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Total
. Notional . . . Discretionary
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ount (USD) Block Price Price Price Price Type Price Type Applied Applied
Trades Footnote
(USD)
TRS QZ2WW90VCIF8 P88D usb SprdBsisPts 1 198,532,330 0 42.5 42.5 42.5 S 42.5 S
PKG 5y QZ5S9BFD1B80 P5Y usb SprdBsisPts 1 5,000,000 0 32 32 32 S 32 S
UPS 4y [GFI] QZ98WG4V3BT2 PaY usb SprdBsisPts 1 5,000,000 0 35 35 35 S 35 S
UPS 5y QZ98WG4V3BT2 P5Y usb SprdBsisPts 1 5,000,000 0 44 44 44 S 44 S
C 5y QZ9WOBJL7LNG P5Y usb SprdBsisPts 1 5,000,000 0 74 74 74 S 74 S
HCA Inc 5y QZCT2)DC3M0S P5Y usb SprdBsisPts 1 5,000,000 0 74 74 74 S 74 S
GM Co 5y QZM5QN8CR588 P5Y usb SprdBsisPts 1 5,000,000 0 180 180 180 S 180 S
FMCC 5y QZQLMBP9GGF3 P5Y usb SprdBsisPts 1 2,000,000 0 262 262 262 S 262 S
ABX 5y QZSPVTLAQMAT P5Y usb SprdBsisPts 1 5,000,000 0 42 42 42 S 42 S

Method used to determine nominal prices

Security-Based Credit Swaps:
'Opening Price' means the price of the first executed trade of the day
'Closing Price' refers to the price of the last executed trade of the day
'Lowest Price' refers to the lowest executed price of the day

'Highest Price' refers to the highest executed price of the day

Security-Based Equity Swaps:
Defined by the benchmark rate plus the agreed basis point spread.

Method used to determine settlement prices

SBSEF does not calculate daily settlement prices.




