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CMCSA 6m QZOWXZJ1GQ5S P6M UsD SprdBsisPts 2 124,000,000 0 125 125 125 s 125 s
HON 1y [GFI] QZ1BX3734G4L PI2M _ |USD SprdBsisPts 1 35,000,000 0 11 11 11 s 11l s
HON QZ1BX3734G4L P6OM  |USD SprdBsisPts 1 22,000,000 0 238 238 238 S 238 S
HON QZ1BX3734G4L P66M  |USD SprdBsisPts 1 20,000,000 0 27 27 21 s 21 s
MDC 2m [GFI] QZ1SKSHFD7XD P2M UsD SprdBsisPts 1 6,300,000 0 40 40 20 s a0 s
MDC QZ1SKSHFD7XD P6OM  |USD SprdBsisPts 3 22,000,000 0 50.5 50 so| s 505 S
MDC QZISKSHFD7XD P66M  |USD SprdBsisPts 3 20,000,000 0 56.5| 56,5 565 S 565 S
PG 2y [GFI] QZIWZHTFQ7IN P24M  |USD SprdBsisPts 1 10,000,000 0 14 14 4l s 4l s
NRUC QZ2QZKPVZGIV P6OM  |USD SprdBsisPts 1 13,750,000 0 207 207 207 S 207 S
NRUC QZ2QZKPVZGIV P66M  |USD SprdBsisPts 1 12,500,000 0 235 235 235 S 235 S
R 1y [GFI] QZ2TNPVTDJFS PI2M _ |USD SprdBsisPts 1 7,000,000 0 12 12 12[ s 12[ s
R 1y 8m [GFI] QZ2TNPVTDJFS P20M  |USD SprdBsisPts 1 5,000,000 0 17 17 7] s 7] s
DE QZ2ZROTTSJ3X PI2M _ |USD SprdBsisPts 1 15,000,000 0 8 8 s s s s
DE QZ2ZROTTSJ3X P48M  |USD SprdBsisPts 1 11,000,000 0 275 275 275 S 275 s
DE QZ2ZROTTSJ3X P54M_ |USD SprdBsisPts 1 10,000,000 0 31 31 31 s 31 s
DE QZ2ZROTTSJ3X P6M UsD SprdBsisPts 1 25,000,000 0 7 7 1 s 1 s
LMT 3y [GFI] QZ34Q5QD2103 P36M  |USD SprdBsisPts 3 50,000,000 0 17 17 7] s [ s
LMT 4y [GFI] QZ34Q5QD2103 P4a8M  |USD SprdBsisPts 2 40,000,000 0 21 21 21 s 21 s
MT QZ34Q5QD2103 P6OM  |USD SprdBsisPts 1 44,000,000 0 22 242 242 s 22 s
MT QZ34Q5QD2103 P66M  |USD SprdBsisPts 1 40,000,000 0 27 27 21 s 271 s
Fay QZ3WK1G9F7GR P4a8M  |USD SprdBsisPts 1 5,000,000 0 137 137 137 s 137 S
F 5y QZ3WK1G9F7GR P6OM  |USD SprdBsisPts 1 10,000,000 0 165 165 165 s 165 S
Hﬁf‘;ﬁ@sﬁzgrgy Capital |741qc0365WV p2aMm  |usp SprdBsisPts 1 22,000,000 0 337 337 337 s 337 s
Hﬁl";ﬁ@sﬁﬂgrgy Capital |74 qco3gsw P36M uUsD SprdBsisPts 1 22,750,000 of 4325] 4325 4325 s 4325] s
NextEra Energy Capital |57, qco3gswv P42M uUsD SprdBsisPts 1 20,000,000 0 49 49 4| s 49 s




NextEra Energy Capital

Holdinesne QZ4LQCO3GSW pagM  |UsD SprdBsisPts 1 12,000,000 0 55 55 55| s 55| s
Hiﬁﬁ;ﬁgirgy Capital |74 qco3csw P6OM  |usD SprdBsisPts 1 55,000,000 0 60.6]  60.6 60.6] S 60.6| S
NextEra Energy Capital |74 aco3gswv P66M  |USD SprdBsisPts 1 50,000,000 0 67 67 67| s 67 s
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EXPE 5y QZ5COMI57NN7 P6OM  |USD SprdBsisPts 1 5,000,000 0 58 58 58| s s8] s
RDN 5y QZ6XNMTTC3]8 P6OM _ |USD SprdBsisPts 1 5,000,000 0 86 86 86| s 86| s
UNH 4y 6m [GFI] QZ7B8CP85LGH P5aM__ |usD SpraBsisPts 1 5,000,000 0 43 3 B s 23 s
NFLX Ly [GFI] QZ7TPWFT2HMS5 PL2M _ |UsD SpraBsisPts 1 27,500,000 0 9 9 o s o s
VLO 3y [GFI] QZBI2NC2FKF4 P36M _ |USD SprdBsisPts 3 45,000,000 0 34 34 34| s 4 s
BOMB 5y QZCBCHFQ3RWH P6OM __ |USD SprdBsisPts 2 4,000,000 0 136 136 136] s 136] S
SRE QZCCoP2L2728B P6OM __ |USD SprdBsisPts 1 55,000,000 0 336] 336 336] S 336] S
SRE QZCCoP2L2728B P66M  |USD SprdBsisPts 1 50,000,000 0 375 375 375 S 375 s
NEM 2y [GFI] QZCCJ6NS06HB P2aM _ |usD SprdBsisPts 1 15,000,000 0 14 14 4 s 4 s
NEM 2y 11m [GFI] QZCCJ6NS06HB P35M __ |USD SprdBsisPts 3 32,500,000 0 20 20 20 s 200 s
HRB FIN 5y QZD2VRFCOFGN P6OM  |UsD SprdBsisPts 2 10,000,000 0 615 615 615 S 615] s
WMT 3y 6m [GFI] QZDC22HCBWHL PazM _ |usD SprdBsisPts 2 90,000,000 0 20 20 20 s 20 s
ToL QZG10Z7W25TF PasM__ |usD SprdBsisPts 2 22,000,000 0 735 735 735 s 735] S
ToL QZG10Z7W25TF PsaM_ |usD SprdBsisPts 2 20,000,000 0 81 81 8l s 8l s
TOL 5y QZG10Z7W25TF P6OM  |USD SprdBsisPts 1 10,000,000 0 81 81 8l s 8l s
PFE 4y [GFI] QZHQ78HX17K5 PasM __ |usD SprdBsisPts 1 10,000,000 0 31 31 31 s 31 s
GM Co 5y QZM5QNBCR588 P6OM  |USD SprdBsisPts 1 10,000,000 0 113 113 113 s 113 s
COX 5y QZP5KLGS510H P6OM  |USD SprdBsisPts 2 10,000,000 0 48 48 28| s 28] s
AMGN 5y QZPKPLJXOVCS P6OM  |USD SprdBsisPts 2 10,500,000 0 375 337 337] s 375 s
AMGN QZPKPLJXOVCS P66M  |USD SprdBsisPts 1 5,000,000 0 375 375 375 s 375 s
IN 4y QZPNK3GLTQRL PasM__ |usD SprdBsisPts 2 27,000,000 0 155 155 155 s 155 s
FMCC 4y QZQLMBPIGGF3 PasM__ |usD SprdBsisPts 1 3,000,000 0 132 132 132] s 132] s
HPQ 6m QZS1JC2TF4PV P2M Usb SprdBsisPts 1 10,000,000 0 15 15 15| s 5| s
CPB 4y6m QZSPCICBTXR8 Ps6M  |UsD SprdBsisPts 1 5,000,000 0 435 435 435 s 435 s
GE 5y QZVX42WJP4FV P6OM  |USD SprdBsisPts 1 5,000,000 0 33 33 B[ s B[ s
INST ID-450468-2-B__|QZ2WW90VCIF8 P32D  |UsD SprdBsisPts 2| 570,324,906.95 0 23| 425 3l s 25 s
INST ID-4504612-B __|QZ2WW90VCIF8 P76D  |USD SpraBsisPts 1 100,604,972 0 65 65 65| s 65| 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.



