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Spread Movement (bps)
Ccy Size (M) Issuer (Bberg ticker) Coupon Maturity Rating Type Date Spread Price Cover Spread Bid
EUR 300 NOVA LJUBLJANSKA BANKA D (NOVALJ) 6 19/07/2025 NA/BBB/NA Commer Banks Non-US 12/07/22 564.8 100 1.3x 461.7 101.595 -103
EUR 500 AAREAL BANK AG (AARB) 4.5 25/07/2025 A3/NA/A- Finance-Commercial 19/07/22 387.5 99.816 1.4x 304.8 102.577 -83
USsD 500 BANK LEUMI LE-ISRAEL (LUMIIT) 5.125 27/07/2027 NA/A/A Commer Banks Non-US 20/07/22 210 99.34 Ox 152.5 102.678 -57
uUsbD 500 GOVT OF BERMUDA (BERMUD) 5 15/07/2032 NA/A+/NA Sovereign 11/07/22 210 99.348 154.7 104.45 -55
uUsD 350 SYNOVUS FINANCIAL CORP (SNV) 5.2 11/08/2025 NA/BBB-/BBB Commer Banks-Southern US 04/08/22 225 99.89 2X 172.9 100.797 -52
Ccy Size (M) Issuer (Bberg ticker) Coupon Maturity Rating Type Date Spread Price Cover Spread Bid
uUsD 625 LENOVO GROUP LTD (LENOVO) 6.536 27/07/2032 Baa2/BBB-/BBB Computers 20/07/22 350 100 2.1x 387.4 98.496 +37
uUsD 625 LENOVO GROUP LTD (LENOVO) 5.831 27/01/2028 Baa2/BBB-/BBB Computers 20/07/22 265 100 1.8x 300.0 99.362 +35
uUsbD 600 PACCAR FINANCIAL CORP (PCAR) 3.55 11/08/2025  Al/A+/NA Auto-Med&Heavy Duty Trks  03/08/22 52 99.929 1.3x 61.5 99.33 +9
uUsD 700 CANADIAN NATL RAILWAY (CNRCN) 4.4 05/08/2052  A2/A/NA Transport-Rail 02/08/22 140 99.587 3.3x 148.1 95.718 +8
uUsbD 1000 TRUIST FINANCIAL CORP (TFC) 4916 28/07/2033  A3/BBB+/A- Commer Banks-Southern US 25/07/22 210 100 2X 217.9 98.873 +8
Ccy Size (M) Issuer (Bberg ticker) Coupon Maturity Rating Type Denoms Spread Price Cover Spread Bid
VOLVO TREASURY AB (VLVY) 2 19/08/2027 NA/NA/NA Auto-Med&Heavy Duty Trks  100k/1k 146.4 99.835 -8
BANCO SANTANDER SA (SANTAN) 5.147 18/08/2025 NA/NA/NA Diversified Banking Inst 200k/200k 195.0 100 +0
BANCO SANTANDER SA (SANTAN) 5.294 18/08/2027 NA/NA/NA Diversified Banking Inst 200k/200k 230.0 100 +0
FAIRFAX FINL HLDGS LTD (FFHCN) 5.625 16/08/2032 Baa3/NA/NA Reinsurance 2k/1k 99.856
Ccy Size (M) Issuer (Bberg ticker) Coupon Maturity Rating Type Denoms Spread Price Cover Spread Bid
ALLEGIANT TRAVEL CO (ALGT) 7.25 15/08/2027 Ba3/BB-/BB+ Airlines 2k/1k
KIMCO REALTY CORP (KIM) 4.6 01/02/2033 Baal/BBB+/NA REITS-Shopping Centers 2k/1k -9
NATIONAL RURAL UTIL COOP (NRUC) 4.15 15/12/2032 A1/A-IA+(EXP) Electric-Distribution 2k/1k -12
TEXAS INSTRUMENTS INC (TXN) 3.65 16/08/2032 NA/NA/NA Electronic Compo-Semicon  2k/1k -8
TEXAS INSTRUMENTS INC (TXN) 4.1 16/08/2052 NA/NA/NA Electronic Compo-Semicon  2k/1k -11
Size (M) Issuer (Bberg ticker) Coupon Maturity Spread Price Cover  Spread Bid
DNB BANK ASA (DNBNO) 17/08/2027 A3/A/NA Commer Banks Non-US 100k/1k -5
ALABAMA POWER CO (SO) 01/09/2027 Al/A-/A+ Electric-Integrated 2k/1k +4
ALABAMA POWER CO (SO) 01/09/2032 Al/A-/A+ Electric-Integrated 2k/1k -3
ASIAN INFRASTRUCTURE INV (AlIB) 16/08/2027 NA/NA/NA Supranational Bank 1k/1k
DOMINION ENERGY INC (D) 15/08/2032 Baa2/BBB/BBB+ Electric-Integrated 2k/1k -2
DOMINION ENERGY INC (D) 15/08/2052 Baa2/BBB/BBB+ Electric-Integrated 2k/1k -6
M&T BANK CORPORATION (MTB) 16/08/2028  A3/BBB+/A(EXP) Commer Banks-Eastern US  2k/1k -13
Ccy Size (M) Issuer (Bberg ticker) Coupon Maturity Rating Type Denoms SEE) Price Cover Spread Bid
BECTON DICKINSON AND CO (BDX) 22/08/2032 Baa2/BBB/BBB Drug Delivery Systems 1k/1k 153.0 100 6.8x 141.5 100.01 -12
BNP PARIBAS (BNP) Perp Bal/BBB-/BBB Diversified Banking Inst 200k/1k 100 3.5x 434.5 102.50
CATERPILLAR FINL SERVICE (CAT) 12/08/2027 A2/AIA(EXP) Machinery-Constr&Mining 1k/1k 70.0 99.955 2X 65.5 99.84 -4
CATERPILLAR FINL SERVICE (CAT) 12/08/2025  A2/AJA(EXP) Machinery-Constr&Mining 1k/1k 55.0 99.879 1.9x 45.3 100.06 -10
CREDIT SUISSE GROUP AG (CS) 15/07/2026 Baa2/BBB/BBB Diversified Banking Inst 250k/1k 325.0 100 3X 280.6 101.04 -44
CREDIT SUISSE GROUP AG (CS) 11/08/2028 Baa2/BBB/BBB Diversified Banking Inst 250k/1k 355.0 100 2.9x 315.1 101.32 -40
CREDIT SUISSE GROUP AG (CS) 12/08/2033 Baa2/BBB/BBB Diversified Banking Inst 250k/1k 380.0 100 2.4x 360.7 100.34 -19
DUKE ENERGY CORP (DUK) 15/03/2028 Baa2/BBB/NA Electric-Integrated 2k/1k 142.0 99.847 3.8x 134.1 99.89 -8
DUKE ENERGY CORP (DUK) 15/08/2032 Baa2/BBB/NA Electric-Integrated 2k/1k 177.0 99.856 3x 173.9 99.04 -3
DUKE ENERGY CORP (DUK) 15/08/2052 Baa2/BBB/NA Electric-Integrated 2k/1k 202.0 99.583 3x 192.1 98.37 -10
GATX CORP (GMT) 15/03/2033 Baa2/BBB/NA Transport-Equip&Leasng 1k/1k 225.0 99.049 1.8x
GLOBAL PAYMENTS INC (GPN) 15/08/2027 NA/NA/BBB Commercial Serv-Finance 2k/1k 205.0 99.923 (0)' 198.1 99.95 -7
GLOBAL PAYMENTS INC (GPN) 15/08/2029 NA/NA/BBB Commercial Serv-Finance 2k/1k 245.0 99.949 (0% 231.1 100.27 -14
GLOBAL PAYMENTS INC (GPN) 15/08/2032 NA/NA/BBB Commercial Serv-Finance 2k/1k 265.0 99.833 (0)°¢ 248.4 100.26 -17
GLOBAL PAYMENTS INC (GPN) 15/08/2052 NA/NA/BBB Commercial Serv-Finance 2k/1k 295.0 99.558 (0)'¢ 277.4 99.87 -18
MPLX LP (MPLX) 01/09/2032 Baa2/NA/BBB Pipelines 2k/1k 225.0 99.433 2.9x 218.0 99.12 -7
NFP CORP (NFP) 01/10/2030 B1/B/NA Invest Mgmnt/Advis Serv 2k/1k 473.0 100
PRUDENTIAL FINANCIAL INC (PRU) 01/09/2052 Baal/BBB+/BBB Life/Health Insurance 2k/1k 100 2.8x 292.4 101.44
SHERWIN-WILLIAMS CO (SHW) 08/08/2024 NA/BBB/BBB Coatings/Paint 2k/1k 85.0 99.958 3.5x 76.1 100.16 -9
SHERWIN-WILLIAMS CO (SHW) 08/08/2025 NA/BBB/BBB Coatings/Paint 2k/1k 110.0 99.989 2.8x 98.3 100.26 -12
UNITED MEXICAN STATES (MEX) 19/05/2033 NA/BBB/BBB- Sovereign 200k/1k 235.0 98.123 207.6 99.32 -27
WELLS FARGO & COMPANY (WFC) 15/08/2026 = A1/BBB+/A+ Super-Regional Banks-US 1k/1k 140.0 100 2.5x 128.7 100.22 -11
WISCONSIN POWER & LIGHT (LNT) 01/09/2032 A3/A/NA Electric-Integrated 2k/1k 132.0 98.822 3.1x 126.6 98.39 -5
Size (M) Issuer (Bberg ticker) Coupon Maturity Denoms Spread Price  Cover Spread i
AG TTMT ESCROW ISSUER (ADVGRO) 30/09/2027 NA/NA/NA Invest Mgmnt/Advis Serv 2k/1k 100
ASHTEAD CAPITAL INC (AHTLN) 11/08/2032 Baa3/BBB-/BBB Rental Auto/Equipment 200k/1k 99.009 5.7x -14
BENGBU GAOXIN INV GROUP (BHHNIV) 11/08/2025 NA/NA/NA Building-Heavy Construct 200k/1k 100
CCO HLDGS LLC/CAP CORP (CHTR) 01/09/2029 B1/BB-/BB+ Cable/Satellite TV 2k/1k 100 -11
CITIZENS BANK NA/RI (CFG) 09/08/2028 Baal/A-/BBB+ Commer Banks-Eastern US ~ 250k/1k 100 -11
HSBC HOLDINGS PLC (HSBC) 11/08/2028  A3/A-/A+ Diversified Banking Inst 200k/1k 100 +6
HSBC HOLDINGS PLC (HSBC) 11/08/2033  A3/A-/A+ Diversified Banking Inst 200k/1k 100 +2
LLOYDS BANKING GROUP PLC (LLOYDS) 11/08/2026 A3/BBB+/A Diversified Banking Inst 200k/1k 100 -11
META PLATFORMS INC (META) 15/08/2027 A1/AA-INA Internet Content-Entmnt 2k/1k 99.799 +4
META PLATFORMS INC (META) 15/08/2032 A1/AA-INA Internet Content-Entmnt 2k/1k 99.975 +7
META PLATFORMS INC (META) 15/08/2052 AL/AA-INA Internet Content-Entmnt 2k/1k 99.835 +7
META PLATFORMS INC (META) 15/08/2062 A1/AA-INA Internet Content-Entmnt 2k/1k 99.818 257/
ONE GAS INC (OGS) 01/09/2032 A3/BBB+ *+/NA Gas-Distribution 2k/1k 99.197 +7
STANDARD CHARTERED PLC (STANLN) Perp Bal/BB-/BBB- Commer Banks Non-US 200k/1k 100
SYNOVUS FINANCIAL CORP (SNV) 11/08/2025 NA/BBB-/BBB Commer Banks-Southern US  2k/1k 99.89 -52
WASTE CONNECTIONS INC (WCNCN) 15/01/2033 Baa2/BBB+/BBB+ Non-hazardous Waste Disp  2k/1k 99.728 +3
Ccy Size (M) Issuer (Bberg ticker) Coupon Maturity Rating Type Denoms Spread Price Cover Spread Bid
LB BADEN-WUERTTEMBERG (LBBW) FRN 03/11/2031 NA/NA/NA Regional Banks-Non US 100k/100k 101.53
DTE ENERGY CO (DTE) 4.22 01/11/2024 Baa2/BBB/BBB Electric-Integrated 1k/1k 100.007 +4
KEY BANK NA (KEY) 4.15 08/08/2025  A3/A-IA- Commer Banks-Central US ~ 250k/1k 99.972 -5
KEY BANK NA (KEY) 4.9 08/08/2032 Baal/BBB+/BBB+ Commer Banks-Central US  250k/1k 99.75 +5
PACCAR FINANCIAL CORP (PCAR) 3.55 11/08/2025 Al/A+/NA Auto-Med&Heavy Duty Trks  1k/1k 99.929 +9
REPUBLIC OF GUATEMALA (GUATEM) 5.25 10/08/2029 Bal/BB-/BB- Sovereign 200k/1k 98.849
WESTPAC BANKING CORP (WSTP) 5.405 10/08/2033 Baal/BBB+/A- Commer Banks Non-US 2k/1k 100 -1
WILLIAMS COMPANIES INC (WMB) 4.65 15/08/2032 Baa2/BBB/BBB Pipelines 2k/1k 99.635 +3
WILLIAMS COMPANIES INC (WMB) 5.3 15/08/2052 Baa2/BBB/BBB Pipelines 2k/1k 99.954 +2

Size (M) Issuer (Bberg ticker)
CIE DE SAINT-GOBAIN (SGOFP)
CIE DE SAINT-GOBAIN (SGOFP)
ANZ BANK NEW ZEALAND LTD (ANZNZ)
BARCLAYS PLC (BACR)

BARCLAYS PLC (BACR)
BARCLAYS PLC (BACR)
BROOKLYN UNION GAS CO (NGGLN)
BROOKLYN UNION GAS CO (NGGLN)

Maturity

10/08/2025
10/06/2028
11/08/2032
09/08/2026
09/08/2028
09/08/2033
05/08/2027
05/08/2032

Baal/BBB/NA
Baal/BBB/NA
A3/A-INA
Baa2/BBB/A
Baa2/BBB/A
Baa2/BBB/A
Baa2/BBB+/BBB+
Baa2/BBB+/BBB+

Bldg&Construct Prod-Misc
Bldg&Construct Prod-Misc
Commer Banks Non-US
Diversified Banking Inst
Diversified Banking Inst
Diversified Banking Inst
Gas-Distribution
Gas-Distribution

Tuesday 02 August 2022 @ Issue Current*

Denoms Price Cover Bid
100k/100k
100k/100k
200k/1k
200k/1k
200k/1k
200k/1k
2k/1k

2k/1k

Spread Spread




CANADIAN NATL RAILWAY (CNRCN)
CANADIAN NATL RAILWAY (CNRCN)
INTEL CORP (INTC)

INTEL CORP (INTC)

INTEL CORP (INTC)

INTEL CORP (INTC)

INTEL CORP (INTC)

JINAN HI TECH GROUP (JNHITE)
MACQUARIE GROUP LTD (MQGAU)
MACQUARIE GROUP LTD (MQGAU)
MOODY'S CORPORATION (MCO)
NEXTERA ENERGY CAPITAL (NEE)

05/08/2032
05/08/2052
05/08/2027
05/08/2029
05/08/2032
05/08/2052
05/08/2062
09/08/2025
09/08/2026
09/11/2033
08/08/2032
01/09/2024

A2/A/INA
A2/A/NA
Al/A+/A+
Al/A+/A+
Al/A+/A+
Al/A+/A+
Al/A+/A+
NA/NA/BBB
A3/BBB+/A-
A3/BBB+/A-
NA/BBB+/BBB+
Baal/BBB+/A-

Monday 01 August 2022

Transport-Rail
Transport-Rail

Electronic Compo-Semicon
Electronic Compo-Semicon
Electronic Compo-Semicon
Electronic Compo-Semicon
Electronic Compo-Semicon
Building&Construct-Misc
Diversified Banking Inst
Diversified Banking Inst
Commercial Serv-Finance
Electric-Integrated

2k/1k
2k/1k
2k/1k
2k/1k
2k/1k

99.606
99.587
99.896
99.752
99.838
2k/1k 99.797
2k/1k 99.778
200k/1k 100

2k/1k 100

2k/1k 100

2k/1k 99.589
1k/1k 100.254

@ Issue

3.6x
3.3x
2.1x
2.1x
2.4x
2.4x
2.9x

1.5x
1.6x
(694

118.3
148.1
95.3
121.3
139.9
191.4
205.2
244.0
184.4
271.2
161.5
94.4

98.25
95.72
99.23
99.07
98.95
96.94
96.87
99.69
100.24
99.21
98.03
100.21

Current*

Size (M) Issuer (Bberg ticker)

Coupon

Maturity

Rating

Type

Denoms Spread Price

Cover

Spread

Bid

500  CIE DE SAINT-GOBAIN (SGOFP)
750  SELP FINANCE SARL (SEGPLP)
1000  APPLE INC (AAPL)

1500  APPLE INC (AAPL)

1750  APPLE INC (AAPL)

1250  APPLE INC (AAPL)

2000 BARCLAYS PLC (BACR)

500  COLGATE-PALMOLIVE CO (CL)

500  COLGATE-PALMOLIVE CO (CL)

500  COLGATE-PALMOLIVE CO (CL)

350  CONSUMERS ENERGY CO (CMS)
450  CONSUMERS ENERGY CO (CMS)
400  EDISON INTERNATIONAL (EIX)

750  HUNTINGTON BANCSHARES (HBAN)
500 KT CORP (KOREAT)

300  MIANYANG INVEST HOLD (MIANYA)
650  NEW YORK LIFE GLOBAL FDG (NYLIFE)
750  STATE STREET CORP (STT)

1750  UBS GROUP AG (UBS)

1750  UBS GROUP AG (UBS)

1500 UBS GROUP AG (UBS)

2.625
3.75
3.25
3.35
3.95
4.1

8

3.1
3.1
3.25
3.6
4.2
4.7
4.443
4

6.7
3.6
4.164
4.49
4.703
4.988

Friday 29 July 2022

10/08/2032
10/08/2027
08/08/2029
08/08/2032
08/08/2052
08/08/2062
Perp

15/08/2025
15/08/2027
15/08/2032
15/08/2032
01/09/2052
15/08/2025
04/08/2028
08/08/2025
08/08/2025
05/08/2025
04/08/2033
05/08/2025
05/08/2027
05/08/2033

Baal/BBB/NA
Baa2/NA/BBB+
Aaa/AA+/NA
Aaa/AA+/NA
Aaa/AA+/NA
Aaa/AA+/NA
Ba2/B+/BBB-
Aa3/AA-/NA
Aa3/AA-/NA
Aa3/AA-/NA
A1/A/INA
A1/AIA+
Baa3/BBB-/BBB-
Baal/BBB+/A-
NA/NA/A
NA/NA/BB
Aaa/AA+AAA
A1/A/AA-
NA/A-/A+
NA/A-/A+
NA/A-/A+

Bldg&Construct Prod-Misc
REITS-Warehouse/Industr
Computers

Computers

Computers

Computers

Diversified Banking Inst
Cosmetics&Toiletries
Cosmetics&Toiletries
Cosmetics&Toiletries
Electric-Integrated
Electric-Integrated
Electric-Integrated
Super-Regional Banks-US
Telephone-Integrated
Investment Companies
Mutual Insurance
Fiduciary Banks
Diversified Banking Inst
Diversified Banking Inst
Diversified Banking Inst

100k/100k
100k/1k
2k/1k
2k/1k

201.1
337.9
63.0
78.0

99.032
99.848
99.876
99.882
2k/1k 105.0 99.339
2k/1k 118.0 99.648
200k/1k 100
2k/1k 30.0 99.908
2k/1k 45.0 99.88
2k/1k 75.0 99.121
2k/1k 100.0 99.925
2k/1k 125.0 99.929
1k/1k 190.0 99.965
2k/1k 177.0 100
200k/1k 125.0 99.835
200k/1k 100
2k/1k 78.0 99.972
2k/1k 155.0 100
200k/1k 160.0 100
200k/1k 205.0 100
200k/1k 240.0 100

@ Issue

5.6x
4x
2.8x
2.5x
2.6x
2.6x

6X
5.7x
7.8x
5.7x
5.8x
1.5x
2.7X

5x

189.1
318.5
66.0
81.2
107.2
120.4
511.1
14.4
39.2
66.6
94.2
129.4
154.2
169.9
93.8
377.9
78.1
142.8
130.2
181.0
215.7

98.23
99.66
97.84
97.15
94.82
94.57
100.12
99.38
98.76
97.51
98.15
95.41
99.95
98.96
99.69
99.33
99.01
98.82
99.98
99.69
99.68

Current*

Size (M) Issuer (Bberg ticker)

Coupon

Maturity

Rating

Type

Denoms Spread Price

Spread

Bid

400 ANNINGTON FUNDING PLC (ANNFND)

4.75

09/08/2033

Baa2/NA/BBB

Thursday 28 July 2022

Real Estate Oper/Develop

100k/1k 270.0 99.958

@ Issue

259.3

99.39

Current*

Size (M) Issuer (Bberg ticker)

Coupon

Maturity

Rating

Type

Denoms Spread Price

Spread

Bid

500  APPALACHIAN POWER CO (AEP)
1350  CANADIAN IMPERIAL BANK (CM)
1000 GENERAL MOTORS CO (GM)
1250 GENERAL MOTORS CO (GM)

700  POSCO (POHANG)

300 POSCO (POHANG)

4.5
3.945
5.4
5.6
4.375
4.5

01/08/2032
04/08/2025
15/10/2029
15/10/2032
04/08/2025
04/08/2027

Baal/A-/A-
A2/NA/AA-
Baa3/BBB/BBB-
Baa3/BBB/BBB-
Baal/A-/NA
Baal/A-/INA

Wednesday 27 July 2022

Electric-Integrated
Commer Banks Non-US
Auto-Cars/Light Trucks
Auto-Cars/Light Trucks
Steel-Producers
Steel-Producers

2k/1k
2k/1k
2k/1k
2k/1k
200k/1k
200k/1k

185.0 99.737
115.0 100

270.0 99.908
295.0 99.756
160.0 99.786
185.0 99.593

@ Issue

172.5
96.0
253.5
277.6
127.6
169.1

99.15
99.47
99.56
99.57
99.79
99.25

Current*

Size (M) Issuer (Bberg ticker)

Coupon

Maturity

Rating

Type

Denoms Spread Price

Spread

Bid

500  EUROPEAN UNION (EU)
1000  NRW.BANK (NRWBK)
725  AVIENT CORP (AVNT)

2.125
1.625
7.125

Tuesday 26 July 2022

02/08/2040
03/08/2032
01/08/2030

NA/NA/AAA
NA/AA/AAA
Ba3/BB-/NA

Sovereign
Special Purpose Banks
Chemicals-Specialty

1k/1k
1k/1k
2k/1k

80.0 99.434
436.0 100

@ Issue

91.4
78.9

99.82
99.06

Current*

Size (M) Issuer (Bberg ticker)

Coupon

Maturity

Rating

Type

Denoms Spread Price

Spread

Bid

535 EUROPEAN UNION (EU)
500 LAND BERLIN (BERGER)
250 MORGAN STANLEY FIN LLC (MS)
250 MORGAN STANLEY FIN LLC (MS)
800 SWEDISH EXPORT CREDIT (SEK)

1.75
1.625
3.8
4.6
FRN

Monday 25 July 2022

01/08/2034
02/08/2032
28/01/2026
28/07/2032
03/08/2026

NA/NA/AAA
Aal/NA/NA
Al/A-IA
A1/A-IA
NA/NA/NA

Sovereign

Regional Authority
Diversified Banking Inst
Diversified Banking Inst
Export/Import Bank

1k/1k 98.858
1k/1k 77.9 99.561
1k/1k 100
1k/1k 100
200k/1k 101.67

@ Issue

94.8

78.2

97.4
176.3

97.92
99.12
99.51
99.64
101.61

Current

Size (M) Issuer (Bberg ticker)

Coupon

Maturity

Rating

Type

Denoms Spread Price

Spread

500  BAWAG P.S.K. (BAWAG)

250  BAWAG P.S.K. (BAWAG)

500  NORDDEUTSCHE LANDESBANK (NDB)
650  SSE PLC (SSELN)

1000 TORONTO-DOMINION BANK (TD)

1250 TORONTO-DOMINION BANK (TD)

300  INTER-AMERICAN DEVEL BK (IADB)
2250  AMERICAN EXPRESS CO (AXP)

1250  AMERICAN EXPRESS CO (AXP)

1350  CAPITAL ONE FINANCIAL CO (COF)
900  CAPITAL ONE FINANCIAL CO (COF)
1000  FIFTH THIRD BANCORP (FITB)

110  HANHUI INTERNATIONAL LTD (SHGUOH)
750  KINDER MORGAN INC (KMI)

750  KINDER MORGAN INC (KMI)

300  LOTTE PROPERTY & DEVELOP (LOTCOR)
1500 ROYAL BANK OF CANADA (RY)

1250 ROYAL BANK OF CANADA (RY)

1500  TRUIST FINANCIAL CORP (TFC)

1000  TRUIST FINANCIAL CORP (TFC)

300  ZHEJIANG BOXIN BVI (ZJBOXV)

1.9
1.9
1.375
2.875
2.551
3.129
2.375
3.95
4.42
4.985
5.247
4.772
5.3
4.8
5.45
4.5
3.97
4.24
4.26
4.916
3.99

Friday 22 July 2022

27/07/2027
28/06/2027
03/11/2025
01/08/2029
03/08/2027
03/08/2032
03/08/2029
01/08/2025
03/08/2033
24/07/2026
26/07/2030
28/07/2030
01/08/2025
01/02/2033
01/08/2052
01/08/2025
26/07/2024
03/08/2027
28/07/2026
28/07/2033
27/07/2023

Aaa/NA/NA
Aaa/NA/NA
Aal/NA/NA
Baal/BBB+/NA
A1/A/INA
A1/A/NA
Aaa/AAA/NA
A2/BBB+/A
A2/BBB+/A
Baal/BBB/A-
Baal/BBB/A-
Baal/BBB+/A-
NA/NA/BBB+
Baa2/BBB/BBB
Baa2/BBB/BBB
Aa3/NA/NA
A1/A/AA-
A1/A/AA-
A3/A-IA
A3/BBB+/A-
NA/NA/BBB

Commer Banks Non-US
Commer Banks Non-US
Commer Banks Non-US
Electric-Generation
Commer Banks Non-US
Commer Banks Non-US
Supranational Bank
Finance-Credit Card
Finance-Credit Card
Finance-Credit Card
Finance-Credit Card
Super-Regional Banks-US
Finance-Leasing Compan
Pipelines

Pipelines

Real Estate Oper/Develop
Commer Banks Non-US
Commer Banks Non-US

Commer Banks-Southern US
Commer Banks-Southern US

Building-Heavy Construct

100k/100k 100
100k/100k 100
100k/100k 87.8 99.926
100k/1k 202.9 99.912
100k/1k 184.3 100
100k/1k 209.8 100
1k/1k 56.0 99.801
2k/1k 100.0 99.9
2k/1k 160.0 100
2k/1k 200.0 100
2k/1k 235.0 100
2k/1k 187.5 100
200k/1k 100
2k/1k 200.0 99.943
2k/1k 240.0 99.634
200k/1k 155.0 99.931
2k/1k 95.0 100
2k/1k 135.0 99.999
2k/1k 128.0 100
2k/1k 210.0 100
200k/1k 99.508

@ Issue

125.3
125.5
93.8
180.8
175.3
187.7
55.5
84.6
161.8
173.7
215.6
168.4
263.8
194.2
233.6
117.5
73.6
121.3
105.1
217.9
179.5

Current*

Size (M) Issuer (Bberg ticker)

Coupon

Maturity

Rating

Type

Denoms SIEE) Price

Cover

Spread

Bid

800 UNICREDIT SPA (UCGIM)

3.25

27/07/2027

NA/NA/NA

Thursday 21 July 2022

Diversified Banking Inst

10k/10k 100

@ Issue

255.5

100.28

Current*

Size (M) Issuer (Bberg ticker)

Coupon

Maturity

Rating

Type

Denoms Spread Price

Spread

Bid

500  DEUTSCHE BANK FRANKFURT (DB)
950  CSX CORP (CSX)

900  CSX CORP (CSX)

500  CSX CORP (CSX)

400  GDD INVESTMENT GROUP (GETDZS)
300  THREE GORGES FIN | KY (YANTZE)

0.762
4.1
4.5
4.65
4.5
3.625

28/07/2027
15/11/2032
15/11/2052
01/03/2068
28/07/2025
28/07/2025

Aal/NA/NA
Baal/BBB+/NA
Baal/BBB+/NA
Baal/BBB+/NA
NA/NA/BBB+
A1/NA/A+

Wednesday 20 July 2022

Commer Banks Non-US
Transport-Rail
Transport-Rail
Transport-Rail
Engineering/R&D Services
Electric-Generation

100k/100k 100
2k/1k 120.0 99.938
2k/1k 145.0 99.351
2k/1k 150.0 99.613
200k/1k 100
200k/1k 46.0 99.795

@ Issue

125.2
147.8
152.8
177.6
50.2

101.45
99.72
97.36
95.33
98.78
99.85

Current*

Size (M) Issuer (Bberg ticker)

Coupon

Maturity

Rating

Type

Denoms Spread Price

Cover

Spread

Bid

2500 TORONTO-DOMINION BANK (TD)

500  BANK LEUMI LE-ISRAEL (LUMIIT)

710  CAMELOT RETURN MERGER SU (CNR)
1000  IBM CORP (IBM)

750  IBM CORP (IBM)

750  IBM CORP (IBM)

750  IBM CORP (IBM)

1000  IMPERIAL BRANDS FIN PLC (IMBLN)
625  LENOVO GROUP LTD (LENOVO)

625  LENOVO GROUP LTD (LENOVO)

850  NATIONWIDE BLDG SOCIETY (NWIDE)
500  NTT FINANCE CORP (NTT)

500  NTT FINANCE CORP (NTT)

500  NTT FINANCE CORP (NTT)

500  ZHANGZHOU JIULONGJIANG (ZHAPIE)

1.707
5.125
8.75
4
4.15
4.4
4.9
6.125
5.831
6.536
4.85
4,142
4.239
4,372
4.7

Tuesday 19 July 2022

28/07/2025
27/07/2027
01/08/2028
27/07/2025
27/07/2027
27/07/2032
27/07/2052
27/07/2027
27/01/2028
27/07/2032
27/07/2027
26/07/2024
25/07/2025
27/07/2027
27/07/2025

Aaa/NA/NA
NA/A/A
B2/B/NA
A3/A-/INA
A3/A-INA
A3/A-INA
A3/A-INA
Baa3/BBB/BBB
Baa2/BBB-/BBB
Baa2/BBB-/BBB
Al/A+/A+
A1/A/NA
A1/A/INA
A1/A/NA
NA/NA/BBB-

Commer Banks Non-US
Commer Banks Non-US
Bldg Prod-Doors&Windows
Computer Services
Computer Services
Computer Services
Computer Services
Tobacco

Computers

Computers

Building Societies
Telecom Services
Telecom Services
Telecom Services
Medical-Drugs

100k/1k
200k/1k
2k/1k

100k/1k
100k/1k
100k/1k
100k/1k
200k/1k
200k/1k
200k/1k
200k/1k
200k/1k
200k/1k
200k/1k
200k/1k

105.0 100
210.0 99.34
90.296
75.0 100
100.0 99.87
145.0 99.281
180.0 98.608
320.0 98.956
265.0 100
350.0 100
170.0 99.908
90.0 100
100.0 100
120.0 100
99.448

@ Issue

1.3x
(0)'

1.9x
2.1x
2.7X
2.7X
3.6x
1.8x
2.1x
1.6x
8.6x
7.8x
8.8x

103.2
152.5
690.3
63.1
91.3
140.6
178.0
268.4
300.0
387.4
163.1
71.0
80.4
95.9
178.1

100.47
102.68
94.99
100.53
101.13
100.88
98.97
101.94
99.36
98.50
101.04
100.42
100.72
101.90
99.31

Current*

Size (M) Issuer (Bberg ticker)

Coupon

Maturity

Rating

Type

Denoms Spread Price

Cover

Spread

Bid

500  AAREAL BANK AG (AARB)

750  DEUT PFANDBRIEFBANK AG (PBBGR)
250  IFFIM (IFFIM)

750  AUTOZONE INC (AZO)

2000 BANK OF AMERICA CORP (BAC)
3000 BANK OF AMERICA CORP (BAC)
5000 BANK OF AMERICA CORP (BAC)
500  BANK OF NY MELLON CORP (BK)
2000 TORONTO-DOMINION BANK (TD)
400  TSMC GLOBAL LTD (TAISEM)
600  TSMC GLOBAL LTD (TAISEM)
1750 US BANCORP (USB)

1300  US BANCORP (USB)

4.5
1.75
2.75
4.75
4.827
4.948
5.015
4.596
3.815
4.375
4.625
4.548
4.967

Monday 18 July 2022

25/07/2025
01/03/2027
07/06/2025
01/08/2032
22/07/2026
22/07/2028
22/07/2033
26/07/2030
25/07/2025
22/07/2027
22/07/2032
22/07/2028
22/07/2033

A3/NA/A-
Aal/NA/NA
Aal/AA/AA-
Baal/BBB/BBB
A2/A-IAA-
A2/A-/AA-
A2/A-/AA-
Al/A/AA-
Aaa/NA/NA
Aa3/AA-/NA
Aa3/AA-/INA
A2/A+IA+
A2/AIA

Finance-Commercial
Mortgage Banks
Supranational Bank
Retail-Auto Parts
Diversified Banking Inst
Diversified Banking Inst
Diversified Banking Inst
Fiduciary Banks

Commer Banks Non-US
Semicon Compo-Intg Circu
Semicon Compo-Intg Circu
Super-Regional Banks-US
Super-Regional Banks-US

100k/100k
1k/1k
1k/1k
2k/1k
2k/1k
2k/1k
2k/1k
1k/1k
200k/1k
200k/1k
200k/1k
1k/1k
1k/1k

387.5
91.6

99.816
99.872
93.0 99.975
175.0 99.905
160.0 100
180.0 100
200.0 100
148.0 100
61.2 100
125.0 99.951
173.0 99.124
140.0 100
195.0 100

@ Issue

1.4x
1.7x
1.7x
4.5x%
2.3X
2.3X
2.3X
5.4x

(0)'
(0)'
2.4x
3.7X

304.8
97.0
88.6

161.3

136.7

156.6

179.0

126.4
57.6

122.2

156.9

122.1

189.8

102.58
100.83
99.91
101.99
100.77
101.76
102.70
102.32
100.21
100.75
101.36
101.53
101.46

Current*

Size (M) Issuer (Bberg ticker)

Coupon

Maturity

Rating

Type

Denoms Spread Price

Cover

Spread

Bid

1000 LB BADEN-WUERTTEMBERG (LBBW)
750 AMERICA MOVIL SAB DE CV (AMXLMM)
2500 BANK OF MONTREAL (BMO)

1.75
4.7
3.75

28/02/2028
21/07/2032
25/07/2025

Aaa/NA/NA
Baal/A-/A-
Aaa/NA/AAA

Regional Banks-Non US
Cellular Telecom
Commer Banks Non-US

1k/1k
200k/1k
250k/1k

87.2
175.0
60.0

99.688
99.881
99.941

4.6x
1.9x

86.0
150.7
58.8

100.94
102.43
100.00

+3
+8
+5

astripted




348.52 CITIGROUP GLOBAL MARKETS (C) 20/07/2023 A2/AIF1 Finance-Invest Bnkr/Brkr VAl cation: Restricted
3500 JPMORGAN CHASE & CO (JPM) 25/07/2028  A2/A-IAA- Diversified Banking Inst 101.68 -26
4500 JPMORGAN CHASE & CO (JPM) 25/07/2033 A2/A-IAA- Diversified Banking Inst 102.71 -24
2000 MORGAN STANLEY (MS) 17/07/2026  A1/A-IA Diversified Banking Inst 100.88 -34
2000 MORGAN STANLEY (MS) 20/07/2033  A1l/A-IA Diversified Banking Inst 102.75 -26
3000 WELLS FARGO & COMPANY (WFC) 25/07/2028 Al/BBB+/A+ Super-Regional Banks-US 101.37 -23
4250 WELLS FARGO & COMPANY (WFC) 25/07/2033  Al/BBB+/A+ Super-Regional Banks-US 101.91 -18

Friday 15 July 2022 @ Issue Current*
Ccy Size (M) Issuer (Bberg ticker) Coupon Maturity Rating Type Denoms Spread Price Cover Spread Bid

GBP 300 PEPSICO INC (PEP) 3.2 22/07/2029 A1/A+/NA Beverages-Non-alcoholic 100k/1k 130.0 99.95 3.3x 112.5 100.41 -18
GBP 450 PEPSICO INC (PEP) 3.55 22/07/2034 A1/A+/NA Beverages-Non-alcoholic 100k/1k 127.0 99.69  3.6x 106.8 101.69 -20

Thursday 14 July 2022

Ccy Size (M) Issuer (Bberg ticker) Coupon Maturity Rating Type Denoms Spread Price Cover Spread Bid
PRESTIGEBIDCO GMBH (SCHUBR) 15/07/2027 B1/(P)B+/NA Apparel Manufacturers 100k/1k 85 94.64
PEPSICO INC (PEP) . 18/02/2028  A1/A+/NA Beverages-Non-alcoholic 2k/1k 55.0 99.872 54.4 100.37 -1

95.0 99.844 87.8 101.13 -7

108.0 99.881 95.7 100.97 -12

Wednesday 13 July 2022

Size (M) Issuer (Bberg ticker) Coupon Maturity Rating Denoms Spread Price Cover Spread

1000 ASIAN DEVELOPMENT BANK (ASIA) 1.95 22/07/2032 VA-E-V/AVAVAV/AVAVAN Supranational Bank 1k/1k 89.4 99.721 1x 92.3 100.78 +3
500 EUROFIMA (EUROF) 1.625 20/07/2027  Aa2/AAIAA Supranational Bank 100k/1k 93.6 99.814 2.5x 100.9 99.88 +7
500 FUJIAN ZHANGLONG GROUP (ZHANLO) 4.8 20/06/2025 NA/NA/BBB- Building-Heavy Construct 200k/1k 99.601 203.9 98.92

PEPSICO INC (PEP) . 18/07/2032 A1/A+/NA Beverages-Non-alcoholic 2k/1k
PEPSICO INC (PEP) . 18/07/2052 Al/A+/NA Beverages-Non-alcoholic 2k/1k

Size (M) Issuer (Bberg ticker) Maturity Denoms Spread Price Cover Spread Bid
CELANESE US HOLDINGS LLC (CE) 4.777 19/07/2026 Baa3/BBB *-/BBB- Chemicals-Diversified 100k/1k 424.1 100 -40
CELANESE US HOLDINGS LLC (CE) 5.337 19/01/2029 Baa3/BBB *-/BBB- Chemicals-Diversified 100k/1k 452.5 99.996 -30
EUROPEAN UNION (EU) 1.625 04/12/2029 Aaa/AA+IAAA Sovereign 0.001k/0.00 99.59
NERVAL SAS (LAMART) 3.625 20/07/2028 NA/BBB+/A- Real Estate Oper/Develop 100k/100k 298.5 99.308 -14
NOVA LJUBLJANSKA BANKA D (NOVALJ) 6 19/07/2025 NA/BBB/NA Commer Banks Non-US 100k/100k 564.8 100 -103
NATIONWIDE BLDG SOCIETY (NWIDE) FRN 20/04/2026 NR/AAA/AAA Building Societies 100k/1k 60.0 100
DEUTSCHE BANK NY (DB) 6.119 14/07/2026 Baa2/BBB-/BBB+ Diversified Banking Inst 150k/1k 305.0 100 -50
INTL BK RECON & DEVELOP (IBRD) 3.125 15/06/2027 Aaa/AAA/NA Supranational Bank 1k/1k 15.5 99.948 . -3

Monday 11 July 2022

Ccy Size (M) Issuer (Bberg ticker) Coupon Maturity Rating Type Denoms Spread Price  Cover Spread Bid

DEKABANK DEUTSCHE GIRO (DEKA) 2.125 19/07/2032 Aaa/NA/NA Commer Banks Non-US 100k/100k 98.2 99.068 2.4x +0
KOREA HOUSING FINANCE CO (KHFC) 1.963 19/07/2026 VA-EV/AVAVAVINTAY Sovereign Agency 100k/1k 100 1.1x
BPCE SA (BPCEGP) 4.75 19/07/2027 ALl/AIA+ Commer Banks Non-US 250k/1k 177.0 99.749 1.7x -11
BPCE SA (BPCEGP) 5.748 19/07/2033 Baal/BBB+/A Commer Banks Non-US 250k/1k 277.0 100 2X -11
GOVT OF BERMUDA (BERMUD) 5 15/07/2032 NVAVZARTINVA Sovereign 200k/1k 210.0 99.348 -55
MITSUBISHI UFJ FIN GRP (MUFG) FRN 18/07/2025 Al/A-/A- Diversified Banking Inst 200k/1k 100
MITSUBISHI UFJ FIN GRP (MUFG) 4.788 18/07/2025 A1/A-IA- Diversified Banking Inst 200k/1k 170.0 100 -52
MITSUBISHI UFJ FIN GRP (MUFG) 5.017 20/07/2028 Al/A-/A- Diversified Banking Inst 200k/1k 195.0 100 : -32
MITSUBISHI UFJ FIN GRP (MUFG) 5.133 20/07/2033 AL/A-IA- Diversified Banking Inst 200k/1k 212.5 100 -30
Data Source: Bloomberg, ADMISI * Bloomberg indicative at time of writing NQ = No Quote Available
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