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SRR AT N A > B AL (seller)-Ki®100F CDS> = % CDS
24 ¢ Bt RE Y 2 (protection buyer) o
4o BledR g 0 B w5&CDS 4R % 5 61.88bps ¢ P& 7 & A £ (buyer)
B 110.6188%ik'a f LAX P (seller)» * F i L - E I HF (Lo

kg OE S PASE (seller) ¢ f HR1008 ek £ A K
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2001# > JPMorganfrMorgan Stanleyﬁ&‘»ln\ 148 415 JECI, HYDI{=TRACERSAp
Heo2v2003# > A F P AL EEA Rdpdo T EATH L 5 TracXe B

iBoxx4t d11 f e g * g ¥ Lk dp e o 22004# > Trac-XfriBoxx & & -
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1> 7% (Equal Weight) %@l = dpfic > 3305 L& & Arfe il ik o @ 238 )
Frendn R 7 (Series) o 8 U A A e i GI4eSEP 5000 £ % i R
gl Al o e § ATchigdic A 4 (8 0 Y ﬁuﬂa‘gﬁ:}% 7| g
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HE*FRG P EZRRF N WFTF L BBEHEH L PER T i

TR TR EE A 563}3‘5§rﬁf5 LR > U HpEAPR R &R D
B 14 o
Bd EmPpHFEFFEFAS AL 27 35(F &7 ##% { X (Contingent
Convertible Bond, CoCo Bond)% & 34f 4 =zit # (Total Loss-Absorbing
Capacity, TLAC) & $)/A 5 2 B ojpp

(1) & ¥ # # 7 % (Contingent Convertible Bond, CoCo Bond)
dEETEG(UT A CoCo f 5) 5§ itdrd £ FA S » £ B
EREIGEAAGETA S JILBE L HARY B LER B frind LT 0
HAERG FRERL M- X Ft gt - SR FTE T
X d %A SR MEAEGE A S B3R B A R
[RER
A3
v+ BNP Paribus *+ 2022 # 8 * 4 f7¢h% ~3- i CoCo ff % & b » 53743
Bal(Moody’s)fr BBB-(1#+# )2 & > Lo 15 B 7.75% > 72 g3 > § pF 4
HAEPRIFRFTELDTFAF 402% > {4ZTF4E HE 3 GFafls
773% > HFEWwHFL L3540 RAEEFIHNTF F' Rk U
(% 51]

2 "BNP7% PERP | % b|(2-PRB- 5 Bk T8 - ZREETARBEGF
FORA I L F YRR G R 0 SR ERA L)

B F —‘ﬁﬁ:’ﬁ o B 100 # ~ > R3EHE X F & L 7.75% 1 L o 1 AHE
SEE S RTHEHEF AELE T 3875 0 - EHPTI5E A Fz%zéi
75 s e dp 4 840 5 mechanical(#8413]) > 4% 3 = # {4 » 3 BNP Paribas %
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A if % % (CET1 Ratio) M »* 2% f % #7353k 5.125% > o ¥ R BK T
(Going Concern) - 41{7 #-* CoCo % ¥ p fc(Bail-in) » st P& - 3 45 £ =ofaid
F] o ARE S H UGEAT AT 2 0 P R RS ¢ e LR A 4
2R BRI AL TFEENE L -ARRI 2R E (SRR
SYHFAF L 3EE 2825 F Ao R 2NA £ 6 B 5 100
Fa0 E3Mfar S f 7675 2 RHPEFTANF EFIIARAF 2L
I A TE.75% 0 FIpt i AR A &2 4] L R Rk AT E ARG
R T 4 T 5 100% A &2 T RIS R F A KR R F X P @ >
MA&H G Fomgd] 23.25% 0 & A KK F A ATRIE2Z L BB F
A e i g F (Common Equity Tier 1, CET1) &% i3 5.125%1&4%; Fas
bR LFRA > HSBC Poif 4 H 14 fae 4 i 41430
PEHAGFEEY AR LEXRPH SIS R - Srp P 8/16/29 ,
g3 2 LERBH o EpF gt THIST5Y+489.9
bps; FXE G JIF(FRM=) e At A F X s i 'g 4L B¢ 2
TER b BTG L LB RGN B(FREIT) -

"1k I 4L 2021 & 10 7 3 g (7 enE 3t CoCo % 5 b 3= % BBB-
(8 ) > Z o 1% 3.5% > sz | (BNP Parlbus)@_ v le A E PR S
H2BEFTEEPGF P TomA1F 1.80% -

[(#51]

"2 TKEBHNB 3 1/2 PERP, % vi( SR MIT : BRME » 2d £ a2 %d Y
B2y F R A R R R A MR R AR )

BRATE T B E 100 25 Pl AE & L 3501 L 0 H LS
SLESRTEEEFAE L E I 1LT5 A - EXP 355 A R 51
FOCAF A BH G  FF A FRRLF M TEeRLIR R
SEELAF T A L A% 5k & B T (Going Concern) & 1 # &
2% 0 47 CoCo f 4 p fc(Bail-in) o ot P 28 45 £ s feib 4] > 4%
«aﬁ%ﬁ'zaﬁ?fiméﬁﬁ’ P mERBH e AL R A 28
BUE S ARARFAE EZFEENY IH-ANAFTALE(LERRS ) K
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—LASPHRARY o REAFERELERPA o B g THISTHY+240. 9
bps ) EXE G FIF(SRB- Dot L FELaundBh e i RlerR o
IREFATHGLLBLRYDBB(EREIN) o
Bl- ~ "BNP 7 % PERP, & % 31 > %% :Bloomberg

[BNP 7 3, PERP Corp

‘. "'No Notes

EEEERRERT BBGO193TKIF2

#5817 (BCLASS) ISIN USF1067PACO8
0 TPl i BY3223214
19 A THiEEE{T EURD-DOLLAR  &Z¥aRICoCo
T EZ:/H#b.. FR " usD 2 Bal
B3z Jr Subordinated 71 REGS Frt BBB-
=2 7.750000 ZREY EE s BBB
CpnjaZs @& EAL o= BBB-
xay ISMA-30/360  EBS{TEIE  100.0000 |EEGMick
ZHA EE BRIERSITR/AER
PERPETUAL CALL 08/16/29@100.00 UsD 2,000,000.00 (M) /
Iss Yield 7.750 UsD 2,000,000.00 (M)
ng iEsERl (1469) FIX-TO-VARIABLE BD ENE e
e EEERE 08,/08/2022 200,000.00, 1,000.00
e F =N 08/16/2022 ||mEE 1,000.00
wor okmmEs |S—EEA 08/16/2022 ||IREEIRIT BNPP-s0le
' ;Eﬁf%ﬂ sE—=an 02/16/2023 ||epsR TRACE
{BEEES
Australia Trr o0 Brazil 5517 95 5000 Europe dd 70 7330 To00 Germany 45 65 5204 TZT0 Hong Fong =% arT b(JOU
Japan 81 3 4555 8900 Singapore 65 6212 1000 U.5. 1 212 318 2000 Cnéﬁ;{l,ghgozggg_’ﬁzl‘lgs nla;g gslr\g:;\: 2022 lZ 0057
SH 541636 HKT p—

W= ~ "BNP 7 % PERP, 4f % w4ci8+] > & :Bloomberg

NET _ABSORPTION_OFFICE A
GROSS_ABSORPTION_OFFICE N.A.

ABSORPTION_RATE N.A.

CAPITAL_TRIGGER_TYPE Mechanical
CAPITAL_TYP_COCO_INITIA.. Common Equity Tier 1 Ratio
CAPITAL_TYPE_COCO_ACTI... Temporary Write Down

W=~ "BNP 7 % PERP, F13F €% #+] > %k :Bloomberg

[BNP 7 3, PERP Corp _

. No Notes

Sz {4EER Semi-Annually
19 ¥k igEnR ERRaE
19 (=B =l 7.75000% H{H{TEB

Fixed Rate T{FFEBTFE
7.75000% FEiE Y
Day 16 BREEERER Normal
EREFES Normal
TR EEFH ISMA-30/360 TEIgE
: i)

L AEEE)
36 CF LIRS
v EEEERG
HEA
%‘éﬂ%ﬁ

urope 44 U0 _Germany RGET E: ™
u.s. 1 212 318 2000 co yr i ht 2022 Blnnmher Flr\ar\:a
SN 541636 HKT EMTi»g 00 GSBT-2485- 17?- 06-Sep- 2022 12 :05:59

Australia & g HE00 Brazi 55 9000
Japan B1 3 4565 8900 Singapore 65 6212 1000
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Wz ~ TBNP 7 % PERP, # % %ﬁﬁ” 2t > kR :Bloomberg
[BNP 7 3, PERP REGS Corp | #E- | H5E
12:06:39  OALLGES, @ ESAe O9IE/HE =)
milEvs [T 3% 08/31/29 Govt |  @CBBT 98-29 / 98-29+ 3.302 / 3.299 12:06
REREDIE B
[IPCS  |ae&is EE/EE BB/ BEE BSz(T)x ASz(T) i)
BVAL [BVAL (581 D 99.581//99.852 7.828/]7.777 X 09/02]
B s 98.875 -- 200 09/05
90.125 /99,875 7.915/7.772 1,000x 1,000 12:06
99,150 / 100,600 7.910/7.636 500% 500 12:06
99.048 / 99.608 7.929/7.823 1,000% 1,000 12:03
98.125 / 100,125 8.107 /7.725 1,000x400 09: 11
100.000 / 101.500 7.749/7.468 200% 200 07:19
EXCH |EXCHANGE TRADED.. 40,0000 / 200.0000 27.603 / -4.406 200%200 d12:00
PSE  |PARIS STOCK EXC.. 40,0000 / 200.0000 27.603 / -4.406 200200 d12:00
SEAP |Seaport Global HL. 99.000 / 99.500 7.939/7.843 X 10:19
BTFQ |BBG MTF EU PreT.. 99,250/ 7.891/ 200x d09/05
BBT3 |CBBT - FUTURES .. 98,79/ 99.55 7.979/7.834 X 09/05
FRNK |FRANKFURT EXCH .. 95,010/ 99.730 8.722/7.800 X d09/05
GERM |GERMAN EXCHANG.. 95.010 / 99.730 8.722/7.800 X d09/05
BGN |BLODMBERG GENE.. %.477 / 100.174 7.848/7.716 P 09/02
MZLH MIZUHO EMEA 99.125/99.875 7.915/7.772 X 09/02
BMFQ |BBG MTF Pre-Tra.. 99,620/ 7.821/ 200x d0g/01
TRAC |FINRA - TRACE 100.500/ Last Trd 7.654/Last Trd xLast Trd d09,/02
TRMT |FINRA TRACE (>=. 100,500/ Last Trd 7.654 /Last Trd 400xLast Trd d09/02
TRST |FINRA TRACE (<=. 100.500 / Last Trd 7.654 /Last Trd 400xLast Trd d09/02
TRCM |FINRA TRAC 1MM+ .. 100.275/ Last Trd 7.697 /Last Trd xLast Trd dog/31
TRLS |FINRA TRACE (>5.. 100.275 / Last Trd 7.697 /Last Trd 5,000+ xLast Trd dog/31
Australia 61 2 9777 8600 Brazil 5511 23585 9000 Europe 4-4 20 T330 TS00 Germany 45 69 5204 1210 Hong Kong 852 Z377 500
Japan 81 3 4565 5300 Singapore 65 BZ12 1 212 318 2000 Copyright 2022 Bloomberg Finance
SM 541636 HKT GM‘Hg 00 GSBT-2485- l?g 06-Sep-. 2022 "12:06:39
Wz -~ TKEBHNB 3 1/2 PERP, % % ¥ > %k :Bloomberg
KEBHNE 3 % PERP | 184.238 - 284 83.725 /84,751 /8,047
li§} 13:14 -- X EGI
[KEBHNB 3 % PERP Corp| #8& 5+ | &~ P ma mEmA: 55 |
No Motes
15 S
HE BITAE BRI
=i ERORERIT FIGI BBGO12W3LYL2
EEES $R1T (BCLASS) ISIN USY459 6007
T 5 BRE168030
15) (R A migdfT  EURO MTN Be BETE
B/ KR B usD Em BBB-
[l Jr Subordinated ZEZI REGS
== 3.500000 #EE =4
CprfZE &3 L _
FE ISMA-30/360 FHTEMS  100.0000 || BEiTREEEm
= 5A e BEITRE /B
PERPETUAL CALL 10/19/26@100.00 UsD 300,000.00 (M) /
IS BITRIE  +240.90bp vs T 0 7% 09/30/26 usD 300,000,00 (M)
gg THEMER  (1469)FIX-TO-VARIABLE BD BB/ g
B EEEH 10/12/2021 200,000.00/ 1,000.00
Sl #2EH 10/19/2021 ||EOgE 1,000,00
Wor ffsEs  |E—4gEE 10/19/2021  |[nEEEEIRiT JOINT LEADS
i —E8H 04/19/2022 || &%R TRACE
HEA DVD STOPPER
EiEES

Australia 61 2 9777 5600 Brazil 5511 2395 2000 Europe 44 20 7330 7500_Germend 49 63 9204 1210 Hona Kona 552 29?? 6000

Japan §1 3 4565 300

B= ~ TKEBHNB 3 1/2 PERP, 4F % et/ »

Fingapore 65 6212 1000 1 212 318 2000

Copyright 2022 Eloombera Finan

SN 541636 HKT GMT+5:00 H439-5258- 1?1 EO—OCt —2022 13:14:33
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BT ] mw- | uwE- I i SeRES

absorptmn E!E [HET J"| E52e [Corp || rigemsm 226 [-]

[ [ 10 |m=m &4 2E 8E

0| 51705 [MET_ABSORPTION_OFFICE MEO=BxikE M4,

H0| 51704 |GROSS_ABSORPTION_OFFICE MRS =iEikE MLA,

30| Foodé [ABSORPTION_RATE Bl M4,

40| DTOB0 |[CAPITAL_TRIGGER_TYPE B agsg Discretionary

50| DZ38I [CARPITAL_TYP_COCO_INITIA. B 428 BUR 4 s s i s

i DZ382 |CAPITAL_TYPE_COCO_ACTL., BRIl BIRES Permanent Write Down
n0O| B219%4 |ARD_MET _ABSORPTION_OFF. ARD $gis=St(kE MLA,

90| B2193 [ARD_GROSS_ABSORPTION_O.. ARD BE =BV E M4,

90| 5w3ll |[EDS_DEBT_TYPES BDSE&FE4E e == S

@~ ~ "KEBHNB 3 1/2 PERP, % § #48 i 73 » %R :Bloomberg

KEBHWE 2 % PERP 4 784.238 -. 284 83.724 j84.751 8,388 /8.047
{15 13:17 - - 3 - - BGH
[KEEHNE 3 % PERF Corp|  #&6% - ARE - P21 TR &5

Mo Motes
15 EEFE
=|
=T Sermi-Annually
5 A 3.50000% ERTEE
ERITHE
B
RRsF 2
HmwE R
Fixed Rate T REIEE
w0 A 3.50000% fHE
=78 BHREEIE Mormal
RS = 2185 GHEEER Mormal
2: S EEGEER] TSMA-30/360 Bl=r=t
BN |- i
s DEAFARE
WOF LAREEMEE =] Fl=tase |[ZryEse EEIEE bR IR
bt ] 10/19/21 3.500% ISMA-30..|Sermi -Annually
ﬁmﬁﬁ/\ 10/19/26/H15TSY 2.409% ISMA-30..[Semi -Annually[S &

Rustr‘alxa 61 2 9777 S600 Brezil 5511 2335 3000 EuroPe 44 20 7330 7500 _Germend 43 63 9204 1210 Hona Kona 852 29?? 6000
an S1 3 4565 5300 Fingapore 65 6212 10 1 212 318 2000 Copyright 2022 Eloombers Fil .F.
SN 541656 HKT GMT+S:00 H439-5255— 1?1 20-0Ct—2022 15:17 :45

B~ - TKEBHNB 3 1/2 PERP, # % % #24F 73t » % /% :Bloomberg

KEBHIE 3 % PERP {184. 238 - 284 83.724 /84.751 53.388 /8. 047
ik} 15:1¢ s il
[KEBHMB 3 % PERP REGS cOrp | R - | e - 2 ERIRE
131246 DA LSS ME&ne DOxdE/=EE 5 B
g vs (T4 % 09/30/27 Gowvt | @CEET  9a-29+ 7 98-30 4,369 / 4.366 13119
SIEERE B
Orcs [AF=ER 5E/ =E B BSz(T) % ASz(F) [ES]
[BGN_ [BLOOMBERG GENE.. 83.724]/]64. 751 | 8.306/.047 [ [ [ 1 13:19
[BvAl [BvAL (gt ) 84.217]/]84.614 \ 8.215/g. 084 [ Bl | T 1019
82250/ 84,612 8,885 /8,003 ¥ 13:19
85,000 / 86,000 7,966 /7,640 1,000 % 1,000 13:19
CBBA |CBBT TCA Adjuste.. 83745 / 84,360 2.381/8.173 1,000 % 1,000 13:19
BGN  |BLOOMBERG GEME.. 83724 / 84,751 8.388/8.047 % 13:19
MUST |MUFG Securities .. 84.263 7 84.273 8.199/8.196 ¥ 10419
BUAL |BMAL (HE0 8) 84.217 / 84.614 8.215 /8,084 ¥ 10419
BET3 |CBBT - FUTURES .. 83,70/ 84,82 8.385/8.016 H 10/19
Australia o1 D00 Brezil aD A000 Europe +4 20 00 _Germend 5 03 3204 1210 Hona K, 6000
Tepan &1 3 1565 Fa00 Smsapol‘e 65 G212 1000 LU=} 212 315 2000 Copyrisht 2022 Bloolmel‘s Fil

SN 541658 BT GHT G 00 GoR6-BRE7—178 zo—oct 2022 13:19:46
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(2) & 34p 4 »qzic 4 (Total Loss-Absorbing Capacity, TLAC)# %

PHERPANAFANT AR LSS MFREF TLAC §5 02 4R
Sl s d - RRE 0 TIAC AT FHE R T R F AR
F"S

bl

[TT(Basel TTDGE) T A ke Rl iaE T - BhF s > A1 -4

AMEEFEEFE IR EF FHTLACE A bR Ea %

T - BRAPFEAEL > TP AZAFET > TLAC # %5 B (bt Ak kA% 3

WY T RERAERAFEFFATVRT AR AR P G R AR HREEFE 2
g s {5 Pl EAVEE 2 S o i AR R

[#51]

12 BNP Paribas 2022 # 1 % 37 4 7 ¢4 ~3- i 4 =2 B 0§ TBNP
3.132 01/20/33 ;5 (4B W - “R= s BRFR ZF XL 2F 2E QN
kmmuﬁﬁ4%$%x\mﬁﬁyigﬁwaaéﬁ@pi%

BRR P 2022/1/20 r2 100 ~ % ~ § & s & 100 % =~ o737 Ak
ﬁxr13hﬂ%mﬁa’ SHEE L EES ﬁf*l*df*<iiiﬂﬂ< | 1.566 ~
- #£343.132 % %(Kﬁ@@ =) IR RS A WA B gk
537%™ (Gone Concern) » 47 feit » LA FIZAR 5 P » 153 TLAC § % s jzdf
’uﬁiﬁ%iiﬂ 7 g Ax 7 ’&xﬂ‘ﬁhﬁ AL AR XD

MAIFWHI T RZRI Y EEBAGY > FIFALFARERE A
ﬁTmc%£ﬁ¢iz~>Lw0m’w&*&%éﬁ»é11&’€F34%2
o R AR B TLAC f % FI4L17 2 M g o K354 65.548% 0 i+ 4
FORPFAATRIEZIF A o RPN a@ i %‘ﬁ?;%‘@fﬂié%% °
2% ARk g > w A5 TLAC f % > 23%4 % Baal(Moody’ s)fr
A—(ﬁ‘-%’)* B o w4 TBNP 7 % PERP, Jr. Subordinated 7 CoCo Bond f
RN E 0 RERE RIS Bl - B L R TR R e
TLAC § % B *& v+ B 273 {7 9 CoCo Bond B *& % # i< -

el
E4

W
"

&

z%«i\f«

- ~ TBNP 3.132 01/20/33, & ¥ F# » k& :Bloomberg
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[BNP 3.132 01/20/33 Co

EERsRT BBG014J6Q2D9
(BCLASS) CUSIP 09659X2T8
ISIN US09659X2T85
1T EURO-DOLLAR
=g 28 Baal
JIB{sz Sr Non Preferr.. 51 REGS jEE A-
o =8 3.132000 [EE] =) I
e Cpnjade &
e F8r ISMA-30/360  EX{F{EH 100.0000 |EEGhm
e ZUHE 01/20/2033 REE{TRA/RERE
CALL 01/20/32@100.00 usD 1,250,000.00 (M) /
BHITRIE  +140.00bp vs T 1 35 11/15/31 usD 1,250,000.00 (M)
ggw =1&xA8 (1010)FIX-TO-FLOAT BONDS NS/
b EEHER 01/12/2022 200,000.00/ 1,000.00
o aEnEE) z2EH 01/20/2022 ||Em&E 1,000.00
W offmess | BE—AEEIR 01/20/2022 ||jEfSEIRT BNPPAR-sole
:Efiﬂ%ﬁ =-=20 07/20/2022 ||EBZR TRACE
@1‘1&%%
Ausiralia &1 Trr o000 Brazil S 0000 Eurcope 44 20 7330 7500 Germany 43 B3 5204 1210 Hong Fong B000

1T 239
Japan 81 3 4565 8300 Singapore 65 6212 1000

U.s. 1 212 318 2000

SN S41636 HKT

T
ngyr-lghl 2022 Blunmhar? Finance L.P.
FAT+8:00 GSB7-2485-173 06-Sep-2022 12:07:35

% /& :Bloomberg

B- ~ "BNP 3.132 01/20/33 | S
I ID |57 | el
0 0| DZ210 [TOTAL_TIER_2_CAPITAL 981773886
2 0| DT910 [TLAC_MREL_DESIGNATION TLAC
3 0| DY381 |PAYMENT _RANK AR R
9 0| BL605 |BS_TLAC_REG_MIN_PCT _OF.. 22.03
5 0| DYOS6 |USE_OF_PROCEEDS B R
§ O| BL317 |BS_PCT_OF_TLAC_RWA 26.00
7 0| BL606 |BS_TLAC_REG_MIN_LVRG_E.. 6.75
9 0| DT683 |BAIL_IN_BOND_DESIGNATL.. \

B= - TBNP 3.132 01/20/33, I

R

% /% :Bloomberg

Semi-Annually

19 R

19 4REE A 3.13200%
Fixed Rate
3.13200%
Day 20

ERERFERIIN
AT HEERE
JiEiR

BEXEFEES
ERAEES

Normal

fusiralla €1 Z STIT 5800 Srazil SST1 I5E 3007 Furope 34 20 Y530 TE00_Germany 43 B3 5203 TZ10

asBS 8300

ngapore 65 5212 1000

Fong Rong S5Z Z5TT 5000
s. 1 Ziz 318_zooo Copuright 2022 Bloomberg Finance L.P.
Sl Bab 14z HKTGMTAB .00 GASS- G385 1T1 OB Sea 2022 1001143
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