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INDEX/FUND

POTENTIAL INDICATIVE
NEXT PERFORMANCE KICKOUT ANNUAL OBSERVATION MATURITY
BCP KICK OUT BONDS UNDERLYING INDEX/FUND STRIKE DATE OBSERVATION SINCESTRIKE HURDLE* COUPON ngUUPIEQ:‘ﬁE FREQUENCY DATE PERFBO?;:BANCE
(TO 30TH JUNE)
H 0O,
BCP Transatlantic Defensive Bond & ggfgg?:tsg:i:‘;ﬁ;gtolfxfc 17% 03-Jul-24 03-Jul-25  -568% 0.00% 9.0% 9.0%  Quarterly 10-Jul-34  0.00%
BCP Transatlantic ESG Bond 6 ;ﬁﬁ;jﬁ?gﬁ?:féggiﬁ :tellfgtes\évz O4-Apr-24  O7-Jul-25  -345% 000% 90%  125%  Quarterly 13-Apr-34  0.00%
o
BCP European Defensive ESG Bond 5  Quadrant Europe Fund 14-Apr-22  14-Jul-25 -16.97%  0.00% 10.0% 32.5% Quarterly  28-Apr-32 0.00%
N O,
BCP Transatlantic Defensive Bond 9 gglf;;?:tsgteli?;ﬁ(lgg :(\;\éfc 17% 23-Aug-24  25-Aug-25 -1.18% 0.00%  9.1% 9.1% Quarterly 30-Aug-34 0.00%
BCP European Defensive ESG Bond 4  Quadrant Europe Fund 25-Feb-22  25-Aug25  -17.46% 000% 10.0%  350%  Quarterly 10-Mar-32
1 O,
BCP Transatlantic Defensive Bond 7 ﬁg'fggfrﬂfgﬂi?;ni;ﬁ’f’. Ec\j’\éfc 17% 31-May-24  01-Sep-25  -2.94% 0.00% 9.0%  1.25%  Quarterly 07-Jun-34  0.00%
. N
BCP Transatlantic Defensive Bond 10 égfggfﬂsgii:‘;ﬁ;gﬂ:xfc 17% 09-Oct-24 09-Oct-25  -501% 0.00% 9.0% 9.0%  Quarterly 16-Oct-34  0.00%
EgPBhgs;”'”gstar Transatlantic %‘r’;g't”\?;t:;lﬁj 1578/3 I?eEL:;?nzg:teSSOOEUR 13-Dec-24 15-Dec-25  -755% 000% 90%  9.0%  Quarterly 20-Dec-34  0.00%
Morningstar Transatlantic Technology
Egﬁiljgi;ﬁ:nhsng?ngg & and Communication Services Select 20-Dec-24 22-Dec-25 -1.83% 0.00% 12.0% 12.0% Quarterly 29-Dec-34 0.00%
20 Decrement 50 POint .............................................
igPler?;né ngstar Transatlantic gfgrgg/%sl‘;fl[ltﬁ;zOchrEe‘::;‘t’gg SE(L)JR 29-Jan-25 29-Jan-26  -10.95% 0.00% 9.0% 9.0%  Quarterly 05-Feb-35  0.00%
EICCE_TC“’;L%EEEORA? S&P/Euro Stoxx Zg'lzﬁgfaﬂam'c VT Fix Dividend 21-Mar-25  23-Mar-26  -11.67% 000% 90%  90%  Quarterly 04-Apr-35  0.00%
Dol orger Risk SER/Euro Stoxx oo ransatantic VT Fix Dividend 09-May-25 11-May-26  -131% 000% 90%  90%  Quarterlly 23-May-35  0.00%
Morningstar Transatlantic Technology
BCP Global Technology & and Communication Services Select ~ 20-Feb-25 20-Aug-26  -6.57% 0.00% 12.0%  18.0%  Quarterly 27-Feb-35  0.00%

Communications Bond 2

20 Decrement 50 Point

*

The Kick Out Hurdle is the minimum level Index growth required on an Observation Date to trigger a kick out.

** The Cummulative Coupon is only payable if the Index Performance is above the Kick Out Hurdle at the next Observation Date.

Warning: All the products mentioned in this flyer are capital at risk.

Warning: If you invest in this product you may lose some or all of the money you invest. Warning: If you cash in your investment before the Final Maturity Date, you may lose some or
all of the money you invest. Warning: The value of your investment may go down as well as up. Warning: Past performance is not a reliable guide to future performance.
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BCP TARGET COUPON BONDS

UNDERLYING INDEX/FUND

S&P Transatlantic 100 EW RC 17%

STRIKE DATE

Target Coupon Bond 11 50-Point Decrement Index 30-Aug-24

Target Coupon Bond 5  Quadrant Europe Fund 16-Sep-22
S&P Transatlantic 100 ESG Select EW RC

Target Coupon Bond 8 17% 50 Point Decrement Index 22-5ep-23
S&P Transatlantic 100 EW RC 17%

Target Coupon Bond 12 50-Point Decrement Index 16-Oct-24

Target Coupon Bond Europe Evolution Fund 19-Nov-21
S&P Transatlantic 40 ESG Momentum

Target Coupon Bond 6 Tilted 50 point Decrement Index 25-Nov-22
S&P Transatlantic 100 ESG Select EW RC

Target Coupon Bond 9 17% 50 Point Decrement Index 13-Dec-23
Morningstar US 500 & Eurozone 50

Target Coupon Bond 13 Target Volatility 17% Decrement 50 EUR 13-Dec-24

Target Coupon Bond Morningstar US 500 & Eurozone 50

14 9 P Target Volatility 17% Decrement 50 Point  12-Mar-25
GR EUR Index
S&P Transatlantic 40 ESG Momentum

Target Coupon Bondm? ..... Tilted 50 point Decrement Index 29-Mar-23
Morningstar US 500 & Eurozone 50

Target Coupon Bond 15  Target Volatility 17% Decrement 50 Point 07-May-25
GR EUR Index

1 O,
Target Coupon Bond 10 S&P Transatlantic 100 EW RC 17% 19-Jun-24

50-Point Decrement Index

INDEX/FUND

NEXT PERFORMANCE COUPON  KICK-OUT NEXTKICK-OUT iy ANNUAL ~ COUPONS INDICATIVE

OB(;E’:\';:’TTON SINCESTRIKE ~ HURDLE*  HURDLE* o'?(slf:i‘_’gﬂg A DATE COUPON PAD'ETEO PERF%deaN cE
(TO 30TH JUNE) ( )

02-Sep-25 -2.47% -40.00% -15.00% 30-Aug-27 06-Sep-34 6.0% n/a 6.00%
16-Sep-25  -314%  -50.00% -15.00% 16-Sep-25 30-Sep-32 50%  10.0%  5.00%
22-Sep-25 16.82% -45.00% -15.00% 22-Sep-26 29-Sep-33 6.0% 6.0% 6.00%
16-Oct-25 -5.91% -45.00% -15.00% 18-Oct-27 23-Oct-34 6.0% n/a 6.00%
19-Nov-25  -322% -20.00% 0.00% 19-Nov-25 03-Dec-31 50%  150%  5.00%
25-Nov-25 1.83% -50.00% -15.00% 25-Nov-25 02-Dec-32 5.0% 10.0% 5.00%
15-Dec-25 6.85% -50.00% -15.00% 14-Dec-26 20-Dec-33 6.0% 6.0% 6.00%
15-Dec-25 -7.55%  -40.00% -17.00% 13-Dec-27 20-Dec-34 6.0% 0.0% 6.00%
12-Mar-26 -4.26%  -40.00% -15.00% 13-Mar-28 19-Mar-35 6.0% n/a 6.00%
30-Mar-26 7.08% -40.00% -15.00% 30-Mar-26 05-Apr-33 5.0% 10.0% 5.00%
07-May-26 2.80% -40.00% -15.00% 08-May-28 14-May-35 6.0% n/a 6.00%
19-Jun-26 -5.28%  -40.00% -15.00% 21-Jun-27 26-Jun-34 6.0% 6.0% 6.00%

* The Kick Out Hurdle is the minimum level Index growth required on an Observation Date to trigger a Coupon or kick out.

BCP INCOME BONDS

UNDERLYING INDEX

INDEX
PERFORMANCE
SINCE STRIKE
(TO 30TH JUNE)

NEXT
OBSERVATION

INCOME

STRIKE DATE HURDLE*

ANNUAL
COUPON

MATURITY
HURDLE™

MATURITY
DATE

BCP Income Bond Euronext CDP Environment World EW Decrement 5% Index 06-Nov-19  06-Nov-25 20.45% n/a 3.15% -40.00% 06-Nov-26
BCP Income Bond 2 Euronext CDP Environment World EW Decrement 5% Index 17-Dec-19 27-Dec-25 16.92% n/a 3.15% —4000% 24-Dec-26
BCP Income Bond 3 Euronext CDP Environment World EW Decrement 5% Index 18-Mar-20  25-Mar-26 74.26% n/a 3.15% —4000% 25-Mar-27
BCP Income Bond 4 Euronext CDP Environment World EW Decrement 5% Index  12-Jun-20 19-Jun-26 44.75% n/a 3.75% —AOOO% 21-Jun-27

COUPONS PAID
TO DATE

* The Maturity Hurdle is the minimum level Index growth required on Maturity for a return of 100% of capital.

Warning: All the products mentioned in this flyer are capital at risk.

Warning: If you invest in this product you may lose some or all of the money you invest. Warning: If you cash in your investment before the Final Maturity Date, you may lose some or
all of the money you invest. Warning: The value of your investment may go down as well as up. Warning: Past performance is not a reliable guide to future performance.
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MATURED BCP KICK-OUT BONDS UNDERLYING INDEX START DATE DATE MATURED RETURN

BCP Smart Stoxx Kick-Out Bond Euro |Stoxx EWC 50 Index 30-Sep-16 14-Oct-17 8.0%
BCP Smart Stoxx Kick-Out Bond 2 S E uro |Stoxx EWC 50 Index H H H H H
BCP Equlty Index Kick- Out Bond - E uro |Stoxx EWC 50 Index

BCP EqU|ty Index Kick- Out Bond 4 R E uro |Stoxx EWC 50 Index

BCP ESG Defenswe Kick- Out Bond S E uronext Euro 50 ESG EW Decrement 50 Pomts

BCP ESG Defenswe Kick- Out Bond 2 S E uronext Euro 50 ESG EW Decrement 50 Pomts

BCP Smart Stoxx Kick-Out Bond 3 S E uro |Stoxx EWC 50 Index

BCP ESG Da|Iy Kick-Out Bond ) E uronext Euro SO ESG EW Decrement SO Pomts

BCP ESG Defenswe Kick- Out Bond 3 S E uronext Euro 50 ESG EW Decrement 50 Index

BCP France Germany Kick- Out Bond 4 - E uronext France Germany Leaders 50 EW Decrement 5% Indexu

BCP ESG DalIy Kick-Out Bond 2 o Euronext Euro 50 ESG EW Decrement 50 Index H

BCP ESG Defen5|ve Kick- Out Bond 4 S Euronext Euro 50 ESG EW Decrement 50 Index ‘

BCP France Germany Kick- Out Bond 5 ) Euronext France Germany Leaders 50 EW Decrement 5% Indexu

BCP Equ|ty Index Kick- Out Bond 2 (Growth) ....... Euro |Stoxx EWC 50 Index H

BCP Eqwty Index Kick- Out Bond 2 (Defenswe) ....... Euro |Stoxx EWC 50 Index

BCP Eqwty Index Kick- Out Bond 2 (Semi AnnuaI) ....... Euro |Stoxx EWC 50 Index

BCP ESG Dally Kick-Out Bond s Euronext Euro 50 ESG EW Decrement 50 Index ‘

BCP ESG Dally Kick-Out Bond 4 e Euronext CDP EnV|ronment World EW Decrement 5%

BCP Transatlantlc Defenswe Kick-Out Bond ....... i "Stoxx Transatlantlc 100 EquaIWelght Decrement Index H

"S&P Euro 50 Equal Weight Synthetic

BCP Equity Index Kick-Out Bond 3 59 Pnce Index”

BCP Europe 100 Kick-Out Bond iISTOXX Europe Orlgln IOO Equal Welght Decrement 5% Index
BCP ESG Dally Kick-Out Bond 5 S Euronext CDP EnV|ronment World EW Decrement 5%

BCP Transatlantlc Defenswe Kick-Out Bond 2 i 'Stoxx Transatlantlc 100 EqualWelght Decrement Index H

BCP Dual Index Kick Out Bond ....... EuroStoxx 50 and S&P SOO H

BCP France Germany Kick- Out Bond ) Euronext France Germany Leaders 50 EW Decrement 5% Indexu

BCP Global Art|f|C|aI Intelllgence (Al Dally K|ck Out Bond  iSTOXX AI GlobaI Art|f|C|al InteIllgence IOO NR Decrement 5%

BCP Transatlantlc Defensive Kick-Out Bond 3 iStoxx Transatlantlc 100 EquaIWe|ght Decrement Index

Warning: If you invest in this product you may lose some or all of the money you invest. Warning: If you cash in your investment before the Final Maturity Date, you may lose some or
all of the money you invest. Warning: The value of your investment may go down as well as up. Warning: Past performance is not a reliable guide to future performance.
Warning: All the products mentioned in this flyer are capital at risk.

Source: BCP
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MATURED BCP KICK-OUT BONDS UNDERLYING INDEX START DATE DATE MATURED RETURN

BCP France Germany Kick- Out Bond 2 Euronext France Germany Leaders 50 EW Decrement 5% Index 19-Dec-17 20-Dec-21 32.0%
BCP France Germany Kick- Out Bond 3 ) E uronext France Germany Leaders 50 EW Decrement 5% Index 320%
BCP Global Art|f|C|al Intelhgence (Al) Kick- Out Bond2 i i STOXX AI Global Art|f|C|al Intelllgence IOO NR Decrement 5% 85%
BCP Global Art|f|C|al Intell|gence (Al) Kick- Out Bond3 i i 'STOXX AI Global Art|f|C|al Intelllgence IOO NR Decrement 5% 85%
BCP European Defensive ESG Bond2 E urope Evolutlon Fund 20%
BCP Transatlant|c Defenswe Kick Out Bond 4 ...... SErP Transatlantlc 40 ESG Momentum T|lted 50 pomt Decrement Index 100%
BCP Global Art|f|C|al Intell|gence (Al) Kick- Out Bond4 i i STOXX AI Global Art|f|C|al Intelllgence IOO NR Decrement 5% 200%
BCP Transatlant|c Defensive ESG Bond SErP Transatlantlc 40 ESG Momentum T|lted 50 pomt Decrement Index 25%
BCP European Defensive ESG Bond 7 W..‘.Ouadrant Europe Fund 150%
BCP Dual Index Kick Out 3 S E uroStoxx 50 and S&P SOO 135%
BCP Transatlant|c Defenswe Kick Out Bond 5 ...... SErP Transatlantlc 40 ESG Momentum T|lted 50 p0|nt Decrement Index 20%
BCP European Defensive ESG Bond Europe Evolutlon Fund 2475%
BCP Transatlantic Defensive Kick Out Bond 6 S&P Transatlantic 40 ESG Momentum T|lted 50 p0|nt Decrement Index 9.0%
BCP European Defensive ESG Bond3 Europe Evolutlon Fund 200%
BCP European Defensive ESG Bond 6 W“‘Ouadrant Europe Fund 200%
BCP Transatlant|c ESG Bond - SSP Transatlantlc 100 ESG Select EW RC 17% SO Point Decrement Index 20%
BCP Transatlant|c ESG Bond 2 - SErP Transatlantlc 100 ESG Select EW RC 17% SO Point Decrement Index 20%
BCP Transatlantlc ESG Bond 3 - S&P Transatlantlc 100 ESG Select EW RC 17% SO Point Decrement Index 20%
BCP Transatlantlc ESG Bond 4 - S&P Transatlantlc 100 ESG Select EW RC 17% 50 Point Decrement Index 100%
BCP Transatlantlc ESG Bond 5 SErP Transatlantlc 100 ESG Select EW RC 17% 50 Point Decrement Index 20%
Target Coupon Bond 2 HNNEE;ZE*:g}(eiS;SG Select EqualWelght (BEL DEU FRA, NLD) SO Point sov
Target Coupon Bond 3 SDinElrJanEteligeiSG Select EqualWelght (BEL DEU FRA, NLD) 50 Point 14-Apr-22 14-Apr-25 15.0%
BCP Euro Select Dividend 3O Bond e EURO STOXX® Select D|V|dend 3O Index ‘ H H H 07-May-21 08-May- 25 180%
BCP Dual Index Kick-Out Bond 4 e E uro Stoxx 50 Index and FTSE IOO Index """"" I7—May—24 I9—May—25 50%
- S&P Europe 50 ESG Select Equal Weight (BEL DEU FRA, NLD) 50 Point >4 Jun—22 24—Jun—25 son

Decrement Index

BCP Target Coupon Bond 4

Note : the returns shown in respect of matured bonds are net of all charges but before tax.

Warning: If you invest in this product you may lose some or all of the money you invest. Warning: If you cash in your investment before the Final Maturity Date, you may lose some or
all of the money you invest. Warning: The value of your investment may go down as well as up. Warning: Past performance is not a reliable guide to future performance.
Warning: All the products mentioned in this flyer are capital at risk.
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