FINAL TERMS DATED 13 MARCH 2020

BNP Paribas Issuance B.V.
(incorporated in The Netherlands)
(as Issuer)

Legal entity identifier (LEI): 7245009UXRIGIRYOBR48

BNP Paribas
(incorporated in France)
(as Guarantor)

Legal entity identifier (LEl): ROMUWSFPU8SMPRO8K5P83
(Warrant and Certificate Programme)
EUR "Open End Turbo" Certificates relating to a Share

BNP Paribas Arbitrage S.N.C.
(as Manager)

Any person making or intending to make an offer of the Securities may only do so :

(i) in those Non-exempt Offer Jurisdictions mentioned in Paragraph 37 of Part A below, provided such person is a
Manager or an Authorised Offeror (as such term is defined in the Base Prospectus) and that the offer is made
during the Offer Period specified in that paragraph and that any conditions relevant to the use of the Base
Prospectus are complied with; or

(ii) otherwise in circumstances in which no obligation arises for the Issuer or any Manager to publish a prospectus
pursuant to Article 3 of the Prospectus Directive or to supplement a prospectus pursuant to Article 16 of the
Prospectus Directive, in each case, in relation to such offer.

None of the Issuer, the Guarantor or any Manager has authorised, nor do they authorise, the making of any offer of
Securities in any other circumstances.

PART A - CONTRACTUAL TERMS

Terms used herein shall be deemed to be defined as such for the purposes of the Conditions set forth in the Base
Prospectus dated 3 July 2019, each Supplement to the Base Prospectus published and approved on or before the date of
these Final Terms (copies of which are available as described below) and any other Supplement to the Base Prospectus
which may have been published and approved before the issue of any additional amount of Securities (the "Supplements")
(provided that to the extent any such Supplement (i) is published and approved after the date of these Final Terms and (ii)
provide for any change to the Conditions of the Securities such changes shall have no effect with respect to the Conditions
of the Securities to which these Final Terms relate) which together constitute a base prospectus for the purposes of
Directive 2003/71/EC (as amended and superseded, the "Prospectus Directive") (the "Base Prospectus"). This document
constitutes the Final Terms of the Securities described herein for the purposes of Article 5.4 of the Prospectus Directive and
must be read in conjunction with the Base Prospectus.

Full information on BNP Paribas Issuance B.V. (the "Issuer"), BNP Paribas (the "Guarantor") and the offer of the Securities
is only available on the basis of the combination of these Final Terms and the Base Prospectus. A summary of the
Securities (which comprises the Summary in the Base Prospectus as amended to reflect the provisions of these Final
Terms) is annexed to these Final Terms. The Base Prospectus, any Supplement(s) to the Base Prospectus and these
Final Terms are available for viewing, respectively, on the following websites: www.produitsdebourse.bnpparibas.fr
for public offering in France and www.bnpparibasmarkets.be for public offering in Belgium and copies may be
obtained free of charge at the specified offices of the Security Agents.

References herein to numbered Conditions are to the terms and conditions of the relevant series of Securities and words
and expressions defined in such terms and conditions shall bear the same meaning in these Final Terms in so far as they
relate to such series of Securities, save as where otherwise expressly provided.

These Final Terms relate to the series of Securities as set out in "Specific Provisions for each Series" below. References
herein to "Securities" shall be deemed to be references to the relevant Securities that are the subject of these Final Terms
and references to "Security" shall be construed accordingly.
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SPECIFIC PROVISIONS FOR EACH SERIES

Series No. of No. of |Mnemonic Issue Call / Put Exercise Capitalised Security Security Dividend Interbank Financing | Redemption | Parity
Number/ | Securitie | Securitie Code Price per Price Exercise Threshold | Percentage | Percentage Rate 1 Rate Date
ISIN Code | s issued s Security Price Rounding Screen Page | Percentage
Rounding Rule
Rule

FRBNPPO1H |50,000 50,000 976LB Downwards 4 |Downwards 2 EURIBOR1M 5
CVe EUR0.70 |Put EUR 27.5573 digits digits 4% 100% D= -4% Open End
FRBNPPO1H |60,000 60,000 977LB EUR 137 |call EUR 72.3550 U_p\_/vards 4 U_p\_/vards 2 3.50% 85% EL_JRIBOR1M +49% Open End 20
CWw4 digits digits D=
FRBNPPO1H | 100,000 |100,000 [978LB Upwards 4 Upwards 2 o o EURIBOR1M o 1
CX2 EUR 1.62 |Call EUR 2.5687 digits digits 6% 85% D= +4% Open End
FRBNPPO1H | 100,000 100,000 [979LB EUR1.03 |cCall EUR 3.1615 l,[pyvards 4 U.p\‘/vards 2 6% 85% El;JRIBOR1M +49% Open End 1
CY0 digits digits D=
FRBNPPO1H (100,000 |100,000 |980LB Upwards 4 Upwards 2 o o EURIBOR1M o 1
cz7 EUR 0.63 |Call EUR 3.5566 digits digits 6% 85% D= +4% Open End
FRBNPPO1H | 100,000 |100,000 [981LB Downwards 4 |Downwards 2 EURIBOR1M 1
D09 EUR0.71 |Put EUR 4.9021 digits digits 6% 100% D= -4% Open End
FRBNPPO1H [80,000 80,000 982LB EUR 142 |call EUR 90.9951 U_p\_Nards 4 U_p\_Nards 2 49 85% EL_JRIBOR1M +4% Open End 10
D17 digits digits D=
FRBNPPO1H |60,000 60,000 983LB Downwards 4 |Downwards 2 EURIBOR1M 10
D25 EUR 0.57 |Put EUR 44.9167 digits digits 4% 100% D= -4% Open End
FRBNPPO1H |40,000 40,000 984LB EUR062 |Put EUR 88.4075 Qoyvnwards 4 Dpyvnwards 2 550% 100% EL_JRIBOR1M 4% Open End 20
D33 digits digits D=
EIZ?NPPMH 20,000 20,000 985LB EUR 098 |cCall EUR 55.2566 chJig\iI:srds 4 :Jig\ilélsards 2 6% 85% EI;JRIBOR1M +4% Open End 10
FRBNPPO1H |20,000 20,000 986LB EUR111 |Put EUR 76.1575 Dpyvnwards 4 Dpyvnwards 2 6% 100% El:lRIBOR1M 4% Open End 10
D58 digits digits D=
FRBNPPO1H {20,000 20,000 987LB EUR092 |Put EUR 63.2618 D_oyvnwards 4 D_oyvnwards 2 6% 100% El_JRIBOR1M 4% Open End 10
D66 digits digits D=
FRBNPPO1H |40,000 40,000 988LB Downwards 4 |Downwards 2 EURIBOR1M 1
D74 EUR 2.40 |Put EUR 18.8330 digits digits 4% 100% D= -4% Open End
FRBNPPO1H | 15,000 15,000 989LB EUR Downwards 4 |Downwards 2 EURIBOR1M 5
D82 EUR 5.28 |Put 215.2125 digits digits 3.50% 100% D= -4% Open End
FRBNPPO1H | 100,000 |100,000 [990LB Upwards 4 Upwards 2 o o EURIBOR1M o 1
D90 EUR 0.62 |Call EUR 1.4351 digits digits 7.50% 85% D= +4% Open End
FRBNPPO1H |30,000 30,000 991LB EUR1.82 |cCall EUR 60.8153 Upyvards 4 U.p\‘/vards 2 4% 85% El_JRIBOR1M +49% Open End 10
DAS8 digits digits D=
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Series No. of No. of |Mnemonic Issue Call / Put Exercise Capitalised Security Security Dividend Interbank Financing | Redemption | Parity
Number/ | Securitie | Securitie Code Price per Price Exercise Threshold | Percentage | Percentage Rate 1 Rate Date
ISIN Code | s issued s Security Price Rounding Screen Page | Percentage
Rounding Rule
Rule

EI;I;NPPMH 30,000 30,000 992LB EUR 144 |call EUR 64.6163 cLiJiz\i/;I:rds 4 (ljJig\i/;/:rds 2 49 85% EL=JRIBOR1M +4% Open End 10
FRBNPPO1H |30,000 30,000 993LB Downwards 4 |Downwards 2 EURIBOR1M 10
DC4 EUR 1.15 |Put EUR 90.5896 digits digits 4% 100% D= -4% Open End
FRBNPPO1H (30,000 30,000 994LB EUR 156 |Put EUR 94.7073 D_O\_anards 4 D_O\_anards 2 4% 100% EL_JRIBOR1M 4% Open End 10
DD2 digits digits D=
FRBNPPO1H (30,000 30,000 995LB Downwards 4 [Downwards 2 | ,, o EURIBORIM | ,, 10
DEO EUR 1.98 |Put EUR 98.8250 digits digits 4% 100% D= -4% Open End
E'R:’ENPPMH 30,000 30,000 996LB EUR3.93 |Call EUR 45.3418 (lilig\izrsards 4 (ljJig\i/;/:rds 2 7.50% 85% gl;lRIBOR1M +49% Open End 5
EIéB5NPPO1H 100,000 |100,000 |997LB EUR 1 Call EUR 2.2729 cL;ig\il’llsards 4 ;Jig\i/;/:rds 2 8% 85% EL=JRIBOR1M +4% Open End 1
FRBNPPO1H | 100,000 |100,000 [998LB Downwards 4 |Downwards 2 EURIBOR1M 1
DH3 EUR 0.64 |Put EUR 3.9134 digits digits 8% 100% D= -4% Open End
EﬁBNPPMH 100,000 |100,000 |999LB EUR0.32 |call EUR 7.1932 (Lj,liz\i/;/:rds 4 ;Jiz\i/;/:rds 2 6% 85% EL=JRIBOR1M +49% Open End 4
FRBNPPO1H | 100,000 100,000 [000MB Downwards 4 |Downwards 2 | ,, o EURIBOR1IM | ,, 4
DJ9 EUR0.31 |Put EUR 9.7076 digits digits 4% 100% D= -4% Open End
giI?NPPMH 150,000 |150,000 [001MB EUR1.18 |call EUR 31.7038 (lilig\i/;/:rds 4 (ljJig\i/;/:rds 2 39 85% ElzJRIBOR1M +49% Open End 10
FRBNPPO1H [60,000 60,000 002MB EURO058 |Put EUR 7.2541 D_O\_anards 4 D_O\_anards 2 7.50% 100% El_JRIBOR1M 4% Open End 2
DL5 digits digits D=
FRBNPPO1H | 100,000 |100,000 [003MB GBp Upwards 4 Upwards 2 _ 5
DM3 EUR 0.68 |Call 748.9999 digits digits 5% 0% GBP1MFSR= | +4% Open End
EE?NPPMH 150,000 (150,000 |004MB EURO0.64 |call EUR 34.2305 (Lj,liz\i/;/:rds 4 ;Jig\i/;/:rds 2 39 85% ELJRIBOR1M +49% Open End 20
FRBNPPO1H | 150,000 |150,000 [005MB Downwards 4 |Downwards 2 | ,, o EURIBOR1IM | ,, 20
DO9 EUR0.32 |Put EUR 53.3104 digits digits 3% 100% D= -4% Open End
FRBNPPO1H | 100,000 |100,000 [006MB usb Downwards 4 |Downwards 2 | ., o _1 40 100
DP6 EUR0.26 |Put 218.9348 digits digits 5% 100% USD1MFSR= (-4% Open End
FRBNPPO1H (100,000 |100,000 |007MB uUsD Downwards 4 [Downwards 2 | -, o _ 1 40 100
DQ4 EUR0.35 |Put 228 8864 digits digits 5% 100% USD1MFSR= |-4% Open End
FRBNPPO1H | 100,000 100,000 [008MB usb Downwards 4 |Downwards 2 | -, o _1 40 100
DR2 EUR 0.44 |Put 238.8379 digits digits 5% 100% USD1MFSR= |-4% Open End
FRBNPPO1H (150,000 |150,000 |009MB EUR0.26 |Put EUR 3.7731 |Downwards 4 |Downwards 2 |5% 100% EURIBOR1M |-4% Open End 2
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Series No. of No. of |Mnemonic Issue Call / Put Exercise Capitalised Security Security Dividend Interbank Financing | Redemption | Parity
Number/ | Securitie | Securitie Code Price per Price Exercise Threshold | Percentage | Percentage Rate 1 Rate Date
ISIN Code | s issued s Security Price Rounding Screen Page | Percentage
Rounding Rule
Rule

DS0 digits digits D=
E%E;NPPMH 150,000 |150,000 [010MB EURO0.72 |call EUR 1.8000 cljjig\i/::rds 4 ;Jig\i/;/:rds 2 59% 85% EERIBOR1M +49% Open End 1
FRBNPPO1H |90,000 90,000 011MB Downwards 4 |Downwards 2 EURIBOR1M 5
DU6 EUR 0.28 |Put EUR 7.8345 digits digits 10% 100% D= -4% Open End
ESENPPO1H 40,000 40,000 012MB EUR1.03 |cCall EUR 66.2019 (Lj,liz\i/;/:rds 4 ;Jig\i/;/:rds 2 4% 85% EL=JRIBOR1M +49% Open End 10
FRBNPPO1H |40,000 40,000 013MB Downwards 4 |Downwards 2 | ,, o EURIBOR1IM | ,, 10
DW2 EUR 1.12 |Put EUR 87.6563 digits digits 4% 100% D= -4% Open End
FRBNPPO1H | 160,000 |160,000 [014MB EUR 038 |Call EUR 0.6800 L{pyvards 4 U.p\‘/vards 2 259% 85% El_JRIBOR1M +49% Open End 1
DX0 digits digits D=
FRBNPPO1H (30,000 30,000 015MB Upwards 4 Upwards 2 o o EURIBOR1M o 4
DY8 EUR0.73 |Call EUR 7.5144 digits digits 4% 85% D= +4% Open End
FRBNPPO1H |30,000 30,000 016MB Downwards 4 |Downwards 2 EURIBOR1M 10
DZ5 EUR 1.15 |Put EUR 84.0632 digits digits 5% 100% D= -4% Open End
FRBNPPO1H |60,000 60,000 017MB EUR1.72 |call EUR 5.7200 U_p\_Nards 4 U_p\_/vards 2 49 85% EL_JRIBOR1M +49% Open End 1
EO8 digits digits D=
FRBNPPO1H |60,000 60,000 018MB EUR 1.08 |Put EUR 8.5205 Dpyvnwards 4 Dpyvnwards 2 4% 100% EL_JRIBOR1M 4% Open End 1
E16 digits digits D=
FRBNPPO1H |70,000 70,000 019MB EUR 030 |Call EUR 7.7232 L{pyvards 4 U.p\‘/vards 2 7.50% 85% El_JRIBOR1M +49% Open End 5
E24 digits digits D=
FRBNPPO1H (70,000 70,000 020MB Downwards 4 |Downwards 2 o o EURIBOR1IM | ,, 5
E32 EUR0.35 |Put EUR 10.9703 digits digits 7.50% 100% D= -4% Open End
FRBNPPOTH 1100,000 100,000 021MB e yR 040 |Put CHF 62.3643 |DoWnwards 4 | Downwards 2 | 5, 100% CHF1MFSR= |-4% OpenEnd  |%°
E40 digits digits
FRBNPPO1H |80,000 80,000 022MB EURO057 |Put EUR 4.1754 D_O\_anards 4 D_0\_anards 2 5% 100% EL_JRIBOR1M 4% Open End 1
ES7 digits digits D=
FRBNPPO1H |80,000 80,000 023MB Downwards 4 |Downwards 2 EURIBOR1M 10
E65 EUR 0.41 |Put EUR 32.3698 digits digits 4% 100% D= -4% Open End
FRBNPPO1H |75,000 75,000 024MB EURO074 |cCall EUR 47.3538 U.p\_/vards 4 U.p\‘/vards 2 4% 85% ElLJRIBOR1M +49% Open End 10
E73 digits digits D=
FRBNPPO1H (100,000 |100,000 |025MB Upwards 4 Upwards 2 o o EURIBOR1M o 5
E81 EUR 0.67 |Call EUR 8.1061 digits digits 13% 85% D= +4% Open End
FRBNPPO1H |70,000 70,000 026MB Upwards 4 Upwards 2 EURIBOR1M 1
E99 EUR 1.56 |Call EUR 3.8878 digits digits 5% 85% D= +4% Open End
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Series No. of No. of |Mnemonic Issue Call / Put Exercise Capitalised Security Security Dividend Interbank Financing | Redemption | Parity
Number/ | Securitie | Securitie Code Price per Price Exercise Threshold | Percentage | Percentage Rate 1 Rate Date
ISIN Code | s issued s Security Price Rounding Screen Page | Percentage
Rounding Rule
Rule

FRBNPPO1H |70,000 70,000 027MB EUR 086 |Put EUR 6.3025 D_O\_anards 4 D_oyvnwards 2 59% 100% El_JRIBOR1M 4% Open End 1
EAG6 digits digits D=
EI;ENPPMH 30,000 30,000 028MB EUR 128 |call EUR 6.4185 (leig\i/;/:rds 4 gig\i/;/:rds 2 5% 85% EL=JRIBOR1M +4% Open End 2
FRBNPPO1H (30,000 30,000 029MB EURO0.71 |Put EUR 10.4049 D_O\_anards 4 D_O\_anards 2 5% 100% EL_JRIBOR1M 4% Open End 2
EC2 digits digits D=
FRBNPPO1H (100,000 |100,000 |030MB Downwards 4 [Downwards 2 | ,, o EURIBORIM | ,, 5
EDO EUR 0.65 |Put EUR 25.4261 digits digits 4% 100% D= -4% Open End
FRBNPPO1H |50,000 50,000 031MB EUR 143 |Put EUR 10.4663 Dpyvnwards 4 Dpyvnwards 2 5% 100% El:lRIBOR1M 4% Open End 1
EE8 digits digits D=
FRBNPPO1H [30,000 30,000 032MB EUR 147 |Put EUR 11.5214 D_O\_anards 4 D_O\_anards 2 49 100% El_JRIBOR1M 4% Open End 1
EF5 digits digits D=
ElégNPPMH 50,000 50,000 033MB EUR 1.01 |cal EUR 53.8980 (LjJiz\i/;/:rds 4 gig\i?sards 2 3% 85% EL=JRIBOR1M +49% Open End 20
EEI?NPPMH 75,000 75,000 034MB EUR0.67 |call EUR 17.7381 (Lj,liz\i/;/:rds 4 ;Jig\i/;/:rds 2 10% 85% EL=JRIBOR1M +49% Open End 10
FRBNPPO1H |75,000 75,000 035MB EURO054 |Put EUR 29.8100 D_oyvnwards 4 D_O\_anards 2 10% 100% El:JRIBOR1M 4% Open End 10
EI9 digits digits D=
FRBNPPO1H |75,000 75,000 036MB EUR 068 |Put EUR 31.1650 Dpyvnwards 4 Dpyvnwards 2 10% 100% El_JRIBOR1M 4% Open End 10
EJ7 digits digits D=
Eﬁ?NPPMH 80,000 80,000 037MB EUR0.26 |cCall EUR 6.5485 chJipg)\il;/:rds 4 ;Jig\i/;/:rds 2 5% 85% EL=JRIBOR1M +49% Open End 10
FRBNPPO1H | 150,000 |150,000 [038MB EURO0A17 |Put EUR 13.6126 Dpyvnwards 4 Dpyvnwards 2 4% 100% El_JRIBOR1M 4% Open End 10
EL3 digits digits D=
EI;AI?NPPMH 30,000 30,000 039MB EUR 1.35 |cCall EUR 86.7115 (ijiz\i/;/:rds 4 ;Jig\i/;/:rds 2 4% 85% ELJRIBOR1M +49% Open End 10
FRBNPPO1H |60,000 60,000 040MB Downwards 4 |Downwards 2 | ., o EURIBOR1IM | ,, 10
EN9 EUR 0.53 |Put EUR 36.3118 digits digits 6% 100% D= -4% Open End
FRBNPPO1H |30,000 30,000 041MB EUR 058 |cCall EUR 2.6748 L{pyvards 4 U.p\‘/vards 2 7.50% 85% El_JRIBOR1M +49% Open End 2
EO7 digits digits D=
FRBNPPO1H |30,000 30,000 042MB Downwards 4 |Downwards 2 o o EURIBORIM | ,, 2
EP4 EUR 0.67 |Put EUR 5.1811 digits digits 7.50% 100% D= 4% Open End
FRBNPPO1H |30,000 30,000 043MB Downwards 4 |Downwards 2 EURIBOR1M 20
EQ2 EUR 0.26 |Put EUR 33.4495 digits digits 7% 100% D= -4% Open End
FRBNPPO1H |70,000 70,000 044MB EUR0.95 |Put EUR 69.9137 | Downwards 4 |Downwards 2 |5% 100% EURIBOR1M (-4% Open End 10
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Series No. of No. of |Mnemonic Issue Call / Put Exercise Capitalised Security Security Dividend Interbank Financing | Redemption | Parity
Number/ | Securitie | Securitie Code Price per Price Exercise Threshold | Percentage | Percentage Rate 1 Rate Date
ISIN Code | s issued s Security Price Rounding Screen Page | Percentage
Rounding Rule
Rule

ERO digits digits D=
FRBNPPO1H (100,000 |100,000 |045MB GBp Upwards 4 Upwards 2 o o _ 10 5
ES8 EUR0.94 |Call 1038.0696 |digits digits 5% 85% GBP1MFSR= |+4% Open End
FRBNPPO1H |100,000 |100,000 |046MB GBp Downwards 4 |Downwards 2 | ., o _| 0 5
ET6 EUR 0.52 |Put 1682.7656 |digits digits 5% 100% GBP1MFSR= |-4% Open End
FRBNPPO1H |75,000 75,000 047MB EUR Downwards 4 |Downwards 2 EURIBOR1M 10
EU4 EUR 3.35 |Put 184.1278 digits digits 10% 100% D= -4% Open End
FRBNPPO1H |40,000 40,000 048MB Upwards 4 Upwards 2 o o EURIBOR1M o 40
EV2 EUR 0.26 |Call EUR 61.8000 digits digits 5% 85% D= +4% Open End
Esv%NPPMH 30,000 30,000 049MB EUR 456 |Call EUR 52.5767 (leig\i/;/:rds 4 :jJig\i/;/:rds 2 7.50% 85% ElzJRIBOR1M +49% Open End 5
FRBNPPO1H (40,000 40,000 050MB SEK Downwards 4 [Downwards 2 | -, o _ |40 5
EX8 EUR 0.41 |Put 163.8885 digits digits 5% 100% STIBOR1M= |-4% Open End
FRBNPPO1H |80,000 80,000 051MB Upwards 4 Upwards 2 EURIBOR1M 10
EY6 EUR 0.98 |Call EUR 16.2625 digits digits 4% 85% D= +4% Open End
FRBNPPO1H (80,000 80,000 052MB EUR0.60 |call EUR 20.0153 U_p\_Nards 4 U_p\_/vards 2 49 85% EL_JRIBOR1M +49% Open End 10
EZ3 digits digits D=
FRBNPPO1H |80,000 80,000 053MB EUR0.38 |Put EUR 29.8146 Dpyvnwards 4 Dpyvnwards 2 4% 100% EEJRIBOR1M 4% Open End 10
FO7 digits digits D=
FRBNPPO1H |80,000 80,000 054MB EURO054 |Put EUR 16.9080 Qoyvnwards 4 Dpyvnwards 2 4% 100% El_JRIBOR1M 4% Open End 4
F15 digits digits D=
FRBNPPO1H (30,000 30,000 055MB Upwards 4 Upwards 2 o o EURIBOR1M o 20
F23 EUR 1 Call EUR 26.8708 digits digits 4.50% 85% D= +4% Open End
FRBNPPO1H |30,000 30,000 056MB EUR 055 |Call EUR 35.8277 Upyvards 4 U.p\‘/vards 2 4.50% 85% El_JRIBOR1M +4% Open End 20
F31 digits digits D=
FRBNPPO1H | 30,000 30,000 057MB EUR0.36 |Put EUR 53.9058 D_O\_anards 4 D_0\_anards 2 4.50% 100% EL_JRIBOR1M 4% Open End 20
F49 digits digits D=
FRBNPPO1H |30,000 30,000 058MB EUR 048 |Put EUR 56.3561 Dpyvnwards 4 Dpyvnwards 2 4.50% 100% EEJRIBOR1M 4% Open End 20
F56 digits digits D=
FRBNPPO1H | 30,000 30,000 059MB EUR 060 |Put EUR 58.8063 Dpyvnwards 4 Dpyvnwards 2 4.50% 100% ElLJRIBOR1M 4% Open End 20
F64 digits digits D=
FRBNPPO1H (50,000 50,000 060MB Upwards 4 Upwards 2 o o EURIBOR1M o 5
F72 EUR 1.27 |Call EUR 15.8500 digits digits 5% 85% D= +4% Open End
FRBNPPO1H |90,000 90,000 061MB Upwards 4 Upwards 5 EURIBOR1M 10
F80 EUR0.31 |Call EUR 16.4523 digits digits 7% 85% D= +4% Open End
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Series No. of No. of |Mnemonic Issue Call / Put Exercise Capitalised Security Security Dividend Interbank Financing | Redemption | Parity
Number/ | Securitie | Securitie Code Price per Price Exercise Threshold | Percentage | Percentage Rate 1 Rate Date
ISIN Code | s issued s Security Price Rounding Screen Page | Percentage
Rounding Rule
Rule

FRBNPPO1H |90,000 90,000 062MB EUR0.36 |Put EUR 23.1355 D_O\_anards 4 D_0\_anards 5 7% 100% El_JRIBOR1M 4% Open End 10
F98 digits digits D=
FRBNPPO1H |60,000 60,000 063MB EUR Upwards 4 Upwards 2 EURIBOR1M 40
FA3 EUR4.34 |Call 236.5673 digits digits 4% 85% D= +4% Open End
FRBNPPO1H (60,000 60,000 064MB EUR Downwards 4 |Downwards 2 EURIBOR1M 40
FB1 EUR 1.49 |Put 469.8490 digits digits 4% 100% D= -4% Open End
FRBNPPO1H (70,000 70,000 065MB Downwards 4 [Downwards 2 | ., o EURIBORIM | ,, 10
FCO EUR 0.55 |Put EUR 37.5171 digits digits 6% 100% D= -4% Open End
FRBNPPO1H |60,000 60,000 066MB EUR Upwards 4 Upwards 2 EURIBOR1M 20
ED7 EUR 2.47 |Call 164.7692 digits digits 4% 85% D= +4% Open End
FRBNPPO1H (60,000 60,000 067MB EUR Downwards 4 [Downwards 2 | ,, o EURIBORIM | ,, 20
FE5 EUR 1.56 |Put 245 4375 digits digits 4% 100% D= 4% Open End
FRBNPPO1H |40,000 40,000 068MB Upwards 4 Upwards 2 EURIBOR1M 5
FE2 EUR 0.67 |Call EUR 8.1367 digits digits 6% 85% D= +4% Open End
FRBNPPO1H (40,000 40,000 069MB EUR0.35 |cCall EUR 9.7641 U_p\_/vards 4 U_p\_/vards 2 6% 85% EL_JRIBOR1M +49% Open End 5
FGO digits digits D=
FRBNPPO1H |40,000 40,000 070MB Downwards 4 |Downwards 2 | ., o EURIBOR1IM | ,, 5
FHS EUR0.39 |Put EUR 13.4575 digits digits 6% 100% D= -4% Open End
FRBNPPO1H |60,000 60,000 071MB EUR082 |Put EUR 64.5334 Dpyvnwards 4 Dpyvnwards 2 4% 100% El_JRIBOR1M 4% Open End 10
F16 digits digits D=
FRBNPPO1H |60,000 60,000 072MB EUR 111 |Put EUR 67 4667 D_O\_anards 4 D_O\_anards 2 49 100% El_JRIBOR1M 4% Open End 10
FJ4 digits digits D=
FRBNPPO1H |120,000 |120,000 [073MB EUR Upwards 4 Upwards 2 EURIBOR1M 40
FK2 EUR 3.28 |Call 178.9615 digits digits 4% 85% D= +4% Open End
FRBNPPO1H |30,000 30,000 074MB EURO0.34 |Put EUR 1.8841 D_oyvnwards 4 D_oyvnwards 2 10% 100% EL_JRIBOR1M 4% Open End 1
FLO digits digits D=
FRBNPPO1H |30,000 30,000 075MB Upwards 4 Upwards 2 o o EURIBOR1M o 10
EM8 EUR 1.47 |Call EUR 65.5807 digits digits 4% 85% D= +4% Open End
FRBNPPO1H |50,000 50,000 076MB EUR Upwards 4 Upwards 2 EURIBOR1M 20
EN6 EUR 2.75 |[Call 137.4285 digits digits 5% 85% D= +4% Open End
FRBNPPO1H |90,000 90,000 077MB Downwards 4 |Downwards 2 | ., o EURIBORIM | ,, 1
FO4 EUR0.36 |Put EUR 2.5008 digits digits 6% 100% D= 4% Open End
FRBNPPO1H {20,000 20,000 078MB EUR 053 |Put EUR 36.5809 Dpyvnwards 4 Dpyvnwards 2 6% 100% El_JRIBOR1M 4% Open End 10
FP1 digits digits D=
FRBNPPO1H (50,000 50,000 079MB EUR 0.44 |Call EUR 2.0441 |Upwards 4 Upwards 2 7.50% 85% EURIBOR1M |+4% Open End 2
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Series No. of No. of |Mnemonic Issue Call / Put Exercise Capitalised Security Security Dividend Interbank Financing | Redemption | Parity
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FQ9 digits digits D=
FRBNPPO1H 130,000 130,000 |08OMB \gp 547 |put CHF 83.8779 | Downwards 4 | Downwards 2| 5o, 100% CHF1MFSR= |-4% OpenEnd  |°
FR7 digits digits
'IzgsBNPPMH 200,000 |200,000 (081MB EUR 049 |Put EUR 3.0830 (IjDig\i/;/:wards 4 cl:i)icg)\ilgwards 2 7.50% 100% glz.lRIBOR1M 4% Open End 1
FRBNPPO1H {30,000 30,000 082MB EUR 232 |cCall EUR 7.7269 U_p\_/vards 4 U_p\_/vards 2 4% 85% El_JRIBOR1M +49% Open End 1
FT3 digits digits D=
FRBNPPO1H |30,000 30,000 083MB EUR 146 |Put EUR 11.5099 Downwards 4 | Downwards 2 4% 100% El:JRIBOR1M 4% Open End 1
FU1 digits digits D=
FRBNPPO1H |30,000 30,000 084MB EUR1.99 |Put EUR 12.0331 Qoyvnwards 4 Dpyvnwards 2 4% 100% El_JRIBOR1M 4% Open End 1
FV9 digits digits D=
FRBNPPO1H |28,000 28,000 085MB EUR Downwards 4 |Downwards 5 | , ~o o EURIBOR1M | ,, 10
FW7 EUR 2.09 |Put 115.0723 digits digits 10% 100% D= 4% Open End
FRBNPPO1H |30,000 30,000 086MB Upwards 4 Upwards 2 EURIBOR1M 10
FX5 EUR2.99 |Call EUR 99.5000 digits digits 4% 85% D= +4% Open End
FRBNPPO1H {30,000 30,000 087MB EUR Downwards 4 |Downwards 2 | ,, o EURIBORIM | ,, 10
FY3 EUR 1.89 |Put 1482136 digits digits 4% 100% D= 4% Open End
FRBNPPO1H |50,000 50,000 088MB Upwards 4 Upwards 2 o o EURIBOR1M o 5
FZ0 EUR 0.63 |Call EUR 9.7283 digits digits 6% 85% D= +4% Open End
FRBNPPO1H |50,000 50,000 089MB EUR 044 |Put EUR 15.0841 Qoyvnwards 4 Dpyvnwards 2 6% 100% El_JRIBOR1M 4% Open End 5
GO06 digits digits D=
FRBNPPO1H (40,000 40,000 090MB Upwards 4 Upwards 2 o o EURIBOR1M o 10
G14 EUR 0.37 |Call EUR 23.9798 digits digits 4% 85% D= +4% Open End
FRBNPPO1H |40,000 40,000 091MB Downwards 4 |Downwards 2 EURIBOR1M 10
G22 EUR 0.40 |Put EUR 31.7511 digits digits 4% 100% D= -4% Open End
FRBNPPO1H |40,000 40,000 092MB EUR026 |Put EUR 17.9102 D_oyvnwards 4 D_oyvnwards 2 6% 100% El_JRIBOR1M 4% Open End 10
G30 digits digits D=
FRBNPPO1H |50,000 50,000 093MB Downwards 4 |Downwards 2 EURIBOR1M 10
G48 EUR 0.98 |Put EUR 53.8389 digits digits 10% 100% D= -4% Open End
FRBNPPO1H | 100,000 100,000 [094MB EUR026 |Put EUR 21.2762 Qoyvnwards 4 Dpyvnwards 2 3.50% 100% El:JRIBOR1M 4% Open End 10
G55 digits digits D=
FRBNPPO1H (40,000 40,000 095MB Downwards 4 |Downwards 2 o o EURIBOR1IM | ,, 5
G63 EUR 1.32 |Put EUR 41.6336 digits digits 7.50% 100% D= -4% Open End
gI;?NPPMH 30,000 30,000 096MB EUR 092 |Call EUR 66.3260 zg\i’::rds 4 gig\i/;/:rds 2 15% 85% glz.lRIBOR1M +4% Open End 20
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FRBNPPO1H [60,000 60,000 097MB EUR0.28 |Put EUR 22.0711 D_O\_anards 4 D_0\_anards 2 49 100% El_JRIBOR1M 4% Open End 10
G89 digits digits D=
FRBNPPO1H |60,000 60,000 098MB Downwards 4 |Downwards 2 EURIBOR1M 10
G97 EUR 0.38 |Put EUR 23.0743 digits digits 4% 100% D= -4% Open End
FRBNPPO1H | 100,000 |100,000 [099MB EURO078 |Put EUR 28.5885 D_oyvnwards 4 D_oyvnwards 2 5% 100% EL_JRIBOR1M 4% Open End 5
GA1 digits digits D=
FRBNPPO1H (60,000 60,000 100MB Upwards 4 Upwards 2 o o EURIBOR1M o 10
GB9 EUR 0.49 |Call EUR 32.7304 digits digits 3.50% 85% D= +4% Open End
FRBNPPO1H |60,000 60,000 101MB EUR 053 |Put EUR 42.9057 Dpyvnwards 4 Dpyvnwards 2 3.50% 100% El:lRIBOR1M 4% Open End 10
GC7 digits digits D=
FRBNPPO1H [90,000 90,000 102MB EUR 2.15 |cCall EUR 71.6000 U_p\_Nards 4 U_p\_Nards 2 49 85% El_JRIBOR1M +4% Open End 10
GD5 digits digits D=
FRBNPPO1H |90,000 90,000 103MB EUR Downwards 4 |Downwards 2 EURIBOR1M 10
GE3 EUR 1.36 |Put 106.6542 digits digits 4% 100% D= -4% Open End
FRBNPPO1H | 150,000 |150,000 |104MB EUR 038 |Put EUR 29 9464 D_oyvnwards 4 D_oyvnwards 2 4% 100% EL_JRIBOR1M 4% Open End 10
GFO digits digits D=
FRBNPPO1H |40,000 40,000 105MB Upwards 4 Upwards 2 o o EURIBOR1M o 5
GGs EUR0.31 |Call EUR 4.6310 digits digits 7% 85% D= +4% Open End
FRBNPPO1H | 100,000 |100,000 [106MB EUR 210 |call EUR 54.2956 Upyvards 4 U.p\‘/vards 2 4% 85% El_JRIBOR1M +49% Open End 10
GH6 digits digits D=
FRBNPPO1H | 100,000 |100,000 |[107MB EUR 110 |Put EUR 86.2698 D_oyvnwards 4 D_oyvnwards 2 49 100% El_JRIBOR1M 4% Open End 10
Gl4 digits digits D=
FRBNPPO1H |30,000 30,000 108MB Upwards 4 Upwards 2 EURIBOR1M 5
GJ2 EUR 0.28 |Call EUR 3.1744 digits digits 7.50% 85% D= +4% Open End
FRBNPPO1H (30,000 30,000 109MB EUR1.04 |Put EUR 78.5320 D_oyvnwards 4 D_oyvnwards 2 4.50% 100% EL_JRIBOR1M 4% Open End 10
GKO digits digits D=
FRBNPPO1H |60,000 60,000 110MB Upwards 4 Upwards 2 o o EURIBOR1M o 20
GLs EUR0.79 |Call EUR 46.9158 digits digits 7% 85% D= +4% Open End
FRBNPPO1H |60,000 60,000 111MB EUR 065 |Call EUR 49 8481 L{pyvards 4 U.p\‘/vards 2 7% 85% El_JRIBOR1M +49% Open End 20
GM6 digits digits D=
FRBNPPO1H |30,000 30,000 112MB Upwards 4 Upwards 2 o o EURIBOR1M o 10
GNa EUR1.77 |Call EUR 45.8509 digits digits 4% 85% D= +4% Open End
FRBNPPO1H |60,000 60,000 113MB Downwards 4 |Downwards 2 EURIBOR1M 5
GO2 EUR 0.49 |Put EUR 15.4714 digits digits 7.50% 100% D= -4% Open End
FRBNPPO1H |60,000 60,000 114MB EUR 1.11 |Call EUR 14.7692 |Upwards 4 Upwards 2 4% 85% EURIBOR1M |+4% Open End 4
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GP9 digits digits D=
FRBNPPO1H [60,000 60,000 115MB EUR0.88 |cCall EUR 15.6923 U_p\_Nards 4 U_p\_Nards 2 49 85% El_JRIBOR1M +49% Open End 4
GQ7 digits digits D=
FRBNPPO1H |60,000 60,000 116MB Downwards 4 |Downwards 2 EURIBOR1M 4
GR5 EUR0.70 |Put EUR 22.0001 digits digits 4% 100% D= -4% Open End
FRBNPPO1H |60,000 60,000 117MB EUR095 |Put EUR 23.0000 D_oyvnwards 4 D_oyvnwards 2 4% 100% EL_JRIBOR1M 4% Open End 4
GS3 digits digits D=
FRONPPOTH 16,000 16,000 1118MB  HeyR 247 |Put USD 13.5898 (':i’ig‘i’;’:‘”ards 4 gi;‘i’;’:wards 2112.50% 100% USD1MFSR= |-4% OpenEnd |’
FRBNPPO1H |20,000 20,000 119MB EUR 059 |call EUR 84.6666 L{pyvards 4 U.p\./vards 2 8% 85% El_JRIBOR1M +49 Open End 50
GU9 digits digits D=
ET/?NPPMH 150,000 150,000 |120MB  |r)p g67 [put CHF 89.4033 c?ig‘i’tvsnwards 4 (?i;‘i’;’:‘”ards 2|7.50% 100% CHF1MFSR= |-4% openEnd |2
FRBNPPO1H |300,000 {300,000 |121MB Upwards 4 Upwards 2 EURIBOR1M 1
GW5 EUR0.11 |Call EUR 0.2595 digits digits 7.50% 85% D= +4% Open End
FRBNPPO1H | 150,000 |150,000 |[122MB EUR 160 |cCall EUR 3.8773 U_p\_Nards 4 U_p\_/vards 2 6% 85% EL_JRIBOR1M +49% Open End 1
GX3 digits digits D=
FRBNPPO1H |150,000 {150,000 |123MB Upwards 4 Upwards 2 o o EURIBOR1M o 1
GY1 EUR 0.83 |Call EUR 4.6528 digits digits 6% 85% D= +4% Open End
FRBNPPO1H | 150,000 |150,000 |[124MB EUR093 |Put EUR 6.4128 Qoyvnwards 4 Dpyvnwards 2 6% 100% El_JRIBOR1M 4% Open End 1
GZ8 digits digits D=
FRBNPPO1H (80,000 80,000 125MB Upwards 4 Upwards 2 o o EURIBOR1M o 5
HO5 EUR 0.31 |Call EUR 3.9071 digits digits 5% 85% D= +4% Open End
FRBNPPO1H |80,000 80,000 126MB EURO017 |put EUR 6.3337 Dpyvnwards 4 Dpyvnwards 2 5% 100% El_JRIBOR1M 4% Open End 5
H13 digits digits D=
FRBNPPO1H |125,000 |125,000 |[127MB EUR 086 |Put EUR 33.8766 D_oyvnwards 4 D_oyvnwards 2 49 100% EL_JRIBOR1M 4% Open End 5
H21 digits digits D=
FRBNPPO1H |75,000 75,000 128MB Upwards 4 Upwards 2 EURIBOR1M 5
H39 EUR 0.38 |Call EUR 4.9038 digits digits 4% 85% D= +4% Open End
FRBNPPO1H |75,000 75,000 129MB EUR 018 |call EUR 5.8846 L,[pyvards 4 U.p\./vards 2 4% 85% ElLJRIBOR1M +49% Open End 5
H47 digits digits D=
FRBNPPO1H (75,000 75,000 130MB Downwards 4 [Downwards 2 | ,, o EURIBOR1IM | ,, 5
H54 EUR0.20 |Put EUR 7.7917 digits digits 4% 100% D= -4% Open End
FRBNPPO1H |30,000 30,000 131MB Downwards 4 |Downwards 2 EURIBOR1M 1
HB2 EUR 0.66 |Put EUR 4.8684 digits digits 5% 100% D= -4% Open End
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FRBNPPO1H [80,000 80,000 132MB EUR 050 |Put EUR 63.1460 D_O\_anards 4 D_0\_anards 2 7.50% 100% El_JRIBOR1M 4% Open End 20
H70 digits digits D=
FRBNPPO1H |30,000 30,000 133MB Downwards 4 |Downwards 2 EURIBOR1M 10
Ha8 EUR 0.98 |Put EUR 67.1235 digits digits 6% 100% D= -4% Open End
FRBNPPO1H 1210,000 1210000 \134MB g R 026 |put CHF 9.9209 |Downwards 4 |Downwards 2| 5o, 100% CHFMFSR= |-4% OpenEnd  |°
H96 digits digits
FRBNPPO1H (30,000 30,000 135MB Upwards 4 Upwards 2 o o EURIBOR1M o 10
HA9 EUR 3.21 |Call EUR 53.5750 digits digits 4% 85% D= +4% Open End
FRBNPPO1H |30,000 30,000 136MB EUR1.98 |cCall EUR 65.9384 Upyvards 4 U.p\‘/vards 2 4% 85% El:lRIBOR1M +49% Open End 10
HB7 digits digits D=
FRBNPPO1H | 150,000 |150,000 |[137MB EUR 079 |call EUR 0.1923 U_p\_Nards 4 U_p\_/vards 2 49 85% El_JRIBOR1M +49% Open End 1
HC5 digits digits D=
FRBNPPO1H | 150,000 |150,000 |138MB Upwards 4 Upwards 2 EURIBOR1M 1
HD3 EUR0.74 |Call EUR 0.2403 digits digits 4% 85% D= +4% Open End
FRBNPPO1H | 150,000 |150,000 |139MB EUR 069 |Call EUR 0.2884 U_p\_/vards 4 U_p\_/vards 2 4% 85% EL_JRIBOR1M +49% Open End 1
HE1 digits digits D=
FRBNPPO1H | 150,000 |150,000 |140MB Upwards 4 Upwards 2 o o EURIBOR1M o 1
HF8 EUR 0.64 |Call EUR 0.3365 digits digits 4% 85% D= +4% Open End
FRBNPPO1H | 150,000 |150,000 |[141MB EURO014 |put EUR 1.1232 Dpyvnwards 4 Dpyvnwards 2 4% 100% El_JRIBOR1M 4% Open End 1
HG6 digits digits D=
FRBNPPO1H | 100,000 |100,000 |[142MB EURO061 |Put EUR 24.0511 D_oyvnwards 4 D_oyvnwards 2 49 100% El_JRIBOR1M 4% Open End 5
HH4 digits digits D=
FRBNPPO1H |75,000 75,000 143MB EUR0.95 |cCall EUR 61.3038 L{pwards 4 U.p\./vards 2 4% 85% El_JRIBOR1M +4% Open End 10
HI2 digits digits D=
FRBNPPO1H |75,000 75,000 144MB EUR 103 |Put EUR 81.1709 D_oyvnwards 4 D_oyvnwards 2 4% 100% EL_JRIBOR1M 4% Open End 10
HJO digits digits D=
FRBNPPO1H | 100,000 |[100,000 |[145MB Upwards 4 Upwards 2 o o EURIBOR1M o 10
HK8 EUR 0.60 |Call EUR 9.4985 digits digits 6% 85% D= +4% Open End
FRBNPPO1H | 100,000 |100,000 |[146MB EUR 038 |Call EUR 11.6905 L{pyvards 4 U.p\‘/vards 2 6% 85% El_JRIBOR1M +49% Open End 10
HL6 digits digits D=
FRBNPPO1H | 100,000 |100,000 |[147MB Upwards 4 Upwards 2 o o EURIBOR1M o 10
HM4 EUR0.23 |Call EUR 13.1518 digits digits 6% 85% D= +4% Open End
FRBNPPO1H | 100,000 |100,000 |[148MB Downwards 4 |Downwards 2 EURIBOR1M 10
HN2 EUR 0.26 |Put EUR 18.1266 digits digits 6% 100% D= -4% Open End
FRBNPPO1H | 100,000 |100,000 |149MB EUR 0.35 |Call GBp 77.7285 |Upwards 4 Upwards 2 5% 85% GBP1MFSR= | +4% Open End 1
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HOO0 digits digits
FRBNPPO1H (100,000 |100,000 |150MB GBp Downwards 4 [Downwards 2 | -, o | 40 1
HP7 EUR0.19 |Put 126.0022 digits digits 5% 100% GBP1MFSR= |-4% Open End
FRBNPPO1H |30,000 30,000 151MB Upwards 4 Upwards 2 EURIBOR1M 10
HQ5 EUR 2.36 |Call EUR 67.5555 digits digits 8% 85% D= +4% Open End
FRBNPPO1H {30,000 30,000 152MB EUR1.94 |call EUR 71.7777 U_p\_/vards 4 U_p\_/vards 2 8% 85% EL_JRIBOR1M +49% Open End 10
HR3 digits digits D=
FRBNPPO1H |30,000 30,000 153MB Upwards 4 Upwards 2 o o EURIBOR1M o 10
HS1 EUR 1.52 |Call EUR 76.0000 digits digits 8% 85% D= +4% Open End
FRBNPPO1H |30,000 30,000 154MB EUR Downwards 4 |Downwards 2 | ,, o EURIBOR1IM | ,, 10
HTO EUR 1.78 |Put 109.0435 digits digits 8% 100% D= -4% Open End
FRBNPPO1H (30,000 30,000 155MB EUR Downwards 4 [Downwards 2 | ,, o EURIBORIM | ,, 10
HU7 EUR 2.28 |Put 114.0000 digits digits 8% 100% D= 4% Open End
FRBNPPO1H |60,000 60,000 156MB Upwards 4 Upwards 2 EURIBOR1M 20
HV5 EUR 0.69 |Call EUR 40.1860 digits digits 7.50% 85% D= +4% Open End
FRBNPPO1H |60,000 60,000 157MB EURO51 |Put EUR 64.2163 D_oyvnwards 4 D_oyvnwards 2 7.50% 100% EL_JRIBOR1M 4% Open End 20
HW3 digits digits D=
FRBNPPO1H {200,000 200,000 |158MB CHF Upwards 4 Upwards 2 o o _lso 50
HX1 EUR 1.67 |Call 220.6428 digits digits 5% 85% CHF1MFSR= |+4% Open End

Series Number / Type of Share Share Company / Share ISIN of Share Reuters Code of | Share Company Website Exchange Exchange Website Conversio

ISIN Code Share Currency Share n Rate
FRBNPPO1HCV6 |Ordinary Accor SA EUR FR0000120404 ACCP.PA www.accorhotels- Euronext Paris www.euronext.com 1
group.com

FRBNPPO1HCW4 |Ordinary ADP EUR FR0010340141 ADP.PA www.aeroportsdeparis.fr  |Euronext Paris www.euronext.com 1
FRBNPPO1HCX2 |Ordinary Air France - KLM SA EUR FR0000031122 AIRF.PA www.airfrance.fr Euronext Paris www.euronext.com 1
FRBNPPO1HCYO |Ordinary Air France - KLM SA EUR FR0000031122 AIRF.PA www.airfrance.fr Euronext Paris www.euronext.com 1
FRBNPPO1HCZ7 |Ordinary Air France - KLM SA EUR FR0000031122 AIRF.PA www.airfrance.fr Euronext Paris www.euronext.com 1
FRBNPPO1HD09 |Ordinary Air France - KLM SA EUR FR0000031122 AIRF.PA www.airfrance.fr Euronext Paris www.euronext.com 1
FRBNPPO1HD17 |Ordinary Air Liquide SA EUR FR0000120073 AIRP.PA www.airliquide.com Euronext Paris www.euronext.com 1
FRBNPPO1HD25 |Ordinary Alstom SA EUR FR0010220475 ALSO.PA www.alstom.com Euronext Paris www.euronext.com 1
FRBNPPO1HD33 |Ordinary Alten EUR FRO000071946 LTEN.PA www.alten.fr Euronext Paris www.euronext.com 1
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FRBNPPO1HD41 Ordinary Arkema SA EUR FR0010313833 AKE.PA www.arkema.com/en Euronext Paris www.euronext.com 1
FRBNPPO1HD58 |Ordinary Arkema SA EUR FR0010313833 AKE.PA www.arkema.com/en Euronext Paris www.euronext.com 1
FRBNPPO1HD66 |Ordinary Atos SE EUR FR0000051732 ATOS.PA www.fr.atosorigin.com Euronext Paris www.euronext.com 1
FRBNPPO1HD74 |Ordinary AXA SA EUR FR0000120628 AXAF.PA www.axa.com Euronext Paris www.euronext.com 1
FRBNPP01HD82 |Ordinary adidas AG EUR DEOOOATEWWWO |ADSGn.DE www.adidas-group.com Deutsche Borse |www.boerse-frankfurt.de |1
AG
FRBNPPO1HD90 |Ordinary Aegon NV EUR NLO000303709 AEGN.AS www.aegon.com Euronext www.euronext.com 1
Amsterdam
FRBNPPO1HDA8 |Ordinary Airbus SE EUR NL0000235190 AIR.PA www.airbus-group.com Euronext Paris www.euronext.com 1
FRBNPPO1HDB6 |Ordinary Airbus SE EUR NL0000235190 AIR.PA www.airbus-group.com Euronext Paris www.euronext.com 1
FRBNPPO1HDC4 |Ordinary Airbus SE EUR NL0000235190 AIR.PA www.airbus-group.com Euronext Paris www.euronext.com 1
FRBNPPO1HDD2 |Ordinary Airbus SE EUR NL0000235190 AIR.PA www.airbus-group.com Euronext Paris www.euronext.com 1
FRBNPPO1HDEO |Ordinary Airbus SE EUR NL0000235190 AIR.PA www.airbus-group.com Euronext Paris www.euronext.com 1
FRBNPPO1HDF7 |Ordinary AkzoNobel NV EUR NL0013267909 AKZO.AS www.akzonobel.com Euronext www.euronext.com 1
Amsterdam
FRBNPPO1HDGS |Ordinary Altice Europe NV EUR NL0011333752 ATCA.AS www.altice.net Euronext www.euronext.com 1
Amsterdam
FRBNPPO1HDH3 |Ordinary Altice Europe NV EUR NL0011333752 ATCA.AS www.altice.net Euronext www.euronext.com 1
Amsterdam
FRBNPPO1HDI1 Ordinary ArcelorMittal SA EUR LU1598757687 MT.AS www.arcelormittal.com Euronext www.euronext.com 1
Amsterdam
FRBNPPO1HDJ9 |Ordinary ArcelorMittal SA EUR LU1598757687 MT.AS www.arcelormittal.com Euronext www.euronext.com 1
Amsterdam
FRBNPPO1HDK?7  |Ordinary BASF SE EUR DEOOOBASF111 BASFn.DE www.basf.com Deutsche Bérse |www.boerse-frankfurt.de |1
AG
FRBNPPO1HDL5 |Ordinary Beneteau SA EUR FR0000035164 CHBE.PA www.beneteau.com Euronext Paris www.euronext.com 1
FRBNPPO1HDM3 |Ordinary BHP Group plc GBp GBO0OBHOP3Z91 BHPB.L www.bhp.com London Stock - EUR/ GBP
Exchange
FRBNPPO1HDN1 |Ordinary Bayerische Motoren EUR DE0005190003 BMWG.DE www.bmwgroup.com Deutsche Borse |www.boerse-frankfurt.de |1
Werke AG AG
FRBNPPO1HDO9 |Ordinary Bayerische Motoren EUR DE0005190003 BMWG.DE www.bmwgroup.com Deutsche Borse |www.boerse-frankfurt.de (1
Werke AG AG
FRBNPPO1HDP6 |Ordinary The Boeing Co usb US0970231058 BA.N www.boeing.com New York Stock |www.nyse.com EUR/USD
Exchange (NYSE)
FRBNPPO1HDQ4 |Ordinary The Boeing Co usbD US0970231058 BA.N www.boeing.com New York Stock |www.nyse.com EUR/USD
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Series Number / Type of Share Share Company / Share ISIN of Share Reuters Code of | Share Company Website Exchange Exchange Website Conversio
ISIN Code Share Currency Share n Rate
Exchange (NYSE)
FRBNPPO1HDR2 |Ordinary The Boeing Co usb US0970231058 BA.N www.boeing.com New York Stock |www.nyse.com EUR/USD
Exchange (NYSE)
FRBNPPO1HDSO |Ordinary Banco Bilbao Vizcaya EUR ES0113211835 BBVA.MC www.bbva.es SIBE - Mercado  |www.bolsamadrid.es 1
Argentaria SA Continuo Espariol
FRBNPPO1HDT8 |Ordinary Banco Santander SA EUR ES0113900J37 SAN.MC www.gruposantander.com |SIBE - Mercado |www.bolsamadrid.es 1
Continuo Espafriol
FRBNPPO1HDU6 |Ordinary bpost SA EUR BE0974268972 BPOST.BR www.bpost.be Euronext Brussels | www.euronext.com 1
FRBNPPO1HDV4 |Ordinary Capgemini SE EUR FR0000125338 CAPP.PA www.capgemini.com Euronext Paris www.euronext.com 1
FRBNPPO1HDW?2 |Ordinary Capgemini SE EUR FR0000125338 CAPP.PA www.capgemini.com Euronext Paris www.euronext.com 1
FRBNPPO1HDXO0 |Ordinary CGG Veritas EUR FR0013181864 GEPH.PA www.cgg.com Euronext Paris www.euronext.com 1
FRBNPPO1HDY8 |Ordinary CNP Assurances EUR FR0000120222 CNPP.PA www.cnp.fr Euronext Paris www.euronext.com 1
FRBNPPO1HDZ5 |Ordinary Continental AG EUR DE0005439004 CONG.DE www.continental.de Rgutsche Borse |- 1
FRBNPPO1HEO8 |Ordinary Credit Agricole SA EUR FR0000045072 CAGR.PA www.credit-agricole.fr Euronext Paris www.euronext.com 1
FRBNPPO1HE16 |Ordinary Credit Agricole SA EUR FR0000045072 CAGR.PA www.credit-agricole.fr Euronext Paris www.euronext.com 1
FRBNPPO1HE24 |Ordinary Cellectis SA EUR FR0010425595 ALCLS.PA www.cellectis.com Euronext Paris www.euronext.com 1
FRBNPPO1HE32 |Ordinary Cellectis SA EUR FR0010425595 ALCLS.PA www.cellectis.com Euronext Paris www.euronext.com 1
FRBNPPO1HE40 |Ordinary CIE Financiere CHF CH0210483332 CFR.S www.richemont.com SIX Swiss WWW.SiX-group.com EUR / CHF
Richemont SA Exchange AG
FRBNPPO1HE57 |Ordinary Commerzbank AG EUR DEOOOCBK1001 CBKG.DE www.commerzbank.com Dgutsche Borse |www.boerse-frankfurt.de (1
A
FRBNPPO1HEG5 |Registered Daimler AG EUR DE0007100000 DAIGn.DE www.daimler.com R(esutsche Borse |www.boerse-frankfurt.de |1
FRBNPPO1HE73  |Ordinary Danone SA EUR FR0000120644 DANO.PA www.danone.com Euronext Paris www.euronext.com 1
FRBNPPO1HE81 Ordinary DBV Technologies SA  |EUR FR0010417345 DBV.PA www.dbv- Euronext Paris www.euronext.com 1
technologies.com
FRBNPPO1HE99 |Registered Deutsche Bank AG EUR DE0005140008 DBKGn.DE www.db.com Rce;utsche Borse |www.boerse-frankfurt.de |1
FRBNPPO1HEA6 |Registered Deutsche Bank AG EUR DE0005140008 DBKGn.DE www.db.com Rgutsche Borse |www.boerse-frankfurt.de |1
FRBNPPO1HEB4 |Registered Deutsche Lufthansa AG |[EUR DE0008232125 LHAG.DE www.lufthansagroup.com Rgutsche Borse |www.boerse-frankfurt.de (1
FRBNPPO1HEC2 |Registered Deutsche Lufthansa AG |[EUR DE0008232125 LHAG.DE www.lufthansagroup.com |Deutsche Bérse |www.boerse-frankfurt.de |1

AG
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FRBNPPO1HEDO |Registered Deutsche Post AG EUR DE0005552004 DPWGnN.DE www.deutschepost.de Deutsche Borse |- 1
AG
FRBNPPO1HEE8 |Ordinary E.ON SE EUR DEOOOENAG999 EONGnN.DE WWWw.eon.com Deutsche Borse |www.boerse-frankfurt.de |1
AG
FRBNPPO1HEF5 |Ordinary Electricite de France SA |[EUR FR0010242511 EDF.PA www.edf.com Euronext Paris www.euronext.com 1
FRBNPPO1HEG3 |Ordinary Eiffage EUR FR0000130452 FOUG.PA www.eiffage.fr Euronext Paris www.euronext.com 1
FRBNPPO1HEH1 |Ordinary Eramet EUR FR0000131757 ERMT.PA www.eramet.fr Euronext Paris www.euronext.com 1
FRBNPPO1HEI9 Ordinary Eramet EUR FR0000131757 ERMT.PA www.eramet.fr Euronext Paris www.euronext.com 1
FRBNPPO1HEJ7  |Ordinary Eramet EUR FR0000131757 ERMT.PA www.eramet.fr Euronext Paris www.euronext.com 1
FRBNPPO1HEK5 |Ordinary Eutelsat EUR FR0010221234 ETL.PA www.eutelsat.org Euronext Paris www.euronext.com 1
FRBNPPO1HEL3 |Ordinary Engie SA EUR FR0010208488 ENGIE.PA www.engie.com Euronext Paris www.euronext.com 1
FRBNPPO1HEM1 |Ordinary EssilorLuxottica SA EUR FR0000121667 ESLX.PA www.essilorluxottica.com |Euronext Paris www.euronext.com 1
FRBNPPO1HEN9 |Ordinary Faurecia EUR FR0000121147 EPED.PA www.faurecia.com Euronext Paris www.euronext.com 1
FRBNPPO1HEO7 |Ordinary Fugro NV EUR NL0000352565 FUGRc.AS www.fugro.com Euronext www.euronext.com 1
Amsterdam
FRBNPPO1HEP4 |Ordinary Fugro NV EUR NL0000352565 FUGRc.AS www.fugro.com Euronext www.euronext.com 1
Amsterdam
FRBNPPO1HEQ2 |Ordinary Fnac Darty SA EUR FR0011476928 FNAC.PA www.fnacdarty.fr Euronext Paris www.euronext.com 1
FRBNPPO1HERO |Ordinary Fresenius Medical Care |[EUR DE0005785802 FMEG.DE www.fmc-ag.de Deutsche Borse |- 1
AG & Co. KGaA AG
FRBNPPO1HES8 |Ordinary GlaxoSmithKline plc GBp GB0009252882 GSK.L www.gsk.com London Stock - EUR/ GBP
Exchange
FRBNPPO1HET6 |Ordinary GlaxoSmithKline plc GBp GB0009252882 GSK.L www.gsk.com London Stock - EUR / GBP
Exchange
FRBNPPO1HEU4 |Ordinary Galapagos NV EUR BE0003818359 GLPG.AS www.glpg.com Euronext www.euronext.com 1
Amsterdam
FRBNPPO1HEV2 |Ordinary Gaztransport Et EUR FR0011726835 GTT.PA https://www.gtt.fr/fr Euronext Paris www.euronext.com 1
Technigaz SA
FRBNPPO1HEWO |Ordinary Heineken NV EUR NLO000009165 HEIN.AS www.heinekeninternationa | Euronext www.euronext.com 1
l.com Amsterdam
FRBNPPO1HEX8 |Ordinary H & M Hennes & Mauritz | SEK SE0000106270 HMb.ST www.hm.com NASDAQ OMX  |www.nasdagomxnordic.co [EUR / SEK
AB B Stockholm m
FRBNPPO1HEY6 |Ordinary Imerys EUR FR0000120859 IMTP.PA www.imerys.com Euronext Paris www.euronext.com 1
FRBNPPO1HEZ3 |Ordinary Imerys EUR FR0000120859 IMTP.PA www.imerys.com Euronext Paris www.euronext.com 1
FRBNPPO1HFO7 |Ordinary Imerys EUR FR0000120859 IMTP.PA www.imerys.com Euronext Paris www.euronext.com 1
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FRBNPPO1HF15 |Ordinary Infineon Technologies |EUR DE0006231004 IFXGn.DE www.infineon.de Deutsche Borse |- 1
AG AG
FRBNPPO1HF23  |Ordinary Ipsen EUR FR0010259150 IPN.PA www.ipsen.com Euronext Paris www.euronext.com 1
FRBNPPO1HF31 Ordinary Ipsen EUR FR0010259150 IPN.PA www.ipsen.com Euronext Paris www.euronext.com 1
FRBNPPO1HF49  |Ordinary Ipsen EUR FR0010259150 IPN.PA www.ipsen.com Euronext Paris www.euronext.com 1
FRBNPPO1HF56 |Ordinary Ipsen EUR FR0010259150 IPN.PA www.ipsen.com Euronext Paris www.euronext.com 1
FRBNPPO1HF64  |Ordinary Ipsen EUR FR0010259150 IPN.PA www.ipsen.com Euronext Paris www.euronext.com 1
FRBNPPO1HF72 Ordinary Industria de Diseno EUR ES0148396007 ITX.MC www.inditex.com SIBE - Mercado  |www.bolsamadrid.es 1
Textil SA Continuo Espariol
FRBNPPO1HF80 |Ordinary Klepierre EUR FR0000121964 LOIM.PA www.klepierre.com Euronext Paris www.euronext.com 1
FRBNPPO1HF98 |Ordinary Klepierre EUR FR0000121964 LOIM.PA www.klepierre.com Euronext Paris www.euronext.com 1
FRBNPPO1HFA3 |Ordinary Kering EUR FR0000121485 PRTP.PA www.kering.com Euronext Paris www.euronext.com 1
FRBNPPO1HFB1 Ordinary Kering EUR FR0000121485 PRTP.PA www.kering.com Euronext Paris www.euronext.com 1
FRBNPPO1HFC9 |Ordinary Korian SA EUR FR0010386334 KORI.PA www.korian.fr Euronext Paris www.euronext.com 1
FRBNPPO1HFD7  |Ordinary L'Oreal SA EUR FR0000120321 OREP.PA www.loreal.com Euronext Paris www.euronext.com 1
FRBNPPO1HFE5 |Ordinary L'Oreal SA EUR FR0000120321 OREP.PA www.loreal.com Euronext Paris www.euronext.com 1
FRBNPPO1HFF2 |Ordinary Lagardere SCA EUR FR0000130213 LAGA.PA www.lagardere.com Euronext Paris www.euronext.com 1
FRBNPPO1HFGO |Ordinary Lagardere SCA EUR FR0000130213 LAGA.PA www.lagardere.com Euronext Paris www.euronext.com 1
FRBNPPO1HFH8 |Ordinary Lagardere SCA EUR FR0000130213 LAGA.PA www.lagardere.com Euronext Paris www.euronext.com 1
FRBNPPO1HFI6 Ordinary Legrand SA EUR FR0010307819 LEGD.PA www.legrand.fr Euronext Paris www.euronext.com 1
FRBNPPO1HFJ4 Ordinary Legrand SA EUR FR0010307819 LEGD.PA www.legrand.fr Euronext Paris www.euronext.com 1
FRBNPPO1HFK2 |Ordinary LVMH Moet Hennessy - |[EUR FR0000121014 LVMH.PA www.lvmh.fr Euronext Paris www.euronext.com 1
Louis Vuitton SE
FRBNPPO1HFLO  |Ordinary Mediaset SpA EUR IT0001063210 MS.MI www.mediaset.it Borsa Italiana www.borsaitaliana.it 1
(MTA)
FRBNPPO1HFM8 |Ordinary Compagnie Generale EUR FR0000121261 MICP.PA www.michelin.com Euronext Paris www.euronext.com 1
des Etablissements
Michelin
FRBNPPO1HFN6 |Registered Munchener EUR DE0008430026 MUVGn.DE www.munichre.com Deutsche Borse |www.boerse-frankfurt.de |1
Riickversicherungs- AG
Gesellschaft
Aktiengesellschaft in
Minchen
FRBNPPO1HFO4 |Ordinary Natixis EUR FR0000120685 CNAT.PA www.natixis.fr Euronext Paris www.euronext.com 1
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FRBNPPO1HFP1 Ordinary Nexans EUR FR0000044448 NEXS.PA www.nexans.fr Euronext Paris www.euronext.com 1
FRBNPPO1HFQ9 |Ordinary NOS SGPS SA EUR PTZONOAMO006 |NOS.LS Www.nos.pt Euronext Lisbon |www.euronext.com 1
FRBNPPO1HFR7 |Registered Novartis AG CHF CH0012005267 NOVN.S www.novartis.com SIX Swiss WWW.SiX-group.com EUR/CHF
Exchange AG
FRBNPPO1HFS5 |Ordinary NOKIA EUR F10009000681 NOKIA.PA www.nokia.com Euronext Paris www.euronext.com 1
FRBNPPO1HFT3  [Ordinary Orange SA EUR FR0000133308 ORAN.PA www.orange.com Euronext Paris www.euronext.com 1
FRBNPPO1HFU1 |Ordinary Orange SA EUR FR0000133308 ORAN.PA Www.orange.com Euronext Paris www.euronext.com 1
FRBNPPO1HFV9 |Ordinary Orange SA EUR FR0000133308 ORAN.PA www.orange.com Euronext Paris www.euronext.com 1
FRBNPPO1HFW?7 |Ordinary Orpea EUR FR0000184798 ORP.PA Www.orpea.com Euronext Paris www.euronext.com 1
FRBNPPO1HFX5 |Ordinary Pernod Ricard SA EUR FR0000120693 PERP.PA www.pernod-ricard.com  |Euronext Paris www.euronext.com 1
FRBNPPO1HFY3 |Ordinary Pernod Ricard SA EUR FR0000120693 PERP.PA www.pernod-ricard.com  |Euronext Paris www.euronext.com 1
FRBNPPO1HFZ0 Ordinary Peugeot SA EUR FR0000121501 PEUP.PA www.psa.fr Euronext Paris www.euronext.com 1
FRBNPPO1HGO06 |Ordinary Peugeot SA EUR FR0000121501 PEUP.PA www.psa.fr Euronext Paris www.euronext.com 1
FRBNPP01HG14 |Ordinary Publicis Groupe SA EUR FR0000130577 PUBP.PA www.publicisgroupe.com |Euronext Paris www.euronext.com 1
FRBNPP01HG22 |Ordinary Publicis Groupe SA EUR FR0000130577 PUBP.PA www.publicisgroupe.com |Euronext Paris www.euronext.com 1
FRBNPPO1HG30 |Ordinary Compagnie Plastic EUR FR0000124570 PLOF.PA www.plasticomnium.com |Euronext Paris www.euronext.com 1
Omnium
FRBNPP0O1HG48 |Preference Porsche Automobil EUR DEOOOPAHO0038 PSHG_p.DE www.porsche.com Deutsche Borse |www.boerse-frankfurt.de |1
Holding SE AG
FRBNPPO1HG55 |Ordinary Proximus EUR BE0003810273 PROX.BR Www.proximus.be Euronext Brussels |www.euronext.com 1
FRBNPPO1HG63 |Ordinary Randstad NV EUR NL0000379121 RAND.AS www.randstad.com Euronext www.euronext.com
Amsterdam
FRBNPPO1HG71 |Ordinary Remy Cointreau EUR FR0000130395 RCOP.PA www.remy-cointreau.com |Euronext Paris www.euronext.com 1
FRBNPPO1HG89 |Ordinary Renault SA EUR FR0000131906 RENA.PA www.renault.com Euronext Paris www.euronext.com 1
FRBNPPO1HG97 |Ordinary Renault SA EUR FR0000131906 RENA.PA www.renault.com Euronext Paris www.euronext.com 1
FRBNPPO1HGA1 |Ordinary RWE AG EUR DE0007037129 RWEG.DE www.rwe.de Deutsche Borse |www.deutsche- 1
AG boerse.com
FRBNPPO1HGB9 |Ordinary RUBIS SCA EUR FR0013269123 RUBF.PA www.rubis.fr Euronext Paris https://www.euronext.com/|1
FRBNPPO1HGC7 |Ordinary RUBIS SCA EUR FR0013269123 RUBF.PA www.rubis.fr Euronext Paris https://www.euronext.com/|1
FRBNPPO1HGDS |Ordinary Safran SA EUR FR0000073272 SAF.PA www.safran-group.com Euronext Paris www.euronext.com 1
FRBNPPO1HGE3 |Ordinary Safran SA EUR FRO0000073272 SAF.PA www.safran-group.com Euronext Paris www.euronext.com 1
FRBNPPO1HGFO |Ordinary go?paggf de Saint EUR FR0000125007 SGOB.PA www.saint-gobain.com Euronext Paris www.euronext.com 1
obain
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FRBNPPO1HGGS8 |Ordinary SES EUR LU0088087324 SESFd.PA WWW.Ses.com Euronext Paris www.euronext.com 1
FRBNPPO1HGH6 |Registered Siemens AG EUR DE0007236101 SIEGn.DE www.siemens.de Deutsche Borse |www.deutsche- 1

AG boerse.com
FRBNPPO1HGI4 Registered Siemens AG EUR DE0007236101 SIEGn.DE www.siemens.de Deutsche Borse |www.deutsche- 1

AG boerse.com
FRBNPPO1HGJ2 |Ordinary SMCP SA EUR FR0013214145 SMCP.PA WWW.SmCp.com Euronext Paris www.euronext.com 1
FRBNPPO1HGKO |Ordinary Sodexo SA EUR FR0000121220 EXHO.PA www.fr.sodexo.com Euronext Paris www.euronext.com 1
FRBNPPO1HGL8 |Ordinary Soitec EUR FR0013227113 SOIT.PA www.soitec.com Euronext Paris www.euronext.com 1
FRBNPPO1HGM6 |Ordinary Soitec EUR FR0013227113 SOIT.PA www.soitec.com Euronext Paris www.euronext.com 1
FRBNPPO1HGN4 |Ordinary Solvay SA EUR BE0003470755 SOLB.BR www.solvay.com Euronext Brussels | www.euronext.com 1
FRBNPPO1HGO2 |Ordinary SPIE SA EUR FR0012757854 SPIE.PA Www.spie.com Euronext Paris www.euronext.com 1
FRBNPPO1HGP9 |Ordinary STMicroelectronics NV |EUR NL0000226223 STM.PA www.st.com Euronext Paris www.euronext.com 1
FRBNPPO1HGQ7 |Ordinary STMicroelectronics NV |[EUR NL0000226223 STM.PA www.st.com Euronext Paris www.euronext.com 1
FRBNPPO1HGR5 |Ordinary STMicroelectronics NV |EUR NL0000226223 STM.PA www.st.com Euronext Paris www.euronext.com 1
FRBNPPO1HGS3 |Ordinary STMicroelectronics NV |EUR NL0000226223 STM.PA www.st.com Euronext Paris www.euronext.com 1
FRBNPPO1HGT1 |Ordinary Snap Inc usD US83304A1060 SNAP.N www.snap.com New York Stock |- EUR/USD

Exchange (NYSE)
FRBNPPO1HGU9 |Ordinary Sopra Steria Group EUR FR0000050809 SOPR.PA https://www.soprasteria.co | Euronext Paris www.euronext.com 1

m/fr/home

FRBNPPO1HGV7 |Ordinary Swiss Re AG CHF CHO0126881561 SRENH.S WWW.swissre.com SIX Swiss WWW.SiX-group.com EUR / CHF

Exchange AG
FRBNPPO1HGWS |Ordinary Telecom Italia SpA EUR IT0003497168 TLIT.MI www.telecomitalia.it I(30rsa)|ta|iana www.borsaitaliana.it 1

MTA
FRBNPPO1HGX3 |Ordinary TF1 EUR FR0000054900 TFFP.PA www.tf1.fr Euronext Paris www.euronext.com 1
FRBNPPO1HGY1 |Ordinary TF1 EUR FR0000054900 TFFP.PA www.tf1.fr Euronext Paris www.euronext.com 1
FRBNPPO1HGZ8 |Ordinary TF1 EUR FR0000054900 TFFP.PA www.tf1.fr Euronext Paris www.euronext.com 1
FRBNPPO1HHO5 |Ordinary thyssenkrupp AG EUR DE0007500001 TKAG.DE www.thyssenkrupp.de Rgutsche Borse |- 1
FRBNPPO1HH13 |Ordinary thyssenkrupp AG EUR DE0007500001 TKAG.DE www.thyssenkrupp.de Rgutsche Borse |- 1
FRBNPPO1HH21 |Ordinary TOTAL SA EUR FR0000120271 TOTF.PA www.total.com Euronext Paris www.euronext.com 1
FRBNPPO1HH39 |Ordinary TechnipFMC plc EUR GBOOBDSFG982 [FTIL.PA www.technip.com Euronext Paris www.euronext.com 1
FRBNPPO1HH47 |Ordinary TechnipFMC plc EUR GBOOBDSFG982 |FTI.PA www.technip.com Euronext Paris www.euronext.com 1
FRBNPPO1HH54  |Ordinary TechnipFMC plc EUR GBOOBDSFG982 |FTI.PA www.technip.com Euronext Paris www.euronext.com 1
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FRBNPPO1HH62 |Ordinary Telefonica SA EUR ES0178430E18 TEF.MC www.telefonica.es SIBE - Mercado  |www.bolsamadrid.es 1
Continuo Espafiol
FRBNPPO1HH70 |Ordinary TRIGANO SA EUR FR0005691656 TRIA.PA www.trigano.fr Euronext Paris www.euronext.com 1
FRBNPPO1HH88 |Ordinary Ubisoft EUR FR0000054470 UBIP.PA www.ubi.com Euronext Paris www.euronext.com 1
FRBNPPO1HH96 |Ordinary UBS Group AG CHF CH0244767585 UBSG.S www.ubs.com SIX Swiss WWW.SiX-group.com EUR/CHF
Exchange AG
FRBNPPO1HHA9 |Stapled Share Unibail-Rodamco- EUR FR0013326246 URW.AS www.urw.com/en Euronext www.euronext.com 1
Westfield Amsterdam
FRBNPPO1HHB7 |Stapled Share Unibail-Rodamco- EUR FR0013326246 URW.AS www.urw.com/en Euronext www.euronext.com 1
Westfield Amsterdam
FRBNPPO1HHCS5 |Ordinary Vallourec SA EUR FR0000120354 VLLP.PA www.vallourec.com Euronext Paris www.euronext.com 1
FRBNPPO1HHD3 |Ordinary Vallourec SA EUR FR0000120354 VLLP.PA www.vallourec.com Euronext Paris www.euronext.com 1
FRBNPPO1HHE1 |Ordinary Vallourec SA EUR FR0000120354 VLLP.PA www.vallourec.com Euronext Paris www.euronext.com 1
FRBNPPO1HHF8 |Ordinary Vallourec SA EUR FR0000120354 VLLP.PA www.vallourec.com Euronext Paris www.euronext.com 1
FRBNPPO1HHG6 |Ordinary Vallourec SA EUR FR0000120354 VLLP.PA www.vallourec.com Euronext Paris www.euronext.com 1
FRBNPPO1HHH4 |Ordinary \ézolia Environnement |EUR FR0000124141 VIE.PA www.veolia.com Euronext Paris www.euronext.com 1
FRBNPPO1HHI2 Ordinary Vinci SA EUR FR0000125486 SGEF.PA www.vinci.com Euronext Paris www.euronext.com 1
FRBNPPO1HHJO  [Ordinary Vinci SA EUR FR0000125486 SGEF.PA www.vinci.com Euronext Paris www.euronext.com 1
FRBNPPO1HHK8 |Ordinary Valeo EUR FR0013176526 VLOF.PA www.valeo.com Euronext Paris www.euronext.com 1
FRBNPPO1HHL6 |Ordinary Valeo EUR FR0013176526 VLOF.PA www.valeo.com Euronext Paris www.euronext.com 1
FRBNPPO1HHM4 |Ordinary Valeo EUR FR0013176526 VLOF.PA www.valeo.com Euronext Paris www.euronext.com 1
FRBNPPO1HHN2 |Ordinary Valeo EUR FR0013176526 VLOF.PA www.valeo.com Euronext Paris www.euronext.com 1
FRBNPPO1HHOO |Ordinary Vodafone Group plc GBp GBOOBH4HKS39 |VOD.L www.vodafone.com London Stock www.londonstockexchang [EUR / GBP
Exchange e.com
FRBNPPO1HHP7 |Ordinary Vodafone Group plc GBp GBOOBH4HKS39 (VOD.L www.vodafone.com London Stock www.londonstockexchang [EUR / GBP
Exchange e.com
FRBNPPO1HHQS |Ordinary Wirecard AG EUR DE0007472060 WDIG.DE www.wirecard.de Dgutsche Borse |www.boerse-frankfurt.de (1
A
FRBNPPO1HHR3 |Ordinary Wirecard AG EUR DE0007472060 WDIG.DE www.wirecard.de Rgutsche Borse |www.boerse-frankfurt.de |1
FRBNPPO1HHS1 |Ordinary Wirecard AG EUR DE0007472060 WDIG.DE www.wirecard.de Rgutsche Boérse |www.boerse-frankfurt.de |1
FRBNPPO1HHT9 |Ordinary Wirecard AG EUR DE0007472060 WDIG.DE www.wirecard.de Deutsche Borse |www.boerse-frankfurt.de (1

AG
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FRBNPPO1HHU7 |Ordinary Wirecard AG EUR DE0007472060 WDIG.DE www.wirecard.de Deutsche Borse |www.boerse-frankfurt.de (1
AG
FRBNPPO1HHV5 | Ordinary Worldline SA EUR FR0011981968 WLN.PA https://fr.worldline.com/ Euronext Paris www.euronext.com 1
FRBNPPO1HHW3 |Ordinary Worldline SA EUR FR0011981968 WLN.PA https://fr.worldline.com/ Euronext Paris www.euronext.com 1
FRBNPPO1HHX1 |Registered Zurich Insurance Group |CHF CH0011075394 ZURN.S www.zurich.com SIX Swiss WWW.Six-group.com EUR/ CHF
Ltd Exchange AG
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GENERAL PROVISIONS

The following terms apply to each series of Securities:

—_—

10.

11.

12.

13.
14.
15.

A

Issuer:
Guarantor:
Trade Date:
Issue Date:
Consolidation:

Type of Securities:

Form of Securities:

Business Day Centre(s):

Settlement:

Rounding Convention for cash
Settlement Amount:

Variation of Settlement:

Issuer's option to vary settlement:

Final Payout:
ETS Payout:

Aggregation:
Relevant Asset(s):
Entitlement:

Conversion Rate:

BNP Paribas Issuance B.V.
BNP Paribas

12 March 2020.

13 March 2020.

Not applicable.

(a) Certificates.

(b) The Securities are Share Securities.

The provisions of Annex 3 (Additional Terms and Conditions for Share
Securities) and Annex 9 (Additional Terms and Conditions for OET
Certificates) shall apply.

Unwind Costs: Not applicable.
Waiver of Set-Off: Not applicable.

Essential Trigger: Applicable.

Dematerialised bearer form (au porteur).

The applicable Business Day Centre for the purposes of the definition of
"Business Day" in Condition 1 is TARGET2.

Settlement will be by way of cash payment (Cash Settled Securities).

Issuer's Option to Substitute: Not applicable.

Not applicable.

The Issuer does not have the option to vary settlement in respect of the
Securities.

Leverage Products:

ETS Final Payout 2210.

Call Securities or Put Securities (see the Specific Provisions for each
Series above).

Not applicable.
Not applicable.
Not applicable.

The Conversion Rate on the Valuation Date or an Optional Redemption
Valuation Date equals one if the relevant Share Currency is the same as
the Settlement Currency or otherwise the rate determined by the
Calculation Agent by reference to
www.bloomberg.com/markets/currencies/fx-fixings (or any successor
website or page thereto, as determined by the Calculation Agent) at
approximately 2.00 p.m. Frankfurt time between the relevant Share
Currency and the Settlement Currency, provided that, if such source is
not available, such rate of exchange may be determined by the
Calculation Agent by reference to such sources as it considers to be
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16.

17.
18.
19.
20.

21.
22.

Settlement Currency:

Syndication:

Minimum Trading Size:

Principal Security Agent:

Calculation Agent:

Governing law:

Masse provisions (Condition 9.4):

PRODUCT SPECIFIC PROVISIONS

23.

Index Securities:

24. Share Securities/ETI Share

Securities:

(2)

(b)
(©)
(d)

(e)
®
(2
(h)
(@)
)
(k)

Share(s)/Share
Company/Basket
Company/GDR/ADR/ETI
Interest/Basket of ETI
Interests:

Relative Performance
Basket:

Share/ETI Interest
Currency:

ISIN of Share(s))/ETI
Interest(s):

Exchange(s):

Related Exchange(s):
Exchange Business Day:
Scheduled Trading Day:
Weighting:

Settlement Price:

Specified Maximum Days
of Disruption:

appropriate acting in good faith and in a commercially reasonable
manner, having taken into account relevant market practice.

The Conversion Rate Early equals one if the relevant Share Currency is
the same as the Settlement Currency or otherwise the rate determined by
the Calculation Agent during the three-hour period immediately following
the occurrence of an Automatic Early Redemption Event by reference to
such sources as it considers appropriate acting in good faith and in a
commercially reasonable manner, having taken into account relevant
market practice.

The settlement currency for the payment of the Cash Settlement Amount
is Euro ("EUR").

The Securities will be distributed on a non-syndicated basis.
Not applicable.
BNP Paribas Securities Services.

BNP Paribas Arbitrage S.N.C.
1 rue Laffitte 75009 Paris, France.

French law.

Not applicable.

Not applicable.
Applicable.

Share Securities: Applicable.

In respect of a Series, the share specified in the Type of Share and
issued by the Share Company in each case in respect of such Series in
Specific Provisions for each Series above (each a "Share").

Stapled Shares applicable.

The Stapled Share Constituent are:
- Unibail-Rodamco SE

- WFD Unibail-Rodamco N.V.

Not applicable.
See the Specific Provisions for each Series above.

See the Specific Provisions for each Series above.

See the Specific Provisions for each Series above.
All Exchanges.

Single Share Basis.

Single Share Basis.

Not applicable.

Official closing price.

Twenty (20) Scheduled Trading Days.

22/29



25.
26.
27.
28.
29.
30.

() Valuation Time:

(m) Redemption on
Occurrence of an
Extraordinary Event:

(n) Share/ETl Interest
Correction Period:

(o) Dividend Payment:
(p) Listing Change:
(q) Listing Suspension:
(r) Wiquidity:
(s) Tender Offer:
(t) Hedging Liquidity Event:
ETI Securities:
Debt Securities:
Commodity Securities:
Currency Securities:
Futures Securities:
OET Certificates:
(a) Final Price:
(b) Valuation Date:
(c) Exercise Price:

(d) Capitalised Exercise
Price:

(e) Capitalised Exercise
Price Rounding Rule:

(f) Dividend Percentage:

(g) Financing Rate:
(i) Interbank Rate 1
Screen Page:

(i) Interbank Rate 1
Specified Time:

(iii) Interbank Rate 2
Screen Page:

(iv) Interbank Rate 2
Specified Time:

(v) Financing Rate
Percentage:

The Scheduled Closing Time as defined in Condition 1.

Market Value: Applicable.

If the Calculation Agent determines that an Extraordinary Event
constitutes a force majeure, Share Condition 4.2(b)(vi) or 4.2(d)(vi)
applies.

As per Conditions.

Not applicable.

Applicable.

Applicable.

Applicable.

Applicable

Not applicable.

Not applicable.

Not applicable.

Not applicable.

Not applicable.

Not applicable.

Applicable.

As per OET Certificate Conditions.
As per OET Certificate Conditions.
See the Specific Provisions for each Series above.

Capitalised Exercise Price applicable, in accordance with the OET
Certificate Conditions.

OET Website(s):
www.produitsdebourse.bnpparibas.fr
www.bnpparibasmarkets.be

Local Business Day Centre(s): Paris.
See the Specific Provisions for each Series above.

See the Specific Provisions for each Series above, subject to adjustment
by the Calculation Agent in accordance with the OET Certificate
Conditions.

See the Specific Provisions for each Series above.

As per OET Certificate Conditions.

Not applicable (i.e. Interbank Rate 2 means Zero (0)).

Not applicable.

See the Specific Provisions for each Series above.
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31.

32.

33.

(vi)

Financing Rate
Range:

(h) Automatic Early
Redemption:

(1)
(i1)
(iif)
(iv)
)
(vi)

(vii)
(viii)
(ix)
(9]

(xi)

Automatic Early
Redemption Payout:

Automatic Early
Redemption Date:

Observation Price:

Observation Price
Source:

Observation Price
Time(s):

Security Threshold:

Security Threshold
Rounding Rule:

Security Percentage:

Minimum Security
Percentage:

Maximum Security
Percentage:

Reset Date:

lllegality (Condition 7.1) and Force
Majeure (Condition 7.2):

Additional Disruption Events and
Optional Additional Disruption

Events:

Knock-in Event:

34. Knock-out Event:

PROVISIONS RELATING TO WARRANTS

35. Provisions relating to Warrants:

PROVISIONS RELATING TO CERTIFICATES

36. Provisions relating to Certificates:

(a) Notional Amount of each
Certificate:

(b) Instalment Certificates:

(c) Issuer Call Option:

In respect of Call Securities: 0% / +25%.
In respect of Put Securities: -25% / 0%.

Applicable.

Automatic Early Redemption Payout 2210/1.

The fourth(4) Business Days following the Valuation Date.
Traded price.

Exchange.

At any time during the opening hours of the Exchange.

As per OET Certificate Conditions.

The Security Threshold in respect of a Relevant Business Day will be
published as soon as practicable after its determination on the OET
Website(s), as set out in § 30(d).

See the Specific Provisions for each Series above.

See the Specific Provisions for each Series above.

0%

20%

Option 2 is applicable.

Illegality: Market Value.

Force Majeure: redemption in accordance with Condition 7.2(a).

(a) Additional Disruption Events: Not applicable.

(b) The following Optional Additional Disruption Events apply to the
Securities: Significant Alteration Event, Administrator/Benchmark Event,
Insolvency Filing.

(c) Redemption:

Market Value: Applicable.

Not applicable.
Not applicable.

Not applicable.

Applicable.
Not applicable.

The Certificates are not Instalment Certificates.

Applicable. The Issuer may redeem the OET Certificates in accordance
with the OET Certificate Conditions. See item 30 above.
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(d)

(e)

®
(€9)
(h)
(@)
)
(k)
M
(m)
(n)

DISTRIBUTION

(iif)

(iv)

Holder Put Option:

Optional Redemption
Date(s):

Optional Redemption
Valuation Date:

(@)

(i)

Optional Redemption
Amount(s):

Minimum Notice
Period:

Maximum Notice
Period:

™)

Automatic Early
Redemption:

Strike Date:
Strike Price:

Redemption Valuation
Date:

Averaging:

Observation Dates:
Observation Period:
Settlement Business Day:
Cut-off Date:
Identification information

of Holders as provided by
Condition 26:

37. Non exempt Offer:

38.

39.

(@
(i)

(iii)

(iv)
V)

Non-exempt Offer
Jurisdictions:

Offer Period:

Financial intermediaries
granted specific consent
to use the Base
Prospectus in
accordance with the
Conditions in it:

General Consent:

Other Authorised Offeror
Terms:

Additional U.S. Federal income tax
considerations:

Prohibition of Sales to EEA Retail

Investors:

Applicable provided that (i) no Automatic Early Redemption Event has
occurred and (ii) the Issuer has not already designated the Valuation Date
in accordance with the OET Certificate Conditions.

The day falling ten (10) Business Days immediately following the relevant
Optional Redemption Valuation Date.

The last Relevant Business Day in March in each year commencing in
March of the calendar year after the Issue Date, subject to adjustment in
the event that such day is a Disrupted Day as provided in the definition of
Valuation Date in Condition 25.

Put Payout 2210.

Not less than 30 days prior to the next occurring Optional Redemption
Valuation Date.

Not applicable.

Not applicable.

Not applicable.

Not applicable.
Not applicable.

Averaging does not apply to the Securities.
Not applicable.
Not applicable.
Not applicable.

Not applicable.

Not applicable.

Applicable.
France and Belgium.

From (and including) the Issue Date until (and including) the date on
which the Securities are delisted.

The Manager and BNP Paribas.

Not applicable.

Not applicable.

The Securities are not Specified Securities for the purpose of Section
871(m) of the U.S. Internal Revenue Code of 1986.
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(a) Selling Restriction: Not applicable.

(b) Legend: Not applicable.

Responsibility

The Issuer accepts responsibility for the information contained in these Final Terms. To the best of the knowledge of the
Issuer (who has taken all reasonable care to ensure that such is the case), the information contained herein is in
accordance with the facts and does not omit anything likely to affect the import of such information.

Signed on behalf of BNP Paribas Issuance B.V.
As Issuer:

Duly authorised
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PART B - OTHER INFORMATION
1. Listing and Admission to trading - De listing

Application has been made to list the Securities on Euronext Paris and to admit the Securities described herein for trading
on Euronext Paris, with effect from the Issue Date.

The de-listing of the Securities on the exchange specified above shall occur on at the opening time on the Valuation Date,
subject to any change to such date by such exchange or any competent authorities, for which the Issuer and the Guarantor
shall under no circumstances be liable.

2. Ratings
The Securities have not been rated.
3. Interests of Natural and Legal Persons Involved in the Issue

Save as discussed in the "Potential Conflicts of Interest" paragraph in the "Risks" section in the Base Prospectus, so far as
the Issuer is aware, no person involved in the issue of the Securities has an interest material to the issue.

4. Performance of Underlying/Formula/Other Variable and Other Information concerning the Underlying Reference
See Base Prospectus for an explanation of effect on value of Investment and associated risks in investing in Securities.

Information on each Share shall be available on the relevant Share Company website as set out in "Specific Provisions for
each Series" in Part A.

Past and further performances of each Share are available on the relevant Exchange website as set out in "Specific
Provisions for each Series" in Part A and the volatility of each Share as well as the Conversion Rate may be obtained from
the Calculation Agent at the phone number: 0 800 235 000.

The Issuer does not intend to provide post-issuance information.

SHARE DISCLAIMER

The issue of the Securities is not sponsored or promoted by any Share Company and is under the sole responsibility of BNP
Paribas. No Share Company makes any representation whatsoever nor promotes the growth of the Securities in relation to
their Shares and consequently does not have any financial or legal obligation with respect to the Securities. In addition,

Securities do not give the right to dividends distributed by the Share Company or voting rights or any other right with respect
of the Share Company.

5. Operational Information

Relevant Clearing System(s): Euroclear France.

6. Terms and Conditions of the Public Offer

Offer Price: The price of the Certificates will vary in accordance with a number of
factors including, but not limited to, the price of the relevant Share.

Conditions to which the offer is subject: Not applicable.

Description of the application process: Not applicable.

Details of the minimum and/or maximum Minimum purchase amount per investor: One (1) Certificate.

amount of application:

Maximum purchase amount per investor: The number of Certificates
issued in respect of each Series of Certificates.

Description of possibility to reduce
subscriptions and manner for refunding Not applicable.
excess amount paid by applicants:
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Details of the method and time limits for
paying up and delivering Securities:

Manner in and date on which results of the
offer are to be made public:

Procedure for exercise of any right of pre-
emption, negotiability of subscription rights
and treatment of subscription rights not
exercised:

Process for notification to applicants of the
amount allotted and indication whether
dealing may begin before notification is
made:

Amount of any expenses and taxes
specifically charges to the subscriber or
purchaser:

7. Placing and Underwriting

Name(s) and address(es), to the extent
known to the issuer, of the placers in the
various countries where the offer takes
place:

Name and address of the co-ordinator(s) of
the global offer and of single parts of the
offer:

Name and address of any paying agents and
depository agents in each country (in
addition to the Principal Paying Agent):

Entities agreeing to underwrite the issue on
a firm commitment basis, and entities
agreeing to place the issue without a firm
commitment or under "best efforts"
arrangements:

When the underwriting agreement has been
or will be reached:

8. EU Benchmarks Regulation

EU Benchmarks Regulation: Article
29(2)statement on benchmarks:

The Certificates are cleared through the clearing systems and are due to
be delivered on or about the second Business Day after their purchase by
the investor against payment of the purchase amount.

Not applicable.

Not applicable.

Not applicable.

Not applicable.

None.

BNP Paribas
20 Boulevard des ltaliens, 75009 Paris, France.

Not applicable.

BNP Paribas Arbitrage S.N.C.

Not applicable.

Applicable: Amounts payable under the Securities are calculated by
reference to the relevant Benchmark which is provided by the relevant
Administrator, as specified in the table below.

As at the date of these Final Terms, the relevant Administrator is not
included / included, as the case may be, in the register of Administrators
and Benchmarks established and maintained by the European Securities
and Markets Authority ("ESMA") pursuant to article 36 of the Benchmarks
Regulation (Regulation (EU) 2016/1011) (the "BMR"), as specified in the
table below.

As far as the Issuer is aware, the transitional provisions in Article 51 of the
BMR apply, such that the relevant Administrator is not currently required
to obtain authorisation/registration, as specified in the table below.

Benchmark Administrator Register
EURIBOR 1M European Money Markets Institute (EMMI) Included
GBP-LIBOR 1M ICE Benchmark Administration Limited Included
USD-LIBOR 1M ICE Benchmark Administration Limited Included
CHF-LIBOR 1M ICE Benchmark Administration Limited Included
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Benchmark

Administrator

Register

STIBOR 1M

Financial Benchmarks Sweden AB

Not included
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ISSUE SPECIFIC SUMMARY IN RELATION TO THIS BASE PROSPECTUS

Summaries are made up of disclosure requirements known as "Elements". These Elements are numbered in Sections A - E
(A.1 - E.7). This Summary contains all the Elements required to be included in a summary for this type of Securities, Issuer
and Guarantor. Because some Elements are not required to be addressed, there may be gaps in the numbering sequence
of the Elements. Even though an Element may be required to be inserted in the summary because of the type of Securities,
Issuer and Guarantor(s), it is possible that no relevant information can be given regarding the Element. In this case a short
description of the Element should be included in the summary explaining why it is not applicable.

Section A - Introduction and warnings

Element

Title

AA

Warning that the
summary should be
read as an
introduction and
provision as to
claims

° This summary should be read as an introduction to the Base
Prospectus and the applicable Final Terms. In this summary, unless
otherwise specified and except as used in the first paragraph of
Element D.3, "Base Prospectus” means the Base Prospectus of
BNPP B.V. and BNPP dated 3 July 2019 as supplemented from time
to time. In the first paragraph of Element D.3, "Base Prospectus”
means the Base Prospectus of BNPP B.V. and BNPP dated 3 July
2019.

° Any decision to invest in any Securities should be based on a
consideration of the Base Prospectus as a whole, including any
documents incorporated by reference and the applicable Final
Terms.

° Where a claim relating to information contained in the Base
Prospectus and the applicable Final Terms is brought before a court
in a Member State of the European Economic Area, the plaintiff may,
under the national legislation of the Member State where the claim is
brought, be required to bear the costs of translating the Base
Prospectus and the applicable Final Terms before the legal
proceedings are initiated.

° Civil liability in any such Member State attaches to the Issuer or the
Guarantor (if any) solely on the basis of this summary, including any
translation hereof, but only if it is misleading, inaccurate or
inconsistent when read together with the other parts of the Base
Prospectus and the applicable Final Terms or, following the
implementation of the relevant provisions of Directive 2010/73/EU in
the relevant Member State, it does not provide, when read together
with the other parts of the Base Prospectus and the applicable Final
Terms, key information in order to aid investors when considering
whether to invest in the Securities.

A.2

Consent as to use
the Base
Prospectus, period
of validity and other
conditions attached

Consent: The Securities are offered in circumstances where a prospectus is required
to be published under the Prospectus Directive (a "Non-exempt Offer").Subject to the
conditions set out below, the Issuer consents to the use of the Base Prospectus in
connection with a Non-exempt Offer of Securities by the Managers and BNP Paribas.

Offer period: The Issuer's consent referred to above is given for Non-exempt Offers of
Securities from the Issue Date until the date on which the Securities are delisted (the
"Offer Period").

Conditions to consent: The conditions to the Issuer's consent are that such consent (a)
is only valid during the Offer Period; and (b) only extends to the use of the Base
Prospectus to make Non-exempt Offers of the relevant Tranche of Securities in
France and Belgium.

AN INVESTOR INTENDING TO PURCHASE OR PURCHASING ANY SECURITIES
IN A NON-EXEMPT OFFER FROM AN AUTHORISED OFFEROR WILL DO SO,
AND OFFERS AND SALES OF SUCH SECURITIES TO AN INVESTOR BY SUCH
AUTHORISED OFFEROR WILL BE MADE, IN ACCORDANCE WITH THE TERMS
AND CONDITIONS OF THE OFFER IN PLACE BETWEEN SUCH AUTHORISED
OFFEROR AND SUCH INVESTOR INCLUDING ARRANGEMENTS IN RELATION
TO PRICE, ALLOCATIONS, EXPENSES AND SETTLEMENT. THE RELEVANT
INFORMATION WILL BE PROVIDED BY THE AUTHORISED OFFEROR AT THE
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Element Title
TIME OF SUCH OFFER.
Section B - Issuer and Guarantor
Element Title
B.1 Legal and BNP Paribas Issuance B.V. ("BNPP B.V." or the "Issuer”).
commercial name of
the Issuer
B.2 Domicile/ legal form/ [BNPP B.V. was incorporated in the Netherlands as a private company with limited
legislation/ country |liability under Dutch law having its registered office at Herengracht 595, 1017 CE
of incorporation Amsterdam, the Netherlands.
B.4b Trend information BNPP B.V. is dependent upon BNPP. BNPP B.V. is a wholly owned subsidiary of
BNPP specifically involved in the issuance of securities such as Warrants or
Certificates or other obligations which are developed, setup and sold to investors by
other companies in the BNPP Group (including BNPP). The securities are hedged by
acquiring hedging instruments and/or collateral from BNP Paribas and BNP Paribas
entities as described in Element D.2 below. As a consequence, the Trend Information
described with respect to BNPP shall also apply to BNPP B.V.
B.5 Description of the BNPP B.V. is a wholly owned subsidiary of BNP Paribas. BNP Paribas is the ultimate
Group holding company of a group of companies and manages financial operations for those
subsidiary companies (together the "BNPP Group").
B.9 Profit forecast or Not applicable, as there are no profit forecasts or estimates made in respect of the
estimate Issuer in the Base Prospectus to which this Summary relates.
B.10 Audit report Not applicable, there are no qualifications in any audit report on the historical financial
qualifications information included in the Base Prospectus
B.12 Selected historical key financial information in relation to the Issuer:
Comparative Annual Financial Data - In EUR
31/12/2018 (audited) 31/12/2017 (audited)
Revenues 439,645 431,472
Net Income, Group Share 27,415 26,940
Total balance sheet 56,232,644,939 50,839,146,900
Shareholders' equity (Group Share) 542,654 515,239
Comparative Interim Financial Data for the six-month period ended 30 June 2019 - In EUR
30/06/2019 (unaudited)’ 30/06/2018 (unaudited)’
Revenues 257,597 193,729
Net Income, Group Share 17,416 12,238
30/06/2019 (unaudited)’ 31/12/2018 (audited)
Total balance sheet 67,132,835,358 56,232,644,939
Shareholders' equity (Group Share) 560,070 542,654
1 This financial information is subject to a limited review, as further described in the statutory auditors' report.
Statements of no significant or material adverse change
There has been no significant change in the financial or trading position of BNPP B.V. since 30 June 2019
(being the end of the last financial period for which interim financial statements have been published). There
has been no material adverse change in the prospects of BNPP B.V. since 31 December 2018 (being the
end of the last financial period for which audited financial statements have been published).
B.13 Events impacting Not applicable, to the best of the Issuer's knowledge there have not been any recent
the Issuer's events which are to a material extent relevant to the evaluation of the Issuer's
solvency solvency since 30 June 2019.
B.14 Dependence upon BNPP B.V. is dependent upon BNPP. BNPP B.V. is a wholly owned subsidiary of
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Element

Title

other group entities

BNPP specifically involved in the issuance of securities such as Warrants or
Certificates or other obligations which are developed, setup and sold to investors by
other companies in the BNPP Group (including BNPP). The securities are hedged by
acquiring hedging instruments and/or collateral from BNP Paribas and BNP Paribas
entities as described in Element D.2 below.

B.15 Principal activities The principal activity of the Issuer is to issue and/or acquire financial instruments of
any nature and to enter into related agreements for the account of various entities
within the BNPP Group.

B.16 Controlling BNP Paribas holds 100 per cent. of the share capital of BNPP B.V.

shareholders

B.17 Solicited credit BNPP B.V.'s long term credit rating is A+ with a stable outlook (S&P Global Ratings
ratings Europe Limited) and BNPP B.V.'s short term credit rating is A-1 (S&P Global Ratings
Europe Limited).
The Securities have not been rated.
A security rating is not a recommendation to buy, sell or hold securities and may be
subject to suspension, reduction or withdrawal at any time by the assigning rating
agency.
B.18 Description of the The Securities will be unconditionally and irrevocably guaranteed by BNP Paribas
Guarantee ("BNPP" or the "Guarantor") pursuant to a French law garantie executed by BNPP 3
July 2019 (the "Guarantee").
In the event of a bail-in of BNPP but not BNPP B.V., the obligations and/or amounts
owed by BNPP under the guarantee shall be reduced to reflect any such modification
or reduction applied to liabilities of by BNPP resulting from the application of a bail-in
of BNPP by any relevant regulator (including in a situation where the Guarantee itself
is not the subject of such bail-in).
The obligations under the Guarantee are senior preferred obligations (within the
meaning of Article L.613-30-3-1-3° of the French Code monétaire et financier) and
unsecured obligations of BNPP and will rank pari passu with all its other present and
future senior preferred and unsecured obligations subject to such exceptions as may
from time to time be mandatory under French law.
B.19 Information about
the Guarantor

B.19/ B.1 Legal and BNP Paribas.
commercial name of
the Guarantor

B.19/ B.2 Domicile/ legal form/ |The Guarantor was incorporated in France as a société anonyme under French law
legislation/ country  |and licensed as a bank having its head office at 16, boulevard des Italiens - 75009
of incorporation Paris, France.

B.19/ B.4b Trend information Macroeconomic environment

Macroeconomic and market conditions affect BNPP's results. The nature of BNPP's
business makes it particularly sensitive to macroeconomic and market conditions in
Europe.

In 2018, global growth remained healthy at around 3.7% (according to the IMF),
reflecting a stabilised growth rate in advanced economies (+2.4% after +2.3% in 2017)
and in emerging economies (+4.6% after +4.7% in 2017). Since the economy was at
the peak of its cycle in large developed countries, central banks continued to tighten
accommodating monetary policy or planned to taper it. With inflation levels still
moderate, however, central banks were able to manage this transition gradually,
thereby limiting the risks of a marked downturn in economic activity. Thus, the IMF
expects the global growth rate experienced over the last two years to continue in 2019
(+3.5%) despite the slight slowdown expected in advanced economies.

In this context, the following two risk categories can be identified:
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Element

Title

Risks of financial instability due to the conduct of monetary policies

Two risks should be emphasised: a sharp increase in interest rates and the current
very accommodating monetary policy being maintained for too long.

On the one hand, the continued tightening of monetary policy in the United States
(which started in 2015) and the less-accommodating monetary policy in the euro zone
(reduction in assets purchases started in January 2018, with an end in December
2018) involve risks of financial turbulence and economic slowdown more pronounced
than expected. The risk of an inadequately controlled rise in long-term interest rates
may in particular be emphasised, under the scenario of an unexpected increase in
inflation or an unanticipated tightening of monetary policies. If this risk materialises, it
could have negative consequences on the asset markets, particularly those for which
risk premiums are extremely low compared to their historic average, following a
decade of accommodating monetary policies (credit to non-investment grade
corporates or countries, certain sectors of the equity and bond markets, etc.) as well
as on certain interest rate-sensitive sectors.

On the other hand, despite the upturn since mid-2016, interest rates remain low, which
may continue to encourage excessive risk-taking among some players in the financial
systemmarket participants: increased lengthening maturities of financings and assets
held, less stringent credit policy for granting loans, and an increase in leveraged
financings. Some players of these participants (insurance companies, pension funds,
asset managers, etc.) entail have an increasingly systemic dimension and in the event
of market turbulence (linked for instance example to a sudden sharp rise in interest
rates and/or a sharp price correction) they may decide could be brought to unwind
large positions in a relatively weak market liquidity.

Systemic risks related to increased debt

Macro-economically, the impact of an interest rate increase could be significant for
countries with high public and/or private debt-to-GDP. This is particularly the case for
certain European countries (in particular Greece, ltaly, and Portugal), which are
posting public debt-to-GDP ratios often above 100% but also for emerging countries.

Between 2008 and 2018, the latter recorded a marked increase in their debt, including
foreign currency debt owed to foreign creditors. The private sector was the main
source of the increase in this debt, but also the public sector to a lesser extent,
particularly in Africa. These countries are particularly vulnerable to the prospect of a
tightening in monetary policies in the advanced economies. Capital outflows could
weigh on exchange rates, increase the costs of servicing that debt, import inflation,
and cause the emerging countries' central banks to tighten their credit conditions. This
would bring about a reduction in forecast economic growth, possible downgrades of
sovereign ratings, and an increase in risks for the banks. While the exposure of the
BNP Paribas Group to emerging countries is limited, the vulnerability of these
economies may generate disruptions in the global financial system that could affect
the Group and potentially alter its results.

It should be noted that debt-related risk could materialise, not only in the event of a
sharp rise in interest rates, but also with any negative growth shocks.

Laws and regulations applicable to financial institutions

Recent and future changes in the laws and regulations applicable to financial
institutions may have a significant impact on BNPP. Measures that were recently
adopted or which are (or whose application measures are) still in draft format, that
have or are likely to have an impact on BNPP notably include:

— regulations governing capital: the Capital Requirements Directive IV ("CRD
4")/the Capital Requirements Regulation ("CRR"), the international standard
for total-loss-absorbing capacity ("TLAC") and BNPP's designation as a
financial institution that is of systemic importance by the Financial Stability
Board;
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Element

Title

the structural reforms comprising the French banking law of 26 July 2013
requiring that banks create subsidiaries for or segregate "speculative"
proprietary operations from their traditional retail banking activities, the
"Volcker rule" in the US which restricts proprietary transactions, sponsorship
and investment in private equity funds and hedge funds by US and foreign
banks;

the European Single Supervisory Mechanism and the ordinance of 6
November 2014;

the Directive of 16 April 2014 related to deposit guarantee systems and its
delegation and implementing Decrees, the Directive of 15 May 2014
establishing a Bank Recovery and Resolution framework, the Single
Resolution Mechanism establishing the Single Resolution Council and the
Single Resolution Fund;

the Final Rule by the US Federal Reserve imposing tighter prudential rules
on the US transactions of large foreign banks, notably the obligation to create
a separate intermediary holding company in the US (capitalised and subject
to regulation) to house their US subsidiaries;

the new rules for the regulation of over-the-counter derivative activities
pursuant to Title VIl of the Dodd-Frank Wall Street Reform and Consumer
Protection Act, notably margin requirements for uncleared derivative products
and the derivatives of securities traded by swap dealers, major swap
participants, security-based swap dealers and major security-based swap
participants, and the rules of the US Securities and Exchange Commission
which require the registration of banks and major swap participants active on
derivatives markets and transparency and reporting on derivative
transactions;

the new Markets in Financial Instruments Directive ("MiFID 1I") and Markets
in Financial Instruments Regulation ("MiFIR"), and European regulations
governing the clearing of certain over-the-counter derivative products by
centralised counterparties and the disclosure of securities financing
transactions to centralised bodies.

the General Data Protection Regulation ("GDPR") came into force on 25 May
2018. This regulation aims to move the European data confidentiality
environment forward and improve personal data protection within the
European Union. Businesses run the risk of severe penalties if they do not
comply with the standards set by the GDPR. This Regulation applies to all
banks providing services to European citizens; and

the finalisation of Basel 3 published by the Basel committee in December
2017, introducing a revision to the measurement of credit risk, operational
risk and credit valuation adjustment ("CVA") risk for the calculation of risk-
weighted assets. These measures are expected to come into effect in
January 2022 and will be subject to an output floor (based on standardised
approaches), which will be gradually applied as of 2022 and reach its final
level in 2027.

Moreover, in this tougher regulatory context, the risk of non-compliance with existing
laws and regulations, in particular those relating to the protection of the interests of
customers and personal data, is a significant risk for the banking industry, potentially
resulting in significant losses and fines. In addition to its compliance system, which
specifically covers this type of risk, the BNP Paribas Group places the interest of its
customers, and more broadly that of its stakeholders, at the heart of its values. Thus,
the code of conduct adopted by the BNP Paribas Group in 2016 sets out detailed
values and rules of conduct in this area.

Cyber security and technology risk

BNPP's ability to do business is intrinsically tied to the fluidity of electronic transactions
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Element

Title

as well as the protection and security of information and technology assets.

The technological change is accelerating with the digital transformation and the
resulting increase in the number of communications circuits, proliferation in data
sources, growing process automation, and greater use of electronic banking
transactions.

The progress and acceleration of technological change are giving cybercriminals new
options for altering, stealing, and disclosing data. The number of attacks is increasing,
with a greater reach and sophistication in all sectors, including financial services.

The outsourcing of a growing number of processes also exposes the Group to
structural cyber security and technology risks leading to the appearance of potential
attack vectors that cybercriminals can exploit.

Accordingly, the BNP Paribas Group has a second line of defence within the Risk
Function dedicated to managing technical and cyber security risks. Thus, operational
standards are regularly adapted to support the Bank's digital evolution and innovation
while managing existing and emerging threats (such as cyber-crime, espionage, etc.).

B.19/B.5 Description of the BNPP is a European leading provider of banking and financial services and has four
Group domestic retail banking markets in Europe, namely in France, Belgium, Italy and
Luxembourg. It is present in 71 countries and has nearly 199,000 employees,
including over 151,000 in Europe. BNPP is the parent company of the BNP Paribas
Group (together the "BNPP Group").
B.19/B.9 Profit forecast or Not applicable, as there are no profit forecasts or estimates made in respect of the
estimate Guarantor in the Base Prospectus to which this Summary relates.
B.19/ B.10 Audit report Not applicable, there are no qualifications in any audit report on the historical financial
qualifications information included in the Base Prospectus.
B.19/ B.12 Selected historical key financial information in relation to the Guarantor:

Comparative Annual Financial Data - In millions of EUR

31/12/2019* 31/12/2018*
(unaudited) (audited)
Revenues 44 597 42,516
Cost of Risk (3,203) (2,764)
Net income, Group share 8,173 7,526
31/12/2019 31/12/2018
Common Equity Tier 1 Ratio (Basel 3, 12.10% 11.80%
CRD4)
31/12/2019* 31/12/2018*
(unaudited) (audited)
Total consolidated balance sheet 2,164,713 2,040,836
Consolidated loans and receivables due 805,777 765,871
from customers
Consolidated items due to customers 834,667 796,548
Shareholders' equity (Group share) 107,453 101,467

* The figures as at 31 December 2019 are based on the new IFRS 16 accounting standard. The impact as at
1 January 2019 of the first application of the new accounting standard IFRS 16 ("Leasing") was ~-10 bp on

the Basel 3 common equity Tier 1 ratio.

Comparative Interim Financial Data for the six-month period ended 30 June 2019 - In millions of EUR

1H19* (unaudited) 1H18 (unaudited)
Revenues 22,368 22,004
Cost of Risk (1,390) (1,182)
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Element

Title

Net income, Group share 4,386 3,960
30/06/2019* 31/12/2018

Common Equity Tier 1 Ratio (Basel 3 11.90% 11.80%

fully loaded, CRD4)

30/06/2019* (unaudited)

31/12/2018 (audited)

Total consolidated balance sheet 2,372,620 2,040,836
Consolidated loans and receivables due 793,960 765,871
from customers

Consolidated items due to customers 833,265 796,548
Shareholders' equity (Group share) 104,135 101,467

* The figures as at 30 June 2019 are based on the new IFRS 16 accounting standard. The impact as at 1
January 2019 of the first application of the new accounting standard IFRS 16 ("Leasing") was ~-10 bp on the
Basel 3 common equity Tier 1 ratio.

Comparative Interim Financial Data for the nine-month period ended 30 September 2019 - In millions

of EUR

fully loaded, CRD4)

9M19" (unaudited) 9M18 (unaudited)

Revenues 33,264 32,356
Cost of Risk (2,237) (1,868)
Net income, Group share 6,324 6,084
30/09/2019" 31/12/2018

Common Equity Tier 1 Ratio (Basel 3 12% 11.80%

30/09/2019" (unaudited)

31/12/2018 (audited)

Total consolidated balance sheet 2,510,204 2,040,836
Consolidated loans and receivables due 797,357 765,871
from customers

Consolidated items due to customers 850,458 796,548
Shareholders' equity (Group share) 107,157 101,467

* The figures as at 30 September 2019 are based on the new IFRS 16 accounting standard. The impact as at
1 January 2019 of the first application of the new accounting standard IFRS 16 ("Leasing") was ~-10 bp on
the Basel 3 common equity Tier 1 ratio.

Statements of no significant or material adverse change

There has been no significant change in the financial or trading position of the BNPP Group since 30 June
2019 (being the end of the last financial period for which interim financial statements have been published).

There has been no material adverse change in the prospects of BNPP or the BNPP Group since 31
December 2018 (being the end of the last financial period for which audited financial statements have been
published).

B.19/ B.13 Events impacting Not applicable, to the best of the Guarantor's knowledge, there have not been any
the Guarantor's recent events which are to a material extent relevant to the evaluation of the
solvency Guarantor's solvency since 30 September 2019.

B.19/ B.14 Dependence upon BNPP is not dependent upon other members of the BNPP Group.
other Group entities

B.19/ B.15 Principal activities BNP Paribas holds key positions in its two main businesses:

° Retail Banking and Services, which includes:

) Domestic Markets, comprising:

° French Retail Banking (FRB),
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Element Title
e  BNL banca commerciale (BNL bc), Italian retail banking,
e  Belgian Retail Banking (BRB),
e  Other Domestic Markets activities, including Luxembourg Retail
Banking (LRB);
) International Financial Services, comprising:
e  Europe-Mediterranean,
° BancWest,
e  Personal Finance,
° Insurance,
° Wealth and Asset Management;
° Corporate and Institutional Banking (CIB), which includes:
° Corporate Banking,
° Global Markets,
o Securities Services.
B.19/ B.16 Controlling None of the existing shareholders controls, either directly or indirectly, BNPP. As at 31
shareholders December 2018, the main shareholders were Société Fédérale de Participations et
d'Investissement ("SFPI") a public-interest société anonyme (public limited company)
acting on behalf of the Belgian government holding 7.7% of the share capital,
BlackRock Inc. holding 5.1% of the share capital and Grand Duchy of Luxembourg
holding 1.0% of the share capital. To BNPP's knowledge, no shareholder other than
SFPI and BlackRock Inc. owns more than 5% of its capital or voting rights.
B.19/ B.17 Solicited credit BNPP's long term credit ratings are A+ with a stable outlook (S&P Global Ratings
ratings Europe Limited), Aa3 with a stable outlook (Moody's Investors Service Ltd.) and AA-
with a stable outlook (Fitch France S.A.S.) and AA (low) with a stable outlook (DBRS
Limited) and BNPP's short-term credit ratings are A-1 (S&P Global Ratings Europe
Limited), P-1 (Moody's Investors Service Ltd.), F1+ (Fitch France S.A.S.) and R-1
(middle) (DBRS Limited).
A security rating is not a recommendation to buy, sell or hold securities and may be
subject to suspension, reduction or withdrawal at any time by the assigning rating
agency.
Section C - Securities
Element Title
C1 Type and class of The Securities are certificates ("Certificates") and are issued in Series.
Securities/ISIN
The Series Number of the Securities is as set out in the table in Element C.20 below.
The ISIN is as set out in the table in Element C.20 below.
The Mnemonic Code is as set out in the table in Element C.20 below.
The Certificates are governed by French law.
The Securities are cash settled Securities.
C.2 Currency The currency of this Series of Securities is Euro ("EUR").
C.5 Restrictions on free | The Securities will be freely transferable, subject to the offering and selling restrictions
transferability in the United States, the European Economic Area, Belgium, Denmark, Finland,
France, Luxembourg, the Netherlands, Norway, Spain and Sweden and under the
Prospectus Directive and the laws of any jurisdiction in which the relevant Securities
are offered or sold.
C.8 Rights attaching to  |Securities issued under the Programme will have terms and conditions relating to,

the Securities

among other matters:
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Element

Title

Status

The Securities are unsubordinated and unsecured obligations of the Issuer and rank
pari passu among themselves.

Taxation

The Holder must pay all taxes, duties and/or expenses arising from the disposal,
exercise and settlement or redemption of the Securities and/or the delivery or transfer
of the Entitlement. The Issuer shall deduct from amounts payable or assets
deliverable to Holders certain taxes and expenses not previously deducted from
amounts paid or assets delivered to Holders, as the Calculation Agent determines are
attributable to the Securities.

Payments will be subject in all cases to (i) any fiscal or other laws and regulations
applicable thereto in the place of payment, (ii) any withholding or deduction required
pursuant to an agreement described in Section 1471(b) of the U.S. Internal Revenue
Code of 1986 (the "Code") or otherwise imposed pursuant to Sections 1471 through
1474 of the Code, any regulations or agreements thereunder, any official
interpretations thereof, or any law implementing an intergovernmental approach
thereto, and (iii) any withholding or deduction required pursuant to Section 871(m) of
the Code.

Negative pledge

The terms of the Securities will not contain a negative pledge provision.

Events of Default

The terms of the Securities will not contain events of default.

Meetings
The Holders shall not be grouped in a Masse.
Governing law

The Securities, the Agency Agreement (as amended or supplemented from time to
time) and the Guarantee are governed by, and construed in accordance with, French
law, and any action or proceeding in relation thereto shall, subject to any mandatory
rules of the Brussels Recast Regulation, be submitted to the jurisdiction of the
competent courts in Paris within the jurisdiction of the Paris Court of Appeal (Cour
d'Appel de Paris). BNPP B.V. elects domicile at the registered office of BNP Paribas
currently located at 16 boulevard des ltaliens, 75009 Paris.

c.9

Interest/Redemption

Interest
The Securities do not bear or pay interest.
Redemption

Unless previously redeemed or cancelled, each Security will be redeemed on the
Redemption Date as set out in the table in Element C.18 below.

The Certificates may be redeemed early at the option of the Holders at the Optional
Redemption Amount equal to:

Put Payout 2210

0] if the Securities are specified as being Call Securities:

Final Price — Capitalised Exercise Price
Max | 0;
or

Parity x Conversion Rate Final

(i) if the Securities are specified as being Put Securities:
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Element Title
Capitalised Exercise Price — Final Price
Max | 0; - - -
Parity x Conversion Rate Final
Description of the Put Payout 2210
If the Holder has exercised its Holder Put Option provided that no Automatic Early
Redemption Event has occurred and the Issuer has not already designated the
Valuation Date, the Payout will be equal to (i) in the case of Call Securities, the excess
(if any) of the Final Price on the Valuation Date over the Capitalised Exercise Price, or
(i), in the case of Put Securities, the excess (if any) of the Capitalised Exercise Price
over the Final Price on the Valuation Date, in each case divided by the product of the
Conversion Rate Final and Parity.
Representative of Holders
No representative of the Holders has been appointed by the Issuer.
The Holders shall not be grouped in a Masse.
Please also refer to Element C.8 above for rights attaching to the Securities.
c.10 Derivative Not applicable.
component in the
interest payment
C.11 Admission to Application has been made by the Issuer (or on its behalf) for the Securities to be
Trading admitted to trading on Euronext Paris.
Cc.15 How the value of the |The amount payable on redemption is calculated by reference to the Underlying
investment in the Reference(s). See Element C.18 below.
derivative securities
is affected by the Fluctuations in the exchange rate of a relevant currency may also affect the value of
value of the the Securities.
underlying assets
C.16 Maturity of the The Redemption Date of the Securities is as set out in the table in Element C.20
derivative Securities |below.
c.17 Settlement This Series of Securities is cash settled.
Procedure
The Issuer does not have the option to vary settlement.
c.18 Return on derivative |See Element C.8 above for the rights attaching to the Securities.

securities

Final Redemption

Unless previously redeemed or purchased and cancelled, each Security entitles its
holder to receive from the Issuer on the Redemption Date a Cash Settlement Amount
equal to:

Final Payouts
Exchange Traded Securities (ETS) Final Payouts
Leverage Products:

Leverage: open end products which have a return linked to the performance of the
Underlying Reference. The calculation of the return is based on various mechanisms
(including knock-out features). There is no capital protection.

ETS Final Payout 2210

(i) if the Securities are specified as being Call Securities:

M 0 Final Price — Capitalised Exercise Price
ax | 0; - - -
Parity x Conversion Rate Final or
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Element Title
(i) if the Securities are specified as being Put Securities:
M 0 Capitalised Exercise Price — Final Price
T Parity x Conversion Rate Final
Description of the Payout
If no Automatic Early Redemption Event has occurred and no Holder Put Option has
being exercised provided that the Issuer has not already designated the Valuation
Date, the Payout will be equal to (i) in the case of Call Securities, the excess (if any) of
the Final Price on the Valuation Date over the Capitalised Exercise Price, or (ii) in the
case of Put Securities, the excess (if any) of the Capitalised Exercise Price over the
Final Price on the Valuation Date, in each case divided by the product of the
Conversion Rate Final and Parity.
Automatic Early Redemption
If on any Automatic Early Redemption Valuation Date an Automatic Early Redemption
Event occurs, the Securities will be redeemed early at the Automatic Early
Redemption Amount (if any) on the Automatic Early Redemption Date.
The Automatic Early Redemption Amount will be an amount equal to:
Automatic Early Redemption Payout 2210/1:
- in respect to Call Securities:
Max [ 0- Final Price Early — Capitalised Exercise Price
7 Parity x Conversion Rate Early
- in respect to Put Securities:
M 0: Capitalised Exercise Price — Final Price Early
™ Parity x Conversion Rate Early
"Automatic Early Redemption Event" means that:
- in respect to a Call Security, the Observation Price is less than or equal to
the applicable Security Threshold; or
- in respect to a Put Security, the Observation Price is greater than or equal
to the applicable Security Threshold,;
"Automatic Early Redemption Date" means the date falling four Business Days
following the Valuation Date.
Description of the Automatic Early Redemption Payout 2210/1
In the case of (i) a Call Securities, if an Automatic Early Redemption Event has
occurred, then the Payout will equal the excess (if any) of the Final Price Early on the
Automatic Early Redemption Date over the Capitalised Exercice Price, divided by the
product of the Conversion Rate Early and Parity,
In the case of (ij) a Put Securities, if an Automatic Early Redemption Event has
occurred, then the Payout will equal the excess (if any) of the Capitalised Exercice
Price over the Final Price Early on the Automatic Early Redemption Date, divided by
the product of the Conversion Rate Early and Parity.
c.19 Final reference price |The final reference price of the underlying will be determined in accordance with the
of the Underlying valuation mechanics set out in Element C.18 above.
Cc.20 Underlying The Underlying Reference is as set out in the table below. Information on the
Reference Underlying Reference can be obtained from the source as set out in the table below.
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Series No. of No. of |Mnemonic Issue Call / Put Exercise Capitalised Security Security Dividend Interbank Financing | Redemption | Parity
Number/ | Securitie | Securitie Code Price per Price Exercise Threshold | Percentage | Percentage Rate 1 Rate Date
ISIN Code | s issued s Security Price Rounding Screen Page | Percentage
Rounding Rule
Rule

FRBNPPO1H (50,000 50,000 976LB Downwards 4 [Downwards 2 | ,, o EURIBOR1IM | ,, 5
CV6 EUR 0.70 |Put EUR 27.5573 digits digits 4% 100% D= -4% Open End
ESV%NPPMH 60,000 60,000 977LB EUR 137 |call EUR 72.3550 :Jig\i/;/:rds 4 gig\i/::rds 2 3.50% 85% glz.lRIBOR1M +4% Open End 20
FRBNPPO1H {100,000 (100,000 |978LB EUR 1.62 |call EUR 2.5687 U_p\_Nards 4 U_p\_Nards 2 6% 85% EL_JRIBOR1M +4% Open End 1
CX2 digits digits D=
FRBNPPO1H (100,000 |100,000 |979LB Upwards 4 Upwards 2 EURIBOR1M 1
cYo EUR 1.03 |Call EUR 3.1615 digits digits 6% 85% D= +4% Open End
FRBNPPO1H | 100,000 100,000 [980LB EUR 063 |Call EUR 3.5566 prards 4 U.p\‘/vards 2 6% 85% EL_JRIBOR1M +49% Open End 1
cz7 digits digits D=
FRBNPPO1H (100,000 |100,000 |981LB Downwards 4 [Downwards 2 | ., o EURIBOR1IM | ,, 1
D09 EUR0.71 |Put EUR 4.9021 digits digits 6% 100% D= -4% Open End
FRBNPPO1H (80,000 80,000 982LB EUR 142 |cCall EUR 90.9951 Upyvards 4 U.p\‘/vards 2 4% 85% El:lRIBOR1M +4% Open End 10
D17 digits digits D=
FRBNPPO1H |60,000 60,000 983LB EURO057 |Put EUR 44.9167 D_O\_anards 4 D_0\_anards 2 49 100% El_JRIBOR1M 4% Open End 10
D25 digits digits D=
FRBNPPO1H (40,000 40,000 984LB EURO062 |Put EUR 88.4075 Dpyvnwards 4 Dpyvnwards 2 5.50% 100% EL_JRIBOR1M 4% Open End 20
D33 digits digits D=
FRBNPPO1H {20,000 20,000 985LB EUR 098 |cCall EUR 55.2566 U_p\_/vards 4 U_p\_/vards 2 6% 85% EL_JRIBOR1M +49% Open End 10
D41 digits digits D=
FRBNPPO1H (20,000 20,000 986LB Downwards 4 [Downwards 2 | ., o EURIBORIM | ,, 10
D58 EUR 1.11 |Put EUR 76.1575 digits digits 6% 100% D= -4% Open End
FRBNPPO1H (20,000 20,000 987LB EUR092 |Put EUR 63.2618 Dpyvnwards 4 Dpyvnwards 2 6% 100% El_JRIBOR1M 4% Open End 10
D66 digits digits D=
FRBNPPO1H |40,000 40,000 988LB EUR 240 |Put EUR 18.8330 D_O\_anards 4 D_O\_anards 2 49 100% El_JRIBOR1M 4% Open End 1
D74 digits digits D=
FRBNPPO1H |15,000 15,000 989LB EUR Downwards 4 |Downwards 2 EURIBOR1M 5
D82 EUR5.28 |Put 215.2125 digits digits 3.50% 100% D= -4% Open End
FRBNPPO1H | 100,000 100,000 [990LB EUR 062 |Call EUR 1.4351 U_p\_/vards 4 U_p\_/vards 2 7.50% 85% El_JRIBOR1M +49% Open End 1
D90 digits digits D=
FRBNPPO1H (30,000 30,000 991LB Upwards 4 Upwards 2 o o EURIBOR1M o 10
DA8 EUR 1.82 |Call EUR 60.8153 digits digits 4% 85% D= +4% Open End
FRBNPPO1H (30,000 30,000 992LB EUR 144 |cCall EUR 64.6163 L{pyvards 4 U.p\‘/vards 2 4% 85% El_JRIBOR1M +49% Open End 10
DB6 digits digits D=
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Series No. of No. of |Mnemonic Issue Call / Put Exercise Capitalised Security Security Dividend Interbank Financing | Redemption | Parity
Number/ | Securitie | Securitie Code Price per Price Exercise Threshold | Percentage | Percentage Rate 1 Rate Date
ISIN Code | s issued s Security Price Rounding Screen Page | Percentage
Rounding Rule
Rule

FRBNPPO1H | 30,000 30,000 993LB EUR 115 |Put EUR 90.5896 D_O\_anards 4 D_0\_anards 2 49 100% El_JRIBOR1M 4% Open End 10
DC4 digits digits D=
FRBNPPO1H |30,000 30,000 994LB Downwards 4 |Downwards 2 EURIBOR1M 10
DD2 EUR 1.56 |Put EUR 94.7073 digits digits 4% 100% D= -4% Open End
FRBNPPO1H | 30,000 30,000 995LB EUR 198 |Put EUR 98.8250 D_O\_anards 4 D_O\_anards 2 4% 100% EL_JRIBOR1M 4% Open End 10
DEO digits digits D=
EE?NPPMH 30,000 30,000 996LB EUR3.93 |cCall EUR 45.3418 cljJig\i/;/Sards 4 :Jig\ilélsards 2 7.50% 85% EI;JRIBOR1M +4% Open End 5
FRBNPPO1H | 100,000 |100,000 [997LB EUR 1 Call EUR 2.2729 Upyvards 4 U.p\‘/vards 2 8% 85% El:lRIBOR1M +49% Open End 1
DG5 digits digits D=
FRBNPPO1H |100,000 |100,000 |998LB EUR 064 |Put EUR 3.9134 D_O\_anards 4 D_O\_anards 2 8% 100% El_JRIBOR1M 4% Open End 1
DH3 digits digits D=
FRBNPPO1H | 100,000 |100,000 [999LB EUR0.32 |cCall EUR 7.1932 L{pyvards 4 U.p\./vards 2 6% 85% EL_JRIBOR1M +49% Open End 4
DI1 digits digits D=
FRBNPPO1H | 100,000 |100,000 [000OMB EURO031 |Put EUR 9.7076 D_oyvnwards 4 D_O\_anards 2 4% 100% EL_JRIBOR1M 4% Open End 4
DJ9 digits digits D=
FRBNPPO1H | 150,000 |150,000 [001MB Upwards 4 Upwards 2 o o EURIBOR1M o 10
DK7 EUR 1.18 |Call EUR 31.7038 digits digits 3% 85% D= +4% Open End
FRBNPPO1H |60,000 60,000 002MB EUR 058 |Put EUR 7.2541 Dpyvnwards 4 Dpyvnwards 2 7.50% 100% El_JRIBOR1M 4% Open End 2
DL5 digits digits D=
FRBNPPO1H (100,000 |100,000 |003MB GBp Upwards 4 Upwards 2 o o _ 10 5
DM3 EUR 0.68 |Call 7489999 digits digits 5% 0% GBP1MFSR= |+4% Open End
FRBNPPO1H | 150,000 |150,000 [004MB Upwards 4 Upwards 2 EURIBOR1M 20
DN1 EUR 0.64 |Call EUR 34.2305 digits digits 3% 85% D= +4% Open End
FRBNPPO1H |150,000 |150,000 [005MB EUR0.32 |Put EUR 53.3104 D_oyvnwards 4 D_oyvnwards 2 39 100% EL_JRIBOR1M 4% Open End 20
DO9 digits digits D=
FRBNPPO1H | 100,000 |100,000 [006MB usbh Downwards 4 |Downwards 2 | -, o I 100
DP6 EUR 0.26 |Put 218.9348 digits digits 5% 100% USD1MFSR= |-4% Open End
FRBNPPO1H | 100,000 |100,000 [007MB usb Downwards 4 |Downwards 2 | ., o _1 40 100
DQ4 EUR0.35 |Put 228.8864 digits digits 5% 100% USD1MFSR= |-4% Open End
FRBNPPO1H (100,000 |100,000 |008MB uUsD Downwards 4 [Downwards 2 | -, o _ 1 40 100
DR2 EUR 0.44 |Put 238 8379 digits digits 5% 100% USD1MFSR= |-4% Open End
FRBNPPO1H | 150,000 |150,000 [009MB Downwards 4 |Downwards 2 EURIBOR1M 2
DSO EUR 0.26 |Put EUR 3.7731 digits digits 5% 100% D= -4% Open End
FRBNPPO1H | 150,000 |150,000 [010MB EUR0.72 |Call EUR 1.8000 |Upwards 4 Upwards 2 5% 85% EURIBOR1M |+4% Open End 1
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Series No. of No. of |Mnemonic Issue Call / Put Exercise Capitalised Security Security Dividend Interbank Financing | Redemption | Parity
Number/ | Securitie | Securitie Code Price per Price Exercise Threshold | Percentage | Percentage Rate 1 Rate Date
ISIN Code | s issued s Security Price Rounding Screen Page | Percentage
Rounding Rule
Rule

DT8 digits digits D=
FRBNPPO1H [90,000 90,000 011MB EUR0.28 |Put EUR 7.8345 D_O\_anards 4 D_O\_anards 2 10% 100% El_JRIBOR1M 4% Open End 5
DU6 digits digits D=
EI\R/ENPPMH 40,000 40,000 012MB EUR 1.03 |call EUR 66.2019 (leig\i/;/:rds 4 LJirg)\i/;/:rds 2 4% 85% glz.lRIBOR1M +4% Open End 10
FRBNPPO1H |40,000 40,000 013MB EUR112 |Put EUR 87.6563 D_oyvnwards 4 D_oyvnwards 2 4% 100% El_JRIBOR1M 4% Open End 10
DW2 digits digits D=
EI;{(ISNPPMH 160,000 |160,000 |014MB EUR0.38 |Call EUR 0.6800 (liJiz\i/;/:rds 4 gig\i?sards 2 25% 85% EI;JRIBOR1M +4% Open End 1
FRBNPPO1H |30,000 30,000 015MB EURO0.73 |cCall EUR 7.5144 L{pyvards 4 U.p\‘/vards 2 4% 85% El_JRIBOR1M +49% Open End 4
DY8 digits digits D=
FRBNPPO1H (30,000 30,000 016MB Downwards 4 [Downwards 2 | -, o EURIBORIM | ,, 10
DZ5 EUR 1.15 |Put EUR 84.0632 digits digits 5% 100% D= 4% Open End
FRBNPPO1H |60,000 60,000 017MB Upwards 4 Upwards 2 EURIBOR1M 1
E08 EUR1.72 |Call EUR 5.7200 digits digits 4% 85% D= +4% Open End
FRBNPPO1H |60,000 60,000 018MB EUR 108 |Put EUR 8.5205 D_oyvnwards 4 D_oyvnwards 2 49 100% El_JRIBOR1M 4% Open End 1
E16 digits digits D=
EI;ENPPMH 70,000 70,000 019MB EUR0.30 |cCall EUR 7.7232 (lj.liz\ilzsards 4 (lalig\i/;/sards 2 7.50% 85% ESRIBOR1M +4% Open End 5
FRBNPPO1H |70,000 70,000 020MB EUR 035 |Put EUR 10.9703 Qoyvnwards 4 Dpyvnwards 2 7.50% 100% El_JRIBOR1M 4% Open End 5
E32 digits digits D=
FRONPPO1H 1100000 1100,000 021MB 1gyR 040  |Put CHF 62.3643 gg‘i’;’:‘”ams 4 gigxi/::wards 215% 100% CHF1MFSR= |-4% openEnd | %
FRBNPPO1H |80,000 80,000 022MB Downwards 4 |Downwards 2 EURIBOR1M 1
E57 EUR 0.57 |Put EUR 4.1754 digits digits 5% 100% D= -4% Open End
FRBNPPO1H [80,000 80,000 023MB EUR 041 |Put EUR 32.3698 D_O\_anards 4 D_0\_anards 2 49 100% EL_JRIBOR1M 4% Open End 10
E65 digits digits D=
FRBNPPO1H |75,000 75,000 024MB Upwards 4 Upwards 2 EURIBOR1M 10
E73 EUR0.74 |Call EUR 47.3538 digits digits 4% 85% D= +4% Open End
FRBNPPO1H | 100,000 |100,000 [025MB EUR 067 |Call EUR 8.1061 L,[pyvards 4 U.p\‘/vards 2 13% 85% El:JRIBOR1M +49% Open End 5
E81 digits digits D=
FRBNPPO1H (70,000 70,000 026MB Upwards 4 Upwards 2 o o EURIBOR1M o 1
E99 EUR 1.56 |Call EUR 3.8878 digits digits 5% 85% D= +4% Open End
FRBNPPO1H |70,000 70,000 027MB Downwards 4 |Downwards 2 EURIBOR1M 1
EA6 EUR 0.86 |Put EUR 6.3025 digits digits 5% 100% D= -4% Open End
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Series No. of No. of |Mnemonic Issue Call / Put Exercise Capitalised Security Security Dividend Interbank Financing | Redemption | Parity
Number/ | Securitie | Securitie Code Price per Price Exercise Threshold | Percentage | Percentage Rate 1 Rate Date
ISIN Code | s issued s Security Price Rounding Screen Page | Percentage
Rounding Rule
Rule

FRBNPPO1H [30,000 30,000 028MB EUR 1.28 |call EUR 6.4185 U_p\_Nards 4 U_p\_Nards 2 59% 85% El_JRIBOR1M +4% Open End 2
EB4 digits digits D=
FRBNPPO1H |30,000 30,000 029MB Downwards 4 |Downwards 2 EURIBOR1M 2
EC2 EUR0.71 |Put EUR 10.4049 digits digits 5% 100% D= -4% Open End
FRBNPPO1H (100,000 |100,000 |030MB EUR 065 |Put EUR 25.4261 D_oyvnwards 4 D_oyvnwards 2 4% 100% EL_JRIBOR1M 4% Open End 5
EDO digits digits D=
FRBNPPO1H (50,000 50,000 031MB Downwards 4 [Downwards 2 | -, o EURIBORIM | ,, 1
EES EUR 1.43 |Put EUR 10.4663 digits digits 5% 100% D= -4% Open End
FRBNPPO1H |30,000 30,000 032MB EUR 147 |Put EUR 11.5214 Dpyvnwards 4 Dpyvnwards 2 4% 100% El:lRIBOR1M 4% Open End 1
EF5 digits digits D=
EI(R;I;NPPMH 50,000 50,000 033MB EUR 1.01 |call EUR 53.8980 cL;ig\il’llsards 4 ;Jig\i/;/:rds 2 39, 85% EL=JRIBOR1M +4% Open End 20
EEI?NPPMH 75,000 75,000 034MB EUR0.67 |cCall EUR 17.7381 (LjJiz\i/;/:rds 4 giz\i?sards 2 10% 85% EL=JRIBOR1M +49% Open End 10
FRBNPPO1H (75,000 75,000 035MB EURO054 |Put EUR 29.8100 D_oyvnwards 4 D_oyvnwards 2 10% 100% EL_JRIBOR1M 4% Open End 10
EI9 digits digits D=
FRBNPPO1H |75,000 75,000 036MB EUR 068 |Put EUR 31.1650 D_oyvnwards 4 D_O\_/vnwards 2 10% 100% El:JRIBOR1M 4% Open End 10
EJ7 digits digits D=
FRBNPPO1H |80,000 80,000 037MB EUR 026 |Call EUR 6.5485 Upyvards 4 U.p\‘/vards 2 5% 85% El_JRIBOR1M +49% Open End 10
EK5 digits digits D=
FRBNPPO1H 150,000 ({150,000 |(038MB EURO0A17 |Put EUR 13.6126 D_O\_anards 4 D_O\_anards 2 49 100% El_JRIBOR1M 4% Open End 10
EL3 digits digits D=
FRBNPPO1H |30,000 30,000 039MB Upwards 4 Upwards 2 EURIBOR1M 10
EM1 EUR 1.35 |Call EUR 86.7115 digits digits 4% 85% D= +4% Open End
FRBNPPO1H (60,000 60,000 040MB EURO053 |Put EUR 36.3118 D_oyvnwards 4 D_oyvnwards 2 6% 100% EL_JRIBOR1M 4% Open End 10
EN9 digits digits D=
EI(:{)I;NPPMH 30,000 30,000 041MB EUR 058 |cCall EUR 2.6748 cliJiz\iQI:rdS 4 :Jig\ililsards 2 7.50% 85% EI;JRIBOR1M +4% Open End 2
FRBNPPO1H |30,000 30,000 042MB EUR 067 |Put EUR 5.1811 Qoyvnwards 4 Dpyvnwards 2 7.50% 100% El_JRIBOR1M 4% Open End 2
EP4 digits digits D=
FRBNPPO1H (30,000 30,000 043MB Downwards 4 [Downwards 2 |, o EURIBORIM | ,, 20
EQ2 EUR0.26 |Put EUR 33.4495 digits digits 7% 100% D= 4% Open End
FRBNPPO1H |70,000 70,000 044MB Downwards 4 |Downwards 2 EURIBOR1M 10
ERO EUR0.95 |Put EUR 69.9137 digits digits 5% 100% D= -4% Open End
FRBNPPO1H (100,000 |100,000 |045MB EUR 0.94 |Call GBp Upwards 4 Upwards 2 5% 85% GBP1MFSR= |+4% Open End 5
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ES8 1,038.0696 |digits digits
FRBNPPO1H (100,000 |100,000 |046MB GBp Downwards 4 [Downwards 2 | -, o | 40 5
ET6 EUR0.52 |Put 1682.7656 |digits digits 5% 100% GBP1MFSR= |-4% Open End
FRBNPPO1H |75,000 75,000 047MB EUR Downwards 4 |Downwards 2 EURIBOR1M 10
EU4 EUR 3.35 |Put 184.1278 digits digits 10% 100% D= -4% Open End
FRBNPPO1H (40,000 40,000 048MB EUR0.26 |call EUR 61.8000 U_p\_/vards 4 U_p\_/vards 2 5% 85% EL_JRIBOR1M +49% Open End 40
EV2 digits digits D=
FRBNPPO1H |30,000 30,000 049MB Upwards 4 Upwards 2 o o EURIBOR1M o 5
EW0 EUR 4.56 |Call EUR 52.5767 digits digits 7.50% 85% D= +4% Open End
FRBNPPO1H |40,000 40,000 050MB SEK Downwards 4 |Downwards 2 _ 5
EX8 EUR 0.41 |Put 163.8885 digits digits 5% 100% STIBOR1IM= [-4% Open End
FRBNPPO1H (80,000 80,000 051MB Upwards 4 Upwards 2 o o EURIBOR1M o 10
EY6 EUR 0.98 |Call EUR 16.2625 digits digits 4% 85% D= +4% Open End
FRBNPPO1H |80,000 80,000 052MB Upwards 4 Upwards 2 EURIBOR1M 10
EZ3 EUR 0.60 |Call EUR 20.0153 digits digits 4% 85% D= +4% Open End
FRBNPPO1H (80,000 80,000 053MB EUR0.38 |Put EUR 29.8146 D_O\_anards 4 D_oyvnwards 2 49 100% EL_JRIBOR1M 4% Open End 10
FO7 digits digits D=
FRBNPPO1H |80,000 80,000 054MB EURO054 |Put EUR 16.9080 Dpyvnwards 4 Dpyvnwards 2 4% 100% EL_JRIBOR1M 4% Open End 4
F15 digits digits D=
FRBNPPO1H (30,000 30,000 055MB EUR 1 Call EUR 26.8708 l.{pyvards 4 U.p\‘/vards 2 4.50% 85% El_JRIBOR1M +49% Open End 20
F23 digits digits D=
FRBNPPO1H |30,000 30,000 056MB EUR 055 |cCall EUR 35.8277 praMs4 praMSZ 4.50% 85% EgRBOR1M +4% Open End 20
F31 digits digits D=
FRBNPPO1H |30,000 30,000 057MB EUR0.36 |Put EUR 53.9058 Dpyvnwards 4 Dpyvnwards 2 4.50% 100% El_JRIBOR1M 4% Open End 20
F49 digits digits D=
FRBNPPO1H | 30,000 30,000 058MB EUR 048 |Put EUR 56.3561 D_O\_anards 4 D_0\_anards 2 4.50% 100% EL_JRIBOR1M 4% Open End 20
F56 digits digits D=
FRBNPPO1H |30,000 30,000 059MB EUR 060 |Put EUR 58.8063 Dpyvnwards 4 Dpyvnwards 2 4.50% 100% EL_JRIBOR1M 4% Open End 20
F64 digits digits D=
FRBNPPO1H (50,000 50,000 060MB EUR 127 |call EUR 15.8500 prards 4 U.p\‘/vards 2 5% 85% ElLJRIBOR1M +49% Open End 5
F72 digits digits D=
FRBNPPO1H (90,000 90,000 061MB Upwards 4 Upwards 5 o o EURIBOR1M o 10
F80 EUR0.31 |Call EUR 16.4523 digits digits 7% 85% D= +4% Open End
IEQRE?NPPmH 90,000 90,000 062MB EUR 036 |Put EUR 23.1355 (IjDig\i/;/Snwards 4 cI:j)ig\i/;/snwards 5 7% 100% glz.lRIBOR1M 4% Open End 10
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FRBNPPO1H (60,000 60,000 063MB EUR Upwards 4 Upwards 2 o o EURIBOR1M o 40
FA3 EUR 4.34 |[Call 236.5673 digits digits 4% 85% D= +4% Open End
FRBNPPO1H (60,000 60,000 064MB EUR Downwards 4 [Downwards 2 | ,, o EURIBOR1IM | ,, 40
FB1 EUR 1.49 |Put 469 8490 digits digits 4% 100% D= -4% Open End
EESNPPMH 70,000 70,000 065MB EUR 055 |Put EUR 37.5171 (Ijjig\izrsnwards 4 (I?ig\i/;/:wards 2 6% 100% ElzJRIBOR1M 4% Open End 10
FRBNPPO1H (60,000 60,000 066MB EUR Upwards 4 Upwards 2 o o EURIBOR1M o 20
FD7 EUR 2.47 |Call 164.7692 digits digits 4% 85% D= +4% Open End
FRBNPPO1H (60,000 60,000 067MB EUR Downwards 4 [Downwards 2 | ,, o EURIBOR1IM | , 20
FE5 EUR 1.56 |Put 245.4375 digits digits 4% 100% D= -4% Open End
EI;;BNPPMH 40,000 40,000 068MB EUR0.67 |call EUR 8.1367 cL;ig\il’llsards 4 ;Jig\i/;/:rds 2 6% 85% EL=JRIBOR1M +4% Open End 5
EEISNPPMH 40,000 40,000 069MB EUR0.35 |cCall EUR 9.7641 (LjJiz\i/;/:rds 4 giz\i/;/:rds 2 6% 85% EL=JRIBOR1M +49% Open End 5
EEENPPMH 40,000 40,000 070MB EUR0.39 |Put EUR 134575 (Ijjig\i/;/:wards 4 (I?i;\i/;/snwards 2 6% 100% EL=JRIBOR1M 4% Open End 5
EEBNPPMH 60,000 60,000 071MB EURO0.82 |Put EUR 64.5334 (Ej)ig\i/::wards 4 g)ig\i/;/:wards 2 4% 100% EI;JRIBOR1M 4% Open End 10
E!J?fNPPMH 60,000 60,000 072MB EUR111 |Put EUR 67.4667 (IjDig\i/;/:wards 4 (Ijjig\i/;/:wards 2 4% 100% ElzJRIBOR1M 4% Open End 10
FRBNPPO1H |120,000 |120,000 [073MB EUR Upwards 4 Upwards 2 o o EURIBOR1M o 40
FK2 EUR 3.28 |Call 178.9615 digits digits 4% 85% D= +4% Open End
EEIJ?:NPPMH 30,000 30,000 074MB EUR0.34 |Put EUR 1.8841 (Ij)ig\i/;/:wards 4 cl:i)ig\ilgwards 2 10% 100% glz.lRIBOR1M 4% Open End 1
EﬁgNPPOM 30,000 30,000 075MB EUR 147 |call EUR 65.5807 (ijiz\i/;/:rds 4 ;Jig\i/;/:rds 2 4% 85% EL=JRIBOR1M +49% Open End 10
FRBNPPO1H (50,000 50,000 076MB EUR Upwards 4 Upwards 2 o o EURIBOR1M o 20
ENG EUR 2.75 |Call 1374985 digits digits 5% 85% D= +4% Open End
E(R;ENPPMH 90,000 90,000 077MB EUR 036 |Put EUR 2.5008 (IjDicg)\i/;/:wards 4 (Ijjig\i/;/:wards 2 6% 100% ElzJRIBOR1M 4% Open End 1
E|I§I13NPF’O1H 20,000 20,000 078MB EURO053 |Put EUR 36.5809 cIjDig\i/’llsnwards 4 (Ii)i;\i/;/:wards 2 6% 100% gl=JRIBOR1M 4% Open End 10
Foo OTH 50,000 150,000 O79MB gy 044 |cal EUR 2.0441 ;’ig‘i’;’:rds 4 gig‘i’;’:rds 2 |7.50% 85% EURIBORTM |, 49 OpenEnd |2
FRBNPPO1H |30,000 30,000 080MB EUR 2.17 |Put CHF 83.8779 |Downwards 4 |Downwards 2 (5% 100% CHF1MFSR= |-4% Open End 5
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FR7 digits digits
EESBNPPMH 200,000 |200,000 |081MB EUR 049 |Put EUR 3.0830 cIjDig\i/’llsnwards 4 (Ii)ic;]\i/;/:wards 2 7.50% 100% EL=JRIBOR1M 4% Open End 1
E%I\BNPPMH 30,000 30,000 082MB EUR 2.32 |cCall EUR 7.7269 (leig\i/;/:rds 4 girg)\i?:rds 2 4% 85% glz.lRIBOR1M +4% Open End 1
'IESI?NPPMH 30,000 30,000 083MB EUR 146 |Put EUR 11.5099 (Ijjig\i/;/:wards 4 (Ilj)ig\i/;/:wards 2 49 100% EL=JRIBOR1M 4% Open End 1
E\R/’gNPPMH 30,000 30,000 084MB EUR 199 |Put EUR 12.0331 cIZi)icg)!\i/;/Qwards 4 (Ijjig\i/;/:wards 2 4% 100% EI;JRIBOR1M 4% Open End 1
E\ITVE;NPPMH 28,000 28,000 085MB EUR 209 |Put I1E§J5R0723 (IjDig\i/;/Snwards 4 (Ijjig\i/;/:wards 5 10% 100% ElzJRIBOR1M 4% Open End 10
EESBNPF’MH 30,000 30,000 086MB EUR 2.99 |call EUR 99.5000 chJig\il::rds 4 gig\ilrsards 2 4% 85% gl=JRIBOR1M +4% Open End 10
FRBNPPO1H (30,000 30,000 087MB EUR Downwards 4 |Downwards 2 EURIBOR1M 10
FY3 EUR 1.89 |Put 148.2136 digits digits 4% 100% D= -4% Open End
E?(I?NPPMH 50,000 50,000 088MB EUR 063 |Call EUR 9.7283 (ijiz\i/;/:rds 4 ;Jig\i/;/:rds 2 6% 85% EL=JRIBOR1M +49% Open End 5
(F;ISgNPPMH 50,000 50,000 089MB EUR 044 |Put EUR 15.0841 (I;)ig\i/::wards 4 g)ig\i/;/:wards 2 6% 100% EL=JRIBOR1M 4% Open End 5
EF;E:NPPMH 40,000 40,000 090MB EUR 037 |cCall EUR 23.9798 (lilig\i/;/:rds 4 :jJig\i/;/:rds 2 4% 85% ElzJRIBOR1M +49% Open End 10
EIEENPPMH 40,000 40,000 091MB EUR 040 |Put EUR 31.7511 cIjDig\i/%/Snwards 4 cIZj)ig]\i/;/Snwards 2 4% 100% gl:RIBOR1M 4% Open End 10
g@gNPPMH 40,000 40,000 092MB EUR0.26 |Put EUR 17.9102 (IjDig\i/;/:wards 4 clj)icg)}/::wards 2 6% 100% glz.lRIBOR1M 4% Open End 10
EIZENPPMH 50,000 50,000 093MB EUR098 |Put EUR 53.8389 (IjDig\i/;ISnwards 4 (Ii)i;\i/;/:wards 2 10% 100% EL=JRIBOR1M 4% Open End 10
(F;IEENPPMH 100,000 (100,000 |094MB EUR0.26 |Put EUR 21.2762 (I;)ig\i/::wards 4 (I;)ig\i/;/:wards 2 3.50% 100% EL=JRIBOR1M 4% Open End 10
EIZENPPMH 40,000 40,000 095MB EUR 132 |Put EUR 41.6336 (IjDi;\i/;/Snwards 4 (I?ig\izrsnwards 2 7.50% 100% El;JRIBOR1M 4% Open End 5
ER;I?NPPMH 30,000 30,000 096MB EUR0.92 |call EUR 66.3260 cljJig\i/’l/srds 4 :Jig\ilélsards 2 15% 85% EI;JRIBOR1M +4% Open End 20
EIESE;NPPMH 60,000 60,000 097MB EUR028 |Put EUR 22.0711 (IjDig\i/;/Snwards 4 cI:j)ig\i/;/snwards 2 4% 100% glz.lRIBOR1M 4% Open End 10

18/36




Series No. of No. of |Mnemonic Issue Call / Put Exercise Capitalised Security Security Dividend Interbank Financing | Redemption | Parity
Number/ | Securitie | Securitie Code Price per Price Exercise Threshold | Percentage | Percentage Rate 1 Rate Date
ISIN Code | s issued s Security Price Rounding Screen Page | Percentage
Rounding Rule
Rule

FRBNPPO1H [60,000 60,000 098MB EUR0.38 |Put EUR 23.0743 D_O\_anards 4 D_0\_anards 2 49 100% El_JRIBOR1M 4% Open End 10
G97 digits digits D=
FRBNPPO1H | 100,000 100,000 [099MB Downwards 4 |Downwards 2 EURIBOR1M 5
GA1 EUR0.78 |Put EUR 28.5885 digits digits 5% 100% D= -4% Open End
gl;gNPPMH 60,000 60,000 100MB EUR 049 |cCall EUR 32.7304 (Lj,liz\izrsards 4 ;Jig\i/;/:rds 2 3.50% 85% EtzJRIBOR1M +49% Open End 10
FRBNPPO1H (60,000 60,000 101MB Downwards 4 |Downwards 2 o o EURIBORIM | ,, 10
GC7 EUR 0.53 |Put EUR 42.9057 digits digits 3.50% 100% D= -4% Open End
EIEI?_)NPPMH 90,000 90,000 102MB EUR 215 |call EUR 71.6000 (lilig\i/;/:rds 4 (ljJig\i/;/:rds 2 4% 85% El;lRIBOR1M +49% Open End 10
FRBNPPO1H (90,000 90,000 103MB EUR Downwards 4 [Downwards 2 | ,, o EURIBORIM | ,, 10
GE3 EUR 1.36 |Put 106.6542 digits digits 4% 100% D= 4% Open End
FRBNPPO1H | 150,000 |150,000 |[104MB Downwards 4 |Downwards 2 EURIBOR1M 10
GFO EUR 0.38 |Put EUR 29.9464 digits digits 4% 100% D= -4% Open End
glé%NPPMH 40,000 40,000 105MB EUR0.31 |call EUR 4.6310 (Lj,liz\izrsards 4 ;Jig\i/;/:rds 2 7% 85% EL=JRIBOR1M +4% Open End 5
ERH%NPPMH 100,000 |100,000 [106MB EUR 210 |call EUR 54.2956 (ljJig\i/;/:rds 4 gigY::rds 2 4% 85% EI;JRIBOR1M +4% Open End 10
FRBNPPO1H | 100,000 |100,000 [107MB EUR1.10 |Put EUR 86.2698 Dpyvnwards 4 Dpyvnwards 2 4% 100% El_JRIBOR1M 4% Open End 10
Gl4 digits digits D=
FRBNPPO1H | 30,000 30,000 108MB EUR0.28 |call EUR 3.1744 U_p\_lvards 4 U_p\_Nards 2 7.50% 85% El_JRIBOR1M +49% Open End 5
GJ2 digits digits D=
FRBNPPO1H |30,000 30,000 109MB Downwards 4 |Downwards 2 EURIBOR1M 10
GKO EUR 1.04 |Put EUR 78.5320 digits digits 4.50% 100% D= -4% Open End
FRBNPPO1H |60,000 60,000 110MB EUR079 |call EUR 46.9158 U_p\_/vards 4 U_p\_/vards 2 7% 85% EL_JRIBOR1M +49% Open End 20
GL8 digits digits D=
FRBNPPO1H |60,000 60,000 111MB Upwards 4 Upwards 2 o o EURIBOR1M o 20
GM6 EUR 0.65 |Call EUR 49.8481 digits digits 7% 85% D= +4% Open End
FRBNPPO1H |30,000 30,000 112MB EUR1.77 |call EUR 45.8509 L{pyvards 4 U.p\‘/vards 2 4% 85% El_JRIBOR1M +49% Open End 10
GN4 digits digits D=
FRBNPPO1H |60,000 60,000 113MB Downwards 4 |Downwards 2 o o EURIBOR1M | ,, 5
GO2 EUR 0.49 |Put EUR 15.4714 digits digits 7.50% 100% D= 4% Open End
FRBNPPO1H |60,000 60,000 114MB Upwards 4 Upwards 2 EURIBOR1M 4
GP9 EUR 1.11 |Call EUR 14.7692 digits digits 4% 85% D= +4% Open End
FRBNPPO1H |60,000 60,000 115MB EUR 0.88 |Call EUR 15.6923 |Upwards 4 Upwards 2 4% 85% EURIBOR1M |+4% Open End 4
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GQ7 digits digits D=
FRBNPPO1H [60,000 60,000 116MB EURO0.70 |Put EUR 22.0001 D_O\_anards 4 D_O\_anards 2 49 100% El_JRIBOR1M 4% Open End 4
GR5 digits digits D=
FRBNPPO1H |60,000 60,000 117MB Downwards 4 |Downwards 2 EURIBOR1M 4
GS3 EUR0.95 |Put EUR 23.0000 digits digits 4% 100% D= -4% Open End
FRBNPPOTH 16,000 16,000  |118MB |25 47 |put USD 13,5898 | Downwards 4 |Downwards 2| ;. 50, 100% USD1MFSR= |-4% OpenEnd |
GT1 digits digits
FRBNPPO1H {20,000 20,000 119MB Upwards 4 Upwards 2 o o EURIBOR1M o 50
GU9 EUR 0.59 |Call EUR 84.6666 digits digits 8% 85% D= +4% Open End
FRBNPPOTH 1150,000 150,000 |120MB  |rp 067 [put CHF 89.4033 |Downwards 4 | Downwards 2 |; 540, 100% CHF1MFSR= |-4% openEnd |2
GV7 digits digits
FRBNPPO1H (300,000 |300,000 |121MB Upwards 4 Upwards 2 o o EURIBOR1M o 1
GW5 EUR0.11 |Call EUR 0.2595 digits d