EUR Discount Certificates on Indices

- NON-US INVESTORS ONLY - NON-PRINCIPAL PROTECTED -

Final Terms and Conditions as of January 11, 2021 (Version 2.00)

All material herein is for discussion purposes only and is only a summary. Reference should be made to the Prospectus, which contains the only legally binding terms of the Certificates and other information related to the
Issue. The Prospectus is obtainable free of charge from the Issuer/Lead Manager/Certificate Agent. Before investing in the Securities you should read the risk factors described under Risk Information below and in the

Prospectus. The Final Terms may describe additional risk factors relating to the Securities.

PRODUCTS
ISIN WKN Underlying Ratio Cap Issue Price Maturity Date Issue Size (Certificates) Expiry Source
DEOOOGF9VEAS GF9VEA DAX® (Performance Index) 0.01 EUR 14,050 EUR 135.91 March 19, 2021 2,000,000 SQ Level
DEOOOGF9VEE7 GF9VEE DAX® (Performance Index) 0.01 EUR 14,100 EUR 136.2 March 19, 2021 2,000,000 SQ Level
DEOOOGF9VEP3 GF9VEP DAX® (Performance Index) 0.01 EUR 14,150 EUR 136.48 March 19, 2021 2,000,000 SQ Level
DEOOOGF9VEZ2 GF9VEZ DAX® (Performance Index) 0.01 EUR 14,200 EUR 136.75 March 19, 2021 2,000,000 SQ Level
DEOOOGF9VFE4 GF9VFE DAX® (Performance Index) 0.01 EUR 14,250 EUR 137.01 March 19, 2021 2,000,000 SQ Level
DEOOOGF9VFQ8 GF9VFQ DAX® (Performance Index) 0.01 EUR 14,300 EUR 137.26 March 19, 2021 2,000,000 SQ Level
DEOOOGF9VG90 GF9VG9 DAX® (Performance Index) 0.01 EUR 14,350 EUR 137.49 March 19, 2021 2,000,000 SQ Level
DEOOOGF9VGK9 GF9VGK DAX® (Performance Index) 0.01 EUR 14,400 EUR 137.72 March 19, 2021 2,000,000 SQ Level
DEOOOGF9VH24 GF9VH2 DAX® (Performance Index) 0.01 EUR 14,450 EUR 137.94 March 19, 2021 2,000,000 SQ Level
DEOOOGF9VEB3 GF9VEB DAX® (Performance Index) 0.01 EUR 14,050 EUR 135.03 April 16, 2021 2,000,000 SQ Level
DEOOOGF9VEF4 GF9VEF DAX® (Performance Index) 0.01 EUR 14,100 EUR 135.32 April 16, 2021 2,000,000 SQ Level
DEOOOGF9VEQ1 GF9VEQ DAX® (Performance Index) 0.01 EUR 14,150 EUR 135.6 April 16, 2021 2,000,000 SQ Level
DEOOOGF9VF00 GF9VFO DAX® (Performance Index) 0.01 EUR 14,200 EUR 135.87 April 16, 2021 2,000,000 SQ Level
DEOOOGF9VFF1 GF9VFF DAX® (Performance Index) 0.01 EUR 14,250 EUR 136.14 April 16, 2021 2,000,000 SQ Level
DEOOOGF9VFR6 GF9VFR DAX® (Performance Index) 0.01 EUR 14,300 EUR 136.4 April 16, 2021 2,000,000 SQ Level
DEOOOGF9VGAO GF9VGA DAX® (Performance Index) 0.01 EUR 14,350 EUR 136.65 April 16, 2021 2,000,000 SQ Level
DEOOOGF9VGL7 GF9VGL DAX® (Performance Index) 0.01 EUR 14,400 EUR 136.89 April 16, 2021 2,000,000 SQ Level
DEOOOGF9VH32 GF9VH3 DAX® (Performance Index) 0.01 EUR 14,450 EUR 137.12 April 16, 2021 2,000,000 SQ Level
DEOOOGF9VEC1 GF9VEC DAX® (Performance Index) 0.01 EUR 14,050 EUR 134.13 May 21, 2021 2,000,000 SQ Level
DEOOOGF9VEG2 GF9VEG DAX® (Performance Index) 0.01 EUR 14,100 EUR 134.43 May 21, 2021 2,000,000 SQ Level
DEOOOGF9VER9 GF9VER DAX® (Performance Index) 0.01 EUR 14,150 EUR 134.72 May 21, 2021 2,000,000 SQ Level
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ISIN WKN Underlying Ratio Cap Issue Price Maturity Date Issue Size (Certificates) Expiry Source
DEOOOGF9VF18 GF9VF1 DAX® (Performance Index) 0.01 EUR 14,200 EUR 135 May 21, 2021 2,000,000 SQ Level
DEOOOGF9VFG9 GF9VFG DAX® (Performance Index) 0.01 EUR 14,250 EUR 135.27 May 21, 2021 2,000,000 SQ Level
DEOOOGF9VFS4 GFOVFS DAX® (Performance Index) 0.01 EUR 14,300 EUR 135.54 May 21, 2021 2,000,000 SQ Level
DEOOOGF9VGB8 GF9VGB DAX® (Performance Index) 0.01 EUR 14,350 EUR 135.8 May 21, 2021 2,000,000 SQ Level
DEOOOGF9VGM5 GF9VGM DAX® (Performance Index) 0.01 EUR 14,400 EUR 136.06 May 21, 2021 2,000,000 SQ Level
DEOOOGF9VH40 GF9VH4 DAX® (Performance Index) 0.01 EUR 14,450 EUR 136.3 May 21, 2021 2,000,000 SQ Level
DEOOOGF9VHC4 GF9VHC DAX® (Performance Index) 0.01 EUR 14,500 EUR 136.54 May 21, 2021 2,000,000 SQ Level
DEOOOGF9VED9 GF9VED DAX® (Performance Index) 0.01 EUR 14,050 EUR 133.45 June 18, 2021 2,000,000 SQ Level
DEOOOGF9VEHO GF9VEH DAX® (Performance Index) 0.01 EUR 14,100 EUR 133.74 June 18, 2021 2,000,000 SQ Level
DEOOOGF9VES7 GF9VES DAX® (Performance Index) 0.01 EUR 14,150 EUR 134.03 June 18, 2021 2,000,000 SQ Level
DEOOOGF9VF26 GF9VF2 DAX® (Performance Index) 0.01 EUR 14,200 EUR 134.31 June 18, 2021 2,000,000 SQ Level
DEOOOGF9VFH7 GF9VFH DAX® (Performance Index) 0.01 EUR 14,250 EUR 134.59 June 18, 2021 2,000,000 SQ Level
DEOOOGF9VFT2 GFOVFT DAX® (Performance Index) 0.01 EUR 14,300 EUR 134.86 June 18, 2021 2,000,000 SQ Level
DEOOOGF9VGC6 GF9VGC DAX® (Performance Index) 0.01 EUR 14,350 EUR 135.12 June 18, 2021 2,000,000 SQ Level
DEOOOGF9VGN3 GF9VGN DAX® (Performance Index) 0.01 EUR 14,400 EUR 135.38 June 18, 2021 2,000,000 SQ Level
DEOOOGF9VH57 GF9VH5 DAX® (Performance Index) 0.01 EUR 14,450 EUR 135.63 June 18, 2021 2,000,000 SQ Level
DEOOOGF9VHD2 GF9VHD DAX® (Performance Index) 0.01 EUR 14,500 EUR 135.87 June 18, 2021 2,000,000 SQ Level
DEOOOGF9VEJ6 GF9VEJ DAX® (Performance Index) 0.01 EUR 14,100 EUR 133.15 July 16, 2021 2,000,000 SQ Level
DEOOOGF9VET5 GFOVET DAX® (Performance Index) 0.01 EUR 14,150 EUR 133.44 July 16, 2021 2,000,000 SQ Level
DEOOOGF9VF34 GF9VF3 DAX® (Performance Index) 0.01 EUR 14,200 EUR 133.72 July 16, 2021 2,000,000 SQ Level
DEOOOGF9VFJ3 GF9VFJ DAX® (Performance Index) 0.01 EUR 14,250 EUR 134 July 16, 2021 2,000,000 SQ Level
DEOOOGF9VFUO GF9VFU DAX® (Performance Index) 0.01 EUR 14,300 EUR 134.27 July 16, 2021 2,000,000 SQ Level
DEOOOGF9VGD4 GF9VGD DAX® (Performance Index) 0.01 EUR 14,350 EUR 134.53 July 16, 2021 2,000,000 SQ Level
DEOOOGF9VGP8 GF9VGP DAX® (Performance Index) 0.01 EUR 14,400 EUR 134.79 July 16, 2021 2,000,000 SQ Level
DEOOOGF9VH65 GF9VH6 DAX® (Performance Index) 0.01 EUR 14,450 EUR 135.05 July 16, 2021 2,000,000 SQ Level
DEOOOGF9VHEO GF9VHE DAX® (Performance Index) 0.01 EUR 14,500 EUR 135.29 July 16, 2021 2,000,000 SQ Level
DEOOOGF9VEK4 GF9VEK DAX® (Performance Index) 0.01 EUR 14,100 EUR 132.45 August 20, 2021 2,000,000 SQ Level
DEOOOGF9VEU3 GF9VEU DAX® (Performance Index) 0.01 EUR 14,150 EUR 132.74 August 20, 2021 2,000,000 SQ Level
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ISIN WKN Underlying Ratio Cap Issue Price Maturity Date Issue Size (Certificates) Expiry Source
DEOOOGF9VF42 GF9VF4 DAX® (Performance Index) 0.01 EUR 14,200 EUR 133.02 August 20, 2021 2,000,000 SQ Level
DEOOOGF9VFK1 GF9VFK DAX® (Performance Index) 0.01 EUR 14,250 EUR 133.3 August 20, 2021 2,000,000 SQ Level
DEOOOGF9VFV8 GFOVFV DAX® (Performance Index) 0.01 EUR 14,300 EUR 133.57 August 20, 2021 2,000,000 SQ Level
DEOOOGF9VGE2 GF9VGE DAX® (Performance Index) 0.01 EUR 14,350 EUR 133.83 August 20, 2021 2,000,000 SQ Level
DEOOOGF9VGQ6 GFIVGQ DAX® (Performance Index) 0.01 EUR 14,400 EUR 134.1 August 20, 2021 2,000,000 SQ Level
DEOOOGF9VH73 GF9VH7 DAX® (Performance Index) 0.01 EUR 14,450 EUR 134.35 August 20, 2021 2,000,000 SQ Level
DEOOOGF9VHF7 GF9VHF DAX® (Performance Index) 0.01 EUR 14,500 EUR 134.6 August 20, 2021 2,000,000 SQ Level
DEOOOGF9VHZ5 GF9VHZ DAX® (Performance Index) 0.01 EUR 14,600 EUR 135.09 August 20, 2021 2,000,000 SQ Level
DEOOOGF9VEL2 GF9VEL DAX® (Performance Index) 0.01 EUR 14,100 EUR 131.93 September 17, 2021 2,000,000 SQ Level
DEOOOGF9VEV1 GF9VEV DAX® (Performance Index) 0.01 EUR 14,150 EUR 132.22 September 17, 2021 2,000,000 SQ Level
DEOOOGF9VF59 GF9VF5 DAX® (Performance Index) 0.01 EUR 14,200 EUR 132.5 September 17, 2021 2,000,000 SQ Level
DEOOOGF9VFL9 GF9VFL DAX® (Performance Index) 0.01 EUR 14,250 EUR 132.78 September 17, 2021 2,000,000 SQ Level
DEOOOGF9VFW6 GFOVFW DAX® (Performance Index) 0.01 EUR 14,300 EUR 133.05 September 17, 2021 2,000,000 SQ Level
DEOOOGF9VGF9 GF9VGF DAX® (Performance Index) 0.01 EUR 14,350 EUR 133.32 September 17, 2021 2,000,000 SQ Level
DEOOOGF9VGR4 GF9VGR DAX® (Performance Index 0.01 EUR 14,400 EUR 133.58 September 17, 2021 2,000,000 SQ Level

p!
DEOOOGF9VH81 GF9VH8 DAX® (Performance Index 0.01 EUR 14,450 EUR 133.84 September 17, 2021 2,000,000 SQ Level
P!
DEOOOGF9VHG5 GF9VHG DAX® (Performance Index) 0.01 EUR 14,500 EUR 134.09 September 17, 2021 2,000,000 SQ Level
DEOOOGF9VHV4 GF9VHV DAX® (Performance Index) 0.01 EUR 14,550 EUR 134.34 September 17, 2021 2,000,000 SQ Level
DEOOOGF9VJ06 GF9VJ0 DAX® (Performance Index) 0.01 EUR 14,600 EUR 134.58 September 17, 2021 2,000,000 SQ Level
DEOOOGF9VEMO GF9VEM DAX® (Performance Index) 0.01 EUR 14,100 EUR 131.46 October 15, 2021 2,000,000 SQ Level
DEOOOGF9VEW9 GF9VEW DAX® (Performance Index) 0.01 EUR 14,150 EUR 131.75 October 15, 2021 2,000,000 SQ Level
DEOOOGF9VF67 GF9VF6 DAX® (Performance Index) 0.01 EUR 14,200 EUR 132.03 October 15, 2021 2,000,000 SQ Level
DEOOOGF9VFM7 GF9VFM DAX® (Performance Index) 0.01 EUR 14,250 EUR 132.31 October 15, 2021 2,000,000 SQ Level
DEOOOGF9VFX4 GFIVFX DAX® (Performance Index) 0.01 EUR 14,300 EUR 132.58 October 15, 2021 2,000,000 SQ Level
DEOOOGF9VGG7 GF9VGG DAX® (Performance Index) 0.01 EUR 14,350 EUR 132.85 October 15, 2021 2,000,000 SQ Level
DEOOOGF9VGS2 GF9VGS DAX® (Performance Index) 0.01 EUR 14,400 EUR 133.11 October 15, 2021 2,000,000 SQ Level
DEOOOGF9VH99 GF9VH9 DAX® (Performance Index) 0.01 EUR 14,450 EUR 133.37 October 15, 2021 2,000,000 SQ Level
DEOOOGF9VHH3 GF9VHH DAX® (Performance Index) 0.01 EUR 14,500 EUR 133.62 October 15, 2021 2,000,000 SQ Level
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ISIN WKN Underlying Ratio Cap Issue Price Maturity Date Issue Size (Certificates) Expiry Source
DEOOOGF9VHW2 GF9VHW DAX® (Performance Index) 0.01 EUR 14,550 EUR 133.87 October 15, 2021 2,000,000 SQ Level
DEOOOGF9VJ14 GF9VJ1 DAX® (Performance Index) 0.01 EUR 14,600 EUR 134.12 October 15, 2021 2,000,000 SQ Level
DEOOOGF9VENS GF9VEN DAX® (Performance Index) 0.01 EUR 14,100 EUR 130.87 November 19, 2021 2,000,000 SQ Level
DEOOOGF9VEX7 GF9VEX DAX® (Performance Index) 0.01 EUR 14,150 EUR 131.16 November 19, 2021 2,000,000 SQ Level
DEOOOGF9VF75 GF9VF7 DAX® (Performance Index) 0.01 EUR 14,200 EUR 131.44 November 19, 2021 2,000,000 SQ Level
DEOOOGF9VFN5 GF9VFN DAX® (Performance Index) 0.01 EUR 14,250 EUR 131.72 November 19, 2021 2,000,000 SQ Level
DEOOOGF9VFY2 GFOVFY DAX® (Performance Index) 0.01 EUR 14,300 EUR 131.99 November 19, 2021 2,000,000 SQ Level
DEOOOGF9VGH5 GF9VGH DAX® (Performance Index) 0.01 EUR 14,350 EUR 132.26 November 19, 2021 2,000,000 SQ Level
DEOOOGF9VGTO GFOVGT DAX® (Performance Index) 0.01 EUR 14,400 EUR 132.52 November 19, 2021 2,000,000 SQ Level
DEOOOGF9VHAS8 GF9VHA DAX® (Performance Index) 0.01 EUR 14,450 EUR 132.79 November 19, 2021 2,000,000 SQ Level
DEOOOGF9VHJ9 GF9VHJ DAX® (Performance Index) 0.01 EUR 14,500 EUR 133.04 November 19, 2021 2,000,000 SQ Level
DEOOOGF9VHXO0 GF9VHX DAX® (Performance Index) 0.01 EUR 14,550 EUR 133.29 November 19, 2021 2,000,000 SQ Level
DEOOOGF9VJ22 GF9VvJ2 DAX® (Performance Index) 0.01 EUR 14,600 EUR 133.54 November 19, 2021 2,000,000 SQ Level
DEOOOGF9VEY5 GFOVEY DAX® (Performance Index) 0.01 EUR 14,150 EUR 130.72 December 17, 2021 2,000,000 SQ Level
DEOOOGF9VF83 GF9VF8 DAX® (Performance Index) 0.01 EUR 14,200 EUR 131 December 17, 2021 2,000,000 SQ Level
DEOOOGF9VFPO GFOVFP DAX® (Performance Index) 0.01 EUR 14,250 EUR 131.28 December 17, 2021 2,000,000 SQ Level
DEOOOGF9VFZ9 GF9VFzZ DAX® (Performance Index) 0.01 EUR 14,300 EUR 131.55 December 17, 2021 2,000,000 SQ Level
DEOOOGF9VGJ1 GF9VGJ DAX® (Performance Index) 0.01 EUR 14,350 EUR 131.82 December 17, 2021 2,000,000 SQ Level
DEOOOGF9VGUS8 GF9VGU DAX® (Performance Index) 0.01 EUR 14,400 EUR 132.09 December 17, 2021 2,000,000 SQ Level
DEOOOGF9VHB6 GF9VHB DAX® (Performance Index) 0.01 EUR 14,450 EUR 132.35 December 17, 2021 2,000,000 SQ Level
DEOOOGF9VHK7 GF9VHK DAX® (Performance Index) 0.01 EUR 14,500 EUR 132.6 December 17, 2021 2,000,000 SQ Level
DEOOOGF9VHY8 GF9VHY DAX® (Performance Index) 0.01 EUR 14,550 EUR 132.86 December 17, 2021 2,000,000 SQ Level
DEOOOGF9VJ30 GF9VJ3 DAX® (Performance Index) 0.01 EUR 14,600 EUR 133.1 December 17, 2021 2,000,000 SQ Level
DEOOOGF9VF91 GF9VF9 DAX® (Performance Index) 0.01 EUR 14,200 EUR 129.74 March 18, 2022 2,000,000 SQ Level
DEOOOGF9VGO09 GF9VGO DAX® (Performance Index) 0.01 EUR 14,300 EUR 130.29 March 18, 2022 2,000,000 SQ Level
DEOOOGF9VGV6 GFOVGV DAX® (Performance Index) 0.01 EUR 14,400 EUR 130.82 March 18, 2022 2,000,000 SQ Level
DEOOOGF9VHL5 GF9VHL DAX® (Performance Index) 0.01 EUR 14,500 EUR 131.34 March 18, 2022 2,000,000 SQ Level
DEOOOGF9VFA2 GF9VFA DAX® (Performance Index) 0.01 EUR 14,200 EUR 128.67 June 17, 2022 2,000,000 SQ Level
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ISIN WKN Underlying Ratio Cap Issue Price Maturity Date Issue Size (Certificates) Expiry Source
DEOOOGF9VG17 GF9VG1 DAX® (Performance Index) 0.01 EUR 14,300 EUR 129.21 June 17, 2022 2,000,000 SQ Level
DEOOOGF9VGW4 GF9VGW DAX® (Performance Index) 0.01 EUR 14,400 EUR 129.74 June 17, 2022 2,000,000 SQ Level
DEOOOGF9VHM3 GF9VHM DAX® (Performance Index) 0.01 EUR 14,500 EUR 130.26 June 17, 2022 2,000,000 SQ Level
DEOOOGF9VJ48 GF9VJI4 DAX® (Performance Index) 0.01 EUR 14,600 EUR 130.77 June 17, 2022 2,000,000 SQ Level
DEOOOGF9VFBO GF9VFB DAX® (Performance Index) 0.01 EUR 14,200 EUR 127.65 September 16, 2022 2,000,000 SQ Level
DEOOOGF9VG25 GF9VG2 DAX® (Performance Index) 0.01 EUR 14,300 EUR 128.19 September 16, 2022 2,000,000 SQ Level
DEOOOGF9VGX2 GF9VGX DAX® (Performance Index) 0.01 EUR 14,400 EUR 128.72 September 16, 2022 2,000,000 SQ Level
DEOOOGF9VHN1 GF9VHN DAX® (Performance Index) 0.01 EUR 14,500 EUR 129.23 September 16, 2022 2,000,000 SQ Level
DEOOOGF9VJ55 GF9VJI5 DAX® (Performance Index) 0.01 EUR 14,600 EUR 129.73 September 16, 2022 2,000,000 SQ Level
DEOOOGF9VFC8 GF9VFC DAX® (Performance Index) 0.01 EUR 14,200 EUR 126.69 December 16, 2022 2,000,000 SQ Level
DEOOOGF9VG33 GF9VG3 DAX® (Performance Index) 0.01 EUR 14,300 EUR 127.23 December 16, 2022 2,000,000 SQ Level
DEOOOGF9VGYO0 GFIOVGY DAX® (Performance Index) 0.01 EUR 14,400 EUR 127.75 December 16, 2022 2,000,000 SQ Level
DEOOOGF9VHP6 GF9VHP DAX® (Performance Index) 0.01 EUR 14,500 EUR 128.26 December 16, 2022 2,000,000 SQ Level
DEOOOGF9VJI63 GF9VJ6 DAX® (Performance Index) 0.01 EUR 14,600 EUR 128.76 December 16, 2022 2,000,000 SQ Level
DEOOOGF9VFD6 GF9VFD DAX® (Performance Index) 0.01 EUR 14,200 EUR 125.77 March 17, 2023 2,000,000 SQ Level
DEOOOGF9VG41 GF9VG4 DAX® (Performance Index) 0.01 EUR 14,300 EUR 126.29 March 17, 2023 2,000,000 SQ Level
DEOOOGF9VGZ7 GF9VGZ DAX® (Performance Index) 0.01 EUR 14,400 EUR 126.81 March 17, 2023 2,000,000 SQ Level
DEOOOGF9VHQ4 GF9VHQ DAX® (Performance Index) 0.01 EUR 14,500 EUR 127.31 March 17, 2023 2,000,000 SQ Level
DEOOOGF9VJ71 GFoVJ7 DAX® (Performance Index) 0.01 EUR 14,600 EUR 127.8 March 17, 2023 2,000,000 SQ Level
DEOOOGF9VJF3 GF9VJIF DAX® (Performance Index) 0.01 EUR 14,800 EUR 128.75 March 17, 2023 2,000,000 SQ Level
DEOOOGF9VG58 GF9VG5 DAX® (Performance Index) 0.01 EUR 14,300 EUR 125.49 June 16, 2023 2,000,000 SQ Level
DEOOOGF9VH08 GF9VHO DAX® (Performance Index) 0.01 EUR 14,400 EUR 126.01 June 16, 2023 2,000,000 SQ Level
DEOOOGF9VHR2 GF9VHR DAX® (Performance Index) 0.01 EUR 14,500 EUR 126.51 June 16, 2023 2,000,000 SQ Level
DEOOOGF9VJ89 GF9VvJ8 DAX® (Performance Index) 0.01 EUR 14,600 EUR 127 June 16, 2023 2,000,000 SQ Level
DEOOOGF9VJIG1 GF9VJIG DAX® (Performance Index) 0.01 EUR 14,800 EUR 127.95 June 16, 2023 2,000,000 SQ Level
DEOOOGF9VG66 GF9VG6 DAX® (Performance Index) 0.01 EUR 14,300 EUR 123.68 December 15, 2023 2,000,000 SQ Level
DEOOOGF9VH16 GF9VH1 DAX® (Performance Index) 0.01 EUR 14,400 EUR 124.18 December 15, 2023 2,000,000 SQ Level
DEOOOGF9VHSO0 GF9VHS DAX® (Performance Index) 0.01 EUR 14,500 EUR 124.68 December 15, 2023 2,000,000 SQ Level

CONTACT/INFO
Goldman Sachs International, Page 5

Phone: +49 (0)69 7532 1111, Fax: +49 (0)69 7532 1133
Homepage: http://www.gs.de, E-mail: zertifikate@gs.com

Bloomberg: GSSD



ISIN WKN Underlying Ratio Cap Issue Price Maturity Date Issue Size (Certificates) Expiry Source
DEOOOGFOVI97  GF9VJ9 DAX® (Performance Index) 001 EUR14,600 EUR12516  December 15, 2023 2,000,000 SQ Level
DEOOOGFOVICO  GF9VIC DAX® (Performance Index) 001 EUR14,700 EUR12563  December 15, 2023 2,000,000 SQ Level
DEOOOGFOVIHY  GF9VJIH DAX® (Performance Index) 001  EUR14,800 EUR126.09  December 15, 2023 2,000,000 SQ Level
DEOOOGFOVG74  GFOVG? DAX® (Performance Index) 001  EUR14300 EUR 12197 June 21, 2024 2,000,000 SQ Level
DEOOOGFOVHT8 ~ GF9VHT DAX® (Performance Index) 001  EUR14500 EUR122.95 June 21, 2024 2,000,000 SQ Level
DEOOOGFOVIA4  GF9VJIA DAX® (Performance Index) 001  EUR14600 EUR123.43 June 21, 2024 2,000,000 SQ Level
DEOOOGFOVID8  GF9VJD DAX® (Performance Index) 001  EUR14,700  EUR123.9 June 21, 2024 2,000,000 SQ Level
DEOOOGFOVJI5  GF9VJJ DAX® (Performance Index) 001 EUR14800 EUR 124.36 June 21, 2024 2,000,000 SQ Level
DEOOOGF9VG82 GF9VG8 DAX® (Performance Index) 0.01 EUR 14,300 EUR 120.17 December 20, 2024 2,000,000 SQ Level
DEOOOGFOVHUS  GFOVHU DAX® (Performance Index) 001 EUR14500 EUR121.14  December 20, 2024 2,000,000 SQ Level
DEOOOGFOVIB2  GF9VJB DAX® (Performance Index) 001 EUR14600 EUR121.61  December 20, 2024 2,000,000 SQ Level
DEOOOGFOVJE6  GFOVJE DAX® (Performance Index) 001 EUR14,700 EUR12208  December 20, 2024 2,000,000 SQ Level
DEOOOGFOVIK3  GFOVIK DAX® (Performance Index) 001 EUR14800 EUR12253  December 20, 2024 2,000,000 SQ Level
p .

DE00OGFOVMW2  GFovmw  EURO STOXI)E(SQ) Index (Price 501 EUR 3,675 EUR 35.5 March 19, 2021 2,000,000 SQ Level
) .

DEO0OGFOVN18  GFovN1  EURO STOXEUSF% Index (Price )y EUR3725  EUR35.74 March 19, 2021 2,000,000 SQ Level
) :

DEO0OGFOVNH1 ~ GFoVNH  EURO STOXESF% Index (Price ,y  EUR3775  EUR35.93 March 19, 2021 2,000,000 SQ Level
) .

DEO0OGFOVMX0 ~ GFovmx  EURO STOX;SF% Index (Price 1 EUR 3,675 EUR 35.26 April 16, 2021 2,000,000 SQ Level
) .

DEO0OGFOVN26 ~ GFovN2 ~ EURO STOXI)E(USF% Index (Price 0y EuUR 3,725 EUR 35.5 April 16, 2021 2,000,000 SQ Level
) .

DE000GFOVNB4  GFovnB ~ EURO STOXESF% Index (Price , )y EUR3,750  EUR35.61 April 16, 2021 2,000,000 SQ Level
) :

DEOOOGF9VNJ7 Grovng  EURO STOXéSg) Index (Price ;9 EUR 3,775 EUR 35.71 April 16, 2021 2,000,000 SQ Level
® .

DEOOOGFOVNT6 ~ GFOVNT  EURO STOXéUSF?) Index (Price 01 EUR 3,800 EUR 35.8 April 16, 2021 2,000,000 SQ Level
) .

DE000GFOVMY8 ~ GFovmy  EURO STOXE(SF% Index (Price , 9 EUR3675  EUR34.86 May 21, 2021 2,000,000 SQ Level
) .

DEO0OGFOVN34  GFovn3  EURO smx;sg) Index (Price , 9 EUR3,725  EUR35.09 May 21, 2021 2,000,000 SQ Level
® n

DEO0OGFOVNC2  GFovNc ~ EURO STOXéUSF?) Index (Price 701 EUR3,750  EUR 35.19 May 21, 2021 2,000,000 SQ Level
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ISIN WKN Underlying Ratio Cap Issue Price Maturity Date Issue Size (Certificates) Expiry Source
DEOOOGFOVNK5 ~ GF9VNK ~ FURO STOXEUSF?;@ Index (Price 5 51 EUR 3,775 EUR 35.28 May 21, 2021 2,000,000 SQ Level
DEOOOGFOVNU4 ~ GFovNu  EURO STOXI)E(S’F?;@ Index (Price 5 5y EUR 3,800 EUR 35.37 May 21, 2021 2,000,000 SQ Level
DEO0OGFOVN42  GFovNa  EURO STOXI);J’%@ Index (Price, 9 EUR3,725  EUR34.92 June 18, 2021 2,000,000 SQ Level
DEO0OGFOVNLZ ~ GFovNL ~ FURO STOXEUSF?;@ Index (Price 5y EUR3,775 ~ EUR35.12 June 18, 2021 2,000,000 SQ Level
DEOOOGFOVNS9  GFovns — EURO STOXEUSF?? Index (Price 741 EUR3725  EUR34.75 July 16, 2021 2,000,000 SQ Level
DEO0OGFOVNDO ~ GFovND ~ EURO smxgusgf’ Index (Price , )y EUR3,750  EUR34.86 July 16, 2021 2,000,000 SQ Level
DEO0OGFOVNM1 ~ GFovnm  EURO STOXESF‘;? Index (Price 1y EUR3,775  EUR34.96 July 16, 2021 2,000,000 SQ Level
DEO0OGFOVNV2  GFovNy  EURO STOX;SF?? Index (Price 7y EUR3,800  EUR 3506 July 16, 2021 2,000,000 SQ Level
DE000GFOVP57  GFovps  EURO STOXQUSF?? Index (Price , )y EUR3,850  EUR35.23 July 16, 2021 2,000,000 SQ Level
DEO0OGFOVN67  GFovNe  EURO STOXEUSF‘;;@ Index (Price, 9 EUR3,725  EUR3458 August 20, 2021 2,000,000 SQ Level
DE000GFOVNES ~ GFovNE ~ EURO STOXéSg;@ Index (Price 4y EUR3,750  EUR34.69 August 20, 2021 2,000,000 SQ Level
DEOOOGFOVNNY  GFoVNN ~ EURO SToxg(legf’ Index (Price, 9 EUR3775  EUR34.79 August 20, 2021 2,000,000 SQ Level
DE00OGFOVNWO ~ GFovNw  EURO STOXEL?%@ Index (Price 5y EUR3,800  EUR34.89 August 20, 2021 2,000,000 SQ Level
DE000GFOVPO8  GFovpg  EURO STOXéSg;@ Index (Price 7y EUR3,825  EUR34.98 August 20, 2021 2,000,000 SQ Level
DE000GFOVPe5  GFovpe ~ EURO STOX;SQ? Index (Price , 9 EUR3,850  EUR35.07 August 20, 2021 2,000,000 SQ Level
DEO0OGFOVN75  GFovN7  EURO STOXEL?%@ Index (Price 11 EUR3725  EUR3445  September 17, 2021 2,000,000 SQ Level
DE000GFOVNP4  GFovnp  EURO STOXI)E(S%@ Index (Price )y EUR3775  EUR34.67  September 17, 2021 2,000,000 SQ Level
DE000GFOVP16  GFovp1  EURO STOX;SS? Index (Price 7y EUR3,825  EUR34.86  September 17, 2021 2,000,000 SQ Level
DEO0OGFOVNS3  GFovng  EURO STOXE(S%@ Index (Price, 9 EUR3,725  EUR34.33 October 15, 2021 2,000,000 SQ Level
DEO0OGFOVNQ2  GFovNg  EURO STOXE(S%@ Index (Price , 9 EUR3,775  EUR3455 October 15, 2021 2,000,000 SQ Level
DEOOOGFOVNX8 ~ GF9vNx ~ EURO STOXéUSF?? Index (Price 7y EUR3,800  EUR34.65 October 15, 2021 2,000,000 SQ Level
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DEOOOGF9VP24 GFovp2 ~ EURO STOXEUSF?;@ Index (Price 5 51 EUR 3,825 EUR 34.75 October 15, 2021 2,000,000 SQ Level
DEOOOGF9VP73 Grovp7  EURO STOXI)E(S’F?;@ Index (Price 5 5y EUR 3,850 EUR 34.84 October 15, 2021 2,000,000 SQ Level
DEO0OGFOVN91 ~ GFovNg  EURO STOXI);J’%@ Index (Price , )y EUR3,725  EUR3417  November 19, 2021 2,000,000 SQ Level
DEO0OGFOVNRO ~ GFOVNR ~ EURO STOXEUSF?;@ Index (Price 1 EUR 3,775 EUR 34.4 November 19, 2021 2,000,000 SQ Level
DEOOOGFOVNY6 ~ GFovNy — EURO STOXEUSF?? Index (Price 501 EUR 3,800 EUR 34.5 November 19, 2021 2,000,000 SQ Level
DEO00GFOVP32  GFovp3  EURO smxgusgf’ Index (Price 7 EUR 3,825 EUR 34.6 November 19, 2021 2,000,000 SQ Level
DE000GFOVP81  GFovpg  EURO STOXEUSFS;@ Index (Price , )y EUR3,850  EUR34.69  November 19, 2021 2,000,000 SQ Level
DEO0OGFOVLE2  GFovlE  FURO STOX;SF?;E Index (Price , )y EUR2425  EUR23.95  December 17, 2021 2,000,000 SQ Level
DEO0OGFOVLG?7  GFovig  EUYRO STOXQUSF?? Index (Price , )y EUR2475  EUR2441  December 17, 2021 2,000,000 SQ Level
DEO0OGFOVLIL ~ GFovLy  FURO STOXEUSF‘;;@ Index (Price , )y EUR2525  EUR24.87  December 17, 2021 2,000,000 SQ Level
DEO00GFOVLL?  GFoviL  EURO STOX;SF?;@ Index (Price , )y EUR2575  EUR25.33  December 17, 2021 2,000,000 SQ Level
DEOOOGFOVLNZ ~ GFoviN  EURO SToxg(legf’ Index (Price )y EUR2,625  EUR2579  December 17, 2021 2,000,000 SQ Level
DEO0OGFOVLQ6  GFovlg  FURO STOXEL?%@ Index (Price , )y EUR2,675  EUR26.24  December 17, 2021 2,000,000 SQ Level
DEO00GFOVLS2  GFovis  FURO STOX;SF?;@ Index (Price 1 EUR 2,725 EUR26.69  December 17, 2021 2,000,000 SQ Level
DE000GFOVLUS  GFoviu  EURO SToxg(legf’ Index (Price )y EUR2,775  EUR27.14  December 17, 2021 2,000,000 SQ Level
DE000GFOVIW4  GFoviw  EURO STOXEL?%@ Index (Price , )y EUR2,825  EUR27.58  December 17, 2021 2,000,000 SQ Level
DEO0OGFOVLYO  GFovly  EURO STOXI)E(S%@ Index (Price )y EUR2,875  EUR28.02  December 17, 2021 2,000,000 SQ Level
DE000GFOVMO1 ~ GFovmo ~ EURO STOXI)E(SF?? Index (Price 101 EUR2,925  EUR2845  December 17, 2021 2,000,000 SQ Level
DE000GFOVM27  GFovmz ~ EURO STOXéUSFg? Index (Price 101 EUR2,975  EUR28.87  December 17, 2021 2,000,000 SQ Level
DEO00GFOVM43  GFovma  EURO STOXE(SS;@ Index (Price 1)y EUR3,025  EUR29.29  December 17, 2021 2,000,000 SQ Level
DEOOOGFOVMeS  GFovme ~ EURO STOXéUSF?? Index (Price 1y EUR3075  EUR29.71  December 17, 2021 2,000,000 SQ Level
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DEOOOGFOVM84  GFavmg ~ SURO STOXEUSF?;@ Index (Price 5 51 EUR 3,125 EUR 30.11 December 17, 2021 2,000,000 SQ Level
DEO0OGFOVMA8  GFovma  EURO STOXI)E(S’%@ Index (Price 5 5y EUR 3,175 EUR 30.51 December 17, 2021 2,000,000 SQ Level
DEO0OGFOVMC4  GFovmc ~ EURO STOXI);J’%@ Index (Price , )y EUR3225  EUR30.89  December 17, 2021 2,000,000 SQ Level
DEO0OGFOVMEO ~ GFovME  EURO STOXEUSF?;@ Index (Price  , 0y EUR3275 ~ EUR31L27  December 17, 2021 2,000,000 SQ Level
DEOOOGFOVMG5 ~ GFovMg ~ EURO STOXEUSF?? Index (Price 71 EUR3325  EUR31.64  December 17, 2021 2,000,000 SQ Level
DEO0OGFOVMJ9  GFoymy  EURO STOXQUSF?? Index (Price , )y EUR3375  EUR31.99  December 17, 2021 2,000,000 SQ Level
DE000GFOVML5  GFovmL  EURO STOXEUSFS;@ Index (Price , )y EUR3425  EUR3233  December 17, 2021 2,000,000 SQ Level
DEO0OGFOVMN1 ~ GFovmN  EURO STOX;SF?;E Index (Price , 0y EUR3475  EUR3266  December 17, 2021 2,000,000 SQ Level
DEO0OGFOVMQ4  GFovmQ  EUYRO STOXQUSF?? Index (Price , )y EUR3525  EUR3297  December 17, 2021 2,000,000 SQ Level
DE000GFOVMS0 ~ GFovms ~ EURO STOXESS;@ Index (Price , )y EUR3575 ~ EUR3327  December 17, 2021 2,000,000 SQ Level
DE000GFOVMUs ~ GFovmu  EURO STOXéSg;@ Index (Price 1y EUR3625  EUR3355  December 17, 2021 2,000,000 SQ Level
DE000GFOVMZ5 ~ GFovmz ~ EURO SToxg(legf’ Index (Price )y EUR3675  EUR3381  December 17, 2021 2,000,000 SQ Level
DEO0OGFOVNA6  GFovNA  EURO STOXEL?%@ Index (Price , )y EUR3725  EUR34.05  December 17, 2021 2,000,000 SQ Level
DEO00GFOVNS8  GFovNs  EURO STOXéSg;@ Index (Price , )y EUR3,775  EUR3428  December 17, 2021 2,000,000 SQ Level
DEO00GFOVP40  GFovp4  EURO SToxg(legf’ Index (Price , )y EUR3,825  EUR3448  December 17, 2021 2,000,000 SQ Level
DEOOOGFOVNF5  GFOVNF ~ FURO STOXEL?%@ Index (Price 11 EUR3,750  EUR3296  September 16, 2022 2,000,000 SQ Level
DEO00GFOVP99  GFovpg  EURO STOXéUS%@ Index (Price 1)y EUR3,850  EUR33.35  September 16, 2022 2,000,000 SQ Level
DEOOOGFOVPD5 ~ GFovpDp ~ EURO STOXéUSF?;@ Index (Price 7y EUR3,900  EUR3352  September 16, 2022 2,000,000 SQ Level
DEOOOGFOVPA1 ~ GFovpa  EURO STOXéUSFg? Index (Price 701 EUR3,850  EUR32.78 March 17, 2023 2,000,000 SQ Level
DEO0OGFOVPE3  GFovpe  EURO STOXE(S%@ Index (Price 7y EUR3,900  EUR32.96 March 17, 2023 2,000,000 SQ Level
DEOOOGFOVPBY ~ GFovp ~ EURO STOXéUSF?? Index (Price 1y EUR3850  EUR30.94 June 21, 2024 2,000,000 SQ Level
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DE00OGFOVPG8  GFavpg ~ EURO STOXEUSF?;@ Index (Price 5 51 EUR 3,950 EUR 31.23 June 21, 2024 2,000,000 SQ Level
DEOOOGF9VPJ2 Grovpy ~ EURO STOXI)E(SS;@ Index (Price 5 5y EUR 4,000 EUR 31.37 June 21, 2024 2,000,000 SQ Level
DEO0OGFOVKGY ~ GFovkg ~ EURO STOXI);J’%@ Index (Price ;9 EUR 500 EUR 4.94 December 20, 2024 2,000,000 SQ Level
DEO0OGFOVKH? ~ GFovkH  EURO STOXEUSF?;@ Index (Price oy EUR 600 EUR 5.9 December 20, 2024 2,000,000 SQ Level
DEOOOGFOVKJ3  GFovky  FURO STOXEUSF?? Index (Price 51 EUR 700 EUR 6.86 December 20, 2024 2,000,000 SQ Level
DEOOOGFOVKK1 ~ GFOvKk  EUYRO smxgusgf’ Index (Price 9 EUR 800 EUR 7.81 December 20, 2024 2,000,000 SQ Level
DEO0OGFOVKLY ~ GFovkL  EFURO STOXEUSFS;@ Index (Price oy EUR 900 EUR 8.76 December 20, 2024 2,000,000 SQ Level
DEOOOGFOVKM? ~ GFovkm ~ EURO STOXQUSF?? Index (Price 501 EUR 1,000 EUR 9.71 December 20, 2024 2,000,000 SQ Level
DEO0OGFOVKN5 ~ GFovkN ~ EURO STOXQUSF?? Index (Price , )y EUR1,100  EUR10.64  December 20, 2024 2,000,000 SQ Level
DEO0OGFOVKPO ~ GFovkp  EURO STOXEUSF‘;;@ Index (Price , )y EUR1,200  EUR11.58  December 20, 2024 2,000,000 SQ Level
DEO0OGFOVKQ8  GFovkQ  EURO STOXI)E(SF?;@ Index (Price 7y EUR1,250  EUR1204  December 20, 2024 2,000,000 SQ Level
DEOOOGFOVKR6 ~ GF9VKR ~ EURO SToxg(legf’ Index (Price 7 EUR 1,300 EUR 12.5 December 20, 2024 2,000,000 SQ Level
DEO0OGFOVKS4  GFovks  FURO STOXEL?%@ Index (Price , 1y EUR1,350  EUR12.96  December 20, 2024 2,000,000 SQ Level
DEO0OGFOVKT2  GFovkT  EFURO STOX;SF?;@ Index (Price 7y EUR1400  EUR1342  December 20, 2024 2,000,000 SQ Level
DEO0OGFOVKUO ~ GFovku  EURO SToxg(legf’ Index (Price , )y EUR1450  EUR13.88  December 20, 2024 2,000,000 SQ Level
DEOOOGFOVKVS8  GFovky  FURO STOXEL?%@ Index (Price , 1y EUR1,500  EUR14.34  December 20, 2024 2,000,000 SQ Level
DEO0OGFOVKWE ~ GFovkw  EURO STOXI)E(S%@ Index (Price 1y EUR1,550  EUR14.79  December 20, 2024 2,000,000 SQ Level
DEOOOGFOVKX4  GFovkx  EURO STOX;SS? Index (Price 151 EUR1,600  EUR15.24  December 20, 2024 2,000,000 SQ Level
DEOOOGFOVKY2 ~ GFovky  EURO STOXE(S%@ Index (Price 1y EUR1,650  EUR15.69  December 20, 2024 2,000,000 SQ Level
DEO0OGFOVKZ9  GFovkz  EURO STOXI)E(S%@ Index (Price 1y EUR1,700  EUR16.14  December 20, 2024 2,000,000 SQ Level
DEO00GFOVL02  GFovio  EURO STOXéUSF?;@ Index (Price 1y EUR1,750  EUR1659  December 20, 2024 2,000,000 SQ Level
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DEOOOGF9VL10 GrovL1  EURO STOXEUSF?;@ Index (Price 5 51 EUR 1,800 EUR 17.03 December 20, 2024 2,000,000 SQ Level
DEOOOGF9VL28 GFovlz ~ EURO STOXI)E(S’F?;@ Index (Price 5 5y EUR 1,850 EUR 17.47 December 20, 2024 2,000,000 SQ Level
DE000GFOVL36  GFovis  EURO STOXI);L?%@ Index (Price , )y EUR1,900  EUR17.91  December 20, 2024 2,000,000 SQ Level
DEO00GF9VL44  GFovia  EURO STOXEUSF?;@ Index (Price 7y EUR1,950  EUR18.35  December 20, 2024 2,000,000 SQ Level
DEO00GFOVLS1  GFovis ~ EURO STOXEUSF?? Index (Price 507 EUR2000  EUR18.79  December 20, 2024 2,000,000 SQ Level
DEO00GFOVL69  GFovie  EURO smxgusgf’ Index (Price , 9 EUR2,050  EUR19.22  December 20, 2024 2,000,000 SQ Level
DE000GFOVL77  GFovLy  EURO STOXESF‘;? Index (Price 7y EUR2100  EUR19.65  December 20, 2024 2,000,000 SQ Level
DE000GFOvVL85  GFovig  EURO STOX;SF?? Index (Price 1y EUR2150  EUR20.07  December 20, 2024 2,000,000 SQ Level
DEO00GFOVL93  GFovie  EURO STOXQUSF?? Index (Price )7 EUR 2,200 EUR 20.5 December 20, 2024 2,000,000 SQ Level
DEOOOGFOVLA0O  GFoviA  FURO STOXEUSF‘;;@ Index (Price 1y EUR2250  EUR20.91  December 20, 2024 2,000,000 SQ Level
DE000GFOVLBS  GFovie  FURO STOX;SF?;@ Index (Price 107 EUR 2,300 EUR21.33  December 20, 2024 2,000,000 SQ Level
DEO00GFOVLC6 ~ GFovic  EURO SToxg(legf’ Index (Price , 9 EUR2,350  EUR21.73  December 20, 2024 2,000,000 SQ Level
DEO00GFOVLD4  GFovip  FURO STOXEL?%@ Index (Price , 1y EUR2400  EUR2214  December 20, 2024 2,000,000 SQ Level
DEO0OGFOVLF9  GFovLF  FURO STOX;SF?;@ Index (Price , )y EUR2450  EUR2253  December 20, 2024 2,000,000 SQ Level
DEO0OGFOVLH5  GFoviH  EFURO SToxg(legf’ Index (Price , )y EUR2,5500  EUR2292  December 20, 2024 2,000,000 SQ Level
DEOOOGFOVLKY  GFovik  FURO STOXESS;@ Index (Price , )y EUR2550  EUR23.31  December 20, 2024 2,000,000 SQ Level
DE000GFOVLM5  GFovim  EURO STOXéUS%@ Index (Price , 9 EUR2,600  EUR23.69  December 20, 2024 2,000,000 SQ Level
DEO0OGFOVLPS  GFovLp  EURO STOX;SS? Index (Price 101 EUR2,650  EUR24.06  December 20, 2024 2,000,000 SQ Level
DEOOOGFOVLR4  GFovIR  FURO STOXE(S%@ Index (Price , 9 EUR2,700  EUR24.42  December 20, 2024 2,000,000 SQ Level
DEO00GFOVLTO  GFovLT  EURO STOXE(SS;@ Index (Price , )y EUR2,750  EUR24.78  December 20, 2024 2,000,000 SQ Level
DEO0OGFOVLV6 ~ GFoviy ~ EURO STOX;SS? Index (Price 1y EUR2,800  EUR2513  December 20, 2024 2,000,000 SQ Level
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DEOOOGFIOVLX2 GFovLx  EURO STOXESF?;@ Index (Price 5 51 EUR 2,850 EUR 25.47 December 20, 2024 2,000,000 SQ Level
DEOOOGF9VLZ7 GFovLz  EURO STOX;S’%@ Index (Price 5 5y EUR 2,900 EUR 25.81 December 20, 2024 2,000,000 SQ Level
DE000GFOVM19  GFovmi  EURO STOXI)E(J’%@ Index (Price , 9 EUR2,950  EUR26.13  December 20, 2024 2,000,000 SQ Level
DE000GFOVM35  GFovmz ~ EURO STOXESF?;@ Index (Price 7y EUR3,000  EUR2645  December 20, 2024 2,000,000 SQ Level
DEOOOGFOVMS0  GFovms ~ EURO STOXEUSF?? Index (Price 57 EUR3050  EUR26.76  December 20, 2024 2,000,000 SQ Level
DE000GFOVM76  GFovm7y ~ EURO STOXESS;@ Index (Price , )y EUR3,100  EUR27.06  December 20, 2024 2,000,000 SQ Level
DE000GFOVM92  GFovmg  EURO STOXEUSFS;@ Index (Price ,y  EUR3150  EUR27.36  December 20, 2024 2,000,000 SQ Level
DE000GFOVMBE ~ GFovmB  EURO STOX;SF?? Index (Price 7y EUR3,200  EUR27.64  December 20, 2024 2,000,000 SQ Level
DE000GFOVMD2  GFovmp  EURO STOXQUSF?? Index (Price , )y EUR3250  EUR27.91  December 20, 2024 2,000,000 SQ Level
DEO00GFOVME?  GFovme  EURO STOXEUSF‘;;@ Index (Price 1y EUR3,300  EUR28.17  December 20, 2024 2,000,000 SQ Level
DEO0OGFOVMH3 ~ GFovmH  EURO STOXéSg;@ Index (Price 7y EUR3,350  EUR28.43  December 20, 2024 2,000,000 SQ Level
DEO0OGFOVMK? ~ GFoymk ~ EURO SToxg(legf’ Index (Price , )y EUR3400  EUR28.67  December 20, 2024 2,000,000 SQ Level
DE000GFOVMM3  GFovmm  EURO STOXEL?%@ Index (Price ,y  EUR3450  EUR28.91  December 20, 2024 2,000,000 SQ Level
DE000GFOVMPE  GFovmp  EURO STOXéSg;@ Index (Price 7y EUR3,5500  EUR29.13  December 20, 2024 2,000,000 SQ Level
DEOOOGFOVMR2 ~ GFoVMR  EURO SToxg(legf’ Index (Price , )y EUR3550  EUR29.35  December 20, 2024 2,000,000 SQ Level
DE000GFOVMTS  GFovmT  EURO STOXEL?%@ Index (Price , 7 EUR3,600  EUR29.56  December 20, 2024 2,000,000 SQ Level
DE000GFOVMv4  GFovmy ~ EURO STOXI)E(S%@ Index (Price 1y EUR3,650  EUR29.76  December 20, 2024 2,000,000 SQ Level
DEOOOGFOVNOO ~ GFovNo ~ EURO STOX;SS? Index (Price 151 EUR3,700  EUR29.95  December 20, 2024 2,000,000 SQ Level
DEOOOGFOVNG3 ~ GFoyNGg  EURO STOXéUSFg? Index (Price 101 EUR3,750  EUR30.13  December 20, 2024 2,000,000 SQ Level
DEO0OGFOVNZ3  GFovNz  EURO STOXE(S%@ Index (Price 107 EUR 3,800 EUR 30.3 December 20, 2024 2,000,000 SQ Level
DEOOOGFOVPC? ~ GFovpc ~ EURO STOXI)E(SF?? Index (Price 1y EUR3,850  EUR3046  December 20, 2024 2,000,000 SQ Level
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® .
DEOOOGF9VPFO GrovpF  EURO STOXE(SF% Index (Price 5 51 EUR 3,900 EUR 30.62 December 20, 2024 2,000,000 SQ Level
5 -
DEOOOGFOVPH6 ~ GFovpH  EURO STOX;S’F% Index (Price 5 5y EUR 3,950 EUR 30.76 December 20, 2024 2,000,000 SQ Level
o .
DEO0OGFOVPKO ~ GFovpk ~ EURO STOXI)E(J’S) Index (Price 07 EUR 4,000 EUR 30.9 December 20, 2024 2,000,000 SQ Level
DEOOOGF9VJL1 GF9VJL MDAX® (Performance Index) 0.001 EUR 31,500 EUR 30.43 March 19, 2021 2,000,000 SQ Level
DEOOOGF9VJIM9 GF9VIM MDAX® (Performance Index) 0.001 EUR 31,750 EUR 30.56 March 19, 2021 2,000,000 SQ Level
DEOOOGF9VJP2 GF9VJP MDAX® (Performance Index) 0.001 EUR 32,000 EUR 30.68 March 19, 2021 2,000,000 SQ Level
DEOOOGF9VJU2 GF9VJU MDAX® (Performance Index) 0.001 EUR 32,250 EUR 30.79 March 19, 2021 2,000,000 SQ Level
DEOOOGF9VJIN7 GF9VJN MDAX® (Performance Index) 0.001 EUR 31,750 EUR 30.01 June 18, 2021 2,000,000 SQ Level
DEOOOGF9VJQO0 GF9VJIQ MDAX® (Performance Index) 0.001 EUR 32,000 EUR 30.14 June 18, 2021 2,000,000 SQ Level
DEOOOGF9VJIVO0 GF9VJV MDAX® (Performance Index) 0.001 EUR 32,250 EUR 30.26 June 18, 2021 2,000,000 SQ Level
DEOOOGF9VK29 GF9VK2 MDAX® (Performance Index) 0.001 EUR 32,500 EUR 30.38 June 18, 2021 2,000,000 SQ Level
DEOOOGF9VJR8 GF9VJR MDAX® (Performance Index) 0.001 EUR 32,000 EUR 29.68 September 17, 2021 2,000,000 SQ Level
DEOOOGF9VJIW8 GFOVIW MDAX® (Performance Index) 0.001 EUR 32,250 EUR 29.8 September 17, 2021 2,000,000 SQ Level
DEOOOGF9VK37 GF9VK3 MDAX® (Performance Index) 0.001 EUR 32,500 EUR 29.93 September 17, 2021 2,000,000 SQ Level
DEOOOGF9VJIS6 GF9VJS MDAX® (Performance Index) 0.001 EUR 32,000 EUR 29.22 December 17, 2021 2,000,000 SQ Level
DEOOOGF9VJIX6 GF9VJIX MDAX® (Performance Index) 0.001 EUR 32,250 EUR 29.35 December 17, 2021 2,000,000 SQ Level
DEOOOGF9VK45 GF9VK4 MDAX® (Performance Index) 0.001 EUR 32,500 EUR 29.47 December 17, 2021 2,000,000 SQ Level
DEOOOGF9VK94 GF9VK9 MDAX® (Performance Index) 0.001 EUR 32,750 EUR 29.59 December 17, 2021 2,000,000 SQ Level
DEOOOGF9VJIT4 GFOVJIT MDAX® (Performance Index) 0.001 EUR 32,000 EUR 28.84 March 18, 2022 2,000,000 SQ Level
DEOOOGF9VJY4 GFOVJIY MDAX® (Performance Index) 0.001 EUR 32,250 EUR 28.97 March 18, 2022 2,000,000 SQ Level
DEOOOGF9VK52 GF9VK5 MDAX® (Performance Index) 0.001 EUR 32,500 EUR 29.09 March 18, 2022 2,000,000 SQ Level
DEOOOGF9VKA2 GF9VKA MDAX® (Performance Index) 0.001 EUR 32,750 EUR 29.21 March 18, 2022 2,000,000 SQ Level
DEOOOGF9VJZ1 GF9vVJIz MDAX® (Performance Index) 0.001 EUR 32,250 EUR 28.63 June 17, 2022 2,000,000 SQ Level
DEOOOGF9VK60 GF9VK6 MDAX® (Performance Index) 0.001 EUR 32,500 EUR 28.75 June 17, 2022 2,000,000 SQ Level
DEOOOGF9VKBO GF9VKB MDAX® (Performance Index) 0.001 EUR 32,750 EUR 28.87 June 17, 2022 2,000,000 SQ Level
DEOOOGF9VKO03 GF9VKO MDAX® (Performance Index) 0.001 EUR 32,250 EUR 28.31 September 16, 2022 2,000,000 SQ Level
DEOOOGF9VK78 GF9VK7 MDAX® (Performance Index) 0.001 EUR 32,500 EUR 28.44 September 16, 2022 2,000,000 SQ Level
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ISIN WKN Underlying Ratio Cap Issue Price Maturity Date Issue Size (Certificates) Expiry Source
DEOOOGF9VKC8 GF9VKC MDAX® (Performance Index) 0.001 EUR 32,750 EUR 28.56 September 16, 2022 2,000,000 SQ Level
DEOOOGF9VKE4 GF9VKE MDAX® (Performance Index) 0.001 EUR 33,000 EUR 28.68 September 16, 2022 2,000,000 SQ Level
DEOOOGF9VK11 GF9VK1 MDAX® (Performance Index) 0.001 EUR 32,250 EUR 28.02 December 16, 2022 2,000,000 SQ Level
DEOOOGF9VK86 GF9VK8 MDAX® (Performance Index) 0.001 EUR 32,500 EUR 28.15 December 16, 2022 2,000,000 SQ Level
DEOOOGF9VKD6 GF9VKD MDAX® (Performance Index) 0.001 EUR 32,750 EUR 28.27 December 16, 2022 2,000,000 SQ Level
DEOOOGF9VKF1 GFIOVKF MDAX® (Performance Index) 0.001 EUR 33,000 EUR 28.39 December 16, 2022 2,000,000 SQ Level
DEOOOGF9VPL8 GF9VPL TecDAX® (Performance Index) 0.01 EUR 3,400 EUR 31.52 June 18, 2021 2,000,000 Maturity Close
DEOOOGF9VPP9 GF9VPP TecDAX® (Performance Index) 0.01 EUR 3,440 EUR 31.7 June 18, 2021 2,000,000 Maturity Close
DEOOOGF9VPM6 GF9VPM TecDAX® (Performance Index) 0.01 EUR 3,400 EUR 31.01 September 17, 2021 2,000,000 Maturity Close
DEOOOGF9VPQ7 GF9VPQ TecDAX® (Performance Index) 0.01 EUR 3,440 EUR 31.2 September 17, 2021 2,000,000 Maturity Close
DEOOOGF9VPN4 GF9VPN TecDAX® (Performance Index) 0.01 EUR 3,400 EUR 30.59 December 17, 2021 2,000,000 Maturity Close
DEOOOGF9VPU9 GF9VPU TecDAX® (Performance Index) 0.01 EUR 3,520 EUR 30.77 March 18, 2022 2,000,000 Maturity Close
DEOOOGF9VPR5 GFI9VPR TecDAX® (Performance Index) 0.01 EUR 3,440 EUR 30.08 June 17, 2022 2,000,000 Maturity Close
DEOOOGF9VPV7 GF9VPV TecDAX® (Performance Index) 0.01 EUR 3,520 EUR 30.44 June 17, 2022 2,000,000 Maturity Close
DEOOOGF9VPS3 GF9VPS TecDAX® (Performance Index) 0.01 EUR 3,440 EUR 29.78 September 16, 2022 2,000,000 Maturity Close
DEOOOGF9VPW5 GFOVPW TecDAX® (Performance Index) 0.01 EUR 3,520 EUR 30.13 September 16, 2022 2,000,000 Maturity Close
DEOOOGF9VPT1 GFOVPT TecDAX® (Performance Index) 0.01 EUR 3,440 EUR 29.5 December 16, 2022 2,000,000 Maturity Close
DEOOOGF9VPX3 GF9VPX TecDAX® (Performance Index) 0.01 EUR 3,520 EUR 29.85 December 16, 2022 2,000,000 Maturity Close

UNDERLYING INFORMATION
Underlying Bloomberg Reuters Reference Currency ISIN Index Sponsor Spot Reference

DAX® (Performance Index)* DAX Index .GDAXI EUR DE0008469008 Deutsche Borse AG EUR 14049.53

EURO STOXX 50° Index (Price EUR)**  SX5E Index .STOXX50E EUR EU0009658145 STOXX Limited EUR 3645.05
MDAX® (Performance Index)** MDAX Index .MDAXI EUR DE0008467416 Deutsche Borse AG EUR 31356.65
TecDAX® (Performance Index)**** TDXP Index .TECDAX EUR DE0007203275 Deutsche Borse AG EUR 3293.58
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GENERAL INFORMATION

DATES

Strike Date

Start of Public
Offering (DE)
Start of Public
Offering (AT)

Settlement Date

January 8, 2021

January 13, 2021

January 13, 2021

January 15, 2021

First Trading Date January 13, 2021

The day immediately preceding the Maturity Date on which the

Last Trading Date exchange where the Certificates are listed is open for trading.

PRODUCT INFORMATION

Each Certificate entitles the holder, in accordance with the respective
Terms and Conditions of the Certificates, to receive 3 Business Days
Certificate Right after the Valuation Date:

Ratio - min[ReferencePrice(Final), Cap]

In respect to products with Expiry Source Maturity Close:
The official closing price of the Underlying on any Index
Calculation Day as calculated and published by the Index
Sponsor.

In respect to products with Expiry Source SQ Level:

The settlement price (official special quotation) of the option on
the Underlying on the Maturity Date as published by the
derivatives exchange. If on such a day no official settlement
price is available, the official closing price of the Underlying on
any Index Calculation Day as calculated and published by the
Index Sponsor.

Reference Price

Reference Price

(Final) The Reference Price on the Valuation Date

Index Calculation
Day

Valuation Date

Business Days

Listing

Secondary Trading

Issue Size

Trading Size

Minimum Exercise

Section 871(m)

Such day on which the Underlying is usually calculated and
published by the Index Sponsor

Maturity Date. If such date is not an Index Calculation Day, the
next following Index Calculation Day shall be the Valuation
Date.

TARGET

Application will be made to include the Certificates in the
Segment Borse Frankfurt Zertifikate Premium of the Frankfurt
Stock Exchange and in the regulated unofficial market
(Freiverkehr) of the Stuttgart Stock Exchange (EUWAX), in
each case for continuous trading.

The Issuer intends to make a market in the securities on a
regular basis under normal market conditions, but the Issuer
does not commit and is under no obligation legal or otherwise
to make any market in the securities.

The Issuer reserves the right to increase the Issue Size at any
time.

1 Certificate
1 Certificate
The Issuer has determined that, as of the Trade Date, the

Certificates will not be subject to withholding under Section
871(m) of the U.S. Internal Revenue Code.
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ISSUER INFORMATION

Issuer Goldman, Sachs & Co. Wertpapier GmbH, Frankfurt, Germany
Certificate Agent Goldman Sachs Bank Europe SE, Frankfurt, Germany

Lead Manager Goldman Sachs Bank Europe SE, Frankfurt, Germany
Calculation Agent Goldman Sachs International, London, GB

Guarantor The Goldman Sachs Group, Inc., Delaware, USA

Guarantor Rating A3 (Moody's)/ BBB+ (Standard & Poor's) / A (Fitch)
Depository Clearstream Banking AG, Frankfurt am Main

Fees payable by GS.

A selling commission may have been paid by Goldman Sachs International or any of its
affiliates (collectively, “GS”) in relation to this transaction. Please refer to the Final Terms
for further details.

OFFERING INFORMATION

These Certificates have not been and will not be registered under the U.S. Securities
Act of 1933. These Certificates may not be offered or sold within the United States or to,
or for the benefit of, United States Persons (as defined in Regulation S under the
Securities Act). This Document may not be distributed in the United States.

Information for German investors: This document is neither a sales prospectus in
terms of the German Securities Sales Prospectus Act, nor a prospectus in terms of the
German Securities Prospectus Act or general civil law, and may not be interpreted as
such. Reference should be made to the published base prospectus including any
supplements thereto and the final terms relating to the Certificates (together referred to
as the "Prospectus"), which contain the only legally binding terms of the Certificates.
The final terms relating to the Certificates will be published in Germany on the first day
of the public offering by being made available free of charge at Goldman Sachs Bank
Europe SE, Marienturm, Taunusanlage 9-10, 60329 Frankfurt am Main. In addition, the
base prospectus, any supplements thereto and the final terms will be available for
investors from the first day of the public offering in electronic form on the issuer's,
offeror's and paying agent's website www.gs.de. The public offering of the Certificates in
Germany is expected to commence on the date stated above as the Start of Public
Offering (DE).

Information for Austrian investors: This document (the "Document") serves marketing

purposes and is indicative only. The Document is neither a sales prospectus in terms of
the German Securities Sales Prospectus Act nor German civil law nor a prospectus in
terms of the Austrian Capital Markets Act or Austrian civil law, and may not be
interpreted as such. Reference should be made to the published base prospectus
including any supplements thereto and the final terms relating to the Certificates
(together referred to as the "Prospectus"), which contain the only legally binding terms of
the Certificates which supersede or prevail over any prior communications or materials
relating to the Certificates, including the Document. The final terms relating to the
Certificates will be published on the website of the issuer. Paper copies are available
free of charge at Goldman Sachs Bank Europe SE, Marienturm, Taunusanlage 9-10,
60329 Frankfurt am Main. In addition, the base prospectus will be available for investors
from the business day preceding the first day of the public offering in electronic form on
the website www.gs.de. The public offering of the Certificates in Austria is expected to
commence on the Start of Public Offering (AT) as stated above. This Document is not
intended for any retail client. The investor acknowledges that the Certificates are, before
a public offer as stated above takes place, distributed in Austria only to qualified
investors, as defined in § 1/1/5a of the Austrian Capital Markets Act. The investor
acknowledges that it is his sole responsibility to review the Document and the
Prospectus. Goldman Sachs will not assume any responsibility for the financial
consequences of the purchaser acquiring and/or trading the Certificates described in the
Document.

You understand that no action has been taken by GS to permit a public offering of the
Securities in any jurisdiction other than the ones stated above.

You agree that: (i) you will not offer, sell or deliver any of the Securities described in this
material in any jurisdiction, except in compliance with all applicable laws, and (ii) you will
take, at your own expense, whatever action is required to permit your purchase and
resale of the Securities.

Where you receive a selling commission from GS you confirm that such payment
complies with all applicable law in the territory into which you distribute the product,
including where applicable that; (i) you have disclosed the nature and amount of the
payment to the extent you are required to do so; (ii) you have confirmed that the receipt
of any payment by you from GS does not conflict with your duty to act in the best
interests of those to whom you owe such duties; and (iii) you have determined that the
payment is designed to enhance the quality of the service to any investor seeking to
invest in the investments set out in this material.

UNDERLYING DISCLAIMER

*DAX"” is a registered trademark of Deutsche Bérse AG. This Financial Instrument is neither
sponsored nor promoted, distributed or in any other manner supported by Deutsche Bérse AG (the
"Licensor"). The Licensor does not give any explicit or implicit warranty or representation, neither
regarding the results deriving from the use of the Index and/or the Index Trademark nor regarding
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the Index value at a certain point in time or on a certain date nor in any other respect. The Index is
calculated and published by the Licensor. Nevertheless, as far as admissible under statutory law
the Licensor will not be liable vis-a-vis third parties for potential errors in the Index. Moreover, there
is no obligation for the Licensor vis-a-vis third parties, including investors, to point out potential
errors in the Index. Neither the publication of the Index by the Licensor nor the granting of a license
regarding the Index as well as the Index Trademark for the utilization in connection with the
Financial Instrument or other securities or financial products, which derived from the Index,
represents a recommendation by the Licensor for a capital investment or contains in any manner a
warranty or opinion by the Licensor with respect to the attractiveness on an investment in this
product. In its capacity as sole owner of all rights to the Index and the Index Trademark the Licensor
has solely licensed to the issuer of the Financial Instrument the utilization of the Index and the Index
Trademark as well as any reference to the Index and the Index Trademark in connection with the
Financial Instrument.

*The EURO STOXX 50° is the intellectual property of STOXX Limited, Zurich, Switzerland and/or
its licensors ("Licensors"), which is used under license. The securities or other financial instruments
based on the index are in no way sponsored, endorsed, sold or promoted by STOXX and its
Licensors and neither STOXX nor its licensors shall have any liability with respect thereto.

=MDAX® is a registered trademark of Deutsche Borse AG. This financial instrument is neither
sponsored nor promoted, distributed or in any other manner supported by Deutsche Borse AG (the
“ Licensor"). Neither the publication of the Index by the Licensor nor the granting of a license
regarding the Index as well as the Index Trademark for the utilization in connection with the financial
instrument or other securities or financial products, which derived from the Index, represents a
recommendation by the Licensor for a capital investment or contains in any manner a warranty or
opinion by the Licensor with respect to the attractiveness on an investment in this product.”

#eTacDAX ® is a registered trademark of Deutsche Borse AG. This financial instrument is neither
sponsored nor promoted, distributed or in any other manner supported by Deutsche Borse AG (the
“ Licensor"). Neither the publication of the Index by the Licensor nor the granting of a license
regarding the Index as well as the Index Trademark for the utilization in connection with the financial
instrument or other securities or financial products, which derived from the Index, represents a
recommendation by the Licensor for a capital investment or contains in any manner a warranty or
opinion by the Licensor with respect to the attractiveness on an investment in this product.”

RISK INFORMATION

THESE SECURITIES ARE NOT PRINCIPAL PROTECTED. THERE IS A RISK THAT
YOU COULD LOSE ALL OF YOUR INVESTMENT.

Credit risk: Investors in Securities will be exposed to the credit risk of Goldman Sachs.
If the Issuer and/or Guarantor become insolvent or cannot make the payments on the
Securities for any other reason, you will lose some or all of your investment. A decline
in Goldman Sachs’ credit quality is likely to reduce the market value of the Securities
and therefore the price an investor may receive for the Securities if they were to sell
them in the market.

Volatility: These Securities are volatile instruments. Volatility refers to the degree of
unpredictable change over time of a certain variable in this case the price, performance
or investment return of a financial asset. Volatility does not imply direction of the price
or investment returns. An instrument that is volatile is likely to increase or decrease in
value more often and/or to a greater extent than one that is not volatile.

Leverage: These Securities are subject to leverage. Where an investment is subject to
leverage, the effective exposure to the underlying asset or payment reference is
increased. Leverage may expose investors to increased losses where the value of
underlying asset falls. Leverage can be embedded in derivative components of
complex financial instruments.

Combining investment types: These Securities may have some or all of the
characteristics of debt and derivatives instruments. These elements could interact to
produce both an enhanced possibility of loss of the initial investment or an enhanced
return.

Investment return: The price of these Securities and the income generated, if any,
may go down or up. You may realize losses on any investment made and you may get
back nothing at all You should read the base prospectus and the applicable final terms
for the final terms and conditions and for a description of related risks. . Risks include,
but are not limited to, the following:

» The market price of the Securities may be influenced by many unpredictable factors,
including economic conditions, the creditworthiness of GS, the value of any underlyers
and certain actions taken by GS (see Conflict of Interests below). Accordingly, if you
sell your Securities prior to maturity you may receive less than the issue price of the
Securities.

* In the case of Securities referencing one or more indices or other underlying assets
(collectively, the “Underlyings”), changes in the price of the Securities may not correlate
to changes in the value of the Underlyings; any declines or gains in the value of one
Underlying may be more than offset by movements in the value of other Underlyings.

* The price of these Securities may be adversely affected by trading and other
transactions by GS relating to the Securities and/or any Underlyings

* The price of these Securities could be significantly impacted by determinations that
GS may make in its sole discretion from time to time as calculation agent and/or index
sponsor, as the case may be.

Relevant Information: GS may, by virtue of its status as an underwriter, advisor or
otherwise, possess or have access to information relating to these Securities, and/or
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any Underlyings and any derivative instruments referencing them (together “Relevant
Instruments”). GS will not be obliged to disclose any such Relevant Information to you.

No Exchange Guarantee nor Contract Ownership: These Securities are not
guaranteed by an exchange nor does it result in the ownership of any futures contracts.

No Liquidity: There may be no market for these Securities. An investor must be
prepared to hold them until the Maturity Date. GS may, but is not obliged to, make a
market. If it does, it may cease at any time without notice.

Valuation: Assuming no change in market conditions or other factors, the value of
these Securities on the Settlement Date may be significantly less than the execution
price on the trade date. If you unwind your investment early, you may receive less than
the stated redemption amount and/or settlement amount.

Price Discrepancy: Any price quoted for these Securities by GS may differ
significantly from (i) the Securities’ value determined by reference to GS pricing models
and (ii) any price quoted by a third party.

Foreign Exchange: Foreign currency denominated Securities are subject to
fluctuations in exchange rates that could have an adverse effect on the value or price
of, or income derived from, the investment.

Secondary market risks: The Issuer or the Lead Manager, as applicable, intends,
under normal market conditions, to provide bid and offer prices for these Securities on
a regular basis. However, the Issuer or the Lead Manager, as applicable, makes no
firm commitment to provide liquidity by means of bid and offer prices for these
Securities, and assumes no legal obligation to quote any such prices or with respect to
the level or determination of such prices. Potential Investors therefore should not rely
on the ability to sell these Securities at a specific time or at a specific price.

In special market situations, where the Issuer is completely unable to enter into
hedging transactions, or where such transactions are very difficult to enter into, the
spread between the bid and offer prices may be temporarily expanded, in order to limit
the economic risks of the Issuer.

Taxation: Neither the Issuer nor the Guarantor shall be liable for or otherwise obliged
to pay any present or future tax, duty, withholding or other similar payment which may
arise as a result of the ownership, transfer or exercise of any Securities.

Where such withholding or deduction is required by law, the appropriate withholding or
deduction shall be made and neither the Issuer nor the Guarantor shall have any
obligation to pay any additional amounts to compensate for such withholding or
deduction

Section 871(m) of the U.S. Internal Revenue Code: The U.S. Treasury Department

has issued regulations under which amounts paid or deemed paid on certain financial
instruments that are treated as attributable to U.S.-source dividends could be treated,
in whole or in part depending on the circumstances, as a "dividend equivalent" payment
that is subject to tax at a rate of 30 per cent. (or a lower rate under an applicable
treaty). We have determined that, as of the issue date of the Certificates, the
Certificates will not be subject to withholding under these rules. In certain limited
circumstances, however, it is possible for United States alien holders to be liable for tax
under these rules with respect to a combination of transactions treated as having been
entered into in connection with each other even when no withholding is required. United
States alien holders should consult their tax advisor concerning these regulations,
subsequent official guidance and regarding any other possible alternative
characterisations of their Certificates for United States federal income tax purposes.
See "United States Tax Considerations — Dividend Equivalent Payments" in the
relevant prospectus for a more comprehensive discussion of the application of Section
871(m) to the Certificates.

DISCLAIMER

Conflict of Interests: GS may from time to time be an active participant on both sides
of the market for the Relevant Instruments at any time and have long or short positions
in, or buy and sell Relevant Instruments (on a principal basis or otherwise) identical or
related to those mentioned herein. GS’ hedging and trading activities with respect to the
Securities may affect the value of other Relevant Instruments and vice versa. GS may
be calculation agent or sponsor of Underlyings and as such may make determinations
affecting the value of the Securities.

No Offer: This term sheet has been prepared for discussion purposes only. It is not an
offer to buy the Securities described within or enter into any agreement. Neither GS, nor
any of their officers or employees is soliciting any action based upon it. Finalised terms
and conditions are subject to further discussion and negotiation and also to GS internal
legal, compliance and credit approval.

No Representation: GS makes no representations as to (a) the suitability of the
Securities for any particular investor (b) the appropriate accounting treatment or possible
tax consequences of investing in the Securities or (c) the future performance of the
Securities either in absolute terms or relative to competing investments. Changes in the
creditworthiness or performance of the Securities or any Underlyer may affect the value
of the Securities and could result in it redeeming or being valued at zero.

Not Complete Information: This term sheet does not completely describe the merits
and risks of the Securities and will, if a transaction results, be superseded by final legal
documentation which may contain deemed representations by investors regarding,
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among other things, offer, resale and hedging of the Securities.

No Advice: This material should not be construed as investment, financial, strategic,
legal, regulatory, accounting or tax advice. It does not take into account the particular
investment objectives, financial situation or needs of individual clients. Certain
transactions, including those involving futures, options and high yield securities, give rise
to substantial risk and are not suitable for all investors. Accordingly clients should
consider whether the Securities described herein are suitable for their particular
circumstances and should consult their own accounting, tax, investment and legal
advisors before investing. GS is acting as an arm’s-length contractual counterparty and
not as an advisor or fiduciary. GS does not accept any responsibility to update any
opinions or other information contained in this material.

Representation: If a transaction arises as a result of this term sheet you agree that you
will not offer, sell or deliver the Securities in any jurisdiction except under circumstances
that will result in compliance with the applicable laws thereof, and that you will take at
your own expense whatever action is required to permit your purchase and resale of the
Securities. EEA standard selling restrictions apply.

European Distribution: This material has been prepared for the recipient by the Equity
Derivatives Division of Goldman Sachs International (“GSI”) and is not the product of the
research department. GSI is authorized by the Prudential Regulation Authority and
regulated by the Financial Conduct Authority and the Prudential Regulation Authority.

No prospectus: This document is not, and under no circumstances is to be construed
as a prospectus or advertisement.

Disclosure of Information: No part of this material may be (i) copied, photocopied, or
duplicated in any form, by any means or (ii) redistributed without GS prior written
consent. However, GS agrees that, subject to applicable law, any and all aspects of the
Securities that are necessary to support any U.S. federal income tax benefits, may be
disclosed without GS imposing any limitation of any kind.

No bank deposits: The Securities are not bank deposits insured or guaranteed by the
United States Federal Deposit Insurance Corporation, the Deposit Insurance Fund or
any other governmental agency or deposit protection fund run by public, private or
community banks. The Securities are guaranteed by the Guarantor and the Guarantee
will rank pari passu with all other unsecured and unsubordinated indebtedness of the
Guarantor.

SELLING RESTRICTION

United States: No Sales to United States Persons. The Securities have not been and
will not be registered under the Securities Act of 1933, as amended (the “Act”), and may
not be offered or sold within the United States or to, or for the account or benefit of, U.S.

persons, as defined in the Act. Accordingly, you represent that you will not offer or sell
the Securities inside the United States or to U.S. Persons.

United Kingdom: This term sheet is for information purposes only and does not
constitute an invitation or offer to underwrite, subscribe for or otherwise acquire or
dispose of any securities in any jurisdiction. This term sheet is only addressed to and
directed at persons outside the United Kingdom and persons in the United Kingdom who
have professional experience in matters related to investments or who are high net worth
persons within article 12(5) of the Financial Services and Markets Act 2000 (Financial
Promotion) Order 2005 (all such persons together being referred to as “Relevant
Persons”) and must not be acted on or relied on by other persons in the United Kingdom.
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 term sheet is
not a prospectus for the purposes of the prospectus rules of the United Kingdom but is an
advertisement.

If you are distributing Goldman Sachs 'retail investment products" (as such term is
defined in the handbook of the Financial Conduct Authority and the Prudential Regulation
Authority) into the United Kingdom and you are entitled to receive any commission or fee
from Goldman Sachs, you represent and warrant to Goldman Sachs that you will not
transfer any part of that commission or fee to any third party who may advise retail
investors to purchase a Goldman Sachs retail investment product.

If you are authorised and regulated by the Financial Conduct Authority or if you are
authorized by the Prudential Regulation Authority and regulated by the Financial Conduct
Authority and the Prudential Regulation Authority to provide investment advice to retail
investors in the United Kingdom and you are providing advice to retail investors in respect
a Goldman Sachs retail investment product, you undertake not to request any
commission or fee from Goldman Sachs and to otherwise reject any such payment
offered to you. Under no circumstances shall Goldman Sachs facilitate the payment of an
adviser charge on behalf of retail clients in the United Kingdom.

Distribution to other European Economic Area (“EEA”) Countries and to the
United Kingdom: In relation to each member state of the European Economic Area and
to the United Kingdom (each, a “Relevant Member State”), each purchaser of the
Securities represents and agrees that it has not made and will not make an offer of the
Securities to the public in that Relevant Member State prior to the publication of a
prospectus in relation to the Securities which has been approved by the competent
authority in that Relevant Member State or, where appropriate, approved in another
Relevant Member State and notified to the competent authority in that Relevant Member
State, all in accordance with the Prospectus Regulation, except that it may make an
offer of Securities to the public in that Relevant Member State:

e to any legal entity which is a qualified investor as defined in the Prospectus
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Regulation;

e to fewer than 150 natural or legal persons (other than qualified investors as
defined in the Prospectus Regulation);

e in any other circumstances falling within Article 1(4) of the Prospectus
Regulation,

provided that no such offer of Securities shall require GS to publish a prospectus
pursuant to Article 3 of the Prospectus Regulation or supplement a prospectus pursuant
to Article 23 of the Prospectus Regulation.

For the purposes of the provision above, the expression an “offer of Securities to the
public” in relation to any Securities in any Relevant Member State means the
communication in any form and by any means of sufficient information on the terms of
the offer and the Securities to be offered so as to enable an investor to decide to
purchase or subscribe the Securities and the expression “Prospectus Regulation”
means Regulation (EU) 2017/1129.

In connection with its distribution in the United Kingdom and the European Economic
Area, this material has been issued and approved by Goldman Sachs International
which is authorized by the Prudential Regulation Authority and regulated by the
Financial Conduct Authority and the Prudential Regulation Authority; it is not a research
report and not a product of the Goldman Sachs research department.
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