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B 110.6188%ifa 7 EAX T (seller)» * £ i & IR I
dodk F A T 9E 2 > PIAXF (seller) e rié'wl(]()é] A kA AR
£ (buyer) » 27 & 5 % 5 * Wik «§ > (protection buyer)R| ¥ JE# %
2R o

FATRT# 22 9> FHRILERL L  BRFEFI4H 2200 RMAXF F 2
4808+ ~#& £ (1,000, 000%(1-20%)=800, 000) -

SBC CDS USD SR SY D14 Curnc, 2 T et - s . i Graph 1074

03[25/2005 03/23)'20!5 ™
1D 30 1 &M 1 S =

()5 * & ¥ 2 ¥4 8(CDX Indices and iTraxx Indices)



2001 # > JPMorganfrMorgan Stanley)’j'-*'u/»\ 148 2 7 JECI, HYDI4=TRACERSAp
How20038 3 AT AL NS Rl T EATH L 5 Trac-Xe B

iBoxx#& 417 p & ehfp * i N 2 ki dic o 22004# - Trac- X{rlBoxxr o
Tl E - FHCDX @ EF M, FE o P 0 (Traxx Index Rl & 2 ®M % TV R
Kfvﬁé\ 5 °

B YREL RS- BT - 2SR T L 1 E T a4k

> 5 (Equal Weight) @l = dpfic > 3305 L& & Arfpdld i & @ 2 fa o)
%mﬁ&ﬁ%SMwwoﬁﬁ?ﬁ&JFﬁ@g&wﬂw5%’ﬁ*iﬁﬁ
HedpBcp FlRDE & ol Lo § AT B A S S > e R T €
X o “%LMJ’Eﬁﬂkﬁéi°?gﬁﬁ—'Q?@i$% a9%
it E S l,ﬁgim% SRRV HL HEg8%

Band B3 3 B A & DL @il k5] wCDX o CDX4p 8 % 7
A REFHRAFER AN E 2R S (Pde D 10045 B 2 £ DS & oo
CDX. NA. HY) > @ iTraxx & 7| B fmw it b= F 12 #F b0 F (34! 1Traxx Europe:
g2 T L BRI T R e - B0 Wil B —g&:::
BrtMarkit & B4 o
%ﬁ%ﬂﬁvuﬁ%%@%%?wawéﬁiﬁ%&%ﬁwéﬁﬁﬁ%
R BT FRGINE AT R RENFLTFG ’Ffr%‘ﬂ-m
B o BT R DR g g ok B R EHGR L -
BrEELBAME L SR AE R S mﬁziﬁﬁ@fr? &P R
i R F R 0 R TGk (SRR

T R T S L BET T E P
m Q%mi,éﬁ‘aﬂ"#;}ggfj—p&o

b. 7 H ¥ 2 FFapl PR g EA TRESEF CRF Aoy = 0
R R B
R T AP RRE o
BE*jmd B emp Sk b2 &
a. Z* A M ABE ST AREABFLAGY BRI D
AREFEBRERE DT FFL L APR G708 EBRKTED
ik DT E@ﬁ%h%m4 SRR R
T8 RIS TP

llfﬁ'_gﬁ—?&é—rﬁd&gﬁ Kﬁo L_;;ﬂ mri/\;:“r y B O
W

FRARI A RT R ET LRSS A LT LR
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b. B* 72 ERE &7 ¢ kR ME RHPIRFHCERL
bldr > A&} RAEFA AR EFRTAE Y KD & A G eaiidid >
FEENFT R ERATE E R/ REf X RFTHROR I
O R & L o
(B & rfrp 2
AR AR ERPETRZIEERY LI MEFSE L M
&%awﬁﬁ@ﬁﬁ@’gﬁi%%i%ﬁ“i@w%aﬁ%Miﬁﬁ§i
b g R enISDA X A R AOYEGERS R B REE EL R
—LPpRARIIHLE “in‘*? ’ ”“’%ﬁISDA S R elice SURCE i) NV B
B WALR ot ot RR W OF AL 0 S ERRP L HE DRG0
HE 2o g B L2 RRFE LFFAL MRS HT g # 5 fte o
ki B T E R RIS R S TR CE . Rl R SRS TELS R ) LR
B o
WY GRBEFFRF LB RN S 2G5 (F B&T ##%F ¥ (Contingent
Convertible Bond, CoCo Bond)Z% & 3.4F % =-qzit # (Total Loss-Absorbing
Capacity, TLAO® $) 1 % 2 fBo|®P

(D&% 7 # 4+ F % (Contingent Convertible Bond, CoCo Bond)
d &7 G (T i 4 CoCo 7 %,\)E 3 ?Hri\ M ARG~ M £

SHMENALAFT A fIL B L R zﬂ LERBFfoind 17 i
BAZRG > HRERS M- ﬁk%% ’ #g V- AR FE TR T
FoRFEAIF A TRB o REAHT A S B3 2 BT 0 A B[R
e
A1)
r2 BNP Paribus *+ 2022 # 8 ? 4 {7¢0% <3t % CoCo f % & &) » 3=/

Bal(Moody’s)f- BBB-(## )2 & > L & 15 % & 7.75% > 2 ¥ 3 *“1‘5 2234
MERRTRE T E B2 P ATl F 402% > 33T %405 HE B il
773% > PFwARL AR oL RAEFEF LT H e

&)

2 "BNP7% PERP | % bl(%-BRl- ; BEXFH > %G 5T &
FHORSAIF AT RFERRE G2 g P2 2 ERE G
BT —*‘#*t" moE 100 £~ o Pz A F £ AN 775% P L 0 1 L F
RLE RITFEXFFAFLELIIZBI5S A - ERPTTISE A RS

F8 i £ 84 5 mechanical(#+413]) > #% 5 = £ 1 » % BNP Paribas %
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k if X% (CET1 Ratio) (3% f % #7353k 5.125% » f 4 o4 % 1 iR
(Going Concern) » 417 #-* CoCo % % p #t(Bail-in) » st pF & 28 4 & & |24
W0 ARG R A AT R 0 P EEE R BLEFR AL
2 LE JAART AL FZFEETY 1 E-RER T 2L E(SRE
SYHEFAF A 3E G 2825 F Ao AR MR 20A £ @5 100
Fa0 B3 e~ 5 7675 o BT ARG REFEIAART2INAL
PEXE 4 T6.75% » FU G KR A A2 ] 5 R Rk 81F T AR
PR T 03 7 TR 100% A £ 2 o RN PERT AR BF S IE R 2
MAEF AP Fa B 23.25% 5 & A RILF A APRFEZFF L BB F
* e i g £ (Common EquityTierl CET1) &_% i3t 5.125%fr i § 4217
F AR 4R R &304 > HSBC Prif £ /{14 s 2 B L i 414 37
RpFnte o B 5 - v p 5 8/16/29
LERSH 0 EpF e * TH15T5Y+489.9
\ } FEend R G R RS
TRl s AR B LB LR DR P(SREI)

o

"1k I AL 2021 & 10 7 3T s 7% Ak CoCo % 5 Gl 2325 BBB-
(&%) Lo 15 3.5% > s2w i (BNP Parlbus)lk& e B PR R4S
hrHE TSR A G Toa S 1.80%

[#61]

r2 "KEBHNB 3 1/2 PERP, % bl( SR B I ; BEXFHE > ZF 3T &7 BE 9
T PRSI APFRFERREFE AWM EZERAE L)
BRI T FFG o 100 %~ 0PIz X% &L 3.50%0f1L > & LA
SXECRTFEFFAFLERILTE A - EXF35E 2 ZFEEMA
PO APFEREL  FF o E L FRERAF Y TEARLR 6 R
SRR LA O A RS M R 8 B3R T (Going Concern)® F A &
2 F¥ 0 4R CoCo & % p fe(Bail-in) o p* P 3 45 £ SofT i+
W AT AT o B ﬂﬁ%ﬁ"%}ﬁ#' sl R AL 2.
BURE S AARFAE  ZFEEF IHF-RARTAE(FRES ) K
FAFRLA >3 EL 100 F~ HRURARFZFARER E £ r &
F19.5% % REFAMT G LI AR 2K EPFOINL 19.5% 2
AR €2 BEALR 5 FED SR o e BRFEHE L 2
T ARER e R LIS L AFER A G LS B L FLFRA
gHEFFFEy AR LB HE - Iy p B 5 10/19/26
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- LAt p ARy o P EAEE L ERWA o B g THISTEHY+240. 9
bps  £X & & JIF(FRM-= ) m L i S aido it b 'R Al g %Y
R F R WYL L R FEPEB(SRRAN) -

» % /& :Bloomberg

B- ~ "BNP 7 % PERP, % % F

[BNP 7 3, PERP Corp

‘. "'No Notes

BBGO193TKIF2

LB EARERIT

2845 (BCLASS) ISIN USF1067PACOS
19 =S &N (Al BY3233214
19 EBA THiEE${T EURO-DOLLAR  &a4¥FHICoCo
i EZR/H#b.. FR B uUsD igH Bal

B3z Jr Subordinated 71 REGS Frt BBB-
=2 7.750000 ZREY EE s BBB
CpnjaZs @& RS BBB-
Fey ISMA-30/360  EE{TMEIE  100.0000 |EEfTR=E
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)
E&E@@ iEsERl (1469) FIX-TO-VARIABLE BD ENE e
e EEERE 08,/08/2022 200,000.00, 1,000.00
N =)= = 08/16/2022 ||m&E 1,000.00
wor okmmEs |S—EEA 08/16/2022 ||IREEIRIT BNPP-s0le
' ;Eﬁf%ﬂ sE—=an 02/16/2023 ||enig TRACE
{BEEES

Australia iTri 8600 Brazil 5517 95 9000 Europe &4 Z0 7330 ToOU Germany 45 65 5204 TZT0 Hong Knng =3 arT h(JOU
Japan 81 3 4555 8900 Singapore 65 6212 1000 U.s. 1 212 318 2000 Cnégr‘lghl 2022 B loomib erg Finance
SH 541636 HKT FIT+6: 00 G587-2485-173 06-Sap—. 2022 12:00:57

% & :Bloomberg

Eg]: > rBNP 7 374 PERPJ &}F% VA‘{{’}}B#IJ ;

NET_ABSORPTION_OFFICE

N.A.

20 GROSS_ABSORPTION_OFFICE
30 ABSORPTION_RATE N.A.
0O CAPITAL_TRIGGER_TYPE Mechanical

CAPITAL_TYP_COCO_INITIA..
CAPITAL_TYPE_COCO_ACTL..

ERBA

[BNP 7 3,

PERP Corp_

19 s
19 {FEBA

3i) CF

@%E#J‘!

Australia & g TG00
Japan B1 3 4565 8900

AEEE)
LEERAEE
B
HEA

g8

Fz=1 7.75000%
Fixed Rate
7.75000%
Day 16

AT EXERH ISMA-30/360

urope 449

Brazi I T000
Singapore 65 6212 1000

13

00 _Germany
u.s. 1 212 318 2000 o)
SN 541636 HKT E

Common Equity Tier 1 Ratio
Temporary Write Down

% /% :Bloomberg

. No Notes

(T FERRE

LI

BEXEERS
BREES
1TREH

1
T+

gh

Semi-Annually

Y
Normal
Normal

T ol 0
t 2022 Blnnmher
00 G5BT-2485- 17?- 06-Sep- 2022 "12:05:59

Finance



Bz ~ "BNP 7 % PERP, % %% %éfﬂ?f" 73 kiR :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
99,125/ 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 6Z12 1000 1 212 318 2000 Copyright 2022 Bloomberg Finance
SM 541636 HKT GM‘Hg 00 GSBT-2485- 1?% 06-Sep-. 2022 "12:06:39
Wi -~ 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
=50 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

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

B> -~ "KEBHNB 3 1/2 PERP, 4 % s x4 >
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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

W - ~ TKEBHNB 3 1/2 PERP, % % i #:4F § F 3 > & /& :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, ff % % #:3R % 73 » % &k :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
?g;;aéiasszsss Fa00 500 Bg?ﬁ;;@ol‘e = gzlgoggogurope 645 01 212 31gazggsmg 49:5»29?13;tlzégzﬂgqgomerg Fil 6000

SN 541658 BT GHT G 00 GoR6-BRE7—178 zo—oct 2022 13:19:46
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(2) & 45 4 =z 4 (Total Loss-Absorbing Capacity, TLAC) % %

PHELPAURERNT AL RB I G L TIAC F 5 - 2 &fif &b

EAfidc st - 2L 00 TIAC FETHHE A0 " 2 F AR

I11(Basel 111)(){ 5 Befe B il i ¥ 1 - dnenif % > £ 3 £ 4o

A K R AT M rg (7 TLAC LA i b B £ i R A 2t

T BRAPT AEE > T AERAET o TLAC f 57 S ih 1 RAR kAR -

T RFREERARGEESLT AL L LD DRL R RRIFREFR 25
& P 5 FL NI 2 SR 5 g R B

(2511

"2 BNP Paribas * 2022 & 1 # 37 4 {7 &% A3 A 2k % of i TBNP
3.132 01/20/33 4 % wI( %P Bl - ~Bl= 5 B & 2 F 2 &F FE 957
FORSACF AP R ERCEF 2 2 G2 2ERAL L)

B F "*‘ 2022/1/20 72 100 ~ %2 ~ B &g & 100 £ ~ %G 5 > REF 5=
-&Alj‘3132%mﬂ} LR 5;4_1‘;_1__& "?,“’Pl -*\;}3?”‘&_5-1_&’1( ] 1.566 ~ >
- # 5343132 % ’b(iﬁ”?} =) R X E SR A A AR SRR
B3k T (Gone Concern) » 47 ie » BLA 322SR P » % 4 TLAC f % = fcdf
CILEFLAE A LR DI IF)WQE’ WHRIEFEE L AF XD
MAFWHI T RZHE Sy BERAFTY  FIFLIFARE KT 347
= TLAC f 5 & & 2303 100 ~ > & FAF A>3 11 & > &3+ 34.452
Ao &R FAKE R TLAC f $FIF A2 Y S O34 65.548% 0 &
%%&?&%&%Lﬁ%’%ﬁiﬁﬁﬁﬁa@g%%agg@ﬁgéﬁgo
%% s apbip kL g > w A5 TLAC § % > 23%4 % Baal(Moody’ s)fr
A-(&3% )z B o gawi & TBNP 7 % PERP, Jr. Subordinated ¢ CoCo Bond
R NAZE B KR TR - BE R R BT A
TLAC & % R *& v+ H #7371 CoCo Bond R *& % ¥ i

- ~ "BNP 3.132 01/20/33, ¥ T3 » %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

7 3 > %k :Bloomberg

M- ~ "BNP 3.132 01/20/33;, & 5 F
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, 15

ERBA

% /& :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 355 5000 Eurome a4 20 1330 700 _Sermanw 49 E5 5204 TZ10 Hong Fona BSZ ZSTT 5000
Ja 4585 8900 ngapore 65 5212 1000 u.s. 1 Z1z 318_zooo Copuright 2022 Bloomberg Finance L.P.
Sl Bab 14z HKTGMTAB .00 GASS- G385 1T1 OB Sea 2022 1001143
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(L) HFRE2EFHI 2 £ Bap
1. FFRE

AAERBEFEI LR T LL S N RN L AR ?vﬂ’ﬁ BN E A E
2 AR EET AT KL LR E KR REDAE LL”I(E‘"\Y!TE

z gﬂ; ﬁjuJ o

S REDRIFH (KL -RFLEFTAIE) 2% AAEREHEEd P AT
GG 4T T2 Pped Ta el A e Y 0 WY Smart Beta v
KEREFTEE TR G HRP AR L2 3 BRFT R 2 FIRD H
#

(DR § HRDE R

o

AR EREERF AR FIAE > GPEB LG
AT E

ARFREY PP EAERESFE - LR A LRI S & TR
%‘ BAFCH AR Y M KT B ER I 5 R AR > :;;z_j‘z-}gﬁg’»sc
RPN 0 2R M 20% e

B. B # &y : ﬁ‘*B??..‘éi‘_i"a?\% Iﬁiéir%/f@?i—éﬁ‘%;{%@ CRREE
E‘

C. R FAbgt : prgm L4 4B L0 » L3 53
BRI EF > R Pp TR T AR Y 0 Eh 5
22 20% 0 FEMOREIREF L E o

MR FerT o & - B TGS B B R S v

e dEx 55 80%-
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113 # 3% 31 p

PN Iy A H iz
& LH $xp | TF ﬁ) = (j:{; ,f;‘ FAYE
FTE N (%%%Lf"#‘;u)
TWAREEY- G A4 91.12.13 23,354,171.9| 2,423,069,879|  103.75
PWAHEE G2 E S e s A2 (R HAD) 94.06.29 57,366,640.5 711,471,356 12.4022
PWHEE GG S e s A & (R 94.06.29 23,260,240.4 148,311,402|  6.3762
HWAREE LR A e A &2 AR A1) 94.06.29 4,838.4 1,548,880, *10.007
FWSAREE G WG A e s A £-F A (4 ) 94.06.29 5,109.8 1,192,690 *7.2964
B HREE R G XL w2 B 43T (AR 96.02.12 37,876,224.4 716,763,854| 18.9238
B HREE R G XN E w2 B 4-37E (R AT 96.02.12 2,545,948.5 28,635,270| 11.2474
B OLREE T BORE A £ d % 97.04.28 47,620,644.8|  1,257,856,700 26.41
B TREZE Y ROLE A &34 BN %) 97.04.28 631,826.2 7,832,047 12.4
B REEAY AN AL-E A 97.04.28 111,484.7 78,375,754  *21.98
B EEIE ARLAE-E AN 97.04.28 5,557.2 1,992,901  *11.21
B HREEFE AR A LA AR 97.04.28 3,005,058.2 329,784,115 *24.9
TWLHEE? F44 98.03.24 37,016,044.1 483,405,873 13.06
BWAREE AR AR L2 A AT R AL 99.06.29 33,294,205.2 272,552,069|  8.1862
TR e TR
;;z)hﬁgiprﬁ #PLAR e HRERERE(] 99.06.29 9,029,245.3 93,140,104/ 10.3154
-y HE ¥ 2 E Ky k- ~
r-’fl;'ii)hﬁiﬁ FEARLNAL PRI R LEREE 99.06.29 35,999,450.8 179,398,349  4.9834
ii?*jfi FEARLNAL IR LoRE S 99.06.29 1,299.9 275,930 *6.6355
= 1
2 oy 2 o X 2 || H 3 ok b3 _
" :»;(h jjf; IRAR AR LR FFERERE] 990629 10,607.1 525,756 *11.2446
- ¢ 2p | H > 4% K H -
j: Zifﬁ;i FERAF LR EfErERI Lo AL 99.06.29 180,903.2 5,793,943 *7.2658
W TREEY R A E-ATE R 100.03.23 123,442,551.8|  1,110,939,619 9
;;, WithEEY Wiy p s+ 5'\ e 100.03.23 3,724,528.7 159,549,640 *9.72
WL RES Y Ea:],,i 2 h-3 100.03.23 236,826.3 74,806,352 *9.87
BWALTREE SR AL L2 B fiii k4 100.05.16 23,210,730.5|  1,394,360,014 60.07
W EE AP T EEFEALEALFE) 101.06.28 97,290,916.4| 1,197,094,608| 12.3043
B HREE AR FTE R I A LB AR 101.06.28 364,509,486.2| 2,370,596,742|  6.5035
B AREE AR FTE G LA £(C AR 101.06.28 18,054,114.4 126,292,387|  6.9952
B REE 2 ART E 5 E XA &(NC A ) 101.06.28 29,089,784.9 229,785,124/  7.8992
B REE 2R AR TELGEAL-2 (AR 101.06.28 1,163,839.8 436,626,208 *11.7274
B RHREE 2B ARTEL G I ALE-FAB AR 101.06.28 644,510.6 136,828,327| *6.6364
B EE AR T EEG LA L-2 A(CART) 101.06.28 368,616.3 84,184,359| *7.1391
B REE 2 AR T E G S A 4-% A (NC A ped]) 101.06.28 709,991.0 180,020,819|  *7.926
HWRAREE 2B ART E G XA LRNA R #A) 101.06.28 87,741.9 20,879,069| *11.4071
B HREE AR FTE RS A LRRB A ) 101.06.28 185,771.2 24,431,496 *6.3044
BWIRAHEL 2B ARTEA G E AL VRA R HA) 101.06.28 1,393,509.7 78,578,472 *12.7923
HWAREE AR T REG XA £-4 RB A ped) 101.06.28 3,009,073.2 95,891,280 *7.2294
B HREE AR FTE A I AL AR C AR 101.06.28 3,952,656.0 111,105,601| *6.3768
B HREE AR TR G E AL R(NC A ) 101.06.28 4,837,228.2 152,730,696 *7.1628
B HREE AR TR E AL -5 (A R 101.06.28 106,100.9 3,430,771 *19.0846
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BWAREE AR TR G LA 4 rét 24 (B A fe ) 101.06.28 399,998.1 7,221,580/ *10.6558
B EE AR T EEG LA L5 2L (NC A ) 101.06.28 2,742,469.8 36,288,171| *7.8097
WL REE PR A4 101.10.24 |2,052,540,168.58| 21,892,130,414| 10.6659
B REE 2B E TG EAL(RAHA) 102.03.28 48,524,905.5 431,091,878  8.8839
W HEE 2R TG XA L (S R) 102.03.28 24,716,834.4 159,313,255  6.4455
BWLAREE 2B T G LA E(NB A ) 102.03.28 2,758,959.8 23,548,380  8.5352
BWRHEE 2L TG EALE-2 A(AAA]) 102.03.28 883,511.4 265,417,829| *9.3908
B REE 2R E TG E AL A () 102.03.28 23,078.6 5,460,496 *7.3962
HWREE 2P TG XAE-2 A(NB A ) 102.03.28 37,793.1 9,762,567| *8.0749
BWREE? WA A 2 P MALKE-FTE R 103.07.02 296,660,777.4| 2,463,779,707 8.31
WLtk EE Y WA A L2 Y WALA L3745 (N %)) | 103.07.02 3,230,069.5 30,343,819 9.39
B EE? WAL A L2 P MARKEE-4 AR 103.07.02 6,655,464.3 221,464,013 *7.55
BT EEY WA A L2 ¢ AWAE-4 AN | 103.07.02 652,469.7 28,107,386 *9.77
HWLREEY WA A L2 P ALK LE-2 A 103.07.02 1,219,051.5 319,367,754 *8.19
T HREEY MAA A L2 Y MARKE-2 (N 103.07.02 43,846.0 12,685,733 *9.04
TR EEY WAL 22 P RWANA2-3 2% (N%7)) | 103.07.02 1,321,235.3 27,017,464|  *12.07
B EE 2SR A s-ATE R 103.12.29 31,307,654.7 399,964,503 12.78
WL EE A E AL 103.12.29 242,951.4 98,607,663|  *12.69
B HREE S EFT AR ALATE R 105.05.18 41,586,989.2 514,683,370 12.38
B EE S EFT AR ALATE R (AR 105.05.18 45,744,006.2 352,768,210 7.71
B EE S EFTAREAL-E (A4 105.05.18 546,029.6 221,337,443|  *12.67
B EE S EFT AR A L2 (A ) 105.05.18 214,777.4 54,372,941 *7.91
B HREE S EFT AR AL A AR(AHAD 105.05.18 34,796.6 2,109,687  *13.75
BWRHREE S EFT AR AL RS R 105.05.18 1,588,044.8 55,976,144 *8
B EE S EFT AR A2 2R(AHAD) 105.05.18 10,035.0 320,805  *18.87
B HREE S EFT AR AL 2R (AR 105.05.18 11,722,968.7 123,951,062 *6.24
B HREE L T 44 R (A A 105.08.29 22,226,255.1 236,530,563 10.64
B LAREE L X TR 374 (A ) 105.08.29 10,580,978.0 83,657,651 7.91
DR HREEL Tk 45 AR A 105.08.29 577,501.0 196,694,154|  *10.65
WA EE L S THrh £-% A (A ped) 105.08.29 65,559.4 16,348,302 *7.8
BT EE L S TR A4 RR(A ) 105.08.29 943,152.4 32,250,567 *7.76
B HREE R B LA AR RAHAD 106.05.17 3,316,202.5 40,940,541 12.35
B EZE R 3L A &34 (4 ped) 106.05.17 2,778,371.4 26,274,992 9.46
FWAREE R g R A AL F AR A 106.05.17 72,290.9 26,898,014|  *11.63
W AREE fer B on ,é, KE-2 (A ﬁa"'l) 106.05.17 67,542.0 19,273,779 *8.92
B LR EZ I kA2 PR2027 B A £ (RTSR 106.09.20 13,211,213.3 160,789,678 12.17
B HREZ I RAA 2 p 2027 2 & A £GTS%-REEA]) | 106.09.20 1,439,013.9 16,884,379 11.73
HWAREZ T RAT 2 PR 2027 w LA £ (F ) 106.09.20 144,339.5 52,942,448  *11.47
B AR EF T kA2 PR 2037 s A EGT W 106.09.20 16,063,772.6 209,407,523 13.04
B HREZ I RAA 2 p 2037 2 & A £GTS%-RAEA]) | 106.09.20 946,359.6 11,179,394 11.81
B Wtk EE I kA J; PR 2037 w2 & & (% ;u) 106.09.20 229,296.1 90,098,107|  *12.28
B HREZ I RAAZ PIR2047T 5 A LGS 106.09.20 14,441,451.5 193,416,938 13.39
B WL tkEZE I kA f‘;‘ P 2047 & A £ (37 5 f»*;;,i-R #4]) | 106.09.20 801,713.5 9,432,282 11.77
HWRLREE I RAT P 2047 BEAE(ER) 106.09.20 186,941.3 75,444,740  *12.62
HWAHRELIRF ;;v WA A AT A 106.11.22 95,482,870.3 812,291,733 8.51
HWAREE 2 F R A AT BN ) 106.11.22 1,450,072.3 12,215,363 8.42
BWAHEE 2 F R REAL-2 R 106.11.22 661,204.1 168,854,133 *7.98
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BWLREE 2 F A £-F A (NS 106.11.22 10,220.6 2,485,813 *7.6
B AREE e A AL (A R AEAD 107.04.09 44,138,822.4 530,169,995 12.01
B AREE e E A -4 R (B A ) 107.04.09 98,183,455.5 828,009,955 8.43
TR EE H R A &34 B (NB A pedl) 107.04.09 57,031,960.4 480,958,906 8.43
B REEFR R A A (A RHAD 107.04.09 2,143,891.2 774,822,632 *11.3
W EE SRR F A E-E A(B AR 107.04.09 1,417,806.9 359,998,897 *7.94
W HREZFN A S m(NB A e ) 107.04.09 2,859,789.9 726,219,188 *7.94
B EE FRR A A4 RB AR 107.04.09 8,140,192.0 261,987,618 *7.3
TR EE F U E A A4 AR(NB A ped)) 107.04.09 8,678,922.5 279,327,227 *7.3
Btk EEFR T A E-n 22T (B A Aed]) 107.04.09 5,492,423.1 74,809,177 *8.04
B AR EE FuE e A -5 2% (NB A> e ) 107.04.09 6,551,816.9 89,188,615 *8.03
BWRHREE R A S A AR R A R A 108.04.09 39,507,475.0 320,308,218/  8.1075
B EE TR R O E A A3 BB A ) 108.04.09 317,290,564.3| 1,326,435,127|  4.1805
WL EE AR R R CE A £-374 % (NB /\ fie ) 108.04.09 171,621,999.3 717,510,761|  4.1808
B HREENER A AL A RH) 108.04.09 357,484.9 94,220,417|  *8.239
WA EEAER R EAL-E A B AT 108.04.09 3,163,473.6 433,979,477| *4.2884
B EEAMERRF IE A £-F ~(NB ~ pedl]) 108.04.09 3,008,290.1 412,747,981|  *4.289
B HEENERTE LS AL VEA R 108.04.09 20,581.7 785,786/ *8.6612
B EE A ER R E A L4 RB AR 108.04.09 8,953,423.5 154,088,140  *3.9042
B WA EE A ERRE T EF A 2-4 A% (NB /\ fie ) 108.04.09 7,705,951.5 132,617,064 *3.9042
BWAAHREEFTERFALE A - 2B A ) 108.04.09 11,354,391.3 79,035,866 *4.1084
B EE TR R E A £-5 22 (NB A Fe ) 108.04.09 21,613,776.9 150,453,618  *4.1085
BHAHEE S EDPITEIF ARG EAL-E A 108.11.29 4,347,2455| 42,054,041(% =)  *9.6737
PWHREE ED YIRS A EF I ALY 108.11.29 1,023,013.1| 6,121,798(% ~)| *9.1766
FWAREE S EFYATES A LA L4 AR 108.11.29 17,609,944.6| 23,824,012(% =) *9.8181
T REE ALFTRE A £-37 5 %A R4 A) 109.12.03 284,034,178.2|  3,769,625,968 13.27
TR EE A AT £-37 5 % (N 54)) 109.12.03 22,828,122.7 302,996,491 13.27
B REE AIFTE A E-2 A(ARFA) 109.12.03 5,012,571.4| 1,907,104,866|  *11.89
W REE ALFTRHA £-2 A (N £3)) 109.12.03 964,800.0 367,074,381  *11.89
B HREE AIFTREER - L ARARFE) 109.12.03 4,899,125.8 285,241,659  *13.21
TR EE ALFTRHA £-4 A (N ) 109.12.03 1,833,969.2 106,802,797|  *13.21
B W EE AILFTREEA £-5 220 (A R3] 109.12.03 6,792,574.4 170,332,681 *14.8
TR EE ALFTRHA -5 2% (N 2 T)) 109.12.03 2,507,829.3 62,926,758|  *14.81
HWLAREE 2FENRETF A & 111.01.12 45,635,000.0 785,452,510 17.21
T W thEZ 4 % Smart ETF & 2 111.04.13 160,327,000.0{  2,021,107,474 12.61
WL REE S B A3 S R(A R A 111.05.19 15,763,713.5 217,559,474 13.8
TWRLAREZ A HA A5 5 (N &) 111.05.19 585,666.7 8,082,424 13.8
D HREE 2 HAE-EAARFEAD) 111.05.19 98,018.8 40,276,868|  *12.84
WL REE A HA -2 A(NET) 111.05.19 2,893.7 1,189,378|  *12.85
B AREE S HA A4 ARA R 111.05.19 136,995.7 8,368,954/  *13.86
B RLAREZ A HA A4 (N ) 111.05.19 36,162.0 2,207,561|  *13.85
B RREE A A e 2%(A R A ) 111.05.19 171,470.8 4,456,318|  *15.34
B LAREE A HA -5 RN &) 111.05.19 73,026.3 1,898,022|  *15.34
B EE 2 AHE R E A A-FTERA R A 113.01.31 225,769,857.9|  2,331,653,178 10.33
DR EE 2 AAE LA F A L3 RB AT 113.01.31 38,838,985.7 401,112,060 10.33
B EE 2R AHERACE A L-37E R(NB A ) 113.01.31 12,380,413.2 127,859,698 10.33
BT EE 2 AHE R LE AL-EAARHA) 113.01.31 2,030,163.4 656,277,252|  *10.11
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BWRAHEE >R AHERREAL-F B A=) 113.01.31 422,397.4 136,545,746 *10.11
BWRAHEE >R AHERTEAL-FA(NB ~ 2] 113.01.31 78,500.0 25,376,175 *10.11
B EE 2R AHERF L LA ANEB A 113.01.31 2,786,882.5 125,347,418 *10.2
DWW EE 2 AHFHERITE AL LA AH(NB & F) 113.01.31 178,000.0 8,006,012 *10.2
Zi'; ]'9;75 otk EE 2R AHERE A £-5 2R (B A pdl) 113.01.31 5,522,900.0 95,190,105 *10.17
B EE 2R AHERE A L5 2R (NB & fedl) 113.01.31 591,800.0 10,199,978 *10.17
WL EE BEAR T E R 1? A E-RTE (A R A AD 113.03.27 209,604,228.5| 2,092,912,397 9.9851
BT EE REARFTEEG A A LR (B A ped]) 113.03.27 60,603,504.3 605,130,102 9.9851
B LR EE BEAR TR kl? A& )—‘?ﬁ'i B (NB & feql) 113.03.27 26,649,000.0 266,092,071 9.9851
B EEREARTERFEAL-Z (A RFHA 113.03.27 2,032,910.1 649,592,518 *9.9887
B EE REARFTE .klﬁ ‘A E-% (B A pedl) 113.03.27 692,458.9 221,267,108| *9.9887
DR EEREARFTERF AL L-2 2 (NB £ fied)) 113.03.27 498,520.0 159,296,215| *9.9887
B EE BEART E R l? A £ -4 (B A F ) 113.03.27 3,423,912.8 150,755,916/ *9.9886
B EEREARTEEF I AL-4 AR(NB /\ fe ) 113.03.27 1,188,001.9 52,308,084/ *9.9886
B LR EE BEAR TR 5»11 XK &-a 220 (B ~pedl) 113.03.27 2,593,699.9 43,918,139| *9.9939
H W EE BEAYRFTELGE A L-5 22 (NB A ped)) 113.03.27 389,000.0 6,586,786/ *9.9939
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