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Trades Footnote
(USD)
IP QZ6N1B6Z98XF P36M usD SprdBsisPts 2 16,000,000 0 29 29 29 S 29 S
IP 5y QZ6N1B6Z98XF P60M USD SprdBsisPts 5 30,000,000 0 47 47 47 S 47 S
NOC 4y 6m [GFI] QZ7T8MFMBF7Q P54M UsD SprdBsisPts 2 15,000,000 0 25 25 25 S 25 S
NEM 5y QZCCJ6NS06HB P60M UsD SprdBsisPts 2 10,000,000 0 34 34 34 S 34 S
[Cgpf]msco"e LLCSY  lozepTMGD3RR3  [PeOM  |usD SprdBsisPts 1 2,000,000 0 -1 1 al s al s
\"74 QZM3ZNOJMGNQ P36M usbD SprdBsisPts 1 15,750,000 0 46 46 46 S 46 S
VZ 5y QZM3ZNOJMGNQ P60M UsD SprdBsisPts 2 20,000,000 0 64 64.5 64 S 64.5 S
GM Co 4y 6m [GFI] QZM5QN8CR588 P54M usbD SprdBsisPts 3 15,000,000 0 127.5 127.5 127.5 S 127.5 S
GM Co 5y QZM5QN8CR588 P60M usD SprdBsisPts 1 8,000,000 0 140 140 140 S 140 S
FMCC 5y QZQLMBP9GGF3 P60M usD SprdBsisPts 1 5,000,000 0 195 195 195 S 195 S
SO QZS2DRIFDFTC P48M usD SprdBsisPts 1 24,500,000 0 33 33 33 S 33 S
SO QZS2DRIFDFTC P60M usD SprdBsisPts 1 20,000,000 0 37 37 37 S 37 S
ABX 5y QZSPVTLAQMAT P60M usb SprdBsisPts 2 10,000,000 0 35 35 35 S 35 S
BRAZIL 5Y QZRHMOLDMDZH P60M usD SprdBsisPts 1 10,000,000 0 155.5 155.5 155.5 S 155.5 S
COLOM 5Y QZWHWOFJXDT1 P60OM usb SprdBsisPts 2 10,000,000 0 224 220 220 S 224 S
INST_ID-443092-2-B  |QZ2WW90VCIF8 P182D usD SprdBsisPts 1 557,466,229.79 0 44 44 44 S 44 S
INST_ID-443088-2-B  |QZ2WW90VCIF8 P91D usD SprdBsisPts 4 255,421,558.7 0 28.5 28.5 -10 S 28.5 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.



