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Total
. Notional . . . Discretionary
Name UPI Tenor Cur-rency |Price Format 'Erade E:::x: FI'I:andaeld PLEEIE ORening CIc_)sing Smeetrtilte Lo_w LS II;‘:iv:SSt Hio::)hest r:?cheeSt R:Jst‘;ir:rlttl; ald Auth_o 1)
ount (USD) Block Price Price Price Price Type Price Type Applied Applied
Trades Footnote
(USD)
KHC 5y QZ10QLSJM)7X P6OM usb SprdBsisPts 1 10,000,000 0 49 49 49 S 49 S
ENB 5y QZ8FBRKK86CD P6OM usb SprdBsisPts 1 5,000,000 0 56.5 56.5 56.5 S 56.5 S
SRE 5y QZCC9P2L27ZB P60M usb SprdBsisPts 2 7,000,000 0 335 335 335 S 335 S
LOW 5y QZCQ8FNSWK73 P60M usb SprdBsisPts 2 45,000,000 0 345 345 345 S 345 S
ORCL 5y QZF4LWTFPQZC P60M usb SprdBsisPts 2 15,000,000 0 137 136 136 S 137 S
RTX 5y QZJLPKKO3HS4 P60M usb SprdBsisPts 1 5,000,000 0 32 32 32 S 32 S
PHM 5y QZMBLAMFXS34 P60M usbD SprdBsisPts 2 10,000,000 0 67.5 67.5 67.5 S 67.5 S
CPB 5y QZSPCJCBTXR8 P60M usD SprdBsisPts 1 5,000,000 0 57 57 57 S 57 S
CAT INC 5y QZWXNL5Z3FR3 P60M usb SprdBsisPts 1 5,000,000 0 24.5 24.5 245 S 245 S
INST_ID-453322-2-B  |QZ2WW90VC9IF8 P31D usb SprdBsisPts 2 109,641,827.5 0 112.5 112.5 112.5 S 112.5 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.




