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The Nasdaq Yewno Innovative Technologies Index is a rules based Index aiming to generate positive returns by providing exposure to 100 stocks
of leading companies that are positioned at the forefront of innovation in the world by investing extensively in 6 innovative fields

A SMART ACCESS TO THE WORLD OF TECHNOLOGY INNOVATIONS...
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‘éﬁl ARTIFICIAL INTELLIGENCE

Annual worldwide revenue is expected to grow from $3.2b in 2016 to
$89.8b by 2025'. Recently, many of the world’s leading tech
companies are investing in the development of the new “metaverse”

evolution?.
"Tractica research, Q4 2019. 2What is the metaverse? And why should we care, WEF, 2021.
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The 3D printing market was valued at in and is
expected to grow at a CAGR exceeding 14% from 2020 to 20271, the
drones market was valued at in with an anticipated
CAGR of 56.5% from 2019 to 2025 while the global nanotechnology
market is expected to grow from in to in

" Grand View Research “3D Printing Market Size & Share” as of February 2020 and “Commercial
Drone Market Size” as of June 2019. 2BBC Research as of December 2021.

% INTERNET OF THINGS

About 43b more connected things will be connected by 2023,
Spending on loT was $726.4b in 2019 and is forecast to reach up to

$1.12 trillion in 20232,

" McKinsey & Company “Growing opportunities in the Internet of Things”, July 2019. Zidc.com as of
June 2019.

@ HEALTHCARE INNOVATION

The Human Augmentation Market is projected to reach a total market
size of $206.9b by 2024, from $70.9b in 2019'.The bioinformatics market
is projected to reach $24.731 million by 20272,

"Marketsandmarkets research as of November 2019. 2Allied Market Research as of November 2020.
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— DATA COMPUTING & PROCESSING

DD
Worldwide revenues for big data and business analytics was valued at
$37.34b in 2018. Revenues will be more than $105.08b by 2027 with a
CAGR* of 12.3% from 2019 to 2027.

Research and Markets “Big data analytics industry report 2020” as of 02 March 2020. *Compound Annual

Growth Rate

—&Sﬁ AUTOMOTIVE INNOVATION

Industry players are accelerating the speed of automotive technology
innovation as they develop new concepts of electric, connected,
autonomous, and shared mobility. The industry has attracted more than
$400b in investments over the last decade. By 2030, almost all new cars
will have some level of connectivity, enriching the experience for car
drivers and riders.

MCKinsey&Company “Why the automotive future is electric”, September 2021.
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Nasdaqg Yewno Global Innovative Technologies Ex Disputable Activities EUR ER 5% Index

MSCI World Index (EUR)

Apr-08 Apr-09 Apr-10 Apr-11  Apr-12 Apr-13 Apr-14

Apr. 08 — Mar. 22

Annualised Performance 10.14%

Annualised Volatility 18.67%
0.54

Maximum Drawdown -38.50%

Apr-15  Apr-16  Apr-17 Apr-18 Apr-19 Apr-20 Apr-21

Nasdaq Yewno Innovative Technologies MSCI World Index
Ex Disputable EUR 5% Index (EUR)

7.84%
16.98%
0.46
-45.82%

Sources: BNP Paribas, Bloomberg as of 31 March 2022. Performances of NASDAQ Yewno Global Innovative Technologies Ex-Disputable EUR ER 5% Index in EUR. Simulations from 18 April 2008 to 23 February 2020,
historical data thereafter. Comparative index: MSCI World Index, Bloomberg Code: <MXWO Index>, rebased using historical data. Simulated or historical past performance is not an indicator of future performance.

Learn more
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INDEX SUMMARY
METHODOLOGY

(':o’ SECTORIAL FILTER SELECTION OF TOP
wlve

Nasdaq Global Index? Selection of the Most Innovative 100 BY MARKET

X Companies from the 25 Technologies CAPITALISATION
9000 stocks Sub-Themes?

THROUGH YEWNO FINANCE ARTIFICIAL INTELLIGENCE

Making use of Yewno’s Al-Augmented system, the index analyses the extent to which a company has intellectual property and invests in research and development
through their patent data linked to 6 innovative technologies (Artificial Intelligence, Robotics, Automotive Innovation, , Internet of
Things and Data Computing & Processing), comprising 25 sub-themes.

Nasdaq then considers the Top 25% companies in each sub-theme, according to Yewno's Pure and Contribution scores, for the next step in the selection process.

= Pure score: number of patents in a particular sub-theme as a percent of all patents by a given company;
= Contribution score: number of patents identified as part of a sub-theme for a given company as a percent of all patents from all companies for a given sub-theme.
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Source: Yewno as of September 2018.

As determined by Oekom/ISS Ethix, companies are not eligible if they ‘w
derive more than 5% of their revenue from the following activities: ‘\I’
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MARKET CAP- FIXED-PERCENTAGE CALCULATION AGENT QUARTERLY THEMATIC INDEX
WEIGHTED DEDUCTION REBALANCING

Consolidated and . _
With a minimum Net dividends are sponsored by Nasdag, the On the third Friday The index provides
weight of 0.25% for reinvested and an annual owner of Nasdag in January, April, exposure to companies
each constituent fixed-percentage deduction Technology Index, the most July and October operating in 6 disruptive
of 5% is withdrawn from renowned Benchmark in the technology sectors
the Index performance world for technologies

Source: 'Nasdaq Global Index or any security listed on Nasdaq, NYSE or NYSE American outside of the Nasdaq Global Index. 2Companies that invest the most into innovative
technologies, both compared to their other investments and the industry wide investments.

INDEX COMPOSITION*

sAP 11 RVSX ADOBE (NAS) ETl HONEYWELL INTL. NIPPON TELG. & TEL.
ATET BROADCOM WALT DISNEY 71| LOCKHEED MARTIN ROYAL BANK OF CANADA
APPLE MICROSOFT T-MOBILE US Cell META PLATFORMS A JP MORGAN CHASE & CO.
[0 NTEL COMCAST A TOYOTA MOTOR TENCENT HOLDINGS "7 TATA CONSULTANCY SVS.
nvioia BBl meDTRoNIC CISCO SYSTEMS £l WELLS FARGO & CO TORONTO-DOMINION BANK
[ oracle  [T1] ALPHABET A APPLIED MATS. <[l AMERICAN EXPRESS 715 VERIZON COMMUNICATIONS
INTUIT Al AMAZON.COM VOLKSWAGEN AG E7Al JOHNSON & JOHNSON ADVANCED MICRO DEVICES
[0 Boewg [ mAsTERCARD SALESFORCE.COM <l ACCENTURE CLASS A [0 THERMO FISHER SCIENTIFIC
BN arcer BN sLacksTone BANK OF AMERICA | SAMSUNG ELECTRONICS TAIWAN SEMICON.SPN.ADR 15
T BYDH SONY GROUP PAYPAL HOLDINGS [l ABBOTT LABORATORIES ALIBABA GROUP HOLDING ADR 1:8

Sources: BNP Paribas as of 31 March 2022. *50 largest floating market capitalisation of the Nasdag Yewno Global Innovative Tech EUR NTR 5% Excess Return are presented,
the other 50 stocks are available by consulting the dedicated pages.

Sectorial distribution FIXED-PERCENTAGE DEDUCTION

Technology | Reinvestment of net dividends paid on the equities that
comprise the index
Fixed-percentage deduction of 5% per year

Cyclical Consumer Goods & Services [IINEGN

Healthcare [

® This fixed deduction, set when the index was designed, has a
negative impact on the level of the index compared to the

Industrials [ same index with net dividends reinvested without a fixed fee.

® If the net dividends paid out are lower (higher) than the fixed
deduction, the index performance will be lower (higher) than

Consumer Non-Cyclicals I that of a traditional index with dividends not reinvested.

= Similarly, if the net dividends paid out are lower (higher) than
the fixed deduction, the probability of automatic redemption of

Utilities products linked to this index will be lower (higher) and, as

applicable, the risk of capital loss on these products during

their lifetime or at maturity will be higher (lower).

Financials [l
Telecommunications Services [l
Basic Materials |

Energy

0% 10% 20% 30% 40% 50% 60% 70%
Sources: BNP Paribas as of 31 March 2022.
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TABLE OF CHARACTERISTICS

CURRENCY TYPE OF INDEX BLOOMBERG CODE REUTERS CODE LAUNCH DATE
EUR Decrement Index NYGITXES Index .NYGITXEES 24 February 2020

For more details on the index, please visit the dedicated page:
https://indexes.nasdagomx.com/Index/Overview/NYGITXEES

DISCLAIMER

This communication does not constitute a promotional communication within the meaning of Article 2k) of (EU) Regulation 2017/1129 of the European Parliament and the
Council of June 14, 2017.Legal Notice: This document/communication may contain "Research" as defined under MiFID Il unbundling rules; any such Research
is intended either (i) for those firms who are in scope of the MIiFID Il unbundling rules and have signed up to a BNP Paribas Global Markets Research
package, or (ii) for firms that are out of scope of the MiFID Il unbundling rules and therefore are not required to pay for Research under MiFID Il. Please note
that it is your firm's responsibility to ensure that you do not view or use any Research in this document if your firm has not signed up to a BNP Paribas
Global Markets Research package, unless your firm is out of scope of the MiFID Il unbundling rules. This document may also be regarded as a minor non-
monetary benefit (MNMB) and it is your firm's responsibility to consider its own regulatory obligations in relation to inducements and accepting MNMBs.

This document is CONFIDENTIAL AND FOR DISCUSSION PURPOSES ONLY; it constitutes a marketing communication and has been prepared by a Sales and
Marketing function within BNP Paribas and/or its subsidiaries or affiliates (collectively "we" or "BNP Paribas"). As a confidential document it is submitted to selected
recipients only and it may not be made available (in whole or in part) to any other person without BNP Paribas' written consent.

This document is not a recommendation to engage in any action, does not constitute or form any part of any offer to sell or issue and is not a solicitation of any offer to
purchase any financial instrument, nor shall it or any part of it nor the fact of its distribution form the basis of, or be relied on in connection with, any contract or investment
decision. To the extent that any transaction is subsequently entered into between the recipient and BNP Paribas, such transaction will be entered into upon such terms as
may be agreed by the parties in the relevant documentation.The information contained in this document has been obtained from sources believed to be reliable, but there
is no guarantee of the accuracy, completeness or suitability for any particular purpose of such information or that such information has been independently verified by
BNP Paribas or by any person. None of BNP Paribas, its members, directors, officers, agents or employees accepts any responsibility or liability whatsoever or makes
any representation or warranty, express or implied, as to the accuracy or completeness of the information, or any opinions based thereon, contained in this document and
it should not be used in place of professional advice. Additional information may be provided on request, at our discretion. Any scenarios, assumptions, historical or
simulated performances, indicative prices or examples of potential transactions or returns are included for illustrative purposes only. Past performance is not indicative of
future results. Investors may get back less than they invested. BNP Paribas gives no assurance that any favourable scenarios described are likely to happen, that it is
possible to trade on the terms described herein or that any potential returns illustrated can be achieved. This document is current as at the date of its production and BNP
Paribas is under no obligation to update or keep current the information herein. In providing this document, BNP Paribas offers no investment, financial, legal, tax or any
other type of advice to, and has no fiduciary duty towards, recipients. Certain strategies and/or potential transactions discussed in this document may involve the use of
derivatives which may be complex in nature and may give rise to substantial risks, including the risk of total or partial loss of any investment or losses without limitation
and which should only be undertaken by those with the requisite knowledge and experience. BNP Paribas makes no representation and gives no warranty as to the
results to be obtained from any investment, strategy or transaction, or as to whether any strategy, security or transaction described herein may be suitable for recipients'
financial needs, circumstances or requirements. Recipients must make their own assessment of strategies, securities and/or potential transactions detailed herein, using
such professional advisors as they deem appropriate. BNP Paribas accepts no liability for any direct or consequential losses arising from any action taken in connection
with or reliance on the information contained in this document even where advised of the possibility of such losses.As an investment bank with a wide range of activities
BNP Paribas may face conflicts of interest and you should be aware that BNP Paribas and/or any of its affiliates may be long or short, for their own account or as agent,
in investments, transactions or strategies referred to in this document or related products before the material is published to clients and that it may engage in transactions
in a manner inconsistent with the views expressed in this document, either for their own account or for the account of their clients. Additionally, BNP Paribas may have
acted as an investment banker or may have provided significant advice or investment services to companies or in relation to investments mentioned in this document.
The information in this document is not intended for distribution to, or use by, any person or entity in any jurisdiction where (a) the distribution or use of such information
would be contrary to law or regulations, or (b) BNP Paribas or a BNP Paribas affiliate would become subject to new or additional legal or regulatory requirements.
Persons in possession of this document should inform themselves about possible legal restrictions and observe them accordingly.This document is intended for, and is
directed at, (a) Professional Clients and Eligible Counterparties as defined by the European Union Markets in Financial Instruments Directive ("MiFID"), and (b) where
relevant, persons who have professional experience in matters relating to investments falling within Article 19(5) of the Financial Services and Markets Act 2000
(Financial Promotion) Order 2005, and at other persons to whom it may lawfully be communicated (together "Relevant Persons"). Any investment or investment activity to
which this document relates is available only to and will be engaged in only with Relevant Persons. Any person who is not a Relevant Person should not act or rely on this
document or its content. Any reference to EU legislation or requirements herein should be read as a reference to the relevant EU legislation or requirement and/or its UK
equivalent legislation or requirement, as appropriate, where applicable, and as the context requires.

This document is being communicated by BNP Paribas and in the UK by BNP Paribas London Branch. BNP Paribas is incorporated in France with Limited Liability.
Registered Office: 16 boulevard des Italiens,75009 Paris, France. 662 042 449 RCS Paris. BNP Paribas is authorised and regulated by the European Central Bank and
the Autorité de contrdle prudentiel et de resolution. Deemed Authorised by the Prudential Regulation Authority and with deemed variation of permission. Subject to
regulation by the Financial Conduct Authority and limited regulation by the Prudential Regulation Authority. Details of the Temporary Permissions Regime, which allows
EEA-based firms to operate in the UK for a limited period while seeking full authorisation, are available on the Financial Conduct Authority's website. BNP Paribas London
Branch is registered in England and Wales under number FC13447. UK establishment number BR000170. Registered office in the UK: 10 Harewood Avenue, London
NW1 6AA; tel: +44 (0)20 7595 2000; fax: +44 (0)20 7595 2555 (www.bnpparibas.com).

IN RESPECT OF THE INDEX:

The methodology of and rules governing the index (the "Index Methodology" and the "Index") are proprietary. None of the sponsor of the Index (the "Index Sponsor"), the
index calculation agent (where such party is not also the Index Sponsor, the "Index Calculation Agent") nor, where applicable, the index Investment Advisor (the "Index
Investment Advisor") guarantee that there will be no errors or omissions in computing or disseminating the Index.

The Index Methodology is based on certain assumptions, certain pricing models and calculation methods adopted by the Index Sponsor, the Index Calculation Agent and,
where applicable, the Index Investment Advisor, and may have certain inherent limitations. Information prepared on the basis of different models, calculation methods or
assumptions may yield different results. You have no authority to use or reproduce the Index Methodology in any way, and neither BNP Paribas nor any of its affiliates
shall be liable for any loss whatsoever, whether arising directly or indirectly from the use of the Index or Index Methodology or otherwise in connection therewith.

The Index Sponsor reserves the right to amend or adjust the Index Methodology from time to time in accordance with the rules governing the Index and accepts no
liability for any such amendment or adjustment. Neither the Index Sponsor nor the Index Calculation Agent are under any obligation to continue the calculation,
publication or dissemination of the Index and accept no liability for any suspension or interruption in the calculation thereof which is made in accordance with the rules
governing the Index. None of the Index Sponsor, the Index Calculation Agent nor, where applicable, the Index Investment Advisor accept any liability in connection with
the publication or use of the level of the Index at any given time.

The Index Methodology embeds certain costs in the strategy which cover amongst other things, friction, replication and repo costs in running the Index. The levels of such
costs (if any) may vary over time in accordance with market conditions as determined by the Index Sponsor acting in a commercially reasonable manner.

BNP Paribas and/or its affiliates may act in a number of different capacities in relation to the Index and/or products linked to the Index, which may include, but not be
limited to, acting as market-maker, hedging counterparty, issuer of components of the Index, Index Sponsor and/or Index Calculation Agent. Such activities could result in
potential conflicts of interest that could influence the price or value of a Product.

© BNP Paribas 2021. All rights reserved.
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