices LLC
1.000.000 Exchange)
BB2MTT, P CBOE (Chicago
DE00OBB2MTT6 / S&P 500@ Index (Indice de | g 4 S&P Dow Jones 15 | Options 0,01 7.052,6000
Pregos), US78378X1072 Indices LLC
1.000.000 Exchange)
BB2MTU, - CBOE (Chicago
DE00OBB2MTUA4 / S&P 500@ Index (Indice de | g 4 S&P Dow Jones 5 -y Options 0,01 7.328,4000
Pregos), US78378X1072 Indices LLC
1.000.000 Exchange)
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WKN e ISIN dos Barreira de Stop-
Warrants/ Subjacente Tipo de Fonte de Bolsa de Futuros . s P
. = PR Racio Loss Inicial em
Volume da (Indice com ISIN) Opcgéo Referéncia (Futures) de indi
Emissio pontos de indice
BB2MTV, P CBOE (Chicago
DE00OBB2MTV2 / S&P 500@ Index (Indice de |y, 1y S&P Dow Jones |5 -4 Options 0,01 7.880,0000
Precos), US78378X1072 Indices LLC
1.000.000 Exchange)
Estatuto:

Os Warrants consubstanciam obrigac¢des 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 obrigagao presente ou futura
néo subordinada e ndo garantida do Emitente, com excegao das obrigagbes com prioridade creditéria conferida por disposicao legal imperativa.

Onde serao transacionados os valores mobiliarios?

N/A. A admissao a negociagao dos Warrants n&o é atualmente prevista.

O Emitente pode, a seu exclusivo critério, ponderar solicitar a admissédo dos Warrants a cotagao e/ou negociagdo em um ou mais mercados de
cotagdo. Qualquer eventual cotagdo e/ou admissdo a negociacdo, se realizada, sera anunciada através de uma notificagdo, que incluira o(s)

mercado(s) de cotagdo relevante(s).

O Emitente ndo tem a obrigacdo legal de manter a cotagdo (se existente) dos Warrants durante todo o seu prazo. Os Warrants podem ser
suspensos da negociagéo e/ou retiradas de cotagéo a qualquer momento, de acordo com as regras e regulamentos aplicaveis do(s) mercado(s) de
cotagéo relevante(s). Qualquer suspenséo de negociagéo e/ou retirada de cotagéo sera anunciada através de uma notificagcao.

Existe alguma garantia associada ao

s 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:

— 75009 Paris, Franca.

O Garante é uma sociedade anénima (société anonyme) constituida ao abrigo das leis de Franca e o
seu legal entity identifier (LEI) ¢ ROMUWSFPUSMPROB8K5P83. A sua sede é 16, boulevard des Italiens

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:

voto.

A 30 de junho de 2024, os principais acionistas sdo 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 5,6% do
capital social escriturado, Amundi, que é titular de 5,1% do capital social escriturado, BlackRock Inc.,
que é titular de 6,0% do capital social escriturado, e o Grdo 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

Identidade dos
administradores:

principais

Jean-Laurent Bonnafé, Diretor Executivo Principal (Chief Executive Officer) do BNP Paribas S.A.

Identidade dos revisores oficiais de
contas:

Mazars, 61, rue Henri Regnault, Courbevoie (92), Franga
Ernst & Young et Autres, Tour First, TSA 14 444, 92037 Paris-La Défense cedex, Franca

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

Qual é a informacao financeira fundamental relativa ao Garante?

Tabela 1: Declaragido de rendimentos

31 de dezembro de 31 de dezembro de Primeiro semestre de Primeiro semestre de
2023 2022 2024 2023
(auditado) (auditado) (ndo auditado) (ndo auditado)
em milhoes de EUR em milhdes de EUR em milhdes de EUR em milhoes de EUR
Rendimentos 45.874 45.430 24.753 23.395
Custo do risco (2.907) (3.003) (1.488) (1.331)
Resultado liquido atribuivel aos 10.975 9.848 6.498 7.245
acionistas

Tabela 2: Balango

30 de junho de 2024 31 de dezembro de 2023 31 de dezembro de 2022
(nao auditado) (auditado) (auditado)
em milhdes de EUR em milhdes de EUR em milhdes de EUR
Ativo total (Grupo) 2.699.258 2.591.499 2.663.748
Empréstimos consolidados a clientes e 872.147 859.200 857.020
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contas a receber de clientes

Depésitos consolidados de clientes 1.003.053 988.549 1.008.056

Capital Social (percentagem do Grupo) 122.182 123.742 121.237

As demonstragdes financeiras anuais consolidadas auditadas do Garante para os anos findos a 31 de dezembro de 2022 e a 31 de dezembro de
2023 e o relatdrio financeiro intercalar para o periodo de seis meses findos a 30 de Junho de 2024 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 titularizagao 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 aquisigao 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 Recuperagéao e Resolugédo, podem ter efeitos adversos
indiretos sobre o Emitente. Consequentemente, os investidores encontram-se também expostos ao risco de o BNP Paribas S.A. ndo poder cumprir
as suas obrigagdes 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
adogdo de medidas de resolugao em relagdo ao Garante pode mesmo resultar na perda do capital investido pelos Portadores do Warrant (risco
de perda total).

Quais sao os principais riscos especificos dos valores mobiliarios?

Nao cobertos pelo mecanismo de garantia de depodsitos. Os Warrants ndo sao cobertos por um mecanismo de garantia de depésitos. Por
conseguinte, os investidores podem vir a suportar uma perda total do Capital Investido.

Dependéncia da evolugao do prego dos Subjacentes:
A selecao pelo Emitente do Subjacente néo se baseia necessariamente na sua avaliagdo do desempenho futuro do Subjacente selecionado.

Devido ao efeito de alavancagem, as variagbes de precos do Subjacente (ou mesmo a ndo ocorréncia de uma variagéo 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 Prego de Referéncia dos MINI Future Long Warrants for igual ou inferior ao Prego de Exercicio Relevante, o Montante de Resgate sera zero
(0), ndo havendo lugar a QUALQUER pagamento (perda total).

Se o Precgo de Referéncia for superior ao Prego de Exercicio Relevante, o Portador do Warrant ira suportar a perda se o Montante de Resgate for
inferior ao valor de aquisi¢gao pago pelo Portador do Warrant.

Se o Prego de Referéncia dos MINI Future Short Warrants for igual ou superior ao Prego de Exercicio Relevante, o Montante de Resgate sera
zero (0), ndo havendo lugar a QUALQUER pagamento (perda total).

Se o Preco de Referéncia for inferior ao Prego de Exercicio Relevante, o Portador do Warrant ird suportar a perda se o Montante de Resgate for
inferior ao valor de aquisigao pago pelo Portador do Warrant.

Uma notificagdo de rescisdo ordinaria ja apresentada tornar-se-a ineficaz com a verificagdo de um Evento de Stop-Loss na ou antes da Data de
Rescisao relevante.

No caso dos MINI Future Long Warrants, o Montante de Regaste pode ser zero caso o Nivel de Referéncia de Stop-Loss for inferior ou igual ao
Prego de Exercicio Relevante.

No caso dos MINI Future Short Warrants, o Montante de Regaste pode ser zero caso o Nivel de Referéncia de Stop-Loss for superior ou igual ao
Preco de Exercicio Relevante.

E de notar que, se ocorrer um Evento Stop-Loss, o montante a pagar sera igual ao Montante de Resgate aplicavel no caso de um Evento Stop-
Loss; a Data de Valoragao é, neste caso, o dia em que ocorreu o Evento Stop-Loss, o mais tardar, o dia em que o Nivel de Referéncia Stop-Loss
foi apurado, e o Montante de Resgate pode ser zero (0) e NENHUM pagamento sera feito.

A menos que um Evento Stop-Loss tenha ocorrido, o0 pagamento de um Montante de Resgaste ndo é devido nem pagavel automaticamente em
qualquer altura durante a vigéncia dos Warrants. Um pagamento s6 sera devido e pagavel se o Portador do Warrant exercer o seu Direito inerente
ao Warrant ou se o Emitente rescindir os Warrants.

Se ocorrer um Evento de Stop-Loss, qualquer exercicio prévio pelo Portador do Warrant torna-se consequentemente invalido devido a verificagao
da condigdo subsequente, e os Warrants sdo automaticamente exercidos a um Montante de Resgate significativamente reduzido (este montante
pode ser zero).

Riscos decorrentes do termo ilimitado:
Os Warrants nao tém uma Data de Liquidagéao fixa e, consequentemente, nao tém termo determinado.

Por conseguinte, o Direito inerente ao Warrant dos Portadores do Warrant, tal como representado pelos mesmos, deve ser exercido pelo Portador
do Warrant numa data de exercicio especificada, de acordo com o procedimento de exercicio melhor descrito nos Termos e Condigbes dos
Warrants, a fim de fazer valer o Direito inerente ao Warrant. Mesmo que o Portador do Warrant tenha o direito de exercer os Warrants em
determinadas datas de exercicio, tais datas podem ser desfavoraveis para o Portador do Warrant. O Portador do Warrant deve decidir por si
proprio se e em que medida o exercicio do Warrant conduz a uma desvantagem para o Portador do Warrant.

Ademais, o Emitente tera o direito de rescindir os Warrants por rescisao ordinaria em conformidade com os Termos e Condi¢gdes dos Warrants
numa Data de Rescisdo Ordinaria. No caso do Emitente rescindir os Warrants, o Portador do Warrant ndao tem qualquer influéncia sobre a Data de
Rescisao Ordinaria aplicavel, o que pode ser desfavoravel para o Portador do Warrant..
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Tanto no caso de uma rescisao dos Warrants pelo Emitente como no caso de os Warrants serem exercidos pelo préprio Portador do Warrant, o
Portador do Warrant suportard o risco de reinvestimento, sendo possivel que o montante pago pelo Emitente, se aplicavel, s6 possa ser
reinvestido em condigbes de mercado menos favoraveis do que as prevalecentes quando o Warrant, que foi rescindido ou exercido, foi adquirido.
O Portador do Warrant suporta o risco das suas expectativas de um aumento de valor mediante a realizagdo de um investimento alternativo ndo se
virem, eventualmente, a concretizar.

Riscos decorrentes da existéncia de um numero minimo de exercicio:

Além disso, os Termos e Condigbes dos Warrants estipulam que o direito de exercicio s6 pode ser exercido em relagdo a um nuamero especificado
de Warrants (o "Montante Minimo"). Isto significa que os Portadores do Warrant que ndo tenham o Montante Minimo de Warrants necessario
deveréo alienar os seus Warrants ou adquirir Warrants adicionais (incorrendo em custos de transacdo em qualquer um dos casos). Contudo, uma
alienagao dos Warrants requer que se encontrem participantes no mercado que estejam dispostos a adquirir os Warrants a um prego
correspondente. Se nado forem encontrados participantes no mercado que estejam dispostos a os adquirir, o valor dos Warrants nao se realizara.

Se as condigdes de exercicio descritas nos Termos e Condigdes dos Warrants nao forem cumpridas atempadamente antes da data de exercicio
relevante, o Aviso de Exercicio serd nulo e o seu exercicio s6 sera novamente possivel na seguinte data de exercicio prevista nos Termos e
Condigbes dos Warrants para os respetivos Warrants.

O rendimento obtido com os Warrants pode ser reduzido devido ao intervalo de tempo entre a data de exercicio dos Direitos inerentes aos
Warrants e a data em que o montante a pagar pelo seu exercicio for determinado.

O risco de perda total existe ainda que os Direitos inerentes ao Warrant sejam exercidos de forma valida.

Perturbacées do mercado: O risco suportado pelos Portadores do Warrant, emergente da verificagdo de uma perturbagdo do mercado conforme
as descritas nos Termos e Condigdes dos Warrants, pode ter um efeito adverso sobre o valor dos Warrants. O pagamento do respetivo montante
pode também ser atrasado por for¢a da verificagdo de uma perturbagéo 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 Rescisdo 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 pre¢co de mercado: Os Portadores do Warrant suportam os riscos relacionados com a valoracdo 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 aquisigao.

Risco de liquidez: Os Portadores do Warrant suportam o risco de inexistir um mercado secundario liquido onde possam transacionar os Warrants
e de nao serem capazes de alienar os Warrants em determinado momento por um determinado prego.

Riscos associados ao Subjacente: As regras do indice estdo sujeitas a alteragdes promovidas pelo patrocinador do indice. O Emitente ndo tem
qualquer influéncia sobre essas potenciais alteragbes que podem (adversamente) afetar o pagamento de quantias devidas aos Portadores do
Warrant. Se o Subjacente & um indice de pregos, note-se que, ao contrario do que acontece com os indices de desempenho, a distribuicdo de
dividendos sobre as ag¢des incluidas no Subjacente n&o resulta num aumento do nivel do Subjacente. Portanto, os investidores nao beneficiam de
dividendos ou outras distribuigbes sobre as agdes incluidas num indice de pregos.

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 ndo 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.

Secgdo D - Informagao fundamental relativa a oferta publica de valores mobiliarios e/ou a sua admissdo a negociagdao num mercado
regulamentado

Em que condigdes e calendario posso investir neste valor mobiliario?

Condigdes e termos gerais e calendario desta oferta

Os Warrants serao comercializados pelo BNP Paribas Financial Markets S.N.C., Paris, Franga, aos investidores interessados a partir de 11
novembro, 2024. A oferta ao publico termina no fim da validade do Prospeto e/ou do entdo atual Prospeto de Base.

Detalhes da admissao a negociagdo em mercado regulamentado
A admissdo a negociagao dos Warrants nido € atualmente prevista.

O Emitente pode, a seu exclusivo critério, ponderar solicitar a admissdo dos Warrants a cotagdo e/ou negociagdo em um ou mais mercados de
cotagdo. Qualquer eventual cotagdo e/ou admissdo a negociagédo, se realizada, sera anunciada através de uma notificagdo, que incluira o(s)
mercado(s) de cotagao relevante(s).

O Emitente ndo tem a obrigacdo legal de manter a cotagdo (se existente) dos Warrants durante todo o seu prazo. Os Warrants podem ser
suspensos da negociagao e/ou retiradas de cotagédo a qualquer momento, de acordo com as regras e regulamentos aplicaveis do(s) mercado(s) de
cotagéo relevante(s). Qualquer suspenséo de negociagéo e/ou retirada de cotagéo sera anunciada através de uma notificagao.

Custos totais estimados

O investidor pode adquirir os Warrants ao prego de emissédo ou ao prego de compra. Nem o Emitente nem o Oferente cobrardo ao investidor
quaisquer custos para aléem do prego de emissdo 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 consideragao.

O prego de emisséo inicial inclui os custos de entrada para cada produto especifico em causa (a data das Condig¢des Finais).

| Quem é o oferente e/ou a pessoa que pede a admissdo a negociagido? |

O Oferente € o BNP Paribas Financial Markets S.N.C. (com sede social na 20 boulevard des ltaliens, Paris, 75009, Franca, LEI:
B6EWKUOFGVX5QQJHFGT48), uma sociedade em nome coletivo (Société en Nom Collectif) constituida em Franga ao abrigo das leis de Franga.

| Porque é que este prospeto esta a ser produzido? |
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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:

MINI Future Long och/eller MINI Future Short Warranter lankade till index ("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 2024

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 LEl-kod &r 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 for Emittentens reviderade arsredovisningar for
rakenskapsaren som slutade den 31 december 2022 och 31 december 2023.

Deloitte GmbH Wirtschaftspriifungsgesellschaft, Rosenheimer Platz 4, 81669 Minchen, Tyskland, har
utsetts till lagstadgad revisor for Emittentens delarsrapport per den 30 juni 2024.

Vilken ar den finansiella nyckelinformationen for Emittenten?

Den finansiella informationen nedan dr hdmtad fran Emittentens reviderade finansiella rapporter fér rékenskapsaren som slutade 31 december
2022 respektive 31 december 2023 och den reviderade finansiella delérsrapporten fér sexménadersperioden per den 30 juni 2024.

Tabell 1: Resultatrékning — icke-aktierelaterade vardepapper

Arsbokslut per den Arsbokslut per den finansiell finansiell

31 december 2023 31 december 2022 delarsrapport per den delarsrapport per den

i EUR i EUR 30 juni 2024 30 juni 2023

i EUR i EUR

Resultat fran huvudsaklig verksamhet
Ovriga rorelseintékter 647 058,83 783 010,31 696 182,67 294 198,50
Ovriga rorelsekostnader -647 058,83 -783 010,31 -696 182,67 -294 198,50
Arets nettovinst 0 0 0 0

Tabell 2: Balansriakning — icke-aktierelaterade vardepapper
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Arsbokslut per den
31 december 2023
i EUR

Arsbokslut per den
31 december 2022
i EUR

finansiell delarsrapport per

30 juni 2024

Fordringar och 6vriga tillgangar

Fordringar hos narstaende féretag

180 935 589,44

8 285 000,00

271 352 786,76

Ovriga tillgangar
(tillgangar/omsattningstillgangar)

7 014 600 801,88

4 207 327 744,69

7494 283 487,91

Skulder

Obligationer (férpliktelser/skulder)

4 321 474 506,21

2361510475,11

4730 124 214,23

Ovriga skulder (férpliktelser/skulder)

2874 061 885,11

1854 102 269,58

3 035 512 060,44

Finansiell nettoskuld (langfristiga skulder 0 0 0
plus kortfristiga skulder minus kassa)
Tabell 3: Kassaflodesanalys — icke-aktierelaterade vardepapper
Avser perioden fran Avser perioden fran finansiell finansiell
1 januari il 31| 1 januari till 31 delarsrapport per den delarsrapport per den
december 2023 december 2022 30 juni 2024 30 juni 2023
i EUR i EUR i EUR i EUR
Nettokassafldde fran I6pande 13 899,18 -13 222,76 -3 365,83 1336,25

verksamhet

Nettokassafldde fran - - - -
finansieringsverksamhet

Nettokassafldde fran - - - -
investeringsverksamhet

Vilka &ar de specifika nyckelriskerna fér 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/overskuldsatt). 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 nagon del, éver huvud taget eller inte utan dréjsmal fullgor sina forpliktelser gentemot Emittenten
under avtalet om kontroll och vinstdelning. | detta fall kan vardepappersinnehavare férlora hela det kapital de investerade nar de kopte
vardepapperen (risk for totalforlust).

Avsnitt C — Nyckelinformation om vardepapperen

Vilka ar vardepapperens viktigaste egenskaper?

Vardepapperens typ och kategori

Warranterna emitteras genom skuldebrev i form av innehavarobligationer (Inhaberschuldverschreibungen) enligt tysk lag enligt definitionen i § 793 i
den tyska civillagen (Biirgerliches Gesetzbuch - BGB). Emittenten forbehaller sig ratten att ersatta Warranter som emitteras genom ett skuldebrev i
enlighet med § 6 (3) eWpG (Gesetz liber elektronische Wertpapiere) med elektroniska vardepapper med samma innehall som ar registrerade i ett
centralregister i enlighet med § 4 (2) eWpG ("Centralregistervirdepapper®). Emittenten forbehaller sig ratten att ersatta
Centralregistervardepapper enligt § 6 (2) eWpG med vardepapper med samma innehall som emitteras genom ett skuldebrev.

Warranterna ar fritt Overlatbara och ar inte féremal for nagra éverlatelseinskrankningar.

Rattigheter knutna till vardepapperen

Warranterna ar inte rantebarande.

Varje Warrant berattigar Warrantinnehavaren att erhalla ett Inlésenbelopp vid inlésen sa som anges i avsnittet "Utbetalning av avkastning” nedan.
Inlésen

Warrantrattigheterna kan endast I6sas in for ett minimiantal om minst 1 000 Warranter ("Minimiantalet™).
Warrantinnehavaren maste tillkdnnage sin avsikt att I6sa in Warranterna senast tva Bankdagar fére Inlésendatumet da denne I8ser in Warranterna.

Sa snart en Stop-Loss-Handelse intraffar kommer Warranterna att I6sas in automatiskt.
Warrantinnehavaren har rétt att kréva betalning motsvarande Inlésenbeloppet av Emittenten pa Aterbetalningsdagen.
Fértida Inlésen

Emittenten ska ha ratt att stdnga Warranterna genom ordinarie stangning fran och med ett forutbestamt datum. Vid sadan ordinarie stdngning av
Emittenten har Warrantinnehavaren rétt att kréva betalning motsvarande Inlésenbeloppet av Emittenten pa Aterbetalningsdagen.

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
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foregaende fall betala ut Stangningsbeloppet inom fyra Bankdagar fran det att Emittenten meddelat Warrantinnehavaren om stangning. | 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

Inlésenbeloppet per Warrant ska utbetalas till Warrantinnehavaren i Noteringsvalutan senast pa Aterbetalningsdagen.
Inlésenbeloppet for MINI Future Long Warranter ska vara lika med

(a) skillnaden mellan Referenskursen och den Aktuella Lésenkursen, multiplicerat med Kvoten om Observationspriset inte har natt eller fallit
under Stop-Loss-Nivan under Observationsperioden; eller
(b) skillnaden mellan Stop-Loss Referensnivan och den Aktuella Losenkursen, multiplicerat med Kvoten om Observationspriset har natt eller

fallit under Stop-Loss-Nivan under Observationsperioden.
Inlésenbeloppet for MINI Future Short Warranter ska vara lika med

(a) skillnaden mellan den Aktuella Lésenkursen och Referenskursen, multiplicerat med Kvoten for det fall att Observationspriset inte har natt
eller stigit dver Stop-Loss-Nivan under Observationsperioden; eller
(b) skillnaden mellan den Aktuella Ldsenkursen och Stop-Loss-Nivans Referensvarde, multiplicerat med Kvoten for det fall att

Observationspriset har natt eller stigit dver Stop-Loss-Nivan under Observationsperioden.
Om beloppet som bestamts i enlighet med ovan ar lika med noll eller ar negativt kommer Warranterna att I6pa ut och bli vardelosa. | 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 stdnger Warranterna genom extraordinar stangning ska det utbetalningsbara Stangningsbeloppet per Warrant vara lika
med ett belopp som bestams diskretionart av Berakningsagenten utifrdn vad som ar skaligt marknadspris omedelbart innan den handelse som
foranledde ratten att stdnga intraffade.

For det fall att Emittenten stanger Warranterna genom ordinarie stangning ska det utbetalningsbara beloppet till Warrantinnehavaren vara lika med
Inldsenbeloppet pa Stangningsdatumet.

Begrénsningar i réttigheterna knutna till Warranterna

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 galler den Underliggande Tillgdngen har intraffat. Vid
extraordinar stangning ska Emittenten betala ut Stangningsbeloppet inom fyra Bankdagar fran det att meddelande om stangning lamnats.

Emitteringsdatum (vérderingsdatum) 13 november 2024

Observationsperiod Observationsperioden inleds nar den forsta officiella kursen sa som definierats under "Observationspris” ar
tillganglig och perioden slutar nar Referenskursen satts eller fér det fall att en Stop-Loss-Handelse intraffar.

Observationspris innebar varje kurs for den Underliggande Tillgangen sa som bestamts och tillkdnnagivits av Referenskallan
under Observationsperioden sa som officiell kurs, med utgangspunkt i den forsta officiella kursen som sattes
nér Observationsperioden inleddes (11 november 2024).

WKN och ISIN Underliggande Tillgan Initial Stop-Loss-
for Warranterna/ 99 > 11gang Options-slag Referens-kdlla |Termins-marknader Kvot Niva uttryckt i
. (Index inklusive ISIN)
Emitterad Volym Indexpunkter
BB2MSF, ..
DE000BB2MSF7 / 1 AEX® Index (Prisindex), | gp, 4 Euronext Euronext Derivatives |0,10 891,0000
NL0000000107 (Amsterdam)
000 000
BB2MSG, ..
DE00OBB2MSGS5 / 1 AEX® Index (Prisindex), | gy, Euronext Euronext Derivatives |0,10 895,9500
NL0000000107 (Amsterdam)
000 000
BB2MSH, .. .
DE000BB2MSH3 /1 | CAC40®Index (Prisindex), gy, Euronext Paris Euronext Derivatives | ; 1 7 535,2500
FR0003500008 (Paris)
000 000
BB2MSJ, .
DE000BB2MSJ9 /1 | DAX®Index (Prestandaindex), |, Deutsche Bérse AG | Eurex 0,01 19 158,1250
DE0008469008
000 000
BB2MSK, .
DE000BB2MSK7 /1 | DAX®Index (Prestandaindex), |, Deutsche Bérse AG | Eurex 0,01 19 031,2500
DE0008469008
000 000
BB2MSL, .
DE000BB2MSL5 /1 | DAX®Index 