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Total
Total Notional poenal . - Settle Lowest |,. Highest |Discre-tiona Discret_ionary
Name UPI Tenor Cur-rency |Price Format Z::::ﬁ Amount ‘B\::z: el g:)i::mg g:ti)s;ng mt.ent :;(:iv::“ Price E:,?czes': Pr?ce Auth_c:rity i ::gl‘; r;;ty
Traded (USD) I Price Type Type Applied Bonie
(USD)
GE 5y QZVX42WJP4FV P5Y usD SprdBsisPts 1 2,500,000 0 27.5 27.5 27.5 S 27.5 S
UPS 5y QZ98WG4V3BT2 P5Y usb SprdBsisPts 1 2,500,000 0 33 33 33 S 33 S
GIS 5y 6m P5Y usD SprdBsisPts 1 13,750,000 0 40.5 40.5 40.5 S 40.5 S
GM Co 5y QZM5QN8CR588 P5Y usD SprdBsisPts 4 12,500,000 0 118 110 110 S 119 S
LOW 5y QZCQB8FNSWK73 P5Y UsD SprdBsisPts 2 16,500,000 0 31 31 31 S 31 S
CCO_H 5y x500  [QZ9KJX20)D33 P5Y UsD SprdBsisPts 1 8,125,000 0 183 183 183 S 183 S
FGNILI(]:O Y 6m  lnzM5QN8CR588 P5Y usD SprdBsisPts 1 4,575,000 0 1232 1232 1232 s 1232 s
PKG 5y QZ5S9BFD1B80 P5Y usbD SprdBsisPts 1 2,500,000 0 25 25 25 S 25 S
LOW 5y 6m [GFI] |QZCQ8FNSWK73 P5Y usD SprdBsisPts 2 15,000,000 0 34.5 34.5 34.5 S 34.5 S
EXC 5y QZBS312BDL00 P5Y usD SprdBsisPts 1 2,500,000 0 31 31 31 S 31 S
VZ 5y QZM3ZNOJMGNQ P5Y usD SprdBsisPts 1 2,500,000 0 57.5 57.5 57.5 S 57.5 S
DUK 5y QZ7P2H13C85R P5Y usD SprdBsisPts 2 16,500,000 0 22 22 22 S 22 S
DUK 5y 6m QZ7P2H13C85R P5Y usD SprdBsisPts 1 7,500,000 0 24.4 24.4 24.4 S 24.4 S
HRB FIN 5y QZD2VRFCOFGN P5Y usD SprdBsisPts 1 2,500,000 0 59 59 59 S 59 S
APA 5y QZPS49WPNPZ| P5Y usD SprdBsisPts 1 2,500,000 0 48 48 48 S 48 S
CCO_H 5y x500 P5Y usD SprdBsisPts 1 2,750,000 0 183 183 183 S 183 S
DOW 5y QZKV3DKX8LXD P5Y usD SprdBsisPts 1 2,500,000 0 63.5 63.5 63.5 S 63.5 S
MO 5y QZPLCN6MXBV2 P5Y uUsD SprdBsisPts 1 2,500,000 0 40 40 40 S 40 S
F 5y QZ3WK1G9F7GR P5Y usb SprdBsisPts 2 5,500,000 0 164 164 164 S 164 S
CNQCN 5y QZMMGVCH5QM9 P5Y usb SprdBsisPts 2 7,500,000 0 59 59 59 S 59 S
GIS 5y P5Y usb SprdBsisPts 1 15,000,000 0 36.5 36.5 36.5 S 36.5 S
F 4y 3m [GFI] QZ3WK1G9F7GR P4Y UsD SprdBsisPts 3 6,250,000 0 146 146 146 S 146 S
AZO 5y QZ7XSPL2WRM6 P5Y usD SprdBsisPts 1 2,500,000 0 33 33 33 S 33 S
CCOH 5y 6m [GFI] [QZ9K]X20JD33 P5Y usb SprdBsisPts 2 10,000,000 0 202 202 202 S 202 S




Method used to determine nominal prices
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Method used to determine settlement prices
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Explanation that discretion may be employed

Blank

Description of the manner in which discretion may be employed
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