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Important Disclaimer

This is not a complete list of Bonds or other investment products available and is for your reference only. Citibank (Hong Kong) Limited, Citibank, N.A., Citigroup Inc., or any of its subsidiaries makes no warranty as to the accuracy or completeness of information
provided herein. This is provided for your information only and does not constitute any offer or solicitation or advice for the purchase or sale of any bond. Information in this document has been prepared without taking account of the objectives, financial situation or
needs of any particular investor. Accordingly, investors should, before acting on the information, consider its appropriateness, having regard to their own objectives, financial situation and needs. Any decision to purchase bonds mentioned herein should be made
based on a review of your particular circumstances with your independent financial adviser. This is an investment product. The investment decision is yours but you should not invest in this product unless the intermediary who sells it to you has explained to you that
the product is suitable for you having regard to your financial situation, investment experience and investment objectives. Investments referred to in this document are not recommendations of Citibank (Hong Kong) Limited ("Citibank") or its affiliates. Information
contained in List of Debt Securities are composed as of the date of the publication and are subject to changes from time to time without prior notice.

Bond investments are not bank deposits and involve risks, including the possible loss of the principal amount invested. Investors investing in bonds denominated in non-local currency should be aware of the risk of exchange rate fluctuations that may cause a loss of
principal. Unless specified, these investments are not obligations of or guaranteed by Citibank (Hong Kong) Limited, Citibank, N.A., Citigroup Inc., or any of its affiliates. Investment services are not available for U.S. persons and might only be applicable to limited
jurisdiction. Bond prices may go down as well as up. Citibank (Hong Kong) Limited, Citibank, N.A., Citigroup Inc., its subsidiaries or affiliates accept no liability for any direct or consequential loss arising from this document. Indicative price is for reference only. There
is no guarantee on the existence of a secondary market for bonds.The secondary market for bonds may not provide sufficient liquidity and may not be in line with the expectations of holders of bonds. You should seek advice from your professional advisors as to your
particular tax position, including but not limited to estate duty and withholding tax that might arise from investing in overseas products.

“Yield to Call” (YTC) is a hypothetical rate of return if investors were to buy and hold the security until the call date, and is solely for reference purpose. This yield is valid only if the security is actually called prior to maturity. It is calculated using an indicative offer price,
and is based on several assumptions including a) The issuer will redeem the security at the stated call price on the next call date; b) All coupon and principal payments will be made in full and on schedule; and c) Coupon payments are reinvested at the “Yield to Call” .
In addition, for variable coupon / floating rate securities, this calculation uses a series of projected coupons based on assumed reference rate fixings for each relevant coupon period. This calculation does not take into account coupon deferral or non-cumulative
features and/or situations where the issuer may exercise discretion over coupon payments. Investors should be aware that the actual return may be significantly less than the calculated return (or even suffering from a loss), given that the calculation is based on
various assumptions aforementioned which may not be met in actual case.

“Yield to Maturity” (YTM) is a hypothetical rate of return if investors were to hold the security until maturity, and is solely for reference purpose. It is calculated using the indicative offer price, and is based on several assumptions including a) The issuer will redeem the
security on the reference maturity date and b) All coupon and principal payments will be made in full and on schedule; and c) Coupon payments are reinvested at the “Yield to Maturity”. In addition, for variable coupon / floating rate securities, this calculation uses a
series of projected coupons based on an assumed reference rate fixings for each relevant coupon period. For securities with no stated maturity dates such as perpetual bonds, this calculation uses an assumed “Calculation Maturity Date”. This calculation does not
take into account coupon deferral or non-cumulative features and/or situations where the issuer may exercise discretion over coupon payments. Investors should be aware that the actual return may be significantly less than the calculated return (or even suffering
from a loss), given that the calculation is based on various assumptions aforementioned which may not be met in actual case.

The contents of this document have not been reviewed by the Securities and Futures Commission of Hong Kong or any other regulatory authority in Hong Kong. You are advised to exercise caution in relation to the offer. If you are in any doubt about any of the
contents of this document, you should obtain independent professional advice.

Please call our Investment Service Hotline (852) 2860 0222 or visit any Citibank branch for the latest Bonds or Certificates of Deposits available or any enquiries.
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AU3CB0321875 AR35A AIRSERVICES AUSTRALIA N/A 2 05/15/35 2 CB/CP/CG/CPC Sovereign 120,000
AU3CB0246676 FB27A AUD ANHEUSER-BUSCH INBEV WOR ZEH-HEABIRAT FIXED 4.1000 2 09/06/27 2 CB/CP/CG/CPC Beverages 120,000 101.00 2.99%
AU3CB0256915 AT28A AUD AT&T INC ATRTAE FIXED 4.6000 2 09/19/28 3 CB/CP/CG/CPC Telecommunications 120,000 100.30 4.44%
AU3CB0274173 AZ30A AUD AURIZON NETWORK PTY LTD AN EEEFNERIENT FIXED 2.9000 2 09/02/30 3 CB/CP/CG/CPC Transportation 120,000 90.80 5.55% 5.72%
AU3CB0299816 AS33A AUD AUSNET SERVICES HOLDINGS AusNet [REEIERIABIRAE FIXED 6.1340 2 05/31/33 3 CB/CP/CG/CPC Electric 120,000 101.10 5.93% 5.93%
AUOOOXCLWAQ1 AU27A AUD AUSTRALIAN GOVERNMENT SN A TS FIXED 2.7500 2 11/21/27 2 CB/CP/CG/CPC Sovereign 120,000 99.80 2.93%
AU0000087454 AU30A AUD AUSTRALIAN GOVERNMENT RN A TS FIXED 1.0000 2 12/21/30 2 CB/CP/CG/CPC Sovereign 120,000 87.40 4.30%
AU0000217101 AU33A AUD AUSTRALIAN GOVERNMENT RN A TS FIXED 3.0000 2 11/21/33 2 CB/CP/CG/CPC Sovereign 120,000 89.40 4.77%
AU3TB0000192 AU37A AUD AUSTRALIAN GOVERNMENT SN A S FIXED 3.7500 2 04/21/37 3 CB/CP/CG/CPC Sovereign 120,000 89.10 5.10%
AAUOOOXCLWAS7 AU4TA AUD AUSTRALIAN GOVERNMENT RN A TS FIXED 3.0000 2 03/21/47 3 CB/CP/CG/CPC Sovereign 120,000 69.50 5.50%
AU0000047003 AU31A AUD AUSTRALIAN GOVERNMENT FIXED 1.5000 2 06/21/31 2 CB/CP/CG/CPC Sovereign 120,000 87.80 4.40%
AU0000143901 AU32A AUD AUSTRALIAN GOVERNMENT FIXED 1.7500 2 11/21/32 2 CB/CP/CG/CPC Sovereign 120,000 84.80 4.63%
AU0000249302 AU34A AUD AUSTRALIAN GOVERNMENT FIXED 3.7500 2 05/21/34 2 CB/CP/CG/CPC Sovereign 120,000 93.10 4.84%
AU0000097495 AU51A AUD AUSTRALIAN GOVERNMENT FIXED 1.7500 2 06/21/51 3 CB/CP/CG/CPC Sovereign 120,000 49.10 5.56%
AU0000300535 AU54A AUD AUSTRALIAN GOVERNMENT FIXED 4.7500 2 06/21/54 3 CB/CP/CG/CPC Sovereign 120,000 87.50 5.65%
AU0000381832 AU36A AUD AUSTRALIAN GOVERNMENT BN AE FIXED 4.2500 2 03/21/36 2 CB/CP/CG/CPC Sovereign 120,000 94.10 5.04%
XS2025977427 BV29A AUD BOC AVIATION LTD TIRMZEHEBIRAT FIXED 3.1500 1 07/11/29 2 CB/CP/CG/CPC Diversified Finan Serv 200,000 93.90 5.59%
AU3CB0268134 CG29A AUD COLES GROUP TREASURY N/A FIXED 2.6500 2 11/06/29 3 CB/CP/CG/CPC Food 120,000 93.40 4.98% 5.18%
AU3CB0274017 CG30A AUD COLES GROUP TREASURY N/A FIXED 2.1000 2 08/27/30 3 CB/CP/CG/CPC Food 120,000 89.10 5.23% 5.44%
AU3CB0301687 CB28A AUD COMMONWEALTH BANK AUST | ERTT FIXED 4.9000 2 08/17/28 2 CB/CP/CG/CPC Banks 200,000 101.20 4.22%
AU3CB0330090 CB31A AUD COMMONWEALTH BANK AUST M FBIRTT FIXED 5.0300 2 01/15/31 2 CB/CP/CG/CPC Banks 120,000 99.90 5.06%
AU3CB0247740 EM27A AUD EMIRATES NBD BANK PJSC N/A FIXED 4.8500 2 10/12/27 2 CB/CP/CG/CPC Banks 120,000 101.10 3.74%
AU3CB0250512 EM28A AUD EMIRATES NBD BANK PJSC N/A FIXED 4.7500 2 02/09/28 2 CB/CP/CG/CPC Banks 120,000 100.60 4.29%
AU0000078644 EM30A AUD EMIRATES NBD BANK PJSC N/A FIXED 3.0500 2 02/26/30 2 CB/CP/CG/CPC Banks 120,000 92.60 5.47%
AU3CB0251064 GP28A AUD GPT WHOLESALE SHOP CENTR GPTHEB B P LES 157 FIXED 4.4900 2 02/28/28 3 CB/CP/CG/CPC REITS 120,000 100.30 4.27% 4.22%
AU3CB0249357 MQ27A AUD MACQUARIE GROUP LTD FRIBE@EARAT FIXED 4.1500 2 12/15/27 3 CB/CP/CG/CPC Banks 200,000 100.50 3.72%
AU3CB0261402 MC29A AUD MCDONALD'S CORP EEBNT FIXED 3.8000 2 03/08/29 3 CB/CP/CG/CPC Retail 120,000 98.30 4.55% 4.63%
AU3CB0245504 ML27A AUD MET LIFE GLOB FUNDING | N/A FIXED 4.0000 2 07/13/27 2 CB/CP/CG/CPC Insurance 120,000 101.10 2.54%
AU3CB0286763 NA27A AUD NATIONAL AUSTRALIA BANK ENERIRTARAS FIXED 2.9000 2 02/25/27 2 CB/CP/CG/CPC Banks 120,000 101.30 -0.44%
AU3CB0299246 NA28A AUD NATIONAL AUSTRALIA BANK ) RIFTARAS FIXED 4.4000 2 05/12/28 2 CB/CP/CG/CPC Banks 120,000 100.60 4.01%
AU3CB0327062 NA35A AUD NATIONAL AUSTRALIA BANK MERIRITARRE FIXED 5.1000 2 10/16/35 2 CB/CP/CG/CPC Banks 120,000 95.60 5.73%
AU3CB0276517 NB30A AUD NBN CO LTD N/A FIXED 2.2000 2 12/16/30 2 CB/CP/CG/CPC Telecommunications 120,000 89.20 5.09% 5.27%
AU3CB0308211 NEC34 AUD NESTLE CAPITAL CORP N/A FIXED 5.2500 2 04/04/34 2 CB/CP/CG/CPC Food 120,000 98.20 5.55% 5.55%
AU3CB0266906 PF29A AUD PACIFIC NATIONAL FINANCE X EBRRE FIXED 3.7000 2 09/24/29 3 CG /CPC Transportation 120,000 94.60 5.70% 5.88%
AU3CB0282812 PF31A AUD PACIFIC NATIONAL FINANCE R EFRAT FIXED 3.8000 2 09/08/31 3 CG/CPC Transportation 120,000 89.80 6.24% 6.35%
AU3CB0268357 QT29A AUD QANTAS AIRWAYS LTD BN ZE AT FIXED 2.9500 2 11/27/29 3 CB/CP/CG/CPC Airlines 120,000 93.40 5.25% 5.45%
AU3CB0274280 QT30A AUD QANTAS AIRWAYS LTD ImZ=AE FIXED 5.2500 2 09/09/30 3 CB/CP/CG/CPC Airlines 120,000 99.20 5.48% 5.49%
AU3CB0283182 QT28A AUD QANTAS AIRWAYS LTD imZ=AE FIXED 3.1500 2 09/27/28 3 CB/CP/CG/CPC Airlines 120,000 97.20 4.65% 4.86%
AU3CB0313419 QT34A AUD QANTAS AIRWAYS LTD ImZ=AE FIXED 5.9000 2 09/19/34 3 CB/CP/CG/CPC Airlines 120,000 97.20 6.35% 6.37%
AU3CB0332567 QT36A AUD QANTAS AIRWAYS LTD imZ=AE FIXED 6.6590 2 05/19/36 3 CB/CP/CG/CPC Airlines 120,000 100.00 6.66%
AU3CB0308864 SAF34 AUD SYDNEY AIRPORT FINANCE MRABPRAE] FIXED 5.9000 2 04/19/34 3 CB/CP/CG/CPC Engineering&Constructior] 120,000 98.80 6.10% 6.11%
AU3CB0243764 TL27A AUD TELSTRA GROUP LTD BEAE FIXED 4.0000 2 04/19/27 2 CB/CP/CG/CPC Telecommunications 200,000 101.50 1.18%
AU3CB0307379 TE31A AUD TELSTRA GROUP LTD ARAT FIXED 5.2500 2 09/06/31 2 CB/CP/CG/CPC Telecommunications 200,000 99.80 5.30% 5.30%
AU3CB0307387 TE34A AUD TELSTRA GROUP LTD BEAE FIXED 5.6500 2 03/06/34 2 CB/CP/CG/CPC Telecommunications 200,000 99.60 5.72% 5.72%
AU3CB0313203 TE30A AUD TELSTRA GROUP LTD BREAE FIXED 4.7500 2 09/06/30 2 CB/CP/CG/CPC Telecommunications 200,000 98.90 5.06% 5.08%
AU3CB0246239 VE27A AUD VERIZON COMMUNICATIONS B3R FIXED 4.5000 2 08/17/27 3 CB/CP/CG/CPC Telecommunications 120,000 101.40 2.85%
AU3CB0303543 WL31A AUD WOOLWORTHS GROUP LTD KX EEARAT FIXED 5.7620 2 04/18/31 3 CB/CP/CG/CPC Food 120,000 101.30 5.43% 5.42%
CA135087XG49 CA33C CAD CANADIAN GOVERNMENT MERBUSAE FIXED 5.7500 2 06/01/33 2 CB/CP/CG/CPC Sovereign 100,000 114.10 3.37%
CA254687FU53 DI27C CAD WALT DISNEY COMPANY/THE ERKBTENT FIXED 3.0570 2 03/30/27 2 CB/CP/CG/CPC Media 100,000 102.20 -1.47%
X51043097630 BT29E EUR BAT INTL FINANCE PLC HEREEFEEMARAIRAE FIXED 3.1250 1 03/06/29 3 CB/CP/CG/CPC Agriculture 100,000 100.90 2.74% 2.69%
X51511793124 FIL26 EUR FIL LTD/BERMUNDA N/A FIXED 2.5000 1 11/04/26 3 CB/CP/CG/CPC Diversified Finan Serv 100,000 102.10|  -20.85%
FR0000571218 FR29E EUR FRANCE (GOVT OF) N/A FIXED 5.5000 1 04/25/29 2 CB/CP/CG/CPC Sovereign 70,000 106.10 2.98%
FRO013341682 FR28E EUR FRANCE (GOVT OF) N/A FIXED 0.7500 1 11/25/28 2 CB/CP/CG/CPC Sovereign 70,000 96.20 2.60%
XS2586779782 TFL27 EUR TEMASEK FINANCIAL | LTD KEHERIBRAE FIXED 3.2500 1 02/15/27 2 CB/CP/CG/CPC Investment Companies 150,000 102.20 -2.72% -4.47%
XS52586780012 TF33E EUR TEMASEK FINANCIAL | LTD KEHERIBRAE FIXED 3.5000 1 02/15/33 2 CB/CP/CG/CPC Investment Companies 150,000 100.30 3.45% 3.44%
X50291949120 AT27G GBP AT&T INC AT&TAE) FIXED 5.5000 1 03/15/27 3 CB/CP/CG/CPC Telecommunications 100,000 102.50 -0.20%
XS2197683894 Transfer-in Only| GBP BAT INTL FINANCE PLC HEREEFEMARARAE FIXED 2.2500 1 06/26/28 3 CB/CP/CG/CPC Agriculture 100,000 97.20 3.96% 4.25%
X$1720922415 BR31G GBP BRITISH TELECOMMUNICATIO HEBEERASE FIXED 3.1250 1 11/21/31 3 CB/CP/CG/CPC Telecommunications 100,000 91.80 4.98% 5.06%
FR0013482866 Transfer-in Only GBP LVMH MOET HENNESSY VUITT BN ES-K5 BERT FIXED 1.1250 1 02/11/27 2 CB/CP/CG/CPC Apparel 100,000 101.10 -1.97% -9.44%
X52390510654 MQ31G GBP MACQUARIE GROUP LTD EREBEEFRAE FIXED 2.1250 1 10/01/31 3 CB/CP/CG/CPC Banks 100,000 86.80 5.20%
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X51375954945 5G27G SCOTLAND GAS NETWORK PLC N/A FIXED 3.2500 03/08/27 CB/CP/CG/CPC Gas
[xs2228291279 | sL30G SHELL INTERNATIONAL FIN | BREESHAABRAS | FXeD | 1.0000 | 1| 12/10/30 | 2 | CB/CP/CG/CPC Oil&Gas | 100,000

| er | 87.80] 4.25%|
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GBOOBFWFPP71 UK49G UNITED KINGDOM GILT EENE FIXED 2 01/22/49 3 CB/CP/CG/CPC Sovereign 70,000
GBOOB3KIDS62 UK39G GBP UNITED KINGDOM GILT EENE FIXED 4.2500 2 09/07/39 3 CB/CP/CG/CPC Sovereign 70,000 89.80 5.35%
GBOOBMBL1F74 UK50G GBP UNITED KINGDOM GILT EEAE FIXED 0.6250 2 10/22/50 3 CB/CP/CG/CPC Sovereign 70,000 34.50 5.63%
GBOOBMV7TC88 UK33G GBP UNITED KINGDOM GILT EENE FIXED 3.2500 2 01/31/33 2 CB/CP/CG/CPC Sovereign 70,000 92.30 4.67%
GBOOB39R3707 UK249 GBP UNITED KINGDOM GILT EENE FIXED 4.2500 2 12/07/49 3 CB/CP/CG/CPC Sovereign 70,000 81.30 5.72%
GBOOBPSNBB36 UK54G GBP UNITED KINGDOM GILT FEEAE FIXED 4.3750 2 07/31/54 3 CB/CP/CG/CPC Sovereign 70,000 80.60 5.79%
GBOOBPSNBF73 UK31G GBP UNITED KINGDOM GILT EEAE FIXED 4.0000 2 10/22/31 2 CB/CP/CG/CPC Sovereign 70,000 98.00 4.45%
GBOOB128DP45 UK46G GBP UNITED KINGDOM GILT EENE FIXED 4.2500 2 12/07/46 3 CB/CP/CG/CPC Sovereign 70,000 82.90 5.68%
GBOOBLVWPJ53 UK42G GBP UNITED KINGDOM GILT EENE FIXED 4.5000 2 12/07/42 3 CB/CP/CG/CPC Sovereign 70,000 88.90 5.55%
GBOOBQC4R999 UK38G GBP UNITED KINGDOM GILT EEAE FIXED 3.7500 2 01/29/38 3 CB/CP/CG/CPC Sovereign 70,000 87.40 5.24%
XS2433140113 VG28G GBP VOLKSWAGEN FIN SERV NV BESESRBRHEARAELE FIXED 2.1250 1 01/18/28 3 CB/CP/CG/CPC Auto Manufacturers 100,000 98.20 3.58%
X51910948592 VW31G GBP VOLKSWAGEN INTL FIN NV BESSEESRARBREAE FIXED 4.1250 1 11/17/31 3 CB/CP/CG/CPC Auto Manufacturers 100,000 94.20 5.45%
NZIBDDT017C5 BRD30 NZD INTL BK RECON & DEVELOP RE R EIRIT FIXED 1.2500 2 12/10/30 2 CB/CP/CG/CPC Multi-National 120,000 89.70 3.95%
NZGOVDT532C8 NZG32 NZD NEW ZEALAND GOVERNMENT R PN FIXED 2.0000 2 05/15/32 2 CB/CP/CG/CPC Sovereign 120,000 89.30 4.16%
SGXF67021638 CP28S SGD CMT MTN PTE LTD CMT MTNFAABIRA T FIXED 2.1000 2 03/08/28 2 CB/CP/CG/CPC REITS 250,000 102.00 0.68%
SGXF91750293 PS27S SGD PSA TREASURY PTE LTD FNE B EE FIXED 2.8800 2 04/27/27 2 CB/CP/CG/CPC Commercial Services 250,000 N/A
US88579YBQ35 MMM30 UsD 3M COMPANY N/A FIXED 4.8000 2 03/15/30 3 CB/CP/CG/CPC Miscellaneous Manufactu 70,000 100.40 4.67% 4.67%
US88579YBR18 MMM35 UsD 3M COMPANY N/A FIXED 5.1500 2 03/15/35 3 CB/CP/CG/CPC Miscellaneous Manufactu 70,000 97.40 5.54% 5.55%
USU81522AE14 ELE31 UsD 7-ELEVEN INC N/A FIXED 1.8000 2 02/10/31 2 CB/CP/CG/CPC Retail 70,000 87.30 5.09% 5.28%
XS2057866191 ADB49 USsD ABU DHABI GOVT INT'L ol ELE BUR B B 5 FIXED 3.1250 2 09/30/49 3 CB/CP/CG/CPC Sovereign 200,000 61.50 6.32%
US01609WAT99 ABA27 UsD ALIBABA GROUP HOLDING PEEEEEERERAS FIXED 3.4000 2 12/06/27 2 CB/CP/CG/CPC Internet 200,000 100.40 3.05% 2.96%
US02079KBLO8 Transfer-in Only| _USD ALPHABET INC Alphabet/AS] FIXED 4.4000 2 02/15/33 2 CB/CP/CG/CPC Internet 70,000 95.50 5.24%
US02079KBM80 G0036 UsD ALPHABET INC Alphabet/AS] FIXED 4.8000 2 02/15/36 2 CB/CP/CG/CPC Internet 70,000 94.40 5.58%
US022095BL60 ALT32 UsD ALTRIA GROUP INC FIXED 2.4500 2 02/04/32 3 CB/CP/CG/CPC Agriculture 70,000 87.20 5.23% 5.36%
US022095BJ15 ALT30 UsD ALTRIA GROUP INC FIXED 3.4000 2 05/06/30 3 CB/CP/CG/CPC Agriculture 70,000 95.40 4.81% 491%
US023135CG91 AMZ29 UsD AMAZON.COM INC FIXED 3.4500 2 04/13/29 2 CB/CP/CG/CPC Internet 70,000 98.20 421% 4.26%
US023135CH74 AMZ32 UsD AMAZON.COM INC FIXED 3.6000 2 04/13/32 2 CB/CP/CG/CPC Internet 70,000 93.30 5.00% 5.06%
US025816DH90 __ [Transfer-in Onh| USD AMERICAN EXPRESS CO SEER VARIABLE 5.2820 2 07/27/29 2 CB/CP/CG/CPC Diversified Finan Serv 70,000 102.30 4.40% 3.95%
USK0479SAF58 MSK29 usD AP MOLLER-MAERSK A/S NRES-HEERNERAS FIXED 4.5000 2 06/20/29 3 CB/CP/CG/CPC Transportation 70,000 100.20 4.42% 4.41%
US037833CR93 APP27 usD APPLE INC ERAE FIXED 3.2000 2 05/11/27 2 CB/CP/CG/CPC Computers 70,000 101.50 0.68% -1.03%
US037833EJ59 APP31 UsD APPLE INC A5 FIXED 1.7000 2 08/05/31 2 CB/CP/CG/CPC Computers 70,000 87.40 4.64% 4.79%
US037833EP10 APP32 UsD APPLE INC BRAT FIXED 3.3500 2 08/08/32 2 CB/CP/CG/CPC Computers 70,000 93.00 4.73% 4.79%
US03938LBC72 ARM29 usD ARCELORMITTAL ZEEOKIEW FIXED 4.2500 2 07/16/29 3 CB/CP/CG/CPC Iron/Steel 70,000 99.30 4.52%
US056752A176 BDU27 usD BAIDU INC BE RIBIRAE FIXED 3.6250 2 07/06/27 2 CB/CP/CG/CPC Internet 200,000 101.20 2.01%
US05526DBN49 BAT30 usD BAT CAPITAL CORP HEEREEANE FIXED 4.9060 2 04/02/30 3 CB/CP/CG/CPC Agriculture 70,000 100.20 4.84% 4.84%
US05526DBP96 BAT27 usD BAT CAPITAL CORP HEEREEANE FIXED 4.7000 2 04/02/27 3 CB/CP/CG/CPC Agriculture 70,000 102.30 0.01% -2.23%
US05526DBX21 BAT32 usD BAT CAPITAL CORP BERBEANT FIXED 7.7500 2 10/19/32 3 CB/CP/CG/CPC Agriculture 70,000 111.70 5.45% 5.37%
US054989AA67 BA30U usD BAT CAPITAL CORP HEEREEANE FIXED 6.3430 2 08/02/30 3 CB/CP/CG/CPC Agriculture 70,000 104.70 4.98% 4.92%
US05526DBZ78 BAT34 usD BAT CAPITAL CORP HEEREEANE FIXED 6.0000 2 02/20/34 3 CB/CP/CG/CPC Agriculture 70,000 102.40 5.60% 5.59%
US084664DA63 BHF32 usD BERKSHIRE HATHAWAY FIN B2 BEREEAT FIXED 2.8750 2 03/15/32 2 CB/CP/CG/CPC Insurance 70,000 91.10 4.75% 4.83%
US09247XAT81 BLK33 UsD BLACKROCK INC ®mAT FIXED 4.7500 2 05/25/33 2 CB/CP/CG/CPC Diversified Finan Serv 70,000 97.30 5.24% 5.25%
USU09513JC43 BMU31 usD BMW US CAPITAL LLC BMWEBIE A REEAS FIXED 2.5500 2 04/01/31 2 CB/CP/CG/CPC Auto Manufacturers 70,000 89.60 5.18% 5.32%
US09681MAE84 BOV27 usD BOC AVIATION LTD PIRMZEEEHIRAE FIXED 3.5000 2 09/18/27 2 CB/CP/CG/CPC Diversified Finan Serv 200,000 100.70 2.75% 2.49%
US09681MAS70 BOV30 usD BOC AVIATION LTD PIRMZEEEHIRAE FIXED 2.6250 2 09/17/30 2 CB/CP/CG/CPC Diversified Finan Serv 200,000 92.50 4.73% 4.86%
US097023CU76 BOE27 UsD BOEING CO REAS FIXED 5.0400 2 05/01/27 3 CG / CPC Aerospace/Defense 70,000 102.30 0.98% -0.65%
US10373QBX79 Transfer-in Only USD BP CAP MARKETS AMERICA BPEATISEEAS] FIXED 4.6990 2 04/10/29 2 CB/CP/CG/CPC Oil&Gas 70,000 101.00 4.28% 4.26%
US10373QBY52 BPL27 usD BP CAP MARKETS AMERICA BPEATISERAS] FIXED 5.0170 2 11/17/27 2 CB/CP/CG/CPC Oil&Gas 70,000 102.40 2.82% 2.65%
USG15820DY96 BRT29 usD BRITISH TELECOMMUNICATIO HEEBEERAE FIXED 3.2500 2 11/08/29 3 CB/CP/CG/CPC Telecommunications 200,000 96.20 4.58% 4.69%
US11135FCYS51 AVG36 usD BROADCOM INC BEAT FIXED 4.8000 2 02/15/36 2 CB/CP/CG/CPC Semiconductors 70,000 91.40 6.01%
USG2177UAB55 CKH27 usD CK HUTCHISON INTL 17 LTD SR EF175R AT FIXED 3.5000 2 04/05/27 2 CB/CP/CG/CPC Holding Companies-Diver 200,000 101.50 0.48%
USG2179DAB13 CKH29 usD CK HUTCHISON INTL 19 LTD I BEER19ERAE) FIXED 3.6250 2 04/11/29 2 CB/CP/CG/CPC Holding Companies-Diverd 200,000 98.80 4.13% 4.18%
USG21819AA80 CKH28 usD CK HUTCHISON INTL 23 CK Hutchison International 2 FIXED 4.7500 2 04/21/28 2 CB/CP/CG/CPC Retail 200,000 101.70 3.61% 3.55%
USG21819AB63 CKH33 usD CK HUTCHISON INTL 23 CK Hutchison International 2 FIXED 4.8750 2 04/21/33 2 CB/CP/CG/CPC Retail 200,000 97.90 5.26% 5.27%
USG2176UAB64 CKH34 usD CK HUTCHISON INTL 24 CK Hutchison International 2 FIXED 5.5000 2 04/26/34 2 CB/CP/CG/CPC Retail 200,000 100.30 5.45% 5.45%
USG2182GABI8 CKH31 usD CK HUTCHISON INTNTL 21 CK Hutchison International 2 FIXED 2.5000 2 04/15/31 2 CB/CP/CG/CPC Retail 200,000 90.60 4.84% 4.96%
X52372975040 PAN31 usD CN PING AN INSUR OVERSEA PETF2REREI (2 ) BIR FIXED 2.8500 2 08/12/31 3 CB/CP/CG/CPC Investment Companies 200,000 90.50 5.08%
US191216CM09 €029U usD COCA-COLA CO/THE EREEYNS] FIXED 2.1250 2 09/06/29 2 CB/CP/CG/CPC Beverages 70,000 94.30 4.22%
US191216CT51 €OC30 usD COCA-COLA CO/THE EREEYNS] FIXED 3.4500 2 03/25/30 2 CB/CP/CG/CPC Beverages 70,000 96.90 4.42%
US191216DP21 co32U UsD COCA-COLA CO/THE EREEYNS] FIXED 2.2500 2 01/05/32 2 CB/CP/CG/CPC Beverages 70,000 88.50 4.75%
US191216DY38 €034U usD COCA-COLA CO/THE EREEYS] FIXED 4.6500 2 08/14/34 2 CB/CP/CG/CPC Beverages 70,000 97.50 5.04% 5.05%
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XS1891687300 FXC29 COMPET TEAM TECH LTD HREBOREERAS FIXED 2 03/12/29 2 CB/CP/CG/CPC Electronics 200,000

US22160KAQ85 cows2 UsD COSTCO WHOLESALE CORP HHZ AT FIXED 1.7500 2 04/20/32 2 CB/CP/CG/CPC Retail 70,000 85.60 4.73% 4.87%
US126650EB25 CVs29 UsD CVS HEALTH CORP CVSREAE) FIXED 5.4000 2 06/01/29 3 CB/CP/CG/CPC Pharmaceuticals 70,000 102.20 451% 4.49%
US126650EC08 cvs31 UsD CVS HEALTH CORP CVSREAE) FIXED 5.5500 2 06/01/31 3 CB/CP/CG/CPC Pharmaceuticals 70,000 101.60 5.16% 5.15%
US126650ED80 CVs34 UsD CVS HEALTH CORP CVSREAE) FIXED 5.7000 2 06/01/34 3 CB/CP/CG/CPC Pharmaceuticals 70,000 100.10 5.68% 5.68%
US24703TAG13 DE229 USD DELL INT LLC / EMC CORP HAEBRBREEAS/EMCAT FIXED 5.3000 2 10/01/29 3 CB/CP/CG/CPC Computers 70,000 101.70 4.68% 4.63%
US24703TAF30 DE227 USD DELL INT LLC / EMC CORP HABEBRBREEAS/EMCAT FIXED 6.1000 2 07/15/27 3 CB/CP/CG/CPC Computers 70,000 103.20 1.92% 0.81%
US278642AU75 EBY27 usD EBAY INC EIREALAT FIXED 3.6000 2 06/05/27 3 CB/CP/CG/CPC Internet 70,000 101.50 1.33% -0.03%
USF2893TAUOO EDF28 usD ELECTRICITE DE FRANCE SA SEEBENRHBRAS FIXED 4.5000 2 09/21/28 3 CB/CP/CG/CPC Electric 200,000 100.80 4.07% 4.01%
US532457CF35 LLY33 UsD ELILILLY & CO BRAT FIXED 4.7000 2 02/27/33 2 CB/CP/CG/CPC Pharmaceuticals 70,000 98.00 5.07% 5.08%
US532457CL03 LLY34 UsD ELILILLY & CO BRAT FIXED 4.7000 2 02/09/34 2 CB/CP/CG/CPC Pharmaceuticals 70,000 96.80 5.23% 5.25%
US532457CV84 LLY30 UsD ELILILLY & CO BRAT FIXED 4.7500 2 02/12/30 2 CB/CP/CG/CPC Pharmaceuticals 70,000 100.80 4.49% 4.48%
US30212PAP09 EXP28 UsD EXPEDIA GROUP INC NG FIXED 3.8000 2 02/15/28 3 CB/CP/CG/CPC Internet 70,000 100.40 3.50% 3.43%
US37045VANOL GMC27 UsD GENERAL MOTORS CO BRAEAT FIXED 4.2000 2 10/01/27 3 CB/CP/CG/CPC Auto Manufacturers 70,000 101.50 2.65% 2.14%
US37045VAS97 GMC28 UsD GENERAL MOTORS CO BRAEAE FIXED 5.0000 2 10/01/28 3 CB/CP/CG/CPC Auto Manufacturers 70,000 101.60 4.15% 4.04%
US37045XCS36 GM29U UsD GENERAL MOTORS FINL CO BRAESMAS FIXED 5.6500 2 01/17/29 3 CB/CP/CG/CPC Auto Manufacturers 70,000 102.50 4.49% 4.35%
US37045XDL73 GM31U UsD GENERAL MOTORS FINL CO BRAESMAS FIXED 2.7000 2 06/10/31 3 CB/CP/CG/CPC Auto Manufacturers 70,000 89.20 5.34% 5.48%
US37045XED49 GM33U UsD GENERAL MOTORS FINL CO BRAESMAS FIXED 6.4000 2 01/09/33 3 CB/CP/CG/CPC Auto Manufacturers 70,000 103.50 5.73% 5.70%
US37045XDA19 GM227 UsD GENERAL MOTORS FINL CO BRAESMAS FIXED 2.7000 2 08/20/27 3 CB/CP/CG/CPC Auto Manufacturers 70,000 100.20 2.47% 2.41%
US37045XEG79 GM30U UsD GENERAL MOTORS FINL CO BRAESMAS FIXED 5.8500 2 04/06/30 3 CB/CP/CG/CPC Auto Manufacturers 70,000 102.70 5.00% 4.96%
US37045XDS27 GM32U UsD GENERAL MOTORS FINL CO BRAESMAS FIXED 3.1000 2 01/12/32 3 CB/CP/CG/CPC Auto Manufacturers 70,000 89.40 5.44% 5.55%
US377373AH85 [Transfer-in Only| USD GLAXOSMITHKLINE CAPITAL BRREREANRBRAG FIXED 3.3750 2 06/01/29 2 CB/CP/CG/CPC Pharmaceuticals 70,000 97.80 4.26% 4.35%
US40434LAN55 HPI33 UsD HP INC HENT FIXED 5.5000 2 01/15/33 3 CB/CP/CG/CPC Computers 70,000 100.10 5.48% 5.48%
US40434LAS43 HPI35 UsD HP INC HENT FIXED 6.1000 2 04/25/35 3 CB/CP/CG/CPC Computers 70,000 101.90 5.82% 5.81%
US44891CBT99 HYU28 UsD HYUNDAI CAPITAL AMERICA IR EARZE FIXED 1.8000 2 01/10/28 2 CB/CP/CG/CPC Auto Manufacturers 70,000 97.90 3.51% 3.78%
US459200KY61 1BM33 UsD IBM CORP EES A FIXED 4.7500 2 02/06/33 2 CB/CP/CG/CPC Computers 100,000 97.10 5.29% 5.31%
US459200KU40 Transfer-in Only| USD IBM CORP EES A FIXED 4.4000 2 07/27/32 2 CB/CP/CG/CPC Computers 100,000 95.70 5.27% 5.30%
US449276AC85 Transfer-in Only| _USD 1BM INTERNAT CAPITAL N/A FIXED 4.6000 2 02/05/29 2 CB/CP/CG/CPC Computers 100,000 100.70 4.28% 4.27%
US449276AE42 1BC34 usD IBM INTERNAT CAPITAL N/A FIXED 4.9000 2 02/05/34 2 CB/CP/CG/CPC Computers 100,000 95.70 5.62% 5.64%
US458140BU38 INT31 usD INTEL CORP HEH FIXED 2.0000 2 08/12/31 3 CB/CP/CG/CPC Semiconductors 70,000 86.40 5.21% 5.37%
US458140CG35 INT33 usD INTEL CORP HEH FIXED 5.2000 2 02/10/33 3 CB/CP/CG/CPC Semiconductors 70,000 98.50 5.48% 5.49%
US47215PAE60 JDC30 usD JD.COM INC RREFERNBRAG FIXED 3.3750 2 01/14/30 2 CB/CP/CG/CPC Internet 200,000 96.60 4.50% 4.59%
US478160CK81 INJ28 usD JOHNSON & JOHNSON BENT FIXED 2.9000 2 01/15/28 2 CB/CP/CG/CPC Pharmaceuticals 70,000 100.00 2.90% 2.90%
US478160BJ28 INJ33 usD JOHNSON & JOHNSON BENT FIXED 4.3750 2 12/05/33 2 CB/CP/CG/CPC Pharmaceuticals 70,000 96.90 4.89% 4.93%
US55608KBC80 MQ28U usD MACQUARIE GROUP LTD ERBEEABIRRE VARIABLE 4.0980 2 06/21/28 3 CB/CP/CG/CPC Banks 70,000 101.40 3.25% 2.10%
US55608KAK16 MQG28 usD MACQUARIE GROUP LTD ERBEEABIRRE VARIABLE 3.7630 2 11/28/28 3 CB/CP/CG/CPC Banks 70,000 100.50 3.52% 3.32%
US55608KAN54 MQG29 usD MACQUARIE GROUP LTD ZERBEEABIRRE VARIABLE 4.6540 2 03/27/29 3 CB/CP/CG/CPC Banks 70,000 101.30 4.10% 3.74%
US56501RAX44 MAN35 usD MANULIFE FINANCIAL CORP PRIES FIXED 4.9860 2 12/11/35 2 CB/CP/CG/CPC Insurance 70,000 94.70 5.74%
US571903BB87 MRI28 usD MARRIOTT INTERNATIONAL BEEREE(FER) FIXED 4.6500 2 12/01/28 3 CB/CP/CG/CPC Lodging 70,000 101.10 4.11% 4.05%
US57636QAW42 MTC28 usD MASTERCARD INC BEEF FIXED 4.8750 2 03/09/28 2 CB/CP/CG/CPC Diversified Finan Serv 70,000 102.20 3.28% 3.19%
US57636QAX25 MTC33 usD MASTERCARD INC BEEF FIXED 4.8500 2 03/09/33 2 CB/CP/CG/CPC Diversified Finan Serv 70,000 98.40 5.15% 5.16%
US57636QAZ72 MTC34 usD MASTERCARD INC BEEF FIXED 4.8750 2 05/09/34 2 CB/CP/CG/CPC Diversified Finan Serv 70,000 97.50 5.28% 5.29%
US57636QBC78 MTC35 usD MASTERCARD INC FIXED 4.5500 2 01/15/35 2 CB/CP/CG/CPC Diversified Finan Serv 70,000 94.50 5.38%
US58013MFU36 MCD28 usD MCDONALD'S CORP FIXED 4.8000 2 08/14/28 3 CB/CP/CG/CPC Retail 70,000 101.90 3.73% 3.68%
US58013MFV19 MCD33 usD MCDONALD'S CORP FIXED 4.9500 2 08/14/33 3 CB/CP/CG/CPC Retail 70,000 98.70 5.18% 5.18%
US58013MFX74 __[Transfer-in Onh[ USD MCDONALD'S CORP FIXED 5.0000 2 05/17/29 3 CB/CP/CG/CPC Retail 70,000 101.80 4.27% 4.24%
US58013MGA62 MCD35 usD MCDONALD'S CORP FEHNE FIXED 4.9500 2 03/03/35 3 CB/CP/CG/CPC Retail 70,000 96.30 5.51% 5.52%
USU5876JAL99 MBF28 usD MERCEDES-BENZ FIN NA BERH-ETEMItESRE FIXED 5.1000 2 08/03/28 2 CB/CP/CG/CPC Auto Manufacturers 150,000 101.90 4.01%
USU5876JAM72 MBF33 usD MERCEDES-BENZ FIN NA BERH-ETEMItESRE FIXED 5.0500 2 08/03/33 2 CB/CP/CG/CPC Auto Manufacturers 150,000 97.10 5.57%
US30303M8L96 MET28 usD META PLATFORMS INC Meta’FEAS FIXED 4.6000 2 05/15/28 2 CB/CP/CG/CPC Internet 70,000 101.80 3.44% 3.38%
US30303M8M79 MET30 usD META PLATFORMS INC Meta’FEAS FIXED 4.8000 2 05/15/30 2 CB/CP/CG/CPC Internet 70,000 100.50 4.65% 4.64%
US30303M8N52 MET33 usD META PLATFORMS INC Meta’FEAS FIXED 4.9500 2 05/15/33 2 CB/CP/CG/CPC Internet 70,000 97.20 5.46% 5.48%
US30303M8H84 MET32 usD META PLATFORMS INC Meta’FEAS FIXED 3.8500 2 08/15/32 2 CB/CP/CG/CPC Internet 70,000 92.90 5.27% 5.33%
US30303M8T23 MET31 usD META PLATFORMS INC Meta’FEAS FIXED 4.5500 2 08/15/31 2 CB/CP/CG/CPC Internet 70,000 98.00 5.02% 5.03%
US30303MAD48 MET35 usD META PLATFORMS INC Meta’FEAS FIXED 4.8750 2 11/15/35 2 CB/CP/CG/CPC Internet 70,000 93.40 5.82%
US594918BY93 MSF27 usD MICROSOFT CORP (YN FIXED 3.3000 2 02/06/27 2 CB/CP/CG/CPC Software 70,000 101.90 -2.24% -17.26%
US64110LAN64 Transfer-in Only USD NETFLIX INC el FIXED 4.3750 2 11/15/26 2 CG/CPC Internet 70,000 102.20 -14.34%
USJ54675BD43 Transfer-in Only USD NIPPON LIFE INSURANCE BAEmiRERE VARIABLE 5.9500 2 04/16/54 3 CG/CPC Insurance 200,000 98.40 6.07% 6.22%
US67066GAN43 NVD31 usD NVIDIA CORP HEEAT FIXED 2.0000 2 06/15/31 2 CB/CP/CG/CPC Semiconductors 70,000 88.30 4.81% 4.97%
US67066GARS6 NVD31U usD NVIDIA CORP HEEAT FIXED 4.5000 2 06/15/31 2 CB/CP/CG/CPC Semiconductors 70,000 98.10 4.96%
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US68389XCE31 ORC31 ORACLE CORP BFEXAE 2 03/25/31 3 CG/CPC Software 70,000

US68389XCP87 ORC33 UsD ORACLE CORP PEIAE FIXED 4.9000 2 02/06/33 3 CG/ CPC Software 70,000 91.50 6.56% 6.62%
US68389XDM48 ORC35 UsD ORACLE CORP PEIAE FIXED 5.2000 2 09/26/35 3 CG/ CPC Software 70,000 88.50 6.94%
XS1794216660 PNF28 USD PACIFIC NATIONAL FINANCE XEEERERHEERAT FIXED 4.7500 2 03/22/28 3 CG/CPC Transportation 200,000 100.60 4.32% 4.24%
USJ6354YAQ73 PNH29 UsD PANASONIC HOLDINGS CORP W RIZER AT FIXED 3.1130 2 07/19/29 2 CB/CP/CG/CPC Home Furnishings 200,000 96.50 4.46% 4.59%
USJ6355LAD31 PNH34 UsD PANASONIC HOLDINGS CORP W RIZER AT FIXED 5.3020 2 07/16/34 2 CB/CP/CG/CPC Home Furnishings 200,000 98.70 5.51% 5.52%
US71568QAE70 PLN28 UsD PERUSAHAAN LISTRIK NEGAR EZEANE FIXED 5.4500 2 05/21/28 3 CB/CP/CG/CPC Electric 200,000 102.00 4.17%
US717081EP40 PFz28 UsD PFIZER INC TEm A BB HERAS FIXED 3.6000 2 09/15/28 2 CB/CP/CG/CPC Pharmaceuticals 70,000 99.80 3.71% 3.72%
US716973AD41 PFE30 UsD PFIZER INVESTMENT ENTER N/A FIXED 4.6500 2 05/19/30 2 CB/CP/CG/CPC Pharmaceuticals 70,000 99.70 4.74% 4.75%
US716973AE24 PFE33 UsD PFIZER INVESTMENT ENTER N/A FIXED 4.7500 2 05/19/33 2 CB/CP/CG/CPC Pharmaceuticals 70,000 96.80 5.33% 5.35%
US718172DG16 Transfer-in Only| USD PHILIP MORRIS INTL INC FEAREBHER AT FIXED 4.8750 2 02/13/29 2 CB/CP/CG/CPC Agriculture 70,000 101.40 4.25% 4.22%
X52051369671 PFC29 UsD POWER FINANCE CORP LTD N/A FIXED 3.9000 2 09/16/29 3 CG / CPC Diversified Finan Serv 200,000 97.30 4.89%
X51864036576 PFC28 usD POWER FINANCE CORP LTD N/A FIXED 5.2500 2 08/10/28 3 CG/ CPC Diversified Finan Serv 200,000 101.60 4.34%
US74432QCK94 PRU35 UsD PRUDENTIAL FINANCIAL INC REEER FIXED 5.2000 2 03/14/35 2 CB/CP/CG/CPC Insurance 70,000 97.00 5.65%
US744330AB76 PRF32 UsD PRUDENTIAL FUNDING ASIA FIXED 3.6250 2 03/24/32 2 CB/CP/CG/CPC Insurance 70,000 92.40 5.24%
USY20721BM04 IDN45 UsD REPUBLIC OF INDONESIA 55 FIXED 5.1250 2 01/15/45 3 CB/CP/CG/CPC Sovereign 200,000 86.80 6.36%
US455780CE46 IDN48 UsD REPUBLIC OF INDONESIA ENEBLAT E5 FIXED 4.3500 2 01/11/48 3 CB/CP/CG/CPC Sovereign 200,000 75.90 6.45%
US718286AY36 ROP30 UsD REPUBLIC OF PHILIPPINES SEERERNERES FIXED 9.5000 2 02/02/30 3 CB/CP/CG/CPC Sovereign 70,000 114.20 4.83%
X51508675508 KSA46 UsD SAUDI INTERNATIONAL BOND N/A FIXED 4.5000 2 10/26/46 3 CB/CP/CG/CPC Sovereign 200,000 75.90 6.70%
USY8085FBT67 SKH27 UsD SKHYNIX INC ERRABNLAE FIXED 5.5000 2 01/16/27 2 CB/CP/CG/CPC Semiconductors 200,000 102.30 -2.57%
USU8531HAA87 SPC31 UsD SPACE EXPLORATION TECH REZRZRERAT FIXED 5.3500 2 07/15/31 3 CPC Media 70,000 97.70 5.91%
USU8531HABE0 SPC33 UsD SPACE EXPLORATION TECH REZRZRERAT FIXED 5.6500 2 07/15/33 3 CPC Media 70,000 96.10 6.37%
USU8531HAC44 SPC36 UsD SPACE EXPLORATION TECH REZRZRER AT FIXED 5.8750 2 07/15/36 3 CPC Media 70,000 93.30 6.82%
US855244BC24 SBS32 UsD STARBUCKS CORP E=ES FIXED 3.0000 2 02/14/32 3 CB/CP/CG/CPC Retail 70,000 90.60 5.02% 5.11%
XS0113419690 QTR30 UsD STATE OF QATAR FERREIEES FIXED 9.7500 2 06/15/30 2 CB/CP/CG/CPC Sovereign 70,000 116.20 4.90%
X$1807174559 QTR48 UsD STATE OF QATAR REBUR B FIXED 5.1030 2 04/23/48 3 CB/CP/CG/CPC Sovereign 200,000 86.00 6.30%
X$2155352748 QTR50 UsD STATE OF QATAR REBUR B FIXED 4.4000 2 04/16/50 3 CB/CP/CG/CPC Sovereign 200,000 77.30 6.26%
US87973RAE09 TFL28 UsD TEMASEK FINANCIAL [ LTD FIXED 3.6250 2 08/01/28 2 CB/CP/CG/CPC Investment Companies 250,000 100.00 3.63% 3.63%
US89236TKL8S TOM27 UsD TOYOTA MOTOR CREDIT CORP FIXED 5.4500 2 11/10/27 2 CB/CP/CG/CPC Auto Manufacturers 70,000 102.90 2.75%
US89236TKU87 TOM30 UsD TOYOTA MOTOR CREDIT CORP FIXED 4.5500 2 05/17/30 2 CB/CP/CG/CPC Auto Manufacturers 70,000 99.50 4.70%
US872898AG66 __[Transfer-in Onh| USD TSMC ARIZONA CORP FIXED 4.1250 2 04/22/29 2 CB/CP/CG/CPC Semiconductors 200,000 100.10 4.08% 4.08%
US872898AH40 TAC32 UsD TSMC ARIZONA CORP FIXED 4.2500 2 04/22/32 2 CB/CP/CG/CPC Semiconductors 200,000 96.80 4.92% 4.94%
USG91139AE82 TGL30 usD TSMC GLOBAL LTD TSMCEIKABIRAE FIXED 1.3750 2 09/28/30 2 CB/CP/CG/CPC Semiconductors 200,000 88.10 4.68% 4.90%
USG91139AH14 TGL31 usD TSMC GLOBAL LTD TSMCEIKABIRAE FIXED 2.2500 2 04/23/31 2 CB/CP/CG/CPC Semiconductors 200,000 89.60 4.82% 4.96%
USG91139AK43 Transfer-in Only[ USD TSMC GLOBAL LTD TSMCEIKABIRAE FIXED 4.3750 2 07/22/27 2 CB/CP/CG/CPC Semiconductors 200,000 101.70 2.20% 1.96%
USG91139AL26 TGL32 usD TSMC GLOBAL LTD TSMCEIKABIRAE FIXED 4.6250 2 07/22/32 2 CB/CP/CG/CPC Semiconductors 200,000 98.50 4.93% 4.94%
US904764BT39 ULE33 usD UNILEVER CAPITAL CORP BEFEEANE FIXED 5.0000 2 12/08/33 2 CB/CP/CG/CPC Cosmetics/Personal Care| 100,000 98.80 5.20% 5.21%
US904764BV84 ULE34 usD UNILEVER CAPITAL CORP BEFEEANE FIXED 4.6250 2 08/12/34 2 CB/CP/CG/CPC Cosmetics/Personal Care| 100,000 96.00 5.25% 5.27%
US91324PEG37 UNH27 usD UNITEDHEALTH GROUP INC BEREEBANS FIXED 3.7000 2 05/15/27 2 CB/CP/CG/CPC Healthcare-Services 70,000 101.70 0.89% 0.46%
US91324PEH10 UNH29 usD UNITEDHEALTH GROUP INC BEREEBAS FIXED 4.0000 2 05/15/29 2 CB/CP/CG/CPC Healthcare-Services 70,000 99.10 437% 4.39%
US91324PEU21 Transfer-in Only| USD UNITEDHEALTH GROUP INC BEREEBANS FIXED 4.2500 2 01/15/29 2 CB/CP/CG/CPC Healthcare-Services 70,000 100.10 4.20% 4.20%
US91324PEJ75 UNH32 usD UNITEDHEALTH GROUP INC BEREEBAS FIXED 4.2000 2 05/15/32 2 CB/CP/CG/CPC Healthcare-Services 70,000 95.70 5.09% 5.13%
US912828U246 UST26 usD US TREASURY N/B ZEEEES FIXED 2.0000 2 11/15/26 1 CB/CP/CG/CPC Sovereign 70,000 101.90 -14.17%
US9128283W81 US228 usD US TREASURY N/B ZEEBEES FIXED 2.7500 2 02/15/28 2 CB/CP/CG/CPC Sovereign 70,000 99.70 2.98%
US9128105D19 usT48 usD US TREASURY N/B ZEEEES FIXED 3.0000 2 08/15/48 3 CB/CP/CG/CPC Sovereign 70,000 68.50 5.49%
US9128286T26 US329 usD US TREASURY N/B ZEEBEES FIXED 2.3750 2 05/15/29 2 CB/CP/CG/CPC Sovereign 70,000 96.10 3.96%
US9128105)88 UST49 usD US TREASURY N/B ZEEBEES FIXED 2.2500 2 08/15/49 3 CB/CP/CG/CPC Sovereign 70,000 58.10 5.49%
US912828YB05 UsS229 usD US TREASURY N/B ZEEBEES FIXED 1.6250 2 08/15/29 2 CB/CP/CG/CPC Sovereign 70,000 93.60 4.01%
US9128287948 US330 usD US TREASURY N/B ZEEBEES FIXED 1.5000 2 02/15/30 2 CB/CP/CG/CPC Sovereign 70,000 91.60 4.20%
US912810QE10 UST40 usD US TREASURY N/B ZEEBEES FIXED 4.6250 2 02/15/40 3 CB/CP/CG/CPC Sovereign 70,000 94.80 5.17%
US9128105L35 US250 usD US TREASURY N/B ZEEBEES FIXED 2.0000 2 02/15/50 3 CB/CP/CG/CPC Sovereign 70,000 54.50 5.47%
US912810SN90 UST50 usD US TREASURY N/B ZEEBEES FIXED 1.2500 2 05/15/50 3 CB/CP/CG/CPC Sovereign 70,000 44.80 5.42%
US9128282Q64 Us30U usD US TREASURY N/B 5 FIXED 0.6250 2 05/15/30 2 CB/CP/CG/CPC Sovereign 70,000 88.00 4.24%
US912810SR0S US440 usD US TREASURY N/B 5 FIXED 1.1250 2 05/15/40 3 CB/CP/CG/CPC Sovereign 70,000 60.80 5.17%
US91282CDJ71 UST31 usD US TREASURY N/B 5 FIXED 1.3750 2 11/15/31 2 CB/CP/CG/CPC Sovereign 70,000 85.80 4.52%
US912810TB44 USTS1 usD US TREASURY N/B 5 FIXED 1.8750 2 11/15/51 3 CB/CP/CG/CPC Sovereign 70,000 51.20 5.47%
US91282CEC10 us227 usD US TREASURY N/B 5 FIXED 1.8750 2 02/28/27 1 CB/CP/CG/CPC Sovereign 70,000 101.20 -1.11%
US91282CDY49 UST32 usD US TREASURY N/B 5 FIXED 1.8750 2 02/15/32 2 CB/CP/CG/CPC Sovereign 70,000 87.30 457%
US912810TD00 USTS2 usD US TREASURY N/B 5 FIXED 2.2500 2 02/15/52 3 CB/CP/CG/CPC Sovereign 70,000 56.00 5.48%
US912810RE01 UST44 usD US TREASURY N/B 5 FIXED 3.6250 2 02/15/44 3 CB/CP/CG/CPC Sovereign 70,000 79.80 5.44%
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Internal Maturity Product Risk Available to below Client Group
ISIN Bond Code Issuer (English) Issuer (Chinese) Coupon Type

MIM/DD/YY i PN Indust Min Amount Indicative Offer YTM Offer YTC
"y oy P - e - 5 EEFISR { ! cune N n:s s B®IE Offer Price e
EIRRES RS $RIT BITEHEBE BITEHRE pR=t 4l ) SR b Gl aHUT 7% BESE SEEAE ZRX

E R ) REXE(gp EEEE" . AL

Coupon Coupon
Frequency

US912810RD28 UST43 US TREASURY N/B ZEEEES 2 11/15/43 3 CB/CP/CG/CPC Sovereign 70,000

US912810RQ31 UST46 UsD US TREASURY N/B ZEHEEES FIXED 2.5000 2 02/15/46 3 CB/CP/CG/CPC Sovereign 70,000 64.90 5.46%
US91282CFB28 Us327 UsD US TREASURY N/B ZEHEEES FIXED 2.7500 2 07/31/27 1 CB/CP/CG/CPC Sovereign 70,000 100.80 1.76%
US9128105587 US450 UsD US TREASURY N/B ZEHEEES FIXED 1.6250 2 11/15/50 3 CB/CP/CG/CPC Sovereign 70,000 48.90 5.46%
US91282CFM82 Us427 UsD US TREASURY N/B ZEHEEES FIXED 4.1250 2 09/30/27 1 CB/CP/CG/CPC Sovereign 70,000 101.80 2.27%
US91282CGJ45 Us230 UsD US TREASURY N/B ZEHEEES FIXED 3.5000 2 01/31/30 2 CB/CP/CG/CPC Sovereign 70,000 97.80 4.22%
US912810TM09 UST42 UsD US TREASURY N/B ZEHEEES FIXED 4.0000 2 11/15/42 3 CB/CP/CG/CPC Sovereign 70,000 85.30 5.37%
US91282CHR51 Us430 UsD US TREASURY N/B ZEHEEES FIXED 4.0000 2 07/31/30 2 CB/CP/CG/CPC Sovereign 70,000 98.80 4.34%
US91282CHQ78 US528 UsD US TREASURY N/B ZEHEEES FIXED 4.1250 2 07/31/28 2 CB/CP/CG/CPC Sovereign 70,000 101.00 3.55%
US91282CHC82 UST33 UsD US TREASURY N/B ElEEES FIXED 3.3750 2 05/15/33 2 CB/CP/CG/CPC Sovereign 70,000 92.40 4.73%
US912810TU25 US243 UsD US TREASURY N/B ElEEES FIXED 4.3750 2 08/15/43 3 CB/CP/CG/CPC Sovereign 70,000 88.60 5.41%
US912810TL26 US252 UsD US TREASURY N/B ElEEES FIXED 4.0000 2 11/15/52 3 CB/CP/CG/CPC Sovereign 70,000 79.30 5.50%
US912810TW80 US343 usD US TREASURY N/B [ FIXED 4.7500 2 11/15/43 3 CB/CP/CG/CPC Sovereign 70,000 92.60 5.42%
US9128107212 US244 UsD US TREASURY N/B [ FIXED 4.5000 2 02/15/44 3 CB/CP/CG/CPC Sovereign 70,000 89.60 5.43%
US912810TV08 USTS3 UsD US TREASURY N/B [ FIXED 4.7500 2 11/15/53 3 CB/CP/CG/CPC Sovereign 70,000 89.40 5.51%
US9128105P49 US350 UsD US TREASURY N/B &5 FIXED 1.3750 2 08/15/50 3 CB/CP/CG/CPC Sovereign 70,000 46.00 5.44%
US912810RK60 UST45 UsD US TREASURY N/B [ FIXED 2.5000 2 02/15/45 3 CB/CP/CG/CPC Sovereign 70,000 66.00 5.45%
US912810TX63 USTS4 UsD US TREASURY N/B [ FIXED 4.2500 2 02/15/54 3 CB/CP/CG/CPC Sovereign 70,000 82.50 5.49%
US91282CLWI0 UST34 UsD US TREASURY N/B &5 FIXED 4.2500 2 11/15/34 2 CB/CP/CG/CPC Sovereign 70,000 95.90 4.87%
US912810UD80 US544 UsD US TREASURY N/B &5 FIXED 4.1250 2 08/15/44 3 CB/CP/CG/CPC Sovereign 70,000 85.00 5.45%
US912810UJ50 US245 UsD US TREASURY N/B [ FIXED 4.7500 2 02/15/45 3 CB/CP/CG/CPC Sovereign 70,000 91.80 5.46%
US91282CLY56 Us826 UsD US TREASURY N/B [ FIXED 4.2500 2 11/30/26 1 CB/CP/CG/CPC Sovereign 70,000 102.20 -9.64%
US912810UB25 US344 UsD US TREASURY N/B &5 FIXED 4.6250 2 05/15/44 3 CB/CP/CG/CPC Sovereign 70,000 90.90 5.43%
US91282CNC19 UST35 UsD US TREASURY N/B [ FIXED 4.2500 2 05/15/35 2 CB/CP/CG/CPC Sovereign 70,000 95.50 4.90%
US912810UK24 USTSS UsD US TREASURY N/B [ FIXED 4.7500 2 05/15/55 3 CB/CP/CG/CPC Sovereign 70,000 89.40 5.49%
US912810TJ79 US352 UsD US TREASURY N/B &5 FIXED 3.0000 2 08/15/52 3 CB/CP/CG/CPC Sovereign 70,000 65.80 5.49%
US91282CPK17 US328 UsD US TREASURY N/B &5 FIXED 3.5000 2 11/15/28 2 CB/CP/CG/CPC Sovereign 70,000 99.50 3.75%
US91282CKJ98 Us527 UsD US TREASURY N/B [ FIXED 4.5000 2 04/15/27 1 CB/CP/CG/CPC Sovereign 70,000 102.30 0.12%
US91282CMW81 US428 UsD US TREASURY N/B = 5% FIXED 3.7500 2 04/15/28 2 CB/CP/CG/CPC Sovereign 70,000 100.70 3.28%
US91282CPT26 Us429 UsD US TREASURY N/B % FIXED 3.5000 2 01/15/29 2 CB/CP/CG/CPC Sovereign 70,000 99.30 3.82%
US912828Y530 US529 UsD US TREASURY N/B 5 FIXED 1.7500 2 11/15/29 2 CB/CP/CG/CPC Sovereign 70,000 93.10 4.13%
US91282CPW54 Us231 UsD US TREASURY N/B 5% FIXED 3.7500 2 01/31/31 2 CB/CP/CG/CPC Sovereign 70,000 97.30 4.44%
US912810UT33 __[Transfer-in Onh| USD US TREASURY N/B % FIXED 4.6250 2 02/15/46 3 CB/CP/CG/CPC Sovereign 70,000 89.80 5.49%
US912810TN81 US253 UsD US TREASURY N/B 5 FIXED 3.6250 2 02/15/53 3 CB/CP/CG/CPC Sovereign 70,000 74.10 5.50%
US9128105C36 US248 UsD US TREASURY N/B 5 FIXED 3.1250 2 05/15/48 3 CB/CP/CG/CPC Sovereign 70,000 70.30 5.49%
US91282CPZ85 UST36 UsD US TREASURY N/B 5 FIXED 4.1250 2 02/15/36 2 CB/CP/CG/CPC Sovereign 70,000 93.90 4.95%
X51994698436 PIN29 usD VIGOROUS CHAMP INTL LTD HEBEREBRAS FIXED 4.2500 2 05/28/29 3 CB/CP/CG/CPC Insurance 200,000 99.60 4.41%
X$2301842758 PIN31 usD VIGOROUS CHAMP INTL LTD HEBEREBRAS FIXED 2.9500 2 02/25/31 3 CB/CP/CG/CPC Insurance 200,000 91.90 5.03%
US92826CBA99 __[Transfer-in Onh| USD VISA INC [EE=S FIXED 4.4000 2 02/12/33 2 CB/CP/CG/CPC Diversified Finan Serv 70,000 96.50 5.05%
US931142FB49 WMI28 UsD WALMART INC KB AT FIXED 3.9000 2 04/15/28 2 CB/CP/CG/CPC Retail 70,000 100.90 3.29% 3.26%
US931142FDO5 WMI33) UsD WALMART INC KB AT FIXED 4.1000 2 04/15/33 2 CB/CP/CG/CPC Retail 70,000 95.20 4.97% 5.00%
US948596AE12 WBO030 usD WEIBO CORP HWIERDBRAS FIXED 3.3750 2 07/08/30 3 CB/CP/CG/CPC Internet 200,000 93.70 5.24% 5.37%
US961214EL30 WS30U usD WESTPAC BANKING CORP BAXEERITAS FIXED 2.6500 2 01/16/30 2 CB/CP/CG/CPC Banks 70,000 94.40 4.50%
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Notes on Product Risk Ratings

The numeric product rating of a product is an indication of its risk on a scale of 1 to 6, where 1 is the lowest and 6 the highest risk category.

Higher product risk ratings will tend to primarily reflect greater volatility of the market factors affecting the product’s value than for lower risk products. Higher product risk ratings also apply to products with restrictions on redemptions, products that are
infrequently traded or other factors affecting the determination of a realizable market price. The Product Ratings are not intended to consider additional risk factors that are external to the product. Examples of such external factors include investments
funded with loans and translation risk of products denominated in currencies other than the investor's home currency.

The following descriptions provide general guidance on what product ratings are intended to indicate. Investors must understand that market conditions change and the product’s risk may increase or decrease over its life. If you require further clarification

on product ratings, please ask your Relationship Professional.
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Product Risk [Descriptions of Product Risk Ratings
Ratings® Note: the term ‘risk of loss’ as used below refers to an indication of a product’s susceptibility to a negative change in its realizable value over a one year period in normal market conditions.
e E T FEAL R FRR AR
PUEIRET ek DUF RS B ) SRS RN SRR IE R T N R A S A R T S R
Risk of minimal losses over a one year period (or over product tenor if less than one year) and high certainty of being able to sell quickly (less than a week) at a price close to the recently observed market value.
1
R—FERNENRERFRARNEERIOR—F)  FEZERGFEREREEAZRR MEBRARAKSEEHDEFERITSEENERIEHE (PR—28) -
Risk of small losses over a one year period (or over product tenor if less than one year) and high certainty of being able to sell quickly (less than a week) at a price close to the recently observed market value.
2
RFERNERERFHARNEFHAIOR—F) SEZERGFEVBIBLAZER  MEFRRARSEHDEFERITSEENERIERHE (PR—28) -
Risk of moderate losses over a one year period (or over product tenor if less than one year) and reasonable certainty of being able to sell quickly (less than a week) at a price close to the recently observed market value.
3
RFERNERERFHARNEFHAIOR—F) SEZERGFEPSEERA VAR - MERBRREGEER FEADEFEEATSEENERMRHE (PR—28) -
Risk of significant losses over a one year period (or over product tenor if less than one year), mitigated by a reasonable certainty of being able to sell quickly (less than a week) at a price close to the recently observed market value.
4 R . =Py = Rrim | (O R O T PN S o e e (e e s s
R—FRN(FERERFHRNEFHON—F)  FAERSEAFEANRBERAZAR - BZEMDEARESEER FEOLEFEEIMSEENERRRLE (PR—28) -
Risk of very significant loss, potentially up to the initial capital invested, and may be difficult to sell or close for an extended period or have an uncertain realizable value at any given time.
5
PERGEFEABEBAZRR EERAHSTRESE  MATEREEEANBNHERNERINEMHEHBATEREESREE -
Risk of very significant loss, potentially beyond the initial capital invested, and may be difficult to sell or close for an extended period or have an uncertain realizable value at any given time.
6
ZERGEFEABEEAVER BEEBEAARERESE - M H AR ERRE A M HER AR NEA R ER BN EEEESREE -

A Product Risk Rating of Loss-absorption products involving leveraged investment (new loan drawdown only) will be classified as 6 (highest risk). For products with a Product Risk Rating of PR1 or PR2 that are denominated in a currency other than your
Reference Currencies according to IRPQ, the Product Risk Rating will be adjusted
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