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. Notional . . . Discretionary
Name UPI Tenor Cur-rency |Price Format '(I:'rade Z?::L::‘tl‘l:andaeld G Op_ening CIc_)sing z‘e::lte Lo_west II;‘:;'::St Highest r:g:heeSt R:‘stt;‘r:;it;;nary Auth_ority
ount (USD) Block Price Price Price Price Type Price Type Applied Applied
Trades Footnote
(USD)
SRE 5y QZCC9P2L27ZB P5Y usb SprdBsisPts 1 5,000,000 0 41.5 41.5 41.5 S 41.5 S
AMGN 5y QZPKP1JX0VC5 P5Y usb SprdBsisPts 3 20,000,000 0 35 35 35 S 35 S
BAC 5y QZ187)1HKQPJ P5Y usb SprdBsisPts 1 10,000,000 0 54 54 54 S 54 S
MDLZ 5y QZBSC3XBD5F4 P5Y usb SprdBsisPts 4 25,000,000 0 39.5 39.5 39.5 S 39.5 S
UAL 5y x500 QZHSSNKZXXVC P5Y usb SprdBsisPts 1 3,000,000 0 185 185 185 S 185 S
ALLY 5y QZB3GC5W320R P5Y usb SprdBsisPts 6 33,000,000 0 138 138 138 S 145 S
COF F 5y QZP8B9RCKBMG P5Y usb SprdBsisPts 1 15,000,000 0 66 66 66 S 66 S
CBS 5y QZ4XHANB3L8T P5Y usb SprdBsisPts 2 10,000,000 0 98.5 98.5 98.5 S 98.5 S
LNC 5y QZOOR3ZTSFXG P5Y usb SprdBsisPts 2 10,000,000 0 115 113 113 S 115 S
GIS 5y QZ49T0)61D5C P5Y usb SprdBsisPts 1 5,000,000 0 40 40 40 S 40 S
APA Corp 5y QZ7155NGK6L8 P5Y usb SprdBsisPts 1 5,000,000 0 102.5 102.5 102.5 S 102.5 S
HRB FIN 5y QZD2VRFCOFGN P5Y usb SprdBsisPts 4 18,000,000 0 61 58.5 58.5 S 61.5 S
KR 5y QZ2RQNQ3SFQ3 P5Y usb SprdBsisPts 2 10,000,000 0 36.5 36.5 36.5 S 36.5 S
PG 5y QZ1IWZHTFQ71N P5Y usb SprdBsisPts 1 5,000,000 0 23 23 23 S 23 S
[SgFG”"P 4yém |573r073R7QMG P4Y usD SprdBsisPts 1 15,100,000 0 495 495 495 s 495 s
SPG 5y QZ3F073R7QMG P5Y usb SprdBsisPts 2 38,750,000 0 55 55 55 S 55 S
BBY 5y QZN6MHLNL1GK P5Y usb SprdBsisPts 2 10,000,000 0 48 48 48 S 48 S
MEX 5Y QZBQ8J5NKDO7 P5Y usb SprdBsisPts 2 36,000,000 0 129.5 128 128 S 129.5 S
SPG LP 4y QZ3F073R7QMG P4Y usb SprdBsisPts 1 30,750,000 0 44 44 44 S 44 S
WMB 5y QZ8FF7Q6MOVR P5Y usb SprdBsisPts 1 5,000,000 0 55 55 55 S 55 S
GM Co 5y QZM5QNBCR588 P5Y usb SprdBsisPts 1 5,000,000 0 117 117 117 S 117 S
TRPCN 5y QZ6FKRVM4KH] P5Y usb SprdBsisPts 1 10,000,000 0 48 48 48 S 48 S
MET 5y QZR32N1XSQHG P5Y usb SprdBsisPts 1 15,000,000 0 60.5 60.5 60.5 S 60.5 S
Amazon 5y QZCDNKQZV1MX P5Y usb SprdBsisPts 2 10,000,000 0 24 24 24 S 24 S
BAX 5y QZ6VH2K21MTC P5Y usb SprdBsisPts 1 5,000,000 0 53 53 53 S 53 S
F S5y QZ3WK1G9F7GR P5Y usb SprdBsisPts 5 25,000,000 0 173 173 173 S 180 S
MEX 10Y QZBQ8J5NKD07 P10Y usb SprdBsisPts 1 10,000,000 0 205.5 205.5 205.5 S 205.5 S




[AMD 5y |Qz486L4X7VHT [p5Y lusb |SprdBsisPts | 1 5,000,000 0

Method used to determine nominal prices

Blank

Method used to determine settlement prices

Blank

Explanation that discretion may be employed

Blank

Description of the manner in which discretion may be employed

Blank



