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Trades Footnote
(USD)
WEFC 5y QZ17PQ7RBBM4 P60M usb SprdBsisPts 1 5,000,000 0 44,5 44.5 44.5 S 44.5 S
TRPCN 4y [GFI]  [QZ6FKRVMA4KH]) P48M UsbD SprdBsisPts 1 10,000,000 0 36 36 36 S 36 S
'[FGREI(]IN 4y 6m QZ6FKRVMA4KH) P54M usb SprdBsisPts 1 9,000,000 0 41.75 41.75 41.75 S 41.75 S
UNH 5y QZ7B8CP85LGH P60M usb SprdBsisPts 2 20,000,000 0 50 50 50 S 50 S
Amazon 5y QZCDNKQZzZV1MX P60M usD SprdBsisPts 2 10,000,000 0 34 34 34 S 34 S
CVS 5y QZDP6Q91246P P60M usD SprdBsisPts 2 10,000,000 0 55.5 55.5 55.5 S 55.5 S
ORCL 5y QZFALWTFPQZC P60M usb SprdBsisPts 9 50,000,000 0 127 129.5 127 S 129.5 S
CAH 5y QZG77X9DKBP9 P60M usb SprdBsisPts 2 18,000,000 0 29 29 29 S 29 S
MPC QZGCPGFB9P54 P36M usb SprdBsisPts 1 20,500,000 0 33.25 33.25 33.25 S 33.25 S
MPC QZGCPGFB9P54 P48M usb SprdBsisPts 1 15,000,000 0 44 44 44 S 44 S
MCK 5y QZKC8543NPZZ P60M usb SprdBsisPts 2 18,000,000 0 29 29 29 S 29 S
DOW 5y QZKV3DKX8LXD P60M usb SprdBsisPts 2 10,000,000 0 91 91 91 S 91 S
F"GEFTlf 4y10m | 07M76HGHBISW P58M UsD SprdBsisPts 3 20,000,000 0 53 53 53| s s3| s
BHCCN 2y QZM80OMMRBJ5Q P24M usb SprdBsisPts 1 5,000,000 0 3 3 3 S 3 S
BHCCN 5y QZM80OMMRBJ5Q P60M usb SprdBsisPts 1 1,000,000 0 19 19 19 S 19 S
COX 5y QZP5KLGS510H P60M usb SprdBsisPts 1 5,000,000 0 56 56 56 S 56 S
DXC 5y QZQ6CRNQ8BM1 P60M usb SprdBsisPts 1 3,000,000 0 136 136 136 S 136 S
CPB 3y [GFI] QZSPCJCBTXR8 P36M usb SprdBsisPts 2 15,000,000 0 36 35 35 S 36 S
CPB 5y QZSPCJCBTXR8 P60M usb SprdBsisPts 1 5,000,000 0 65.5 65.5 65.5 S 65.5 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.



