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

LEI 549300TS3U4JKMR1B479

Final Terms No. 95448-004
dated 8 April 2025

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 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 supplemented by the Supplements dated 26 November 2024
and 10 January 2025 and as further supplemented from time to time) and including the
documents from which information has been incorporated by reference in this Base
Prospectus. An issue-specific summary is annexed to these Final Terms. This Base
Prospectus, all documents from which information has been incorporated by
reference herein, any supplements to the Base Prospectus and the Final Terms of the
Warrants are available under https://warrants.bnpparibas.com/baseprospectus and
https://www.bnpparibasmarkets.nl/prospectus/ (for investors in The Netherlands) 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 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.
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INFORMATION ABOUT THE UNDERLYING

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

Underlying with ISIN Website
The Dow Jones Industrial Average® Index (Price Index), www.spglobal.com
ISIN US2605661048
NASDAQ-100® Index (Price Index), ISIN US6311011026 https://indexes.nasdagomx.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:
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.

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.

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.

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.
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Licence notice:

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
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
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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.

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.

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,
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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
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 Short
Warrant (each a "Warrant" and collectively the "Warrants") linked to the underlying (the "Underlying") specified in
the table at the end of this § 1 the right (the "Warrant Right") to claim payment from the Issuer, in accordance with
these Terms and Conditions of the Warrants of the Redemption Amount, in EUR (the "Settlement Currency"), as
specified in para. (2) below, pursuant to § 1 of these Terms and Conditions of the Warrants and § 7 of Part B of the
Terms and Conditions of the Warrants (General Conditions).

(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 Short Warrant is equal to the difference between the Relevant
Strike and the Reference Price, determined in the Reference Currency, multiplied by the Ratio expressed as a
decimal (the "Relevant Amount"):

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

The Redemption Amount thus calculated is then Commercially Rounded to the second decimal place. If the
Reference Currency is not the same as the Settlement Currency, the Relevant Amount will be converted into the
Settlement Currency in accordance with § 1 para. (6).

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

(3) 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. (6).

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.

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

(5) For the purposes of these Terms and Conditions of the Warrants, the following terms have the following meanings:
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"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 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"
Relevant Strike.

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

"Exercise Date": means the last Bank Business Day of each month, starting on 30 April 2025.

"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 (9 April 2025).

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

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

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

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

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

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

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

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

For a MINI Future Short Warrant 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)

"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 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
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(6)

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 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 range website
P . percent AT
Issue Size points and deviation
The Dow Jones CBOE
BB3DZC, Industrial Average® S&P Dow (Chicago 3.50 5% (+/- 2.50 SOFR/
DEO00BB3DZ . 9 Short uUsD Jones Indices |Board 0.01 40,500.0000 {39,690.0000|98.0000 o percentage |www.newyorkfed
C6/1,000,000| 'Mdex (Price Index), LLC Options % point) org
e US2605661048 )
Exchange)
The Dow Jones CBOE
BB3DZD, Industrial Average® S&P Dow (Chicago 350 5% (+/- 2.50 SOFR/
DE000BB3DZ . 9 Short uUsD Jones Indices|Board 0.01 40,600.0000 |39,788.0000|98.0000 o percentage |www.newyorkfed
D4 /1,000,000| 'Mdex (Price Index), LLC Options L point) org
A US2605661048 )
Exchange)
The Dow Jones CBOE
BB3DZE, Industrial Average® S&P Dow (Chicago 350 5% (+/- 2.50 SOFR/
DEO00BB3DZz . 9 Short uUsbD Jones Indices|Board 0.01 40,700.0000 {39,886.0000|98.0000 o percentage |www.newyorkfed
E2/1,000,000| '"dex (Price Index), LLC Options %o point) org
e US2605661048 ’
Exchange)
The Dow Jones CBOE
BB3DZF, Industrial Average® S&P Dow (Chicago 3.50 5% (+/- 2.50 SOFR/
DEO00BB3DZ . 9 Short UsD Jones Indices|Board 0.01 40,800.0000 {39,984.0000|98.0000 o percentage |www.newyorkfed
F9/1,000,000| 'ndex (Price Index), LLC Options % point) org
e US2605661048 ’
Exchange)
The Dow Jones CBOE
BB3DZG, Industrial Average® S&P Dow (Chicago 350 5% (+/- 2.50 SOFR/
DE000BB3DZ . 9 Short uUsD Jones Indices|Board 0.01 40,900.0000 |40,082.0000{98.0000 o percentage |www.newyorkfed
G7/1,000,000| 'dex (Price Index), LLC Options o point) org
e US2605661048 ’
Exchange)
The Dow Jones CBOE
BB3DZH, Industrial Average® S&P Dow (Chicago 350 5% (+/- 2.50 SOFR/
DEO00BB3DZz . 9 Short uUsbD Jones Indices|Board 0.01 41,000.0000 {40,180.0000|98.0000 o percentage |www.newyorkfed
H5 /1,000,000 'Mdex (Price Index), LLC Options o point) org
e US2605661048 )
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
BB3DZJ, Industrial Average® S&P Dow (Chicago 350 5% (+/- 2.50 SOFR/
DE000BB3DZ . 9 Short UsD Jones Indices|Board 0.01 41,100.0000 |40,278.0000|98.0000 o percentage |www.newyorkfed
J171,000,000| 'ndex (Price Index), LLC Options o point) org
e US2605661048 ’
Exchange)
The Dow Jones CBOE
BB3DZK, Industrial Average® S&P Dow (Chicago 3.50 5% (+/- 2.50 SOFR/
DEO00BB3DZ . 9 Short uUsD Jones Indices|Board 0.01 41,200.0000 {40,376.0000|98.0000 o percentage |www.newyorkfed
K9 /1,000,000 'Mdex (Price Index), LLC Options % point) org
e US2605661048 )
Exchange)
The Dow Jones CBOE
BB3DZL, Industrial Average® S&P Dow (Chicago 350 5% (+/- 2.50 SOFR/
DEO00BB3DZ . 9 Short uUsb Jones Indices|Board 0.01 41,300.0000 {40,474.0000|98.0000 o percentage |www.newyorkfed
L7 /1,000,000 'ndex (Price Index), LLC Options L point) org
e US2605661048 ’
Exchange)
CBOE
BB3DZM The Dow Jones -
’ ; S&P Dow (Chicago 5% (+/- 2.50 SOFR/
DE000BB3DZ IndustrlaI.Average® Short uUsbD Jones Indices|Board 0.01 41,400.0000 {40,572.0000|98.0000 3;,50 percentage |www.newyorkfed
M5/ Index (Price Index), LLC Obtions Yo oint) or
1,000,000 US2605661048 P P 09
Exchange)
The Dow Jones CBOE
BB3DZN, Industrial Average® S&P Dow (Chicago 3.50 5% (+/- 2.50 SOFR/
DEO00BB3DZ . 9 Short uUsD Jones Indices |Board 0.01 41,500.0000 {40,670.0000|98.0000 o percentage |www.newyorkfed
N3 /1,000,000| Mdex (Price Index), LLC Options % point) org
e US2605661048 ’
Exchange)
The Dow Jones CBOE
BB3DZP, Industrial Average® S&P Dow (Chicago 350 5% (+/- 2.50 SOFR/
DE000BB3DZ . 9 Short UsD Jones Indices|Board 0.01 41,600.0000 |40,768.0000|98.0000 o percentage |www.newyorkfed
P8/ 1,000,000| 'MdeX (Price Index), LLC Options o point) org
e US2605661048 ’
Exchange)
The Dow Jones CBOE
BB3DZQ, Industrial Average® S&P Dow (Chicago 350 5% (+/- 2.50 SOFR/
DEO00BB3DZ . 9 Short UsD Jones Indices|Board 0.01 41,700.0000 |40,866.0000|98.0000 o percentage |www.newyorkfed
Q6/1,000,000| 'dex (Price Index), LLC Options % point) org
e US2605661048 )
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 ercent range website
Issue Size* points P and deviation*
The Dow Jones CBOE
BB3DZR, Industrial Average® S&P Dow (Chicago 3,50 5% (+/- 2.50 SOFR/
DE000BB3DZ . 9 Short UsD Jones Indices|Board 0.01 41,800.0000 |40,964.0000|98.0000 o percentage |www.newyorkfed
R4 /1,000,000| 'Mdex (Price Index), LLC Options o point) org
e US2605661048 Exchange) ’
The Dow Jones CBOE
BB3DZS, Industrial Average® S&P Dow (Chicago 3.50 5% (+/- 2.50 SOFR/
DEO00BB3DZ . 9 Short uUsD Jones Indices|Board 0.01 41,900.0000 {41,062.0000|98.0000 o percentage |www.newyorkfed
S2/1,000,000| 'Mdex (Price Index), LLC Options % point) org
e US2605661048 Exchange) )
The Dow Jones CBOE
BB3DZT, Industrial Average® S&P Dow (Chicago 350 5% (+/- 2.50 SOFR/
DEO00BB3DZ . 9 Short uUsb Jones Indices|Board 0.01 42,000.0000 {41,160.0000|98.0000 o percentage |www.newyorkfed
T0/1,000,000| 'Mdex (Price Index), LLC Options L point) org
e US2605661048 Exchange) ’
The Dow Jones CBOE
BB3DzU, Industrial Average® S&P Dow (Chicago 350 5% (+/- 2.50 SOFR/
DEO00BB3DZ . 9 Short uUsbD Jones Indices|Board 0.01 42,100.0000 {41,258.0000|98.0000 o percentage |www.newyorkfed
U8 /1,000,000 'Mdex (Price Index), LLC Options o point) org
e US2605661048 Exchange) )
The Dow Jones CBOE
BB3DzV, Industrial Average® S&P Dow (Chicago 3.50 5% (+/- 2.50 SOFR/
DEO00BB3DZ . 9 Short uUsD Jones Indices |Board 0.01 42,200.0000 {41,356.0000|98.0000 o percentage |www.newyorkfed
V6 /1,000,000| 'Mdex (Price Index), LLC Options % point) org
e US2605661048 Exchange) ’
CBOE
s Dow | (Gicso 0| S 250 | sorm,
. Short UsD Jones Indices|Board 0.01 42,300.0000 |41,454.0000|98.0000 o percentage |www.newyorkfed
w4 / Index (Price Index), LLC Obtions Yo oint) or
1,000,000 US2605661048 Efchange) P 0rg
The Dow Jones CBOE
BB3DZzX, Industrial Average® S&P Dow (Chicago 350 5% (+/- 2.50 SOFR/
DEO00BB3DZ . 9 Short UsD Jones Indices|Board 0.01 42,400.0000 |41,552.0000(98.0000 o percentage |www.newyorkfed
X2 /1,000,000| 'Mdex (Price Index), LLC Options % point) org
e US2605661048 Exchange) )
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WKN and Referenc Initial Stop- Stop-Loss Initial Financing
ISIN - . Initial Strike* Loss op Spread*/ Reference
of the Underlying Option e Reference Futures Ratio* in index Barrier* in Adjustment Financing Spread Rate*/
(Index with ISIN) Type |Currency| Source* Exchange** . . Rate* in .
Warrants/ * points index ercent range website
Issue Size* points P and deviation*
CBOE
BB3DZY The Dow Jones S&P Dow  |(Chicago 5% (+/-2.50 |  SOFR/
: Industrial Average® . 3.50 )
DEO00BB3DZz . Short uUsbD Jones Indices|Board 0.01 42,500.0000 {41,650.0000|98.0000 o percentage |www.newyorkfed
YO0 /1,000,000| 'Mdex (Price Index), LLC Options %o point) org
e US2605661048 Exchange) :
CBOE
BB3DZZ The Dow Jones S&PDow  |(Chicago 5% (+-2.50 |  SOFR/
. Industrial Average® . 3.50 )
DEO00BB3DZ . Short uUsD Jones Indices|Board 0.01 42,600.0000 {41,748.0000|98.0000 o percentage |www.newyorkfed
77 1/1,000,000| 'Mdex (Price Index), LLC Options % point) org
e US2605661048 Exchange) ’
CBOE
BB3DZ0 The Dow Jones S&P Dow  |(Chicago 5% (+/-2.50 |  SOFR/
: Industrial Average® . 3.50 )
DEO00BB3DZ . Short uUsb Jones Indices|Board 0.01 42,800.0000 {41,944.0000|98.0000 o percentage |www.newyorkfed
04 /1,000,000 | 'ndex (Price Index), LLC Options L point) org
e US2605661048 Exchange) )
CBOE
BB3DZ1 The Dow Jones S&P Dow  |(Chicago 5% (+-2.50 |  SOFR/
: Industrial Average® . 3.50 )
DEO00BB3DZ . Short uUsbD Jones Indices|Board 0.01 43,000.0000 {42,140.0000|98.0000 o percentage |www.newyorkfed
12/1,000,000 | 'Mdex (Price Index), LLC Options o point) org
e US2605661048 Exchange) :

BB3DOF, | NASDAQ-100® Index m'ﬁ:";%‘t’"e 3.50| 5% (+/-2.50 SOFR/
DEO00BB3DO0O (Price Index), Short uUsbD Nasdaq Inc Exchanae 0.01 18,500.0000 |18,130.0000|98.0000 0/ percentage |www.newyorkfed
F3 /1,000,000 US6311011026 9 ° point) .org

(CME)

BB3DOG, | NASDAQ-100® Index I\Cﬂg'r";?ﬁ"e 3.50| 5% (+/-2.50 SOFR/
DEO00BB3DO0O (Price Index), Short UsD Nasdaq Inc Exchange 0.01 18,550.0000 |18,179.0000|98.0000 o/ percentage |www.newyorkfed
G1/1,000,000 US6311011026 9 ° point) .org

(CME)

BB3DOH, | NASDAQ-100® Index uhicago a50| 5% (+-2.50 SOFR/
DE000BB3D0 (Price Index), Short UsD Nasdaq Inc Exchange 0.01 18,600.0000 |18,228.0000|98.0000 0/ percentage |www.newyorkfed
H9 /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 ercent range website
Issue Size* points P and deviation*

BB3DOJ, | NASDAQ-100® Index uhicago a50| 5% (+-2.50 SOFR/
DE000BB3D0 (Price Index), Short UsD Nasdaq Inc Exchange 0.01 18,650.0000 |18,277.0000|98.0000 0/ percentage |www.newyorkfed
J5/1,000,000 US6311011026 (CME) 9 ° point) .org

BB3DOK, | NASDAQ-100® Index ﬁg‘f;%‘t’"e 350| 5% (+/-2.50 SOFR/
DEO00BB3DO0O (Price Index), Short uUsb Nasdaq Inc Exchanae 0.01 18,700.0000 |18,326.0000|98.0000 0/ percentage |www.newyorkfed
K3 /1,000,000 US6311011026 (CME) 9 ° point) .org

BB3DOL, | NASDAQ-100® Index m‘gﬁ’"e 3.50| 5% (+/-2.50 SOFR/
DEO00BB3DO0O (Price Index), Short uUsbD Nasdaq Inc Exchanae 0.01 18,750.0000 [18,375.0000|98.0000 u/ percentage |www.newyorkfed
L1 /1,000,000 US6311011026 (CME) 9 ° point) .org
Dgo%%%%'\gbo NASDAQ-100® Index ﬁg‘gﬂ%le a50| 5% (+-2.50 SOFR/

MO / (Price Index), Short UsbD Nasdaq Inc Exchange 0.01 18,800.0000 |18,424.0000|98.0000 0/ percentage |www.newyorkfed
1.000.000 US6311011026 CME) 9 ° point) org
BB3DON, | NASDAQ-100® Index uhicago a50| 5% (+-2.50 SOFR/

DE000BB3D0 (Price Index), Short uUsD Nasdaq Inc Exchange 0.01 18,850.0000 |18,473.0000|98.0000 0/ percentage |www.newyorkfed
N7 /1,000,000 US6311011026 (CME) 9 ° point) .org

BB3DOP, | NASDAQ-100® Index ﬁg‘;i%‘t’“e a50| 5% (+/- 250 SOFR/
DE000BB3DO0 (Price Index), Short uUsD Nasdaq Inc Exchange 0.01 18,900.0000 |18,522.0000|98.0000 0/ percentage |www.newyorkfed
P2/1,000,000 US6311011026 (CME) 9 ° point) .org

BB3D0Q, | NASDAQ-100® Index m‘r‘f;%‘i"e 3.50| 5% (+/-2.50 SOFR/
DEO00BB3DO0O (Price Index), Short uUsbD Nasdaq Inc Exchanae 0.01 18,950.0000 [18,571.0000|98.0000 0/ percentage |www.newyorkfed
Q0 /1,000,000 US6311011026 (CME) 9 ° point) .org

BB3DOR, | NASDAQ-100® Index ﬁg‘f;%e 3.50| 5% (+/-2.50 SOFR/
DE000BB3DO0O (Price Index), Short uUsbD Nasdaq Inc Exchange 0.01 19,000.0000 |18,620.0000|98.0000 o/ percentage |www.newyorkfed
R8 /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 ercent range website
Issue Size* points P and deviation*

BB3DOS, | NASDAQ-100® Index uhicago a50| 5% (+-2.50 SOFR/
DE000BB3D0 (Price Index), Short UsD Nasdaq Inc Exchange 0.01 19,050.0000 |18,669.0000|98.0000 0/ percentage |www.newyorkfed
S6 /1,000,000 US6311011026 (CME) 9 ° point) .org

BB3DOT, | NASDAQ-100® Index ﬁg‘f;%‘t’"e 350| 5% (+/-2.50 SOFR/
DEO00BB3DO0O (Price Index), Short uUsb Nasdaq Inc Exchanae 0.01 19,100.0000 |18,718.0000|98.0000 0/ percentage |www.newyorkfed
T4 /1,000,000 US6311011026 (CME) 9 ° point) .org

BB3DOU, | NASDAQ-100® Index m‘gﬁ’"e 3.50| 5% (+/-2.50 SOFR/
DE000BB3D0 (Price Index), Short UsD Nasdaq Inc Exchanae 0.01 19,150.0000 |18,767.0000|98.0000 u/ percentage |www.newyorkfed
U2 /1,000,000 US6311011026 (CME) 9 ° point) .org

BB3DOV, | NASDAQ-100® Index ﬁg‘gﬂ%le a50| 5% (+-2.50 SOFR/
DEO000BB3DO0O (Price Index), Short UsbD Nasdaq Inc Exchange 0.01 19,200.0000 |18,816.0000|98.0000 0/ percentage |www.newyorkfed
V0 /1,000,000 US6311011026 (CME) 9 ° point) .org
e 0N o | NASDAQ-100@ Index uhicago a50| 5% (+-2.50 SOFR/

W8 / (Price Index), Short uUsD Nasdaq Inc Exchange 0.01 19,250.0000 |18,865.0000|98.0000 0/ percentage |www.newyorkfed
1.000.000 US6311011026 (CME) 9 ° point) .org
BB3DOX, | NASDAQ-100® Index ﬁg‘;i%‘t’“e a50| 5% (+/- 250 SOFR/

DE000BB3DO0 (Price Index), Short uUsD Nasdaq Inc Exchange 0.01 19,300.0000 |18,914.0000|98.0000 0/ percentage |www.newyorkfed
X6 /1,000,000 US6311011026 (CME) 9 ° point) .org

BB3DOY, | NASDAQ-100® Index m‘r‘f;%‘i"e 3.50| 5% (+/-2.50 SOFR/
DEO00BB3DO0O (Price Index), Short uUsbD Nasdaq Inc Exchanae 0.01 19,350.0000 [18,963.0000|98.0000 0/ percentage |www.newyorkfed
Y4 /1,000,000 US6311011026 (CME) 9 ° point) .org

BB3D0Z, | NASDAQ-100® Index ﬁg‘f;%e 3.50| 5% (+/-2.50 SOFR/
DE000BB3DO0O (Price Index), Short uUsbD Nasdaq Inc Exchange 0.01 19,400.0000 [19,012.0000|98.0000 o/ percentage |www.newyorkfed
Z1/ 1,000,000 US6311011026 (CME) 9 ° point) .org
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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

BB3D00, | NASDAQ-100® Index uhicago a50| 5% (+-2.50 SOFR/
DE000BB3D0 (Price Index), Short UsD Nasdaq Inc Exchange 0.01 19,500.0000 |19,110.0000|98.0000 0/ percentage |www.newyorkfed
05 /1,000,000 US6311011026 9 ° point) .org

(CME)

BB3D01, | NASDAQ-100® Index ﬁg‘f;%‘t’"e 350| 5% (+/-2.50 SOFR/
DEO00BB3DO0O (Price Index), Short uUsb Nasdaq Inc Exchanae 0.01 19,600.0000 [19,208.0000|98.0000 0/ percentage |www.newyorkfed
13/1,000,000 US6311011026 9 ° point) .org

(CME)

BB3D02, | NASDAQ-100® Index mﬁ;%ct’"e a50| 5% (+-2.50 SOFR/
DEO00BB3DO0O (Price Index), Short uUsbD Nasdaq Inc Exchanae 0.01 19,700.0000 [19,306.0000|98.0000 u/ percentage |www.newyorkfed
21/1,000,000 US6311011026 9 ° point) .org

(CME)

BB3D03, | NASDAQ-100® Index I\Cﬂgiﬁ;?ﬁ"e a50| 5% (+-2.50 SOFR/
DEO000BB3DO0O (Price Index), Short UsbD Nasdaq Inc Exchange 0.01 19,800.0000 |19,404.0000|98.0000 0/ percentage |www.newyorkfed
39/1,000,000 US6311011026 9 ° point) .org

(CME)

BB3D04, | NASDAQ-100® Index uhicago a50| 5% (+-2.50 SOFR/
DE000BB3D0 (Price Index), Short uUsD Nasdaq Inc Exchange 0.01 19,900.0000 |19,502.0000|98.0000 0/ percentage |www.newyorkfed
47 /1,000,000 US6311011026 9 ° point) .org

(CME)

BB3D05, | NASDAQ-100® Index ﬁg‘;i%‘t’“e a50| 5% (+/- 250 SOFR/
DE000BB3DO0 (Price Index), Short uUsD Nasdaq Inc Exchange 0.01 20,000.0000 |19,600.0000|98.0000 0/ percentage |www.newyorkfed
54 /1,000,000 US6311011026 9 ° point) .org

(CME)
CBOE

BB3D1E, S&P 500® Index S&P Dow (Chicago 3.50 5% (+/- 2.50 SOFR/
DE000BB3D1 (Price Index), Short uUsD Jones Indices|Board 0.01 5,360.0000 |5,279.6000 [98.5000 0/ percentage |www.newyorkfed
E4 /1,000,000 US78378X1072 LLC Options ° point) .org

Exchange)
CBOE

BB3D1F, S&P 500® Index S&P Dow (Chicago 350 5% (+/- 2.50 SOFR/
DE000BB3D1 (Price Index), Short uUsD Jones Indices|Board 0.01 5,380.0000 |5,299.3000 [98.5000 o/ percentage |www.newyorkfed
F1 /1,000,000 US78378X1072 LLC Options ° point) .org

Exchange)
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WKN and Referenc Initial Stop- Stop-Loss Initial Financing
ISIN Underlving* Obti Ref Fut Initial Strike* Loss Adiust t Spread*/ Reference
of the nderlying 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]
CBOE
BB3D1G, S&P 500® Index S&P Dow (Chicago 3,50 5% (+/- 2.50 SOFR/
DE000BB3D1 (Price Index), Short UsD Jones Indices|Board 0.01 5,400.0000 |5,319.0000 {98.5000 0/ percentage |www.newyorkfed
G9/1,000,000 US78378X1072 LLC Options ° point) .org
Exchange)
CBOE
BB3D1H, S&P 500® Index S&P Dow (Chicago 3.50 5% (+/- 2.50 SOFR/
DE000BB3D1 (Price Index), Short uUsD Jones Indices|Board 0.01 5,420.0000 |5,338.7000 [98.5000 0/ percentage |www.newyorkfed
H7 /1,000,000 US78378X1072 LLC Options ° point) .org
Exchange)
CBOE
BB3D1J, S&P 500® Index S&P Dow (Chicago 350 5% (+/- 2.50 SOFR/
DEO00BB3D1 (Price Index), Short uUsb Jones Indices|Board 0.01 5,440.0000 |5,358.4000 [98.5000 0/ percentage |www.newyorkfed
J3/1,000,000 US78378X1072 LLC Options ° point) .org
Exchange)
CBOE
BB3D1K, S&P 500® Index S&P Dow (Chicago 350 5% (+/- 2.50 SOFR/
DEO00BB3D1 (Price Index), Short uUsbD Jones Indices|Board 0.01 5,460.0000 |5,378.1000 [98.5000 o/ percentage |www.newyorkfed
K1 /1,000,000 US78378X1072 LLC Options ° point) .org
Exchange)
CBOE
BB3D1L, S&P 500® Index S&P Dow (Chicago 3.50 5% (+/- 2.50 SOFR/
DE000BB3D1 (Price Index), Short uUsD Jones Indices|Board 0.01 5,480.0000 |5,397.8000 [98.5000 0/ percentage |www.newyorkfed
L9/ 1,000,000 US78378X1072 LLC Options ° point) .org
Exchange)
BB3DM, S&P 5000 | (Chive 9
DEOOOBB3D1 . ndex S&P Dow_ (Chicago 350 5% (+/- 2.50 SOFR/
M7 / (Price Index), Short UsD Jones Indices Boa_rd 0.01 5,500.0000 |5,417.5000 [98.5000 % perce_ntage www.newyorkfed
1.000.000 US78378X1072 LLC Options point) .org
,000, Exchange)
CBOE
BB3D1N, S&P 500® Index S&P Dow (Chicago 3.50 5% (+/- 2.50 SOFR/
DEO00BB3D1 (Price Index), Short UsD Jones Indices|Board 0.01 5,520.0000 |5,437.2000 [98.5000 o/ percentage |www.newyorkfed
N5 /1,000,000 US78378X1072 LLC Options ° point) .org
Exchange)

18/202




WKN and Referenc Initial Stop- Stop-Loss Initial Financing
ISIN Underlving* Obti Ref Fut Initial Strike* Loss Adiust t Spread*/ Reference
of the nderlying 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]
CBOE
BB3D1P, S&P 500® Index S&P Dow (Chicago 3,50 5% (+/- 2.50 SOFR/
DE000BB3D1 (Price Index), Short UsD Jones Indices|Board 0.01 5,540.0000 |5,456.9000 [98.5000 0/ percentage |www.newyorkfed
PO /1,000,000 US78378X1072 LLC Options ° point) .org
Exchange)
CBOE
BB3D1Q, S&P 500® Index S&P Dow (Chicago 3.50 5% (+/- 2.50 SOFR/
DE000BB3D1 (Price Index), Short uUsD Jones Indices|Board 0.01 5,560.0000 |5,476.6000 [98.5000 0/ percentage |www.newyorkfed
Q8 /1,000,000 US78378X1072 LLC Options ° point) .org
Exchange)
CBOE
BB3D1R, S&P 500® Index S&P Dow (Chicago 350 5% (+/- 2.50 SOFR/
DEO00BB3D1 (Price Index), Short uUsb Jones Indices|Board 0.01 5,580.0000 |5,496.3000 [98.5000 0/ percentage |www.newyorkfed
R6 /1,000,000 US78378X1072 LLC Options ° point) .org
Exchange)
CBOE
BB3D18S, S&P 500® Index S&P Dow (Chicago 350 5% (+/- 2.50 SOFR/
DEO00BB3D1 (Price Index), Short uUsbD Jones Indices|Board 0.01 5,600.0000 |5,516.0000 [98.5000 o/ percentage |www.newyorkfed
S4 /1,000,000 US78378X1072 LLC Options ° point) .org
Exchange)
CBOE
BB3D1T, S&P 500® Index S&P D