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. Notional . . . Discretionary
Name UPI Tenor Cur-rency |Price Format Zrade Z‘:zl.g: :‘I:andaeld LS Op_ening CIc_)sing rsneetrtilte Lo_w e Il;:ivt\:'ZSt Hi_ghest ?:-?cl;est Ii.\:ftchr:r::; nany Auth_o 5157
ount (USD) of Block |Price Price Price Price Type Price Type Applied Applied
Trades Footnote
(USD)
MAR 5y QZ2)Z68FVZLD P60M usb SprdBsisPts 1 15,000,000 0 45 45 45 S 45 S
Fiserv Inc 5y QZ3C0C8T83XH P60M usb SprdBsisPts 1 5,000,000 0 100 100 100 S 100 S
GT 5y x500 QZ3L2RZP6)5C P60M usD SprdBsisPts 1 2,000,000 0 261 261 261 S 261 S
F 5y QZ3WK1G9F7GR P60M usD SprdBsisPts 6 30,000,000 0 129 139 129 S 139 S
MS 5y QZBB769BZP3W P60M usD SprdBsisPts 1 5,000,000 0 53 53 53 S 53 S
MDLZ 5y QZBSC3XBD5F4 P60M usD SprdBsisPts 1 5,000,000 0 39 39 39 S 39 S
P Fnandial LLE 3V \qzpavRrcoran P36M  [USD SprdBsisPts 31 20,000,000 0 56 60 s6| S 60| s
g'gc[éi'l?anc'a' LLC4Y 1 qzD2VRFCOFGN PsaM  |usD SprdBsisPts 1 5,000,000 0 100 100 100 s 100 s
HRB FIN 5y QZD2VRFCOFGN P60M usb SprdBsisPts 2 10,000,000 0 98 98 98 S 98 S
ORCL 5y QZF4LWTFPQzC P60M usb SprdBsisPts 1 5,000,000 0 151.5 151.5 151.5 S 151.5 S
DAL 5y QZFK36TBOSQX P60M usb SprdBsisPts 1 7,000,000 0 93 93 93 S 93 S
MMC 5y QZGM43DGCH3L P60M usb SprdBsisPts 1 7,000,000 0 36 36 36 S 36 S
VZ 4y QZM3ZNOJMGNQ P48M usb SprdBsisPts 1 5,000,000 0 47.5 47.5 47.5 S 47.5 S
VZ 5y QZM3ZNOJMGNQ P60M usb SprdBsisPts 1 5,000,000 0 58 58 58 S 58 S
GM Co 5y QZM5QN8CR588 P60M usb SprdBsisPts 2 10,000,000 0 93.5 93.5 93.5 S 93.5 S
META 5y QZM76HGHB1SW P58M usb SprdBsisPts 1 10,000,000 0 59 59 59 S 59 S
SBC 2y QZZHPBZBH8CX P24M usb SprdBsisPts 2 30,000,000 0 35 35 35 S 35 S
SBC 3y QZZHPBZBH8CX P36M usD SprdBsisPts 1 15,000,000 0 41 41 41 S 41 S
PANAMA 5Y QZ68RP655BL3 P60M usb SprdBsisPts 1 10,000,000 0 107.5 107.5 107.5 S 107.5 S
INST_ID-454993-2-B QZ2HDRSZ9QWV P27D usD SprdBsisPts 1 106,757,257 0 52.5 52.5 52.5 S 52.5 S
INST_ID-454990-2-B QZ2HDRSZ9QWV P89D usD SprdBsisPts 3 430,903,945 0 50 52.5 37.5 S 52.5 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.



