FINAL TERMS FOR LISTING PURPOSES ON SIX SWISS EXCHANGE DATED AS OF 3 JUNE 2021

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
(Note, Warrant and Certificate Programme)
"Factor Long" and "Factor Short" Certificates relating to an Index
SSPA product type: Constant Leverage (2300)

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

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 25 September 2020, 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) (the Base Prospectus and the Supplements, together the
"Base Prospectus").

The Base Prospectus has been approved by SIX Exchange Regulation AG ("SIX Exchange Regulation") in its capacity as
Swiss Prospectus Office (the "Swiss Prospectus Office") as of 25 September 2020 and constitutes a base prospectus
pursuant to article 45 of the Swiss Financial Services Act ("FinSA").

This document constitutes the Final Terms of the Securities described herein and must be read in conjunction with such
Base Prospectus.

For the purpose of public offering in Switzerland and/or the admission to trading on SIX Swiss Exchange, these Final Terms
will be or have been registered with the Swiss Prospectus Office and are or will be published pursuant to FinSA prior to the
public offering of the Securities in Switzerland or the admission to trading of the Securities on SIX Swiss Exchange and the
Base Prospectus and these Final Terms together will constitute the prospectus pursuant to FinSA.

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. The Base Prospectus, any
Supplement(s) to the Base Prospectus and these Final Terms are available free of charge during normal business hours
from BNP Paribas Securities Services, Paris, Succursale de Zurich. Written or oral requests for such documents should be
directed to the Principal Security Agent at its principal office set out at the end of the Base Prospectus or may be obtained
by telephone (+41 58 212 6335) or fax (+41 58 212 6360). In addition, copies of any documents incorporated by reference
will be made available, along with this Base Prospectus, for viewing on the website of BNPP at the following address
www.bnpparibasmarkets.ch or any other website specified in the applicable Final Terms.

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.

1/22



The Securities issued pursuant to these Final Terms may be considered structured products in Switzerland pursuant to
article 70 FinSA and do not constitute collective investment schemes in the meaning of the Swiss Federal Act on Collective
Investment Schemes ("CISA"). Accordingly, holders of the Securities do not benefit from protection under the CISA or
supervision by the Swiss Financial Market Supervisory Authority ("FINMA"). Further, investors are exposed to the Issuer's
and the Guarantor's insolvency risk.

The Securities may be offered, sold or advertised, directly or indirectly, in Switzerland to retail clients (Privatkundinnen und -
kunden) within the meaning of FinSA ("Retail Clients") in accordance with FinSA.
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SPECIFIC PROVISIONS FOR EACH SERIES

Series Number / No. of No. of Issue Priceper | Long | Long/ | Leverag | Reset |Dividend | Fee/FeeRange | Interest Margin/ Hedging Cost / Reference Reference | Redempt SPECIFIED
ISIN Code Securities Securities Security CV,/ | Short | e Factor | Threshol | Percenta Minimum Interest | Minimum Hedging | Floating Rate | Floating Rate |ionDate | SECURITIES
issued Short d ge Margin / Maximum | Cost/Maximum Option Option Page PURSUANT TO
CVy Percenta Interest Margin Hedging Cost SECTION 871(m)
ge
CH1119063381 1100000 1100000 | opr g gq USD10 |Long |4 2%  [100%  [1.20%/(0%: 5%) |0%/-5%/5%  |0%1/-10%/10% |USD-LIBOR 1M |USDIMFSR= gfj”' No
CH1119063399 1100000 1100000 | opr g gq USD10 |Short |4 2%  |NIA [120%/(0%: 5%) |0%/-5%/5%  |0%/-10%/10% |USD-LIBOR 1M |USDIMFSR= gfj”' No
CH1119063407 1100000 1100000 \oyeggg  |usD10 [Long |6 16% [100% |120% /(0% 5%) [0%/-5%/5%  |0%/-10%/10% |USD-IBOR 1M [USDIMFSR= | Pe™ No
CH1119063415 1100000 100,000 |p g gg USD10 |Short |6 15%  [NIA |1.20%/(0%;5%) |0%/-5%/5%  |0%/-10%/10% |USD-LIBOR 1M |USD1MFSR= Srfjn' No
CH1119063423 1100000 1100000 e g gg USD10 |Long |8 1%  [100%  |1.20%/(0%:5%) |0%/-5%/5%  |0%/-10%/10% |USD-LIBOR 1M |USDIMFSR= gfj”' No
CH1119063431 1100000 1100000 | opr g gq USD10 |Short |8 1%  [NIA |1.20%/(0%:5%) |0%/-5%/5%  |0%/-10%/10% |USD-LIBOR 1M |USDIMFSR= gfj”' No
CHTNIS03H9 1100000 1100000 leypgo  uspto [Long |10 [9%  [100%  [120%/(0%:5%) (0% /% /5%  |0%/-10%/10% |USDLIBOR 1M [USDIMFSR= | OPeM No
CH1119063456 1100000 100,000 |pggq USD10 [Short |10 9%  |NA  [120%7(0%5%) |0%/-5%/5%  |0%/-10%/10% |USD-LIBOR 1M |USDIMFSR= Srfjn' No
CH1119063464 1100000 1100000 o g g USD10 [Long |12 %  100%  [120%/(0%:5%) |0%/-5%/5%  |0%/-10%/10% |USD-LIBOR 1M |USDIMFSR= gfj”' No
CH1119063472 1100000 1100000 | opr g gq USD10 [Short |12 %  |NA [120%7(0%:5%) |0%/-5%/5%  |0%/-10%/10% |USD-LIBOR 1M |USDIMFSR= Sﬁj”‘ No
CHTNIS03480 1100000 1100000 leypgo  usDto [Long |15 [s%  [100% |1.20%/(0%:5%) |0%/-5%/5%  |0%/-10%/10% |USDLIBOR 1M [USDIMFSR= | OPeM No
CH1119063498 1100000 100,000 |pggq USD10 [Short |15 5%  |NA [120%/(0%5%) |0%/-5%/5%  |0%/-10%/10% |USD-LIBOR 1M |USDIMFSR= Srfjn' No
CH1119063506 1100000 1100000 | opr g gq USD10 |Long |4 2%  [100%  [1.20%/(0%: 5%) |0%/-5%/5%  |0%/-10%/10% |USD-LIBOR 1M |USDIMFSR= gfj”' No
CH1119063514 1100000 1100000 | opr g gq USD10 |Short |4 2%  |NIA [120%/(0%: 5%) |0%/-5%/5%  |0%/-10%/10% |USD-LIBOR 1M |USDIMFSR= Sﬁj”‘ No
CH1119063522 1100000 1100000 \cpeggg  |usD10 [Long |6 16% [100% |120% /(0% 5%) [0%/-5%/5%  |0%/-10%/10% |USD-IBOR 1M [USDIMFSR= | Pe™ No
CH1119063530 1100000 100,000 |pggq USD10 |Short |6 15%  [NIA |1.20%/(0%;5%) |0%/-5%/5%  |0%/-10%/10% |USD-LIBOR 1M |USD1MFSR= Srfjn' No
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Series Number / No. of No. of Issue Priceper | Long | Long/ | Leverag | Reset |Dividend | Fee/FeeRange | Interest Margin/ Hedging Cost / Reference Reference | Redempt SPECIFIED
ISIN Code Securities Securities Security CV,/ | Short | e Factor | Threshol | Percenta Minimum Interest | Minimum Hedging | Floating Rate | Floating Rate |ionDate | SECURITIES
issued Short d ge Margin / Maximum | Cost/Maximum Option Option Page PURSUANT TO
CVo Percenta Interest Margin Hedging Cost SECTION 871(m)
ge
CH1119063548 1100000 100,000 |y g g USD10 |Long |8 1% [100%  |1.20%/(0%;5%) |0%/-5%/5%  |0%/-10%/10% |USD-LIBOR 1M |USD1MFSR= gf’j”' No
CH1119063555 1100000 1100000 | opr g gq USD10 |Short |8 1%  [NIA  |1.20%/(0%:5%) |0%/-5%/5%  |0%/-10%/10% |USD-LIBOR 1M |USDIMFSR= gfj”' No
CRTITS003%03 1100000 1100000 leypgo  uspto [Long |10 [9%  [100%  [120%/(0%:5%) (0% /5% /5%  |0%/-10%/10% |USDLIBOR 1M [USDIMFSR= | OPeM No
CH1119063571 1100000 100,000 | op g gg USD10 [Short |10 9%  [NA  [120%/(0%5%) |0%/-5%/5%  |0%/-10%/10% |USD-LIBOR 1M |USDIMFSR= Srfjn' No
CH1119063589 1100000 1100000 |y g g USD10 [Long |12 7% |100% [1.20%/(0%;5%) |0%/-5%/5%  |0%/-10%/10% |USD-LIBOR 1M |USDIMFSR= gf’j”' No
CH1119063597 1100000 1100000 | opr g gq USD10 [Short |12 %  |NIA [120%7(0%:5%) |0%/-5%/5%  |0%/-10%/10% |USD-LIBOR 1M |USDIMFSR= gfj”' No
CRTIS003605 100000 1100000 leypgo  usDto [Long |15 [s%  [100%  [1.20%/(0%:5%) |0%/-5%/5%  |0%/-10%/10% |USDLIBOR 1M [USDIMFSR= | OPeM No
CH1119063613 1100000 100,000 |op g gg USD10 [Short |15 5%  |NA [120%7(0%5%) |0%/-5%/5%  |0%/-10%/10% |USD-LIBOR 1M |USDIMFSR= Srfjn' No
CH1119063621 1100000 1100000 |y g g9 USD10 |Long |4 22%  [100%  [1.20%/(0%;5%) |0%/-5%/5%  |0%/-10%/10% |USD-LIBOR 1M |USDIMFSR= gf’j”' No
CH1119063639 1100000 1100000 | opr g gq USD10 |Short |4 2%  |NIA [120%1(0%: 5%) |0%/-5%/5%  |0%/-10%/10% |USD-LIBOR 1M |USDIMFSR= gfj”' No
CH1119063647 1100000 1100000 \oyeggg  |usD10 [Long |6 16%  [100% |120% /(0% 5%) [0%/-5%/5%  |0%/-10%/10% |USD-IBOR 1M [USDIMFSR= | Pe™ No
CH1119063654 1100000 100,000 |op g gg USD10 |Short |6 15%  [NIA [1.20%/(0%;5%) |0%/-5%/5%  |0%/-10%/10% |USD-LIBOR 1M |USD1MFSR= Srfjn' No
CH1119063662 1100000 1100000 |y g g USD10 |Long |8 1% [100%  |1.20%/(0%;5%) |0%/-5%/5%  |0%/-10%/10% |USD-LIBOR 1M |USD1MFSR= gf’j”' No
CH1119063670 1100000 1100000 | opr g gq USD10 |Short |8 1%  [NIA  |1.20%/(0%:5%) |0%/-5%/5%  |0%/-10%/10% |USD-LIBOR 1M |USDIMFSR= gfj”' No
CRTITS003688 1100000 1100000 leypgo  usDto [Long |10 [9%  [100%  |120%/(0%:5%) (0% /5% /5%  |0%/-10%/10% |USDLIBOR 1M [USDIMFSR= | OPeM No
CH1119063696 1100000 100,000 |pggq USD10 [Short |10 9%  [NA  [120%7(0%5%) |0%/-5%/5%  |0%/-10%/10% |USD-LIBOR 1M |USDIMFSR= Srfjn' No
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Series Valoren | Symbol Index Index ISIN of Reuters |Index Sponsor| Index Sponsor Exchange Exchange Busine | Settlem | Observati | Observati
Number / Code Curren Index Code of Website Website ss Day ent on Price | on Price
ISIN Code cy Index / Centre | Curren Source

Reuters cy
Screen
Page
CH11190633 111906 |RUAAB |Dow Jones |USD US2605661 |.DJI S&P Dow www.eu.spindices. |As set out in Annex 1 Zurich CHF |Official Index
81 338 P Industrial 048 Jones Indices |com for a Composite level Sponsor
Average® LLC ("SPDJI") Index (Multi-
Exchange Index)
CH11190633 (111906 |RUBAB |Dow Jones |USD US2605661 |.DJI S&P Dow www.eu.spindices. |As set out in Annex 1 Zurich CHF |Official Index
99 339 P Industrial 048 Jones Indices |com for a Composite level Sponsor
Average® LLC ("SPDJI") Index (Multi-
Exchange Index)
CH11190634 (111906 |RUCAB |Dow Jones |USD US2605661 |.DJI S&P Dow www.eu.spindices. |As set out in Annex 1 Zurich CHF |Official Index
07 340 P Industrial 048 Jones Indices |com for a Composite level Sponsor
Average® LLC ("SPDJI") Index (Multi-
Exchange Index)
CH11190634 (111906 |RUDAB |Dow Jones |USD US2605661 |.DJI S&P Dow www.eu.spindices. |As set out in Annex 1 Zurich CHF |Official Index
15 341 P Industrial 048 Jones Indices |com for a Composite level Sponsor
Average® LLC ("SPDJI") Index (Multi-
Exchange Index)
CH11190634 [ 111906 |RUEAB |Dow Jones |USD US2605661 |.DJI S&P Dow www.eu.spindices. |As set out in Annex 1 Zurich CHF |Official Index
23 342 P Industrial 048 Jones Indices |com for a Composite level Sponsor
Average® LLC ("SPDJI") Index (Multi-
Exchange Index)
CH11190634 [ 111906 |RUFAB |Dow Jones |USD US2605661 |.DJI S&P Dow www.eu.spindices. |As set out in Annex 1 Zurich CHF |Official Index
31 343 P Industrial 048 Jones Indices |com for a Composite level Sponsor
Average® LLC ("SPDJI") Index (Multi-
Exchange Index)
CH11190634 [ 111906 |RUGAB |Dow Jones |USD US2605661 |.DJI S&P Dow www.eu.spindices. |As set out in Annex 1 Zurich CHF |Official Index
49 344 P Industrial 048 Jones Indices |com for a Composite level Sponsor
Average® LLC ("SPDJI") Index (Multi-
Exchange Index)
CH11190634 [ 111906 |RUHAB |Dow Jones |USD US2605661 |.DJI S&P Dow www.eu.spindices. |As set out in Annex 1 Zurich CHF |Official Index
56 345 P Industrial 048 Jones Indices |com for a Composite level Sponsor
Average® LLC ("SPDJI") Index (Multi-
Exchange Index)
CH11190634 [ 111906 |RUIABP |Dow Jones |USD US2605661 |.DJI S&P Dow www.eu.spindices. [As set out in Annex 1 Zurich CHF |Official Index
64 346 Industrial 048 Jones Indices |com for a Composite level Sponsor
Average® LLC ("SPDJI") Index (Multi-
Exchange Index)
CH11190634 [ 111906 |RUJAB |Dow Jones |USD US2605661 |.DJI S&P Dow www.eu.spindices. [As set out in Annex 1 Zurich CHF |Official Index
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Series Valoren | Symbol Index Index ISIN of Reuters |Index Sponsor| Index Sponsor Exchange Exchange Busine | Settlem | Observati | Observati
Number / Code Curren Index Code of Website Website ss Day ent on Price | on Price
ISIN Code cy Index / Centre | Curren Source

Reuters cy
Screen
Page
72 347 P Industrial 048 Jones Indices |com for a Composite level Sponsor
Average® LLC ("SPDJI") Index (Multi-
Exchange Index)
CH11190634 (111906 |RUKAB |Dow Jones |USD US2605661 |.DJI S&P Dow www.eu.spindices. [As set out in Annex 1 Zurich CHF |Official Index
80 348 P Industrial 048 Jones Indices |com for a Composite level Sponsor
Average® LLC ("SPDJI") Index (Multi-
Exchange Index)
CH11190634 (111906 |RULAB |Dow Jones |USD US2605661 |.DJI S&P Dow www.eu.spindices. |As set out in Annex 1 Zurich CHF |Official Index
98 349 P Industrial 048 Jones Indices |com for a Composite level Sponsor
Average® LLC ("SPDJI") Index (Multi-
Exchange Index)
CH11190635 (111906 |RUMAB |S&P 500® uUsD US78378X1|.SPX S&P Dow www.eu.spindices. [As set out in Annex 1 Zurich CHF |Official Index
06 350 P 072 Jones Indices |com for a Composite level Sponsor
LLC ("SPDJI") Index (Multi-
Exchange Index)
CH11190635 (111906 |RUNAB |S&P 500® uUsD US78378X1|.SPX S&P Dow www.eu.spindices. [As set out in Annex 1 Zurich CHF |Official Index
14 351 P 072 Jones Indices |com for a Composite level Sponsor
LLC ("SPDJI") Index (Multi-
Exchange Index)
CH11190635 (111906 |RUOAB |S&P 500® uUsD US78378X1|.SPX S&P Dow www.eu.spindices. [As set out in Annex 1 Zurich CHF |Official Index
22 352 P 072 Jones Indices |com for a Composite level Sponsor
LLC ("SPDJI") Index (Multi-
Exchange Index)
CH11190635 (111906 |RUPAB |S&P 500® uUsD US78378X1|.SPX S&P Dow www.eu.spindices. [As set out in Annex 1 Zurich CHF |Official Index
30 353 P 072 Jones Indices |com for a Composite level Sponsor
LLC ("SPDJI") Index (Multi-
Exchange Index)
CH11190635 (111906 |RUQAB |S&P 500® uUsD US78378X1|.SPX S&P Dow www.eu.spindices. |As set out in Annex 1 Zurich CHF |Official Index
48 354 P 072 Jones Indices |com for a Composite level Sponsor
LLC ("SPDJI") Index (Multi-
Exchange Index)
CH11190635 (111906 |RURAB |S&P 500® uUsD US78378X1|.SPX S&P Dow www.eu.spindices. |As set outin Annex 1 Zurich CHF |Official Index
55 355 P 072 Jones Indices |com for a Composite level Sponsor
LLC ("SPDJI") Index (Multi-
Exchange Index)
CH11190635 (111906 |RUSAB |S&P 500® |USD US78378X1|.SPX S&P Dow www.eu.spindices. |As set outin Annex 1 Zurich CHF |Official Index
63 356 P 072 Jones Indices |com for a Composite level Sponsor
LLC ("SPDJI") Index (Multi-

6/22




Series Valoren | Symbol Index Index ISIN of Reuters |Index Sponsor| Index Sponsor Exchange Exchange Busine | Settlem | Observati | Observati
Number / Code Curren Index Code of Website Website ss Day ent on Price | on Price
ISIN Code cy Index / Centre | Curren Source

Reuters cy
Screen
Page
Exchange Index)
CH11190635|111906 |RUTAB |S&P 500® UsD US78378X1|.SPX S&P Dow www.eu.spindices. |As set out in Annex 1 |- Zurich CHF |Official Index
71 357 P 072 Jones Indices |com for a Composite level Sponsor
LLC ("SPDJI") Index (Multi-
Exchange Index)
CH11190635|111906 |RUUAB |S&P 500® UsD US78378X1|.SPX S&P Dow www.eu.spindices. |As set out in Annex 1 |- Zurich CHF |Official Index
89 358 P 072 Jones Indices |com for a Composite level Sponsor
LLC ("SPDJI") Index (Multi-
Exchange Index)
CH11190635|111906 |RUVAB |S&P 500® USD US78378X1|.SPX S&P Dow www.eu.spindices. |As set outin Annex 1 |- Zurich CHF |Official Index
97 359 P 072 Jones Indices |com for a Composite level Sponsor
LLC ("SPDJI") Index (Multi-
Exchange Index)
CH11190636|111906 |RUWAB |S&P 500® |USD US78378X1|.SPX S&P Dow www.eu.spindices. |As set outin Annex 1 |- Zurich CHF | Official Index
05 360 P 072 Jones Indices |com for a Composite level Sponsor
LLC ("SPDJI") Index (Multi-
Exchange Index)
CH11190636|111906 |RUXAB |S&P 500® |USD US78378X1|.SPX S&P Dow www.eu.spindices. |As set outin Annex 1 |- Zurich CHF | Official Index
13 361 P 072 Jones Indices |com for a Composite level Sponsor
LLC ("SPDJI") Index (Multi-
Exchange Index)
CH11190636|111906 |RUYAB |Nasdag-100 |USD US6311011 | .NDX NASDAQ https://indexes.nas [NASDAQ www.nasdag.com | Zurich CHF | Official Index
21 362 P ® 026 Group Inc dagomx.com level Sponsor
CH11190636 | 111906 |RUZAB |Nasdag-100 [USD US6311011 | .NDX NASDAQ https://indexes.nas |NASDAQ www.nasdag.com Zurich CHF |Official Index
39 363 P ® 026 Group Inc dagomx.com level Sponsor
CH11190636 | 111906 |RVAAB |Nasdag-100 [USD US6311011 | .NDX NASDAQ https://indexes.nas |NASDAQ www.nasdag.com Zurich CHF |Official Index
47 364 P ® 026 Group Inc dagomx.com level Sponsor
CH11190636 (111906 |RVBAB [Nasdag-100 [USD US6311011 |.NDX NASDAQ https://indexes.nas [NASDAQ www.nasdag.com | Zurich CHF | Official Index
54 365 P ® 026 Group Inc dagomx.com level Sponsor
CH11190636|111906 |RVCAB |Nasdag-100 |USD US6311011 | .NDX NASDAQ https://indexes.nas [NASDAQ www.nasdag.com Zurich CHF | Official Index
62 366 P ® 026 Group Inc dagomx.com level Sponsor
CH11190636 111906 |RVDAB |Nasdag-100 |USD US6311011 | .NDX NASDAQ https://indexes.nas |NASDAQ www.nasdag.com | Zurich CHF |Official Index
70 367 P ® 026 Group Inc dagomx.com level Sponsor
CH11190636|111906 |RVEAB |Nasdag-100 |USD US6311011 | .NDX NASDAQ https://indexes.nas [NASDAQ www.nasdag.com Zurich CHF | Official Index
88 368 P ® 026 Group Inc dagomx.com level Sponsor
CH11190636|111906 |RVFAB |Nasdag-100 |USD US6311011 | .NDX NASDAQ https://indexes.nas [NASDAQ www.nasdag.com | Zurich CHF | Official Index
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Series Valoren | Symbol Index Index ISIN of Reuters |Index Sponsor| Index Sponsor Exchange Exchange Busine | Settlem | Observati | Observati
Number / Code Curren Index Code of Website Website ss Day ent on Price | on Price
ISIN Code cy Index / Centre | Curren Source

Reuters cy
Screen
Page
96 369 P 026 Group Inc dagomx.com level Sponsor
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GENERAL PROVISIONS

The following terms apply to each series of Securities:

—_—

10.

11.
12.
13.

14.

15.
16.
17.
18.

19.
20.

21.

A

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

Type of Securities:

Form of Securities:

Business Day Centre(s):

Settlement:
Variation of Settlement:

(a) lIssuer's option to vary
settlement:

Relevant Asset(s):
Entitlement:

Exchange Rate:

Settlement Currency:

Syndication:
Minimum Trading Size:
Security Agent:

Calculation Agent:

Governing law:

Special conditions or other
modifications to the Terms and
Conditions:

Masse provisions (Condition 9.4):

BNP Paribas Issuance B.V.
BNP Paribas

2 June 2021.

3 June 2021.

Not applicable.

(a) Certificates.

(b) The Securities are Index Securities.

The Securities are Constant Leverage Certificates and are Constant
Leverage Long or Constant Leverage Short Certificates.

The provisions of Annex 1 (Additional Terms and Conditions for Index
Securities) and Annex 11 (Additional Terms and Conditions for Constant
Leverage Securities) shall apply.

Uncertificated Securities.

The applicable Business Day Centre for the purposes of the definition of
"Business Day" in Condition 1 is as set out in Specific Provisions for each
Series above.

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

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

Not applicable.
Not applicable.

The rate of exchange (including any rates of exchange pursuant to which
the relevant rate of exchange is derived), determined by the Calculation
Agent for conversion of any amount into the Settlement Currency or
Calculation Currency, as applicable.

The settlement currency for the payment of the Cash Settlement Amount
is as set out in "Specific Provisions for each Series" above.

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

BNP Paribas Securities Services, Paris, succursale de Zurich.
BNP Paribas Arbitrage S.N.C.

1 rue Laffitte 75009 Paris, France.

French law.

Not applicable

Not applicable.

PRODUCT SPECIFIC PROVISIONS (ALL SECURITIES)

22.

Index Securities:

(a) Index/Basket of

Indices/Index Sponsor(s):

Applicable.

See the "Specific Provisions for each Series" above.
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23.

24.
25.
26.
27.
28.
29.
30.
31.
32.

(b) Index Currency:

(c) Exchange(s):

(d) Related Exchange(s):
(e) Exchange Business Day:
(f) Scheduled Trading Day:
(g) Weighting:

(h) Settlement Price:

(i) Disrupted Day:

(j) Specified Maximum Days
of Disruption:

(k) Valuation Time:

(1) Delayed Redemption on
Occurrence of an Index
Adjustments Event:

(m) Index Correction Period:

(n) Other terms or special
conditions:

(o) Additional provisions
applicable to Custom
Indices:

(p) Additional provisions
applicable to Futures
Price Valuation:

Share Securities/ETI Share
Securities:

ETI Securities:

Debt Securities:
Commodity Securities:
Inflation Index Securities:
Currency Securities:
Fund Securities:

Futures Securities:

OET Certificates:

Constant Leverage Securities:

(a) Cut-off Time:

(b) Fee:

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

Single Index Basis.

Single Index Basis.

Not applicable.

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

As per Conditions.
Twenty (20) Scheduled Trading Days.

The Scheduled Closing Time as defined in Condition 1.

Not applicable.

As per Conditions.

Not applicable.

Not applicable.

Not applicable.

Not applicable.

Not applicable.
Not applicable.
Not applicable.
Not applicable.
Not applicable.
Not applicable.
Not applicable.
Not applicable.

The Certificates are Long Certificates and/or Short Certificates as
specified in "Specific Provisions for each Series" above.

Commencement Date: Issue Date.
Specified Venue: SIX Swiss Exchange.
Final Constant Leverage Valuation Date: Not applicable.

Calculation Time: As per Constant Leverage Security Condition 1.

As per Constant Leverage Security Conditions.
See the "Specific Provisions for each Series" above.

Fee Range: See the "Specific Provisions for each Series" above.
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(c) Hedging Cost:

(d) Leverage Factor:
(e) Observation Price:

(f) Observation Price
Source:

(g) Interest Margin:

(h) Reference Interest Rate
(rue.q):

(i) Fixed Rate:

(ii) Reference Floating
Rate:

(A) Reference
Floating Rate
Option:

(B) Reference
Floating Rate
Option Page:

(C) Reference
Floating Rate
Option Time:

(i) Underlying Business
Day:

(j) Reset Threshold
Percentage:

33. Additional Disruption Events:

34. Optional Additional Disruption
Events:

35. Knock-in Event:
36. Knock-out Event:

PROVISIONS RELATING TO WARRANTS

37. Provisions relating to Warrants:

See the "Specific Provisions for each Series" above.

Maximum Hedging Cost: See the "Specific Provisions for each Series"
above.

Minimum Hedging Cost: See the "Specific Provisions for each Series"
above.

See the "Specific Provisions for each Series" above.
See the "Specific Provisions for each Series" above.
See the "Specific Provisions for each Series" above.

See the "Specific Provisions for each Series" above.

Maximum Interest Margin: See the "Specific Provisions for each Series"
above.

Minimum Interest Margin: See the "Specific Provisions for each Series"
above.

Not applicable.

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.

As per Conditions.

See the "Specific Provisions for each Series" above.

Applicable.

(@) The following Optional Additional Disruption Events apply to the
Securities:

Administrator/Benchmark Event

Hedging Disruption

(b) The Maximum Stock Loan Rate is 25%.
The Initial Stock Loan Rate is 25%.

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

Not applicable.
Not applicable.

Not applicable.
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PROVISIONS RELATING TO CERTIFICATES

38. Provisions relating to Certificates:

(2)

(b)
(©)
(d)
(e)
®
(2

(h)

(@)

©)
(k)

)
(m)
(n)
(0)
()

(@
(r)

Notional Amount of each
Certificate:

Partly Paid Certificates:
Interest:

Accrual to Redemption:
Fixed Rate Provisions:
Floating Rate Provisions:

Linked Interest
Certificates:

Index Linked Interest
Certificates:

Share Linked/ETI Share
Linked Interest
Certificates:

ETI Linked Interest
Certificates:

Debt Linked Interest
Certificates:

Commodity Linked
Interest Certificates:

Inflation Index Linked
Interest Certificates:

Currency Linked Interest
Certificates:

Fund Linked Interest
Certificates:

Futures Linked Interest
Certificates:

Instalment Certificates:
Issuer Call Option:

(i) Optional Redemption
Date(s):

Optional Redemption
Valuation Date:

(i)

Optional Redemption
Amount(s) and
method, if any, of
calculation of such
amount(s):

(iii)

Applicable.
Not applicable.

The Certificates are not Partly Paid Certificates.
Not applicable.
Not applicable.
Not applicable.

Not applicable.

Not applicable.

Not applicable.

Not applicable.

Not applicable.

Not applicable.

Not applicable.

Not applicable.

Not applicable.

Not applicable.

Not applicable.

The Certificates are not Instalment Certificates.

Applicable from one (1) calendar day after the Commencement Date.

The day falling five (5) Business Days following the relevant Optional
Redemption Valuation Date.

The date designated as such by the Issuer in the notice notifying the
Holders that the Issuer will redeem early all the Certificates then
outstanding, provided that if such date is not a Relevant Business Day,
the Optional Redemption Valuation Date will be the next following
Relevant Business Day.

- In respect of Long Certificates:

The Optional Redemption Amount in respect of each Certificate will be
the "Long Cash Value" calculated on the same basis as the provisions of
Condition 2. Cash Settlement Amount in Annex 11 (Additional Terms
and Conditions for Constant Leverage Securities) save that the
references to "Valuation Date" therein and in the related provisions shall
be deemed to be references to "the relevant Optional Redemption
Valuation Date".

- In respect of Short Certificates:

The Optional Redemption Amount in respect of each Certificate will be
the "Short Cash Value" calculated on the same basis as the provisions of
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Condition 2. Cash Settlement Amount in Annex 11 (Additional Terms
and Conditions for Constant Leverage Securities) save that the
references to "Valuation Date" therein and in the related provisions shall
be deemed to be references to "the relevant Optional Redemption
Valuation Date".

(iv) Notice Period (if
different from those  Not less than ten (10) calendar days prior to the contemplated Optional

set out in the Redemption Valuation Date.
Conditions):
(s) Holder Put Option: Applicable.

(i) Optional Redemption The day falling five (5) Business Days immediately following the relevant
Date(s): Optional Redemption Valuation Date.

(ii) Optional Redemption The last Relevant Business Day in March in each year commencing in
Valuation Date: March of the calendar year after the Commencement Date.

(iii) Optional Redemption - In respect of Long Certificates:
Amount(s) and
method, if any, of
calculation of such
amount(s):

The Optional Redemption Amount in respect of each Certificate will be
the "Long Cash Value" calculated on the same basis as the provisions of
Condition 2. Cash Settlement Amount in Annex 11 (Additional Terms
and Conditions for Constant Leverage Securities) save that the
references to "Valuation Date" therein and in the related provisions shall
be deemed to be references to "the relevant Optional Redemption
Valuation Date".

- In respect of Short Certificates:

The Optional Redemption Amount in respect of each Certificate will be
the "Short Cash Value" calculated on the same basis as the provisions of
Condition 2. Cash Settlement Amount in Annex 11 (Additional Terms
and Conditions for Constant Leverage Securities) save that the
references to "Valuation Date" therein and in the related provisions shall
be deemed to be references to "the relevant Optional Redemption
Valuation Date".

(iv) Notice Period (if
different from those  Not less than thirty (30) calendar days prior to the next occurring Optional
set out in the Redemption Valuation Date.
Conditions):

(t) Automatic Early

Redemption: Not applicable.

(u) Cash Settlement Amount: - In respect of the Cash Settlement Amount in relation to Issuer Call
Option, please refer to item 38(r)(iii).
- In respect of the Cash Settlement Amount in relation to Holder Put
Option, please refer to item 38(s)(iii).

(v) Strike Date: Not applicable.
(w) Redemption Valuation :
Date- Not applicable.
(x) Averaging: Averaging does not apply to the Securities.
(y) Observation Dates: Not applicable.
(z) Observation Period: Not applicable.

(aa) Settlement Business Day: Not applicable.

(bb) Cut-off Date: Not applicable.

39. ldentification information of Holders: Not applicable.

DISTRIBUTION AND US SALES ELIGIBILITY (ALL SECURITIES)
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40. Selling Restrictions:

(a) Eligibility for sale of The Securities are not eligible for sale in the United States.
Securities in the United
States: Reg. S Compliance Category 2; TEFRA Not applicable

(b) Other Selling

Restrictions: Not applicable.

41. Additional U.S. Federal income tax The Securities are not Specified Securities for purposes of Section
considerations: 871(m) of the U.S. Internal Revenue Code of 1986.

42. Prohibition of Sales to EEA and UK
Retail Investors:

(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. The information included
in Part B to these Final Terms (the "Additional Information") consists of extracts from or summaries of information that is
publicly available. The Issuer confirms that such information has been accurately reproduced and that, so far as it is aware
and is able to ascertain from information published by Index Sponsor, no facts have been omitted which would render the
reproduced inaccurate or misleading.

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

BY:
Duly authorised

The Guarantor accepts responsibility for the information contained in these Final Terms. To the best of the knowledge of the
Guarantor (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. The information included
in Part B to these Final Terms (the "Additional Information") consists of extracts from or summaries of information that is
publicly available. The Guarantor confirms that such information has been accurately reproduced and that, so far as it is
aware and is able to ascertain from information published by Index Sponsor, no facts have been omitted which would render
the reproduced inaccurate or misleading.

Signed on behalf of BNP Paribas
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As Guarantor:

BY: BY:
Duly authorised Duly authorised
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PART B - OTHER INFORMATION

1. Listing and Admission to trading

Application has been made by the Issuer (or on its behalf) for the Securities to be admitted provisionally to trading on SIX
Swiss Exchange with effect from the Issue Date. Application for listing on SIX Swiss Exchange will be made by the Issuer
(or on its behalf) for the Securities as soon as possible thereafter. The last day of trading is: open-end

2. Additional information Required for Securities to be listed on SIX Swiss Exchange

Listing/Trading information:

Trading Size and Ratio:

First Trading Day:
Last Trading Day and Time:
Capital Protection:

Type of quoting:

ratio is the Parity

Information relating to underlyings:

the Issue Date
open-end
no capital protection

not applicable

minimum Trading Size is (one) 1 Certificate and the standard exercise

Dow Jones Industrial
Average®

S&P 500®

Nasdaq-100 ®

Domicile of Index
Sponsor

55 Water Street New York, NY
10021 United States

55 Water Street New York, NY
10021 United States

One Liberty Plaza 165 Broadway
New York, NY 10006

Description

The Dow Jones Industrial
Average™, also referred to as
The Dow®, was the world's first
market indicator. The Dow®
covers all industries with the
exception of transportation and
utilities, which are covered by the
Dow Jones Transportation
Average™ and Dow Jones Utility
Average™. While stock selection
is not governed by quantitative
rules, a stock typically is added
to The Dow® only if the company
has an excellent reputation,
demonstrates sustained growth
and is of interest to a large
number of investors. Maintaining
adequate sector representation
within the indices is also a
consideration in the selection
process.

S&P 500® Index includes 500
leading companies in leading
industries of the U.S. economy.
S&P 500® Index focuses on the
large cap segment of the market,
with approximately 75%
coverage of U.S. equities.

The Nasdag-100® Index includes
100 of the largest domestic and
international non-financial
companies listed on The Nasdaq
Stock Market based on market
capitalization. The Index reflects
companies across major industry
groups including computer
hardware and software,
telecommunications,
retail/wholesale trade and
biotechnology. It does not
contain securities of financial
companies including investment
companies.

Calculation Agent

The Dow Jones Industrial
Average™ Index is calculated by
S&P Dow Jones Indices, which is
a unit of McGraw Hill Financial.

S&P 500® Index is calculated by
Standard & Poor's. Moreover,
S&P 500® Index is maintained
by the S&P Index Committee, a
team of Standard & Poor's
economists and index analysts.

The Nasdag-100® Index is
calculated by Nasdaq Inc.

Additional information:

Name and address of the representative for purposes of Article 43 of the
Listing Rules of SIX Exchange Regulation AG: BNP Paribas (Suisse) SA,
Selnaustrasse 16, CH8022 Zurich, Switzerland.

There has been no material adverse change in the financial position or
prospects of BNPP or the BNPP Group since 31 December 2020 (being
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the end of the last financial period for which audited financial statements
have been published).

Commissions: Not applicable

3. Governing Law and Jurisdiction

As provided in the Conditions, the Securities are governed by French Law and the Paris Court of Appeal shall have
exclusive jurisdiction to settle all disputes that may, directly or indirectly, arise out of or in connection with the Securities.

4. Ratings
The Securities have not been rated.
5. 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.

6. Performance of Underlying/Formula/Other Variable, Explanation of Effect on Value of Investment and Associated
Risks and Other Information concerning the Underlying

Factor Long Certificates and Factor Short Certificates are Index Securities being leveraged securities with no fixed term,
which give investors a level of exposure from moderate to high to the price and performance of the relevant Underlying
Index as described in Part A "Product Specific Provisions (all Securities)" (Item 22) that is greater than the capital invested.
The leveraged nature of the Certificates means that any movement in the value of the relevant Index will have a magnified
effect on the value of the Certificates, both positively and negatively.

With regard to Factor Long Certificates the Certificates will increase in value when the relevant Underlying Index increases
in value and decrease in value when the relevant Underlying Index decreases in value. With regard to Factor Short
Certificates the Certificates will increase in value when the relevant Index decreases in value and decrease in value when
the relevant Underlying Index increases in value.

The Certificates are "Index Securities" Certificates. The Certificates feature a constant Leverage Factor and a Reset
Threshold. With regard to Factor Long Certificates a Reset Event occurs if, on any Underlying Business Day, in the
determination of the Calculation Agent the official level of the relevant Underlying Index is at one or more time during any
Observation Time Period, equal to or less than the Reset Threshold. With regard to Factor Short Certificates a Reset Event
occurs if, on any Underlying Business Day, in the determination of the Calculation Agent the official level of the relevant
Underlying Index is at one or more time during any Observation Time Period, equal to or greater than the Reset Threshold.
After a Reset Event the Reset Threshold will be reset intraday until the next Reset Event or the next Underlying Business
Day whichever comes first.

While the use of leverage allows for potential multiples of a return (assuming a return is achieved) when the Underlying
Index moves in the anticipated direction, it will conversely magnify losses when the Underlying Index moves against
expectations.

The Certificates have no fixed redemption date and the Issuer may choose to redeem them at any time upon giving notice to
Holders.

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

Past and further performances of each Index are available on the relevant Index Sponsor website as set out in "Specific
Provisions for each Series" in Part A and the volatility of each Index may be obtained from the Calculation Agent :
markets.ch@bnpparibas.com

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

Index Disclaimer
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Neither the Issuer nor the Guarantor shall have any liability for any act or failure to act by an Index Sponsor in connection
with the calculation, adjustment or maintenance of an Index. Except as disclosed prior to the Issue Date, neither the Issuer,
the Guarantor nor their affiliates has any affiliation with or control over an Index or Index Sponsor or any control over the
computation, composition or dissemination of an Index. Although the Calculation Agent will obtain information concerning an
Index from publicly available sources it believes reliable, it will not independently verify this information. Accordingly, no
representation, warranty or undertaking (express or implied) is made and no responsibility is accepted by the Issuer, the
Guarantor, their affiliates or the Calculation Agent as to the accuracy, completeness and timeliness of information
concerning an Index.

Dow Jones Industrial Average® Index

The Dow Jones Industrial Average® 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 Securities (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 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 GUARANTEES THE ADEQUACY, ACCURACY, TIMELINES 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 MAKE NO EXPRESS OR IMPLIED WARRANTIES,
AND EXPRESSLY DISCLAIM ALL WARRANTIES, OF MERCHANTABILITY OR FITNESS FOR A PARTICULAR
PURPOSE OR USE OR AS TO RESULTS TO BE OBTAINED BY LICENSEE, OWNERS OF THE LICENSEE'S
PRODUCT(S), 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 LICENSEE, OTHER THAN THE LICENSORS OF S&P
DOW JONES INDICES.

NASDAQ 100® Index

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

The Corporations do not guarantee the accuracy and/or uninterrupted calculation of the Nasdaqg-100 index® or any
data included therein. The Corporations make no warranty, express or implied, as to results to be obtained by
Licensee, owners of the product(s), or any other person or entity from the use of the Nasdaq-100 Index® or any
data included therein. The Corporations make no express or implied warranties, and expressly disclaim all
warranties of merchantability or fitness for a particular purpose or use with respect to the Nasdaq-100 Index® or
any data included therein. Without limiting any of the foregoing, in no event shall the Corporations have any
liability for any lost profits or special, incidental, punitive, indirect, or consequential damages, even if notified of the
possibility of such damages.

S&P 500® Index

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 Securities (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 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 GUARANTEES THE ADEQUACY, ACCURACY, TIMELINES 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 MAKE NO EXPRESS OR IMPLIED WARRANTIES,
AND EXPRESSLY DISCLAIM ALL WARRANTIES, OF MERCHANTABILITY OR FITNESS FOR A PARTICULAR
PURPOSE OR USE OR AS TO RESULTS TO BE OBTAINED BY LICENSEE, OWNERS OF THE LICENSEE'S
PRODUCT(S), 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 LICENSEE, OTHER THAN THE LICENSORS OF S&P
DOW JONES INDICES.

7. Operational Information

Relevant Clearing System(s): SIX SIS Ltd., Olten, Switzerland
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SUMMARY OF FINAL TERMS

This shall constitute a summary of the Final Terms (the "Summary") pursuant to Art. 56 para. 2 FinSO.

Part A — Introduction

AA Introduction and The Securities may only be offered, sold or advertised, directly or indirectly, in Switzerland in
Warnings accordance with the requirements of the FinSA, as further set out in the Base Prospectus

approved by the SIX Exchange Regulation AG in its capacity as Swiss Prospectus Office as
of 25 September 2020 and the Final Terms. Terms used in this Summary shall have the
same meaning as set forth in the Base Prospectus and the Final Terms.
The Securities may be considered structured products in Switzerland pursuant to article 70
FinSA and are neither subject to authorisation nor supervision by FINMA. Investors bear the
credit risk of the Issuer and/or the Guarantor. Investors should read the section "Risks" of
the Base Prospectus.
Investing in the Securities may put Investor's capital at risk. Investors may lose some or all
of their investment.

A.2 | Investment Decision | Any decision to invest in any Securities should be based on a consideration of the Base
Prospectus and the Final Terms as a whole, including any documents incorporated by
reference.

A.3 | Liability The Issuer or the Guarantor may be liable for the content of this Summary solely when read
together with the other parts of the Base Prospectus and the Final Terms or where it does
not provide, when read together with the other parts of the Base Prospectus and the Final
Terms, key information in order to aid investors when considering whether to invest in the
Securities.

Part B — Securities

B.1 Issuer/Guarantor Issuer
The legal company name of the Issuer is BNP Paribas Issuance B.V. (the "Issuer"). The
domicile of the Issuer is Amsterdam, Netherland. The registered office of the Issuer is
Herengracht 595, 1017 CE Amsterdam, the Netherlands.

Guarantor

The legal company name of the Guarantor is BNP Paribas (the "Guarantor"). The domicile
of the Guarantor is Paris, France. The head office of the Guarantor is 16, boulevard des
Italiens — 75009 Paris, France.

B.2 | ISIN As set out in table below.

B.3 | Nature of Securities Certificates.

B.4 | Product Name "Factor Long" and "Factor Short" Certificates relating to an Index

B.5 | Issue Date 3 June 2021

B.6 | Redemption Date As set out in table below.

B.7 | Issue Price As set out in table below.

B.8 | Underlyings As set out in table below.

B.9 | Settlement Settlement type: cash settlement.

Settlement currency: As set out in table below.
Part C — Offer and Admission to Trading

(o | Public Offer The Securities may be offered, sold or advertised, directly or indirectly, in Switzerland to
retail clients (Privatkundinnen und -kunden) within the meaning of FinSA ("Retail Clients")
in accordance with FinSA starting from the Issue Date.

C.2 | Admission to Application will be made to list the Securities on SIX Swiss Exchange.

Tradingl/listing The Securities will be provisionally admitted to trading on the Issue Date.
C.3 | Clearing System SIX SIS Ltd., Olten, Switzerland
C.4 | Selling restrictions As per the Base Prospectus.
Series Number / ISIN Index Issue Price per Settlement Redemption Date
Code Security Currency
CH1119063381 Dow Jones Industrial Average® CHF 8.99 CHF 31 December
2049
CH1119063399 Dow Jones Industrial Average® CHF 8.99 CHF 31 December
2049
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Series Number / ISIN Index Issue Price per Settlement Redemption Date
Code Security Currency
CH1119063407 Dow Jones Industrial Average® CHF 8.99 CHF 31 December
2049
CH1119063415 Dow Jones Industrial Average® CHF 8.99 CHF 31 December
2049
CH1119063423 Dow Jones Industrial Average® CHF 8.99 CHF 31 December
2049
CH1119063431 Dow Jones Industrial Average® CHF 8.99 CHF 31 December
2049
CH1119063449 Dow Jones Industrial Average® CHF 8.99 CHF 31 December
2049
CH1119063456 Dow Jones Industrial Average® CHF 8.99 CHF 31 December
2049
CH1119063464 Dow Jones Industrial Average® CHF 8.99 CHF 31 December
2049
CH1119063472 Dow Jones Industrial Average® CHF 8.99 CHF 31 December
2049
CH1119063480 Dow Jones Industrial Average® CHF 8.99 CHF 31 December
2049
CH1119063498 Dow Jones Industrial Average® CHF 8.99 CHF 31 December
2049
CH1119063506 S&P 500® CHF 8.99 CHF 31 December
2049
CH1119063514 S&P 500® CHF 8.99 CHF 31 December
2049
CH1119063522 S&P 500® CHF 8.99 CHF 31 December
2049
CH1119063530 S&P 500® CHF 8.99 CHF 31 December
2049
CH1119063548 S&P 500® CHF 8.99 CHF 31 December
2049
CH1119063555 S&P 500® CHF 8.99 CHF 31 December
2049
CH1119063563 S&P 500® CHF 8.99 CHF 31 December
2049
CH1119063571 S&P 500® CHF 8.99 CHF 31 December
2049
CH1119063589 S&P 500® CHF 8.99 CHF 31 December
2049
CH1119063597 S&P 500® CHF 8.99 CHF 31 December
2049
CH1119063605 S&P 500® CHF 8.99 CHF 31 December
2049
CH1119063613 S&P 500® CHF 8.99 CHF 31 December
2049
CH1119063621 Nasdag-100 ® CHF 8.99 CHF 31 December
2049
CH1119063639 Nasdag-100 ® CHF 8.99 CHF 31 December
2049
CH1119063647 Nasdag-100 ® CHF 8.99 CHF 31 December
2049
CH1119063654 Nasdag-100 ® CHF 8.99 CHF 31 December
2049
CH1119063662 Nasdag-100 ® CHF 8.99 CHF 31 December
2049
CH1119063670 Nasdag-100 ® CHF 8.99 CHF 31 December
2049
CH1119063688 Nasdag-100 ® CHF 8.99 CHF 31 December
2049
CH1119063696 Nasdag-100 ® CHF 8.99 CHF 31 December
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