Sustainable
investment means
an investment in an
economic activity
that contributes to
an environmental or
social objective,
provided that the
investment does not
significantly harm
any environmental
or social objective
and that the
investee companies
follow good
governance
practices.

The EU Taxonomy is
a classification
system laid down in
Regulation (EU)
2020/852,
establishing a list of
environmentally
sustainable
economic activities.
That Regulation does
not lay down a list of
socially sustainable
economic activities.
Sustainable
investments with an
environmental
objective might be
aligned with the
Taxonomy or not.

Template pre-contractual disclosure for the financial products referred to in Article 8,
paragraphs 1, 2 and 2a, of Regulation (EU) 2019/2088 and Article 6, first paragraph,
of Regulation (EU) 2020/852

Product name: BNP PARIBAS EASY MSCI EMERGING SRI S-SERIES PAB 5% CAPPED Legal entity identifier: 21380075693T4BVLNT78

ENVIRONMENTAL AND/OR SOCIAL CHARACTERISTICS

Does this financial product have a sustainable investment objective?

7NN
Frol

Yes

It will make a minimum of
sustainable investments with

an environmental objective:
%

in economic activities that
qualify as environmentally
sustainable under the EU
Taxonomy

in economic activities that do
not qualify as
environmentally sustainable
under the EU Taxonomy

It will make a minimum of
sustainable investments with
a social objective: __%

% No

It promotes Environmental/Social (E/S)
characteristics and while it does not have
as its objective a sustainable investment, it
will have a minimum proportion of 30% of
sustainable investments

with an environmental objective in
economic activities that qualify as
environmentally sustainable under the EU
Taxonomy

with an environmental objective in
economic activities that do not qualify as
environmentally sustainable under the
EU Taxonomy

X with a social objective

It promotes E/S characteristics, but will
not make any sustainable investments

What environmental and/or social characteristics are promoted by this

financial product?

The financial product promotes environmental and social characteristics by assessing underlying
investments against Environmental, Social, and Governance (ESG) criteria using the methodology of the
index provider. As such, the product is exposed to issuers that demonstrate superior or improve
environmental and social practices, while implementing robust corporate governance practices within

their sector of activity.

The financial product aims to improve its ESG profile compared to its investment universe.

The ESG performance of an issuer is evaluated against a combination of environmental, social and
governance factors which include but noct limited to:

o  Environmental: energy efficiency, reduction of emissions of greenhouse gases (GHG), treatment

of waste;

o  Social: respect of human rights and workers' rights, human resources management (workers’

health and safety, diversity);
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Sustainability
indicators measure
how the
environmental or
social
characteristics
promoted by the
financial product
are attained.

o  Governance: Board of Directors independence, managers' remuneration, respect of minority
shareholders rights.

The exclusion criteria are applied with regard to issuers that are in violation of international norms and
convention, or operate in sensitive sectors as defined by external data providers.

Furthermore, the investment manager promotes better environmental and social outcomes through
engagement with issuers and the exercise of voting rights according to the Stewardship policy, where
applicable, in collaboration with BNP Paribas Asset Management's Sustainability Centre.

In synthetic replication, engagement with issuers and exercise of voting rights, if any, are only applied
for the substitute basket underlying securities.

The MSCI Emerging SRI S-Series PAB 5% Capped (NTR) Index has been designated as a reference
benchmark for the purpose of attaining the environmental or social characteristics promoted by the
financial product.

What sustainability indicators are used to measure the attainment of each
of the environmental or social characteristics promoted by this financial
product?

The following sustainability indicators are used to measure the attainment of the environmental
and social characteristics promoted by the financial product, and are based on the reference
benchmark ESG methodology:

= The percentage of the financial product’s portfolio compliant with the reference benchmark
business involvement and controversies exclusion criteria;

= The percentage of the financial product’s assets covered by the ESG analysis based on the
index provider ESG methodology;

» The weighted average ESG score of the financial product's portfolio compared to the
weighted average ESG score of its investment universe, as defined in the Prospectus;

= The average carbon footprint of the financial product’s portfolio compared to the average
carbon footprint of its investment universe;

= The percentage of the financial product's portfolio invested in “sustainable investments” as
defined in Article 2 (17) of SFDR.

What are the objectives of the sustainable investments that the financial
product partially intends to make and how does the sustainable
investment contribute to such objectives?

The objectives of the sustainable investments to which by the financial product is exposed are
to finance companies that contribute to environmental and/or social objectives through their
products and services, as well as their sustainable practices.

As of the date of the prospectus, the financial product applies synthetic replication.
Consequently, the sustainable investments to which the financial product is exposed and
described below are the ones of the underlying securities of the financial derivative instruments
such as Total Return Swaps (TRS) used on a continuous basis for achieving the investment policy.

The investment manager is using, as of the date of the prospectus, BNP Paribas Asset
Management (BNPP AM) internal methodology, as defined in the main part of the Prospectus,
to determine sustainable investments. Such methodology integrates several criteria into its
definition of sustainable investments that are considered to be core components to qualify a
company as sustainable. These criteria are complementary to each other. In practice, a company
must meet at least one of the criteria described below in order to be considered as contributing
to an environmental or social objective:

1. Acompany with an economic activity aligned with the EU Taxonomy objectives;
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Principal adverse
impacts are the
most significant
negative impacts of
investment decisions
on sustainability
factors relating to
environmental,
social and employee
matters, respect for
human rights, anti-
corruption and anti-
bribery matters.

2. A company with an economic activity contributing to one or more United Nations
Sustainable Development goals (UN SDG) targets;

3. Acompany operating in high GHG emission sector that is transitioning its business model
to align with the objective of maintaining the global temperature rise below 1.5°C;

4. A company with best-in-class environmental or social practices compared to its peers
within the relevant sector and geographical region.

Green bonds, social bonds and sustainability bonds issued to support specific environmental
and/or social projects are also qualified as sustainable investments provided that these debt
securities receive an investment recommendation “POSITIVE” or “NEUTRAL” from the
Sustainability Centre following the issuer and underlying project assessment based on a
proprietary Green/Social/Sustainability Bond Assessment methodology.

Companies identified as a sustainable investment should not significantly harm any other
environmental or social objectives (the Do No Significant Harm “DNSH” principle) and should
follow good governance practices. BNPP AM uses its proprietary methodology and/or relies on
information provided by the reference benchmark administrator to assess all companies against
these requirements.

More information on the internal methodology can be found on the website of the investment
manager: Sustainability documents - BNPP AM Corporate English (bnpparibas-am.com).

How do the sustainable investments that the financial product partially
intends to make, not cause significant harm to any environmental or
social sustainable investment objective?

Sustainable investments that the product partially intends to make should not significantly
harm any environmental or social objective (DNSH principle). In this respect, for such
sustainable investments, the investment manager commits to consider principal adverse
impacts on sustainability factors by taking into account indicators for adverse impacts as defined
in SFDR, and to not invest in companies that do not meet their fundamental obligations in line
with the OECD Guidelines and the UN Guiding Principles on Business and Human Rights.

How have the indicators for adverse impacts on sustainability factors
been taken into account?

The investment manager ensures that throughout its investment process, the sustainable
investments of the financial product take into account principal adverse impact indicators
by analysing within the investment process those indicators in respect of the sustainable
investment pillars defined in the BNP Paribas Asset Management Global Sustainability
Strategy (GSS). More information on the GSS can be found on: Sustainability documents -
BNPP AM Corporate English (bnpparibas-am.com).

The financial product considers and addresses or mitigates the following principal adverse
sustainability impacts indicators for the proportion of assets qualified as sustainable
investments:

Corporate mandatory indicators:

. GreenHouse Gas (GHG) Emissions

. Carbon footprint

. GHG intensity of investee companies

. Exposure to companies active in the fossil fuel sector

. Share of non-renewable energy consumption and production
. Energy consumption intensity per high impact climate sector
. Activities negatively affecting biodiversity sensitive areas

. Emissions to water

O 0O N oo U1 b WO DN B

. Hazardous waste ratio
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10. Violations of UN Global Compact principles and Organisation for Economic Cooperation
and Development (OECD) Guidelines for Multinational Enterprises

11. Lack of processes and compliance mechanisms to monitor compliance with UN Global
Compact principles and OECD Guidelines for Multinational Enterprises

12. Unadjusted gender pay gap
13. Board gender diversity

14. Exposure to controversial weapons (anti-personnel mines, cluster munitions, chemical
weapons and biological weapons)

Corporate voluntary indicators:
Environment

4. Investments in companies without carbon emission reduction initiatives
Social

4. Lack of a supplier code of conduct

9. Lack of a human rights policy

Sovereign mandatory indicators

15. GHG intensity

16. Investee countries subject to social violations

More detailed information on the manner in which principal adverse impacts on
sustainability factors are considered can be found in the BNP PARIBAS ASSET
MANAGEMENT SFDR disclosure statement: sustainability risk integration and Principal
Adverse Impacts considerations.

In addition, information on how the principal adverse impacts on sustainability factors
have been considered over the year will be available in the annual report of the financial
product.

How are the sustainable investments aligned with the OECD Guidelines
for Multinational Enterprises and the UN Guiding Principles on Business
and Human Rights? Details:

The sustainable investments of the financial product exclude issuers that are in violation
or at risk of violation of the UN Global Compact Principles, OECD Guidelines for
Multinational Enterprises and UN Guiding Principles on Business & Human Rights,
including the principles and rights set out in the eight fundamental conventions identified
in the Declaration of the International Labour Organisation on Fundamental Principles and
Rights at Work and the International Bill of Human Rights. This assessment is conducted
within the BNPP AM Sustainability Centre on the basis of internal analysis and information
provided by external experts, and in consultation with BNP Paribas Group CSR Team.

The EU Taxonomy sets out a “do not significant harm” principle by which
Taxonomy-aligned investments should not significantly harm EU Taxonomy
objectives and is accompanied by specific EU criteria.

The “do no significant harm” principle applies only to those investments underlying
the financial product that take into account the EU criteria for environmentally
sustainable economic activities. The investments underlying the remaining portion
of this financial product do not take into account the EU criteria for
environmentally sustainable economic activities.

Any other sustainable investments must also not significantly harm any
environmental or social objectives.
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Does this financial product consider principal adverse impacts on
sustainability factors?

L)
the product considers some principal adverse impacts on sustainability factors. In order
for the investment manager to determine which PAl is considered and addressed or mitigated,
ESG methodology and disclosures of the reference benchmark and/or the index provider are
used.

The policy framework in order to analyse how principle adverse impacts are considered for
the financial product mainly relies on the three following pillars:

1- Analysis of the embedded exclusion process leading the investment strategy to remove
industries and behaviours that present a high risk of adverse impacts in violation of
international norms and conventions and issuers that are involved in activities presenting
an unacceptable risk to society and/or the environment;

2- How the ESG ratings used throughout the investment process include in their
methodology consideration of principal adverse impacts on sustainability factors, and to
what extent those ratings are used in the investment strategy;

3- Engagement and voting policy, when applicable.

The Stewardship team regularly identifies adverse impacts through ongoing research,
collaboration with other long-term investors, and dialogue with NGOs and other experts.
Engagement with issuers aim at encouraging them to improve their environmental, social and
governance practices and, thus, mitigate potential adverse impacts. Voting at Annual General
Meetings of companies the portfolio is invested in aims at promoting good governance and
advance environmental and social issues.

More detailed information on the manner in which BNPP AM considers principal adverse
impacts of investment decisions on sustainability factors taking due account of the size, the
nature and scale of its activities and the types of financial products managed can be found in
the BNPP AM SFDR disclosure statement: sustainability risk integration and Principal Adverse
Impacts considerations.

In addition, information on how the principal adverse impacts on sustainability factors have
been considered over the year will be available in the annual report of the financial product.

No

What investment strategy does this financial product follow?

The product is an index-tracking passively managed fund.

The product seeks to replicate (with a maximum tracking error* of 1%) the performance of the MSCI

The investment Emerging SRI S-Series PAB 5% Capped (NTR) index (Bloomberg: M7CXESC index) (“the Index") by
strategy guides investing in a substitute basket, composed of, inter alia, shares of companies, debt securities or cash
investment (synthetic replication). When investing in a basket of securities called substitute basket, the
decisions based on performance is swapped with the performance of the index, generating counterparty risk.

factors such as

investment When investing in a sample of shares, the product tracking error may be higher.

ggﬂ:ﬁ;:ﬁ; el SIS The Index is composed of emerging markets companies selected on the basis of a minimum

Environmental, Social and Corporate Governance (ESG) criteria (environmental opportunity, pollution
and waste, human capital, corporate governance, etc.) and based on their efforts to reduce their
exposure to coal and unconventional fossil fuels. It implements a cap that limits a company’s maximum
weight within the Index to 5% on each rebalancing date. In addition, the Index aims to comply with the
Paris Aligned Benchmark (PAB) targets of reducing carbon intensity by at least 50% relative to the initial
investment universe and achieving an additional decarbonisation target of 7% each year. As a result,
companies involved in sectors with a potentially high negative ESG impact, those subject to significant
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violations of the UN Global Compact principles and those involved in severe ESG-related controversies
are excluded from the Index.

The type of approach used here is Best-in-class (Best-in-class approach identifies leaders in each sector
based on the best ESG practices, while avoiding those that present high levels of risk and do not comply
with minimum ESG standards according to the index administrator and its specialised partners). The
extra financial strategy of the Index, carried out at each step of the investment process, may comprise
methodological limitations such as the risk related to ESG investment or the Index rebalancing.

Further information on the Index, its composition, calculation and rules for periodical review and
rebalancing and on the general methodology behind the MSCI indices can be found on www.msci.com.

*The tracking error is a risk indicator that measures how closely a fund tracks the performance of its
index.

The elements of the investment strategy to attain the environmental or social characteristics promoted
by this financial product as described below are systematically integrated throughout the investment

process.

What are the binding elements of the investment strategy used to select
the investments to attain each of the environmental or social
characteristics promoted by this financial product?

= The financial product shall comply with the reference benchmark business involvement
and controversies exclusion criteria.

= The financial product shall have at least 90% of its investment strategy underlying
securities covered by the ESG analysis based on the index provider methodology.

= The financial product aims to include the securities with the highest ESG ratings making
up 25% of the market capitalization in each sector and region of the investment universe,
as defined in the Prospectus.

= The financial product shall have the weighted average carbon footprint of its investment
strategy portfolio at least 50% lower than the weighted average carbon footprint of its
investment universe.

= The financial product investment strategy portfolio shall achieve an annual
decarbonisation target of at least 7%.

= The financial product shall invest 30% of its assets in “sustainable investments” as defined
in Article 2 (17) of SFDR. Criteria to qualify an investment as “sustainable investment” are
indicated in the above question "What are the objectives of the sustainable investments
that the financial product partially intends to make and does the sustainable investments
contribute to such objectives” and the quantitative and qualitative thresholds are
mentioned in the main part of the Prospectus.

There is no guarantee that extra-financial filter or criteria is applied at any moment. For
instance, between two index reshuffles, if a company were deemed to not fulfil anymore
an ESG criteria, it may be excluded only at the next reshuffle following the index provider
rules.

What is the committed minimum rate to reduce the scope of the
investments considered prior to the application of that investment
strategy?

The financial product does not commit to a minimum rate of reduction of the scope of
investments prior to the application of its investment strategy.
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Good governance What is the policy to assess good governance practices of the investee
practices include companies?

sound management

structures, The reference benchmark ESG scoring framework assesses corporate governance such as sound

management structures, employee relations, remuneration of staff and tax compliance through
a core set of standard key performance indicators that look especially at board, pay, ownership
and control, and accounting practices.

employee relations,
remuneration of
staff and tax

compliance.

P Further information on the reference benchmark, its composition, calculation and rules for
periodical review and rebalancing and on the general methodology behind the MSCI indices can
be found on www.msci.com.

What is the asset allocation planned for this financial product?
U
Asset S O As of the date of the prospectus, the financial product applies synthetic replication. Consequently, the
allocation asset allocation planned for this financial product, as well as any minimum proportion described below,
desEilies ihe are the ones of the underlying portfolio of the financial derivative instruments such as Total Return
share of Swaps (TRS) used on a continuous basis for achieving the investment policy.

investments in

e In order to determine the investments used to meet the environmental or social characteristics
specific assets.

promoted by the financial product, taking into account all the binding elements of its investment
strategy as mentioned above, BNPP AM has decided to use its internal methodologies through the
calculation of the proportion of assets with a positive ESG score combined with a positive E score or a
positive S score and the proportion of assets being qualified as Sustainable Investment.

The minimum proportion of such investments used to meet the environmental or social characteristics
promoted by the financial product shall be at least 50%. For the avoidance of doubt, such a proportion
is solely a minimum and the exact percentage of the investments of the financial product that attained
the promoted environmental or social characteristics will be available in the annual report. The
minimum proportion of sustainable investments of the financial product is 30%.

The remaining proportion of the investments may include:

- The proportion of assets that do not attain the minimum standard to meet environmental or social
characteristics promoted by the financial product, being the proportion of assets with a positive
ESG score combined with a positive E score or a positive S score and the proportion of assets being
qualified as Sustainable Investment, both based on the BNPP AM ESG proprietary methodologies.
These assets are used for investment purposes, or

- instruments which are mainly used for liquidity, efficient portfolio management, and/or hedging
purposes, notably cash, deposits and derivatives.

In any case, the investment manager will ensure that those investments are made while maintaining
the improvement of the ESG profile of the financial product. In addition, those investments are made in
compliance with our internal processes, including the following minimum environmental or social
safeguards:

- the risk management policy. The risk management policy comprises procedures as are necessary
to enable the management company to assess for each financial product it manages the exposure
of that product to market, liquidity, sustainability and counterparty risks. And

- the Responsible Business Conduct (RBC) policy, where applicable, through the exclusion of
companies involved in controversies due to poor practices related to human and labour rights,
environment, and corruption, as well as companies operating in sensitive sectors (tobacco, coal,
controversial weapons, asbestos,..), as these companies are deemed to be in violation of
international norms, or to cause unacceptable harm to society and/or the environment.
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Other
environmental

#1A Sustainable

#1 Aligned with E/S

characteristics
#1B Other E/S
characteristics

Investments

#2 Other

#1 Aligned with E/S characteristics includes the investments of the financial product used to attain
the environmental or social characteristics promoted by the financial product.

#20ther includes the remaining investments of the financial product which are neither aligned with
the environmental or social characteristics, nor are qualified as sustainable investments.

The category #1 Aligned with E/S characteristics covers:

- The sub-category #1A Sustainable covers sustainable investments with environmental or social
objectives.

- The sub-category #1B Other E/S characteristics covers investments aligned with the
environmental or social characteristics that do not qualify as sustainable investments.

Taxonomy-aligned
activities are
expressed as a share
of: In synthetic replication, financial derivative instruments such as Total Return Swaps (TRS) are
- turnover reflecting used on a continuous basis for achieving the investment policy which promotes environmental

How does the use of derivatives attain the environmental or social
characteristics promoted by the financial product?

the share of revenue
from green activities
of investee
companies

capital expenditure
(CapEx) showing the
green investments
made by investee
companies, e.g. for a
transition to a green
economy.
operational
expenditure (OpEx)
reflecting green
operational activities
of investee
companies.

To comply with the EU
Taxonomy, the criteria

or social characteristics while ensuring that the securities physically held by the financial
product (the ‘substitute basket'), performance of which is switched against the performance of
the investment strategy, respect minimum extra-financial safeguards.

Synthetic replication is a framework where the TRS counterparty hedges its position and thus
brings liquidity to all or a significant part of the ESG underlyings.

Financial derivative instruments may be used for efficient portfolio management and hedging
purposes. These instruments are not used to attain the environmental or social characteristics
promoted by the product.

To what minimum extent are sustainable investments with an
environmental objective aligned with the EU Taxonomy?

Not applicable.

Does the financial product invest in fossil gas and/or nuclear energy
related activities that comply with the EU Taxonomy*?

n . Yes:
for fossil gas include
limitations on In fossil gas In nuclear ener
emissions and g &
switching to renewable
B * No
power or low-carbon

fuels by the end of
2035. For nuclear
energy, the criteria
include comprehensive
safety and waste
management rules.

! Fossil gas and/or nuclear related activities will only comply with the EU Taxonomy where they contribute to
limiting climate change (“climate change mitigation”) and do not significantly harm an EU Taxonomy objective —
see explanatory note in the left hand margin. The full criteria for fossil gas and nuclear energy economic activities
that comply with the EU Taxonomy are laid down in Commission Delegated Regulation (EU) 2022/1214.
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Enabling activities
directly enable other
activities to make a
substantial
contribution to an
environmental
objective.

Transitional
activities are
activities for which
low-carbon
alternatives are not
yet available and
among others have
greenhouse gas
emission levels
corresponding to the
best performance.

P ‘t::;:r’_ _

are sustainable
investments with an
environmental
objective that do not
take into account the
criteria for
environmentally
sustainable economic
activities under the EU
Taxonomy.

el

!ﬂ‘;’

The two graphs below show in green the minimum percentage of investments that are
aligned with the EU Taxonomy. As there is no appropriate methodology to determine the
Taxonomy-alignment of sovereign bonds*, the first graph shows the Taxonomy alignment
in relation to all the investments of the financial product including sovereign bonds, while
the second graph shows the Taxonomy alignment only in relation to the investments of
the financial product other than sovereign bonds.

1. Taxonomy-alignment of investments
including sovereign bonds*

2. Taxonomy-alignment of investments
excluding sovereign bonds*
0% 0%
= Taxonomy-aligned
(no fossil gas &

= Taxonomy-aligned
(no fossil gas &

nuclear) nuclear)
Non Taxonomy- Non-Taxonomy

aligned 100% aligned 100%

This graph represents 100% of the total investments

* For the purpose of these graphs, ‘sovereign bonds’ consist of all sovereign exposures

What is the minimum share of investments in transitional and enabling
activities?

Not applicable.

What is the minimum share of sustainable investments with an
environmental objective that are not aligned with the EU Taxonomy?

The minimum share of sustainable investments with an environmental objective that are not aligned
with the EU Taxonomy is 7%.

The minimum share is intentionally low as the objective of the investment manager is not to prevent
the product from investing in taxonomy-aligned activities within the framework of the investment
strategy of the product.

The Management Company is improving its Taxonomy-alignment data collection to ensure the
accuracy and suitability of its Taxonomy sustainability-related disclosures. In the meantime, the
financial product will invest in sustainable investments with an environmental objective that are
not aligned with the EU Taxonomy.

What is the minimum share of socially sustainable investments?

The minimum share of socially sustainable investments within the financial product is 7%.

What investments are included under “#2 Other”, what is their purpose

and are there any minimum environmental or social safeguards?
The remaining proportion of the investments may include:

- the proportion of assets that do not attain the minimum standard to meet environmental or
social characteristics promoted by the financial product, being the proportion of assets with a
positive ESG score combined with a positive E score or a positive S score and the proportion
of assets being qualified as Sustainable Investment, both based on the BNPP AM ESG
proprietary methodologies. These assets are used for investment purposes , or

- instruments which are mainly used for liquidity, efficient portfolio management, and/or
hedging purposes, notably cash, deposits and derivatives.
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In any case, the investment manager will ensure that those investments are made while maintaining
the improvement of the ESG profile of the financial product. In addition, those investments are made
in compliance with our internal processes, including the following minimum environmental or social
safeguards:

A

the risk management policy. The risk management policy comprises procedures as are
necessary to enable the management company to assess for each financial product it manages
the exposure of that product to market, liquidity, sustainability and counterparty risks. And

the RBC policy, where applicable, through the exclusion of companies involved in controversies
due to poor practices related to human and labour rights, environment, and corruption, as
well as companies operating in sensitive sectors (tobacco, coal, controversial weapons,
asbestos,...), as these companies are deemed to be in violation of international norms, or to
cause unacceptable harm to society and/or the environment.

Is a specific index designated as a reference benchmark to determine
whether this financial product is aligned with the environmental and/or

social characteristics that it promotes?

The MSCI Emerging SRI S-Series PAB 5% Capped (NTR) Index has been designated as a reference
benchmark for the purpose of attaining the environmental or social characteristics promoted by the
financial product.

Reference
benchmarks are
indexes to measure
whether the
financial product
attains the
environmental or
social
characteristics that
they promote.

How is the reference benchmark continvously aligned with each of the
environmental or social characteristics promoted by the financial
product?

The environmental or social characteristics promoted by the financial product are directly linked
to the ones of the reference benchmark as the investment objective of the financial product is
to replicate the performance of the reference benchmark, including fluctuations, and to maintain
the tracking-error between the financial product and the reference benchmark below 1%.

The reference benchmark is rule-based and therefore continuously apply its methodology,
including environmental or social characteristics.

However, there is no guarantee that extra-financial filter or criteria is applied at any moment.
For instance, between two index reshuffles, if a company were deemed to not fulfil anymore an
ESG criteria, it may be excluded only at the next reshuffle following the index provider rules.

How is the alignment of the investment strategy with the methodology of
the index ensured on a continuous basis?

The alignment of the investment strategy with the methodology of the index is intrinsic to the
investment objective of the financial product which is to replicate the performance of the index,
including fluctuations, and to maintain the tracking-error between the financial product and the
index below 1%.

How does the designated index differ from a relevant broad market index?

The reference benchmark incorporates environmental or social criteria in its asset allocation
methodology whereas a relevant broad market index does not and is usually market-
capitalization weighted.

Where can the methodology used for the calculation of the designated
index be found?

The methodology used for the calculation of the reference benchmark can be found at:
WWW.MSCi.com.
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Where can | find more product specific information online?

More product-specific information can be found on the website:

https://www.bnpparibas-am.com after choosing the relevant country and directly in the section
“Sustainability-related disclosures” dedicated to the product.
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