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. Notional . . . Discretionary
Name UPI Tenor Cur-rency |Price Format 'Erade Z‘::Lm) FI'I:ar::Iaeld eI ORening CIt_:sing rsneet:;lte Lo_w e Il;ffi"t‘:';ESt Hi_ghest Ell'?chees': RLiﬁlr:rlttI; nany Auth_o 1)
ount (USD) of Block [Price Price Price Price Type Price Type Applied Applied
Trades Footnote
(USD)
KMI 5y QZ2372G9H5)4 P6OM USD SprdBsisPts 1 5,000,000 0 60 60 60 s 60 s
R 1y [GFI] QZ2TNPVTDJFS P12M USD SprdBsisPts 3[ 171,750,000 0 23 13 3] s 23] s
R 3y [GFI] QZ2TNPVTDJFS P36M USD SprdBsisPts 1 20,000,000 0 36 36 36 s 36| s
F 5y QZ3WK1G9FTGR P6OM USD SprdBsisPts 1 2,000,000 0 192 192 192 S 192 s
mﬁfjiz‘sﬁﬂ‘zrgy Capital 10741 qco3eswy P36M usD SprdBsisPts 1 13,000,000 0 435|435 435 s 435 s
mgl’gﬁ@sﬁgirgy Carital |n741qco365VV P4agM  |usD SprdBsisPts 2 34,250,000 0 54 54 sal s sal s
mgl’i}ﬁ@sﬁgirgy Capital |74 qco3csw P6OM  |USD SprdBsisPts 1 20,000,000 0 65 65 65| s 65 s
ENB 5y QZ8FBRKK86CD P6OM USD SprdBsisPts 1 5,000,000 0 625 625 625 s 625 S
HST QZBF7TCX60MW P24M USD SprdBsisPts 2 33,750,000 0 37 40 37 s a0 s
HST QZBF7TCX60MW P6OM USD SprdBsisPts 2 15,000,000 0 88 88 88| s 8| s
DAL 5y QZFK36TBOSQX P6OM USD SprdBsisPts 1 5,000,000 0 124 124 124 S 124 s
WHR 5y QZGG73MQIC15 P6OM USD SprdBsisPts 4 10,000,000 0 186 186 186] S 186 S
EXPE 5y QZGXFBQMVOOW P6OM USD SprdBsisPts 1 5,000,000 0 615 615 615 s 615 s
OLN 5y x100 QZL3DTWZ5)B1 P6OM USD SprdBsisPts 1 2,000,000 0 165 165 165 S 165 s
VZ 5y QZM3ZNOJMGNQ P6OM USD SprdBsisPts 1 10,000,000 0 61 61 61 s 61 s
GM Co 5y QZM5QNBCR588 P6OM USD SprdBsisPts 1 10,000,000 0 128 128 128] S 128] s
FMCC QZQLMBPIGGF3 PIM USD SprdBsisPts 2] 150,000,000 0 58 58 s8[ s B G
FMCC QZQLMBPIGGF3 P6M USD SprdBsisPts 2 7,000,000 0 60 60 60 s 60| s
LEN 5y QZRRLXTZJHTT P6OM USD SprdBsisPts 1 10,000,000 0 90 90 9 s 9 s
SBC 5y QZZHPBZBHBCX P6OM USD SprdBsisPts 1 10,000,000 0 61 61 61 s 61 s
INST ID-4437362-B__ |QZ2WW90VCOF8 PO1D USD SprdBsisPts 1 36,770,019 0 40 40 40| s a0 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.



