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ount (USD) Block Price Price Price Price Type Price Type Applied Applied
Trades Footnote
(USD)
AMD 5y QZ486L4XTVHT P60M usb SprdBsisPts 2 25,000,000 0 38.5 38.5 38.5 S 38.5 S
NEE 5y QZ4LQCO3GSVWV P60M usb SprdBsisPts 1 5,000,000 0 57 57 57 S 57 S
AAL 5y QZ5Z9CNP3B6T P60M usb SprdBsisPts 1 2,000,000 0 370 370 370 S 370 S
Google 5y QZ63CPWGIKGQ P60M usb SprdBsisPts 1 5,000,000 0 41 41 41 S 41 S
HTZ 2y QZ6LF83KHN)M P24M usb SprdBsisPts 1 1,000,000 0 23 23 23 S 23 S
IP 5y QZ6N1B6Z98XF P60M usb SprdBsisPts 2 15,000,000 0 56 56 56 S 56 S
CAG QZ6QFJQFPPBQ P60M usb SprdBsisPts 1 10,000,000 0 81 81 81 S 81 S
CAR 5y x500 QZC948HFBKFG P60M usb SprdBsisPts 2 6,000,000 0 411 411 411 S 411 S
HRB FIN 5y QZD2VRFCOFGN P60OM usb SprdBsisPts 1 5,000,000 0 124 124 124 S 124 S
BA CO 4y QZNI9LHFW7LQ9 P48M usb SprdBsisPts 2 22,000,000 0 48 48 48 S 48 S
OMC 5y QZR23T2BKPR6 P60M usb SprdBsisPts 2 10,000,000 0 68 68 68 S 68 S
CPB QZSPCJCBTXR8 P60M usb SprdBsisPts 1 10,000,000 0 65 65 65 S 65 S
INST_ID-455267-2-B  |QZ2HDRSZ9QWV POD usb SprdBsisPts 2 1,007,144,000 0 49 49 49 S 49 S
INST_ID-455265-2-B  |QZ2HDRSZ9QWV P88D usb SprdBsisPts 1 17,634,000 0 25 25 25 S 25 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.



