PROHIBITION OF SALES TO EEA RETAIL INVESTORS - The Securities are not intended to be offered, sold or otherwise
made available to and should not be offered, sold or otherwise made available to any retail investor in the European
Economic Area ("EEA"). For these purposes, a retail investor means a person who is one (or more) of: (i) a retail client as
defined in point (11) of Article 4(1) of Directive 2014/65/EU (as amended, "MiFID II"); or (ii) a customer within the meaning of
Directive (EU) 2016/97 (the "Insurance Distribution Directive"), where that customer would not qualify as a professional
client as defined in point (10) of Article 4(1) of MIFID II; or (iii) not a qualified investor as defined in Regulation (EU)
2017/1129 (as amended, the "Prospectus Regulation"). Consequently, no key information document required by
Regulation (EU) No 1286/2014 (as amended, the "PRIIPs Regulation") for offering or selling the Securities or otherwise
making them available to retail investors in the EEA has been prepared and therefore offering or selling the Securities or
otherwise making them available to any retail investor in the EEA may be unlawful under the PRIIPs Regulation.

PROHIBITION OF SALES TO UK RETAIL INVESTORS - The Securities are not intended to be offered, sold or otherwise
made available to and should not be offered, sold or otherwise made available to any retail investor in the United Kingdom
("UK"). For these purposes, a retail investor means a person who is one (or more) of: (i) a retail client, as defined in point (8)
of Article 2 of Regulation (EU) No 2017/565 as it forms part of UK domestic law by virtue of the European Union
(Withdrawal) Act 2018 ("EUWA"); (ii) a customer within the meaning of the provisions of the Financial Services and Markets
Act 2000, as amended (the "FSMA") and any rules or regulations made under the FSMA to implement Directive (EU)
2016/97, where that customer would not qualify as a professional client, as defined in point (8) of Article 2(1) of Regulation
(EU) No 600/2014 as it forms part of UK domestic law by virtue of the EUWA,; or (iii) not a qualified investor as defined in
Article 2 of Regulation (EU) 2017/1129 as it forms part of UK domestic law by virtue of the EUWA. Consequently, no key
information document required by Regulation (EU) No 1286/2014 as it forms part of UK domestic law by virtue of the EUWA
(the "UK PRIIPs Regulation") for offering or selling the Securities or otherwise making them available to retail investors in
the UK has been prepared and therefore offering or selling the Securities or otherwise making them available to any retail
investor in the UK may be unlawful under the UK PRIIPs Regulation.

MiIFID Il product governance / Retail investors, professional investors and ECPs only target market - Solely for the
purposes of the manufacturer's product approval process, the target market assessment in respect of the Securities, taking
into account the five categories in item 18 of the Guidelines published by the European Securities and Markets Authority
("ESMA") on 5 February 2018, has led to the conclusion that: (i) the target market for the Securities is eligible
counterparties, professional clients and retail clients, each as defined in Directive 2014/65/EU (as amended, "MiFID II"); and
(i) all channels for distribution to eligible counterparties and professional clients are appropriate; and (iii) the following
channels for distribution of the Securities to retail clients are appropriate — investment advice, portfolio management, and
non-advised sales, subject to the distributor's suitability and appropriateness obligations under MiFID I, as applicable. Any
person subsequently offering, selling or recommending the Securities (a "distributor") should take into consideration the
manufacturer's target market assessment; however, a distributor subject to MiFID Il is responsible for undertaking its own
target market assessment in respect of the Securities (by either adopting or refining the manufacturer's target market
assessment) and determining appropriate distribution channels, subject to the distributor's suitability and appropriateness
obligations under MiFID I, as applicable.
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FINAL TERMS DATED AS OF 18 APRIL 2024

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

Legal entity identifier (LEI): 7245009UXRIGIRYOBR48

BNP Paribas
(incorporated in France)
(as Guarantor)

Legal entity identifier (LEl): ROMUWSFPU8SMPRO8K5P83
(Note, Warrant and Certificate Programme)
"Factor Long" and "Factor Short" Certificates relating to a Share
SSPA product type: Constant Leverage (2300)

BNP Paribas Financial Markets S.N.C.
(formerly known as 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 22 September 2023, 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 22 September 2023 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 Principal Security Agent. 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 6394) 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.
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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 Price per | Long | Long/ | Leverag | Reset |Dividend | Fee/FeeRange | Interest Margin/ Hedging Cost / Reference Reference | Redempt SPECIFIED
ISIN Code Securities Securities Security CVy/ | 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
CH1345998475 100000 1100000 topeg 7o EUR10 |Long |8 1%  [100% 3%/ (0% 5%)  |0%/-5%/5%  |0%/-10%/10% |EURIBORIM |EURIBORIMD= gfj”' No
CH1345998483 1100000 1100000 e 49 CHF10 |Short |6 15%  [100% 3%/ (0%: 5%)  |0%/-5%/5%  |0%/-10%/10% |SARON SARON.S gﬁf”' No
CH1345008491 1100000 100,000 e 49 CHF 10 [Short |6 15%  |100%  |3%/(0%:5%)  |0%/-5%/5%  |0%/-10%/10% |SARON SARONS | OPer No
CH1345008509 1100000 100,000 e 49 CHF10 |Shot |6 15%  [100% 3%/ (0% 5%)  |0%/-5%/5%  |0%/-10%/10% |SARON SARON.S Srfjn' No
CH1345998517 1100000 1100000 Jope 49 CHF10 |Long |8 1%  [100% 3%/ (0% 5%)  |0%/-5%/5%  |0%/-10%/10% |SARON SARON.S gfj”' No
CH1345998525 100000 1100000 1pieg7g EUR10 |Short |6 15%  [100%  |3%/(0%: 5%)  |0%/-5%/5%  |0%/-10%/10% |EURIBORIM |EURIBORIMD= gfj”' No
CH1345008533 1100000 100,000 \opeg70  [EUR10 [Long |8 % [100% [3%/(O%:5%)  [0%/-5%/5%  |0%/-10%/10% |EURIBOR1M |EURIBORTMD=| o™ No
CH1345008541 100,000 100,000 e g 7 EUR10 |Short |6 15%  [100% |3%/(0%:5%)  |0%/-5%/5%  |0%/-10%/10% |EURIBORIM |EURIBORIMD= Srfjn' No
CH1345998556 100,000 1100000 1opeg 7o EUR10 |Short |6 15%  [100% |3%/(0%: 5%)  |0%/-5%/5%  |0%/-10%/10% |EURIBORIM |EURIBORIMD= gfj”' No
CH1345998566 100000 1100000 1pieg7g EUR10 |Short |6 15%  [100%  |3%/(0%: 5%)  |0%/-5%/5%  |0%/-10%/10% |EURIBORIM |EURIBORIMD= gfj”' No
CH1345008574 1100000 100,000 \opeg70 [EUR10 [Long |6 16% [100% [3%/(O%:5%)  [0%/-5%/5%  |0%/-10%/10% |EURIBOR1M |EURIBORTMD=| o™ No
CH1345008582 100,000 100,000 e g 7 EUR10 |Long |8 1% [100% 3%/ (0% 5%)  |0%/-5%/5%  |0%/-10%/10% |EURIBOR1M |EURIBORIMD= Srfjn' No
CH1345998590 100,000 1100000 topeg 7o EUR10 |Short |6 15%  [100% |3%/(0%: 5%)  |0%/-5%/5%  |0%/-10%/10% |EURIBORIM |EURIBORIMD= gfj”' No
CH1345998608 100000 1100000 1pieg g EUR10 |Short |6 15%  [100% |3%/(0%: 5%)  |0%/-5%/5%  |0%/-10%/10% |EURIBORIM |EURIBORIMD= gfj”' No
CH1345008616 1100000 100,000 \opeg70  [EUR10 [Shot |6 16% [100% [3%/(O%:5%)  [0%/-5%/5%  |0%/-10%/10% |EURIBOR1M |EURIBORTMD=| o™ No
CH1345008624 100,000 100,000 e g 7 EUR10 |Long |8 1% [100% 3%/ (0% 5%)  |0%/-5%/5%  |0%/-10%/10% |EURIBOR1M |EURIBORIMD= Srfjn' No
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Series Number / No. of No. of Issue Price per | Long | Long/ | Leverag | Reset |Dividend | Fee/Fee Range | Interest Margin/ Hedging Cost / Reference Reference | Redempt SPECIFIED
ISIN Code Securities Securities Security CVy/ | 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
CH1345998632 100000 1100000 | g9 EUR10 |Short |6 15%  [100% 3%/ (0% 5%)  |0%/-5%/5%  |0%/-10%/10% |EURIBORIM |EURIBORIMD= gf’j”' No
CH1345998640 1100000 1100000 Joprq909  [DKK 100 |Short |6 15%  [100%  |3%/(0%:5%)  |0%/-5%/5%  |0%/-10%/10% |CIBOR-IM  |CIBORIM= gfj”' No
CH1345008657 1100000 100,000 \opeqog9  [DKK 100 [Long |8 1% [100% [3%/(O%:5%)  [0%/-5%/5%  |0%/-10%/10% |CBOR-M  [CIBORtM= | Pe™ No
CH1345008665 100,000 100,000 e g 7 EUR10 |Short |6 15%  [100% |3%/(0%:5%)  |0%/-5%/5%  |0%/-10%/10% |EURIBORIM |EURIBORIMD= Srfjn' No
CH1345998673 100000 1100000 e 979 EUR10 |Short |6 15%  [100% |3%/ (0% 5%)  |0%/-5%/5%  |0%/-10%/10% |EURIBORIM |EURIBORIMD= gf’j”' No
CH1345998681 100000 1100000 1peg7g EUR10 |Short |6 15%  [100%  |3%/(0%: 5%)  |0%/-5%/5%  |0%/-10%/10% |EURIBORIM |EURIBORIMD= gfj”' No
CH1345008699 1100000 100,000 \opeg70  [EUR10 [Long |8 1% [100% [3%/(O%:5%)  [0%/-5%/5%  |0%/-10%/10% |EURIBOR1M |EURIBORTMD=| o™ No
CH1345008707 100,000 100,000 e g 7 EUR10 |Short |6 15%  [100% |3%/(0%:5%)  |0%/-5%/5%  |0%/-10%/10% |EURIBOR1M |EURIBORIMD= Srfjn' No
CH1345998715 1100000 1100000 i 979 EUR10 |Short |6 15%  [100%  |3%/ (0% 5%)  |0%/-5%/5%  |0%/-10%/10% |EURIBORIM |EURIBORIMD= gf’j”' No
CH1345998723 1100000 1100000 1peg7g EUR10 |Long |8 1%  [100%  |3%/(0%: 5%)  |0%/-5%/5%  |0%/-10%/10% |EURIBORIM |EURIBORIMD= gfj”' No
CH1345008731 1100000 100,000 \opeg70 [EUR10 [Shot |6 16% [100% [3%/(O%:5%)  [0%/-5%/5%  |0%/-10%/10% |EURIBOR1M |EURIBORTMD=|Pe™ No
CH1345008749 100,000 100,000 e g 7 EUR10 |Short |6 15%  [100% |3%/(0%:5%)  |0%/-5%/5%  |0%/-10%/10% |EURIBOR1M |EURIBORIMD= Srfjn' No
CH1345998756 100000 1100000 | 979 EUR10 |Short |6 15%  [100% |3%/(0%:5%)  |0%/-5%/5%  |0%/-10%/10% |EURIBORIM |EURIBORIMD= gf’j”' No
CH1345998764 100000 1100000 1peg7g EUR10 |Long |8 1%  [100% 3%/ (0% 5%)  |0%/-5%/5%  |0%/-10%/10% |EURIBORIM |EURIBORIMD= gfj”' No
CH1345008772 1100000 100,000 \opeg70 [EUR10 [Short |6 16% [100% [3%/(O%:5%)  [0%/-5%/5%  |0%/-10%/10% |EURIBOR1M |EURIBORTMD=|Pe™ No
CH1345008780 100,000 100,000 |y g 7 EUR10 |Short |6 15%  [100% |3%/(0%:5%)  |0%/-5%/5%  |0%/-10%/10% |EURIBORIM |EURIBORIMD= Srfjn' No
CH1345998798 100000 1100000 | 979 EUR10 |Long |8 1% [100% 3%/ (0% 5%)  |0%/-5%/5%  |0%/-10%/10% |EURIBORIM |EURIBORIMD= gf’j”' No
CH1345008806  |100,000  |100,000  |CHF970  |EUR10 |Short |6 15%  [100% |3%/(0%;5%)  |0%/-5%/5%  |0%/-10%/10% |EURIBOR 1M |EURIBORTMD= |Open- No
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Series Number / No. of No. of Issue Price per | Long | Long/ | Leverag | Reset |Dividend | Fee/Fee Range | Interest Margin/ Hedging Cost / Reference Reference | Redempt SPECIFIED
ISIN Code Securities Securities Security CVy/ | 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
end
CH1345998814 100000 1100000 | 979 EUR10 |Long |8 1% [100% 3%/ (0% 5%)  |0%/-5%/5%  |0%/-10%/10% |EURIBORIM |EURIBORIMD= gf’j”' No
CH1345998822 100000 1100000 fpeg qg USD10 |Short |6 15%  [100%  |3%/(0%: 5%)  |0%/-5%/5%  |0%/-10%/10% |SOFR USDSOFR= gfj”' No
CH1345008830 1100000 100,000 \opegqg |usD1o [Long |8 1% |100%  |3%/(0%:5%)  |0%/-5%/5%  |0%/-10%/10% |SOFR USDSOFR= | OPeM Yes
CH1345008848 100,000 100,000 epeg g USD10 |Short |6 15%  [100% |3%/(0%:5%)  |0%/-5%/5%  |0%/-10%/10% |SOFR USDSOFR= Srfjn' No
CH1345998855 100000 1100000 |49 USD10 |Long |8 1% [100%  |3%/ (0% 5%)  |0%/-5%/5%  |0%/-10%/10% |SOFR USDSOFR= gf’j”' Yes
CH1345998863 100000 1100000 tpeg qo USD10 |Short |6 15%  [100%  |3%/(0%: 5%)  |0%/-5%/5%  |0%/-10%/10% |SOFR USDSOFR= gfj”' No
CH1345008871 1100000 100,000 \opegqo |usD10 [Long |8 1% |100%  |3%/(0%:5%)  |0%/-5%/5%  |0%/-10%/10% |SOFR USDSOFR= | OPeM Yes
CH1345008889 100,000 100,000 | epeg g USD10 |Short |6 15%  [100% |3%/(0%:5%)  |0%/-5%/5%  |0%/-10%/10% |SOFR USDSOFR= Srfjn' No
CH1345998897 100000 1100000 | pyie 4 CHF10 |Shot |6 15%  [100% 3%/ (0% 5%)  |0%/-5%/5%  |0%/-10%/10% |SARON SARON.S gf’j”' No
CH1345998905 1100000 1100000 e 49 CHF10 |Long |8 1% [100% 3%/ (0%: 5%)  |0%/-5%/5%  |0%/-10%/10% |SARON SARON.S gfj”' No
CH1345008013 1100000 100,000 e 49 CHF 10 [Short |6 15%  |100%  |3%/(0%:5%)  |0%/-5%/5%  |0%/-10%/10% |SARON SARONS | OPer No
CH1345008921 1100000 100,000 e 49 CHF10 |Long |8 1% [100% 3%/ (0% 5%)  |0%/-5%/5%  |0%/-10%/10% |SARON SARON.S Srfjn' No
CH1345998939 100000 1100000 ey CHF10 |Shot |6 15%  [100% 3%/ (0% 5%)  |0%/-5%/5%  |0%/-10%/10% |SARON SARON.S gf’j”' No
CH1345998947 1100000 1100000 Jopr 49 CHF10 |Shot |6 15%  [100% 3%/ (0%:5%)  |0%/-5%/5%  |0%/-10%/10% |SARON SARON.S gfj”' No
CH1345008954 1100000 100,000 \opeg70 [EUR10 [Shot |6 16% [100% [3%/(O%:5%)  [0%/-5%/5%  |0%/-10%/10% |EURIBOR1M |EURIBORTMD=| o™ No
CH1345008962 100,000 100,000 ey g 7 EUR10 |Long |8 1%  [100%  |3%/ (0% 5%)  |0%/-5%/5%  |0%/-10%/10% |EURIBOR1M |EURIBORIMD= Srfjn' No
CH1345998970 100000 1100000 |y g 79 EUR10 |Short |6 15%  [100%  |3%/(0%:5%)  |0%/-5%/5%  |0%/-10%/10% |EURIBORIM |EURIBORIMD= gf’j”' No
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Series Number / No. of No. of Issue Price per | Long | Long/ | Leverag | Reset |Dividend | Fee/Fee Range | Interest Margin/ Hedging Cost / Reference Reference | Redempt SPECIFIED
ISIN Code Securities Securities Security CVy/ | 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
CH1345998988 100000 1100000 | 979 EUR10 |Long |6 15%  [100% 3%/ (0% 5%)  |0%/-5%/5%  |0%/-10%/10% |EURIBORIM |EURIBORIMD= gf’j”' No
CH1345998996 100000 1100000 1peg7g EUR10 |Long |8 1%  [100%  |3%/(0%: 5%)  |0%/-5%/5%  |0%/-10%/10% |EURIBORIM |EURIBORIMD= gfj”' No
CH1345099002 1100000 100,000 \opeg70  [EUR10 [Short |6 16% [100% [3%/(O%:5%)  [0%/-5%/5%  |0%/-10%/10% |EURIBOR1M |EURIBORTMD=|Pe™ No
CH1345099010 100,000 100,000 e g 7 EUR10 |Long |6 15%  [100% |3%/(0%:5%)  |0%/-5%/5%  |0%/-10%/10% |EURIBORIM |EURIBORIMD= Srfjn' No
CH1345999028 100000 1100000 |y 979 EUR10 |Short |6 15%  [100% |3%/ (0% 5%)  |0%/-5%/5%  |0%/-10%/10% |EURIBORIM |EURIBORIMD= gf’j”' No
CH1345999036 100000 1100000 1peg 7o EUR10 |Short |6 15%  [100%  |3%/(0%: 5%)  |0%/-5%/5%  |0%/-10%/10% |EURIBORIM |EURIBORIMD= gfj”' No
CH1345090044 1100000 100,000 \opeqo99  [DKK 100 [Short |6 16% [100% |3%/(O%:5%)  [0%/-5%/5%  |0%/-10%/10% |CIBOR-M  [CIBORtM= | Pe™ No
CH1345099051 1100000 100,000 \opeqo99  [pKK 100 |Short |6 15%  [100% |3%/(0%:5%)  |0%/-5%/5%  |0%/-10%/10% |CIBOR-IM  |CIBORIM= Srfjn' No
CH1345999069 1100000 1100000 |opieqog9  |DKK 100 |Long |6 15%  [100% |3%/(0%:5%)  |0%/-5%/5%  |0%/-10%/10% |CIBOR-IM  |CIBORIM= gf’j”' No
CH1345999077 1100000 1100000 Jopr 1909 [DKK 100 |Long |8 1%  [100% |3%/(0%: 5%)  |0%/-5%/5%  |0%/-10%/10% |CIBOR-IM  |CIBORIM= gfj”' No
CH1345000085 1100000 100,000 \opeg70 [EUR10 [Shot |6 16% [100% [3%/(O%:5%)  [0%/-5%/5%  |0%/-10%/10% |EURIBOR1M |EURIBORTMD=|Pe™ No
CH1345099093 100,000 100,000 e g 7 EUR10 |Long |6 15%  [100% |3%/(0%:5%)  |0%/-5%/5%  |0%/-10%/10% |EURIBOR1M |EURIBORIMD= Srfjn' No
CH1345999101 1100000 1100000 |y 979 EUR10 |Long |8 1% [100% 3%/ (0% 5%)  |0%/-5%/5%  |0%/-10%/10% |EURIBORIM |EURIBORIMD= gf’j”' No
CH1345999119 1100000 1100000 1peg 7o EUR10 |Short |6 15%  [100% |3%/(0%: 5%)  |0%/-5%/5%  |0%/-10%/10% |EURIBORIM |EURIBORIMD= gfj”' No
CH1345000127 1100000 100,000 \opeg70  [EUR10 [Long |6 16% [100% [3%/(O%:5%)  [0%/-5%/5%  |0%/-10%/10% |EURIBOR1M |EURIBORTMD=|Pe™ No
CH1345000135 100,000 100,000 e g 7 EUR10 |Long |8 1%  [100%  |3%/(0%:5%)  |0%/-5%/5%  |0%/-10%/10% |EURIBORIM |EURIBORIMD= Srfjn' No
CH1345999143 1100000 1100000 |y g 79 EUR10 |Short |6 15%  [100% |3%/(0%:5%)  |0%/-5%/5%  |0%/-10%/10% |EURIBORIM |EURIBORIMD= gf’j”' No
CH1345099150  [100,000  |100,000  |CHF970  |EUR10 |Short |6 15%  [100% |3%/(0%;5%)  |0%/-5%/5%  |0%/-10%/10% |EURIBOR 1M |EURIBORTMD= |Open- No
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Series Number / No. of No. of Issue Price per | Long | Long/ | Leverag | Reset |Dividend | Fee/Fee Range | Interest Margin/ Hedging Cost / Reference Reference | Redempt SPECIFIED
ISIN Code Securities Securities Security CVy/ | 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
end
CH1345999168 1100000 1100000 e g9 EUR10 |Short |6 15%  [100% 3%/ (0% 5%)  |0%/-5%/5%  |0%/-10%/10% |EURIBORIM |EURIBORIMD= gf’j”' No
CH1345999176 100000 1100000 1peg7g EUR10 |Long |8 1%  [100%  |3%/(0%: 5%)  |0%/-5%/5%  |0%/-10%/10% |EURIBORIM |EURIBORIMD= gfj”' No
CH1345000184 1100000 100,000 \opeg70  [EUR10 [Shot |6 16% [100% [3%/(O%:5%)  [0%/-5%/5%  |0%/-10%/10% |EURIBOR1M |EURIBORTMD=| o™ No
CH1345009192 100,000 100,000 e g 7 EUR10 |Long |6 15%  [100% |3%/(0%:5%)  |0%/-5%/5%  |0%/-10%/10% |EURIBORIM |EURIBORIMD= Srfjn' No
CH1345999200 100000 1100000 |y 979 EUR10 |Long |8 1% [100% 3%/ (0% 5%)  |0%/-5%/5%  |0%/-10%/10% |EURIBORIM |EURIBORIMD= gf’j”' No
CH1345999218 1100000 1100000 1peg 7o EUR10 |Short |6 15%  [100%  |3%/(0%: 5%)  |0%/-5%/5%  |0%/-10%/10% |EURIBORIM |EURIBORIMD= gfj”' No
CH1345009226 1100000 100,000 \opeg70 [EUR10 [Long |6 16% [100% [3%/(O%:5%)  [0%/-5%/5%  |0%/-10%/10% |EURIBOR1M |EURIBORTMD=| o™ No
CH1345009234 100,000 100,000 e g 7 EUR10 |Long |8 1%  [100%  |3%/(0%:5%)  |0%/-5%/5%  |0%/-10%/10% |EURIBOR1M |EURIBORIMD= Srfjn' No
CH1345999242 1100000 1100000 |y g 79 EUR10 |Short |6 15%  [100%  |3%/(0%:5%)  |0%/-5%/5%  |0%/-10%/10% |EURIBORIM |EURIBORIMD= gf’j”' No
CH1345999259 1100000 1100000 1peg 7o EUR10 |Short |6 15%  [100%  |3%/(0%: 5%)  |0%/-5%/5%  |0%/-10%/10% |EURIBORIM |EURIBORIMD= gfj”' No
CH1345000267 1100000 100,000 \opeg70  [EUR10 [Long |6 16% [100% [3%/(O%:5%)  [0%/-5%/5%  |0%/-10%/10% |EURIBOR1M |EURIBORTMD=| o™ No
CH1345009275 100,000 100,000 e g 4 USD10 |Short |6 15%  [100% |3%/(0%:5%)  |0%/-5%/5%  |0%/-10%/10% |SOFR USDSOFR= Srfjn' No
CH1345999283 1100000 1100000 | g 49 USD10 |Short |6 15%  [100% |3%/(0%:5%)  |0%/-5%/5%  |0%/-10%/10% |SOFR USDSOFR= gf’j”' No
CH1345999201 1100000 1100000 tpeg qg USD10 |Long |6 15%  [100%  |3%/(0%: 5%)  |0%/-5%/5%  |0%/-10%/10% |SOFR USDSOFR= gfj”' Yes
CH1345099309 1100000 100,000 \opegqg |usDi1o [Long |8 1% |100%  |3%/(0%:5%)  |0%/-5%/5%  |0%/-10%/10% |SOFR USDSOFR= | OPeM Yes
CH1345009317 100,000 100,000 epeg g USD10 |Short |6 15%  [100%  |3%/(0%:5%)  |0%/-5%/5%  |0%/-10%/10% |SOFR USDSOFR= Srfjn' No
CH1345999325 1100000 1100000 | g 49 USD10 |Long |6 15%  [100% |3%/(0%:5%)  |0%/-5%/5%  |0%/-10%/10% |SOFR USDSOFR= gf’j”' Yes
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ge
CH1345999333 1100000 1100000 | g 49 USD10 |Short |6 15%  [100% |3%/ (0% 5%)  |0%/-5%/5%  |0%/-10%/10% |SOFR USDSOFR= gf’j”' No
CH1345999341 1100000 1100000 tpeg qo USD10 |Long |8 1%  [100%  |3%/(0%: 5%)  |0%/-5%/5%  |0%/-10%/10% |SOFR USDSOFR= gfj”' Yes
CH1345000358 1100000 100,000 \opegqg |uspio [shot |6 15%  |100%  |3%/(0%:5%)  |0%/-5%/5%  |0%/-10%/10% |SOFR USDSOFR= | OPeM No
CH1345009366 100,000 100,000 epeg qg USD10 |Long |6 15%  [100% |3%/(0%:5%)  |0%/-5%/5%  |0%/-10%/10% |SOFR USDSOFR= Srfjn' Yes
CH1345999374 1100000 1100000 g 49 USD10 |Long |8 1% [100% |3%/ (0% 5%)  |0%/-5%/5%  |0%/-10%/10% |SOFR USDSOFR= gf’j”' Yes
CH1345999382 1100000 1100000 1peg qg USD10 |Short |6 15%  [100%  |3%/(0%: 5%)  |0%/-5%/5%  |0%/-10%/10% |SOFR USDSOFR= gfj”' No
CH1345099390 1100000 100,000 \opegqg |usDi1o [Long |6 15%  |100%  |3%/(0%:5%)  |0%/-5%/5%  |0%/-10%/10% |SOFR USDSOFR= | OPeM Yes
CH1345099408 100,000 100,000 epeg g USD10 |Long |8 1% [100% |3%/ (0% 5%)  |0%/-5%/5%  |0%/-10%/10% |SOFR USDSOFR= Srfjn' Yes
CH1345999416 100000 1100000 g 49 USD10 |Short |6 15%  [100% |3%/ (0% 5%)  |0%/-5%/5%  |0%/-10%/10% |SOFR USDSOFR= gf’j”' No
CH1345999424 1100000 1100000 tpieg qo USD10 |Short |6 15%  [100%  |3%/(0%: 5%)  |0%/-5%/5%  |0%/-10%/10% |SOFR USDSOFR= gfj”' No
CH1345000432 1100000 100,000 \opegqo |usD1o [Long |8 1% |100%  |3%/(0%:5%)  |0%/-5%/5%  |0%/-10%/10% |SOFR USDSOFR= | OPeM Yes
CH1345099440 100,000 100,000 e g g USD10 |Short |6 15%  [100%  |3%/(0%:5%)  |0%/-5%/5%  |0%/-10%/10% |SOFR USDSOFR= Srfjn' No
CH1345999457 1100000 1100000 | g 49 USD10 |Long |8 1% [100%  |3%/ (0% 5%)  |0%/-5%/5%  |0%/-10%/10% |SOFR USDSOFR= gf’j”' Yes
CH1345999465 100000 1100000 Hpeg qo USD10 |Short |6 15%  [100%  |3%/(0%: 5%)  |0%/-5%/5%  |0%/-10%/10% |SOFR USDSOFR= gfj”' No
CH1345000473 1100000 100,000 \opegqg |usDio [shot |6 15%  |100%  |3%/(0%:5%)  |0%/-5%/5%  |0%/-10%/10% |SOFR USDSOFR= | OPeM No
CH1345000481 100,000 100,000 | epeg g USD10 |Short |6 15%  [100% |3%/(0%:5%)  |0%/-5%/5%  |0%/-10%/10% |SOFR USDSOFR= Srfjn' No
CH1345999499 1100000 1100000 g 49 USD10 |Short |6 15%  [100% |3%/(0%:5%)  |0%/-5%/5%  |0%/-10%/10% |SOFR USDSOFR= gf’j”' No
CH1345099507  [100,000  |100,000  |CHF910  |USD10 |Short |6 15%  [100% |3%/(0%;5%)  |0%/-5%/5%  |0%/-10%/10% |SOFR USDSOFR= | Open- No
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end
CH1345999515 1100000 1100000 | g 49 USD10 |Long |6 15%  [100% |3%/ (0% 5%)  |0%/-5%/5%  |0%/-10%/10% |SOFR USDSOFR= gf’j”' Yes
CH1345999523 1100000 1100000 1peg qo USD10 |Long |8 1% [100%  |3%/(0%: 5%)  |0%/-6%/5%  |0%/-10%/10% |SOFR USDSOFR= gfj”' Yes
CH1345000531 1100000 100,000 \opegqo |uspio [shot |6 15%  |100%  |3%/(0%:5%)  |0%/-5%/5%  |0%/-10%/10% |SOFR USDSOFR= | OPeM No
CH1345099549 100,000 100,000 epeg g USD10 |Short |6 15%  [100% |3%/(0%:5%)  |0%/-5%/5%  |0%/-10%/10% |SOFR USDSOFR= Srfjn' No
CH1345999556 100000 1100000 | g 49 USD10 |Short |6 15%  [100% |3%/ (0% 5%)  |0%/-5%/5%  |0%/-10%/10% |SOFR USDSOFR= gf’j”' No
CH1345999564 100000 1100000 tpeg qg USD10 |Long |8 1% [100%  |3%/(0%: 5%)  |0%/-6%/5%  |0%/-10%/10% |SOFR USDSOFR= gfj”' Yes
CH1345000572 1100000 100,000 \opegqo |uspi1o [shot |6 15%  |100%  |3%/(0%:5%)  |0%/-5%/5%  |0%/-10%/10% |SOFR USDSOFR= | OPeM No
CH1345099580 100,000 100,000 epeg g USD10 |Long |4 2%  [100% [3%/(0%;5%)  |0%/-5%/5%  |0%/-10%/10% |SOFR USDSOFR= Srfjn' No
CH1345999598 1100000 1100000 | g 49 USD10 |Long |6 15%  [100% |3%/ (0% 5%)  |0%/-5%/5%  |0%/-10%/10% |SOFR USDSOFR= gf’j”' No
CH1345999606 100000 1100000 1peg qg USD10 |Long |8 1%  [100%  |3%/(0%: 5%)  |0%/-5%/5%  |0%/-10%/10% |SOFR USDSOFR= gfj”' No
CH1345000614 1100000 100,000 \opegqg |uspi1o [shot |6 15%  |100%  |3%/(0%:5%)  |0%/-5%/5%  |0%/-10%/10% |SOFR USDSOFR= | OPeM No
CH1345009622 100,000 100,000 | epeg g USD10 |Long |8 1% [100%  |3%/ (0% 5%)  |0%/-5%/5%  |0%/-10%/10% |SOFR USDSOFR= Srfjn' Yes
CH1345999630 100000 1100000 | g 49 USD10 |Short |6 15%  [100% |3%/(0%:5%)  |0%/-5%/5%  |0%/-10%/10% |SOFR USDSOFR= gf’j”' No
CH1345999648 100000 1100000 1peg qg USD10 |Long |8 1% [100%  |3%/(0%: 5%)  |0%/-6%/5%  |0%/-10%/10% |SOFR USDSOFR= gfj”' Yes
CH1345099655 1100000 100,000 \opegqo |uspio [shot |6 15%  |100%  |3%/(0%:5%)  |0%/-5%/5%  |0%/-10%/10% |SOFR USDSOFR= | OPeM No
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CH134599847 (1345998 |Ordinary Anheuser- EUR BE09742932 |www.ab-inbev.com Euronext Brussels www.euronext.com Zurich CHF |Traded Exchange
5 47 Busch InBev 51 price

SAINV
CH134599848 (1345998 |Participation Schindler CHF CHO00246381 |www.schindler.com |SIX Swiss Exchange AG |www.six-group.com Zurich CHF  |Traded Exchange
3 48 Certificate Holding AG 96 price
CH134599849 |1345998 |Registered Swisscom AG |CHF CHO00087425 |www.swisscom.ch SIX Swiss Exchange AG |www.six-group.com Zurich CHF |Traded Exchange
1 49 19 price
CH134599850 |1345998 |Registered SGS SA CHF CH12567409 |www.sgs.com SIX Swiss Exchange AG |www.six-group.com Zurich CHF |Traded Exchange
9 50 24 price
CH134599851 (1345998 |Registered SGS SA CHF CH12567409 |www.sgs.com SIX Swiss Exchange AG |www.six-group.com Zurich CHF |Traded Exchange
7 51 24 price
CH134599852 1345998 |Registered Allianz SE EUR DE00084040 |www.allianz.com Deutsche Borse AG www.deutsche- Zurich CHF |Traded Exchange
5 52 05 boerse.com price
CH134599853 |1345998 |Registered Allianz SE EUR DE00084040 |www.allianz.com Deutsche Borse AG www.deutsche- Zurich CHF |Traded Exchange
3 53 05 boerse.com price
CH134599854 (1345998 |Bearer Beiersdorf AG |EUR DE00052000 (www.beiersdorf.de Deutsche Borse AG www.deutsche- Zurich CHF |Traded Exchange
1 54 00 boerse.com price
CH134599855 1345998 |Ordinary Commerzbank |[EUR DEOOOCBK1 |(www.commerzbank.c |Deutsche Borse AG www.deutsche- Zurich CHF |Traded Exchange
8 55 AG 001 om boerse.com price
CH134599856 |1345998 |Ordinary Continental AG |[EUR DE00054390 (www.continental.de |Deutsche Bérse AG www.deutsche- Zurich CHF |Traded Exchange
6 56 04 boerse.com price
CH134599857 1345998 |Ordinary Continental AG |[EUR DE00054390 (www.continental.de |Deutsche Borse AG www.deutsche- Zurich CHF |Traded Exchange
4 57 04 boerse.com price
CH134599858 |1345998 |Ordinary Continental AG [EUR DE00054390 |www.continental.de |Deutsche Borse AG www.deutsche- Zurich CHF |Traded Exchange
2 58 04 boerse.com price
CH134599859 [1345998 |Ordinary Deutsche EUR DE00058100 |www.deutsche- Deutsche Borse AG www.deutsche- Zurich CHF |Traded Exchange
0 59 Borse AG 55 boerse.de boerse.com price
CH134599860 |1345998 |Ordinary E.ON SE EUR DEOOOENAG |www.eon.com Deutsche Borse AG www.deutsche- Zurich CHF |Traded Exchange
8 60 999 boerse.com price
CH134599861 (1345998 |Ordinary Fresenius EUR DE00057858 |www.fmc-ag.de Deutsche Borse AG www.deutsche- Zurich CHF |Traded Exchange
6 61 Medical Care 02 boerse.com price

AG
CH134599862 1345998 |Ordinary Fresenius EUR DE00057858 |www.fmc-ag.de Deutsche Borse AG www.deutsche- Zurich CHF |Traded Exchange
4 62 Medical Care 02 boerse.com price

AG
CH134599863 |1345998 |Preferred Henkel AG & |EUR DE00060484 |www.henkel.de Deutsche Borse AG www.deutsche- Zurich CHF |Traded Exchange
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y
2 63 Co. KGaA 32 boerse.com price
CH134599864 1345998 |Class B A.P.Moller- |DKK DK00102445 |www.maersk.com NASDAQ Copenhagen |www.nasdagomxnordi| Zurich CHF  |Traded Exchange
0 64 Maersk A/S 08 A/S c.com price
CH134599865 1345998 |Class B A.P. Moller- |DKK DK00102445 |www.maersk.com NASDAQ Copenhagen |www.nasdagomxnordi| Zurich CHF |Traded Exchange
7 65 Maersk A/S 08 A/S c.com price
CH134599866 |1345998 |Ordinary Iberdrola SA |EUR ES0144580Y |www.iberdrola.es SIBE - Mercado www.bolsamadrid.es Zurich CHF |Traded Exchange
5 66 14 Continuo Espafriol price
CH134599867 |1345998 |Ordinary Repsol SA EUR ES01735161 |www.repsol.com SIBE - Mercado www.bolsamadrid.es Zurich CHF |Traded Exchange
3 67 15 Continuo Espariol price
CH134599868 |1345998 |Ordinary Telefonica SA |EUR ES0178430E |www.telefonica.es SIBE - Mercado www.bolsamadrid.es Zurich CHF |Traded Exchange
1 68 18 Continuo Espafiol price
CH134599869 |1345998 |Ordinary Telefonica SA |EUR ES0178430E |www.telefonica.es SIBE - Mercado www.bolsamadrid.es Zurich CHF |Traded Exchange
9 69 18 Continuo Espariol price
CH134599870 1345998 |Ordinary Nokia Oyj (FI) [EUR F1000900068 |www.nokia.com NASDAQ Helsinki Ltd www.nasdagomxnordi| Zurich CHF  |Traded Exchange
7 70 1 c.com price
CH134599871 (1345998 |Ordinary Vinci SA EUR FR00001254 |www.vinci.com Euronext Paris www.euronext.com Zurich CHF  |Traded Exchange
5 71 86 price
CH134599872 (1345998 |Ordinary Vinci SA EUR FR00001254 |www.vinci.com Euronext Paris www.euronext.com Zurich CHF |Traded Exchange
3 72 86 price
CH134599873 1345998 |Ordinary Societe EUR FRO0001308 |www.societegenerale. |Euronext Paris www.euronext.com Zurich CHF |Traded Exchange
1 73 Generale SA 09 com price
CH134599874 1345998 |Ordinary L'Oreal SA EUR FR00001203 |www.loreal.com Euronext Paris www.euronext.com Zurich CHF |Traded Exchange
9 74 21 price
CH134599875 1345998 |Ordinary Compagnie de |[EUR FR0O0001250 |www.saint- Euronext Paris www.euronext.com Zurich CHF |Traded Exchange
6 75 Saint-Gobain 07 gobain.com price
SA
CH134599876 |1345998 |Ordinary Compagnie de [EUR FRO0001250 |www.saint- Euronext Paris www.euronext.com Zurich CHF |Traded Exchange
4 76 Saint-Gobain 07 gobain.com price
SA

CH134599877 |1345998 |Ordinary Enel SpA EUR IT000312836 |www.enel.it Borsa Italiana (MTA) www.borsaitaliana.it Zurich CHF |Traded Exchange
2 77 7 price
CH134