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Overview of Green Assets Pool
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Green Assets of four green bond issuances amounting c.
€3.50bn (total drawn) as of end of December 2019 with
an average residual maturity of 6.4 years.

100% of the proceeds are used for the refinancing of
existing Renewable Energies, Clean Transportation,
Green Buildings and Smart Energy projects.

Well-known and established technologies in renewable
energies for a total of 63 projects located in EMEA, APAC
and Americas.
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Reporting on Environmental Impact Indicators

/

BNP Paribas reporting is based on ICMA Harmonized Framework for Impact Reporting? (as of June 2019)

= For Renewable Energies sector, BNP Paribas is committed to report each year on:

=  Production achieved (information reported on a best effort basis) E—

= Tons of CO2 equivalent avoided based on EIB Project Carbon Footprint Methodologies! (as of December 2018)

= The reporting cohort excludes projects that are not no longer part of the Green Bond Program, even those which have been
financed over 2018. For projects under construction during the entire year or for the rare cases where actual production data
was not available estimates have been made.

Technolo Number of Capacity in Estimated Annual Estimated BNP Paribas drawn amount
9y Projects MW Productionin GWh  AnnualtCO2 avoided  of the financing® (inK EUR)
Solar PV SP, 'T’CHLA"fJYSS'FR’J’ UK s 2017 5179 2336645 70373334
CSP P 5 250 410 150 407 126 199,00
Renewable
Energies
9 Onshore Wind IRL, 'T'SP’{\RULS'USA’ FR, 21 2740 6063 2493525 36733145
. PT,GE,BE,UK,USA,
Offshore Wind FRTWAL 19 8938 31643 12 820 268 1150 621,14
TOTAL 63 14 844 43296 17 800 845 2347 884,93

1 https://www.eib.org/attachments/strategies/eib_project_carbon_footprint_methodologies_en.pdf
2 https://www.icmagroup.org/assets/documents/Regulatory/Green-Bonds/June-2019/Handbook-Harmonized-Framework-for-Impact-Reporting-WEB-100619.pdf
3 as of 31st December 2019
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Reporting on Environmental Impact Indicators

/

=  For Transportation, BNP Paribas is committed to report each year on the GHG emissions considering the following estimate?

GHG emissions avoided BNP Paribas drawn amount of the

Sector Nr of Projects Line length (KM)

kgCO2 financing® (in K EUR)
Clean Transportation FR/IT,CL 4 366,60 252 154 240 844,00
TOTAL 4 366,60 252 154 240 844,00

= For Green Buildings, BNP Paribas is committed to report each year on Floor Space/Certification level, Energy Intensity and
GHG emissions avoided (information reported on a best effort basis)

BNP Paribas drawn amount of the
financing® (in K EUR)

Sector Nr of Projects Certifications Floor Space (Sqm)

BCA Green Mark,LEED
Green Building SP,IT,UK,FR 10 Gold,BREEAM Very 463 971 859 205,00
Good,BREEAM Excelent

TOTAL 10 463971 859 205,00

3 1f possible, BNP Paribas is using actual GHG emissions avoided figures provided by Project's Company. If no independent estimation is available in the project documentation, BNP Paribas is estimating emissions avoided by calculating emissions that would have occurred
without the project based on the methodology developed by SNCF “ ". Assumptions are also made regarding the breakdown of the means of transport that would have been used without the project
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http://medias.sncf.com/sncfcom/pdf/co2/Methodologie_generale_Info_CO2_EN.pdf

Independent report from EY

/
EY

=  “Report of the independent verifier on the compliance of the green assets selected for the Green Bonds issued in November
2016, April 2018, February 2019 and November 2019 with BNP Paribas’ Green Bond Framework, on the impact reporting
provided to investors and on the management of the net proceeds”

= “... we hereby present our report on (i) the compliance of the selected assets, reported in BNP Paribas’ 2019 Green Bond
Allocation & Impact Report (available on BNP Paribas’ website), with BNP Paribas’ Green Bond Framework (as of November
2019 and available on BNP Paribas’ website), (ii) the impact reporting of the green assets for the year 2018, and (iii) the
management of the net proceeds.”

= “In our opinion, the green assets selected for the 2016, 2018 and 2019 Green Bonds issued by BNP Paribas and the impact
indicators comply, in all material aspects, with BNP Paribas’s Green Bond Framework. Also, on the basis of our work, we
have no matters to report on the consistency of the drawn amounts of the selected green assets with the net proceeds of the
bonds.”
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Disclaimer

/-

his document comprises the written materials for an investor's presentation relating to BNP Paribas in the context of a proposed offering of securities. The contents of this
presentation are to be kept confidential and may not be reproduced, redistributed or passed on, directly or indirectly, to any other person or published, in whole or in part, for any
purpose.

This presentation includes forward-looking statements based on current beliefs and expectations about future events. Forward-looking statements include financial projections and
estimates and their underlying assumptions, statements regarding plans, objectives and expectations with respect to future events, operations, products and services, and
statements regarding future performance and synergies. Forward-looking statements are not guarantees of future performance and are subject to inherent risks, uncertainties and
assumptions about BNP Paribas and its subsidiaries and investments, developments of BNP Paribas and its subsidiaries, banking industry trends, future capital expenditures and
acquisitions, changes in economic conditions globally or in BNP Paribas’ principal local markets, the competitive market and regulatory factors. Those events are uncertain; their
outcome may differ from current expectations which may in turn significantly affect expected results. Actual results may differ materially from those projected or implied in these
forward looking statements. Any forward-looking statement contained in this presentation speaks as of the date of this presentation. BNP Paribas undertakes no obligation to
publicly revise or update any forward-looking statements in light of new information or future events. It should be recalled in this regard that the Supervisory Review and Evaluation
Process is carried out each year by the European Central Bank, which can modify each year its capital adequacy ratio requirements for BNP Paribas.

The information contained in this presentation as it relates to parties other than BNP Paribas or derived from external sources has not been independently verified and no
representation or warranty expressed or implied is made as to, and no reliance should be placed on the fairness, accuracy, completeness or correctness of, the information or
opinions contained herein. None of BNP Paribas or its representatives and affiliates shall have any liability whatsoever in negligence or otherwise for any loss however arising from
any use of this presentation or its contents or otherwise arising in connection with this presentation or any other information or material discussed.

The sum of values contained in the tables and analyses may differ slightly from the total reported due to rounding.

This document is for preliminary informational purposes only and is not an offer to sell or the solicitation of an offer to purchase or subscribe for any securities and no part of it shall
form the basis of or be relied upon in connection with any contract or commitment whatsoever. Any offer of securities, if made, will be made by means of a prospectus or offering
memorandum, and investors should not subscribe for any securities unless they receive such a prospectus or offering memorandum, which they should carefully review.

Without limiting the foregoing, this document does not constitute an offer to sell, or a solicitation of offers to purchase or subscribe for, securities in the United States. The securities
referred to herein have not been, and will not be, registered under the Securities Act and may not be offered or sold within the United States or to, or for the account or benefit of,
U.S. persons except pursuant to an exemption from, or in a transaction not subject to, the registration requirements of the Securities Act. BNP Paribas does not intend to register
any portion of any offering in the United States or to conduct a public offering of securities in the United States.

This document and the investment activity to which it relates may only be communicated to, and are only directed at (i) persons in the United Kingdom having professional
experience in matters relating to investments, being investment professionals within the meaning of Article 19(5) of the Financial Services and Markets Act 2000 (Financial
Promotion) Order 2005, as amended (the FPO); (ii) qualified investors (investisseurs qualifiés) as defined in Regulation (EU) 2017/1129 of the European Parliament and of the
council of 14 June 2017 and (iii) persons to whom the communication may otherwise lawfully be made (together Relevant Persons). In France, the offer of the securities referred to
herein will be made through a placement to qualified investors only pursuant to Article L. 411-2-1° of the French Code monétaire et financier and Article 2(e) of Regulation (EU)
2017/1129. The offer will not be made to retail investors. The following presentation or its distribution may under no circumstance constitute an offer within the meaning of article
1114 of the French Code Civil. Any investment or investment activity to which this document relates is available only to Relevant Persons and will be engaged in only with Relevant
Persons. This document must not be acted or relied on by any persons who are not Relevant Persons.

This document is not intended for distribution to, or use by, any person or entity in any jurisdiction or country where such distribution or use would be contrary to law or regulation.
A security rating is not a recommendation to buy, sell or hold securities and may be subject to suspension, reduction or withdrawal at any time by the assigning rating agency.

This presentation must be read in conjunction with the Base Prospectus dated July 5, 2018 as so supplemented (the “EMTN Base Prospectus”). Full information on BNP Paribas
and the offer of the Notes is available in the EMTN Base Prospectus.
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