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Total
Total = . . . . .
. Notional . . Settle Lowest . Highest |Discre-tionary Discretionary
Name UPI Tenor Cur-rency |Price Format UEeE V5 CELEY Amount of Op_enmg Cl?smg ment Lo_west Price nghest Price Authority Authority
Count Amount Price Price H Price Price n o
Block Trades Price Type Type Applied Applied Footnote
Traded (USD) (USD)
TOL 5y QZG10Z7W25TF  |P60M usbD SprdBsisPts 1 5,000,000 0 78 78 78 S 78 S
ARG 500 5Y UF |QZLDJXXCP5R] P60M UsD SprdBsisPts 1 2,000,000 0 10.75 10.75 10.75 S 10.75 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.




