NO PROSPECTUS IS REQUIRED IN ACCORDANCE WITH REGULATION (EU) 2017/1129 FOR THE
ISSUE OF NOTES DESCRIBED BELOW.

FINAL TERMS FOR EXEMPT SECURITIES DATED 21 FEBRUARY 2023
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 (LEI): ROMUWSFPUSMPRO8K5P83

Issue of USD Quanto 7,500,000 Phoenix Snowball Worst-of Quanto Notes relating to five Indices due 20
November 2023

ISIN Code: XS2469654128

under the Note, Warrant and Certificate Programme
of BNP Paribas Issuance B.V., BNP Paribas and BNP Paribas Fortis Funding

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

Any person making or intending to make an offer of Notes may only do so in circumstances in which no obligation arises
for the Issuer 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 (the "Conditions™) set forth
under the sections entitled "Terms and Conditions of the Notes" in the Base Prospectus dated 1 June 2022 and any
Supplement(s) thereto approved and published on or before the date of these Final Terms for Exempt Securities (copies
of which are available as described below) which together constitute a base prospectus (the "Base Prospectus™). This
document constitutes the Final Terms for Exempt Securities of the Notes described herein, and must be read in
conjunction with the Base Prospectus to obtain all the relevant information. The Base Prospectus and these Final Terms
for Exempt Securities (in each case, together with any documents incorporated therein by reference) are available for
viewing at, and copies may be obtained from, 1 Rue Laffitte, 75009, Paris, France and https://rates-
globalmarkets.bnpparibas.com/gm/Public/LegalDocs.aspx and copies may be obtained free of charge at the specified
offices of the Paying Agents and (save in respect of these Final Terms for Exempt Securities) on https://rates-
globalmarkets.bnpparibas.com/gm/Public/LegalDocs.aspx. A copy of these Final Terms for Exempt Securities and the
Base Prospectus will be sent free of charge by the Issuer to any investor requesting such documents.



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 this Pricing Supplement in so far as
they relate to such series of Securities, save as where otherwise expressly provided.

10.

11.
12.

13.

Q) Issuer:

(ii) Guarantor:

Trade Date

Q) Series Number;
(ii) Tranche Number:

Q) Specified Currency:

(i) Settlement Currency

(iii) Specified Exchange Rate:

(iv) Settlement Currency Exchange
Rate:

Aggregate Nominal Amount:
(i) Series:
(i) Tranche:

Issue Price of Tranche:

Minimum Trading Size:
0] Specified Denominations:

(i) Calculation Amount
(Applicable to Notes in
definitive form):

Issue Date:

Maturity Date:

Form of Notes:

Interest Basis:

Coupon Switch:

BNP Paribas Issuance B.V.
BNP Paribas

3 February 2023
E10607JBG

1

USD as defined in the definition of "Relevant Currency" in
Condition 13 (Definitions)

USD as in defined in the definition of "Relevant Currency" in
Condition 13 (Definitions)

Not applicable

Not applicable

usD 7,500,000
uUsD 7,500,000

100.00 per cent. of the Aggregate Nominal Amount of the
applicable Tranche.

One (1) Note
UsD 1,000

USD 1,000

21 February 2023

20 November 2023 (the "Scheduled Maturity Date")
Business Day Convention for Maturity Date: Following
Bearer

Index Linked Interest
The Securities relate to:

Q) 5 Indices (each an "Index" and together the
"Indices") as defined in item 63 below; and

The Indices, each an "Underlying™

"Underlyings".

and together the

Not applicable



14,

15.
16.

17.

18.
19.
20.
21.
22.

23.

24.

Redemption/Payment Basis:

Put/Call Options:

Exchange Rate;

Strike Date:

Strike Price:

Averaging:

Observation Dates:

Observation Period:

Illegality (Condition 10.1) and Force

Majeure Condition 10.2)

Additional Disruption Events and

Optional Additional Disruption Events:

Knock-in Event:

()
(i)
(iii)

(iv)

SPS Knock-in Valuation:
Level:
Knock-in Level/Knock-in

Range Level:

Knock-in Period Beginning
Date:

Hybrid Linked Redemption
Payout Switch: Not applicable
Not applicable

Not applicable

Name of Underlying Strike Date

EURO STOXX® Banks February 03", 2023

FTSE MIB Index February 03rd, 2023

NASDAQ 100 Index February 03rd, 2023

Nikkei 225 February 03rd, 2023

S&P 500®

February 03rd, 2023

Not applicable

Averaging does not apply to the Securities.

Not applicable

Not applicable

Illegality: redemption in accordance with Condition 10.1(d)
Force Majeure: redemption in accordance with Condition 10.2(b)
@ Additional Disruption Events: Applicable

(b) Optional Additional Disruption Events:

Insolvency Filing
(c) Redemption

Delayed Redemption on Occurrence of an Additional
Disruption Event and/or Optional Additional Disruption
Event: Not applicable

Applicable

A Knock-in Event shall be deemed to occur if, at the Knock-in
Valuation Time on any Knock-in Determination Day during the
Knock-in Determination Period, at least one Underlyingi closes at
a level strictly less than its Knock-in Level.

Not applicable
Not applicable
65.00 per cent

The Strike Date'



v)

(vi)

(vii)

(viii)

(ix)

)

(xi)

(xii)

Knock-in Period Beginning
Date Day Convention:

Knock-in Determination Period:

Knock-in Determination Day(s):

Knock-in Period Ending Date:

Knock-in Period Ending Date
Day Convention:

Knock-in Valuation Time:

Knock-in Observation Price
Source:

Disruption Consequences:

25. Knock-out Event:

26. Tax Gross-up:

27. Method of distribution:

Applicable

The period beginning on (but excluding) the February 06%, 2023
and ending on (and including) the Redemption Valuation Date.

Each schedule Trading Day in the Knock-in Determination
Period.

The Redemption Valuation Date

Applicable

Specific Scheduled Closing time of each Underlying Index on
each Knock-in Determination Day (Daily Closing Barrier).

Not applicable

Applicable
Not applicable
Condition 6.3 (No Gross-up) not applicable

Non-syndicated

PROVISIONS RELATING TO INTEREST (IF ANY) PAYABLE

28. Interest:
(i)
(i)
(iii)

(iv)

Interest Period(s):
Interest Period End Date(s):

Business Day Convention for
Interest Period End Date(s):

Interest Payment Date(s):

Applicable
As per Conditions
Each Interest Payment Date

Not applicable

Each of the dates set out in the column entitled "Interest Payment
Date;" in the below table.

Interest Valuation
Interest Payment Datei

i Datei

1 March 03rd, 2023 March 21st, 2023
2 April 03rd, 2023 April 21st, 2023
3 May 08th, 2023 May 26th, 2023

4 June 05th, 2023 June 23rd, 2023
5 July 03rd, 2023 July 21st, 2023

6 August 03rd, 2023 August 21st, 2023

7 September 05th, 2023 September 25th, 2023

8 October 03rd, 2023 October 23rd, 2023




29.
30.
31.
32.
33.
34.

(V) Business Day Convention for
Interest Payment Date(s):

(vi) Party responsible for calculating
the Rate(s) of Interest and
Interest Amount(s) (if not the
Calculation Agent):

(vii) Margin(s):

(viii)  Minimum Interest Rate:

(ix) Maximum Interest Rate:

(x) Day Count Fraction:

(xi) Determination Dates:

(xii) Accrual to Redemption:

(xiii)  Rate of Interest:

(xiv)  Coupon Rate:

9 The Redemption
Valuation Date

The Maturity Date

Fixed Rate Provisions:
Floating Rate Provisions:
Screen Rate Determination:
ISDA Determination:

FBF Determination:

Zero Coupon Provisions:

Following

Not applicable

Not applicable

As per Conditions

Not applicable

Not applicable

Not applicable

Not applicable

Linked Interest

Snowball Digital Coupon applicable:

If, on the relevant Interest Valuation Daten, the Settlement Price
of each Underlying is greater than or equal to the Coupon Barrier
Price!, then an Interest Amount calculated as follows will be paid
on the corresponding Interest Payment Daten per Note:

Dx1.68%x(1L+T)

Where:

Coupon Barrier Price! is as set out in item 63;

D is the Specified Denomination of each Note (see item 8(i)).

T is the number of Interest Payment Dates since the last interest
payment, or since the Issue Date if there has not yet been any
interest payment (for example, if an Interest Amount was paid on
the previous Interest Payment Date, then T equals 0 for the
following Interest Payment Date).

Otherwise, no Interest Amount will be paid. For the avoidance of
doubt, no further Interest Amount will be paid after the Notes
have been automatically early redeemed.

Not applicable
Not applicable
Not applicable
Not applicable
Not applicable

Not applicable



35.

36.

Index Linked Interest Provisions:

(i)

(i)
(iii)
(iv)
v)
(vi)
(vii)
(viii)
(ix)
()

(xi)
(xii)
(xiii)

(xiv)

(xv)

(xvi)

Index/Basket of Indices:

Index Currency:
Screen Page:

Interest Valuation Date(s):

Specified Maximum Days of
Disruption:

Exchange Business Day:
Scheduled Trading Day:

Exchange(s) and Index

Sponsor(s):
Related Exchange(s):

Settlement Price:

Weighting:
Valuation Time:
Index Correction Period:

Redemption on the Occurrence
of Index Adjustment Event:

Additional provisions applicable
to Custom Indices:

Additional provisions applicable
to Futures Price Valuation:

Share Linked/ETI Share Linked Interest
Provisions:

(i)

(i)
(iii)

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

Relative Performance Basket:

Share/ETI Interest Currency:

Applicable
As set out in item 63 below.

“Index” means each of:

i EURO STOXX® Banks (Non-composite Index);
ii. FTSE MIB Index (Non-composite Index);
iii. NASDAQ 100 Index (Non-composite Index); and
iv. Nikkei 225 (Non-composite Index).

V. S&P 500®

As set out in item 63 below.
As set out in item 63 below.

Each date as set out in the column headed "Interest Valuation
Date;" in the table set out in item 28(iv).

Eight (8) Scheduled Trading Days.

All Indices Basis
All Indices Basis

As set out in item 63 below.

All Exchanges

As set out in sub-paragraph (a) of the definition of "Settlement
Price” provided in Condition 1 of Annex 2 - Additional Terms
and Conditions for Index Securities.

Not applicable
Scheduled Closing Time
As per Conditions

Delayed Redemption on the Occurrence of an Index Adjustment
Event: Not applicable
Not applicable

Not applicable

Not applicable

Not applicable

Not applicable
Not applicable



37.
38.
39.
40.
41.

42,

43.
44,

(iv) ISIN of Share(s)/ETI Interest(s):
(v) Screen Page/Exchange Code:

(vi) Interest Valuation Date(s):

(vii) Exchange Business Day:
(viii)  Scheduled Trading Day:
(ix) Exchange(s):

(x) Related Exchange(s):
(xi) Settlement Price:

(xii) Weighting:

(xiii)  Valuation Time:

(xiv)  Share/ETI Interest Correction
Period:

(xv) Specified Maximum Days of
Disruption:

(xvi)  Tender Offer:

(xvii)  Listing Change:

(xviii) Listing Suspension:

(xix) Hliquidity:

(xx) Redemption on the Occurrence
of an Extraordinary Event:

Inflation Linked Interest Provisions:
Commodity Linked Interest Provisions:
Fund Linked Interest Provisions:

ETI Linked Interest Provisions:

Foreign Exchange (FX) Rate Linked
Interest Provisions:

Underlying Interest Rate Linked Interest
Provisions:

Debt Linked Interest Provisions:

Additional
(Condition 3.12):

Business Centre(s)

PROVISIONS RELATING TO REDEMPTION

45,
46.

Final Redemption Amount:

Final Payout:

Not applicable
As set out in item 63 below.

Each date as set out in the column headed "Interest Valuation
Date;" in the table set out in item 28(iv).

Not applicable

Not applicable

As set out in item 63 below.
All Exchanges

Not applicable

Not applicable

As per Conditions

As per Conditions

Specified Maximum Days of Disruption will be equal to eight (8)
Scheduled Trading Days.

Applicable

Not applicable
Not applicable
Not applicable

Delayed Redemption on Occurrence of an Extraordinary Event:
Applicable

Not applicable
Not applicable
Not applicable
Not applicable
Not applicable

Not applicable

Not applicable

The applicable Additional Business Centre for the purposes of the
definition of "Business Day" in Condition 3.12 is New York

Final Payout

Unless previously redeemed or purchased and cancelled by the
Issuer, the Holder shall receive on the Maturity Date, in respect
of each Note Payment payment of a Cash Settlement Amount in
accordance with the following provisions:



47.

Automatic Early Redemption:

0] Automatic Early Redemption
Payout:

(i) Automatic Early Redemption
Valuation Time:

(iii) Automatic Early Redemption
Payout:

1) If WO Underlyingrinal is greater than or equal to 91% x WO
Underlyingnitiai:

D x 100%

2) Else if no Knock-in Event has occurred:

D x 100%

3) Else if WO Underlyingrinal is greater than or equal to 10% X
WO Underlyingitiar:

WO Underlyingri,a — 110% x WO Underlyingisia

0,
D x [100% + WO Underlying)igial

4) Otherwise:

D x 0%
Where:
D is the Specified Denomination of each Note (see item 8(i));

Underlying'iital is the Settlement Price of each Underlying' on
the Strike Date' and is specified in the table set out in item 63;

Underlying'rinal is the Settlement Price of each Underlying' on the
Redemption Valuation Date;

Worst-Performing Underlying is the U_nderlyingi with the
lowest performance from the Strike Date' to the Redemption
Valuation Date, calculated as follows:

5 U"derlyingiFinal
min | ———
i=1 \ Underlying| ..,

WO Underlyinginitiar is the Settlement Price of the Worst-
Performing Underlying on the Strike Date';

WO Underlyingrina is the Settlement Price of the Worst-
Performing Underlying on the Redemption Valuation Date.

Applicable

An Automatic Early Redemption shall be deemed to occur if the
Settlement Price of each Underlying' on the relevant Automatic
Early Redemption Valuation Daten is greater than or equal to its
Automatic Early Redemption Level.

Not applicable

D x 100%
Where:

D is the Specified Denomination of each Note (see item 8(i)).



(iv)

v)

(vi)
(vii)
(viii)

(ix)

Automatic Early Redemption
Date(s):

Automatic Early Redemption
Level 1:

Automatic Early Redemption
Percentage:

AER Rate:
AER Exit Rate:

Automatic Early Redemption
Valuation Date(s)/Period(s):

Each date in the column headed "Automatic Early Redemption
Date," in the table in item 47(ix) below.

In respect of an Automatic Early Redemption Valuation Daten,
the percentage specified for such date in the column headed
"Automatic Early Redemption Leveln" in the table in item 47(ix)
below.

Not applicable

Not applicable
Not applicable

Each date in the column headed "Automatic Early Redemption
Valuation Daten" in the table below.

Automatic Automatic Automatic
Early Early Early
Redemption Redemption Redemptio
Valuation Daten Daten n Leveln

March 03rd, | March 21st, | 99% X
2023 2023 Indexilnitial
withifrom1

to5
2 | April 03rd, 2023 | April 21st, 2023 | 98% X
Indexilnitial
withifrom1

to5
3 | May 08th, 2023 | May 26th, 2023 | 97% X
Indexilnitial
with i from 1

to5
4 | June 05th, 2023 | June 23rd, 2023 | 96% X
Indexilnitial
with i from 1

to5
5 | July 03rd, 2023 July 21st, 2023 | 95% X
Indexilnitial
with i from 1

to 5
6 | August 03rd, | August  21st, | 94% X
2023 2023 Indexilnitial
with i from 1

to5




48.
49,
50.
51.

(x)
(xi) Observation Price Source:
(xii)

(xiii)

Underlying Reference Level 1:
Underlying Reference Level 2:
(xiv)  SPS AER Valuation:

(xv) AER Event 1 Underlying(s):

(xvi)  AER Event 2 Underlying(s):
(xvii)  AER Event 1 Basket:
(xviii) AER Event 2 Basket:

Issuer Call Option:

Noteholder Put Option:
Aggregation:

Index Linked Redemption Amount:

0] Index/Basket of Indices:
(i) Index Currency:
(iii) Screen Page:

(iv) Redemption Valuation Date:

(v) Exchange Business Day:

(vi) Scheduled Trading Day:

(vii) Exchange(s) and Index
Sponsor(s):

(viii)  Related Exchange(s):

(ix) Settlement Price:

(x) Weighting:

(xi) Valuation Time:

7 | September 05th, | September 25th, | 93% X
2023 2023 Indexilnitial
withifrom1

to5
8 | October  03rd, | October 23rd, | 92% X
2023 2023 Indexilnitial
with i from 1

to5

Not applicable
Official level

Not applicable
Applicable:

SPS AER Value 1
See item 63 below
Not applicable
Not applicable
Not applicable
Not applicable
Not applicable
Not applicable
Applicable

As set out in item 35.
As set out in item 35.

As set out in item 35.

6 November 2023 or if that is not a Business Day the immediately

Business Day.
As set out in item 35.
As set out in item 35.

As set out in item 35.

As set out in item 35.
As set out in item 35.
Not applicable

As set out in item 35.

10




52.

(xii) Index Correction Period:

(xiii)  Specified Maximum Days of
Disruption:

(xiv)  Redemption on the Occurrence
of Index Adjustment Event:

(xv) Additional provisions applicable
to Custom Indices:

(xvi)  Additional provisions applicable
to Futures Price Valuation:

Share  Linked/ETI  Share  Linked
Redemption Amount:

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

(i) Relative Performance Basket:
(iii) Share/ETI Interest Currency:
(iv) ISIN of Share(s)/ETI Interest(s):
(v) Screen Page/Exchange Code:

(vi) Redemption Valuation Date:

(vii) Exchange Business Day:
(viii)  Scheduled Trading Day:
(ix) Exchange(s):

x) Related Exchange(s):
(xi) Settlement Price:

(xii) Weighting:

(xiii)  Valuation Time:

(xiv)  Share/ETI Interest Correction
Period:

(xv) Specified Maximum Days of
Disruption:

(xvi)  Tender Offer:

(xvii)  Redemption on the Occurrence
of an Extraordinary Event:

(xviii)  Dividend Payment:
(xix)  Listing Change:

(xx) Listing Suspension:

As per Conditions

As set out in item 35.

Delayed Redemption on the Occurrence of an Index Adjustment

Event: Not applicable

Not applicable

Not applicable

No applicable

ETI Share Securities: Not applicable

As set out in item 36.

Not applicable
Not applicable
Not applicable

As set out in item 36.

6 November 2023 or if that is not a Business Day the immediately
succeeding Business Day.

As set out in item 36.
As set out in item 36.
As set out in item 36.
As set out in item 36.
As set out in item 36.
Not applicable

As set out in item 36.

As set out in item 36.

As set out in item 36.

As set out in item 36.

As set out in item 36.

Not applicable
Not applicable
Not applicable

11



(xxi)  Hliquidity: Not applicable
(xxii)  CSR Event Not applicable
53. Inflation Linked Redemption Amount: Not applicable
54. Commodity Linked Redemption Amount:  Not applicable
55. Fund Linked Redemption Amount; Not applicable
56. Credit Security Provisions: Not applicable
57. ETI Linked Redemption Amount: Applicable
58. Foreign Exchange (FX) Rate Linked Not applicable
Redemption Amount:
59. Underlying Interest Rate Linked Not applicable
Redemption Amount:
60. Debt Linked Redemption Amount: Not applicable
61. Early Redemption Amount: Market Value less Costs
62. Provisions applicable to Physical Not applicable
Delivery:
63. Hybrid Securities: Not applicable
i| Typeof | Underlyi Index Bloo | Curr | Underlyi Knock-in | Coupon Exchang
Underly | ng Sponsor mbe | ency | ng'Initial Leveli(i.e. | Barrier e
ing rg 65% of Price'
Referen Cod Underlyi (i.e. 75% of
ce e ng'Initial) | Underlying’
Initial)
1| Index EURO STOXX SX7 | EUR | 111.69 72.5985 78.183 Euronext
STOXX® | Limited E Paris
Banks
2| Index FTSE FTSE FTS GBP | 26,950.74 17,517.98 18,865.518 London
MIB Internationa | EMI 1 Stock
Index I Limited B Exchang
e
3| Index NASDAQ | Nasdagq NDX | USD | 12,573.36 8,172.684 8,801.352 NASDA
100 Index Q
4| Index Nikkei NIKKEI NKY | JPY 27,509.46 17,881.14 19,256.622 Tokyo
225 9 Stock
Exchang
e
5| Index S&P S&P Dow SPX | USD | 4,136.48 2,688.712 | 2,895.5360 NASDA
500® Jones Q
Indices LLC
64. Variation of Settlement and Issuer's Not applicable

Option to Substitute:

12




65.

CNY Payment Disruption Event:

Not applicable

GENERAL PROVISIONS APPLICABLE TO THE NOTES

66. Form of Notes:
New Global Note:

67. Financial Centre(s) or other special
provisions relating to Payment Days for
the purposes of Condition 4(a):

68. Talons for future Coupons or Receipts to
be attached to definitive Notes (and
dates on which such Talons mature):

69. Details relating to Notes redeemable in
instalments: amount of each instalment,
date on which each payment is to be
made:

70. Redenomination, renominalisation and
reconventioning provisions:

71. Masse (Condition 18)

72. Calculation Agent:

Calculation Agent address for purpose
of the Noteholder Account Information
Notice:

73. Principal Paying Agent:

74. Governing law:

75. Identification information of Holders as
provided by Condition 1 in relation to
French Law Notes:

DISTRIBUTION

76. If syndicated, names of Managers
(specifying Lead Manager):

77. Total commission and concession:

78. U.S. Selling Restrictions:

79. Other terms or special conditions:

80. Additional U.S. Federal income tax

considerations:

Bearer Notes
No

Temporary Bearer Global Note exchangeable for a
Permanent Bearer Global Note which is
exchangeable for definitive Bearer Notes only upon
an Exchange Event.

New York

No

Not applicable

Not applicable

Not applicable
BNP Paribas Arbitrage S.N.C.
1, Rue Laffitte 75009 Paris, France

BNP Paribas Arbitrage S.N.C.
English law
Not applicable

Not applicable

Not applicable
TEFRAC
Not applicable

The Notes are not Specified Securities for the purpose
of Section 871(m) of the U.S. Internal Revenue Code
of 1986.

13



PROVISIONS RELATING TO COLLATERAL AND SECURITY

81. Secured Securities other than Nominal Not applicable
Value Repack Securities:

82. Nominal Value Repack Securities: Not applicable

83. Actively Managed Securities: Not applicable

14



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:

By: Vincent Dechaux
Duly authorised

15



PART B - OTHER INFORMATION

Listing and Admission to trading

() Listing and admission to  The Notes are unlisted.
trading:
(i) Estimate of total expenses Not applicable

related to admission to trading:
Ratings The Notes have not been rated.

Performance of Rates of Exchange/Index/ Share/ Commaodity/ Inflation/ Foreign Exchange Rate/ Fund/
Reference Entity/ Entities/ ETI Interest/ Formula, Explanation of Effect on Value of Investment and
Associated Risks and Other Information concerning the Underlying Reference

0] Index source
Name of Underlying Website Screen Page
EURO STOXX® Banks WWW.StoXX.com Bloomberg: SX7E
FTSE MIB Index www.ftserussell.com Bloomberg: FTSEMIB
NASDAQ 100 Index www.nasdag.com Bloomberg: NDX
Nikkei 225 www.nikkei.com Bloomberg: NKY
S&P 500® www.spglobal.com Bloomberg: SPX

(i) Index Disclaimer

EURO STOXX® Banks Index

STOXX Limited, Deutsche Borse Group and their licensors, research partners or data providers have no
relationship to BNP PARIBAS, other than the licensing of the EURO STOXX® Banks and the related
trademarks for use in connection with the Securities..

STOXX, Deutsche Borse Group and their licensors, research partners or data providers do not:

- Sponsor, endorse, sell or promote the Notes.

- Recommend that any person invest in the Securities or any other securities.

- Have any responsibility or liability for or make any decisions about the timing, amount or pricing of
Notes.

- Have any responsibility or liability for the administration, management or marketing of the Notes.

— Consider the needs of the Securities or the owners of the Notes in determining, composing or
calculating the EURO STOXX® Banks Index or have any obligation to do so.

STOXX, Deutsche Bérse Group and their licensors, research partners or data providers give no warranty, and
exclude any liability (whether in negligence or otherwise), in connection with the Notes or their performance.

STOXX does not assume any contractual relationship with the purchasers of the Notes or any other third
parties.

Specifically,

16



STOXX, Deutsche Bérse Group and their licensors, research partners or data providers do not give any
warranty, express or implied, and exclude any liability about:

—  The results to be obtained by the Notes, the owner of the Notes or any other person in connection
with the use of the EURO STOXX® Banks Index and the data included in the EURO STOXX® Banks
Index;

— The accuracy, timeliness, and completeness of the EURO STOXX® Banks Index and its data;

—  The merchantability and the fitness for a particular purpose or use of the EURO STOXX® Banks
Index and its data;

—  The performance of the Notes generally.

STOXX, Deutsche Bdrse Group and their licensors, research partners or data providers give no warranty and
exclude any liability, for any errors, omissions or interruptions in the EURO STOXX® Banks Index or its
data;

Under no circumstances will STOXX, Deutsche Borse Group or their licensors, research part ners or data
providers be liable (whether in negligence or otherwise) for any lost profits or indirect, punitive, special or
consequential damages or losses, arising as a result of such errors, omissions or interruptions in the EURO
STOXX® Banks Index or its data or generally in relation to the Notes, even in circumstances where STOXX,
Deutsche Borse Group or their licensors, research partners or data providers are aware that such loss or
damage may occur.

The licensing Agreement between BNP PARIBAS and STOXX is solely for their benefit and not for the
benefit of the owners of the Notes or any other third parties.

FTSE MIB Index

These Notes are not in any way sponsored, endorsed, sold or promoted by FTSE International Limited
("FTSE™), the London Stock Exchange Plc (the "Exchange™), The Financial Times Limited ("FT") or Borsa
Italiana SpA ("Borsa Italiana™) (collectively the "Licensor Parties") and none of the Licensor Parties make
any warranty or representation whatsoever, expressly or impliedly, either as to the results to be obtained from
the use of the FTSE MIB Index (the "Index™) and/or the figure at which the said Index stands at any particular
time on any particular day or otherwise. The Index is calculated by FTSE with the assistance of Borsa Italiana.
None of the Licensor Parties shall be liable (whether in negligence or otherwise) to any person for any error
in the Index and none of the Licensor Parties shall be under any obligation to advise any person of any error
therein.

"FTSE®" is a trade mark of the Exchange and the FT, "MIB®" is a trade mark of Borsa Italiana and both are
used by FTSE under licence.

NASDAQ 100® Index

The Product(s) is not sponsored, endorsed, sold or promoted by Nasdaq, Inc. or its affiliates (NASDAQ, with
its affiliates, are referred to as the "Corporations"). The Corporations have not passed on the legality or
suitability of, or the accuracy or adequacy of descriptions and disclosures relating to, the Product(s). The
Corporations make no representation or warranty, express or implied to the owners of the Product(s) or any
member of the public regarding the advisability of investing in securities generally or in the Product(s)
particularly, or the ability of the Nasdag-100 Index® to track general stock market performance. The
Corporations' only relationship to BNP PARIBAS ("Licensee™) is in the licensing of the Nasdaq®, Nasdaq-
100®, and Nasdag-100 Index® registered trademarks, and certain trade names of the Corporations and the
use of the Nasdag-100 Index® which is determined, composed and calculated by NASDAQ without regard
to Licensee or the Product(s). NASDAQ has no obligation to take the needs of the Licensee or the owners of
the Product(s) into consideration in determining, composing or calculating the Nasdagq-100 Index®. The
Corporations are not responsible for and have not participated in the determination of the timing of, prices at,
or quantities of the Product(s) to be issued or in the determination or calculation of the equation by which the
Product(s) is to be converted into cash. The Corporations have no liability in connection with the
administration, marketing or trading of the Product(s).
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The Corporations do not guarantee the accuracy and/or uninterrupted calculation of the Nasdag-100
index® or any data included therein. The Corporations make no warranty, express or implied, as to
results to be obtained by Licensee, owners of the product(s), or any other person or entity from the use
of the Nasdag-100 Index® or any data included therein. The Corporations make no express or implied
warranties, and expressly disclaim all warranties of merchantability or fitness for a particular purpose
or use with respect to the Nasdag-100 Index® or any data included therein. Without limiting any of the
foregoing, in no event shall the Corporations have any liability for any lost profits or special, incidental,
punitive, indirect, or consequential damages, even if notified of the possibility of such damages.

Nikkei 225 Index

The Nikkei 225 Index is a copyrighted material calculated using a methodology independently developed and
created by Japan Exchange Group, Inc. and Tokyo Stock Exchange, Inc. (hereinafter collectively referred to
as the "JPX Group") and Nikkei Inc. (hereinafter referred to as "Nikkei"), and the JPX Group and Nikkei
jointly own the copyrights and other intellectual property rights subsisting in the Nikkei 225 Index itself and
the methodology used to calculate the Nikkei 225 Index;

Ownership of trademarks and any other intellectual property rights with respect to the marks to indicate the
Nikkei 225 Index belong to the JPX Group and Nikkei;

The JPX Group and Nikkei shall not be obligated to continuously publish the Nikkei 225 Index and shall not
be liable for any errors, delays or suspensions of the publication of the Nikkei 225 Index; and

The JPX Group and Nikkei shall have the right to change the composition of the stocks included in the Nikkei
225 Index, the calculation methodology of the Nikkei 225 Index or any other details of the Nikkei 225 Index
and shall have the right to discontinue the publication of the Nikkei 225 Index.

S&P 500® Index

The S&P 500 Index (the "INDEX") is a product of S&P Dow Jones Indices LLC, a division of S&P Global,
or its affiliates ("SPDJI"), and has been licensed for use by BNP Paribas (the "Licensee"). Standard & Poor's®
and S&P® are registered trademarks of Standard & Poor's Financial Services LLC, a division of S&P Global
("S&P™); Dow Jones® is a registered trademark of Dow Jones Trademark Holdings LLC ("Dow Jones"); It
is not possible to invest directly in an index. The issue of Notes (the "Licensee's Product(s)") are not
sponsored, endorsed, sold or promoted by SPDJI, Dow Jones, S&P, any of their respective affiliates
(collectively, "S&P Dow Jones Indices"). S&P Dow Jones Indices make any representation or warranty,
express or implied, to the owners of the Licensee's Product(s) or any member of the public regarding the
advisability of investing in securities generally or in Licensee's Product(s) particularly or the ability of the
INDEX to track general market performance. Past performance of an index is not an indication or guarantee
of future results. S&P Dow Jones Indices only relationship to Licensee with respect to the INDEX is the
licensing of the Index and certain trademarks, service marks and/or trade names of S&P Dow Jones Indices
and/or its licensors. The INDEX is determined, composed and calculated by S&P Dow Jones Indices without
regard to Licensee or the Licensee's Product(s). S&P Dow Jones Indices have no obligation to take the needs
of Licensee or the owners of Licensee's Product(s) into consideration in determining, composing or
calculating the INDEX. S&P Dow Jones Indices are responsible for and have not participated in the
determination of the prices, and amount of Licensee's Product(s) or the timing of the issuance or sale of
Licensee's Product(s) or in the determination or calculation of the equation by which Licensee's Product(s) is
to be converted into cash, surrendered or redeemed, as the case may be. S&P Dow Jones Indices have no
obligation or liability in connection with the administration, marketing or trading of Licensee's Product(s).
There is no assurance that investment products based on the INDEX will accurately track index performance
or provide positive investment returns. S&P Dow Jones Indices LLC is not an investment or tax advisor. A
tax advisor should be consulted to evaluate the impact of any tax-exempt securities on portfolios and the tax
consequences of making any particular investment decision. Inclusion of a security within an index is not a
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recommendation by S&P Dow Jones Indices to buy, sell, or hold such security, nor is it considered to be
investment advice.

S&P DOW JONES INDICES DOES NOT GUARANTEE THE ADEQUACY, ACCURACY, TIMELINESS
AND/OR THE COMPLETENESS OF THE INDEX OR ANY DATA RELATED THERETO OR ANY
COMMUNICATION, INCLUDING BUT NOT LIMITED TO, ORAL OR WRITTEN COMMUNICATION
(INCLUDING ELECTRONIC COMMUNICATIONS) WITH RESPECT THERETO. S&P DOW JONES
INDICES SHALL NOT BE SUBJECT TO ANY DAMAGES OR LIABILITY FOR ANY ERRORS,
OMISSIONS, OR DELAYS THEREIN. S&P DOW JONES INDICES MAKES NO EXPRESS OR
IMPLIED WARRANTIES, AND EXPRESSLY DISCLAIMS ALL WARRANTIES, OF
MERCHANTABILITY OR FITNESS FOR A PARTICULAR PURPOSE OR USE OR AS TO RESULTS
TO BE OBTAINED BY THE LICENSEE, OWNERS OF THE LICENSEE'S PRODUCTS, OR ANY
OTHER PERSON OR ENTITY FROM THE USE OF THE INDEX OR WITH RESPECT TO ANY DATA
RELATED THERETO. WITHOUT LIMITING ANY OF THE FOREGOING, IN NO EVENT
WHATSOEVER SHALL S&P DOW JONES INDICES BE LIABLE FOR ANY INDIRECT, SPECIAL,
INCIDENTAL, PUNITIVE, OR CONSEQUENTIAL DAMAGES INCLUDING BUT NOT LIMITED TO,
LOSS OF PROFITS, TRADING LOSSES, LOST TIME OR GOODWILL, EVEN IF THEY HAVE BEEN
ADVISED OF THE POSSIBLITY OF SUCH DAMAGES, WHETHER IN CONTRACT, TORT, STRICT
LIABILITY, OR OTHERWISE. THERE ARE NO THIRD PARTY BENEFICIARIES OF ANY
AGREEMENTS OR ARRANGEMENTS BETWEEN S&P DOW JONES INDICES AND THE LICENSEE,
OTHER THAN THE LICENSORS OF S&P DOW JONES INDICES

Operational Information

(i) ISIN: XS2469654128
(i) Common Code: 246965412
(iii) FISN: BNPPIBV/VARI NT NKG 20231120 BSKT

(iv) Any clearing system(s) other Not applicable
than Euroclear and
Clearstream, Luxembourg and
Euroclear France approved by
the Issuer and the Principal
Paying Agent and the relevant
identification number(s):

(V) Delivery: Delivery against payment

(vi) Additional Paying Agent(s) (if Not applicable

any):

(vii) Intended to be held in a No. Whilst the designation is specified as "no" at the date of this
manner which would allow Pricing Supplement, should the Eurosystem eligibility criteria be
Eurosystem eligibility: amended in the future such that the Notes are capable of meeting

them the Notes may then be deposited with one of the ICSDs as
common safekeeper Note that this does not necessarily mean that
the Notes will then be recognised as eligible collateral for
Eurosystem monetary policy and intra-day credit operations by the
Eurosystem at any time during their life. Such recognition will
depend upon the ECB being satisfied that Eurosystem eligibility
criteria have been met.
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