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FREFWLETREF SR 2PFRIRE > X RHF » dodcfro f 3
ST A RRFEEGRG RS FEREEET PR R RAREE (4

it o
(M3 B3R REA RGBT ARYEE R

%ﬁ‘ﬁﬂg"‘%i VA '3\1‘431_;:’,2‘3’ ikﬁti‘lféz H_:,rr"i;j‘—‘J.]% &g#;t,ﬂ;fh—ﬁl\mﬁ s 1]
/%’Q—Z‘Fﬁ#}t &’:F?T\ ﬁﬂév\ﬁaﬂllh'fﬁé{;#g/ f’f“]{;év?ju,%}\?
p SR RERRT A ANMEET P b R AL F RS S R

B
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(D% ¥ # 4 % % (Contingent Convertible Bond, CoCo Bond)

a%ﬂ@%aggpufﬁﬁwdb%%)ﬂ*ﬂ%fﬁ%ﬁﬁ%ﬁﬁﬂf‘**ﬁﬁ
MBI ARET A FILEE L H AP CRAR N R T
ii&%’ﬁﬁ%ﬁ»@%—&mé’ﬂ&ﬁ“—ﬂﬁﬁwﬁﬁmﬁﬁé*’
AP« 5 HF o T AAT G S0 5 A2 a4 B el 4

A 15414l

2 BNP Paribus ** 2022 & 8 * 4 {70% 23 CoCo B % & &) » 3=4 %
Bal(Moody” s)fwBBB-(#%# )2 & » £ & 15 % £ 7.75% > # g >0 5 %
HEMR2BRFTEE 2 FANSF 4.02% { HTEREHEFLFAPF
T.78% HFEwRL Emal 4 o RAEEF FRFF nFphe

(#F60]

© TBNP 7 % PERP, 3 w( %R E- ; B8 %G 3589 %E 9582
MG ARG ERNEG S A MR 2 ERRE D)

BT F e G E 100 2~ Rl EF EL G T L LSS
LEH ATFEHFFAFLEREDZ8H~ - EXFTTHER %G A
e edf 4 #4] 5 mechanical (#414)) » #¥ 4 = & 15 » % BNP Paribas ¢
3 & & (CETl Ratio) ™ *t3% % % #r3f3k 5.120% » e oy kLB ™
(Going Concern) » 417 #-* CoCo 7 ¥ p fc(Bail-in) » #* PR 38 4F 4 Sz
Wl o AW AT 0 P RS e A R A
EOEHMEL S AARTIE  FFEXENE 1 HE-TER 2L L (4R
B-)  HFAFL e 3F 5 23.20 %~ > B RFFEI- 23 A &5 £ 5
100 2 =~ &350z 5 f T6.75 % ~ o s T AR B F PR A 2304
ERFIPA T6.TH% > Fl B XA E WA WM AR AERGFT AR
REFBET 0 F T AR 100%A &2 Ko RIS PERT A R ER X P T
DINAE A PE S £ oA ] 23.20% 0 A A RILF A ATRIEZ L KB
Ao g F (Common Equity Tier 1, CET1) &_F it 5, 125%4rfs
BEFAREwp e o B8 L3848 5 HSBC B £ ML v B L 14
TR EHFF IR AR LERPFI A HF - v p P L 8/16/29
—3ﬁw5$ﬁ%@w,mgﬁ@%azawﬁ %gvrmmwﬂwg
bps | iﬁ‘_w’{?ﬁﬁ'? F(SRBZ) - m if};%*i\m

S TR & LB G (%%@w%
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B.i# 1]

YUFE I 4L 2021 # 10 0 3T FenE At CoCo % 5 bl 33= 5 BBB-
(%) JI 2 3.5% » segiw &) (BNP Paribus) i » fe i % 3t 4 PF % 42 +k
iﬁ%xg%f 2P G Tamm S 1. 80Y% -

(#F60]

2 TKEBHNB 3 1/2 PERP | & 6( £ PRMT ; Bk i - 3% if 5 89 Bk 9
A0 FNRA A B E R R R B E AR A

Bk F ARG 6 100 £ &~ RIszR 5 F E A H 350kl L AT G

iﬁ,:“ﬂ%*%*AﬁiMzJ N N E R Y
ST AP A EEFEL oS 2 A A MAERH TEARLR § oG

T AEE Ay &5 +%§5§ < ¥ R B3K T (Going Concern) & § # & 2 i
¥ 82FH#% CoCo i % p fc(Bail-in) > b PR 5 45 4 oo 4] > Ak 3%
VUM RS 2 P DS e B L R A £ 2. L 3,
ARARFAE S FZFE BRI AARFALE(LRBS ) EFT AR LK
»3ESE 10D FA v ABUEARARF AL B S~ 5 19.0 %
A RPFTAMFEFEIARAPF2INAEWOF A 19.5% 1w EmL ¢

ZRGFATT S F R WAL et & EJ? FEFL L7 'F*#Eﬁ
it R L300 g FAUFB L 1L AHAILFF gHSF S
Ho hR A :e‘_%wﬁﬁ:'lﬁv—*w A - :'KE%E?* Py s 10/19/26> - &

EfPF L L EX WA EpF g THISTHY+240. 9 bps |
'f']ﬁ‘(?}ﬁﬁl}%]i ol b /»‘F"L“T’/” SIER G R A R € Hoa fRdl %
FH LA BTG AEPW(FREAN) o
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- ~ "BNP 7 % PERP, % % 33 - %ik:Bloomberg

[BNP 7 3, PERP Corp

BBGO193TKIF2
: $R1T (BCLASS) ISIN USF1067PACOS
10 150 ‘ F A BY3233214
19 R A THt58%fT EURO-DOLLAR  &7A#a%ICoCo
5% EAs</#b.. FR F=:4 usD = Bal
il JIE{sz Jr Subordinated ZE%1 REGS Pk BBB-
; =5 7.750000 PR E] =28 BBB
Cpndase f3kE EAC o= BBB-
F8y ISMA-30/360  B{T{E#§  100.0000
FUHE IKEE SRR ITRA/RERE
PERPETUAL CALL 08/16/29@100.00 usD 2,000,000.00 (M) /
PRSI 1ss vield 7.750 usD 2,000,000.00 (M)
gg s+EsEAY (1469)FIX-TO-VARIABLE BD B/\Ea{r/1asE
e EEALA 08/08/2022 200,000.00/ 1,000.00
ATHEE) FEH 08/16/2022 ||mEz&a 1,000.00
wer  athmEE |S\—EEHA 08/16/2022 ||WREEIREIT BNPP-sole
gﬁﬁﬂ - = 02/16/2023 ||EB:R TRACE
Bix(Es
Australia 61 2 9777 _B600 Brazil 5511 srmmm 77 6000
Japan 81 3 4565 8300 Singapore 65 6212 1000 u.s.1 212 Slgnzgg?sas HKTCDEH héozé’éSTleﬁé’g‘bf?S 4L S:;:EZIO_ZIZP-IZ:OOS?

Bl= ~ "BNP 7 % PERP, #f % w48+ » %R :Bloomberg

| #mglcom -] #epEmeag

L] BE BE

NET_ABSORPTION_OFFICE N.A.
) O] SI704 |GROSS_ABSORPTION_OFFICE N.A.
3 0| F0046 [ABSORPTION_RATE N.A.
4 0| DT080 [CAPITAL_TRIGGER_TYPE Mechanical
5 O| DZ383 |CAPITAL_TYP_COCO_INITIA.. Common Equity Tier 1 Ratio
6 O| DZ382 |CAPITAL_TYPE_COCO_ACTI.. Temporary Write Down
W=~ "BNP 7 % PERP, fI% £ &4 > k& :Bloomberg

[BNP 7 %, PERP Corp _

/ b-2hp=rd Semi-Annually
19 458 fag2 ERIAE
19 (REBA FE=1 7.75000% STEE
- =2 BERITEE
‘ seEnl [EIREREL
FRER2 PREEREL
SeEL3 EZRAEE KB
; A Fixed Rate F{F RS
AF 7.75000% IR Y
=iﬁ B Day 16 BERREER Normal
e =135 BHREER Normal
P SHEE#ERMB ISMA-30/360 {TE1EE
B o)
ATHES)
0 ABSRIEE SoAdiEER
gﬁf‘“ .JSemi-Annually
e ../Semi-Annually|5 &
J:ls:a:aa la3 4565 8900 ek S ingapore 65 62 l Oourope ‘ oS ? 12 l 312§§§:;ZUH CEH_T+ghéOZg§§legggb?;ggslngggszozz B 12:08 189

Bz ~ "BNP 7 7% PERP, % % % #4r % F 3t > & /& :Bloomberg
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[BNP 7 3, PERP REGS Corp

12: 06: 39 OALLXES, @M ESAe D HEIE/EE 0 B
INes vs [T 3% 08/31/29 Govt | @CBBT |  98-29 / 98-29+ 3.302 / 3.299 12:06
YRAEEHIE B

PCS  AEIEAE BE/E5E EEER / BEEN BSz(F)xASz(F) B
BVAL [BVAL (581 7) 99.581/199.852 7.828/|7.777 x| 09/02
RS 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 500x 500 12:06
99.048/99.608 7.929/7.823 1,000x 1,000 12:03
98.125 / 100.125 8.107 /7.725 1,000x400 09:11
100.000/ 101.500 7.749/7.468 200x 200 07:19
EXCH |EXCHANGE TRADED.. 40,0000 / 200.0000 27.603 / -4.406 200x200 d12:00;
PSE  |PARIS STOCK EXC... 40.0000 / 200.0000 27.603 / -4.406 200x200 d12:00;
SEAP  |Seaport Global HL.. 99.000/99.500 7.939/7.843 x 10: 19
BTFQ |BBG MTF EU Prel.. 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 |BLOOMBERG GENE... 99.477 / 100.174 7.848/7.716 X 09/02
MZLN |MIZUHO EMEA - 99.125 / 99.875 7.915/7.772 X 09/02
BMFQ BBG MTF Pre-Tra.. 99.620/ 7.821/ 200x d09/01
TRAC |FINRA - TRACE .. 100.500/ Last Trd 7.654/Last Trd xLast Trd d09/02|
TRMT |FINRA TRACE (O=... 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 d08/31]
TRL5 |FINRA TRACE (5. 100.275/ Last Trd 7.697 /Last Trd 5,000+ xLast Trd d08/31

ustralia 612 9777 8500 Brozil SST1 2396 9000 Europe 4420 7330 7800 Germany 43 69 5204 121 10 Hong Kong 852 2377 6000

Japan 1 3 4585 8500 Slngapor‘e 85 6212 1000 121zs QM :2?‘:‘{; HKT D?H;lghgﬁzfqgg7 ;ggﬂ-le; géngrsf7k7£ 12:NR:29

W7 -~ "KEBHNB 3 1/2 PERP, # % T > %k :Bloomberg

KEBHIB 3 % PERP {184.238 -.284 83.725 /84.751 8.388 /8.047
PS - )
[KEBHNB 3 % PERP Corp

§) ST AN

v E2IRRIT BBGO12V3LYL2
3817 (BCLASS) USY4S96CYW07

15) {REBA HiggE1T  EURO MTN Ba
: Es/Hb.. KR =1 usD = BBB-
NIz Jr Subordinated 7 REGS
E3SY 3.500000 $ER 28
CpryBE |5
F g ISMA-30/360  S§1T{E1E&  100.0000 |3 3
k)t K& ifééé’ SE/EETEQE
PERPETUAL CALL 10/19/26@100.00 usD 300,000.00 (M) /
(PN 25 o= +240.90bp vs T 0 % 09/30/26 usD 300,000.00 (M)
R |FTEEE  (1469)FIX-TO-VARIABLE ED BN /1R EE
woms | EEOH 10/12/2021 200,000.00/ 1,000.00
v pEEm (BREAE 10/19/2021 ||EGgE 1,000.00
Wor orpmE |BE—EER 10/19/2021 || iREEIBIT JOINT LEADS
: i?,f“ £—=8H 04/19/2022 || 63%B TRACE
prle DVD STOPPER
e 31 s 4ss 2000 " Limaspore 65 2313 1006 o biso 1313 219 2000 copuriont 2002 Bloonbera Finance L b

L.P.
SN $41636 HKT GMT+5:00 H439-5258-l7l 20-0Cl‘2022 13:14:33

B> -~ TKEBHNB 3 1/2 PERP 4f % = 4c 4] > % Jh :Bloomberg
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| =mwn (0

I'_o'rh—on:]iﬂgﬁ_l_l eEE(Cop  [-] s (238 []

ID |5 A 28
SI705 [NET_ABSORPTION_OFFICE NEIEELE

S1704 |GROSS_ABSORPTION_OFFICE B/ i@ {vE

FO046 |ABSORPTION_RATE B

DT080 |CAPITAL_TRIGGER_TYPE |Ea-p§dsspsy

DZ383 [CAPITAL_TYP_COCO_INITIA. [EASREUGMA T EIG FRAREES
DZ382 [CAPITAL_TYPE_COCO_ACTL.. |[B4SERUGHREBIRES
B2194 |ARD_MET_ABSORPTION_OFF..|ARD SR/ BE(VE

B2193 |ARD_GROSS_ABSORPTION_O..|ARD SF/A=ABE(VE

Sw311 [BDS_DEBT_TYPES BDS B8 4ER

Csssvsuec
000000000

e
NA.

N A
Discretionary

Permanent Write Down
N.A.
MNA,

BTAEER...

Bl- ~ "KEBHNB 3 1/2 PERP, % § 4% i 73 > % /R :Bloomberg

KEBHNB 3 *% PERP$184.238 -.284 83.724 /84 751 8.388 /8.047
D A 13:17 - -- BGN
[KEBHNB 3 % PERP Corp | §&

WCOF LPREEE SaANpE
N EET 3.500YISMA-30..|Semi -Annually
A 10/19/26|H15T5Y 2.409% ISMA-30..[Semi -Annually|S £

sy =aE
e e it 1 SITHEER Semi- Annually
e Ei=t P4 EREE
15) (A FlE1 3.50000% ETTRE
s FlE=2 BRITHE
MBA STegI1 EIREA S
— T2 BRSEA B
. STeI3 it P o
, TN Fixed Rate ETEEERE
AGY 3.50000% FEE
=§N B BEREREZER Normal
R E Sy RHEEER Normal
P FHEEEIER| ISMA-30/360 IRESti=E
xR
LNETEE

gustl‘a;!i.i G 259%77 3600 Braz:l 5511 2395 9000 Europe « 20 7330 7500 Germeny 49 69 9204 1210 Hong Kong 352 2977 6000
apan

ingapore 65 6212 1000 . 1 212 318 2000 Copyright 2022 Bloomberg Fin;

SN 541636 HKT GMT+5:00 KQBS-SZS&-!?! 20-0:(-2022 13:17:45

B~ ~ "KEBHNB 3 1/2 PERP, f % § #38 § F 3 > %k :Bloomberg

KEBHIIB 3 * PERP 1184 238 =284 83.724 /84.751 8.388 /8.04
: 19 SR B BGl

D
[KEBHNB 3 % PERP REGS Corp
13:19:46  DALLGER @ EBAxe D?:‘SJEL/ELQ 5) §
HEE vs (T4 % 09/30/27 Govt |  @CBBT  98-29+ / 98-30 4.369 / 4.366 13:19

SRIEEHR =k
TN BSz(F) x ASz(F)
BGN |BLOOMBERG GEMNE .. 83.7. 84,751 1 13:19
BVAL |BVAL (R8¢ 8) 84.217/|84.614 8. | | 10/19
82.250 / 84.612 8835/8 093 X 13:19
85.000 / 86.000 7.966 /7.640 1,000 x 1,000 13:19
CBBA |CBBT TCA Adjuste.. 83.745 / 84.369 8.381/8.173 1,000 x 1,000 13:19
BGN |BLOOMBERG GENE.. 83.724 / 84.751 8.388/8.047 X 13:19
MUST |MUFG Securities .. 84.263/84.273 8.199/8.196 X 10/19
BVAL |BVAL (220 8) 84.217 / 84.614 8.215/8.084 X 10/19
BBT3 |CBBT - FUTURES .. 83.70/84.82 8.385/8.016 X 10/19
Australia_61_2 9777 5600 Brazil 5511 2395 3000 Europe 44 20 7330 7500 _Germeny 49 63 3204 1210 Hong Kong 852 2977 E000
Japan 81 3 4565 8300 Singapore 65 6212 1000 U.s. 1212 318 2000 Copyright 2022 Bloomberg Finance L .P.
SN 541636 HKT® GMT+6 .00 G356-2837-173 S0-0C1-2022 13:19:46
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(2) £ %4 2 =i 4 f ¥ (Total Loss-Absorbing Capacity, TLAC)

PHEEMAFREANT AL LB M EFFTIACH S 2 gmRRGE S
Wi i3 - TEL -4 N TLAC RHEPEFELZ R ZEFT AT
[II(Basel IIDGOT ZERER L @E T - SehFEd > 28 8- 4
AR BT S E g R TLAC Ra F b B AR G 5 A 32t

- AT AES 0 T A R T o TLAC f 35 Hhib e M A
T RREMFERAR GEFART ALY AR P PG R AR HREHE 0 2 A
13—?}%’2’5‘&1‘#—{ PO i AR 2 A s 0 M SR R

(351]
2 BNP Paribas ** 2022 & 1 ¢ 37 % (¢4 = Ll% A2k % of i TBNP
3.132 01/20/33, % vi( MR- ~ Bl : BREH G 3L 8T 2EHHE

FANRBIF A PR %ﬁﬁﬁ%vﬁﬁwiﬁpﬁfa')

BT 2022/1/20 2 100 ~ % ~ § iee & 100 £ i X > RIGEG 5
£ 30 132%A] Lo | *i?—,a—ﬁ LIrFEEHFGF AELETD]].566 ~>
- EX3 3132 £ m(x}%}%‘] =) ER R E S A R AR SRR
B3k T (Gone Concern) » r4i7 fig » E‘Ji FRARR P 538 TLAC f 5 = jedf
ML A AR FIARGF AT BRRd RELEY L AR XD E
??}t ? W L] T 2 X q_T:a,' m & f:fﬁié_‘/'piﬁ ’ rﬂ‘ﬁfé’u}tﬁ'i HEREFFEHS
Fe TLAC ff % & & 23883 100 ~o e g F A Ajer 5 11 &5 834 34,452 ~»
P FARFETIAC G A FAFEZHTSEF > 944 65.548% > & A &
HEATREZFA > BEANTREITEZHISFEEBAFY - 2%
ARk g o w A 5 TLAC#H % > %34 Baal(Moody” )= A-(#%
¥ )2 B o s &) "BNP 7 % PERP | Jr. Subordinated #7CoCo Bond 5 :#®=% ) ¥
ZE b RERM T T%FF'— B A kvt JFH A8 7 TLAC & ¥
B v B 7 e CoCo Bond B " k18 1€ o

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

BBG014J6Q2D9
: CUSIP 09659X2T8
16 1 z ISIN US09659X2T85
19 RIBA. 1518%4T EURO-DOLLAR
AT BEAZ</H#b.. FR f=d usD 2l Baal
U B4z Sr Non Preferr.. Z%I REGS 5 A-
a =8 3.132000 EEET] P53 == A+
Cpndass e AL A-
FEy ISMA-30/360  B%{F{&E#%  100.0000
ZFIHA 01/20/2033 REfTRa/RERE
CALL 01/20/32@100.00 usD 1,250,000.00 (M) /
(oS w47 Ry +140.00bp vs T 1 % 11/15/31 usD 1,250,000.00 (M)
m sHEsEAY (1010)FIX-TO-FLOAT BONDS BN /A
by EEERE 01/12/2022 200,000.00/ 1,000.00
LEHER) FHEH 01/20/2022 ||E%E 1,000.00
0 otmesm  |S—EER 01/20/2022 ||pRSSEIBT BNPPAR-sole
:ﬁfﬁﬂ s—=50 07/20/2022 ||e8zR TRACE
1B
?:s::aé§a36‘l'sss E;OOBSOD Bgazélpgrﬂlssaszxz xoooumpe U.S. 1 212 318 2003"‘arm ht 2022 Bluomtmr

W= ~ TBNP 3.132 01/20/33, F ¥ F3 »

SN 541636 HKT GHT# 100 GS87- 2485-178 OS 569-2022 "12:07:35

% & :Bloomberg

[ -] 2 [Com [ -] Herers (20 []
| ID R85 5E #E
) 0| DZ210 |TOTAL-TIER-2_CAPITAL 981773886
) O] DT910 |[TLAC_MREL_DESIGNATION TLAC
3 | DY381 |PAYMENT_RANK 1255 IERSR
4 0| BL605 BS_TLAC-REG_MIN_PCT_OF.. 22.03
5 O DY056 |USE_OF_PROCEEDS B AEER...
6 O] BL317 |BS_PCT_OF_TLAC_RWA 26.00
7 0| BL606 BS_TLAC-REG_MIN_LVRG_E.. 6.75
§ O DT683 |BAIL_IN_BOND_DESIGNATI.. Y

W= - TBNP 3.132 01/20/33

[BNP 3.132 01/20/33 Co

3.13200%

INiE

ES AR

* /& :Bloomberg

Semi-Annually

Fixed Rate
3.13200%
Day 20

2fIREsE
B3R
BEA

1B

ST EEERE
FEE

BEXEERS
BIFUERS

Normal

Justralie B1_Z STI7 8500 Brazil SSTT
Japan 81 3 4S65 8900 noapore

Z3 Grope
65 6212 1000
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