BNP PARIBAS EASY MSCI CHINA SELECT SRI S-SERIES 10% CAPPED UCITS ETF

PHUDUCT CAHD — For Professional Investors only — Marketing Communication

KEY FEATURES BREAKDOWNS

+ Around 90 Chinese sustainable companies TOP 10 Constituents

- Current underlying equities: China A-shares (onshore), China H- index Parent Sector
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Total 62.48 29.23

ETF CHARACTERISTICS

First SRI3 China ETF4
-+ Proxy Voting and Engagement policy by BNPP AM Sustainability
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+ Physical replication

+ No security lending
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Consumer Discretionary 35.57% @ Financials 16.84% @ Information Technology 8.82%
@ Health Care 8.8% @ Communication Services 8.63% @ Industrials 6.32%
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INDEX PERFORMANCES

MSCI China Select SRI S-Series 10% Capped Index was launched on May 18, 2021. Data prior to the launch date is back-tested data. There are frequently
material differences between back-tested performance and actual results. Past performance is no indication or guarantee of future performance
Performances are for general information only and should not be used as a basis for making any specific investment, business or commercial decisions. Any

MSCI China Select SRI S-Series 10% Capped Net USD Index -4,92% 25,53% 62,60% 144,20%
MSCI China Net Total Return USD Index -12,26% 0,28% 18,77% 79,33%
DIFFERENCE OF PERFORMANCES 7,34% 25,25% 43,83% 64,86%

economic and market trend, prediction, projection or forecast is not necessarily indicative of the future or likely performance of the funds. Past performances
or achievement is not indicative of current or future performance.

1 ADR: American Depositary Receipts. 2 ESG: Environment, Social and Governance. 3 SRI: Socially Responsible Investment. 4 ETF: Exchange Traded Fund.
5 Global Industry Classification Standards. Source: BNP Paribas Asset Management.
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INVESTMENT GUIDELINES

1 - INITIAL INVESTMENT UNIVERSE
+ MSCI China index
2 - VALUE BASED EXCLUSIONS

Weapons and Firearms, Tobacco, Adult Entertainment, Alcohol,
Gambling, Genetically Modified Organisms, Nuclear Power, Fossil
Fuel Reserves Ownership, Fossil Fuel Extraction, Fossil Fuel - based
Power Generation

3 - MSCI ESG RATING METHODOLOGY

+ Minimum MSCI ESG Rating = BB

» Minimum MSCI Controversies Score = 4

- ESG trend & Industry adjusted ESG scores

4 - INDEX CONSTRUCTION

+ 25% of the free float-adjusted market capitalization within each

Share class

UCITS ETF

A sub-fund of BNP Paribas Easy, a SICAV under
Luxembourg law in compliance with Directive

Legal form 2009/65/EC as amended by the 2014/91/UE
European Directive (UCITS V). The investment
company is BNP Paribas Asset Management France.
LU2314312922 - USD Capitalisation

ISIN code o
LU2314312849 - EUR Capitalisation

OCR? 45 bps

Entry/Exit fees? 0%

Replication method | Physical. No security lending

NAV frequency Daily

Index Review Quarterly, in February, May, August and November

Listing Places

Euronext Paris, Xetra and Borsa Italiana

Art. 8

SFDR3 Category
Benchmark

GICS sector of the underlying parent index
5 - ISSUER CAPPING
+ 10% cap for all constituents

BNP PARIBAS EASY

- BNP Paribas Easy is BNP Paribas Asset Management's range of
ETFs and index funds

- Pioneer approach: the first asset manager to launch ETFs on Low
Carbon (2008), Circular Economy (2019), Sustainable Listed Real
Estate (2019), Blue Economy (2020) and Equity SRI China (2021).

MSCI China Select SRI S-Series 10% Capped index

1 Ongoing Charges Ratio. 2 Entry / Exit Fees: 3% max on the Primary market only.
3 SFDR: Sustainable Finance Disclosures Regulation. Regulation 2019/2088 of the
European Parliament and of the Council of 27 November 2019 on sustainability-related

disclosures in the financial services sector.
1 2 3 4 5 n 7

1: lowest risk level; 7: highest risk level

The synthetic risk indicator is determined on a scale from 1 to 7, the higher the risk,
the longer the investment horizon.

INVESTMENT RISKS

* Interest rate risk: The value of an investment may be affected by interest rate fluctuations. Interest rates may be influenced by several elements or events,
such as monetary policy, the discount rate, inflation, etc.

Credit risk: This is the risk that may derive from the rating downgrade of a bond issuer to which the sub funds are exposed, which may therefore cause the
value of the investments to go down. Sub funds investing in high-yield bonds present a higher than average risk due to the greater fluctuation of their currency
or the quality of the issuer.

Counterparty risk: This risk relates to the quality of the counterparty with whom the management company does business, in particular for the
settlement/delivery of financial instruments or the conclusion of financial forward contracts. The risk reflects the counterparty’s ability to honour its
commitments (payment, delivery, repayment, etc.).

Liquidity risk: There is a risk that investments made in the sub funds may become illiquid due to an over-restricted market (often reflected by a very broad
bid-ask spread or by substantial price movements), or if their “rating” declines or their economic situation deteriorates.

Risk linked to equity markets: The risks associated with investments in equities (and similar instruments) include significant fluctuations in prices, negative
information about the issuer or market and the subordination of a company’s equities to its bonds. The value of investments and the income they generate
may go down as well as up and it is possible that investors will not recover their initial outlay.

For a Complete description and definition of risks, please consult the last available prospectus and KlIDs of the funds.

BNP Paribas Asset Management France, “the investment management company,” is a simplified joint stock company with its registered office at 1 boulevard Haussmann 75009 Paris,
France, RCS Paris 319 378 832, registered with the “Autorité des Marchés Financiers” under number GP 96002.

This material is issued and has been prepared by the investment management company. It contains opinions and statistical data that are considered lawful and correct on the day of their
publication according to the economic and financial environment at the time. This document does not constitute investment advice or form part of an offer orinvitation to subscribe for or to
purchase any financial instrument(s) nor shall it or any part of it form the basis of any contract or commitment whatsoever. This document is provided without knowledge of an investors’
situation. Prior to any subscription, investors should verify in which countries the financial instruments referred to in this document refers are registered and authorised for public sale. In
particularfinancialinstruments cannot be offered or sold publicly inthe United States. Investors considering subscriptions should read carefully the most recent prospectus and Key Investor
Information Document (KIID) agreed by the regulatory authority, available on the website. Investors are invited to consult the most recent financial reports, which are also available on
the website. Investors should consult their own legal and tax advisors prior to investing. Given the economic and market risks, there can be no assurance that the financial instrument(s)
will achieve its investment objectives. Their value can decrease as well as increase. In particular, changes in currency exchange rates may affect the value of an investment. Performance
is shown net of management fees and is calculated using global returns with time factored in, with net dividends and reinvested interest, and does not include subscription-redemption
fees, exchange rate fees or tax. Past performance is not a guarantee of future results. All information referred to in the present document is available on www.bnpparibas-am.com.
The fact that the sub-fund has obtained this label does not mean that the sub-fund meets your own sustainability objectives or that the label meets the requirements of future national
or European rules. For more information on this subject, please visit www.fsma.be/fr/finance-durable.

BNP Paribas Asset Management funds (ETFs and index funds) are not sponsored, endorsed, sold or promoted by any of the index providers referred to in this document, and each index
provider referred to in this document bears no liability with respect to any such funds or any index on which such funds are based. The accuracy, completeness or relevance of the
information which has been obtained from external sources cannot be guaranteed, although it has been obtained from sources reasonably believed to be reliable. Subject to any
applicable law, any of the index providers referred to in this document shall not assume any Liability whatsoever to any person arising out of the use of BNP Paribas Asset Management
funds or the underlying data. Please refer to the prospectus for a more detailed description of the limited relationship that each index provider referred to in this document has with
any related funds.

List of index provider: MSCI.

Source: BNP Paribas Asset Management as of 30 July 2021.
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