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BCP KICK-OUT BONDS
PERFORMANCE SUMMARY | FEBRUARY 2026

INDEX/FUND
PERFORMANCE POTENTIAL INDICATIVE
BCP KICK OUT BONDS UNDERLYING INDEX/FUND STRIKE DATE OBSSRE\;(;TION SINCE STRIKE ‘:IISRKD?}EJI éng:OAII‘] CUMULATIVE OFBRS;;&/EA;L?YN MAJ::gTY BOND
(TO 2ND COUPON** PERFORMANCE

FEBRUARY)
BCP European Defensive ESG Bond 4 Quadrant Europe Fund 25-Feb-22 25-Feb-26 -12.99% 0.00% 10.0% 40.0% Quarterly 10-Mar-32 0.00%
BCP Target Risk S&P/Euro Stoxx SGl Transatlantic VT Fix Dividend 21-Mar-25  23-Mar-26 177%  000%  9.0% 90%  Quarterly  O4-Apr-35  0.00%
Kick-Out Bond 50 Index
BCP European Defensive ESG Bond 5 Quadrant Europe Fund 14-Apr-22 14-Apr-26 -12.47% 0.00% 10.0% 40.0% Quarterly 28-Apr-32 0.00%

Morningstar US 500 &
Eurozone 50 Target Volatility 17% 29-Jan-25 29-Apr-26 1.95% 0.00% 9.0% 11.25% Quarterly O5-Feb-35 11.25%

BCP Morningstar Transatlantic

KO Bond 2 Decrement 50 EUR

BCP Target Risk S&P/Euro Stoxx SGl Transatlantic VT Fix Dividend B ~ B 5 o o o o B B o
oo i 09-May-25  11-May-26 976%  0.00% 9.0% 9.0% Quarterly ~ 23-May-35  9.00%
BCP Target Risk S&P/Euro Stoxx SGl Transatlantic VT Fix Dividend 50 03-Jul-25  03-Jul-26 10.55%  0.00%  9.0% 9.0% Quarterly  17-Jul-35 9.00%
Kick-Out Bond 3 Index S2

BCP Global Technology & Morningstar Transatlantic Technology

L and Communication Services Select 20 20-Feb-25 20-Aug-26 3.09% 0.00% 12.0% 18.0% Quarterly 27-Feb-35 18.00%
Communications Bond 2 . .
Decrement 50 Point Series 2

BCP Morningstar Transatlantic Morningstar US 500 & Eurozone 50

- - — = O, O, O, O, - = O,
KO Bond 3 Target Volatility 17% Decrement 50 EUR 05-Sep-25 08-Sep-26 12.38% 0.00%  9.0% 9.0% Quarterly 12-Sep-35 9.00%
BCP Morningstar Transatlantic Morningstar US 500 & Eurozone 50 ~ ~ B ~ o o o o . 5 o
KO Bond 4 Target Volatility 17% Decrement 50 EUR 31-Oct-25 02-Nov-26 2.34% 0.00%  9.0% 9.0% Quarterly 07-Nov-35 9.00%

Morningstar US 500 Eurozone 50 Target

Vol 17% Decrement 50 Point Series 2 12-Dec-25 14-Dec-26 4.29% 0.00% 9.0% 9.0% Quarterly 19-Dec-35 9.00%
Index

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.

BCP Morningstar Transatlantic
Kick-Out Bond 5

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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BCP TARGET COUPON BONDS

Target Coupon Bond 14

UNDERLYING INDEX/FUND

Morningstar US 500 & Eurozone 50 Target
Volatility 17% Decrement 50 EUR

INDEX/FUND

Target Coupon Bond 7

S&P Transatlantic 40 ESG Momentum
Tilted 50 point Decrement Index

Target Coupon Bond 15

Morningstar US 500 & Eurozone 50 Target
Volatility 17% Decrement 50 Series 2 EUR

Target Coupon Bond 10

S&P Transatlantic 100 EW RC 17% 50-Point
Decrement Index

Target Coupon Bond 16

Morningstar US 500 & Eurozone 50 Target
Volatility 17% Decrement 50 Point Series 2
GR EUR Index

Target Coupon Bond 11

S&P Transatlantic 100 EW RC 17% 50-Point
Decrement Index

Target Coupon Bond 17

Morningstar US 500 & Eurozone 50 Target
Volatility 17% Decrement 50 EUR

Target Coupon Bond 8

S&P Transatlantic 100 ESG Select EW RC
17% 50 Point Decrement Index

Target Coupon Bond 12

S&P Transatlantic 100 EW RC 17% 50-Point
Decrement Index

Target Coupon Bond 18

Morningstar US 500 & Eurozone 50 Target
Volatility 17% Decrement 50 EUR

Target Coupon Bond

Target Coupon Bond 9

S&P Transatlantic 100 ESG Select EW RC
17% 50 Point Decrement Index

Target Coupon Bond 13

Morningstar US 500 & Eurozone 50 Target
Volatility 17% Decrement 50 EUR

Target Coupon Bond 19

Morningstar US 500 Eurozone 50 Target
Vol 17% Decrement 50 Point Series 2 Index

STRKEDATE  coupon  PERFORMANCE  COUPON  KICKOUT opcrpumoy  MATURIY AL S’ Mon

OBSERVATION 2ND FEBRUARY) (KICK-OUT) DATE PERFORMANCE
12-Mar-25  12-Mar-26 9.59% -40.00% -17.00% 13-Mar-28 19-Mar-35 6.0% n/a 6.00%
20-Mar23 30-Mar-26  1738%  -4000% -1500% 30-Mar26 O5-Ap-33  50%  100%  500%
O7-Mey25 OF-May26  ©27% 4000 -ISO0% OB-May28 VM35 60% s  600%
19-Jun-24  19-Jun-26 8.90% -40.00% -15.00%  21-Jun-27  26-Jun-34 6.0% 6.0% 6.00%
04-Jul-25 06-Jul-26 13.84% -40.00% -15.00%  04-Jul-28 11-Jul-35 6.0% n/a 6.00%
30-Aug24 3-Aug26  1213%  -4000% -1500% 30-Aug27 O6-Sep34  60%  60%  600%
05-50p25 07-Sep-26  1238%  -3500% -1500% O5-Sep28 12-5ep35  60%  n/a  600%
22-Sep23 22-5ep-26  3IBI%  -4500% -I500% 22-5ep26 29-5ep33  60%  120%  600%
16-0ct-24 16-0ct-26 8%  -4500% -1500% 18-0ct-27 23-0ct-34  60%  60%  600%
3-0ct25 02-Now-26  234%  -3500% -1500% 31-0ct28 O7-Now-35 60%  n/a  600%
BNov-Zl 1B-Nev-25  O42%  -2000% 000% 1S-Nov26 O03-Dec-dl 50% 200% _500%
13-Dec-23 12.0% 6.00%
3-Dec24 14-Dec26  584%  -4000% -1700% 13-Dec27 20-Dec34  60%  60%  600%
D-Dec-25 14-Dec26  429%  -3500% -1500% 1-Dec28 19-Dec-35  60%  n/a  600%

* 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

BCP Income Bond 3

UNDERLYING INDEX

Euronext CDP Environment World EW Decrement 5% Index

INDEX

Euronext CDP Environment World EW Decrement 5% Index

Euronext CDP Environment World EW Decrement 5% Index

Euronext CDP Environment World EW Decrement 5% Index

STRIKE DATE NEXT PERFORMANCE INCOME ANNUAL MATURITY MATURITY CO;J:I(;NS
OBSERVATION  SINCE STRIKE (TO  HURDLE* COUPON HURDLE™ DATE TO DATE

2ND FEBRUARY)
18-Mar-20 25-Mar-26 98.27% n/a 3.15% -40.00% 25-Mar-27 15.75%
12-Jun-20 19-Jun-26 64.70% n/a 3.75% -40.00% 21-Jun-27 18.75%
06-Nov-19  06-Nov-26 37.04% n/a 3.15% -40.00% 06-Nov-26 18.90%
17-Dec-19 24-Dec-26 33.03% n/a 3.15% -40.00% 24-Dec-26 18.90%

* 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 iStoxx EWC 50 Index 30-Sep-16 14-Oct-17 8.0%

BCP Smart Stoxx Kick-Out Bond 2 R Euro ,Stoxx EWC 50 Index e R
BCP Eqwty Index Kick-Out Bond T E uro .Stoxx EWC 50 ndex IZ-AB‘;I; """ o
BCP Equity Index Kick-Out Bond 4 R Euro IStoxx EWC 50 ,ndex” ) ’ ) ) ) TS ao
BCP ESG Defenswe Kick- Out Bond N E uronext Euro SO ESG EW Decrement 50 Pomts """"" 21—Dec—18 """ 80%
BCP ESG Defenswe chk—Out Bond 2 T E uronext Euro 50 ESG EW Decrement 50 Pomts """"" 28—Feb—19 """ 500%
BCP Smart ;toxx Kick-Out Bond 3 N E uro |Stoxx EWC 50 Index """"" O3—Mar—17 320%
BCP ESG Dally Kick-Out Bond S E uronext Euro 50 ESG EW Decrement 50 Pomts """"" I9—Mar—20 6.0%
BCP ESG Defenswe Kick- Out Bond 3 R E uronext Euro 50 ESG EW Decrement 50 Index """"" 26—Apr—19 """ 16.0%
BCP France Germany Kick- Out Bond 4 e E uronext France Germany Leaders 50 EW Decrement 5% Index """ 27—Apr—18 """ 300%
BCP ESG Dally Kick-Out Bond 2 R E uronext Euro 50 ESG EW Decrement 50 Index """ O7—May—20 6.0%
BCP ESG Defenswe chk—Out Bond 4 T E uronext Euro 50 ESG EW Decrement 50 Index """"" 26—Jun—19 """ 160%
BCP France Germany Kick- Out Bond 5 e E uronext France Germany Leaders 50 EW Decrement 5% Index """ 29—Jun—18 """ 240%
BCP Equ|ty Index Kick-Out Bond 2 (Growth) S E uro |Stoxx EWC 50 Index """ 30—Jun—17 e
BCP Equity Index Kick-Out Bond 2 (Defenswe) """"" Euro .Stoxx EWC 50 mdex """"""" Soque Sy
BCP Equity Index Kick-Out Bond 2(semiAnnual | Euro ,Stoxx EWC 50 ,ndex """"""" o T
BCP ESG Dally Kick-Out Bond 3 T Euronext Euro 50 ESG EW Decrement 50 Index oy R
BCP ESG Dally Kick-Out Bond 4 31 Jul—20 """ 100%
BCP Transatlantlc Defenswe chk Out Bond 02-Aug-19 160%
BCP Eqmty Index Kick-Out Bond 3 15 Sep17 """ 320%
BCP Europe IOO Kick-Out Bond o7 Sep18 """ o
BCP ESG Dally Kick-Out Bond 5 25 Sep20 100%
BCP Transatlantlc Defenswe chk Out Bond 2 ........ i étoxx Transatlantlc 100 Equal Welght Decrement Index """" OA—Oct—Ig """ 160%
BCP Dual Index Kick Out Bond ........ E uroStoxx 50 and S&P SOO """" 14-Oct—20 """ ceon
BCP France Germany Kick- Out Bond N E uronext France Germany Leaders 50 EW Decrement 5% Index """ IO—Nov—17 """ 320%
BCP Global ArtIfICIal Intelllgence (Al) Daily chk OutBond | i HSTOXX AI Global Art|f|CIal Intelllgence 100 NR Decrement 5% """ 04—Dec—20 05%
BCP Transatlantlc Defenswe chk Out Bond 3 ........ i Btoxx Transatlantlc 100 Equal Welght Decrement Index """ I6—Dec—19 """ 1%0%
BCP France Germany KICk-OUt Bond2 E uronext France Germany Leaders 50 EW Decrement 5% Index """ I9—Dec—17 """ 20-Dec-21 320%

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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MATURED BCP KICK-OUT BONDS UNDERLYING INDEX START DATE DATE MATURED RETURN
BCP France Germany Kick-Out Bond 3 Euronext France Germany Leaders 50 EW Decrement 5% Index 28-Feb-18 28-Feb-22

11-Apr-22

SgP Europe 50 ESG Select Equal Welght (BEL DEU FRA NLD) 50 Point

Target Coupon Bond 2 25-Feb-22 25-Feb-25
e DIECTEIMENE INAGK . oeoceoesssosssmonssmses seons st 585855885585585550t5 5m55155558550 5855855
Target Coupon Bond 3 S&P Europe 50 ESG Select Equal Welght (BEL DEU FRA NLD) 50 Point 14-Apr-22 14-Apr-25 15.0%
e DIECTEMENE INAGX . oeoecoeoesssssssmsnssmsss s st e85 3555538558585 5558515585850
Target Coupon Bond 4 S&P Europe 50 ESG Select Equal Welght (BEL DEU FRA NLD) 50 Point 24-Jun-22 24-Jun-25 15.0%
,,,,,, Decrement |ndex T
BCP Transatlantic Defensive Bond 9 SEP Transatlantic 100 EW RC 7% 50-Point Decrement Index 23-Aug24 257Aug=25 % .
BCP Transatlantlc Defensive Bond 7 31-May-24 0O1-Sep-25 11.25%

S&P Transatlantlc 100 ESG Select EW RC 17% 50 Point Decrement

BCP Transatlantic ESG Bond 6 Index 52 O4-Apr-24 06-0ct-25 13.50%

BCP Transatlantic Defensive Bond 10 __S8P Transatlantic 100 EW RC17% S0-Point Decrement Index  09-Oct-24 _ 09-0ct:25  90%
Target Coupon Bond 6 &P Transatlant|c 40 ESG Momentum T|lted 50 point Decrement Index 25-Nov-22 25-Nov-25 15.0%

BCP Morningstar Transatlan:t:rc KO Bond ::::I{’lornlngstar us SOO & Eurozone 50 Target Volatlllty 17% Decrement SO EUR 15—D:e:c—25

BCP Global Technology & Communications Bond Morningstar Transatlantic Technology and Communication Services Select 20-Dec-24 37-Dec-25 12.0%

20 Decrement 50 Point Serles 2

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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