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1 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Jun-30-2022 06/27/19 07/02/19 06/30/22 06747N2D5 US06747N2D56 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000110465919038641/a19-12358_10424b2.htm
2 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BARRIER SUPERTRACK NT) 0.000 Jul-2-2024 06/27/19 07/02/19 07/02/24 06747N2A1 US06747N2A18 112.9600% https://www.sec.gov/Archives/edgar/data/0000312070/000110465919038592/a19-12358_9424b2.htm
3 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (ACCELERATED RETURN NT) 0.000 Aug-28-2020 06/27/19 07/05/19 08/28/20 06747B498 US06747B4986 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010319008844/dp109244_424b2-2418baml.htm
4 GLOBAL MTN ZERO CPN SER A INDEX-LINKED 0.000 Jul-1-2021 06/27/19 07/02/19 07/01/21 06747MZF6 US06747MZF66 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000110465919038504/a19-12270_18424b2.htm
5 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (AUTOCALL MKT-LINKED NT) 0.000 Jun-27-2024 06/27/19 07/05/19 06/27/24 06747B480 US06747B4804 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010319008891/dp109239_424b2-2432baml.htm
6 Notes Linked to the Dow Jones Industrial Average due June 28, 2024 06/27/19 07/05/19 06/28/24 06747B399 US06747B3996 112.9600% https://www.sec.gov/Archives/edgar/data/0000312070/000095010319008811/dp109247_424b2-2456baml.htm
7 Market-Linked Notes Based on the Value of the S&P 500 Index due July 6, 2026 06/28/19 07/03/19 07/06/26 06747B449 US06747B4499 112.9600% https://www.sec.gov/Archives/edgar/data/0000312070/000095010319009042/dp109413_424b2-2436ms.htm
8 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Jul-1-2022 06/28/19 07/03/19 07/01/22 06747B167 US06747B1677 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010319009044/dp109416_424b2-2467ms.htm
9 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Jul-1-2022 06/28/19 07/03/19 07/01/22 06747B159 US06747B1594 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010319009046/dp109417_424b2-2469ms.htm

10 Trigger PLUS Based on the Value of the S&P 500 Index due July 3, 2025 06/28/19 07/03/19 07/03/25 06747B472 US06747B4721 112.9600% https://www.sec.gov/Archives/edgar/data/0000312070/000095010319009037/dp109412_424b2-2434ms.htm
11 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Jul-6-2020 06/28/19 07/03/19 07/06/20 06747MWB8 US06747MWB89 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000110465919038961/a19-12358_38424b2.htm
12 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK) 0.000 Jul-6-2021 06/28/19 07/03/19 07/06/21 06747MWC6 US06747MWC62 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000110465919038934/a19-12358_31424b2.htm
13 $2,202,000 Buffered SuperTrack Notes due June 30, 2023 06/28/19 07/03/19 06/30/23 06747MWG7 US06747MWG76 112.9600% https://www.sec.gov/Archives/edgar/data/0000312070/000110465919038951/a19-12358_34424b2.htm
14 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Oct-5-2020 06/28/19 07/03/19 10/05/20 06747MWK8 US06747MWK88 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000110465919038969/a19-12358_32424b2.htm
15 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Dec-31-2020 06/28/19 07/03/19 12/31/20 06747MWN2 US06747MWN28 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000110465919038982/a19-12358_39424b2.htm
16 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Jun-30-2022 06/28/19 07/03/19 06/30/22 06747MWP7 US06747MWP75 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000110465919038931/a19-12358_30424b2.htm
17 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Jun-28-2024 06/28/19 07/03/19 06/28/24 06747MWV4 US06747MWV44 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000110465919038986/a19-12358_35424b2.htm
18 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (AUTOCALLABLE NT) 0.000 Jun-28-2024 06/28/19 07/03/19 06/28/24 06747MWZ5 US06747MWZ57 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000110465919038970/a19-12358_42424b2.htm
19 $1,197,000 Buffered SuperTrack Notes due June 30, 2022 06/28/19 07/03/19 06/30/22 06747MX27 US06747MX270 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000110465919039017/a19-12358_44424b2.htm
20 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Mar-31-2023 06/28/19 07/03/19 03/31/23 06747MX35 US06747MX353 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010319009006/dp109423_424b2-2423barc.htm
21 GLOBAL MTN ZERO CPN SER A INDEX-LINKED 0.000 Jun-30-2021 06/28/19 07/03/19 06/30/21 06747MXD3 US06747MXD37 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000110465919038954/a19-12358_36424b2.htm
22 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Jul-3-2025 06/28/19 07/03/19 07/03/25 06747MZR0 US06747MZR05 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000110465919039013/a19-12358_43424b2.htm
23 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (CPPD BUFFERED NT) 0.000 Dec-31-2020 06/28/19 07/03/19 12/31/20 06747N2Q6 US06747N2Q69 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010319009004/dp109418_424b2-2473jpm.htm
24 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (DUAL DIRECTIONAL NT) 0.000 Jan-3-2022 06/28/19 07/03/19 01/03/22 06747MWF9 US06747MWF93 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000110465919038959/a19-12358_29424b2.htm
25 $752,000 Notes Linked to the Least Performing of the S&P 500 Index and the Russell 2000 Index due June 30, 2022 06/28/19 07/03/19 06/30/22 06747MWE2 US06747MWE29 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000110465919038947/a19-12358_33424b2.htm
26 $765,000 Notes Linked to the Least Performing of the S&P 500 Index and the Russell 2000 Index due March 31, 2023 06/28/19 07/03/19 03/31/23 06747MWH5 US06747MWH59 112.9600% https://www.sec.gov/Archives/edgar/data/0000312070/000110465919038999/a19-12358_37424b2.htm
27 $1,266,000 Buffered SuperTrack Notes due July 3, 2024 06/28/19 07/03/19 07/03/24 06747MWL6 US06747MWL61 112.9600% https://www.sec.gov/Archives/edgar/data/0000312070/000110465919038929/a19-12358_28424b2.htm
28 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (MARKET LINKED SEC) 0.000 Jul-6-2021 06/28/19 07/03/19 07/06/21 06747MXQ4 US06747MXQ40 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010319009014/dp109411_424b2-2419wfps.htm
29 $640,000 Digital Plus Notes due July 3, 2023 06/28/19 07/03/19 07/03/23 06747MZ82 US06747MZ820 112.9600% https://www.sec.gov/Archives/edgar/data/0000312070/000110465919039014/a19-12358_45424b2.htm
30 Dual Directional Trigger PLUS Based on the Value of the S&P 500 Index due July 6, 2022 06/28/19 07/03/19 07/06/22 06747B456 US06747B4564 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010319009047/dp109421_424b2-2435ms.htm
31 Trigger PLUS Based on the Performance of a Basket of Three Indices due July 1, 2022 06/28/19 07/03/19 07/01/22 06747B134 US06747B1347 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010319009045/dp109414_424b2-2487ms.htm
32 $736,000 Notes Linked to the Performance of the Barclays Trailblazer Sectors 5 Index due July 3, 2024 06/28/19 07/03/19 07/03/24 06747MYU4 US06747MYU43 112.9600% https://www.sec.gov/Archives/edgar/data/0000312070/000110465919039005/a19-12358_40424b2.htm
33 $1,001,000 Buffered SuperTrack Notes due July 6, 2022 06/28/19 07/03/19 07/06/22 06747MX84 US06747MX841 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000110465919039010/a19-12358_41424b2.htm
34 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (DUAL DIRECTIONAL NT) 0.000 Jan-6-2022 06/28/19 07/03/19 01/06/22 06747MWD4 US06747MWD46 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000110465919039032/a19-12358_52424b2.htm
35 GLOBAL MTN ZERO CPN SER A EQUITY-LINKED (MKT LINKED SEC) 0.000 Jan-3-2022 06/28/19 07/03/19 01/03/22 06747MXS0 US06747MXS06 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010319009010/dp109420_424b2-2420wfps.htm
36 GLOBAL MTN FLTG RT SER A INDEX-LINKED (TRGGR CALL CTGNT YIELD)  Jan-6-2023 07/03/19 07/09/19 01/06/23 06747C702 US06747C7020 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010319009216/dp109629_424b2-2499ubs.htm
37 $1,000,000 Buffered SuperTrack Notes due July 9, 2024 07/03/19 07/09/19 07/09/24 06747N5D2 US06747N5D20 112.1300% https://www.sec.gov/Archives/edgar/data/0000312070/000110465919038776/a19-12358_15424b2.htm
38 $1,035,000 Buffered SuperTrack Notes due July 9, 2024 07/03/19 07/09/19 07/09/24 06747N5E0 US06747N5E03 112.1300% https://www.sec.gov/Archives/edgar/data/0000312070/000110465919039558/a19-12447_37424b2.htm
39 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Jul-8-2022 07/05/19 07/10/19 07/08/22 06747C207 US06747C2070 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010319009230/dp109653_424b2-2493ms.htm
40 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Jul-8-2022 07/05/19 07/10/19 07/08/22 06747C108 US06747C1080 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010319009232/dp109652_424b2-2492ms.htm
41 $500,000 SuperTrack Notes due July 10, 2024 07/05/19 07/12/19 07/10/24 06747N5C4 US06747N5C47 112.1300% https://www.sec.gov/Archives/edgar/data/0000312070/000110465919039681/a19-12447_38424b2.htm
42 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CTGNT INC CALLABLE SEC)  Jul-9-2021 07/05/19 07/10/19 07/09/21 06747N5T7 US06747N5T71 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010319009233/dp109654_424b2-2500ms.htm
43 GLOBAL MTN ZERO CPN SER A EQUITY-LINKED 0.000 Jul-9-2021 07/05/19 07/10/19 07/09/21 06747N5W0 US06747N5W01 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000110465919039684/a19-12447_40424b2.htm
44 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Oct-8-2021 07/05/19 07/10/19 10/08/21 06747B118 US06747B1180 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010319009229/dp109651_424b2-2490ms.htm
45 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (AUTOCALLAB CTGNT INT NT)  Jul-22-2020 07/05/19 07/10/19 07/22/20 06747N5N0 US06747N5N02 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010319009231/dp109655_424b2-2498jpm.htm
46 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Jul-11-2024 07/08/19 07/11/19 07/11/24 06747N2U7 US06747N2U71 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010319009275/dp109686_424b2-2476barc.htm
47 US$5,000,000 FLOORED FLOATING RATE NOTES LINKED TO 3-MONTH USD LIBOR DUE JULY 11, 2022 07/08/19 07/11/19 07/11/22 06747N5S9 US06747N5S98 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000110465919039813/a19-12447_46424b2.htm
48 $1,000,000 Buffered Digital Plus Notes due July 15, 2024 07/10/19 07/15/19 07/15/24 06747N5M2 US06747N5M29 112.1300% https://www.sec.gov/Archives/edgar/data/0000312070/000110465919040166/a19-12447_52424b2.htm
49 $694,000 Barrier SuperTrack Notes due January 23, 2023 07/11/19 07/16/19 01/23/23 06747N6J8 US06747N6J80 112.1300% https://www.sec.gov/Archives/edgar/data/0000312070/000110465919040318/a19-12855_1424b2.htm
50 $1,626,000 Dual Directional Notes due July 14, 2023 07/11/19 07/16/19 07/14/23 06747N5L4 US06747N5L46 112.1300% https://www.sec.gov/Archives/edgar/data/0000312070/000110465919040322/a19-12447_59424b2.htm
51 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (AUTOCAL MKT-LINK STEPUP) 0.000 Jul-25-2025 07/11/19 07/19/19 07/25/25 06747B142 US06747B1420 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010319009335/dp109750_424b2-2474baml.htm
52 GLOBAL MTN FLTG RT SER A INDEX-LINKED (TRGR AUTOCALL CTGT YIELD)  Jul-15-2022 07/12/19 07/17/19 07/15/22 06747C884 US06747C8846 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010319009349/dp109764_424b2-2503ubs.htm
53 GLOBAL MTN FLTG RT SER A INDEX-LINKED (AUTOCALLABLE CTGNT YIELD)  Jul-17-2029 07/12/19 07/17/19 07/17/29 06747C876 US06747C8762 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010319009357/dp109760_424b2-2501ubs.htm
54 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Jul-15-2022 07/12/19 07/17/19 07/15/22 06747C868 US06747C8689 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010319009354/dp109762_424b2-2504ms.htm
55 GLOBAL MTN FLTG RT SER A INDEX-LINKED (TRGGR AUTOCALLABLE NT)  Jul-17-2029 07/12/19 07/17/19 07/17/29 06747C801 US06747C8010 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010319009369/dp109761_424b2-2502ubs.htm
56 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Jul-15-2022 07/12/19 07/17/19 07/15/22 06747C850 US06747C8507 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010319009353/dp109763_424b2-2505ms.htm
57 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Jul-15-2021 07/12/19 07/19/19 07/15/21 06747N6C3 US06747N6C38 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000110465919040717/a19-12855_4424b2.htm
58 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Jul-17-2024 07/12/19 07/19/19 07/17/24 06747N6D1 US06747N6D11 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000110465919040712/a19-12855_5424b2.htm
59 GLOBAL MTN FLTG RT SER A INDEX-LINKED (TRGGR CALLABLE CTGNT NT)  Jan-17-2023 07/12/19 07/17/19 01/17/23 06747C835 US06747C8358 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010319009358/dp109765_424b2-2507ubs.htm
60 GLOBAL MTN STEP-UP SER A 3.000 Jul-18-2031 07/12/19 07/18/19 07/18/31 06747N6H2 US06747N6H25 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000110465919040511/a19-12855_6424b2.htm
61 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Jul-18-2022 07/15/19 07/18/19 07/18/22 06747N6A7 US06747N6A71 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000110465919040725/a19-12855_9424b2.htm
62 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Jul-19-2029 07/15/19 07/18/19 07/19/29 06747N6B5 US06747N6B54 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000110465919040735/a19-12855_10424b2.htm
63 $1,365,000 Buffered AutoCallable Notes due July 20, 2026 07/15/19 07/18/19 07/20/26 06747N6F6 US06747N6F68 103.4092% https://www.sec.gov/Archives/edgar/data/0000312070/000110465919040731/a19-12855_11424b2.htm
64 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Jul-21-2022 07/16/19 07/19/19 07/21/22 06747N6N9 US06747N6N92 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000110465919040962/a19-12855_18424b2.htm
65 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (DUAL DIRECTIONAL NT) 0.000 Jul-21-2021 07/16/19 07/19/19 07/21/21 06747N5B6 US06747N5B63 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000110465919040908/a19-12855_13424b2.htm
66 GLOBAL MTN FLTG RT SER A INDEX-LINKED (BUFFERED AUTOCALLABLE NT)  Jan-22-2027 07/16/19 07/19/19 01/22/27 06747N5U4 US06747N5U45 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000110465919040915/a19-12855_16424b2.htm
67 GLOBAL MTN FLTG RT SER A INDEX-LINKED (BUFFERED AUTOCALLABLE NT)  Jan-22-2027 07/16/19 07/19/19 01/22/27 06747N5V2 US06747N5V28 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000110465919040917/a19-12855_14424b2.htm
68 GLOBAL MTN FLTG RT SER A INDEX-LINKED (TRIGGER CALL CTGNT YIELD)  Jan-20-2023 07/17/19 07/22/19 01/20/23 06747C819 US06747C8192 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010319009487/dp109904_424b2-2509ubs.htm
69 GLOBAL MTN FLTG RT SER A INDEX-LINKED (TRGR AUTOCALL CTGT YIELD)  Jul-20-2029 07/17/19 07/22/19 07/20/29 06747C827 US06747C8275 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010319009480/dp109903_424b2-2510ubs.htm
70 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED PLUS) 0.000 Feb-3-2022 07/17/19 07/22/19 02/03/22 06747B126 US06747B1263 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010319009486/dp109899_424b2-2489ms.htm
71 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Jul-17-2025 07/17/19 07/22/19 07/17/25 06747N6G4 US06747N6G42 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000110465919041096/a19-12855_26424b2.htm
72 GLOBAL MTN STEP-UP SER A 2.500 Jan-22-2025 07/17/19 07/22/19 01/22/25 06747N2N3 US06747N2N39 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000110465919041240/a19-12855_25424b2.htm
73 $1,202,000 Callable Contingent Coupon Notes due July 23, 2024 07/18/19 07/23/19 07/23/24 06747N6K5 US06747N6K53 93.9300% https://www.sec.gov/Archives/edgar/data/0000312070/000110465919041228/a19-12855_27424b2.htm
74 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Jul-22-2022 07/19/19 07/26/19 07/22/22 06747N2V5 US06747N2V54 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000110465919041429/a19-12855_32424b2.htm

Barclays Bank PLC 

(1)  This refers to the date on which the relevant Subject Security was first distributed to the public as set forth in the relevant Issuance Prospectus. 
(2)  This refers to the final calculation of the Rescission Offer Proceeds that we will pay to Initial Investors in Structured Notes, expressed as a percentage of the principal amount of the relevant Subject Security. For additional information on the calculation of the Rescission Offer Proceeds see “The Rescission Offer—Terms of the Rescission Offer—Rescission Offer Proceeds”  in the Prospectus Supplement.

Rescission Offer: Final Rescission Offer Proceeds for Initial Investors in Structured Notes

All terms not defined herein shall have the meanings set forth in the rescission offer prospectus supplement dated August 1, 2022, as amended, filed by Barclays Bank PLC (“BBPLC”) with the U.S. Securities and Exchange Commission (the “Prospectus Supplement”). Following the Expiration Date, on September 12, 2022, BBPLC includes herein final calculations of Rescission Offer Proceeds to be paid to certain 
Initial Investors in Structured Notes on September 15, 2022.

Please refer to the Prospectus Supplement for more details regarding calculations of the Rescission Offer Proceeds included herein.

Notwithstanding anything included herein, none of the terms of the Rescission Offer, as set forth in the Prospectus Supplement, are modified, revised or otherwise affected by the content of this document.

BBPLC has filed a registration statement (including a base prospectus), a prospectus supplement and an amendment thereto with the SEC for the offering to which this communication relates. You should read the base prospectus for this offering in that registration statement, the rescission offer prospectus supplement and the amendment thereto, and other documents BBPLC has filed with the SEC for more complete 
information about BBPLC and this offering. You may get these documents for free by searching the SEC online database (EDGAR) at https://www.sec.gov/edgar/search/. Alternatively, you may obtain a copy of the base prospectus from BBPLC by calling toll-free 1-888-227-2275 (extension 7-7990).
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75 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Jul-22-2022 07/19/19 07/26/19 07/22/22 06747N2W3 US06747N2W38 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000110465919041436/a19-12855_35424b2.htm
76 $806,000 Annual AutoCallable Notes due July 24, 2023 07/19/19 07/26/19 07/24/23 06747N4A9 US06747N4A99 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000110465919041443/a19-12855_36424b2.htm
77 $1,443,000 Annual AutoCallable Notes due July 24, 2023 07/19/19 07/26/19 07/24/23 06747N4B7 US06747N4B72 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000110465919041451/a19-12855_38424b2.htm
78 $764,000 Buffered SuperTrack Notes due July 27, 2022 07/19/19 07/24/19 07/27/22 06747N6E9 US06747N6E93 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000110465919041445/a19-12855_37424b2.htm
79 $2,253,000 Buffered SuperTrack Notes due July 25, 2022 07/19/19 07/24/19 07/25/22 06747N6P4 US06747N6P41 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000110465919041449/a19-12855_39424b2.htm
80 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALL NT)  Jul-26-2024 07/19/19 07/26/19 07/26/24 06741WFC9 US06741WFC91 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000110465919041469/a19-12855_42424b2.htm
81 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Jul-22-2021 07/19/19 07/26/19 07/22/21 06741WFD7 US06741WFD74 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000110465919041458/a19-12855_43424b2.htm
82 GLOBAL MTN FIXED/FLTG RT SER A 6.000 Jul-24-2034 07/19/19 07/24/19 07/24/34 06747N6Q2 US06747N6Q24 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000110465919041467/a19-12855_40424b2.htm
83 $1,153,000 Callable Contingent Coupon Notes due July 24, 2024 07/19/19 07/24/19 07/24/24 06747N6W9 US06747N6W91 90.7541% https://www.sec.gov/Archives/edgar/data/0000312070/000110465919041452/a19-12855_41424b2.htm
84 $496,000 Notes Linked to the Performance of the Barclays Trailblazer Sectors 5 Index due July 31, 2024 07/19/19 07/26/19 07/31/24 06747N2S2 US06747N2S26 112.1300% https://www.sec.gov/Archives/edgar/data/0000312070/000110465919041432/a19-12855_33424b2.htm
85 $445,000 Notes Linked to the Performance of the Barclays Trailblazer Sectors 5 Index due July 31, 2024 07/19/19 07/26/19 07/31/24 06747N2T0 US06747N2T09 112.1300% https://www.sec.gov/Archives/edgar/data/0000312070/000110465919041441/a19-12855_34424b2.htm
86 $2,699,000 Barrier SuperTrack Notes due July 25, 2024 07/22/19 07/25/19 07/25/24 06747N6T6 US06747N6T62 112.1300% https://www.sec.gov/Archives/edgar/data/0000312070/000110465919041592/a19-12855_46424b2.htm
87 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (AUTOCALLABLE NT)  Oct-28-2020 07/23/19 07/26/19 10/28/20 06747N6V1 US06747N6V19 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000110465919041793/a19-12855_48424b2.htm
88 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Jul-28-2025 07/23/19 07/26/19 07/28/25 06747N7F5 US06747N7F59 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000110465919041804/a19-12855_50424b2.htm
89 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CTGNT INC AUTO-CALLABLE)  Jul-28-2021 07/23/19 07/26/19 07/28/21 06747N7G3 US06747N7G33 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010319009667/dp110089_424b2-2516ms.htm
90 GLOBAL MTN FLTG RT SER A INDEX-LINKED (BUFFERED AUTOCALLABLE NT)  Jan-28-2027 07/23/19 07/26/19 01/28/27 06747N7B4 US06747N7B46 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000110465919041796/a19-12855_49424b2.htm
91 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK NT) 0.000 Jul-29-2021 07/24/19 07/29/19 07/29/21 06747N5A8 US06747N5A80 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000110465919042065/a19-13322_11424b2.htm
92 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Jul-29-2024 07/24/19 07/29/19 07/29/24 06747N6X7 US06747N6X74 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000110465919042064/a19-13322_10424b2.htm
93 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Jul-30-2029 07/25/19 07/30/19 07/30/29 06747N6S8 US06747N6S89 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000110465919042259/a19-13322_13424b2.htm
94 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Jul-30-2029 07/25/19 07/31/19 07/30/29 06747N7L2 US06747N7L28 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000110465919042294/a19-13322_16424b2.htm
95 $1,115,000 Barrier SuperTrack Notes due July 31, 2029 07/25/19 07/31/19 07/31/29 06747NA46 US06747NA466 112.1300% https://www.sec.gov/Archives/edgar/data/0000312070/000110465919042281/a19-13322_17424b2.htm
96 GLOBAL MTN ZERO CPN SER A EQUITY-LINKED (DIGITAL NT) 0.000 Jul-29-2020 07/25/19 07/30/19 07/29/20 06747NA38 US06747NA383 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000110465919042270/a19-13322_14424b2.htm
97 $1,140,000 Buffered AutoCallable Notes due July 30, 2026 07/25/19 07/30/19 07/30/26 06747N7A6 US06747N7A62 102.1299% https://www.sec.gov/Archives/edgar/data/0000312070/000110465919042287/a19-13322_15424b2.htm
98 GLOBAL MTN FLTG RT SER A INDEX-LINKED (TRIGGER CALL CTGNT YIELD)  Apr-28-2023 07/26/19 07/31/19 04/28/23 06747C652 US06747C6527 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010319009854/dp110280_424b2-2525ubs.htm
99 $16,206,040 Barclays Bank PLC Trigger GEARS Linked to the S&P 500 Index due July 31, 2024 07/26/19 07/31/19 07/31/24 06747C504 US06747C5040 112.1300% https://www.sec.gov/Archives/edgar/data/0000312070/000095010319009853/dp110296_424b2-2496ubs.htm

100 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Jul-31-2029 07/26/19 07/31/19 07/31/29 06747N5F7 US06747N5F77 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000110465919042645/a19-16334_21424b2.htm
101 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Jul-31-2029 07/26/19 07/31/19 07/31/29 06747N2G8 US06747N2G87 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000110465919042580/a19-16334_1424b2.htm
102 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Jul-30-2026 07/26/19 07/31/19 07/30/26 06747N2H6 US06747N2H60 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000110465919042574/a19-16334_2424b2.htm
103 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Jul-31-2020 07/26/19 07/31/19 07/31/20 06747N2X1 US06747N2X11 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000110465919044498/a19-16334_29424b2.htm
104 $609,000 Notes Linked to the Performance of the EURO STOXX 50® Index due July 31, 2023 07/26/19 07/31/19 07/31/23 06747N2Y9 US06747N2Y93 112.1300% https://www.sec.gov/Archives/edgar/data/0000312070/000110465919042581/a19-16334_3424b2.htm
105 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Jul-29-2022 07/26/19 07/31/19 07/29/22 06747N3M4 US06747N3M47 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010319009836/dp110301_424b2-2477barc.htm
106 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (AUTOCALLABLE NT)  Oct-29-2020 07/26/19 07/31/19 10/29/20 06747N3P7 US06747N3P77 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000110465919042597/a19-16334_9424b2.htm
107 GLOBAL MTN FLTG RT SER A INDEX-LINKED (AUTOCALLABLE NT)  Jan-29-2021 07/26/19 07/31/19 01/29/21 06747N3S1 US06747N3S17 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000110465919042590/a19-16334_10424b2.htm
108 $14,578,000 Buffered SuperTrack Notes due July 31, 2024 07/26/19 07/31/19 07/31/24 06747N3W2 US06747N3W29 112.1300% https://www.sec.gov/Archives/edgar/data/0000312070/000110465919042577/a19-16334_5424b2.htm
109 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Jul-31-2024 07/26/19 07/31/19 07/31/24 06747N4E1 US06747N4E12 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010319009844/dp110279_424b2-2483barc.htm
110 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (ANNUAL AUTOCALLABLE NT) 0.000 Jul-31-2024 07/26/19 07/31/19 07/31/24 06747N4G6 US06747N4G69 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000110465919042582/a19-16334_7424b2.htm
111 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Jul-31-2029 07/26/19 07/31/19 07/31/29 06747N4J0 US06747N4J09 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010319009841/dp110298_424b2-2481barc.htm
112 $904,000 Callable Contingent Coupon Notes due July 31, 2029 07/26/19 07/31/19 07/31/29 06747N4K7 US06747N4K71 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010319009845/dp110285_424b2-2484barc.htm
113 $3,722,000 Callable Contingent Coupon Notes due July 31, 2029 07/26/19 07/31/19 07/31/29 06747N4L5 US06747N4L54 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010319009863/dp110302_424b2-2485barc.htm
114 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Jul-31-2029 07/26/19 07/31/19 07/31/29 06747N4M3 US06747N4M38 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010319009846/dp110283_424b2-2486barc.htm
115 $715,000 Callable Contingent Coupon Notes due July 31, 2029 07/26/19 07/31/19 07/31/29 06747N4N1 US06747N4N11 87.3800% https://www.sec.gov/Archives/edgar/data/0000312070/000095010319009852/dp110297_424b2-2488barc.htm
116 $5,911,000 Buffered SuperTrack Notes due July 31, 2024 07/26/19 07/31/19 07/31/24 06747N4W1 US06747N4W10 112.1300% https://www.sec.gov/Archives/edgar/data/0000312070/000110465919042599/a19-16334_16424b2.htm
117 $1,229,000 Buffered SuperTrack Notes due July 31, 2024 07/26/19 07/31/19 07/31/24 06747N4Y7 US06747N4Y75 112.1300% https://www.sec.gov/Archives/edgar/data/0000312070/000110465919042634/a19-16334_15424b2.htm
118 $1,034,000 Phoenix AutoCallable Notes due July 31, 2029 07/26/19 07/31/19 07/31/29 06747N5G5 US06747N5G50 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000110465919042668/a19-16334_20424b2.htm
119 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Jan-31-2022 07/26/19 07/31/19 01/31/22 06747N5P5 US06747N5P59 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000110465919042666/a19-16334_27424b2.htm
120 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Jan-31-2022 07/26/19 07/31/19 01/31/22 06747N5Q3 US06747N5Q33 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000110465919042660/a19-16334_26424b2.htm
121 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Jul-30-2026 07/26/19 07/31/19 07/30/26 06747N5X8 US06747N5X83 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000110465919042636/a19-16334_24424b2.htm
122 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Jul-31-2029 07/26/19 07/31/19 07/31/29 06747N5Y6 US06747N5Y66 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000110465919042638/a19-16334_25424b2.htm
123 $2,369,000 Principal at Risk Securities Linked to the EURO STOXX 50 Index due August 1, 2022 07/26/19 07/31/19 08/01/22 06747N6Y5 US06747N6Y57 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010319009842/dp110311_424b2-2508wfps.htm
124 GLOBAL MTN FLTG RT SER A INDEX-LINKED  Jan-29-2027 07/26/19 07/31/19 01/29/27 06747N5H3 US06747N5H34 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000110465919042647/a19-16334_22424b2.htm
125 $65,000 Notes Linked to the Performance of the Barclays Trailblazer Sectors 5 Index due July 31, 2025 07/26/19 07/31/19 07/31/25 06747N5J9 US06747N5J99 112.1300% https://www.sec.gov/Archives/edgar/data/0000312070/000110465919042676/a19-16334_23424b2.htm
126 $82,000 Notes Linked to the Least Performing of the S&P 500 Index and the Russell 2000 Index due July 31, 2024 07/26/19 07/31/19 07/31/24 06747N3J1 US06747N3J18 112.1300% https://www.sec.gov/Archives/edgar/data/0000312070/000110465919042589/a19-16334_4424b2.htm
127 $31,222,640 Barclays Bank PLC Trigger Absolute Return Step Securities Linked to the S&P 500 Index due July 31, 2024 07/26/19 07/31/19 07/31/24 06747C603 US06747C6030 112.1300% https://www.sec.gov/Archives/edgar/data/0000312070/000095010319009837/dp110284_424b2-2497ubs.htm
128 GLOBAL MTN FLTG RT SER A INDEX-LINKED (STEP UP AUTOCALL NT)  Jul-31-2024 07/26/19 07/31/19 07/31/24 06747N4P6 US06747N4P68 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000110465919042586/a19-16334_8424b2.htm
129 $2,226,000 Buffered Digital Notes due January 31, 2023 07/26/19 07/31/19 01/31/23 06747N4Q4 US06747N4Q42 112.1300% https://www.sec.gov/Archives/edgar/data/0000312070/000110465919042637/a19-16334_17424b2.htm
130 $389,000 Buffered Digital Plus Notes due July 31, 2024 07/26/19 07/31/19 07/31/24 06747N4R2 US06747N4R25 112.1300% https://www.sec.gov/Archives/edgar/data/0000312070/000110465919042592/a19-16334_12424b2.htm
131 $2,159,000 Buffered Digital Plus Notes due July 31, 2024 07/26/19 07/31/19 07/31/24 06747N4S0 US06747N4S08 112.1300% https://www.sec.gov/Archives/edgar/data/0000312070/000110465919042605/a19-16334_18424b2.htm
132 $1,988,000 Buffered Notes due July 29, 2022 07/26/19 07/31/19 07/29/22 06747N4T8 US06747N4T80 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000110465919042594/a19-16334_11424b2.htm
133 $1,181,000 Buffered Notes due July 31, 2024 07/26/19 07/31/19 07/31/24 06747N4U5 US06747N4U53 100.8800% https://www.sec.gov/Archives/edgar/data/0000312070/000110465919042601/a19-16334_14424b2.htm
134 $1,679,100 Barclays Bank PLC Trigger Absolute Return Step Securities Linked to the S&P 500 Index due July 31, 2024 07/26/19 07/31/19 07/31/24 06747C793 US06747C7939 112.1300% https://www.sec.gov/Archives/edgar/data/0000312070/000095010319009849/dp110304_424b2-2511ubs.htm
135 $1,636,000 Buffered Notes due July 31, 2026 07/26/19 07/31/19 07/31/26 06747N4V3 US06747N4V37 100.1300% https://www.sec.gov/Archives/edgar/data/0000312070/000110465919042604/a19-16334_13424b2.htm
136 GLOBAL MTN FLTG RT SER A INDEX-LINKED (STEP-UP CALL CTGNT PYMT)  Jul-31-2029 07/26/19 07/31/19 07/31/29 06747N2F0 US06747N2F05 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000110465919042620/a19-16334_19424b2.htm
137 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Jul-31-2029 07/26/19 07/31/19 07/31/29 06747N2P8 US06747N2P86 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010319009839/dp110277_424b2-2475barc.htm
138 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Jul-29-2022 07/26/19 07/31/19 07/29/22 06747C751 US06747C7517 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010319009867/dp110264_424b2-2515ms.htm
139 $596,000 Buffered Notes due July 31, 2024 07/26/19 07/31/19 07/31/24 06747N4D3 US06747N4D39 99.5300% https://www.sec.gov/Archives/edgar/data/0000312070/000110465919042579/a19-16334_6424b2.htm
140 GLOBAL MTN FLTG RT SER A INDEX-LINKED (TRGR AUTOCALL CTGT YIELD)  Aug-2-2029 07/29/19 07/31/19 08/02/29 06747C769 US06747C7699 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010319009865/dp110408_424b2-2514ubs.htm
141 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (STEP DOWN TRGGR AUTOCAL) 0.000 Jul-31-2024 07/29/19 07/31/19 07/31/24 06747C694 US06747C6949 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010319009877/dp110410_424b2-2520ubs.htm
142 GLOBAL MTN FLTG RT SER A INDEX-LINKED (TRGGR AUTOCALL CTGNT NT)  Aug-1-2024 07/29/19 07/31/19 08/01/24 06747C777 US06747C7772 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010319009868/dp110412_424b2-2512ubs.htm
143 GLOBAL MTN FLTG RT SER A INDEX-LINKED (TRGR AUTOCALL CTGT YIELD)  Aug-2-2029 07/29/19 07/31/19 08/02/29 06747C785 US06747C7855 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010319009866/dp110411_424b2-2513ubs.htm
144 $2,140,000 Buffered SuperTrack Notes due July 31, 2024 07/29/19 07/31/19 07/31/24 06747N7H1 US06747N7H16 112.1300% https://www.sec.gov/Archives/edgar/data/0000312070/000110465919042673/a19-16334_28424b2.htm
145 GLOBAL MTN ZERO CPN SER A EQUITY-LINKED (BUFFERED SUPERTRACK NT) 0.000 Apr-1-2021 07/29/19 08/01/19 04/01/21 06747NAG9 US06747NAG97 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000110465919042885/a19-16334_36424b2.htm
146 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (CAPPED BUFFER GEARS) 0.000 Jul-30-2021 07/29/19 07/31/19 07/30/21 06747C405 US06747C4050 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010319009857/dp110405_424b2-2494ubs.htm
147 $6,856,500 Barclays Bank PLC Capped Trigger GEARS Linked to an Unequally Weighted Basket of Six Indices due July 29, 2022 07/29/19 07/31/19 07/29/22 06747C306 US06747C3060 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010319009897/dp110413_424b2-2495ubs.htm
148 GLOBAL MTN STEP-UP SER A 3.000 Aug-1-2031 07/29/19 08/01/19 08/01/31 06747N7J7 US06747N7J71 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000110465919042862/a19-16334_32424b2.htm
149 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK) 0.000 Jul-30-2021 07/29/19 08/01/19 07/30/21 06747NAJ3 US06747NAJ37 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000110465919043029/a19-16334_37424b2.htm
150 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Aug-2-2024 07/30/19 08/02/19 08/02/24 06747N6L3 US06747N6L37 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000110465919043336/a19-16478_9424b2.htm
151 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Aug-2-2024 07/30/19 08/02/19 08/02/24 06747N6M1 US06747N6M10 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000110465919043333/a19-16478_11424b2.htm
152 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Aug-2-2029 07/30/19 08/02/19 08/02/29 06747N6U3 US06747N6U36 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000110465919043322/a19-16478_12424b2.htm
153 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Jul-31-2024 07/30/19 08/02/19 07/31/24 06747NAM6 US06747NAM65 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010319010156/dp110577_424b2-2527barc.htm
154 US$3,700,000 CAPPED FIXED - TO - FLOATING RATE NOTES LINKED TO 3-MONTH USD LIBOR DUE FEBRUARY 2, 2023 07/30/19 08/02/19 02/02/23 06747N6Z2 US06747N6Z23 106.9224% https://www.sec.gov/Archives/edgar/data/0000312070/000110465919043352/a19-16478_13424b2.htm
155 GLOBAL MTN FLTG RT SER A INDEX-LINKED (TRGGR AUTOCALL CTGNT NT)  Aug-5-2022 07/31/19 08/05/19 08/05/22 06747C645 US06747C6451 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010319010368/dp110661_424b2-2526ubs.htm
156 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Aug-3-2022 07/31/19 08/05/19 08/03/22 06747C736 US06747C7368 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010319010321/dp110688_424b2-2517ms.htm
157 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (MARKET LINKED SEC) 0.000 Aug-5-2021 07/31/19 08/05/19 08/05/21 06747N2M5 US06747N2M55 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010319010387/dp110757_424b2-2471wf.htm
158 $2,749,000 Buffered SuperTrack Notes due July 31, 2023 07/31/19 08/05/19 07/31/23 06747N3A0 US06747N3A09 112.1300% https://www.sec.gov/Archives/edgar/data/0000312070/000110465919043651/a19-16478_27424b2.htm
159 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK NT) 0.000 Jul-30-2021 07/31/19 08/05/19 07/30/21 06747N3B8 US06747N3B81 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000110465919043661/a19-16478_29424b2.htm
160 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Jul-31-2020 07/31/19 08/05/19 07/31/20 06747N3D4 US06747N3D48 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000110465919043695/a19-16478_32424b2.htm
161 $660,000 Buffered SuperTrack Notes due July 29, 2022 07/31/19 08/05/19 07/29/22 06747N3F9 US06747N3F95 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000110465919043671/a19-16478_35424b2.htm
162 $1,857,000 Callable Contingent Coupon Notes due July 29, 2022 07/31/19 08/05/19 07/29/22 06747N3N2 US06747N3N20 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010319010288/dp110690_424b2-2478barc.htm
163 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Oct-30-2020 07/31/19 08/05/19 10/30/20 06747N3Q5 US06747N3Q50 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000110465919043732/a19-16478_42424b2.htm
164 GLOBAL MTN FLTG RT SER A INDEX-LINKED (AUTOCALLABLE NT)  Jan-29-2021 07/31/19 08/05/19 01/29/21 06747N3T9 US06747N3T99 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000110465919043735/a19-16478_44424b2.htm
165 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Apr-28-2023 07/31/19 08/05/19 04/28/23 06747N3Z5 US06747N3Z59 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010319010295/dp110691_424b2-2479barc.htm
166 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (ANNUAL AUTOCALLABLE NT) 0.000 Jul-31-2024 07/31/19 08/05/19 07/31/24 06747N4C5 US06747N4C55 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000110465919043731/a19-16478_38424b2.htm
167 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Jul-31-2024 07/31/19 08/05/19 07/31/24 06747N4H4 US06747N4H43 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010319010289/dp110717_424b2-2482barc.htm
168 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (CPPD BUFFER RET ENH) 0.000 Aug-4-2021 07/31/19 08/05/19 08/04/21 06747NCB8 US06747NCB82 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010319010286/dp110692_424b2-2543jpm.htm
169 $920,000 Buffered SuperTrack Notes due July 27, 2022 07/31/19 08/05/19 07/27/22 06747N3C6 US06747N3C64 N/A https://www.sec.gov/Archives/edgar/data/312070/000110465919043722/a19-16478_36424b2.htm
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170 $364,000 Notes Linked to the Performance of the Barclays Trailblazer Sectors 5 Index due July 31, 2024 07/31/19 08/05/19 07/31/24 06747N5K6 US06747N5K62 112.1300% https://www.sec.gov/Archives/edgar/data/312070/000110465919043723/a19-16478_39424b2.htm
171 $663,000 Notes Linked to the Least Performing of the S&P 500 Index and the Russell 2000 Index due July 29, 2022 07/31/19 08/05/19 07/29/22 06747N3K8 US06747N3K80 N/A https://www.sec.gov/Archives/edgar/data/312070/000110465919043696/a19-16478_33424b2.htm
172 GLOBAL MTN ZERO CPN SER A EQUITY-LINKED (BUFFERED SUPERTRACK) 0.000 Jan-31-2022 07/31/19 08/05/19 01/31/22 06747N3L6 US06747N3L63 N/A https://www.sec.gov/Archives/edgar/data/312070/000110465919043708/a19-16478_41424b2.htm
173 $475,000 Notes Linked to the Least Performing of the S&P 500 Index and the Russell 2000 Index due April 28, 2023 07/31/19 08/05/19 04/28/23 06747N3U6 US06747N3U62 112.1300% https://www.sec.gov/Archives/edgar/data/312070/000110465919043727/a19-16478_43424b2.htm
174 GLOBAL MTN STEP-UP SER A 2.500 Aug-2-2022 07/31/19 08/02/19 08/02/22 06747N7E8 US06747N7E84 N/A https://www.sec.gov/Archives/edgar/data/312070/000110465919043338/a19-16478_14424b2.htm
175 GLOBAL MTN FLTG RT SER A INDEX-LINKED (BUFFERED AUTOCALLABLE NT)  Aug-5-2024 07/31/19 08/05/19 08/05/24 06747NA20 US06747NA201 N/A https://www.sec.gov/Archives/edgar/data/312070/000110465919043711/a19-16478_40424b2.htm
176 $1,201,000 Buffered SuperTrack Notes due July 31, 2024 07/31/19 08/05/19 07/31/24 06747N3Y8 US06747N3Y84 112.1300% https://www.sec.gov/Archives/edgar/data/312070/000110465919043720/a19-16478_37424b2.htm
177 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (LOOKBACK ENTRY PLUS) 0.000 Aug-4-2021 07/31/19 08/05/19 08/04/21 06747C843 US06747C8432 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010319010307/dp110686_424b2-2506ms.htm
178 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CTGNT INC CALLABLE SEC)  Aug-3-2029 07/31/19 08/05/19 08/03/29 06747N4X9 US06747N4X92 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010319010292/dp110689_424b2-2491ms.htm
179 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (DUAL DIRECTIONAL NT) 0.000 Jan-31-2022 07/31/19 08/05/19 01/31/22 06747N2Z6 US06747N2Z68 N/A https://www.sec.gov/Archives/edgar/data/312070/000110465919043644/a19-16478_25424b2.htm
180 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Feb-2-2022 01/28/21 02/02/21 02/02/22 06741WPT1 US06741WPT17 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321001481/dp145240_424b2-ms3747.htm
181 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Feb-2-2022 01/28/21 02/02/21 02/02/22 06741WPV6 US06741WPV62 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321001480/dp145251_424b2-3746ms.htm
182 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Jan-31-2023 01/28/21 02/02/21 01/31/23 06747QZW0 US06747QZW04 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721000452/form424b2.htm
183 $1,957,000 Principal at Risk Securities Linked to the Dow Jones Industrial Average due February 2, 2027 01/28/21 02/02/21 02/02/27 06747QV95 US06747QV952 105.8900% https://www.sec.gov/Archives/edgar/data/312070/000095010321001432/dp145247_424b2-3684wfps.htm
184 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Feb-1-2024 01/28/21 02/02/21 02/01/24 06747QYM3 US06747QYM31 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721000451/form424b2.htm
185 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (AUTOCAL MKT-LINK STEPUP) 0.000 Jan-25-2024 01/28/21 02/04/21 01/25/24 06747L397 US06747L3978 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010321001437/dp145255_424b2-3672baml.htm
186 GLOBAL MTN ZERO CPN SER A INDEX-LINKDE (CPPD LEV INDEX RETURN) 0.000 Jan-27-2023 01/28/21 02/04/21 01/27/23 06747L132 US06747L1329 105.8900% https://www.sec.gov/Archives/edgar/data/312070/000095010321001436/dp145310_424b2-3712baml.htm
187 Capped Leveraged Index Return Notes® Linked to the Russell 2000® Index due January 27, 2023 01/28/21 02/04/21 01/27/23 06747L413 US06747L4133 105.8900% https://www.sec.gov/Archives/edgar/data/312070/000095010321001458/dp145254_424b2-3666baml.htm
188 Autocallable Market-Linked Step Up Notes Linked to the Russell 2000® Index due January 30, 2026 01/28/21 02/04/21 01/30/26 06744A873 US06744A8734 105.8900% https://www.sec.gov/Archives/edgar/data/312070/000095010321001444/dp145252_424b2-366702baml.htm
189 Autocallable Market-Linked Step Up Notes Linked to the VanEck Vectors® Gold Miners ETF due January 30, 2026 01/28/21 02/04/21 01/30/26 06744A881 US06744A8817 105.8900% https://www.sec.gov/Archives/edgar/data/312070/000095010321001457/dp145253_424b2-3723baml.htm
190 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CONTINGENT CPN)  Feb-2-2023 01/28/21 02/02/21 02/02/23 06741WPQ7 US06741WPQ77 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721000487/form424b2.htm
191 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Feb-2-2022 01/28/21 02/02/21 02/02/22 06741WPW4 US06741WPW46 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010321001484/dp145250_424b2-3744ms.htm
192 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Feb-2-2022 01/28/21 02/02/21 02/02/22 06741WPX2 US06741WPX29 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010321001485/dp145241_424b2-3745ms.htm
193 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Feb-1-2024 01/29/21 02/03/21 02/01/24 06744A691 US06744A6910 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010321001568/dp145430_424b2-3752ubs.htm
194 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Feb-1-2024 01/29/21 02/03/21 02/01/24 06744A824 US06744A8247 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010321001584/dp145434_424b2-3733ms.htm
195 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CTGNT INCOME CALLABLE)  Aug-3-2023 01/29/21 02/03/21 08/03/23 06747QZM2 US06747QZM22 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010321001582/dp145435_424b2-3748ms.htm
196 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Feb-3-2022 01/29/21 02/03/21 02/03/22 06741WPS3 US06741WPS34 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721000518/form424b2.htm
197 Buffered PLUS Based on the Value of the S&P 500 Index due August 3, 2023 01/29/21 02/03/21 08/03/23 06744A204 US06744A2042 105.8900% https://www.sec.gov/Archives/edgar/data/0000312070/000095010321001587/dp145436_424b2-3716ms.htm
198 $6,689,000 Principal at Risk Securities Linked to the S&P 500 Index due November 4, 2024 01/29/21 02/03/21 11/04/24 06747QV79 US06747QV796 105.8900% https://www.sec.gov/Archives/edgar/data/0000312070/000095010321001598/dp145444_424b2-3682wfps.htm
199 $6,393,000 Buffered Supertrack Notes due February 3, 2027 01/29/21 02/03/21 02/03/27 06748E2D4 US06748E2D46 105.8900% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721000520/form424b2.htm
200 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Feb-1-2024 01/29/21 02/03/21 02/01/24 06744A782 US06744A7827 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010321001592/dp145433_424b2-3737ms.htm
201 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Feb-2-2023 01/29/21 02/03/21 02/02/23 06747QYJ0 US06747QYJ02 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721000509/form424b2.htm
202 $3,953,000 Principal at Risk Securities Linked to the S&P 500 Index due August 3, 2023 01/29/21 02/03/21 08/03/23 06747QV61 US06747QV614 105.8900% https://www.sec.gov/Archives/edgar/data/0000312070/000095010321001577/dp145440_424b2-3681wfps.htm
203 $3,348,000 Callable Contingent Coupon Notes due January 31, 2024 01/29/21 02/03/21 01/31/24 06747QYY7 US06747QYY78 97.2650% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721000521/form424b2.htm
204 $3,179,000 Buffered SuperTrack Notes due January 31, 2023 01/29/21 02/03/21 01/31/23 06747QUY1 US06747QUY15 105.8900% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721000527/form424b2.htm
205 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Jan-31-2024 01/29/21 02/03/21 01/31/24 06747QYZ4 US06747QYZ44 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721000526/form424b2.htm
206 Buffered PLUS Based on the Value of the EURO STOXX 50 Index due August 3, 2023 01/29/21 02/03/21 08/03/23 06744A105 US06744A1051 105.8900% https://www.sec.gov/Archives/edgar/data/0000312070/000095010321001583/dp145432_424b2-3715ms.htm
207 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Jul-29-2022 01/29/21 02/03/21 07/29/22 06747QUW5 US06747QUW58 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721000504/form424b2.htm
208 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Feb-2-2023 01/29/21 02/03/21 02/02/23 06748E2J1 US06748E2J16 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721000516/form424b2.htm
209 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Feb-2-2023 01/29/21 02/03/21 02/02/23 06747QZ83 US06747QZ839 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721000519/form424b2.htm
210 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Feb-2-2023 01/29/21 02/03/21 02/02/23 06741WPP9 US06741WPP94 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721000538/form424b2.htm
211 GLOBAL MTN SER A EQUITY-LINKED (AUTOCALLABLE NT) 23.100 Jan-31-2022 01/29/21 02/03/21 01/31/22 06741WPZ7 US06741WPZ76 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721000525/form424b2.htm
212 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Feb-3-2023 01/29/21 02/03/21 02/03/23 06747QWM5 US06747QWM58 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721000510/form424b2.htm
213 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Jul-29-2022 01/29/21 02/03/21 07/29/22 06747QXP7 US06747QXP70 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721000515/form424b2.htm
214 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Jan-31-2024 01/29/21 02/03/21 01/31/24 06747QXR3 US06747QXR37 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721000508/form424b2.htm
215 $1,946,000 Principal at Risk Securities Linked to the S&P 500 Index due February 3, 2027 01/29/21 02/03/21 02/03/27 06747QV87 US06747QV879 105.8900% https://www.sec.gov/Archives/edgar/data/0000312070/000095010321001570/dp145441_424b2-3683wfps.htm
216 $1,350,000 Phoenix AutoCallable Notes due February 2, 2023 01/29/21 02/03/21 02/02/23 06741WPY0 US06741WPY02 79.6400% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721000534/form424b2.htm
217 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Feb-28-2022 01/29/21 02/03/21 02/28/22 06741WPN4 US06741WPN47 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721000505/form424b2.htm
218 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Feb-2-2023 01/29/21 02/03/21 02/02/23 06747QZ75 US06747QZ755 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721000513/form424b2.htm
219 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Jul-29-2022 01/29/21 02/03/21 07/29/22 06747QXN2 US06747QXN23 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721000514/form424b2.htm
220 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Oct-31-2022 01/29/21 02/03/21 10/31/22 06747QXK8 US06747QXK83 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721000498/form424b2.htm
221 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Jul-29-2022 01/29/21 02/03/21 07/29/22 06747QXQ5 US06747QXQ53 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721000506/form424b2.htm
222 $788,000 Callable Contingent Coupon Notes due February 1, 2024 01/29/21 02/03/21 02/01/24 06747QZL4 US06747QZL49 93.8573% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721000512/form424b2.htm
223 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Feb-3-2022 01/29/21 02/03/21 02/03/22 06748E3D3 US06748E3D37 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721000517/form424b2.htm
224 $714,000 Buffered SuperTrack Notes due January 30, 2026 01/29/21 02/03/21 01/30/26 06747QUP0 US06747QUP08 105.8900% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721000524/form424b2.htm
225 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Aug-3-2021 01/29/21 02/03/21 08/03/21 06747QZ59 US06747QZ599 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721000537/form424b2.htm
226 GLOBAL MTN SER A INDEX-LINKED (AUTOCALLABLE NT) 6.500 Jul-29-2022 01/29/21 02/03/21 07/29/22 06747QUU9 US06747QUU92 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721000503/form424b2.htm
227 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK NT) 0.000 Feb-28-2022 01/29/21 02/03/21 02/28/22 06747QV20 US06747QV200 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721000523/form424b2.htm
228 $165,000 Barrier SuperTrack Notes due January 30, 2026 01/29/21 02/03/21 01/30/26 06747QUN5 US06747QUN59 105.8900% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721000530/form424b2.htm
229 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Jul-29-2022 01/29/21 02/03/21 07/29/22 06747QXZ5 US06747QXZ52 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721001259/form424b2.htm
230 $72,000 Barrier SuperTrack Notes due January 31, 2024 01/29/21 02/03/21 01/31/24 06747QV46 US06747QV465 105.8900% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721000522/form424b2.htm
231 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Feb-3-2022 01/29/21 02/04/21 02/03/22 06747QY84 US06747QY840 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721000539/form424b2.htm
232 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Feb-1-2024 01/29/21 02/04/21 02/01/24 06747QZ26 US06747QZ268 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721000532/form424b2.htm
233 $655,000 Buffered Dual Directional Notes due July 31, 2023 01/29/21 02/03/21 07/31/23 06747QV53 US06747QV531 105.8900% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721000529/form424b2.htm
234 $2,809,000 Buffered Supertrack Notes due August 3, 2022 01/29/21 02/03/21 08/03/22 06747QYV3 US06747QYV30 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721000531/form424b2.htm
235 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Feb-6-2023 02/01/21 02/04/21 02/06/23 06741WQK9 US06741WQK98 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721000619/form424b2.htm
236 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Feb-1-2024 02/01/21 02/04/21 02/01/24 06748E3K7 US06748E3K79 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721001717/form424b2.htm
237 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Aug-4-2022 02/01/21 02/04/21 08/04/22 06747QZ42 US06747QZ425 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721000603/form424b2.htm
238 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Feb-6-2024 02/01/21 02/04/21 02/06/24 06747QZC4 US06747QZC40 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721000626/form424b2.htm
239 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Feb-6-2023 02/01/21 02/04/21 02/06/23 06747QYG6 US06747QYG62 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721000604/form424b2.htm
240 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Feb-6-2023 02/01/21 02/04/21 02/06/23 06748E3S0 US06748E3S06 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721000897/form424b2.htm
241 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Aug-4-2022 02/01/21 02/04/21 08/04/22 06748E3T8 US06748E3T88 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721000609/form424b2.htm
242 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Feb-1-2024 02/01/21 02/04/21 02/01/24 06748E3M3 US06748E3M36 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721000599/form424b2.htm
243 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Feb-7-2023 02/02/21 02/05/21 02/07/23 06747QZT7 US06747QZT74 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721000682/form424b2.htm
244 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Feb-7-2023 02/02/21 02/05/21 02/07/23 06748E4D2 US06748E4D28 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721000676/form424b2.htm
245 US$30,000,000 FLOORED FLOATING RATE NOTES LINKED TO COMPOUNDED SOFR DUE FEBRUARY 5, 2027 02/02/21 02/05/21 02/05/27 06748E3P6 US06748E3P66 104.1047% https://www.sec.gov/Archives/edgar/data/0000312070/000110465921012133/tm215228d2_424b2.htm
246 Contingent Income Callable Securities due February 8, 2024 02/03/21 02/08/21 02/08/24 06747QZJ9 US06747QZJ92 94.8700% https://www.sec.gov/Archives/edgar/data/0000312070/000095010321001880/dp145709_424b2-3741ms.htm
247 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Feb-8-2022 02/03/21 02/08/21 02/08/22 06744A642 US06744A6423 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010321001875/dp145704_424b2-3758ms.htm
248 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Feb-8-2022 02/03/21 02/08/21 02/08/22 06744A634 US06744A6340 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010321001870/dp145713_424b2-3759ms.htm
249 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Feb-8-2022 02/03/21 02/08/21 02/08/22 06741WQM5 US06741WQM54 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010321001874/dp145688_424b2-3760ms.htm
250 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (AUTOCALL CTGNT INT NT)  Feb-7-2022 02/03/21 02/08/21 02/07/22 06748E5D1 US06748E5D19 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010321001853/dp145711_424b2-3765jpm.htm
251 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CONTINGENT INT)  Feb-7-2022 02/03/21 02/08/21 02/07/22 06748E5E9 US06748E5E91 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010321001852/dp145710_424b2-3764jpm.htm
252 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (AUTOCALL CTGNT INT NT)  Feb-7-2022 02/03/21 02/08/21 02/07/22 06748E5F6 US06748E5F66 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010321001850/dp145706_424b2-3766jpm.htm
253 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CONTINGENT INT)  Feb-7-2022 02/03/21 02/08/21 02/07/22 06748E5G4 US06748E5G40 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010321001855/dp145712_424b2-3767jpm.htm
254 GLOBAL MTN ZERO CPN SER A EQUITY-LINKED (CAP BUFFER RET ENH NT) 0.000 Feb-18-2022 02/03/21 02/08/21 02/18/22 06748E5C3 US06748E5C36 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010321001848/dp145705_424b2-3763jpm.htm
255 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (AUTOCALL CTGNT CPN NT)  Feb-8-2024 02/03/21 02/08/21 02/08/24 06741WQP8 US06741WQP85 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721000704/form424b2.htm
256 $46,889,150 Trigger Callable Yield Notes Linked to the S&P 500 Index due May 6, 2022 02/03/21 02/08/21 05/06/22 06744A659 US06744A6597 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010321001857/dp145714_424b2-3756ubs.htm
257 $24,111,300 Trigger Callable Yield Notes Linked to the S&P 500 Index due May 6, 2022 02/03/21 02/08/21 05/06/22 06744A667 US06744A6670 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010321001856/dp145715_424b2-3757ubs.htm
258 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Feb-8-2022 02/03/21 02/08/21 02/08/22 06741WQN3 US06741WQN38 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010321001877/dp145703_424b2-3761ms.htm
259 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Feb-9-2023 02/04/21 02/09/21 02/09/23 06748E4C4 US06748E4C45 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721000736/form424b2.htm
260 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Feb-9-2023 02/04/21 02/09/21 02/09/23 06747QZU4 US06747QZU48 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721000735/form424b2.htm
261 GLOBAL MTN SER A EQUITY-LINKED (AUTOCALLABLE NT) 13.750 Feb-8-2024 02/04/21 02/09/21 02/08/24 06741WQL7 US06741WQL71 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721000739/form424b2.htm
262 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Feb-8-2024 02/05/21 02/10/21 02/08/24 06744A683 US06744A6837 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010321001996/dp145822_424b2-3753ms.htm
263 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Feb-8-2024 02/05/21 02/10/21 02/08/24 06748E4U4 US06748E4U43 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721000755/form424b2.htm
264 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Feb-8-2024 02/05/21 02/10/21 02/08/24 06748E4Y6 US06748E4Y64 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721000747/form424b2.htm
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265 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (AUTOCALLABLE CTGNT INT)  Feb-24-2022 02/05/21 02/10/21 02/24/22 06748E5B5 US06748E5B52 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010321002043/dp145926_424b2-3762jpm.htm
266 GLOBAL MTN FLTG RT SER A INDEX-LINKED (TRGR AUTOCALL CTGT YIELD)  Feb-8-2024 02/05/21 02/10/21 02/08/24 06744A618 US06744A6183 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010321001988/dp145830_424b2-3768ubs.htm
267 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Feb-8-2024 02/05/21 02/10/21 02/08/24 06744A675 US06744A6753 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010321001998/dp145825_424b2-3754ms.htm
268 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Feb-8-2024 02/05/21 02/10/21 02/08/24 06744A717 US06744A7173 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010321002001/dp145820_424b2-3750ms.htm
269 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Feb-8-2024 02/05/21 02/10/21 02/08/24 06748E4R1 US06748E4R14 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721000754/form424b2.htm
270 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Feb-9-2023 02/05/21 02/10/21 02/09/23 06741WQT0 US06741WQT08 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721000765/form424b2.htm
271 GLOBAL MTN FLTG RT SER A INDEX-LINKED (TRGR AUTOCALL CTGT YIELD)  Feb-8-2024 02/05/21 02/10/21 02/08/24 06744A626 US06744A6266 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010321001990/dp145824_424b2-3769ubs.htm
272 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Feb-9-2023 02/05/21 02/10/21 02/09/23 06748E4J9 US06748E4J97 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721000751/form424b2.htm
273 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Feb-9-2023 02/05/21 02/10/21 02/09/23 06748E4T7 US06748E4T79 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721000753/form424b2.htm
274 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Feb-9-2023 02/05/21 02/10/21 02/09/23 06748E5M1 US06748E5M18 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721000761/form424b2.htm
275 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Feb-8-2024 02/05/21 02/10/21 02/08/24 06748E4S9 US06748E4S96 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721000768/form424b2.htm
276 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Aug-9-2022 02/05/21 02/10/21 08/09/22 06748E5T6 US06748E5T60 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721000762/form424b2.htm
277 GLOBAL MTN FLTG RT SER A INDEX-LINKED (AUTOCALL CTGNT CPN NT)  Aug-10-2023 02/05/21 02/10/21 08/10/23 06748E4N0 US06748E4N00 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721000752/form424b2.htm
278 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Feb-8-2024 02/05/21 02/10/21 02/08/24 06748E3L5 US06748E3L52 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721000748/form424b2.htm
279 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  May-10-2022 02/05/21 02/10/21 05/10/22 06741WQJ2 US06741WQJ26 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721000750/form424b2.htm
280 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Aug-10-2022 02/05/21 02/10/21 08/10/22 06748E5H2 US06748E5H23 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721000756/form424b2.htm
281 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Feb-9-2023 02/05/21 02/10/21 02/09/23 06748E5J8 US06748E5J88 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721000759/form424b2.htm
282 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  May-10-2022 02/05/21 02/10/21 05/10/22 06741WQH6 US06741WQH69 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721000749/form424b2.htm
283 GLOBAL MTN SER A EQUITY-LINKED (BUFFERED AUTOCALLABLE NT) 9.500 Feb-9-2023 02/05/21 02/10/21 02/09/23 06741WQQ6 US06741WQQ68 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721004287/form424b2.htm
284 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Feb-10-2023 02/05/21 02/10/21 02/10/23 06741WQU7 US06741WQU70 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721000766/form424b2.htm
285 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CONTINGENT CPN)  Feb-9-2023 02/05/21 02/10/21 02/09/23 06741WQS2 US06741WQS25 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721000758/form424b2.htm
286 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CTGNT INCOME CALLABLE)  Feb-9-2023 02/05/21 02/10/21 02/09/23 06748E2Q5 US06748E2Q58 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010321001999/dp145828_424b2-3751ms.htm
287 GLOBAL MTN FLTG RT SER A INDEX-LINKED (TRGGR CALL CTGNT YIELD)  Feb-13-2024 02/08/21 02/11/21 02/13/24 06744A576 US06744A5763 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010321002065/dp145927_424b2-3772ubs.htm
288 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Feb-13-2024 02/08/21 02/11/21 02/13/24 06744A568 US06744A5680 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010321002077/dp145928_424b2-3773ms.htm
289 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Nov-13-2024 02/08/21 02/11/21 11/13/24 06748E5K5 US06748E5K51 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721000789/form424b2.htm
290 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Feb-12-2026 02/08/21 02/11/21 02/12/26 06748E5V1 US06748E5V17 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721000791/form424b2.htm
291 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Feb-13-2023 02/08/21 02/11/21 02/13/23 06748E5Q2 US06748E5Q22 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721000790/form424b2.htm
292 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Feb-13-2025 02/08/21 02/11/21 02/13/25 06748E5R0 US06748E5R05 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721000786/form424b2.htm
293 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Feb-15-2024 02/10/21 02/16/21 02/15/24 06744A584 US06744A5847 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010321002217/dp146068_424b2-3771ms.htm
294 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Mar-15-2022 02/10/21 02/16/21 03/15/22 06741WQG8 US06741WQG86 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721000827/form424b2.htm
295 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Mar-15-2022 02/10/21 02/16/21 03/15/22 06741WQF0 US06741WQF04 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721000824/form424b2.htm
296 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Mar-15-2022 02/10/21 02/16/21 03/15/22 06748E4P5 US06748E4P57 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721000825/form424b2.htm
297 $850,000 Phoenix AutoCallable Notes due February 15, 2023 02/10/21 02/16/21 02/15/23 06741WQW3 US06741WQW37 102.2034% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721000828/form424b2.htm
298 $3,735,000 Callable Contingent Coupon Notes due August 16, 2023 02/11/21 02/17/21 08/16/23 06748E3E1 US06748E3E10 90.3706% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721000842/form424b2.htm
299 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Aug-16-2023 02/11/21 02/17/21 08/16/23 06741WQC7 US06741WQC72 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721000841/form424b2.htm
300 $265,000 Callable Contingent Coupon Notes due August 16, 2023 02/11/21 02/17/21 08/16/23 06748E2R3 US06748E2R32 94.8706% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721000966/form424b2.htm
301 Contingent Income Auto-Callable Securities due February 15, 2024 02/12/21 02/18/21 02/15/24 06744A592 US06744A5920 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010321002372/dp146189_424b2-3770ms.htm
302 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (TRGR AUTOCAL CTGT YIELD)  Feb-15-2024 02/12/21 02/18/21 02/15/24 06744A550 US06744A5508 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010321002363/dp146180_424b2-3776ubs.htm
303 GLOBAL MTN SER A INDEX-LINKED (AUTOCALLABLE NT) 7.500 May-17-2022 02/12/21 02/18/21 05/17/22 06748E4X8 US06748E4X81 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721000864/form424b2.htm
304 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Aug-17-2023 02/12/21 02/18/21 08/17/23 06748E5U3 US06748E5U34 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721000857/form424b2.htm
305 $3,260,000 Buffered Supertrack Notes due January 19, 2023 02/12/21 02/18/21 01/19/23 06748E5S8 US06748E5S87 105.3700% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721000867/form424b2.htm
306 Buffered PLUS Based on the Value of the EURO STOXX 50 Index due September 6, 2023 02/12/21 02/18/21 09/06/23 06744A725 US06744A7256 105.3700% https://www.sec.gov/Archives/edgar/data/0000312070/000095010321002371/dp146193_424b2-3749ms.htm
307 GLOBAL MTN FLTG RT SER A INDEX-LINKED (TRGGR CALL CTGNT YIELD)  May-16-2024 02/12/21 02/18/21 05/16/24 06744A485 US06744A4857 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010321002367/dp146183_424b2-3784ubs.htm
308 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (TRGR AUTOCAL CTGT YIELD)  Feb-15-2024 02/12/21 02/18/21 02/15/24 06744A543 US06744A5433 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010321002365/dp146185_424b2-3777ubs.htm
309 GLOBAL MTN FLTG RT SER A INDEX-LINKED (TRIGGER CALL CTGNT YIELD)  May-16-2024 02/12/21 02/18/21 05/16/24 06744A493 US06744A4931 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010321002366/dp146186_424b2-3783ubs.htm
310 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Feb-20-2024 02/12/21 02/18/21 02/20/24 06748E5X7 US06748E5X72 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721000858/form424b2.htm
311 $1,341,000 Callable Contingent Coupon Notes due February 15, 2024 02/12/21 02/18/21 02/15/24 06748E6C2 US06748E6C27 92.3200% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721000862/form424b2.htm
312 $1,275,000 Phoenix AutoCallable Notes due February 15, 2024 02/12/21 02/18/21 02/15/24 06748E5Y5 US06748E5Y55 95.0200% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721000856/form424b2.htm
313 GLOBAL MTN FLTG RT SER A INDEX-LINKED (AUTOCALLABLE CTGNT INT)  Feb-15-2023 02/12/21 02/18/21 02/15/23 06748E6A6 US06748E6A60 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010321002364/dp146187_424b2-3775jpm.htm
314 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Mar-17-2022 02/12/21 02/18/21 03/17/22 06741WQR4 US06741WQR42 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721000854/form424b2.htm
315 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Nov-17-2021 02/12/21 02/18/21 11/17/21 06748E6E8 US06748E6E82 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721000866/form424b2.htm
316 $568,000 Callable Contingent Coupon Notes due February 15, 2024 02/12/21 02/18/21 02/15/24 06748E5Z2 US06748E5Z21 94.4950% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721000860/form424b2.htm
317 $552,000 Buffered Supertrack Notes due August 17, 2023 02/12/21 02/18/21 08/17/23 06748E4Q3 US06748E4Q31 105.3700% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721000870/form424b2.htm
318 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CONTINGENT CPN)  Feb-16-2023 02/12/21 02/18/21 02/16/23 06741WQV5 US06741WQV53 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721000868/form424b2.htm
319 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Feb-22-2024 02/16/21 02/19/21 02/22/24 06747QZE0 US06747QZE06 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721000882/form424b2.htm
320 GLOBAL MTN SER A EQUITY-LINKED (AUTOCALLABLE NT) 9.000 Feb-22-2022 02/16/21 02/19/21 02/22/22 06748E4Z3 US06748E4Z30 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721000883/form424b2.htm
321 $1,208,000 Callable Contingent Coupon Notes due February 21, 2023 02/16/21 02/19/21 02/21/23 06748E6J7 US06748E6J79 94.1200% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721000887/form424b2.htm
322 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (AUTOCALLABLE CTGNT INT)  Feb-22-2022 02/17/21 02/22/21 02/22/22 06748E6T5 US06748E6T51 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010321002552/dp146347_424b2-3789jpm.htm
323 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Feb-23-2024 02/17/21 02/22/21 02/23/24 06748E4W0 US06748E4W09 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721000910/form424b2.htm
324 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Feb-22-2022 02/17/21 02/22/21 02/22/22 06741WQY9 US06741WQY92 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721000912/form424b2.htm
325 $915,000 Buffered Supertrack Notes due February 20, 2026 02/17/21 02/22/21 02/20/26 06748E5P4 US06748E5P49 105.3700% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721000911/form424b2.htm
326 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK) 0.000 May-19-2022 02/17/21 02/22/21 05/19/22 06748E6S7 US06748E6S78 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721000913/form424b2.htm
327 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Feb-24-2022 02/18/21 02/23/21 02/24/22 06741WQZ6 US06741WQZ67 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010321002635/dp146423_424b2-3787ms.htm
328 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Feb-24-2022 02/18/21 02/23/21 02/24/22 06741WRA0 US06741WRA08 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010321002633/dp146425_424b2-3788ms.htm
329 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Feb-23-2024 02/18/21 02/23/21 02/23/24 06748E6W8 US06748E6W80 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721000919/form424b2.htm
330 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (AUTOCALL CTGNT INT NT)  Feb-24-2022 02/18/21 02/23/21 02/24/22 06748E7G2 US06748E7G22 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010321002634/dp146422_424b2-3798jpm.htm
331 $2,050,000 Phoenix AutoCallable Notes due February 24, 2026 02/19/21 02/23/21 02/24/26 06748E6R9 US06748E6R95 92.8700% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721000917/form424b2.htm
332 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Feb-23-2024 02/19/21 02/24/21 02/23/24 06744A519 US06744A5193 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010321002763/dp146567_424b2-3779ms.htm
333 GLOBAL MTN FLTG RT SER A INDEX-LINKED (TRGGR CALL CTGNT YIELD)  Nov-24-2023 02/19/21 02/24/21 11/24/23 06744A410 US06744A4105 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010321002753/dp146556_424b2-3793ubs.htm
334 GLOBAL MTN FLTG RT SER A INDEX-LINKED (TRGR AUTOCALL CTGT YIELD)  Feb-23-2024 02/19/21 02/24/21 02/23/24 06744A436 US06744A4360 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010321002754/dp146566_424b2-3791ubs.htm
335 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Feb-23-2024 02/19/21 02/24/21 02/23/24 06744A535 US06744A5359 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010321002759/dp146557_424b2-3781ms.htm
336 Contingent Income Auto-Callable Securities due February 23, 2024 02/19/21 02/24/21 02/23/24 06744A527 US06744A5276 89.7700% https://www.sec.gov/Archives/edgar/data/0000312070/000095010321002762/dp146561_424b2-3780ms.htm
337 $13,595,000 Callable Contingent Coupon Notes due February 23, 2024 02/19/21 02/24/21 02/23/24 06748E3C5 US06748E3C53 93.3700% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721000951/form424b2.htm
338 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CTGNT INC CALLABLE SEC)  Feb-24-2023 02/19/21 02/24/21 02/24/23 06748E6H1 US06748E6H14 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010321002758/dp146558_424b2-3782ms.htm
339 $7,950,000 Barclays Bank PLC Trigger Autocallable Contingent Yield Notes due February 23, 2024 02/19/21 02/24/21 02/23/24 06744A451 US06744A4519 95.9825% https://www.sec.gov/Archives/edgar/data/0000312070/000095010321002752/dp146554_424b2-3790ubs.htm
340 $5,811,000 Phoenix AutoCallable Notes due February 24, 2023 02/19/21 02/24/21 02/24/23 06741WRE2 US06741WRE20 89.8450% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721000958/form424b2.htm
341 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK NT) 0.000 May-24-2022 02/19/21 02/24/21 05/24/22 06748E7D9 US06748E7D90 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721000942/form424b2.htm
342 $4,346,000 Callable Contingent Coupon Notes due August 24, 2023 02/19/21 02/24/21 08/24/23 06748E6M0 US06748E6M09 92.4712% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721000941/form424b2.htm
343 Callable Contingent Coupon Notes due February 23, 2024 02/19/21 02/24/21 02/23/24 06748E3B7 US06748E3B70 95.6200% https://www.sec.gov/Archives/edgar/data/0000312070/000095010322012019/dp176619_424b8-232144.htm
344 $3,734,000 Callable Contingent Coupon Notes due February 23, 2024 02/19/21 02/24/21 02/23/24 06748E3A9 US06748E3A97 91.8700% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721000949/form424b2.htm
345 $3,721,000 Callable Contingent Coupon Notes due February 23, 2024 02/19/21 02/24/21 02/23/24 06748E2Z5 US06748E2Z57 94.4950% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721000959/form424b2.htm
346 GLOBAL MTN FLTG RT SER A INDEX-LINKED (TRGR AUTOCAL CTGT YIELD)  Feb-23-2024 02/19/21 02/24/21 02/23/24 06744A444 US06744A4444 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010321002755/dp146555_424b2-3792ubs.htm
347 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Feb-23-2024 02/19/21 02/24/21 02/23/24 06748E6D0 US06748E6D00 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721000953/form424b2.htm
348 $1,874,000 AutoCallable Contingent Coupon Notes due February 23, 2024 02/19/21 02/24/21 02/23/24 06741WQX1 US06741WQX10 97.3075% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721000946/form424b2.htm
349 $1,536,000 Buffered Supertrack Notes due February 24, 2027 02/19/21 02/24/21 02/24/27 06748E4F7 US06748E4F75 105.3700% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721000965/form424b2.htm
350 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Feb-23-2024 02/19/21 02/24/21 02/23/24 06748E7H0 US06748E7H05 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721000957/form424b2.htm
351 $1,285,000 Barrier SuperTrack Notes due February 24, 2027 02/19/21 02/24/21 02/24/27 06748E2X0 US06748E2X00 105.3700% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721000934/form424b2.htm
352 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Aug-24-2022 02/19/21 02/24/21 08/24/22 06748E6Q1 US06748E6Q13 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721000954/form424b2.htm
353 $1,069,000 Barrier SuperTrack Notes due February 24, 2026 02/19/21 02/24/21 02/24/26 06748E2Y8 US06748E2Y82 105.3700% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721000937/form424b2.htm
354 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Feb-25-2022 02/19/21 02/24/21 02/25/22 06748E7C1 US06748E7C18 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721000933/form424b2.htm
355 $340,000 Buffered Supertrack Notes due February 24, 2026 02/19/21 02/24/21 02/24/26 06748E4G5 US06748E4G58 105.3700% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721000945/form424b2.htm
356 $2,150,000 Notes Linked to the Performance of the Barclays Trailblazer Sectors 5 Index due February 25, 2028 02/19/21 02/24/21 02/25/28 06748E2V4 US06748E2V44 105.3700% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721000935/form424b2.htm
357 $1,352,000 Notes Linked to the Performance of the Barclays Trailblazer Sectors 5 Index due July 23, 2026 02/19/21 02/24/21 07/23/26 06748E2W2 US06748E2W27 105.3700% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721000936/form424b2.htm
358 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CTGNT INC CALLABLE SEC)  Feb-24-2023 02/19/21 02/24/21 02/24/23 06748E6B4 US06748E6B44 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010321002760/dp146569_424b2-3778ms.htm
359 $965,000 Callable Contingent Coupon Notes due February 23, 2024 02/19/21 02/24/21 02/23/24 06748EA29 US06748EA299 97.8700% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721000944/form424b2.htm
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360 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CTGNT CPN NT)  Feb-24-2023 02/19/21 02/24/21 02/24/23 06741WRD4 US06741WRD47 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721000943/form424b2.htm
361 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (AUTOCALL CTGNT CPN NT)  Feb-25-2022 02/23/21 02/25/21 02/25/22 06741WRG7 US06741WRG77 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721000988/form424b2.htm
362 $1,150,000 Phoenix AutoCallable Notes due February 27, 2024 02/22/21 02/25/21 02/27/24 06748E7B3 US06748E7B35 92.8700% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721000980/form424b2.htm
363 $960,000 Buffered Supertrack Notes due February 24, 2023 02/22/21 02/25/21 02/24/23 06748EA60 US06748EA604 105.3700% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721000983/form424b2.htm
364 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CONTINGENT CPN)  Feb-27-2023 02/22/21 02/25/21 02/27/23 06741WRF9 US06741WRF94 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721000989/form424b2.htm
365 $539,000 Buffered Supertrack Notes due February 26, 2027 02/23/21 02/25/21 02/26/27 06748E7K3 US06748E7K34 105.3700% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721000987/form424b2.htm
366 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (CAPPED GEARS) 0.000 Apr-29-2022 02/23/21 02/26/21 04/29/22 06744A477 US06744A4774 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010321002964/dp146765_424b2-3785ubs.htm
367 $9,696,000 Callable Contingent Coupon Notes due November 29, 2022 02/23/21 02/26/21 11/29/22 06748E2U6 US06748E2U60 91.8700% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721001027/form424b2.htm
368 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Feb-28-2024 02/23/21 02/26/21 02/28/24 06748E4E0 US06748E4E01 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721001258/form424b2.htm
369 $4,915,000 Callable Contingent Coupon Notes due November 28, 2023 02/23/21 02/26/21 11/28/23 06748E2P7 US06748E2P75 95.6194% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721001022/form424b2.htm
370 GLOBAL MTN FLTG RT SER A INDEX-LINKED (TRIGGER CALL CTGNT YIELD)  Aug-25-2023 02/23/21 02/26/21 08/25/23 06744A378 US06744A3784 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010321002971/dp146766_424b2-3800ubs.htm
371 $2,481,000 Buffered Supertrack Notes due February 26, 2026 02/23/21 02/26/21 02/26/26 06747QZP5 US06747QZP52 105.3700% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721001004/form424b2.htm
372 $2,057,000 Buffered Supertrack Notes due February 26, 2027 02/23/21 02/26/21 02/26/27 06747QZN0 US06747QZN05 105.3700% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721001026/form424b2.htm
373 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Nov-30-2023 02/23/21 02/26/21 11/30/23 06748E2H5 US06748E2H59 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721001021/form424b2.htm
374 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK NT) 0.000 May-31-2022 02/23/21 02/26/21 05/31/22 06748E3W1 US06748E3W18 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721001007/form424b2.htm
375 $1,676,000 Buffered Supertrack Notes due February 26, 2026 02/23/21 02/26/21 02/26/26 06748E6N8 US06748E6N81 105.3700% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721001019/form424b2.htm
376 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  May-26-2022 02/23/21 02/26/21 05/26/22 06748E5L3 US06748E5L35 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721001014/form424b2.htm
377 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Nov-30-2022 02/23/21 02/26/21 11/30/22 06748E2F9 US06748E2F93 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721001012/form424b2.htm
378 $1,058,000 Barrier Supertrack Notes due February 28, 2025 02/23/21 02/26/21 02/28/25 06748E3Y7 US06748E3Y73 105.3700% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721001003/form424b2.htm
379 $900,000 Buffered Supertrack Notes due February 26, 2026 02/23/21 02/26/21 02/26/26 06747QZQ3 US06747QZQ36 105.3700% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721001002/form424b2.htm
380 $647,000 Barrier Supertrack Notes due February 27, 2026 02/23/21 02/26/21 02/27/26 06747QZX8 US06747QZX86 105.3700% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721001023/form424b2.htm
381 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Aug-31-2022 02/23/21 02/26/21 08/31/22 06741WQA1 US06741WQA17 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721001020/form424b2.htm
382 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Aug-26-2022 02/23/21 02/26/21 08/26/22 06748E3U5 US06748E3U51 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721000999/form424b2.htm
383 $161,000 Buffered Supertrack Notes due August 31, 2023 02/23/21 02/26/21 08/31/23 06748E3H4 US06748E3H41 105.3700% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721001005/form424b2.htm
384 $125,000 Barrier Supertrack Notes due February 29, 2024 02/23/21 02/26/21 02/29/24 06748E2A0 US06748E2A07 105.3700% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721001025/form424b2.htm
385 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Feb-28-2024 02/23/21 02/26/21 02/28/24 06748E4M2 US06748E4M27 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721001013/form424b2.htm
386 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Feb-28-2023 02/23/21 02/26/21 02/28/23 06747QZH3 US06747QZH37 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721001024/form424b2.htm
387 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK) 0.000 Mar-28-2022 02/23/21 03/01/21 03/28/22 06748EA86 US06748EA869 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721001016/form424b2.htm
388 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK NT) 0.000 May-26-2022 02/23/21 03/01/21 05/26/22 06748EA94 US06748EA943 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721001017/form424b2.htm
389 $9,500,000 Buffered Supertrack Notes due August 26, 2022 02/23/21 03/01/21 08/26/22 06748EAA1 US06748EAA10 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721001018/form424b2.htm
390 $997,000 Buffered Fixed Coupon Notes due February 28, 2023 02/23/21 02/26/21 02/28/23 06748E5A7 US06748E5A79 100.2700% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721001009/form424b2.htm
391 $866,000 Dual Directional Notes due February 28, 2025 02/23/21 02/26/21 02/28/25 06748E3F8 US06748E3F84 105.3700% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721001001/form424b2.htm
392 $3,299,000 Buffered Digital Notes due February 28, 2023 02/23/21 02/26/21 02/28/23 06747QZR1 US06747QZR19 105.3700% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721000998/form424b2.htm
393 $453,000 Buffered Digital Notes due February 27, 2025 02/23/21 02/26/21 02/27/25 06747QZS9 US06747QZS91 105.3700% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721001031/form424b2.htm
394 GLOBAL MTN SER A INDEX-LINKED (CALLABLE NT) 5.100 Feb-28-2023 02/23/21 02/26/21 02/28/23 06748E3N1 US06748E3N19 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721001008/form424b2.htm
395 $3,533,000 Callable Range Accrual Notes due February 28, 2023 02/23/21 02/26/21 02/28/23 06748E4H3 US06748E4H32 99.3706% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721001000/form424b2.htm
396 $1,347,000 Notes due February 28, 2028 Linked to the Performance of the Barclays Trailblazer Sectors 5 Index 02/23/21 02/26/21 02/28/28 06748E4K6 US06748E4K60 105.3700% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721001010/form424b2.htm
397 $3,000,000 Barclays Bank PLC Trigger Autocallable Contingent Yield Notes Linked to the iShares Russell 2000 ETF due February 29, 2024 02/24/21 02/26/21 02/29/24 06744A337 US06744A3370 95.2450% https://www.sec.gov/Archives/edgar/data/0000312070/000095010321002976/dp146880_424b2-3806ubs.htm
398 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Aug-31-2023 02/24/21 02/26/21 08/31/23 06748E6F5 US06748E6F57 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721001039/form424b2.htm
399 $1,385,000 Callable Contingent Coupon Notes due August 31, 2023 02/24/21 02/26/21 08/31/23 06748E6K4 US06748E6K43 94.8706% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721001040/form424b2.htm
400 $1,100,000 Callable Contingent Coupon Notes due August 31, 2023 02/24/21 02/26/21 08/31/23 06748E6Z1 US06748E6Z12 93.3694% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721001043/form424b2.htm
401 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Aug-31-2023 02/24/21 02/26/21 08/31/23 06748E6L2 US06748E6L26 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721001042/form424b2.htm
402 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Feb-25-2022 02/24/21 03/01/21 02/25/22 06748EAB9 US06748EAB92 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721001079/form424b2.htm
403 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Feb-28-2023 02/24/21 03/01/21 02/28/23 06748EAL7 US06748EAL74 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721001080/form424b2.htm
404 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Mar-1-2023 02/24/21 03/01/21 03/01/23 06748E6V0 US06748E6V08 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721001078/form424b2.htm
405 $8,331,160 Barclays Bank PLC Trigger GEARS Linked to an Unequally Weighted Basket of Five Indices due February 27, 2026 02/24/21 02/26/21 02/27/26 06744A469 US06744A4691 105.3700% https://www.sec.gov/Archives/edgar/data/0000312070/000095010321002973/dp146877_424b2-3786ubs.htm
406 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Aug-30-2023 02/25/21 03/02/21 08/30/23 06748EAK9 US06748EAK91 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721001559/form424b2.htm
407 GLOBAL MTN FLTG RT SER A INDEX-LINKED (MARKET LINKED SEC)  Aug-29-2022 02/25/21 03/02/21 08/29/22 06747QZK6 US06747QZK65 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010321003240/dp147063_424b2-3743wfps.htm
408 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Aug-31-2022 02/25/21 03/02/21 08/31/22 06748E7M9 US06748E7M99 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721001108/form424b2.htm
409 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (TRGR AUTOCAL CTGT YIELD)  Feb-29-2024 02/25/21 03/02/21 02/29/24 06744A329 US06744A3297 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010321003263/dp147061_424b2-3808ubs.htm
410 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Aug-30-2023 02/25/21 03/02/21 08/30/23 06748EAN3 US06748EAN31 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721001104/form424b2.htm
411 $1,719,000 Market Linked Securities—Upside Participation and Contingent Downside 02/25/21 03/02/21 03/02/27 06748E5W9 US06748E5W99 105.3700% https://www.sec.gov/Archives/edgar/data/0000312070/000095010321003251/dp147060_424b2-3774wfps.htm
412 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CTGNT CPN NT)  Feb-29-2024 02/25/21 03/02/21 02/29/24 06748EA78 US06748EA786 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721001115/form424b2.htm
413 $667,000 Buffered Supertrack Notes due March 2, 2026 02/25/21 03/02/21 03/02/26 06748EAH6 US06748EAH62 105.3700% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721001114/form424b2.htm
414 $545,000 Phoenix AutoCallable Notes due August 30, 2022 02/25/21 03/02/21 08/30/22 06748E7L1 US06748E7L17 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721001110/form424b2.htm
415 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Feb-27-2025 02/25/21 03/02/21 02/27/25 06748EAQ6 US06748EAQ61 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721001107/form424b2.htm
416 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Feb-29-2024 02/26/21 03/03/21 02/29/24 06744A386 US06744A3867 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010321003348/dp147151_424b2-3799ms.htm
417 Contingent Income Callable Securities due March 2, 2023 02/26/21 03/03/21 03/02/23 06748E7E7 US06748E7E73 93.3700% https://www.sec.gov/Archives/edgar/data/0000312070/000095010321003355/dp147150_424b2-3796ms.htm
418 Contingent Income Auto-Callable Securities due February 29, 2024 02/26/21 03/03/21 02/29/24 06744A428 US06744A4287 94.4450% https://www.sec.gov/Archives/edgar/data/0000312070/000095010321003356/dp147143_424b2-3794ms.htm
419 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Feb-29-2024 02/26/21 03/03/21 02/29/24 06748E2N2 US06748E2N28 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721001192/form424b2.htm
420 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Sep-6-2022 02/26/21 03/03/21 09/06/22 06748E2L6 US06748E2L61 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721001193/form424b2.htm
421 $5,156,000 Buffered Supertrack Notes due February 28, 2023 02/26/21 03/03/21 02/28/23 06748E3J0 US06748E3J07 105.3700% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721001189/form424b2.htm
422 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Feb-29-2024 02/26/21 03/03/21 02/29/24 06744A394 US06744A3941 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010321003354/dp147147_424b2-3795ms.htm
423 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Feb-29-2024 02/26/21 03/03/21 02/29/24 06748EA45 US06748EA455 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721001216/form424b2.htm
424 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Sep-5-2023 02/26/21 03/03/21 09/05/23 06748E7J6 US06748E7J60 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721001214/form424b2.htm
425 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Aug-31-2022 02/26/21 03/03/21 08/31/22 06748E2K8 US06748E2K88 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721001196/form424b2.htm
426 $2,584,000 Callable Contingent Coupon Notes due February 29, 2024 02/26/21 03/03/21 02/29/24 06748EA37 US06748EA372 94.8700% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721001215/form424b2.htm
427 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Mar-31-2022 02/26/21 03/03/21 03/31/22 06741WRB8 US06741WRB80 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721001209/form424b2.htm
428 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Feb-29-2024 02/26/21 03/03/21 02/29/24 06748EBM4 US06748EBM49 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721001219/form424b2.htm
429 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Aug-31-2022 02/26/21 03/03/21 08/31/22 06748EA52 US06748EA521 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721001208/form424b2.htm
430 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Mar-2-2023 02/26/21 03/03/21 03/02/23 06748E6P3 US06748E6P30 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721001204/form424b2.htm
431 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Mar-31-2022 02/26/21 03/03/21 03/31/22 06741WRC6 US06741WRC63 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721001212/form424b2.htm
432 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Aug-31-2022 02/26/21 03/03/21 08/31/22 06748E6X6 US06748E6X63 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721001195/form424b2.htm
433 GLOBAL MTN FLTG RT SER A INDEX-LINKED (AUTOCALL CTGNT CPN NT)  Feb-29-2024 02/26/21 03/03/21 02/29/24 06748EAM5 US06748EAM57 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721001201/form424b2.htm
434 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  May-31-2022 02/26/21 03/03/21 05/31/22 06741WQB9 US06741WQB99 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721001194/form424b2.htm
435 $1,011,000 Buffered Supertrack Notes due February 27, 2026 02/26/21 03/03/21 02/27/26 06747QZZ3 US06747QZZ35 105.3700% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721001197/form424b2.htm
436 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Mar-2-2023 02/26/21 03/03/21 03/02/23 06748EAV5 US06748EAV56 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721001221/form424b2.htm
437 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Mar-2-2023 02/26/21 03/03/21 03/02/23 06748EBN2 US06748EBN22 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721001207/form424b2.htm
438 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Aug-31-2022 02/26/21 03/03/21 08/31/22 06748E2M4 US06748E2M45 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721001190/form424b2.htm
439 $703,000 Principal at Risk Securities Linked to the S&P 500 Index due March 3, 2027 02/26/21 03/03/21 03/03/27 06748E4L4 US06748E4L44 105.3700% https://www.sec.gov/Archives/edgar/data/0000312070/000095010321001732/dp145376_424b2-3755wfpps.htm
440 $640,000 Barrier Supertrack Notes due February 29, 2024 02/26/21 03/03/21 02/29/24 06748E2C6 US06748E2C62 105.3700% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721001188/form424b2.htm
441 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK NT) 0.000 Mar-31-2022 02/26/21 03/03/21 03/31/22 06748E3X9 US06748E3X90 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721001191/form424b2.htm
442 $341,000 Barrier Supertrack Notes due February 27, 2026 02/26/21 03/03/21 02/27/26 06747QZY6 US06747QZY69 105.3700% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721001187/form424b2.htm
443 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Aug-31-2022 02/26/21 03/03/21 08/31/22 06748E3V3 US06748E3V35 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721001199/form424b2.htm 
444 GLOBAL MTN SER A INDEX-LINKED (AUTOCALLABLE NT) 7.150 Aug-31-2022 02/26/21 03/03/21 08/31/22 06748E3R2 US06748E3R23 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721001198/form424b2.htm
445 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Mar-2-2023 02/26/21 03/04/21 03/02/23 06748E7A5 US06748E7A51 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721001203/form424b2.htm
446 $225,000 Buffered Dual Directional Notes due August 31, 2023 02/26/21 03/03/21 08/31/23 06748E3G6 US06748E3G67 105.3700% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721001200/form424b2.htm
447 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CTGNT INCOME CALLABLE)  Mar-2-2023 02/26/21 03/03/21 03/02/23 06748E7F4 US06748E7F49 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010321003427/dp147277_424b2-3797ms.htm
448 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Mar-2-2023 02/26/21 03/03/21 03/02/23 06748EBJ1 US06748EBJ10 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721001218/form424b2.htm
449 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Sep-7-2023 03/01/21 03/04/21 09/07/23 06748EBL6 US06748EBL65 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721001245/form424b2.htm
450 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Mar-6-2024 03/01/21 03/04/21 03/06/24 06748EC43 US06748EC436 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721001244/form424b2.htm
451 $750,000 Callable Contingent Coupon Notes due March 6, 2024 03/01/21 03/04/21 03/06/24 06748EC35 US06748EC352 93.4800% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721001246/form424b2.htm
452 GLOBAL MTN SER A EQUITY-LINKED (AUTOCALLABLE NT) 17.150 Mar-1-2023 03/01/21 03/04/21 03/01/23 06741WRJ1 US06741WRJ17 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721001248/form424b2.htm
453 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Mar-1-2023 03/01/21 03/04/21 03/01/23 06741WRH5 US06741WRH50 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721002468/form424b2.htm
454 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CTGNT INC CALLABLE SEC)  Mar-7-2023 03/02/21 03/05/21 03/07/23 06748ECF8 US06748ECF88 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010321003544/dp147333_424b2-3812ms.htm
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455 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Mar-5-2024 03/02/21 03/05/21 03/05/24 06748EDG5 US06748EDG52 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721001285/form424b2.htm
456 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Mar-7-2024 03/02/21 03/05/21 03/07/24 06748EDE0 US06748EDE05 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721001284/form424b2.htm
457 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Mar-7-2024 03/02/21 03/05/21 03/07/24 06748EBK8 US06748EBK82 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721001286/form424b2.htm
458 GLOBAL MTN FLTG RT SER A INDEX-LINKED (TRIGGER CALL CTGNT YIELD)  Sep-6-2024 03/03/21 03/08/21 09/06/24 06744A196 US06744A1960 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010321003593/dp147382_424b2-3818ubs.htm
459 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Mar-8-2023 03/03/21 03/08/21 03/08/23 06748ED67 US06748ED673 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721001306/form424b2.htm
460 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Mar-8-2023 03/03/21 03/08/21 03/08/23 06741WRP7 US06741WRP76 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721001311/form424b2.htm
461 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Sep-6-2024 03/03/21 03/08/21 09/06/24 06748EAY9 US06748EAY95 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721001307/form424b2.htm
462 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Sep-6-2024 03/03/21 03/08/21 09/06/24 06748EB44 US06748EB446 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721001308/form424b2.htm
463 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Mar-7-2024 03/03/21 03/08/21 03/07/24 06748EAF0 US06748EAF07 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721001305/form424b2.htm
464 $661,000 Phoenix AutoCallable Notes due March 6, 2024 03/03/21 03/08/21 03/06/24 06748EDH3 US06748EDH36 85.2972% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721001796/form424b2.htm
465 GLOBAL MTN SER A EQUITY-LINKED (TRIGGER CALLABLE YIELD NT) 5.090 Jun-8-2022 03/03/21 03/08/21 06/08/22 06744A287 US06744A2877 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010321003583/dp147387_424b2-3815ubs.htm
466 GLOBAL MTN SER A EQUITY-LINKED (TRIGGER CALLABLE YIELD) 7.010 Jun-8-2022 03/03/21 03/08/21 06/08/22 06744A279 US06744A2794 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010321003584/dp147388_424b2-3814ubs.htm
467 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Sep-9-2022 03/04/21 03/09/21 09/09/22 06748EAR4 US06748EAR45 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721001339/form424b2.htm
468 GLOBAL MTN FLTG RT SER A INDEX-LINKED (TRIGGER CALL CTGNT YIELD)  Sep-9-2024 03/04/21 03/09/21 09/09/24 06744A170 US06744A1705 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010321003644/dp147443_424b2-3821ubs.htm
469 GLOBAL MTN FLTG RT SER A INDEX-LINKED (AUTOCALLABLE CTGNT CPN)  Sep-9-2022 03/04/21 03/09/21 09/09/22 06748ED83 US06748ED830 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721001335/form424b2.htm
470 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Jun-9-2022 03/04/21 03/09/21 06/09/22 06748EBY8 US06748EBY86 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721001333/form424b2.htm
471 $1,200,000 Buffered Supertrack Notes due September 9, 2022 03/04/21 03/09/21 09/09/22 06748EDS9 US06748EDS90 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721001340/form424b2.htm
472 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Mar-7-2024 03/04/21 03/09/21 03/07/24 06748EDX8 US06748EDX85 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721001336/form424b2.htm
473 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Mar-9-2022 03/04/21 03/09/21 03/09/22 06748EDB6 US06748EDB65 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721001334/form424b2.htm
474 GLOBAL MTN SER A EQUITY-LINKED (AUTOCALLABLE NT) 12.350 Mar-7-2024 03/04/21 03/09/21 03/07/24 06741WRR3 US06741WRR33 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721001338/form424b2.htm
475 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Mar-9-2023 03/04/21 03/09/21 03/09/23 06748EE25 US06748EE259 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721001337/form424b2.htm
476 GLOBAL MTN FLTG RT SER A INDEX-LINKED (TRIGGER CALL CTGNT YIELD)  Dec-7-2023 03/05/21 03/10/21 12/07/23 06744A139 US06744A1390 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010321003705/dp147509_424b2-3825ubs.htm
477 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Sep-8-2023 03/05/21 03/10/21 09/08/23 06748EAT0 US06748EAT01 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721001364/form424b2.htm
478 Contingent Income Auto-Callable Securities due March 8, 2024 03/05/21 03/10/21 03/08/24 06744A311 US06744A3115 90.2550% https://www.sec.gov/Archives/edgar/data/0000312070/000095010321003711/dp147512_424b2-3809ms.htm
479 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Mar-8-2024 03/05/21 03/10/21 03/08/24 06748EBZ5 US06748EBZ51 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721001367/form424b2.htm
480 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Mar-8-2024 03/05/21 03/10/21 03/08/24 06748EAW3 US06748EAW30 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721001363/form424b2.htm
481 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Mar-9-2023 03/05/21 03/10/21 03/09/23 06748EEA7 US06748EEA73 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721001376/form424b2.htm
482 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Mar-7-2024 03/05/21 03/10/21 03/07/24 06748EEB5 US06748EEB56 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721001374/form424b2.htm
483 $1,400,000 Callable Contingent Coupon Notes due March 8, 2024 03/05/21 03/10/21 03/08/24 06748EE58 US06748EE580 96.2556% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721001372/form424b2.htm
484 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Mar-8-2024 03/05/21 03/10/21 03/08/24 06748EAX1 US06748EAX13 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721001365/form424b2.htm
485 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Mar-8-2024 03/05/21 03/10/21 03/08/24 06748EC27 US06748EC279 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721001368/form424b2.htm
486 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Sep-8-2023 03/05/21 03/11/21 09/08/23 06748EC50 US06748EC501 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721001371/form424b2.htm
487 $703,000 Callable Contingent Coupon Notes due March 9, 2023 03/05/21 03/10/21 03/09/23 06741WRS1 US06741WRS16 92.1925% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721001407/form424b2.htm
488 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CTGNT INC CALLABLE SEC)  Mar-10-2022 03/05/21 03/10/21 03/10/22 06748EAS2 US06748EAS28 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010321003707/dp147510_424b2-3805ms.htm
489 GLOBAL MTN FLTG RT SER A INDEX-LINKED (TRIGGER CALL CTGNT YIELD)  Mar-13-2025 03/08/21 03/11/21 03/13/25 06744A121 US06744A1218 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010321003762/dp147574_424b2-3828ubs.htm
490 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Sep-11-2023 03/08/21 03/11/21 09/11/23 06748EEK5 US06748EEK55 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721001392/form424b2.htm
491 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Mar-13-2023 03/08/21 03/11/21 03/13/23 06748ED75 US06748ED756 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721001389/form424b2.htm
492 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Mar-11-2022 03/08/21 03/11/21 03/11/22 06748EEH2 US06748EEH27 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721001391/form424b2.htm
493 GLOBAL MTN SER A EQUITY-LINKED (AUTOCALLABLE NT) 15.250 Sep-13-2022 03/08/21 03/11/21 09/13/22 06748EE66 US06748EE663 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721001390/form424b2.htm
494 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Jun-14-2022 03/09/21 03/12/21 06/14/22 06741WRK8 US06741WRK89 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721001408/form424b2.htm
495 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Mar-25-2024 03/09/21 03/12/21 03/25/24 06748EEN9 US06748EEN94 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721001411/form424b2.htm
496 $500,000 Callable Contingent Coupon Notes due March 13, 2024 03/09/21 03/12/21 03/13/24 06748EAU7 US06748EAU73 94.7550% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721001409/form424b2.htm
497 $419,000 Buffered Supertrack Notes due September 14, 2023 03/09/21 03/12/21 09/14/23 06748ECT8 US06748ECT82 105.6300% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721001412/form424b2.htm
498 Strategic Accelerated Redemption Securities Linked to the VanEck Vectors Gold Miners ETF due March 22, 2024 03/09/21 03/16/21 03/22/24 06744A188 US06744A1887 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010321003849/dp147679_424b2-3826baml.htm
499 Callable Contingent Coupon Notes due March 14, 2023 03/09/21 03/12/21 03/14/23 06748EEE9 US06748EEE95 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721001410/form424b2.htm
500 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Mar-14-2024 03/10/21 03/15/21 03/14/24 06748EDV2 US06748EDV20 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721001420/form424b2.htm
501 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK NT) 0.000 Mar-17-2025 03/10/21 03/15/21 03/17/25 06748EAJ2 US06748EAJ29 105.6300% https://www.sec.gov/Archives/edgar/data/312070/000148105721001419/form424b2.htm
502 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Mar-13-2026 03/10/21 03/15/21 03/13/26 06748EEP4 US06748EEP43 98.8800% https://www.sec.gov/Archives/edgar/data/312070/000148105721001421/form424b2.htm
503 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Dec-15-2022 03/10/21 03/16/21 12/15/22 06748EDZ3 US06748EDZ34 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721001422/form424b2.htm
504 GLOBAL MTN ZERO CPN SER A EQUITY-LINKED (BUFFERED SUPERTRACK NT) 0.000 Apr-7-2022 03/10/21 03/15/21 04/07/22 06748EER0 US06748EER09 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721001427/form424b2.htm
505 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (AUTOCALL CTGNT INT NT)  Mar-15-2022 03/11/21 03/16/21 03/15/22 06748EF40 US06748EF405 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321003986/dp147753_424b2-3834jpm.htm
506 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (AUTOCALLABLE CTGNT INT)  Mar-15-2022 03/11/21 03/16/21 03/15/22 06741WRX0 US06741WRX01 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321003981/dp147751_424b2-3833jpm.htm
507 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Mar-16-2023 03/11/21 03/16/21 03/16/23 06748EE33 US06748EE333 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721001429/form424b2.htm
508 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BARRIER SUPERTRACK) 0.000 Mar-16-2026 03/11/21 03/16/21 03/16/26 06748EDY6 US06748EDY68 105.6300% https://www.sec.gov/Archives/edgar/data/312070/000148105721001428/form424b2.htm
509 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Sep-16-2024 03/11/21 03/16/21 09/16/24 06748EDT7 US06748EDT73 89.6925% https://www.sec.gov/Archives/edgar/data/312070/000148105721001433/form424b2.htm
510 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Dec-15-2022 03/11/21 03/16/21 12/15/22 06748EEC3 US06748EEC30 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721001431/form424b2.htm
511 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (AUTOCAL MKT-LINK STEPUP) 0.000 Mar-28-2024 03/12/21 03/18/21 03/28/24 06744A261 US06744A2612 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321004071/dp147895_424b2-3813baml.htm
512 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (AUTOCAL MKT-LINK STEPUP) 0.000 Mar-28-2024 03/11/21 03/18/21 03/28/24 06744A345 US06744A3453 105.6300% https://www.sec.gov/Archives/edgar/data/312070/000095010321003998/dp147824_424b2-3807baml.htm
513 GLOBAL MTN ZERO CPN SER A EQUITY-LINKED (BUFFERED SUPERTRACK) 0.000 Mar-22-2022 03/11/21 03/16/21 03/22/22 06748EEV1 US06748EEV11 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721001434/form424b2.htm
514 GLOBAL MTN FLTG RT SER A INDEX-LINKED (TRGR AUTOCALL CTGT YIELD)  Mar-14-2024 03/12/21 03/16/21 03/14/24 06744A113 US06744A1135 96.4425% https://www.sec.gov/Archives/edgar/data/312070/000095010321004001/dp147821_424b2-3829ubs.htm
515 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Mar-15-2024 03/12/21 03/17/21 03/15/24 06744A154 US06744A1549 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321004082/dp147893_424b2-3822ms.htm
516 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Mar-15-2024 03/12/21 03/17/21 03/15/24 06744A212 US06744A2125 94.6300% https://www.sec.gov/Archives/edgar/data/312070/000095010321004083/dp147887_424b2-3817ms.htm
517 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Mar-15-2024 03/12/21 03/17/21 03/15/24 06744A147 US06744A1473 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321004130/dp147869_424b2-3823ms.htm
518 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Mar-17-2022 03/12/21 03/17/21 03/17/22 06741WRY8 US06741WRY83 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321004091/dp147866_424b2-3837ms.htm
519 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Mar-15-2024 03/12/21 03/17/21 03/15/24 06744A162 US06744A1622 95.0050% https://www.sec.gov/Archives/edgar/data/312070/000095010321004081/dp147894_424b2-3824ms.htm
520 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Sep-15-2023 03/12/21 03/17/21 09/15/23 06741WRM4 US06741WRM46 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721001457/form424b2.htm
521 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Mar-14-2024 03/12/21 03/17/21 03/14/24 06748EED1 US06748EED13 91.8800% https://www.sec.gov/Archives/edgar/data/312070/000148105721001448/form424b2.htm
522 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Apr-18-2022 03/12/21 03/17/21 04/18/22 06741WRQ5 US06741WRQ59 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721001446/form424b2.htm
523 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (PLUS) 0.000 Jul-6-2022 03/12/21 03/17/21 07/06/22 06744A352 US06744A3529 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321004079/dp147886_424b2-3804ms.htm
524 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Mar-16-2023 03/12/21 03/17/21 03/16/23 06748EEF6 US06748EEF60 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721001449/form424b2.htm
525 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Mar-16-2023 03/12/21 03/17/21 03/16/23 06741WRU6 US06741WRU61 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721001454/form424b2.htm
526 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Mar-16-2023 03/12/21 03/17/21 03/16/23 06741WRV4 US06741WRV45 92.3800% https://www.sec.gov/Archives/edgar/data/312070/000148105721001456/form424b2.htm
527 GLOBAL MTN FLTG RT SER A INDEX-LINKED (AUTOCALL CTGNT CPN NT)  Mar-16-2023 03/12/21 03/17/21 03/16/23 06748EEX7 US06748EEX76 93.2347% https://www.sec.gov/Archives/edgar/data/312070/000148105721001480/form424b2.htm
528 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Mar-15-2024 03/12/21 03/17/21 03/15/24 06748EEQ2 US06748EEQ26 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721001451/form424b2.htm
529 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Sep-15-2023 03/12/21 03/17/21 09/15/23 06748ECY7 US06748ECY77 95.7139% https://www.sec.gov/Archives/edgar/data/312070/000148105721001450/form424b2.htm
530 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Mar-15-2024 03/12/21 03/17/21 03/15/24 06748EEM1 US06748EEM12 90.2140% https://www.sec.gov/Archives/edgar/data/312070/000148105721001459/form424b2.htm
531 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Mar-17-2022 03/12/21 03/17/21 03/17/22 06741WRW2 US06741WRW28 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721001453/form424b2.htm
532 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Sep-15-2023 03/12/21 03/17/21 09/15/23 06748ED26 US06748ED269 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721001447/form424b2.htm
533 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Mar-15-2024 03/12/21 03/17/21 03/15/24 06741WRN2 US06741WRN29 97.8800% https://www.sec.gov/Archives/edgar/data/312070/000148105721001445/form424b2.htm
534 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CTGNT INCOME CALLABLE)  Mar-16-2023 03/12/21 03/17/21 03/16/23 06748EDW0 US06748EDW03 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321004080/dp147892_424b2-3820ms.htm
535 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Mar-18-2022 03/15/21 03/18/21 03/18/22 06741WSA9 US06741WSA98 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321004172/dp147952_424b2-3841ms.htm
536 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (AUTOCALL CTGNT INT NT)  Mar-17-2022 03/15/21 03/18/21 03/17/22 06741WSB7 US06741WSB71 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321004151/dp147951_424b2-3846jpm.htm
537 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Dec-20-2022 03/15/21 03/18/21 12/20/22 06748EAZ6 US06748EAZ60 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721001471/form424b2.htm
538 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Sep-20-2022 03/15/21 03/18/21 09/20/22 06748EB69 US06748EB693 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721001473/form424b2.htm
539 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Mar-20-2023 03/15/21 03/18/21 03/20/23 06741WRZ5 US06741WRZ58 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721001478/form424b2.htm
540 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Mar-19-2024 03/15/21 03/18/21 03/19/24 06748EB85 US06748EB859 92.1925% https://www.sec.gov/Archives/edgar/data/312070/000148105721001477/form424b2.htm
541 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Mar-20-2024 03/15/21 03/18/21 03/20/24 06748EES8 US06748EES81 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721001479/form424b2.htm
542 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Mar-20-2024 03/15/21 03/18/21 03/20/24 06748EE82 US06748EE820 93.8800% https://www.sec.gov/Archives/edgar/data/312070/000148105721001474/form424b2.htm
543 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Dec-20-2023 03/15/21 03/18/21 12/20/23 06748EB36 US06748EB362 95.7139% https://www.sec.gov/Archives/edgar/data/312070/000148105721001472/form424b2.htm
544 GLOBAL MTN SER A EQUITY-LINKED (BARRIER NT) 11.400 Mar-20-2023 03/15/21 03/18/21 03/20/23 06748EF99 US06748EF991 89.4800% https://www.sec.gov/Archives/edgar/data/312070/000148105721001476/form424b2.htm
545 GLOBAL MTN SER A EQUITY-LINKED (AUTOCALLABLE NT) 14.250 Mar-20-2023 03/15/21 03/18/21 03/20/23 06748EF81 US06748EF819 87.8175% https://www.sec.gov/Archives/edgar/data/312070/000148105721001475/form424b2.htm
546 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Mar-19-2026 03/16/21 03/18/21 03/19/26 06748EET6 US06748EET64 95.3800% https://www.sec.gov/Archives/edgar/data/312070/000148105721001484/form424b2.htm
547 GLOBAL MTN FLTG RT SER A INDEX-LINKED (TRIGGER CALL CTGNT YIELD)  Dec-21-2023 03/16/21 03/19/21 12/21/23 06747R873 US06747R8732 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321004193/dp147980_424b2-3843ubs.htm
548 GLOBAL MTN FLTG RT SER A INDEX-LINKED (TRGGR CALL CTGNT YIELD)  Dec-21-2023 03/16/21 03/19/21 12/21/23 06747R865 US06747R8658 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321004194/dp147979_424b2-3842ubs.htm
549 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Mar-20-2024 03/16/21 03/19/21 03/20/24 06748EEZ2 US06748EEZ25 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721001492/form424b2.htm
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550 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (TGR AUTOCAL CTGT YIELD)  Mar-21-2024 03/17/21 03/22/21 03/21/24 06747R840 US06747R8401 96.8425% https://www.sec.gov/Archives/edgar/data/312070/000095010321004300/dp148059_424b2-3844ubs.htm
551 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (TRGR AUTOCAL CTGT YIELD)  Mar-21-2024 03/17/21 03/22/21 03/21/24 06747R816 US06747R8161 94.3675% https://www.sec.gov/Archives/edgar/data/312070/000095010321004301/dp148055_424b2-3845ubs.htm
552 GLOBAL MTN SER A INDEX-LINKED (BUFFERED NT) 6.350 Mar-25-2022 03/17/21 03/22/21 03/25/22 06748EFM0 US06748EFM03 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721001505/form424b2.htm
553 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Mar-20-2023 03/17/21 03/22/21 03/20/23 06748EFH1 US06748EFH18 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721001797/form424b2.htm
554 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Mar-20-2023 03/17/21 03/22/21 03/20/23 06748EFG3 US06748EFG35 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721001503/form424b2.htm
555 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Mar-20-2023 03/17/21 03/22/21 03/20/23 06748EFJ7 US06748EFJ73 93.1300% https://www.sec.gov/Archives/edgar/data/312070/000148105721001506/form424b2.htm
556 Callable Contingent Coupon Notes due March 20, 2023 03/17/21 03/22/21 03/20/23 06748EFF5 US06748EFF51 97.5050% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721001507/form424b2.htm
557 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED PLUS) 0.000 Sep-22-2022 03/17/21 03/26/21 09/22/22 06747R881 US06747R8815 105.6300% https://www.sec.gov/Archives/edgar/data/312070/000095010321004299/dp148057_424b2-3840ms.htm
558 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (PLUS) 0.000 Sep-22-2022 03/17/21 03/26/21 09/22/22 06747R808 US06747R8088 105.6300% https://www.sec.gov/Archives/edgar/data/312070/000095010321004302/dp148056_424b2-3839ms.htm
559 8.25yNC2y Fixed Callable 03/17/21 03/22/21 06/22/29 06748EDK6 US06748EDK64 103.8800% https://www.sec.gov/Archives/edgar/data/0000312070/000110465921039152/tm218343d12_424b2.htm 
560 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Mar-21-2024 03/18/21 03/23/21 03/21/24 06748EF73 US06748EF736 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721001511/form424b2.htm
561 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Mar-22-2024 03/19/21 03/24/21 03/22/24 06747R709 US06747R7098 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321004394/dp148194_424b2-3838ms.htm
562 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CTGNT INCOME CALLABLE)  Sep-22-2023 03/19/21 03/24/21 09/22/23 06748EFA6 US06748EFA64 94.3800% https://www.sec.gov/Archives/edgar/data/312070/000095010321004397/dp148195_424b2-3847ms.htm
563 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Mar-25-2024 03/19/21 03/24/21 03/25/24 06748EC84 US06748EC840 98.6300% https://www.sec.gov/Archives/edgar/data/312070/000148105721001524/form424b2.htm
564 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Mar-25-2024 03/19/21 03/24/21 03/25/24 06748ECA9 US06748ECA91 97.1300% https://www.sec.gov/Archives/edgar/data/312070/000148105721001525/form424b2.htm
565 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Mar-23-2023 03/19/21 03/24/21 03/23/23 06741WSH4 US06741WSH42 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721001534/form424b2.htm
566 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Mar-23-2023 03/19/21 03/24/21 03/23/23 06748EFB4 US06748EFB48 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721001528/form424b2.htm
567 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Mar-22-2024 03/19/21 03/24/21 03/22/24 06747R600 US06747R6009 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321004395/dp148193_424b2-3836ms.htm
568 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Mar-22-2024 03/19/21 03/24/21 03/22/24 06748EFL2 US06748EFL20 93.4425% https://www.sec.gov/Archives/edgar/data/312070/000148105721001531/form424b2.htm
569 GLOBAL MTN FLTG RT SER A INDEX-LINKED (BUFF AUTOCALL CTGNT CPN)  Mar-23-2023 03/19/21 03/24/21 03/23/23 06748EBX0 US06748EBX04 100.3800% https://www.sec.gov/Archives/edgar/data/312070/000148105721001523/form424b2.htm
570 GLOBAL MTN SER A EQUITY-LINKED (AUTOCALLABLE NT) 9.500 Mar-24-2022 03/19/21 03/24/21 03/24/22 06748EDR1 US06748EDR18 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721001515/form424b2.htm
571 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Mar-24-2022 03/19/21 03/24/21 03/24/22 06748EF24 US06748EF249 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721001533/form424b2.htm
572 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Mar-22-2024 03/19/21 03/24/21 03/22/24 06748EFQ1 US06748EFQ17 92.0470% https://www.sec.gov/Archives/edgar/data/312070/000148105721001520/form424b2.htm
573 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Mar-22-2024 03/19/21 03/24/21 03/22/24 06748EF32 US06748EF322 94.4800% https://www.sec.gov/Archives/edgar/data/312070/000148105721001516/form424b2.htm
574 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Mar-23-2023 03/19/21 03/24/21 03/23/23 06748EFV0 US06748EFV02 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721001540/form424b2.htm
575 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BARRIER SUPERTRACK NT) 0.000 Mar-24-2026 03/19/21 03/24/21 03/24/26 06748ECJ0 US06748ECJ01 105.6300% https://www.sec.gov/Archives/edgar/data/312070/000148105721001536/form424b2.htm
576 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Mar-23-2023 03/19/21 03/24/21 03/23/23 06748EEL3 US06748EEL39 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721001529/form424b2.htm
577 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BARRIER SUPERTRACK) 0.000 Mar-24-2027 03/19/21 03/24/21 03/24/27 06748ECH4 US06748ECH45 105.6300% https://www.sec.gov/Archives/edgar/data/312070/000148105721001535/form424b2.htm
578 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Mar-25-2024 03/19/21 03/24/21 03/25/24 06748ECD3 US06748ECD31 96.2550% https://www.sec.gov/Archives/edgar/data/312070/000148105721001527/form424b2.htm
579 GLOBAL MTN FLTG RT SER A INDEX-LINKED (AUTOCALLABLE CTGNT CPN)  Mar-23-2023 03/19/21 03/24/21 03/23/23 06748EFP3 US06748EFP34 92.1728% https://www.sec.gov/Archives/edgar/data/312070/000148105721001518/form424b2.htm
580 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Mar-23-2023 03/19/21 03/24/21 03/23/23 06748EFK4 US06748EFK47 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721001517/form424b2.htm
581 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Mar-21-2024 03/19/21 03/24/21 03/21/24 06748EF65 US06748EF652 92.3836% https://www.sec.gov/Archives/edgar/data/312070/000148105721001530/form424b2.htm
582 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Mar-25-2024 03/19/21 03/24/21 03/25/24 06748ECC5 US06748ECC57 98.1300% https://www.sec.gov/Archives/edgar/data/312070/000148105721001526/form424b2.htm
583 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Mar-22-2024 03/19/21 03/24/21 03/22/24 06748EFU2 US06748EFU29 93.7550% https://www.sec.gov/Archives/edgar/data/312070/000148105721001532/form424b2.htm
584 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CTGNT INCOME CALLABLE)  Mar-23-2023 03/19/21 03/24/21 03/23/23 06748EEY5 US06748EEY59 96.8800% https://www.sec.gov/Archives/edgar/data/312070/000095010321004396/dp148196_424b2-3832ms.htm
585 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CTGNT CPN NT)  Mar-23-2023 03/19/21 03/24/21 03/23/23 06741WSG6 US06741WSG68 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721001519/form424b2.htm
586 GLOBAL MTN ZERO CPN SER A INDEX-LINKED 0.000 Mar-23-2028 03/19/21 03/24/21 03/23/28 06748ECE1 US06748ECE14 105.6300% https://www.sec.gov/Archives/edgar/data/312070/000148105721001539/form424b2.htm
587 GLOBAL MTN ZERO CPN SER A INDEX-LINKED 0.000 Sep-24-2026 03/19/21 03/24/21 09/24/26 06748ECG6 US06748ECG61 105.6300% https://www.sec.gov/Archives/edgar/data/312070/000148105721001538/form424b2.htm
588 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Mar-21-2024 03/22/21 03/25/21 03/21/24 06741WSJ0 US06741WSJ08 98.3550% https://www.sec.gov/Archives/edgar/data/312070/000148105721001544/form424b2.htm
589 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Mar-29-2022 03/23/21 03/26/21 03/29/22 06741WRT9 US06741WRT98 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721001555/form424b2.htm
590 GLOBAL MTN FLTG RT SER A INDEX-LINKED (BUFFERED AUTOCALLABLE NT)  Mar-28-2023 03/23/21 03/26/21 03/28/23 06748EFR9 US06748EFR99 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721001556/form424b2.htm
591 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CONTINGENT CPN)  Mar-29-2023 03/24/21 03/29/21 03/29/23 06748EFW8 US06748EFW84 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721001562/form424b2.htm
592 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CTGNT INC AUTO-CALLABLE)  Mar-29-2023 03/24/21 03/29/21 03/29/23 06748EFY4 US06748EFY41 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321004623/dp148458_424b2-3850ms.htm
593 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Dec-27-2021 03/25/21 03/30/21 12/27/21 06748EGB3 US06748EGB39 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721001577/form424b2.htm
594 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Mar-30-2026 03/25/21 03/30/21 03/30/26 06748EFT5 US06748EFT55 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721001576/form424b2.htm
595 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (ACCELERATED RETURN NT) 0.000 May-27-2022 03/25/21 04/01/21 05/27/22 06744A253 US06744A2539 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321004739/dp148586_424b2-3810baml.htm
596 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (CAPPED LEV INDEX RETURN) 0.000 Mar-31-2023 03/25/21 04/01/21 03/31/23 06744A246 US06744A2463 105.6300% https://www.sec.gov/Archives/edgar/data/312070/000095010321004741/dp148588_424b2-3811baml.htm
597 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (AUTOCALL MKT-LNK STP UP) 0.000 Mar-28-2024 03/25/21 04/01/21 03/28/24 06747R501 US06747R5019 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321004740/dp148591_424b2-3813baml.htm
598 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (AUTOCAL MKT-LINK STEPUP) 0.000 Mar-28-2024 03/25/21 04/01/21 03/28/24 06747R303 US06747R3030 105.6300% https://www.sec.gov/Archives/edgar/data/312070/000095010321004743/dp148587_424b2-3807baml.htm
599 GLOBAL MTN ZERO CP SER A INDEX-LINKED (CAPP LEV INDEX RETURN) 0.000 Mar-31-2023 03/25/21 04/01/21 03/31/23 06744A238 US06744A2380 105.6300% https://www.sec.gov/Archives/edgar/data/312070/000095010321004745/dp148547_424b2-3819baml.htm
600 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (AUTOCAL MKT-LINK STEPUP) 0.000 Mar-31-2023 03/25/21 04/01/21 03/31/23 06744A220 US06744A2208 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321004750/dp148550_424b2-3816baml.htm
601 GLOBAL MTN FLTG RT SER A INDEX-LINKED (TRGGR CALL CTGNT YIELD)  Mar-28-2024 03/26/21 03/31/21 03/28/24 06747R766 US06747R7668 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321004800/dp148623_424b2-3854ubs.htm
602 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Sep-30-2022 03/26/21 03/31/21 09/30/22 06748ECR2 US06748ECR27 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721001603/form424b2.htm
603 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CTGNT INC CALLABLE SEC)  Mar-30-2023 03/26/21 03/31/21 03/30/23 06748EFZ1 US06748EFZ16 93.3175% https://www.sec.gov/Archives/edgar/data/312070/000095010321004837/dp148628_424b2-3851ms.htm
604 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (CAPPED GEARS) 0.000 May-31-2022 03/26/21 03/31/21 05/31/22 06747R790 US06747R7908 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321004803/dp148622_424b2-3848ubs.htm
605 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK) 0.000 Mar-31-2026 03/26/21 03/31/21 03/31/26 06748EBR3 US06748EBR36 105.6300% https://www.sec.gov/Archives/edgar/data/312070/000148105721001597/form424b2.htm
606 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Dec-30-2022 03/26/21 03/31/21 12/30/22 06748EB28 US06748EB289 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721001608/form424b2.htm
607 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Mar-28-2024 03/26/21 03/31/21 03/28/24 06748EBW2 US06748EBW21 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721001598/form424b2.htm
608 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Mar-29-2024 03/26/21 03/31/21 03/29/24 06748EFS7 US06748EFS72 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721001625/form424b2.htm
609 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Dec-29-2023 03/26/21 03/31/21 12/29/23 06748EDM2 US06748EDM21 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721001607/form424b2.htm
610 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Sep-29-2023 03/26/21 03/31/21 09/29/23 06748EFX6 US06748EFX67 94.1550% https://www.sec.gov/Archives/edgar/data/312070/000148105721001605/form424b2.htm
611 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Apr-1-2024 03/26/21 03/31/21 04/01/24 06747R782 US06747R7825 93.1300% https://www.sec.gov/Archives/edgar/data/312070/000095010321004836/dp148636_424b2-3849ms.htm
612 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Dec-29-2023 03/26/21 03/31/21 12/29/23 06748EB51 US06748EB511 95.7135% https://www.sec.gov/Archives/edgar/data/312070/000148105721001612/form424b2.htm
613 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Sep-30-2022 03/26/21 03/31/21 09/30/22 06748ECQ4 US06748ECQ44 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721001601/form424b2.htm
614 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK NT) 0.000 Sep-29-2023 03/26/21 03/31/21 09/29/23 06748EBF9 US06748EBF97 105.6300% https://www.sec.gov/Archives/edgar/data/312070/000148105721001627/form424b2.htm
615 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK NT) 0.000 Mar-31-2026 03/26/21 03/31/21 03/31/26 06748EBS1 US06748EBS19 105.6300% https://www.sec.gov/Archives/edgar/data/312070/000148105721001639/form424b2.htm
616 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Apr-1-2024 03/26/21 03/31/21 04/01/24 06748EE90 US06748EE903 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721001636/form424b2.htm
617 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK NT) 0.000 Apr-29-2022 03/26/21 03/31/21 04/29/22 06748EC68 US06748EC683 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721001634/form424b2.htm
618 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK) 0.000 Mar-31-2027 03/26/21 03/31/21 03/31/27 06748EBG7 US06748EBG70 105.6300% https://www.sec.gov/Archives/edgar/data/312070/000148105721001629/form424b2.htm
619 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Mar-30-2023 03/26/21 03/31/21 03/30/23 06748EBV4 US06748EBV48 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721001594/form424b2.htm
620 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Sep-30-2022 03/26/21 03/31/21 09/30/22 06748EDP5 US06748EDP51 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721001622/form424b2.htm
621 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BARRIER SUPERTRACK) 0.000 Mar-31-2026 03/26/21 03/31/21 03/31/26 06748EB93 US06748EB933 105.6300% https://www.sec.gov/Archives/edgar/data/312070/000148105721001596/form424b2.htm
622 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Mar-29-2024 03/26/21 03/31/21 03/29/24 06748EDJ9 US06748EDJ91 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721001621/form424b2.htm
623 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Mar-31-2022 03/26/21 03/31/21 03/31/22 06748ECZ4 US06748ECZ43 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721001600/form424b2.htm
624 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Mar-30-2023 03/26/21 03/31/21 03/30/23 06748EBU6 US06748EBU64 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721001599/form424b2.htm
625 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK NT) 0.000 Mar-31-2026 03/26/21 03/31/21 03/31/26 06748EBH5 US06748EBH53 105.6300% https://www.sec.gov/Archives/edgar/data/312070/000148105721001628/form424b2.htm
626 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK) 0.000 Jun-30-2022 03/26/21 03/31/21 06/30/22 06748EC92 US06748EC923 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721001626/form424b2.htm
627 GLOBAL MTN ZERO CPN SER A EQUITY-LINKED (BARRIER SUPERTRACK NT) 0.000 Mar-28-2024 03/26/21 03/31/21 03/28/24 06741WRL6 US06741WRL62 105.6300% https://www.sec.gov/Archives/edgar/data/312070/000148105721001618/form424b2.htm
628 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BARRIER SUPERTRACK) 0.000 Mar-31-2025 03/26/21 03/31/21 03/31/25 06748ECL5 US06748ECL56 105.6300% https://www.sec.gov/Archives/edgar/data/312070/000148105721001595/form424b2.htm
629 GLOBAL MTN SER A INDEX-LINKED (BUFFERED AUTOCALLABLE NT) 5.000 Sep-30-2022 03/26/21 03/31/21 09/30/22 06748EE74 US06748EE747 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721001640/form424b2.htm
630 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Sep-30-2022 03/26/21 03/31/21 09/30/22 06748ECK7 US06748ECK73 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721001611/form424b2.htm
631 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (DUAL DIRECTIONAL NT) 0.000 Mar-31-2025 03/26/21 03/31/21 03/31/25 06748ECM3 US06748ECM30 105.6300% https://www.sec.gov/Archives/edgar/data/312070/000148105721001630/form424b2.htm
632 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED DIGITAL NT) 0.000 Mar-31-2025 03/26/21 03/31/21 03/31/25 06748EBC6 US06748EBC66 105.6300% https://www.sec.gov/Archives/edgar/data/312070/000148105721001874/form424b2.htm
633 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED DIGITAL NT) 0.000 Mar-30-2023 03/26/21 03/31/21 03/30/23 06748EBB8 US06748EBB83 105.6300% https://www.sec.gov/Archives/edgar/data/312070/000148105721001871/form424b2.htm
634 GLOBAL MTN ZERO CPN SER A INDEX-LINKED 0.000 Mar-30-2028 03/26/21 03/31/21 03/30/28 06748ED42 US06748ED426 105.6300% https://www.sec.gov/Archives/edgar/data/312070/000148105721001619/form424b2.htm
635 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE NT)  Sep-29-2022 03/26/21 03/31/21 09/29/22 06748EDF7 US06748EDF79 99.9633% https://www.sec.gov/Archives/edgar/data/312070/000148105721001631/form424b2.htm
636 GLOBAL MTN SER A INDEX-LINKED (CALLABLE NT) 5.000 Mar-31-2023 03/26/21 03/31/21 03/31/23 06748EDU4 US06748EDU47 98.5461% https://www.sec.gov/Archives/edgar/data/312070/000148105721001633/form424b2.htm
637 GLOBAL MTN SER A INDEX-LINKED (BUFFERED CALLABLE NT) 3.750 Mar-29-2024 03/26/21 03/31/21 03/29/24 06748EDC4 US06748EDC49 100.3175% https://www.sec.gov/Archives/edgar/data/312070/000148105721001620/form424b2.htm
638 GLOBAL MTN FLTG RT SER A INDEX-LINKED (TRGR AUTOCALL CTGT YIELD)  Mar-28-2024 03/29/21 03/31/21 03/28/24 06747R741 US06747R7411 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321004844/dp148731_424b2-3855ubs.htm
639 GLOBAL MTN FLTG RT SER A INDEX-LINKED (TRGR AUTOCALL CTGT YIELD)  Mar-28-2024 03/29/21 03/31/21 03/28/24 06747R758 US06747R7585 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321004846/dp148732_424b2-3856ubs.htm
640 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Sep-29-2023 03/29/21 03/31/21 09/29/23 06741WSE1 US06741WSE11 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721001638/form424b2.htm
641 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Sep-29-2023 03/29/21 04/01/21 09/29/23 06748EG64 US06748EG643 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721001658/form424b2.htm
642 GLOBAL MTN SER A EQUITY-LINKED (AUTOCALLABLE NT) 7.000 Apr-3-2023 03/29/21 04/01/21 04/03/23 06741WSK7 US06741WSK70 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721001659/form424b2.htm
643 4yNC6m Fixed Callable 03/29/21 03/31/21 03/31/25 06748EFD0 US06748EFD04 104.6300% https://www.sec.gov/Archives/edgar/data/312070/000148105721001632/form424b2.htm
644 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Mar-29-2024 03/29/21 03/31/21 03/29/24 06748EFC2 US06748EFC21 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721001635/form424b2.htm
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645 GLOBAL MTN FLTG RT SER A INDEX-LINKED (MARKET LINKED SEC)  Sep-29-2022 03/30/21 04/05/21 09/29/22 06748EAG8 US06748EAG89 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321005037/dp148890_424b2-3803wfps.htm
646 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (MARKET LINKED SEC) 0.000 Apr-5-2027 03/30/21 04/05/21 04/05/27 06748EAD5 US06748EAD58 105.6300% https://www.sec.gov/Archives/edgar/data/312070/000095010321005042/dp148875_424b2-3801wfps.htm
647 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (MARKET LINKED SEC) 0.000 Apr-6-2026 03/30/21 04/05/21 04/06/26 06748EAE3 US06748EAE32 105.6300% https://www.sec.gov/Archives/edgar/data/312070/000095010321005049/dp148879_424b2-3802wfps.htm
648 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (MARKET LINKED SEC) 0.000 Apr-6-2026 03/30/21 04/05/21 04/06/26 06748EEG4 US06748EEG44 105.6300% https://www.sec.gov/Archives/edgar/data/312070/000095010321005052/dp148898_424b2-3827wfps.htm
649 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Apr-5-2024 03/31/21 04/05/21 04/05/24 06748EBQ5 US06748EBQ52 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721001722/form424b2.htm
650 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Sep-30-2022 03/31/21 04/05/21 09/30/22 06748EDN0 US06748EDN04 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721001705/form424b2.htm
651 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Mar-29-2024 03/31/21 04/05/21 03/29/24 06748ECV3 US06748ECV39 95.7139% https://www.sec.gov/Archives/edgar/data/312070/000148105721001716/form424b2.htm
652 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Sep-30-2022 03/31/21 04/05/21 09/30/22 06748EBP7 US06748EBP79 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721001721/form424b2.htm
653 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK) 0.000 Apr-5-2023 03/31/21 04/05/21 04/05/23 06748ED34 US06748ED343 105.6300% https://www.sec.gov/Archives/edgar/data/312070/000148105721001794/form424b2.htm
654 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BARRIER SUPERTRACK NT) 0.000 Mar-31-2026 03/31/21 04/05/21 03/31/26 06748EBA0 US06748EBA01 105.6300% https://www.sec.gov/Archives/edgar/data/312070/000148105721001712/form424b2.htm
655 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Sep-30-2022 03/31/21 04/05/21 09/30/22 06748ECW1 US06748ECW12 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721001718/form424b2.htm
656 GLOBAL MTN SER A INDEX-LINKED (AUTOCALLABLE NT) 9.500 Dec-31-2021 03/31/21 04/05/21 12/31/21 06748EDD2 US06748EDD22 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721001725/form424b2.htm
657 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Mar-31-2022 03/31/21 04/05/21 03/31/22 06748ECS0 US06748ECS00 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721001714/form424b2.htm
658 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Jun-30-2022 03/31/21 04/05/21 06/30/22 06748EDQ3 US06748EDQ35 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721001706/form424b2.htm
659 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK) 0.000 May-4-2022 03/31/21 04/05/21 05/04/22 06748ECB7 US06748ECB74 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721001710/form424b2.htm
660 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Oct-5-2022 03/31/21 04/05/21 10/05/22 06748ECX9 US06748ECX94 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721001707/form424b2.htm
661 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BARRIER SUPERTRACK NT) 0.000 Apr-3-2024 03/31/21 04/05/21 04/03/24 06748ECN1 US06748ECN13 105.6300% https://www.sec.gov/Archives/edgar/data/312070/000148105721001726/form424b2.htm
662 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (TRIGGER PLUS) 0.000 Apr-5-2027 03/31/21 04/06/21 04/05/27 06747R105 US06747R1059 105.6300% https://www.sec.gov/Archives/edgar/data/312070/000095010321005122/dp148938_424b2-3831ms.htm
663 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Apr-4-2024 03/31/21 04/06/21 04/04/24 06748EG56 US06748EG569 97.1300% https://www.sec.gov/Archives/edgar/data/312070/000148105721001711/form424b2.htm
664 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Apr-4-2024 03/31/21 04/06/21 04/04/24 06747R733 US06747R7338 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321005094/dp148948_424b2-3857ms.htm
665 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Apr-4-2024 03/31/21 04/06/21 04/04/24 06747R717 US06747R7171 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321005121/dp148941_424b2-3858ms.htm
666 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Apr-4-2024 03/31/21 04/06/21 04/04/24 06748EG49 US06748EG494 98.3800% https://www.sec.gov/Archives/edgar/data/312070/000148105721001708/form424b2.htm
667 GLOBAL MTN ZERO CPN SER A EQUITY-LINKED (TRIGGER PLUS) 0.000 Apr-3-2024 03/31/21 04/06/21 04/03/24 06747R204 US06747R2040 105.6300% https://www.sec.gov/Archives/edgar/data/312070/000095010321005095/dp148947_424b2-3830ms.htm
668 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Mar-31-2025 03/31/21 04/06/21 03/31/25 06748EGC1 US06748EGC12 97.5050% https://www.sec.gov/Archives/edgar/data/312070/000148105721001727/form424b2.htm
669 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Apr-5-2022 03/31/21 04/06/21 04/05/22 06748EGQ0 US06748EGQ08 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721001713/form424b2.htm
670 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED DUAL DIRECTION) 0.000 Sep-29-2023 03/31/21 04/05/21 09/29/23 06748ECP6 US06748ECP60 105.6300% https://www.sec.gov/Archives/edgar/data/312070/000148105721001723/form424b2.htm
671 GLOBAL MTN ZERO CPN SER A EQUITY-LINKED (BARRIER SUPERTRACK) 0.000 Mar-28-2024 03/31/21 04/05/21 03/28/24 06748ECU5 US06748ECU55 105.6300% https://www.sec.gov/Archives/edgar/data/312070/000148105721001720/form424b2.htm
672 GLOBAL MTN SER A INDEX-LINKED (BUFFERED AUTOCALLABLE NT) 3.925 Mar-5-2025 03/31/21 04/06/21 03/05/25 06748EFN8 US06748EFN85 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721001728/form424b2.htm
673 GLOBAL MTN SER A INDEX-LINKED (BUFFERED AUTOCALLABLE NT) 5.350 Oct-6-2022 04/01/21 04/07/21 10/06/22 06748EJ20 US06748EJ209 98.4125% https://www.sec.gov/Archives/edgar/data/312070/000148105721003193/form424b2.htm
674 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK NT) 0.000 Dec-6-2022 04/01/21 04/07/21 12/06/22 06748EG23 US06748EG239 105.1000% https://www.sec.gov/Archives/edgar/data/312070/000148105721001764/form424b2.htm
675 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Oct-6-2022 04/01/21 04/07/21 10/06/22 06741WSL5 US06741WSL53 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721001763/form424b2.htm
676 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Oct-6-2022 04/01/21 04/07/21 10/06/22 06748EGD9 US06748EGD94 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721001760/form424b2.htm
677 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CTGNT INC CALLABLE SEC)  Apr-6-2022 04/01/21 04/08/21 04/06/22 06748EG80 US06748EG809 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321005175/dp149062_424b2-3853ms.htm
678 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CTGNT INCOME CALLABLE)  Apr-6-2023 04/01/21 04/07/21 04/06/23 06748EG72 US06748EG726 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321005203/dp149041_424b2-3852ms.htm
679 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Apr-12-2022 04/06/21 04/09/21 04/12/22 06748EJF1 US06748EJF16 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721001826/form424b2.htm
680 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Apr-11-2024 04/07/21 04/12/21 04/11/24 06748EJG9 US06748EJG98 97.9125% https://www.sec.gov/Archives/edgar/data/312070/000148105721001843/form424b2.htm
681 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Apr-11-2024 04/08/21 04/13/21 04/11/24 06747R667 US06747R6678 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321005434/dp149266_424b2-3863ms.htm
682 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (AUTOCALL CTGNT CPN NT)  Apr-13-2022 04/08/21 04/13/21 04/13/22 06748EJK0 US06748EJK01 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721001862/form424b2.htm
683 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (AUTOCALLABLE CTGNT CPN)  Apr-11-2024 04/08/21 04/13/21 04/11/24 06748EJJ3 US06748EJJ38 93.7672% https://www.sec.gov/Archives/edgar/data/312070/000148105721001861/form424b2.htm
684 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Apr-11-2024 04/08/21 04/13/21 04/11/24 06748EJ38 US06748EJ381 95.1000% https://www.sec.gov/Archives/edgar/data/312070/000148105721001860/form424b2.htm
685 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Apr-12-2024 04/09/21 04/14/21 04/12/24 06747R691 US06747R6918 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321005489/dp149311_424b2-3860ms.htm
686 GLOBAL MTN SER A INDEX-LINKED (CALLABLE NT) 12.500 Apr-14-2022 04/09/21 04/14/21 04/14/22 06748ED91 US06748ED913 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721001885/form424b2.htm
687 GLOBAL MTN SER A INDEX-LINKED (BUFFERED AUTOCALLABLE NT) 5.300 Oct-14-2022 04/09/21 04/14/21 10/14/22 06748EJN4 US06748EJN40 98.4750% https://www.sec.gov/Archives/edgar/data/312070/000148105721001884/form424b2.htm
688 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (TRGR AUTOCAL CTGT YIELD)  Apr-12-2024 04/09/21 04/14/21 04/12/24 06747R634 US06747R6348 97.6000% https://www.sec.gov/Archives/edgar/data/312070/000095010321005478/dp149300_424b2-3864ubs.htm
689 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (TRGR AUTOCAL CTGT YIELD)  Apr-12-2024 04/09/21 04/14/21 04/12/24 06747R659 US06747R6595 95.1000% https://www.sec.gov/Archives/edgar/data/312070/000095010321005477/dp149310_424b2-3865ubs.htm
690 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Apr-13-2023 04/09/21 04/14/21 04/13/23 06748EJM6 US06748EJM66 92.3500% https://www.sec.gov/Archives/edgar/data/312070/000148105721001883/form424b2.htm
691 GLBL EQTY 04/09/21 04/16/21 04/14/28 06747RAA3 US06747RAA32 105.1000% https://www.sec.gov/Archives/edgar/data/0000312070/000110465921049697/tm218343d15_424b2.htm
692 GLOBAL MTN ZERO CPN SER A EQUITY-LINKED (STEP DWN TRGR AUTOCALL) 0.000 Apr-14-2025 04/09/21 04/14/21 04/14/25 06747R626 US06747R6264 105.1000% https://www.sec.gov/Archives/edgar/data/312070/000095010321005483/dp149351_424b2-3867ubs.htm
693 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CTGNT INC CALLABLE SEC)  Apr-13-2023 04/09/21 04/14/21 04/13/23 06748EHV8 US06748EHV83 97.5375% https://www.sec.gov/Archives/edgar/data/312070/000095010321005498/dp149318_424b2-3859ms.htm
694 GLOBAL MTN SER A EQUITY-LINKED (AIRBAG AUTOCALLABLE YIELD NT) 8.000 Apr-18-2022 04/12/21 04/15/21 04/18/22 06747R675 US06747R6751 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321005538/dp149363_424b2-3862ubs.htm
695 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Apr-17-2024 04/12/21 04/15/21 04/17/24 06748EHW6 US06748EHW66 92.4125% https://www.sec.gov/Archives/edgar/data/312070/000148105721001900/form424b2.htm
696 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Apr-17-2024 04/12/21 04/15/21 04/17/24 06748EJP9 US06748EJP97 87.1000% https://www.sec.gov/Archives/edgar/data/312070/000148105721001895/form424b2.htm
697 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Apr-17-2024 04/12/21 04/15/21 04/17/24 06748EJY0 US06748EJY05 96.4750% https://www.sec.gov/Archives/edgar/data/312070/000148105721001899/form424b2.htm
698 GLOBAL MTN ZERO CPN SER A EQUITY-LINKED (DIGITAL NT) 0.000 Apr-22-2022 04/12/21 04/15/21 04/22/22 06741WSV3 US06741WSV36 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721001896/form424b2.htm
699 GLOBAL MTN ZERO CPN SER A EQUITY-LINKED (DIGITAL NT) 0.000 Apr-22-2022 04/12/21 04/15/21 04/22/22 06741WSW1 US06741WSW19 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721001897/form424b2.htm
700 GLOBAL MTN ZERO CPN SER A EQUITY-LINKED (DIGITAL NT) 0.000 Apr-22-2022 04/12/21 04/15/21 04/22/22 06741WSX9 US06741WSX91 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721001898/form424b2.htm
701 GLOBAL MTN FLTG RT SER A INDEX-LINKED (TRIGGER CALL CTGNT YIELD)  Jan-19-2024 04/13/21 04/16/21 01/19/24 06747R576 US06747R5761 93.4125% https://www.sec.gov/Archives/edgar/data/312070/000095010321005599/dp149430_424b2-3870ubs.htm
702 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (AUTOCALLABLE CTGNT CPN)  Apr-17-2023 04/13/21 04/16/21 04/17/23 06741WSN1 US06741WSN10 96.2350% https://www.sec.gov/Archives/edgar/data/312070/000148105721001916/form424b2.htm
703 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Apr-19-2024 04/13/21 04/16/21 04/18/24 06748EJX2 US06748EJX22 97.2875% https://www.sec.gov/Archives/edgar/data/312070/000148105721001917/form424b2.htm
704 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Apr-18-2024 04/13/21 04/16/21 04/18/24 06748EJH7 US06748EJH71 102.6000% https://www.sec.gov/Archives/edgar/data/312070/000148105721001914/form424b2.htm
705 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Apr-18-2024 04/13/21 04/16/21 04/18/24 06748EJZ7 US06748EJZ79 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721001915/form424b2.htm
706 GLOBAL MTN FLTG RT SER A INDEX-LINKED (TRIGGER CALL CTGNT YIELD)  Jan-19-2024 04/14/21 04/19/21 01/19/24 06747R568 US06747R5688 92.6000% https://www.sec.gov/Archives/edgar/data/312070/000095010321005641/dp149476_424b2-3871ubs.htm
707 GLOBAL MTN FLTG RT SER A INDEX-LINKED (TRIGGER CALL CTGNT YIELD)  Jan-19-2024 04/14/21 04/19/21 01/19/24 06747R550 US06747R5506 92.4125% https://www.sec.gov/Archives/edgar/data/312070/000095010321005639/dp149467_424b2-3872ubs.htm
708 GLOBAL MTN SER A INDEX-LINKED (TRIGGER CALLABLE YIELD NT) 4.100 Jul-19-2022 04/14/21 04/19/21 07/19/22 06747R592 US06747R5928 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321005644/dp149502_424b2-3868ubs.htm
709 GLOBAL MTN SER A INDEX-LINKED (TRIGGER CALLABLE YIELD NT) 6.100 Jul-19-2022 04/14/21 04/19/21 07/19/22 06747R584 US06747R5845 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321005638/dp149475_424b2-3869ubs.htm
710 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Oct-19-2023 04/14/21 04/19/21 10/19/23 06741WSM3 US06741WSM37 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721001923/form424b2.htm
711 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  May-19-2022 04/14/21 04/19/21 05/19/22 06741WSP6 US06741WSP67 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721001925/form424b2.htm
712 GLOBAL MTN FLTG RT SER A INDEX-LINKED (TRGGR CALL CTGNT YIELD)  Jan-19-2024 04/15/21 04/20/21 01/19/24 06747R543 US06747R5431 92.9750% https://www.sec.gov/Archives/edgar/data/312070/000095010321005682/dp149513_424b2-3873ubs.htm
713 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (CAPPED BUFFER GEARS) 0.000 Apr-20-2023 04/15/21 04/20/21 04/20/23 06747R683 US06747R6835 105.1000% https://www.sec.gov/Archives/edgar/data/312070/000095010321005681/dp149507_424b2-3861ubs.htm
714 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Jan-11-2024 04/15/21 04/20/21 01/11/24 06748EGH0 US06748EGH09 101.7672% https://www.sec.gov/Archives/edgar/data/312070/000148105721002568/form424b2.htm
715 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Oct-20-2022 04/15/21 04/20/21 10/20/22 06748EK36 US06748EK363 95.0375% https://www.sec.gov/Archives/edgar/data/312070/000148105721001939/form424b2.htm
716 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Apr-18-2024 04/15/21 04/20/21 04/18/24 06748EKD4 US06748EKD49 93.7250% https://www.sec.gov/Archives/edgar/data/312070/000148105721001941/form424b2.htm
717 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Apr-21-2025 04/15/21 04/20/21 04/21/25 06748EKB8 US06748EKB82 97.4328% https://www.sec.gov/Archives/edgar/data/312070/000148105721001940/form424b2.htm
718 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (BUFFERED AUTOCALLABLE)  Apr-20-2023 04/15/21 04/20/21 04/20/23 06741WTG5 US06741WTG59 96.3500% https://www.sec.gov/Archives/edgar/data/312070/000148105721001942/form424b2.htm
719 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Apr-19-2024 04/16/21 04/21/21 04/19/24 06747R642 US06747R6421 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321005781/dp149580_424b2-3866ms.htm
720 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Apr-19-2024 04/16/21 04/21/21 04/19/24 06748EH22 US06748EH229 93.8500% https://www.sec.gov/Archives/edgar/data/312070/000148105721001956/form424b2.htm
721 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Jan-20-2023 04/16/21 04/21/21 01/20/23 06748EGY3 US06748EGY32 94.4755% https://www.sec.gov/Archives/edgar/data/312070/000148105721001960/form424b2.htm
722 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Apr-21-2022 04/16/21 04/21/21 04/21/22 06741WTE0 US06741WTE02 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721001974/form424b2.htm
723 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Jan-20-2023 04/16/21 04/21/21 01/20/23 06748EH48 US06748EH484 95.7250% https://www.sec.gov/Archives/edgar/data/312070/000148105721001953/form424b2.htm
724 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Oct-20-2022 04/16/21 04/21/21 10/20/22 06748EGZ0 US06748EGZ07 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721001950/form424b2.htm
725 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Oct-20-2022 04/16/21 04/21/21 10/20/22 06748EGW7 US06748EGW75 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721001969/form424b2.htm
726 GLOBAL MTN SER A EQUITY-LINKED (AIRBAG AUTOCALLABLE YIELD NT) 11.000 Oct-20-2021 04/16/21 04/21/21 10/20/21 06747R451 US06747R4517 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321005738/dp149578_424b2-3882ubs.htm
727 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  May-19-2022 04/16/21 04/21/21 05/19/22 06741WSQ4 US06741WSQ41 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721001968/form424b2.htm
728 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Jan-20-2023 04/16/21 04/21/21 01/20/23 06748EGR8 US06748EGR80 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721001954/form424b2.htm
729 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Jan-19-2024 04/16/21 04/21/21 01/19/24 06748EH30 US06748EH302 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721001955/form424b2.htm
730 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Jan-20-2023 04/16/21 04/21/21 01/20/23 06748EGS6 US06748EGS63 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721001959/form424b2.htm
731 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Jan-20-2023 04/16/21 04/21/21 01/20/23 06748EHY2 US06748EHY23 94.4280% https://www.sec.gov/Archives/edgar/data/312070/000148105721001952/form424b2.htm
732 GLOBAL MTN FLTG RT SER A INDEX-LINKED (BUFFERED AUTOCALLABLE NT)  Jan-22-2024 04/16/21 04/21/21 01/22/24 06748EJQ7 US06748EJQ70 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721001970/form424b2.htm
733 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Jul-21-2022 04/16/21 04/21/21 07/21/22 06748EKE2 US06748EKE22 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721001971/form424b2.htm
734 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Jan-20-2023 04/16/21 04/21/21 01/20/23 06748EGV9 US06748EGV92 96.4328% https://www.sec.gov/Archives/edgar/data/312070/000148105721001951/form424b2.htm
735 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Apr-20-2023 04/16/21 04/21/21 04/20/23 06748EK93 US06748EK934 91.6625% https://www.sec.gov/Archives/edgar/data/312070/000148105721001973/form424b2.htm
736 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Apr-20-2023 04/16/21 04/21/21 04/20/23 06741WTC4 US06741WTC46 91.8500% https://www.sec.gov/Archives/edgar/data/312070/000148105721001978/form424b2.htm
737 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Apr-20-2023 04/16/21 04/21/21 04/20/23 06741WTD2 US06741WTD29 94.3500% https://www.sec.gov/Archives/edgar/data/312070/000148105721002002/form424b2.htm
738 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Apr-19-2024 04/16/21 04/21/21 04/19/24 06748EKM4 US06748EKM48 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721001975/form424b2.htm
739 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Jan-19-2024 04/16/21 04/21/21 01/19/24 06748EH55 US06748EH559 97.4330% https://www.sec.gov/Archives/edgar/data/312070/000148105721001958/form424b2.htm
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740 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Apr-19-2024 04/16/21 04/21/21 04/19/24 06748EKL6 US06748EKL64 96.3668% https://www.sec.gov/Archives/edgar/data/312070/000148105721001977/form424b2.htm
741 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Apr-19-2024 04/16/21 04/21/21 04/19/24 06748EJW4 US06748EJW49 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721001964/form424b2.htm
742 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Apr-20-2023 04/16/21 04/21/21 04/20/23 06748EJV6 US06748EJV65 92.3711% https://www.sec.gov/Archives/edgar/data/312070/000148105721001972/form424b2.htm
743 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Apr-19-2024 04/16/21 04/21/21 04/19/24 06748EH63 US06748EH633 96.7672% https://www.sec.gov/Archives/edgar/data/312070/000148105721001948/form424b2.htm
744 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Apr-19-2024 04/16/21 04/21/21 04/19/24 06748EK44 US06748EK447 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721001962/form424b2.htm
745 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Oct-20-2022 04/16/21 04/21/21 10/20/22 06748EHZ9 US06748EHZ97 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721001967/form424b2.htm
746 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Apr-19-2024 04/16/21 04/21/21 04/19/24 06748EH71 US06748EH716 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721001965/form424b2.htm
747 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Jul-21-2022 04/16/21 04/21/21 07/21/22 06748EGX5 US06748EGX58 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721001961/form424b2.htm
748 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CONTINGENT CPN)  Apr-20-2023 04/16/21 04/21/21 04/20/23 06741WTF7 US06741WTF76 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721001963/form424b2.htm
749 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  May-24-2022 04/19/21 04/22/21 05/24/22 06741WSS0 US06741WSS07 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721002015/form424b2.htm
750 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CTGNT CPN NT)  Apr-24-2023 04/19/21 04/22/21 04/24/23 06748EKF9 US06748EKF96 92.4750% https://www.sec.gov/Archives/edgar/data/312070/000148105721002014/form424b2.htm
751 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Jul-22-2022 04/19/21 04/22/21 07/22/22 06748EK28 US06748EK280 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721002016/form424b2.htm
752 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  May-24-2022 04/19/21 04/22/21 05/24/22 06741WSU5 US06741WSU52 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721002013/form424b2.htm
753 GLOBAL MTN ZERO CPN SER A EQUITY-LINKED (DIGITAL NT) 0.000 Apr-29-2022 04/19/21 04/22/21 04/29/22 06741WTK6 US06741WTK61 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721002020/form424b2.htm
754 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Apr-24-2023 04/19/21 04/22/21 04/24/23 06748EG31 US06748EG312 94.2667% https://www.sec.gov/Archives/edgar/data/312070/000148105721002021/form424b2.htm
755 GLOBAL MTN SER A EQUITY-LINKED (AIRBAG AUTOCALLABLE YIELD NT) 11.400 Apr-22-2022 04/20/21 04/23/21 04/22/22 06747R428 US06747R4285 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321005909/dp149735_424b2-3886ubs.htm
756 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Apr-24-2024 04/20/21 04/23/21 04/24/24 06748EKC6 US06748EKC65 92.6000% https://www.sec.gov/Archives/edgar/data/312070/000148105721002050/form424b2.htm
757 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Oct-25-2022 04/20/21 04/23/21 10/25/22 06748EKS1 US06748EKS18 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721002054/form424b2.htm
758 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Apr-25-2024 04/20/21 04/23/21 04/25/24 06748EK51 US06748EK512 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721002051/form424b2.htm
759 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Apr-25-2023 04/20/21 04/23/21 04/25/23 06741WTJ9 US06741WTJ98 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721002055/form424b2.htm
760 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Apr-25-2024 04/20/21 04/23/21 04/25/24 06748EK77 US06748EK777 94.4290% https://www.sec.gov/Archives/edgar/data/312070/000148105721002053/form424b2.htm
761 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Oct-25-2023 04/20/21 04/23/21 10/25/23 06748EL68 US06748EL684 97.9667% https://www.sec.gov/Archives/edgar/data/312070/000148105721002057/form424b2.htm
762 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Apr-25-2024 04/21/21 04/26/21 04/25/24 06748EKR3 US06748EKR35 92.2875% https://www.sec.gov/Archives/edgar/data/312070/000148105721002077/form424b2.htm
763 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Apr-25-2024 04/21/21 04/26/21 04/25/24 06748EKH5 US06748EKH52 93.6000% https://www.sec.gov/Archives/edgar/data/312070/000148105721002079/form424b2.htm
764 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Apr-26-2023 04/21/21 04/26/21 04/26/23 06748EL35 US06748EL353 97.9125% https://www.sec.gov/Archives/edgar/data/312070/000148105721002078/form424b2.htm
765 GLOBAL MTN FLTG RT SER A INDEX-LINKED (TRGGR CALL CTGNT YIELD)  Apr-25-2024 04/22/21 04/27/21 04/25/24 06747R394 US06747R3949 93.4750% https://www.sec.gov/Archives/edgar/data/312070/000095010321006017/dp149863_424b2-3890ubs.htm
766 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Apr-29-2024 04/22/21 04/27/21 04/29/24 06748ELN1 US06748ELN12 95.4750% https://www.sec.gov/Archives/edgar/data/312070/000148105721002093/form424b2.htm
767 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Apr-25-2024 04/22/21 04/27/21 04/25/24 06748ELG6 US06748ELG60 94.3000% https://www.sec.gov/Archives/edgar/data/312070/000148105721002091/form424b2.htm
768 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Apr-25-2024 04/22/21 04/27/21 04/25/24 06748ELJ0 US06748ELJ00 95.1000% https://www.sec.gov/Archives/edgar/data/312070/000148105721002092/form424b2.htm
769 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CONTINGENT CPN)  Apr-27-2023 04/22/21 04/27/21 04/27/23 06741WTL4 US06741WTL45 91.0000% https://www.sec.gov/Archives/edgar/data/312070/000148105721002094/form424b2.htm
770 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Apr-26-2024 04/23/21 04/28/21 04/26/24 06747R469 US06747R4699 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321006110/dp149946_424b2-3881ms.htm
771 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CTGNT INC CALLABLE SEC)  Apr-27-2023 04/23/21 04/28/21 04/27/23 06748EKA0 US06748EKA00 96.0375% https://www.sec.gov/Archives/edgar/data/312070/000095010321006137/dp149928_424b2-3876ms.htm
772 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CTGNT INC CALLABLE SEC)  Apr-27-2023 04/23/21 04/28/21 04/27/23 06748EL43 US06748EL437 96.7500% https://www.sec.gov/Archives/edgar/data/312070/000095010321006135/dp149929_424b2-3885ms.htm
773 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Apr-26-2024 04/23/21 04/28/21 04/26/24 06748EJ95 US06748EJ951 97.8500% https://www.sec.gov/Archives/edgar/data/312070/000148105721002121/form424b2.htm
774 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CTGNT INC CALLABLE SEC)  Apr-26-2024 04/23/21 04/28/21 04/26/24 06748EKT9 US06748EKT90 96.8500% https://www.sec.gov/Archives/edgar/data/312070/000095010321006130/dp149944_424b2-3883ms.htm
775 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Apr-26-2024 04/23/21 04/28/21 04/26/24 06747R485 US06747R4855 91.6625% https://www.sec.gov/Archives/edgar/data/312070/000095010321006108/dp149940_424b2-3880ms.htm
776 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Apr-26-2024 04/23/21 04/28/21 04/26/24 06748EJA2 US06748EJA29 94.9125% https://www.sec.gov/Archives/edgar/data/312070/000148105721002123/form424b2.htm
777 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Apr-26-2024 04/23/21 04/28/21 04/26/24 06748EJD6 US06748EJD67 99.4500% https://www.sec.gov/Archives/edgar/data/312070/000148105721002120/form424b2.htm
778 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Oct-27-2022 04/23/21 04/28/21 10/27/22 06748EKQ5 US06748EKQ51 92.7672% https://www.sec.gov/Archives/edgar/data/312070/000148105721002105/form424b2.htm
779 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Apr-26-2024 04/23/21 04/28/21 04/26/24 06748EJB0 US06748EJB02 96.9750% https://www.sec.gov/Archives/edgar/data/312070/000148105721002122/form424b2.htm
780 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Apr-26-2024 04/23/21 04/28/21 04/26/24 06747R493 US06747R4939 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321006109/dp149943_424b2-3879ms.htm
781 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  May-26-2022 04/23/21 04/28/21 05/26/22 06748EKJ1 US06748EKJ19 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721002119/form424b2.htm
782 GLOBAL MTN ZERO CPN SER A EQUITY-LINKED (BUFFERED SUPERTRACK) 0.000 Feb-28-2023 04/23/21 04/28/21 02/28/23 06748EK85 US06748EK850 105.1000% https://www.sec.gov/Archives/edgar/data/312070/000148105721002113/form424b2.htm
783 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Apr-26-2024 04/23/21 04/28/21 04/26/24 06748ELK7 US06748ELK72 94.9125% https://www.sec.gov/Archives/edgar/data/312070/000148105721002107/form424b2.htm
784 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Apr-26-2024 04/23/21 04/28/21 04/26/24 06748EL84 US06748EL841 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721002125/form424b2.htm
785 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Apr-30-2024 04/23/21 04/28/21 04/30/24 06748ELB7 US06748ELB73 93.5375% https://www.sec.gov/Archives/edgar/data/312070/000148105721002106/form424b2.htm
786 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BARRIER SUPERTRACK NT) 0.000 Apr-28-2026 04/23/21 04/28/21 04/28/26 06748EJ87 US06748EJ878 105.1000% https://www.sec.gov/Archives/edgar/data/312070/000148105721002117/form424b2.htm
787 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Jan-26-2023 04/23/21 04/28/21 01/26/23 06748ELY7 US06748ELY76 97.1000% https://www.sec.gov/Archives/edgar/data/312070/000148105721002112/form424b2.htm
788 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Jan-26-2023 04/23/21 04/28/21 01/26/23 06748ELZ4 US06748ELZ42 93.6625% https://www.sec.gov/Archives/edgar/data/312070/000148105721002115/form424b2.htm
789 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BARRIER SUPERTRACK) 0.000 Apr-28-2027 04/23/21 04/28/21 04/28/27 06748EJ79 US06748EJ795 105.1000% https://www.sec.gov/Archives/edgar/data/312070/000148105721002114/form424b2.htm
790 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Apr-28-2025 04/23/21 04/28/21 04/28/25 06748EKU6 US06748EKU63 98.3500% https://www.sec.gov/Archives/edgar/data/312070/000148105721002124/form424b2.htm
791 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Jan-26-2023 04/23/21 04/28/21 01/26/23 06748ELV3 US06748ELV38 96.6000% https://www.sec.gov/Archives/edgar/data/312070/000148105721002108/form424b2.htm
792 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Apr-26-2024 04/23/21 04/28/21 04/26/24 06748ELE1 US06748ELE13 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721002109/form424b2.htm
793 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Apr-26-2024 04/23/21 04/28/21 04/26/24 06748ELT8 US06748ELT81 92.9672% https://www.sec.gov/Archives/edgar/data/312070/000148105721002110/form424b2.htm
794 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CTGNT INCOME CALLABLE)  Apr-27-2023 04/23/21 04/28/21 04/27/23 06748EKG7 US06748EKG79 97.4125% https://www.sec.gov/Archives/edgar/data/312070/000095010321006107/dp149950_424b2-3878ms.htm
795 GLOBAL MTN ZERO CPN SER A INDEX-LINKED 0.000 Apr-27-2028 04/23/21 04/28/21 04/27/28 06748EJ53 US06748EJ530 105.1000% https://www.sec.gov/Archives/edgar/data/312070/000148105721002126/form424b2.htm
796 GLOBAL MTN ZERO CPN SER A INDEX-LINKED 0.000 Oct-28-2026 04/23/21 04/28/21 10/28/26 06748EJ61 US06748EJ613 105.1000% https://www.sec.gov/Archives/edgar/data/312070/000148105721002151/form424b2.htm
797 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (BUFFERED AUTOCALLABLE)  Apr-29-2022 04/26/21 04/29/21 04/29/22 06748EM59 US06748EM591 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721002144/form424b2.htm
798 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Apr-29-2022 04/26/21 04/29/21 04/29/22 06741WTN0 US06741WTN01 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321006214/dp150103_424b2-3897ms.htm
799 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Apr-28-2023 04/26/21 04/29/21 04/28/23 06748EM42 US06748EM427 94.1625% https://www.sec.gov/Archives/edgar/data/312070/000148105721002143/form424b2.htm
800 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Oct-31-2023 04/26/21 04/29/21 10/31/23 06748ELD3 US06748ELD30 97.4328% https://www.sec.gov/Archives/edgar/data/312070/000148105721002145/form424b2.htm
801 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Oct-31-2023 04/26/21 04/29/21 10/31/23 06748EM34 US06748EM344 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721002142/form424b2.htm
802 GLOBAL MTN FLTG RT SER A INDEX-LINKED (TRIGGER CALL CTGNT YIELD)  Oct-31-2024 04/27/21 04/30/21 10/31/24 06747R329 US06747R3295 93.1000% https://www.sec.gov/Archives/edgar/data/312070/000095010321006325/dp150177_424b2-3900ubs.htm
803 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Apr-30-2024 04/27/21 04/30/21 04/30/24 06748EGE7 US06748EGE77 97.6000% https://www.sec.gov/Archives/edgar/data/312070/000148105721002168/form424b2.htm
804 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Oct-31-2022 04/27/21 04/30/21 10/31/22 06748EHP1 US06748EHP16 96.6625% https://www.sec.gov/Archives/edgar/data/312070/000148105721002186/form424b2.htm
805 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK NT) 0.000 Oct-31-2023 04/27/21 04/30/21 10/31/23 06748EGL1 US06748EGL11 105.1000% https://www.sec.gov/Archives/edgar/data/312070/000148105721002169/form424b2.htm
806 GLOBAL MTN ZERO CPN SER A EQUITY-LINKED (BARRIER SUPERTRACK) 0.000 Apr-30-2024 04/27/21 04/30/21 04/30/24 06741WTM2 US06741WTM28 105.1000% https://www.sec.gov/Archives/edgar/data/312070/000148105721002166/form424b2.htm
807 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK NT) 0.000 May-31-2022 04/27/21 04/30/21 05/31/22 06748EHH9 US06748EHH99 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721002167/form424b2.htm
808 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BARRIER SUPERTRACK NT) 0.000 Apr-30-2026 04/27/21 04/30/21 04/30/26 06748EH89 US06748EH898 105.1000% https://www.sec.gov/Archives/edgar/data/312070/000148105721002170/form424b2.htm
809 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Apr-28-2023 04/27/21 04/30/21 04/28/23 06748ELF8 US06748ELF87 94.1000% https://www.sec.gov/Archives/edgar/data/312070/000148105721002165/form424b2.htm
810 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BARRIER SUPERTRACK NT) 0.000 Apr-30-2025 04/27/21 04/30/21 04/30/25 06748EHG1 US06748EHG17 105.1000% https://www.sec.gov/Archives/edgar/data/312070/000148105721002172/form424b2.htm
811 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Oct-31-2023 04/27/21 04/30/21 10/31/23 06748ELL5 US06748ELL55 92.8328% https://www.sec.gov/Archives/edgar/data/312070/000148105721002177/form424b2.htm
812 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK NT) 0.000 Apr-30-2026 04/27/21 04/30/21 04/30/26 06748EHE6 US06748EHE68 105.1000% https://www.sec.gov/Archives/edgar/data/312070/000148105721002171/form424b2.htm
813 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Oct-31-2024 04/27/21 04/30/21 10/31/24 06748ELM3 US06748ELM39 92.5672% https://www.sec.gov/Archives/edgar/data/312070/000148105721002179/form424b2.htm
814 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Jan-31-2023 04/27/21 04/30/21 01/31/23 06748EKV4 US06748EKV47 96.3000% https://www.sec.gov/Archives/edgar/data/312070/000148105721002162/form424b2.htm
815 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Jan-31-2023 04/27/21 04/30/21 01/31/23 06748ELC5 US06748ELC56 98.2250% https://www.sec.gov/Archives/edgar/data/312070/000148105721002164/form424b2.htm
816 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Jan-31-2023 04/27/21 04/30/21 01/31/23 06748ELA9 US06748ELA90 95.7000% https://www.sec.gov/Archives/edgar/data/312070/000148105721002174/form424b2.htm
817 GLOBAL MTN ZERO CPN SER A EQUITY-LINKED (BARRIER SUPERTRACK NT) 0.000 Apr-30-2024 04/27/21 04/30/21 04/30/24 06748EHA4 US06748EHA47 105.1000% https://www.sec.gov/Archives/edgar/data/312070/000148105721002198/form424b2.htm
818 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Oct-31-2022 04/27/21 04/30/21 10/31/22 06748EHQ9 US06748EHQ98 98.4328% https://www.sec.gov/Archives/edgar/data/312070/000148105721002187/form424b2.htm
819 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Jan-31-2023 04/27/21 04/30/21 01/31/23 06748EKW2 US06748EKW20 97.7672% https://www.sec.gov/Archives/edgar/data/312070/000148105721002163/form424b2.htm
820 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Jan-31-2024 04/27/21 04/30/21 01/31/24 06748EKX0 US06748EKX03 98.0995% https://www.sec.gov/Archives/edgar/data/312070/000148105721002173/form424b2.htm
821 GLOBAL MTN SER A INDEX-LINKED (BUFFERED NT) 5.750 Apr-28-2022 04/27/21 05/03/21 04/28/22 06748EMC4 US06748EMC48 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721002175/form424b2.htm
822 GLOBAL MTN SER A INDEX-LINKED (BUFFERED CALLABLE NT) 3.250 Apr-30-2024 04/27/21 04/30/21 04/30/24 06748EHX4 US06748EHX40 100.7667% https://www.sec.gov/Archives/edgar/data/312070/000148105721002189/form424b2.htm
823 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE NT)  Oct-31-2022 04/27/21 04/30/21 10/31/22 06748EJC8 US06748EJC84 101.0974% https://www.sec.gov/Archives/edgar/data/312070/000148105721002181/form424b2.htm
824 GLOBAL MTN SER A INDEX-LINKED (BUFFERED NT) 2.850 Apr-30-2024 04/27/21 04/30/21 04/30/24 06748EGM9 US06748EGM93 101.5375% https://www.sec.gov/Archives/edgar/data/312070/000148105721002180/form424b2.htm
825 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED DIGITAL NT) 0.000 Apr-28-2023 04/27/21 04/30/21 04/28/23 06748EGN7 US06748EGN76 105.1000% https://www.sec.gov/Archives/edgar/data/312070/000148105721002178/form424b2.htm
826 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED DIGITAL NT) 0.000 Apr-30-2025 04/27/21 04/30/21 04/30/25 06748EGP2 US06748EGP25 105.1000% https://www.sec.gov/Archives/edgar/data/312070/000148105721002193/form424b2.htm
827 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (DUAL DIRECTIONAL NT) 0.000 Apr-30-2025 04/27/21 04/30/21 04/30/25 06748EHT3 US06748EHT38 105.1000% https://www.sec.gov/Archives/edgar/data/312070/000148105721002188/form424b2.htm
828 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Apr-28-2023 04/27/21 04/30/21 04/28/23 06748EJL8 US06748EJL83 99.1000% https://www.sec.gov/Archives/edgar/data/312070/000148105721002183/form424b2.htm
829 GLOBAL MTN ZERO CPN SER A INDEX-LINKED 0.000 Apr-28-2028 04/27/21 04/30/21 04/28/28 06748EGJ6 US06748EGJ64 105.1000% https://www.sec.gov/Archives/edgar/data/312070/000148105721002192/form424b2.htm
830 GLOBAL MTN FLTG RT SER A INDEX-LINKED (TRIGGER CALL CTGNT YIELD)  Oct-31-2024 04/28/21 04/30/21 10/31/24 06747R337 US06747R3378 93.6875% https://www.sec.gov/Archives/edgar/data/312070/000095010321006414/dp150245_424b2-3899ubs.htm
831 GLOBAL MTN SER A INDEX-LINKED (TRIGGER CALLABLE YIELD NT) 4.430 Aug-2-2022 04/28/21 04/30/21 08/02/22 06747R352 US06747R3527 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321006330/dp150228_424b2-3895ubs.htm
832 GLOBAL MTN SER A INDEX-LINKED (TRIGGER CALLABLE YIELD NT) 6.390 Aug-2-2022 04/28/21 04/30/21 08/02/22 06747R345 US06747R3451 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321006331/dp150243_424b2-3896ubs.htm
833 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Apr-30-2024 04/28/21 04/30/21 04/30/24 06741WST8 US06741WST89 88.1002% https://www.sec.gov/Archives/edgar/data/312070/000148105721002190/form424b2.htm
834 GLOBAL MTN SER A EQUITY-LINKED (AIRBAG AUTOCALLABLE YIELD NT) 6.750 May-2-2022 04/28/21 04/30/21 05/02/22 06747R295 US06747R2958 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321006326/dp150227_424b2-3903ubs.htm
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835 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Oct-30-2023 04/28/21 04/30/21 10/30/23 06741WTH3 US06741WTH33 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721003608/form424b2.htm
836 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Apr-30-2024 04/28/21 04/30/21 04/30/24 06748EKK8 US06748EKK81 97.1000% https://www.sec.gov/Archives/edgar/data/312070/000148105721002194/form424b2.htm
837 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  May-2-2024 04/28/21 05/03/21 05/02/24 06747R436 US06747R4368 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321006522/dp150328_424b2-3887ms.htm
838 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CONTINGENT CPN)  May-2-2024 04/28/21 05/03/21 05/02/24 06741WTQ3 US06741WTQ32 96.9750% https://www.sec.gov/Archives/edgar/data/312070/000148105721002239/form424b2.htm
839 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  May-3-2023 04/28/21 05/03/21 05/03/23 06748EMQ3 US06748EMQ34 91.6000% https://www.sec.gov/Archives/edgar/data/312070/000148105721002238/form424b2.htm
840 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  May-2-2024 04/28/21 05/03/21 05/02/24 06748EM67 US06748EM674 98.2250% https://www.sec.gov/Archives/edgar/data/312070/000148105721002236/form424b2.htm
841 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  May-2-2024 04/28/21 05/03/21 05/02/24 06748EM75 US06748EM757 98.5375% https://www.sec.gov/Archives/edgar/data/312070/000148105721002237/form424b2.htm
842 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (TRIGGER GEARS) 0.000 Apr-30-2026 04/28/21 04/30/21 04/30/26 06747R444 US06747R4442 105.1000% https://www.sec.gov/Archives/edgar/data/312070/000095010321006327/dp150230_424b2-3884ubs.htm
843 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  May-2-2024 04/29/21 05/04/21 05/02/24 06748ELQ4 US06748ELQ43 93.6625% https://www.sec.gov/Archives/edgar/data/312070/000148105721002281/form424b2.htm
844 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Apr-30-2024 04/29/21 05/04/21 04/30/24 06748EM83 US06748EM831 95.0998% https://www.sec.gov/Archives/edgar/data/312070/000148105721002283/form424b2.htm
845 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  May-3-2024 04/30/21 05/05/21 05/03/24 06747R378 US06747R3782 94.1000% https://www.sec.gov/Archives/edgar/data/312070/000095010321006677/dp150520_424b2-3894ms.htm
846 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CTGNT INC CALLABLE SEC)  May-4-2023 04/30/21 05/05/21 05/04/23 06748ELP6 US06748ELP69 96.2250% https://www.sec.gov/Archives/edgar/data/312070/000095010321006661/dp150491_424b2-3891ms.htm
847 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CTGNT INCOME CALLABLE)  May-4-2023 04/30/21 05/05/21 05/04/23 06748ELH4 US06748ELH44 97.6000% https://www.sec.gov/Archives/edgar/data/312070/000095010321006663/dp150488_424b2-3888ms.htm
848 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (TRIGGER PLUS) 0.000 May-5-2027 04/30/21 05/05/21 05/05/27 06747R535 US06747R5357 105.1000% https://www.sec.gov/Archives/edgar/data/312070/000095010321006654/dp150487_424b2-3875ms.htm
849 GLOBAL MTN ZERO CPN SER A EQUITY-LINKED (PLUS) 0.000 Aug-4-2022 04/30/21 05/05/21 08/04/22 06747R410 US06747R4103 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321006662/dp150489_424b2-3889ms.htm
850 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Nov-2-2023 04/30/21 05/05/21 11/02/23 06748EMU4 US06748EMU46 92.6000% https://www.sec.gov/Archives/edgar/data/312070/000148105721002540/form424b2.htm
851 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (PLUS) 0.000 Aug-3-2022 04/30/21 05/05/21 08/03/22 06747R519 US06747R5191 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321006651/dp150479_424b2-3877ms.htm
852 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (TRGR AUTOCAL CTGT YIELD)  May-3-2024 04/30/21 05/05/21 05/03/24 06747R139 US06747R1398 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321006637/dp150499_424b2-3916ubs.htm
853 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  May-3-2024 04/30/21 05/05/21 05/03/24 06747R386 US06747R3865 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321006664/dp150493_424b2-3893ms.htm
854 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Apr-30-2024 04/30/21 05/05/21 04/30/24 06748EL50 US06748EL502 93.8500% https://www.sec.gov/Archives/edgar/data/312070/000148105721002378/form424b2.htm
855 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  May-3-2024 04/30/21 05/05/21 05/03/24 06748EM91 US06748EM914 94.8000% https://www.sec.gov/Archives/edgar/data/312070/000148105721002370/form424b2.htm
856 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  May-5-2022 04/30/21 05/05/21 05/05/22 06747R360 US06747R3600 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321006665/dp150492_424b2-3892ms.htm
857 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Nov-3-2022 04/30/21 05/05/21 11/03/22 06748EMB6 US06748EMB64 93.1000% https://www.sec.gov/Archives/edgar/data/312070/000148105721002738/form424b2.htm
858 GLOBAL MTN ZERO CPN SER A EQUITY-LINKED (BUFFERED PLUS) 0.000 Nov-3-2023 04/30/21 05/05/21 11/03/23 06747R527 US06747R5274 105.1000% https://www.sec.gov/Archives/edgar/data/312070/000095010321006649/dp150468_424b2-3874ms.htm
859 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Nov-2-2023 04/30/21 05/05/21 11/02/23 06748EMD2 US06748EMD21 94.4344% https://www.sec.gov/Archives/edgar/data/312070/000148105721002746/form424b2.htm
860 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  May-5-2022 04/30/21 05/05/21 05/05/22 06741WTU4 US06741WTU44 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721002364/form424b2.htm
861 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Oct-31-2022 04/30/21 05/05/21 10/31/22 06748EHN6 US06748EHN67 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721002374/form424b2.htm
862 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK NT) 0.000 Apr-28-2023 04/30/21 05/05/21 04/28/23 06748EHJ5 US06748EHJ55 105.1000% https://www.sec.gov/Archives/edgar/data/312070/000148105721002361/form424b2.htm
863 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK) 0.000 May-5-2026 04/30/21 05/05/21 05/05/26 06748EP98 US06748EP982 105.1000% https://www.sec.gov/Archives/edgar/data/312070/000148105721002380/form424b2.htm
864 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  May-4-2023 04/30/21 05/05/21 05/04/23 06741WTS9 US06741WTS97 94.7250% https://www.sec.gov/Archives/edgar/data/312070/000148105721002435/form424b2.htm
865 GLOBAL MTN SER A INDEX-LINKED (AUTOCALLABLE NT) 6.750 Jan-31-2022 04/30/21 05/05/21 01/31/22 06748EHS5 US06748EHS54 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721003198/form424b2.htm
866 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  May-4-2023 04/30/21 05/05/21 05/04/23 06741WTT7 US06741WTT70 90.7000% https://www.sec.gov/Archives/edgar/data/312070/000148105721002384/form424b2.htm
867 GLOBAL MTN ZERO CPN SER A EQUITY-LINKED (BUFFERED SUPERTRACK NT) 0.000 May-5-2023 04/30/21 05/05/21 05/05/23 06748EMG5 US06748EMG51 105.1000% https://www.sec.gov/Archives/edgar/data/312070/000148105721002365/form424b2.htm
868 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  May-3-2024 04/30/21 05/05/21 05/03/24 06748EM26 US06748EM260 94.3672% https://www.sec.gov/Archives/edgar/data/312070/000148105721002388/form424b2.htm
869 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  May-3-2024 04/30/21 05/05/21 05/03/24 06748ELR2 US06748ELR26 98.3500% https://www.sec.gov/Archives/edgar/data/312070/000148105721002392/form424b2.htm
870 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  May-31-2023 04/30/21 05/05/21 05/31/23 06748EMR1 US06748EMR17 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721003195/form424b2.htm
871 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  May-31-2022 04/30/21 05/05/21 05/31/22 06748EHR7 US06748EHR71 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721003196/form424b2.htm
872 GLOBAL MTN ZERO CPN SER A EQUITY-LINKED (BARRIER SUPERTRACK NT) 0.000 Apr-30-2024 04/30/21 05/05/21 04/30/24 06748EHB2 US06748EHB20 105.1000% https://www.sec.gov/Archives/edgar/data/312070/000148105721002386/form424b2.htm
873 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  May-5-2022 04/30/21 05/05/21 05/05/22 06748ELW1 US06748ELW11 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721002377/form424b2.htm
874 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Apr-30-2024 04/30/21 05/05/21 04/30/24 06748EKZ5 US06748EKZ50 96.0375% https://www.sec.gov/Archives/edgar/data/312070/000148105721002355/form424b2.htm
875 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Oct-31-2022 04/30/21 05/05/21 10/31/22 06748EKY8 US06748EKY85 94.1000% https://www.sec.gov/Archives/edgar/data/312070/000148105721003197/form424b2.htm
876 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  May-3-2024 04/30/21 05/05/21 05/03/24 06748EKP7 US06748EKP78 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721002379/form424b2.htm
877 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  May-4-2023 04/30/21 05/05/21 05/04/23 06748EPE7 US06748EPE76 93.2875% https://www.sec.gov/Archives/edgar/data/312070/000095010321006642/dp150503_424b2-3918barc.htm
878 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  May-3-2024 04/30/21 05/05/21 05/03/24 06748ELS0 US06748ELS09 99.8500% https://www.sec.gov/Archives/edgar/data/312070/000148105721002393/form424b2.htm
879 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BARRIER SUPERTRACK NT) 0.000 Apr-30-2026 04/30/21 05/05/21 04/30/26 06748EH97 US06748EH971 105.1000% https://www.sec.gov/Archives/edgar/data/312070/000148105721002357/form424b2.htm
880 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BARRIER SUPERTRACK) 0.000 Apr-30-2024 04/30/21 05/05/21 04/30/24 06748EHK2 US06748EHK29 105.1000% https://www.sec.gov/Archives/edgar/data/312070/000148105721002360/form424b2.htm
881 GLOBAL MTN SER A EQUITY-LINKED (AUTOCALLABLE NT) 12.750 May-3-2024 04/30/21 05/05/21 05/03/24 06741WTR1 US06741WTR15 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721003266/form424b2.htm
882 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK) 0.000 Apr-30-2026 04/30/21 05/05/21 04/30/26 06748EHD8 US06748EHD85 105.1000% https://www.sec.gov/Archives/edgar/data/312070/000148105721002359/form424b2.htm
883 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (TRGR AUTOCAL CTGT YIELD)  May-3-2024 04/30/21 05/05/21 05/03/24 06747R121 US06747R1216 95.1000% https://www.sec.gov/Archives/edgar/data/312070/000095010321006637/dp150499_424b2-3916ubs.htm
884 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK NT) 0.000 May-31-2022 04/30/21 05/05/21 05/31/22 06748EHL0 US06748EHL02 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721002362/form424b2.htm
885 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED DUAL DIRECT NT) 0.000 Oct-31-2023 04/30/21 05/05/21 10/31/23 06748EHU0 US06748EHU01 105.1000% https://www.sec.gov/Archives/edgar/data/312070/000148105721002394/form424b2.htm
886 GLOBAL MTN ZERO CPN SER A INDEX-LINKED 0.000 May-5-2026 04/30/21 05/05/21 05/05/26 06748EGK3 US06748EGK38 105.1000% https://www.sec.gov/Archives/edgar/data/312070/000148105721002397/form424b2.htm
887 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  May-9-2022 05/04/21 05/07/21 05/09/22 06747T101 US06747T1016 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321006846/dp150677_424b2-3922.htm
888 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  May-9-2022 05/04/21 05/07/21 05/09/22 06741WTX8 US06741WTX82 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321006847/dp150678_424b2-3923ms.htm
889 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Nov-10-2023 05/04/21 05/07/21 11/10/23 06748ELU5 US06748ELU54 91.2472% https://www.sec.gov/Archives/edgar/data/312070/000148105721002482/form424b2.htm
890 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  May-9-2024 05/04/21 05/07/21 05/09/24 06748EMP5 US06748EMP50 96.6425% https://www.sec.gov/Archives/edgar/data/312070/000148105721002484/form424b2.htm
891 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Feb-8-2023 05/04/21 05/07/21 02/08/23 06748ENN9 US06748ENN93 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721002488/form424b2.htm
892 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BARRIER SUPERTRACK) 0.000 May-7-2026 05/04/21 05/07/21 05/07/26 06748EPD9 US06748EPD93 104.5800% https://www.sec.gov/Archives/edgar/data/312070/000148105721002490/form424b2.htm
893 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Feb-8-2023 05/04/21 05/07/21 02/08/23 06748EP80 US06748EP800 93.3300% https://www.sec.gov/Archives/edgar/data/312070/000148105721002489/form424b2.htm
894 4yNC1y Fixed Callable 05/04/21 05/12/21 05/12/25 06748EPV9 US06748EPV91 103.4800% https://www.sec.gov/Archives/edgar/data/312070/000148105721002522/form424b2.htm
895 GLOBAL MTN FLTG RT SER A INDEX-LINKED (TRGGR CALL CTGNT YIELD)  Nov-9-2023 05/05/21 05/10/21 11/09/23 06747T200 US06747T2006 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321006876/dp150723_424b2-3924ubs.htm
896 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  May-10-2022 05/05/21 05/10/21 05/10/22 06747T408 US06747T4085 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321006880/dp150722_424b2-3926ms.htm
897 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CTGNT CPN NT)  Nov-10-2023 05/05/21 05/10/21 11/10/23 06741WUB4 US06741WUB44 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721002538/form424b2.htm
898 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Nov-9-2023 05/05/21 05/10/21 11/09/23 06748EMF7 US06748EMF78 95.2468% https://www.sec.gov/Archives/edgar/data/312070/000148105721002531/form424b2.htm
899 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  May-10-2024 05/05/21 05/10/21 05/10/24 06748EPQ0 US06748EPQ07 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721002535/form424b2.htm
900 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  May-10-2023 05/05/21 05/10/21 05/10/23 06748EPA5 US06748EPA54 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721002534/form424b2.htm
901 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK NT) 0.000 May-8-2026 05/05/21 05/10/21 05/08/26 06748EN58 US06748EN581 104.5800% https://www.sec.gov/Archives/edgar/data/312070/000148105721005101/form424b2.htm
902 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Feb-10-2023 05/05/21 05/10/21 02/10/23 06748EN41 US06748EN417 96.9550% https://www.sec.gov/Archives/edgar/data/312070/000148105721002532/form424b2.htm
903 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK NT) 0.000 Jul-15-2022 05/05/21 05/10/21 07/15/22 06748EPZ0 US06748EPZ06 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721002536/form424b2.htm
904 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  May-9-2024 05/06/21 05/11/21 05/09/24 06748EQ63 US06748EQ634 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721002556/form424b2.htm
905 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  May-11-2023 05/06/21 05/11/21 05/11/23 06748EQ71 US06748EQ717 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721002557/form424b2.htm
906 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  May-10-2024 05/06/21 05/11/21 05/10/24 06748EQB2 US06748EQB29 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721002558/form424b2.htm
907 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  May-9-2024 05/06/21 05/11/21 05/09/24 06748EPF4 US06748EPF42 96.1425% https://www.sec.gov/Archives/edgar/data/312070/000148105721002554/form424b2.htm
908 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Nov-10-2022 05/06/21 05/11/21 11/10/22 06748EMT7 US06748EMT72 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721002553/form424b2.htm
909 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (AUTOCALL CTGNT CPN NT)  May-9-2024 05/06/21 05/11/21 05/09/24 06741WUA6 US06741WUA60 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721002560/form424b2.htm
910 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (AUTOCALL CTGNT CPN NT)  May-9-2024 05/06/21 05/11/21 05/09/24 06741WTY6 US06741WTY65 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721002559/form424b2.htm
911 GLOBAL MTN FLTG RT SER A INDEX-LINKED (TRIGGER CALL CTGNT YIELD)  May-10-2024 05/07/21 05/12/21 05/10/24 06747T309 US06747T3095 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321006981/dp150838_424b2-3925ubs.htm
912 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CTGNT INC CALLABLE SEC)  Nov-10-2023 05/07/21 05/12/21 11/10/23 06748EMS9 US06748EMS99 96.1425% https://www.sec.gov/Archives/edgar/data/312070/000095010321006984/dp150839_424b2-3906ms.htm
913 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  May-10-2024 05/07/21 05/12/21 05/10/24 06747R113 US06747R1133 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321007017/dp150848_424b2-3920ms.htm
914 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  May-11-2023 05/07/21 05/12/21 05/11/23 06748EQ48 US06748EQ485 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721002603/form424b2.htm
915 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  May-11-2023 05/07/21 05/12/21 05/11/23 06748EQH9 US06748EQH98 89.4800% https://www.sec.gov/Archives/edgar/data/312070/000148105721002590/form424b2.htm
916 GLOBAL MTN ZERO CPN SER A EQUITY-LINKED (PLUS) 0.000 Aug-11-2022 05/07/21 05/12/21 08/11/22 06747R311 US06747R3113 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321006985/dp150840_424b2-3902ms.htm
917 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (TRGR AUTOCAL CTGT YIELD)  May-10-2024 05/07/21 05/12/21 05/10/24 06747T507 US06747T5074 94.3925% https://www.sec.gov/Archives/edgar/data/312070/000095010321006983/dp150844_424b2-3929ubs.htm
918 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (TRGR AUTOCAL CTGT YIELD)  May-10-2024 05/07/21 05/12/21 05/10/24 06747T606 US06747T6064 96.8925% https://www.sec.gov/Archives/edgar/data/312070/000095010321006980/dp150843_424b2-3928ubs.htm
919 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  May-10-2024 05/07/21 05/12/21 05/10/24 06748EPM9 US06748EPM92 92.5800% https://www.sec.gov/Archives/edgar/data/312070/000148105721002582/form424b2.htm
920 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  May-12-2023 05/07/21 05/12/21 05/12/23 06748EPW7 US06748EPW74 92.5800% https://www.sec.gov/Archives/edgar/data/312070/000148105721002588/form424b2.htm
921 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Jun-10-2022 05/07/21 05/12/21 06/10/22 06741WTW0 US06741WTW00 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721002583/form424b2.htm
922 GLOBAL MTN ZERO CPN SER A EQUITY-LINKED (BUFFERED SUPERTRACK) 0.000 Nov-10-2022 05/07/21 05/12/21 11/10/22 06748ENB5 US06748ENB55 104.5800% https://www.sec.gov/Archives/edgar/data/312070/000148105721002585/form424b2.htm
923 GLOBAL MTN ZERO CPN SER A EQUITY-LINKED (BUFFERED SUPERTRACK NT) 0.000 Nov-10-2022 05/07/21 05/12/21 11/10/22 06748ENC3 US06748ENC39 104.5800% https://www.sec.gov/Archives/edgar/data/312070/000148105721002586/form424b2.htm
924 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CTGNT INCOME CALLABLE)  Nov-10-2023 05/07/21 05/12/21 11/10/23 06748ENR0 US06748ENR08 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321007019/dp150841_424b2-3914ms.htm
925 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Aug-11-2022 05/07/21 05/12/21 08/11/22 06741WTP5 US06741WTP58 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721002581/form424b2.htm
926 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  May-10-2024 05/07/21 05/12/21 05/10/24 06748EPS6 US06748EPS62 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721002592/form424b2.htm
927 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Nov-10-2023 05/07/21 05/12/21 11/10/23 06748EPN7 US06748EPN75 97.0800% https://www.sec.gov/Archives/edgar/data/312070/000148105721002584/form424b2.htm
928 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  May-12-2022 05/07/21 05/12/21 05/12/22 06741WUD0 US06741WUD00 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721002589/form424b2.htm
929 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Nov-10-2022 05/07/21 05/12/21 11/10/22 06748EQA4 US06748EQA46 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721002591/form424b2.htm
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930 GLOBAL MTN ZERO CPN SER A EQUITY-LINKED (CAPPED BUFFERED NT) 0.000 May-25-2022 05/07/21 05/12/21 05/25/22 06748EPR8 US06748EPR89 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321006977/dp150831_424b2-3921jpm.htm
931 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Nov-10-2022 05/07/21 05/12/21 11/10/22 06748EPT4 US06748EPT46 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721002587/form424b2.htm
932 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BARRIER SUPERTRACK) 0.000 May-10-2024 05/07/21 05/12/21 05/10/24 06748EQL0 US06748EQL01 104.5800% https://www.sec.gov/Archives/edgar/data/312070/000148105721002599/form424b2.htm
933 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  May-15-2024 05/10/21 05/13/21 05/15/24 06748EQN6 US06748EQN66 91.2472% https://www.sec.gov/Archives/edgar/data/312070/000148105721002611/form424b2.htm
934 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  May-14-2024 05/11/21 05/14/21 05/14/24 06748EQF3 US06748EQF33 94.3305% https://www.sec.gov/Archives/edgar/data/312070/000148105721002631/form424b2.htm
935 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  May-16-2024 05/11/21 05/14/21 05/16/24 06748EQM8 US06748EQM83 95.2050% https://www.sec.gov/Archives/edgar/data/312070/000148105721002632/form424b2.htm
936 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Nov-16-2023 05/11/21 05/14/21 11/16/23 06748EQP1 US06748EQP15 90.7050% https://www.sec.gov/Archives/edgar/data/312070/000148105721002633/form424b2.htm
937 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Nov-29-2023 05/12/21 05/14/21 11/16/23 06741WTV2 US06741WTV27 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721002640/form424b2.htm
938 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CTGNT INC CALLABLE SEC)  Nov-16-2023 05/12/21 05/17/21 11/16/23 06748EQ55 US06748EQ550 96.9550% https://www.sec.gov/Archives/edgar/data/312070/000095010321007262/dp151063_424b2-3927ms.htm
939 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (AUTOCALL CTGNT CPN NT)  May-17-2022 05/12/21 05/17/21 05/17/22 06741WUE8 US06741WUE82 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721002660/form424b2.htm
940 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  May-17-2023 05/12/21 05/17/21 05/17/23 06748EQD8 US06748EQD84 93.0176% https://www.sec.gov/Archives/edgar/data/312070/000148105721002658/form424b2.htm
941 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CONTINGENT CPN)  May-10-2024 05/12/21 05/17/21 05/10/24 06748EQ30 US06748EQ303 88.6425% https://www.sec.gov/Archives/edgar/data/312070/000148105721002656/form424b2.htm
942 GLOBAL MTN FLTG RT SER A INDEX-LINKED (AUTOCALL CTGNT INT NT)  May-31-2022 05/12/21 05/17/21 05/31/22 06748EQV8 US06748EQV82 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321007219/dp151059_424b2-3933jpm.htm
943 GLOBAL MTN SER A EQUITY-LINKED (AUTOCALLABLE NT) 5.000 Jun-16-2022 05/12/21 05/17/21 06/16/22 06748EQ89 US06748EQ899 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721002659/form424b2.htm
944 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (AUTOCALLABLE CTGNT CPN)  Aug-17-2022 05/12/21 05/17/21 08/17/22 06748EQR7 US06748EQR70 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721002657/form424b2.htm
945 GLOBAL MTN FLTG RT SER A INDEX-LINKED (TRIGGER CALL CTGNT YIELD)  May-16-2024 05/13/21 05/18/21 05/16/24 06747T820 US06747T8201 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321007289/dp151133_424b2-3940ubs.htm
946 GLOBAL MTN FLTG RT SER A INDEX-LINKED (TRGGR CALL CTGNT YIELD)  May-16-2024 05/13/21 05/18/21 05/16/24 06747T838 US06747T8383 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321007287/dp151122_424b2-3939ubs.htm
947 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (AUTOCALLABLE CTGNT INT)  May-18-2023 05/13/21 05/18/21 05/18/23 06748ER96 US06748ER962 94.0800% https://www.sec.gov/Archives/edgar/data/312070/000095010321007288/dp151123_424b2-3942jpm.htm
948 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  May-18-2022 05/13/21 05/18/21 05/18/22 06741WUK4 US06741WUK43 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721002682/form424b2.htm
949 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Feb-16-2023 05/13/21 05/18/21 02/16/23 06748ER62 US06748ER624 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721002683/form424b2.htm
950 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  May-16-2024 05/13/21 05/18/21 05/16/24 06748EPU1 US06748EPU19 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721002681/form424b2.htm
951 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (AUTOCALL MKT-LNK STP UP) 0.000 Jun-3-2024 05/13/21 05/20/21 06/03/24 06747R287 US06747R2875 104.5800% https://www.sec.gov/Archives/edgar/data/0000312070/000095010321007331/dp151166_424b2-3904baml.htm
952 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (AUTOCALL MKT-LNK STP UP) 0.000 Jun-3-2024 05/13/21 05/20/21 06/03/24 06747R261 US06747R2610 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321007325/dp151167_424b2-3909baml.htm
953 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (AUTOCAL MKT-LINK STEPUP) 0.000 Jun-1-2026 05/13/21 05/20/21 06/01/26 06747R279 US06747R2792 104.5800% https://www.sec.gov/Archives/edgar/data/312070/000095010321007319/dp151165_424b2-3901baml.htm
954 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  May-17-2024 05/14/21 05/19/21 05/17/24 06747T705 US06747T7054 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321007505/dp151386_424b2-3930ms.htm
955 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CTGNT INC CALLABLE SEC)  May-18-2023 05/14/21 05/19/21 05/18/23 06748ERD7 US06748ERD75 95.3300% https://www.sec.gov/Archives/edgar/data/312070/000095010321007383/dp151202_424b2-3943ms.htm
956 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CTGNT INC CALLABLE SEC)  Feb-20-2024 05/14/21 05/19/21 02/20/24 06748EQQ9 US06748EQQ97 95.5800% https://www.sec.gov/Archives/edgar/data/312070/000095010321007389/dp151209_424b2-3931ms.htm
957 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Jun-17-2022 05/14/21 05/19/21 06/17/22 06741WUF5 US06741WUF57 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721002698/form424b2.htm
958 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INCOME CALLABLE)  May-18-2023 05/14/21 05/19/21 05/18/23 06748ER47 US06748ER475 95.8300% https://www.sec.gov/Archives/edgar/data/312070/000095010321007382/dp151221_424b2-3936ms.htm
959 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CTGNT INC CALLABLE SEC)  May-17-2024 05/14/21 05/19/21 05/17/24 06748ER21 US06748ER210 95.2050% https://www.sec.gov/Archives/edgar/data/312070/000095010321007390/dp151207_424b2-3935ms.htm
960 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  May-17-2024 05/14/21 05/19/21 05/17/24 06748EQC0 US06748EQC02 93.3300% https://www.sec.gov/Archives/edgar/data/312070/000148105721002714/form424b2.htm
961 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  May-18-2023 05/14/21 05/19/21 05/18/23 06748EPL1 US06748EPL10 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721002691/form424b2.htm
962 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED PLUS) 0.000 Dec-5-2023 05/14/21 05/19/21 12/05/23 06747R154 US06747R1547 104.5800% https://www.sec.gov/Archives/edgar/data/312070/000095010321007379/dp151200_424b2-3908ms.htm
963 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  May-17-2024 05/14/21 05/19/21 05/17/24 06748ER70 US06748ER707 93.1425% https://www.sec.gov/Archives/edgar/data/312070/000148105721002713/form424b2.htm
964 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  May-17-2024 05/14/21 05/19/21 05/17/24 06748EQJ5 US06748EQJ54 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721002694/form424b2.htm
965 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  May-17-2024 05/14/21 05/19/21 05/17/24 06748EQY2 US06748EQY22 95.2050% https://www.sec.gov/Archives/edgar/data/312070/000148105721002703/form424b2.htm
966 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  May-17-2024 05/14/21 05/19/21 05/17/24 06748EQZ9 US06748EQZ96 93.9550% https://www.sec.gov/Archives/edgar/data/312070/000148105721002706/form424b2.htm
967 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Nov-17-2023 05/14/21 05/19/21 11/17/23 06748EQK2 US06748EQK28 96.4550% https://www.sec.gov/Archives/edgar/data/312070/000148105721002717/form424b2.htm
968 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  May-18-2023 05/14/21 05/19/21 05/18/23 06748EPK3 US06748EPK37 95.7050% https://www.sec.gov/Archives/edgar/data/312070/000148105721002692/form424b2.htm
969 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (BUFF AUTOCALL CTGT CPN)  May-18-2023 05/14/21 05/19/21 05/18/23 06748EQT3 US06748EQT37 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721002690/form424b2.htm
970 GLOBAL MTN FLTG RT SER A INDEX-LINKED (AUTOCALLABLE CTGNT INT)  May-18-2023 05/14/21 05/19/21 05/18/23 06748ER88 US06748ER889 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321007380/dp151201_424b2-3941jpm.htm
971 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  May-19-2025 05/14/21 05/19/21 05/19/25 06748ERF2 US06748ERF24 96.0176% https://www.sec.gov/Archives/edgar/data/312070/000148105721002709/form424b2.htm
972 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BARRIER SUPERTRACK) 0.000 May-19-2026 05/14/21 05/19/21 05/19/26 06748EQS5 US06748EQS53 104.5800% https://www.sec.gov/Archives/edgar/data/312070/000148105721002699/form424b2.htm
973 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Jun-17-2022 05/14/21 05/19/21 06/17/22 06741WUC2 US06741WUC27 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721002693/form424b2.htm
974 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BARRIER SUPERTRACK) 0.000 May-19-2026 05/14/21 05/19/21 05/19/26 06748EQU0 US06748EQU00 104.5800% https://www.sec.gov/Archives/edgar/data/312070/000148105721002701/form424b2.htm
975 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED DUAL DIRECT NT) 0.000 May-22-2024 05/17/21 05/20/21 05/22/24 06748ERU9 US06748ERU90 104.5800% https://www.sec.gov/Archives/edgar/data/312070/000148105721002735/form424b2.htm
976 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Nov-22-2022 05/18/21 05/20/21 11/22/22 06748ERR6 US06748ERR61 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721002733/form424b2.htm
977 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Jun-23-2022 05/18/21 05/21/21 06/23/22 06741WUJ7 US06741WUJ79 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721002751/form424b2.htm
978 GLOBAL MTN SER A INDEX-LINKED (BUFFERED AUTOCALLABLE NT) 5.100 Nov-23-2022 05/18/21 05/21/21 11/23/22 06748ERX3 US06748ERX30 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721002755/form424b2.htm
979 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Jun-23-2022 05/18/21 05/21/21 06/23/22 06741WUL2 US06741WUL26 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721002752/form424b2.htm
980 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  May-23-2023 05/18/21 05/21/21 05/23/23 06748ERJ4 US06748ERJ46 94.5795% https://www.sec.gov/Archives/edgar/data/312070/000148105721002754/form424b2.htm
981 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  May-23-2024 05/18/21 05/21/21 05/23/24 06748EQ22 US06748EQ220 92.0805% https://www.sec.gov/Archives/edgar/data/312070/000148105721002750/form424b2.htm
982 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Nov-21-2024 05/18/21 05/21/21 11/21/24 06748ERC9 US06748ERC92 92.3925% https://www.sec.gov/Archives/edgar/data/312070/000148105721002753/form424b2.htm
983 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CTGNT INC CALLABLE SEC)  Nov-24-2023 05/19/21 05/24/21 11/24/23 06748ERG0 US06748ERG07 93.5175% https://www.sec.gov/Archives/edgar/data/312070/000095010321007591/dp151461_424b2-3945ms.htm
984 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Nov-24-2023 05/19/21 05/24/21 11/24/23 06748ERE5 US06748ERE58 91.7670% https://www.sec.gov/Archives/edgar/data/312070/000148105721002773/form424b2.htm
985 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (TRGR AUTOCAL CTGT YIELD)  May-23-2024 05/19/21 05/24/21 05/23/24 06747T697 US06747T6973 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321007583/dp151459_424b2-3953ubs.htm
986 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Jun-23-2022 05/19/21 05/24/21 06/23/22 06741WUG3 US06741WUG31 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721002772/form424b2.htm
987 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (TRGR AUTOCAL CTGT YIELD)  May-23-2024 05/19/21 05/24/21 05/23/24 06747T689 US06747T6890 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321007590/dp151460_424b2-3954.htm
988 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (AUTOCALLABLE CTGNT INT)  May-24-2023 05/19/21 05/24/21 05/24/23 06748ES46 US06748ES465 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321007588/dp151456_424b2-3955jpm.htm
989 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CTGNT CPN NT)  May-24-2024 05/19/21 05/24/21 05/24/24 06741WUN8 US06741WUN81 96.4550% https://www.sec.gov/Archives/edgar/data/312070/000148105721002775/form424b2.htm
990 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (AUTOCALL CTGNT INT NT)  May-24-2023 05/19/21 05/24/21 05/24/23 06748ES53 US06748ES531 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321007585/dp151455_424b2-3956.htm
991 5.75yNC1y Fixed Callable 05/19/21 05/24/21 02/24/27 06748EPX5 US06748EPX57 103.0800% https://www.sec.gov/Archives/edgar/data/312070/000148105721002776/form424b2.htm
992 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK) 0.000 May-26-2026 05/20/21 05/25/21 05/26/26 06748ERN5 US06748ERN57 104.5800% https://www.sec.gov/Archives/edgar/data/312070/000148105721002793/form424b2.htm
993 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  May-25-2023 05/20/21 05/25/21 05/25/23 06748ESB0 US06748ESB01 92.9550% https://www.sec.gov/Archives/edgar/data/312070/000148105721002794/form424b2.htm
994 AUTOCLL GLBL 05/20/21 05/25/21 06/07/22 06748ESH7 US06748ESH70 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321007673/dp151494_424b2-3958jpm.htm
995 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  May-23-2024 05/20/21 05/25/21 05/23/24 06748ERM7 US06748ERM74 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721002795/form424b2.htm
996 FR 10.749%052322 05/20/21 05/25/21 05/23/22 06748ES79 US06748ES796 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321007674/dp151470_424b2-3957jpm.htm
997 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK NT) 0.000 Jun-23-2022 05/20/21 05/25/21 06/23/22 06748ERZ8 US06748ERZ87 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721002796/form424b2.htm
998 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK) 0.000 Nov-25-2022 05/20/21 05/25/21 11/25/22 06748ES20 US06748ES200 104.5800% https://www.sec.gov/Archives/edgar/data/312070/000148105721002797/form424b2.htm
999 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  May-24-2024 05/21/21 05/26/21 05/24/24 06747T812 US06747T8128 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321007789/dp151631_424b2-3946ms.htm

1000 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  May-24-2024 05/21/21 05/26/21 05/24/24 06747T796 US06747T7963 94.5800% https://www.sec.gov/Archives/edgar/data/312070/000095010321007786/dp151629_424b2-3947ms.htm
1001 GLOBAL MTN SER A EQUITY-LINKED (AIRBAG AUTOCALLABLE YIELD NT) 8.550 May-31-2022 05/21/21 05/26/21 05/31/22 06747T630 US06747T6304 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321007791/dp151626_424b2-3962ubs.htm
1002 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Feb-26-2024 05/21/21 05/26/21 02/26/24 06748EQG1 US06748EQG16 96.1846% https://www.sec.gov/Archives/edgar/data/312070/000148105721002816/form424b2.htm
1003 GLOBAL MTN SER A EQUITY-LINKED (AIRBAG AUTOCALLABLE YIELD NT) 7.850 May-31-2022 05/21/21 05/26/21 05/31/22 06747T655 US06747T6551 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321007791/dp151626_424b2-3962ubs.htm
1004 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  May-24-2024 05/21/21 05/26/21 05/24/24 06748EP72 US06748EP727 99.5800% https://www.sec.gov/Archives/edgar/data/312070/000148105721002818/form424b2.htm
1005 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CTGNT INC AUTO-CALLABLE)  May-25-2023 05/21/21 05/26/21 05/25/23 06748ERS4 US06748ERS45 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321007790/dp151637_424b2-3948ms.htm
1006 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  May-24-2024 05/21/21 05/26/21 05/24/24 06748EP64 US06748EP644 98.0800% https://www.sec.gov/Archives/edgar/data/312070/000148105721002821/form424b2.htm
1007 GLOBAL MTN SER A EQUITY-LINKED (AUTOCALLABLE NT) 14.000 May-26-2022 05/21/21 05/26/21 05/26/22 06741WUU2 US06741WUU25 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721002826/form424b2.htm
1008 GLOBAL MTN SER A EQUITY-LINKED (AUTOCALLABLE NT) 14.500 May-26-2022 05/21/21 05/26/21 05/26/22 06741WUV0 US06741WUV08 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721002827/form424b2.htm
1009 GLOBAL MTN SER A EQUITY-LINKED (AIRBAG AUTOCALLABLE YIELD NT) 6.400 May-31-2022 05/21/21 05/26/21 05/31/22 06747T648 US06747T6486 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321007791/dp151626_424b2-3962ubs.htm
1010 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  May-24-2024 05/21/21 05/26/21 05/24/24 06748EP31 US06748EP313 95.8300% https://www.sec.gov/Archives/edgar/data/312070/000148105721003242/form424b2.htm
1011 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  May-25-2023 05/21/21 05/26/21 05/25/23 06748ERH8 US06748ERH89 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721002820/form424b2.htm
1012 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  May-24-2024 05/21/21 05/26/21 05/24/24 06748EQ97 US06748EQ972 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721002822/form424b2.htm
1013 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BARRIER SUPERTRACK NT) 0.000 May-26-2027 05/21/21 05/26/21 05/26/27 06748ENZ2 US06748ENZ24 104.5800% https://www.sec.gov/Archives/edgar/data/312070/000148105721002813/form424b2.htm
1014 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BARRIER SUPERTRACK) 0.000 May-27-2026 05/21/21 05/26/21 05/27/26 06748EP23 US06748EP230 104.5800% https://www.sec.gov/Archives/edgar/data/312070/000148105721002814/form424b2.htm
1015 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  May-25-2023 05/21/21 05/26/21 05/25/23 06748ERK1 US06748ERK19 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721002825/form424b2.htm
1016 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  May-25-2023 05/21/21 05/26/21 05/25/23 06748ERP0 US06748ERP06 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721002824/form424b2.htm
1017 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Nov-25-2022 05/21/21 05/26/21 11/25/22 06748EQX4 US06748EQX49 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721002819/form424b2.htm
1018 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  May-24-2024 05/21/21 05/26/21 05/24/24 06748EP49 US06748EP495 97.7050% https://www.sec.gov/Archives/edgar/data/312070/000148105721002815/form424b2.htm
1019 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  May-24-2024 05/21/21 05/26/21 05/24/24 06748ERV7 US06748ERV73 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721002834/form424b2.htm
1020 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Nov-25-2022 05/21/21 05/26/21 11/25/22 06748ES38 US06748ES382 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721002810/form424b2.htm
1021 GLOBAL MTN ZERO CPN SER A INDEX-LINKED 0.000 May-25-2028 05/21/21 05/26/21 05/25/28 06748ENY5 US06748ENY58 104.5800% https://www.sec.gov/Archives/edgar/data/312070/000148105721002811/form424b2.htm
1022 GLOBAL MTN ZERO CPN SER A EQUITY-LINKED (DIGITAL NT) 0.000 Jun-3-2022 05/21/21 05/26/21 06/03/22 06741WUW8 US06741WUW80 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721002823/form424b2.htm
1023 GLOBAL MTN ZERO CPN SER A INDEX-LINKED 0.000 Nov-27-2026 05/21/21 05/26/21 11/27/26 06748ENX7 US06748ENX75 104.5800% https://www.sec.gov/Archives/edgar/data/312070/000148105721002812/form424b2.htm
1024 3yNC1y Fixed Callable 05/21/21 05/28/21 05/28/24 06748ESM6 US06748ESM65 103.8800% https://www.sec.gov/Archives/edgar/data/312070/000148105721002828/form424b2.htm
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1025 GLOBAL MTN SER A EQUITY-LINKED (AIRBAG AUTOCALLABLE YIELD NT) 13.250 May-26-2022 05/24/21 05/27/21 05/26/22 06747T598 US06747T5983 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321007868/dp151767_424b2-3965ubs.htm
1026 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK) 0.000 Nov-30-2022 05/24/21 05/27/21 11/30/22 06748EPB3 US06748EPB38 104.5800% https://www.sec.gov/Archives/edgar/data/312070/000148105721002846/form424b2.htm
1027 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK NT) 0.000 Jun-3-2022 05/24/21 05/27/21 06/03/22 06748EPC1 US06748EPC11 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721002845/form424b2.htm
1028 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Aug-29-2022 05/24/21 05/27/21 08/29/22 06748ERY1 US06748ERY13 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721002847/form424b2.htm
1029 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CONTINGENT CPN)  May-30-2023 05/24/21 05/27/21 05/30/23 06741WUS7 US06741WUS78 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721002850/form424b2.htm
1030 GLOBAL MTN SER A EQUITY-LINKED (AUTOCALLABLE NT) 6.900 May-30-2023 05/24/21 05/27/21 05/30/23 06741WUX6 US06741WUX63 95.9550% https://www.sec.gov/Archives/edgar/data/312070/000148105721002849/form424b2.htm
1031 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  May-28-2024 05/24/21 05/27/21 05/28/24 06748ESG9 US06748ESG97 93.0180% https://www.sec.gov/Archives/edgar/data/312070/000148105721002853/form424b2.htm
1032 GLOBAL MTN SER A EQUITY-LINKED (AUTOCALLABLE NT) 10.950 May-30-2024 05/24/21 05/27/21 05/30/24 06741WUY4 US06741WUY47 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721002854/form424b2.htm
1033 GLOBAL MTN SER A EQUITY-LINKED (AUTOCALLABLE NT) 10.750 May-30-2024 05/24/21 05/27/21 05/30/24 06741WUZ1 US06741WUZ12 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721002855/form424b2.htm
1034 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK) 0.000 Nov-29-2024 05/24/21 05/27/21 11/29/24 06748ESK0 US06748ESK00 104.5800% https://www.sec.gov/Archives/edgar/data/312070/000148105721005059/form424b2.htm
1035 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (CAPPED IN-GEARS) 0.000 Mar-22-2027 05/24/21 05/27/21 03/22/27 06747T580 US06747T5801 104.5800% https://www.sec.gov/Archives/edgar/data/312070/000095010321007907/dp151749_424b2-3963ubs.htm
1036 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Feb-29-2024 05/25/21 05/28/21 02/29/24 06748ENF6 US06748ENF69 95.8305% https://www.sec.gov/Archives/edgar/data/312070/000148105721002890/form424b2.htm
1037 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  May-31-2024 05/25/21 05/28/21 05/31/24 06748ESW4 US06748ESW48 96.5800% https://www.sec.gov/Archives/edgar/data/312070/000148105721002895/form424b2.htm
1038 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Feb-28-2023 05/25/21 05/28/21 02/28/23 06748ENL3 US06748ENL38 95.7675% https://www.sec.gov/Archives/edgar/data/312070/000148105721002893/form424b2.htm
1039 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Nov-30-2022 05/25/21 05/28/21 11/30/22 06748ENP4 US06748ENP42 93.9555% https://www.sec.gov/Archives/edgar/data/312070/000148105721002894/form424b2.htm
1040 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK NT) 0.000 Jun-30-2022 05/25/21 05/28/21 06/30/22 06748EML4 US06748EML47 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721002875/form424b2.htm
1041 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Feb-28-2023 05/25/21 05/28/21 02/28/23 06748ENG4 US06748ENG43 96.4545% https://www.sec.gov/Archives/edgar/data/312070/000148105721002891/form424b2.htm
1042 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Feb-29-2024 05/25/21 05/28/21 02/29/24 06748ENM1 US06748ENM11 96.4545% https://www.sec.gov/Archives/edgar/data/312070/000148105721002892/form424b2.htm
1043 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  May-31-2024 05/25/21 05/28/21 05/31/24 06748EN33 US06748EN334 98.0175% https://www.sec.gov/Archives/edgar/data/312070/000148105721002886/form424b2.htm
1044 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK NT) 0.000 Nov-30-2023 05/25/21 05/28/21 11/30/23 06748EN66 US06748EN664 104.5800% https://www.sec.gov/Archives/edgar/data/312070/000148105721002878/form424b2.htm
1045 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (CAPPED BUFFER GEARS) 0.000 May-31-2023 05/25/21 05/28/21 05/31/23 06747T747 US06747T7476 104.5800% https://www.sec.gov/Archives/edgar/data/312070/000095010321007954/dp151831_424b2-3949ubs.htm
1046 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BARRIER SUPERTRACK) 0.000 May-29-2026 05/25/21 05/28/21 05/29/26 06748ENK5 US06748ENK54 104.5800% https://www.sec.gov/Archives/edgar/data/312070/000148105721002873/form424b2.htm
1047 GLOBAL MTN ZERO CPN SER A EQUITY-LINKED (BARRIER SUPERTRACK NT) 0.000 May-31-2024 05/25/21 05/28/21 05/31/24 06748ET60 US06748ET604 104.5800% https://www.sec.gov/Archives/edgar/data/312070/000148105721002896/form424b2.htm
1048 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BARRIER SUPERTRACK) 0.000 May-30-2025 05/25/21 05/28/21 05/30/25 06748EMK6 US06748EMK63 104.5800% https://www.sec.gov/Archives/edgar/data/312070/000148105721002874/form424b2.htm
1049 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  May-31-2023 05/25/21 05/28/21 05/31/23 06748EMZ3 US06748EMZ33 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721002877/form424b2.htm
1050 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK NT) 0.000 May-31-2023 05/25/21 05/28/21 05/31/23 06748ESS3 US06748ESS36 104.5800% https://www.sec.gov/Archives/edgar/data/312070/000148105721002882/form424b2.htm
1051 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK) 0.000 May-31-2024 05/25/21 05/28/21 05/31/24 06748EST1 US06748EST19 104.5800% https://www.sec.gov/Archives/edgar/data/312070/000148105721002883/form424b2.htm
1052 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  May-31-2024 05/25/21 05/28/21 05/31/24 06748ESU8 US06748ESU81 94.3924% https://www.sec.gov/Archives/edgar/data/312070/000148105721002898/form424b2.htm
1053 GLOBAL MTN ZERO CPN SER A EQUITY-LINKED (BUFFERED SUPERTRACK) 0.000 Jun-6-2022 05/25/21 05/28/21 06/06/22 06748EPY3 US06748EPY31 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721002880/form424b2.htm
1054 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK) 0.000 Aug-30-2022 05/25/21 05/28/21 08/30/22 06748ESR5 US06748ESR52 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721002881/form424b2.htm
1055 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Nov-30-2022 05/25/21 05/28/21 11/30/22 06748EMV2 US06748EMV29 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721002876/form424b2.htm
1056 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (DUAL DIRECTIONAL NT) 0.000 May-30-2025 05/25/21 05/28/21 05/30/25 06748EMH3 US06748EMH35 104.5800% https://www.sec.gov/Archives/edgar/data/312070/000148105721002884/form424b2.htm
1057 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED DIGITAL NT) 0.000 May-30-2023 05/25/21 05/28/21 05/30/23 06748EN74 US06748EN748 104.5800% https://www.sec.gov/Archives/edgar/data/312070/000148105721002887/form424b2.htm
1058 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED DIGITAL NT) 0.000 May-30-2024 05/25/21 05/28/21 05/30/24 06748EN82 US06748EN821 104.5800% https://www.sec.gov/Archives/edgar/data/312070/000148105721002888/form424b2.htm
1059 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED DIGITAL NT) 0.000 May-29-2025 05/25/21 05/28/21 05/29/25 06748EN90 US06748EN904 104.5800% https://www.sec.gov/Archives/edgar/data/312070/000148105721002889/form424b2.htm
1060 GLOBAL MTN SER A INDEX-LINKED (BUFFERED NT) 2.400 May-30-2024 05/25/21 05/28/21 05/30/24 06748ENA7 US06748ENA72 101.5800% https://www.sec.gov/Archives/edgar/data/312070/000148105721002900/form424b2.htm
1061 GLOBAL MTN ZERO CPN SER A INDEX-LINKED 0.000 May-31-2028 05/25/21 05/28/21 05/31/28 06748EPG2 US06748EPG25 104.5800% https://www.sec.gov/Archives/edgar/data/312070/000148105721002902/form424b2.htm
1062 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE NT)  May-31-2024 05/25/21 05/28/21 05/31/24 06748EPP2 US06748EPP24 100.6951% https://www.sec.gov/Archives/edgar/data/312070/000148105721002905/form424b2.htm
1063 GLOBAL MTN SER A EQUITY-LINKED (AIRBAG AUTOCALLABLE YIELD NT) 7.500 May-31-2022 05/26/21 05/28/21 05/31/22 06747T572 US06747T5728 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321007977/dp151903_424b2-3966ubs.htm
1064 GLOBAL MTN FLTG RT SER A INDEX-LINKED (TRGR AUTOCALL CTGT YIELD)  May-29-2024 05/26/21 05/28/21 05/29/24 06747T556 US06747T5561 97.8300% https://www.sec.gov/Archives/edgar/data/312070/000095010321007963/dp151896_424b2-3971ubs.htm
1065 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (AUTOCALLABLE CTGNT CPN)  May-31-2024 05/26/21 05/28/21 05/31/24 06741WVJ6 US06741WVJ60 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721002926/form424b2.htm
1066 GLOBAL MTN FLTG RT SER A INDEX-LINKED (BUFF AUTOCALL CTGNT CPN)  Jun-1-2023 05/26/21 05/28/21 06/01/23 06748ERT2 US06748ERT28 100.8300% https://www.sec.gov/Archives/edgar/data/312070/000148105721002912/form424b2.htm
1067 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  May-31-2024 05/26/21 05/28/21 05/31/24 06741WUH1 US06741WUH14 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721002914/form424b2.htm
1068 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Nov-29-2023 05/26/21 05/28/21 11/29/23 06741WUM0 US06741WUM09 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721002903/form424b2.htm
1069 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  May-31-2024 05/26/21 05/28/21 05/31/24 06741WVC1 US06741WVC18 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721002908/form424b2.htm
1070 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CONTINGENT CPN)  Dec-1-2023 05/26/21 06/01/21 12/01/23 06741WVG2 US06741WVG22 95.8300% https://www.sec.gov/Archives/edgar/data/312070/000148105721002932/form424b2.htm
1071 REVRS CV LKD 23 05/26/21 06/01/21 06/01/23 06741WVB3 US06741WVB35 92.1300% https://www.sec.gov/Archives/edgar/data/312070/000148105721002940/form424b2.htm
1072 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK NT) 0.000 Dec-1-2022 05/26/21 06/01/21 12/01/22 06748ERW5 US06748ERW56 104.5800% https://www.sec.gov/Archives/edgar/data/312070/000148105721002929/form424b2.htm
1073 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Dec-1-2022 05/26/21 06/01/21 12/01/22 06748ESY0 US06748ESY04 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721002930/form424b2.htm
1074 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CTGNT CPN NT)  Jun-3-2024 05/26/21 06/01/21 06/03/24 06741WVH0 US06741WVH05 98.9550% https://www.sec.gov/Archives/edgar/data/312070/000148105721002931/form424b2.htm
1075 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  May-31-2024 05/26/21 06/01/21 05/31/24 06748ESP9 US06748ESP96 96.4548% https://www.sec.gov/Archives/edgar/data/312070/000148105721002928/form424b2.htm
1076 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (TRIGGER GEARS) 0.000 May-29-2026 05/26/21 05/28/21 05/29/26 06747T754 US06747T7542 104.5800% https://www.sec.gov/Archives/edgar/data/312070/000095010321007993/dp151912_424b2-3950ubs.htm
1077 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (TRIGGER GEARS) 0.000 May-29-2026 05/26/21 05/28/21 05/29/26 06747T721 US06747T7211 104.5800% https://www.sec.gov/Archives/edgar/data/312070/000095010321008040/dp151916_424b2-3951ubs.htm
1078 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (TRIGGER STEP SEC) 0.000 May-29-2026 05/26/21 05/28/21 05/29/26 06747T739 US06747T7393 104.5800% https://www.sec.gov/Archives/edgar/data/312070/000095010321007994/dp151914_424b2-3952ubs.htm
1079 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  May-31-2024 05/26/21 06/01/21 05/31/24 06748EQW6 US06748EQW65 98.3295% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721002946/form424b2.htm
1080 GLOBAL MTN FLTG RT SER A INDEX-LINKED (TRIGGER CALL CTGNT YIELD)  Mar-1-2024 05/27/21 06/02/21 03/01/24 06747T499 US06747T4994 93.8300% https://www.sec.gov/Archives/edgar/data/312070/000095010321008151/dp152076_424b23976ubs.htm
1081 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  May-31-2024 05/27/21 06/02/21 05/31/24 06748ETJ2 US06748ETJ28 92.7060% https://www.sec.gov/Archives/edgar/data/312070/000095010321008156/dp152094_424b2-3975barc.htm
1082 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Nov-30-2022 05/27/21 06/02/21 11/30/22 06748ESQ7 US06748ESQ79 92.8925% https://www.sec.gov/Archives/edgar/data/312070/000148105721003007/form424b2.htm
1083 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Jun-30-2022 05/27/21 06/02/21 06/30/22 06741WUP3 US06741WUP30 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721002975/form424b2.htm
1084 GLOBAL MTN FLTG RT SER A INDEX-LINKED (MARKET LINKED SEC)  May-30-2024 05/27/21 06/02/21 05/30/24 06748EMA8 US06748EMA81 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321008357/dp152232_424b2-3898wfps.htm
1085 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Jun-2-2023 05/27/21 06/02/21 06/02/23 06748ESF1 US06748ESF15 95.8300% https://www.sec.gov/Archives/edgar/data/312070/000148105721002978/form424b2.htm
1086 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Jun-30-2022 05/27/21 06/02/21 06/30/22 06741WUR9 US06741WUR95 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721002998/form424b2.htm
1087 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  May-31-2024 05/27/21 06/02/21 05/31/24 06748ESE4 US06748ESE40 97.0800% https://www.sec.gov/Archives/edgar/data/312070/000148105721002976/form424b2.htm
1088 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  May-31-2024 05/27/21 06/02/21 05/31/24 06748ET45 US06748ET455 93.3300% https://www.sec.gov/Archives/edgar/data/312070/000148105721003008/form424b2.htm
1089 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Jun-30-2022 05/27/21 06/02/21 06/30/22 06741WUT5 US06741WUT51 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721003001/form424b2.htm
1090 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  May-31-2023 05/27/21 06/02/21 05/31/23 06748ESL8 US06748ESL82 94.5175% https://www.sec.gov/Archives/edgar/data/312070/000148105721003004/form424b2.htm
1091 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  May-31-2024 05/27/21 06/02/21 05/31/24 06748ESD6 US06748ESD66 97.5800% https://www.sec.gov/Archives/edgar/data/312070/000148105721002977/form424b2.htm
1092 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  May-31-2024 05/27/21 06/02/21 05/31/24 06748ESC8 US06748ESC83 99.3300% https://www.sec.gov/Archives/edgar/data/312070/000148105721002996/form424b2.htm
1093 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK NT) 0.000 Jan-13-2023 05/27/21 06/02/21 01/13/23 06748ETH6 US06748ETH61 104.5800% https://www.sec.gov/Archives/edgar/data/312070/000148105721003013/form424b2.htm
1094 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  May-31-2023 05/27/21 06/02/21 05/31/23 06748ESN4 US06748ESN49 95.5170% https://www.sec.gov/Archives/edgar/data/312070/000148105721003006/form424b2.htm
1095 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Jun-2-2023 05/27/21 06/03/21 06/02/23 06748ES87 US06748ES879 90.7050% https://www.sec.gov/Archives/edgar/data/312070/000148105721003009/form424b2.htm
1096 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Jun-2-2023 05/27/21 06/03/21 06/02/23 06748ES95 US06748ES952 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721003011/form424b2.htm
1097 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Mar-3-2023 05/27/21 06/03/21 03/03/23 06748ENT6 US06748ENT63 93.3300% https://www.sec.gov/Archives/edgar/data/312070/000148105721002981/form424b2.htm
1098 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Nov-30-2022 05/27/21 06/03/21 11/30/22 06748ENQ2 US06748ENQ25 92.7045% https://www.sec.gov/Archives/edgar/data/312070/000148105721002983/form424b2.htm
1099 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BARRIER SUPERTRACK NT) 0.000 May-29-2026 05/27/21 06/03/21 05/29/26 06748ENE9 US06748ENE94 104.5800% https://www.sec.gov/Archives/edgar/data/312070/000148105721002993/form424b2.htm
1100 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK NT) 0.000 Jun-30-2022 05/27/21 06/03/21 06/30/22 06748EMN0 US06748EMN03 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721002985/form424b2.htm
1101 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  May-31-2024 05/27/21 06/03/21 05/31/24 06748ENW9 US06748ENW92 93.3300% https://www.sec.gov/Archives/edgar/data/312070/000148105721002971/form424b2.htm
1102 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Nov-30-2022 05/27/21 06/03/21 11/30/22 06748ENS8 US06748ENS80 90.5175% https://www.sec.gov/Archives/edgar/data/312070/000148105721002994/form424b2.htm
1103 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Jun-3-2024 05/27/21 06/03/21 06/03/24 06748ENV1 US06748ENV10 95.5175% https://www.sec.gov/Archives/edgar/data/312070/000148105721002979/form424b2.htm
1104 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Mar-3-2023 05/27/21 06/03/21 03/03/23 06748ENU3 US06748ENU37 94.8930% https://www.sec.gov/Archives/edgar/data/312070/000148105721002982/form424b2.htm
1105 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Nov-30-2022 05/27/21 06/03/21 11/30/22 06748EMW0 US06748EMW02 95.2050% https://www.sec.gov/Archives/edgar/data/312070/000148105721002986/form424b2.htm
1106 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BARRIER SUPERTRACK) 0.000 May-31-2024 05/27/21 06/03/21 05/31/24 06748EMM2 US06748EMM20 104.5800% https://www.sec.gov/Archives/edgar/data/312070/000148105721002973/form424b2.htm
1107 GLOBAL MTN SER A INDEX-LINKED (AUTOCALLABLE NT) 6.100 May-31-2022 05/27/21 06/03/21 05/31/22 06748EN25 US06748EN250 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721002989/form424b2.htm
1108 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK) 0.000 May-29-2026 05/27/21 06/03/21 05/29/26 06748END1 US06748END12 104.5800% https://www.sec.gov/Archives/edgar/data/312070/000148105721002991/form424b2.htm
1109 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Aug-31-2022 05/27/21 06/03/21 08/31/22 06748EMY6 US06748EMY67 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721002990/form424b2.htm
1110 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK NT) 0.000 May-31-2023 05/27/21 06/03/21 05/31/23 06748EMX8 US06748EMX84 104.5800% https://www.sec.gov/Archives/edgar/data/312070/000148105721002987/form424b2.htm
1111 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (ACCELERATED RETURN NT) 0.000 Jul-29-2022 05/27/21 06/04/21 07/29/22 06747R253 US06747R2537 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321008169/dp152023_424b2-3913baml.htm
1112 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (ACCELERATED RETURN NT) 0.000 Jul-29-2022 05/27/21 06/04/21 07/29/22 06747R162 US06747R1620 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321008208/dp152070_424b2-3905baml.htm
1113 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (ACCELERATED RETURN NT) 0.000 May-26-2023 05/27/21 06/04/21 05/26/23 06747R246 US06747R2461 104.5800% https://www.sec.gov/Archives/edgar/data/312070/000095010321008187/dp152072_424b2-3910baml.htm
1114 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (CAP LEV INDEX RETURN NT) 0.000 Jul-29-2022 05/27/21 06/04/21 07/29/22 06747R212 US06747R2123 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321008185/dp152018_424b2-3911baml.htm
1115 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (CAPPED LEV INDEX RETURN) 0.000 May-26-2023 05/27/21 06/04/21 05/26/23 06747R196 US06747R1968 104.5800% https://www.sec.gov/Archives/edgar/data/312070/000095010321008221/dp152014_424b2-3917baml.htm
1116 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (CAPPED LEV INDEX RETURN) 0.000 Jul-29-2022 05/27/21 06/04/21 07/29/22 06747T614 US06747T6148 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321008227/dp152050_424b2-3964baml.htm
1117 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (AUTOCALL MKT-LNK STP UP) 0.000 Jun-3-2024 05/27/21 06/04/21 06/03/24 06747T770 US06747T7708 104.5800% https://www.sec.gov/Archives/edgar/data/312070/000095010321008162/dp152051_424b2-390402baml.htm
1118 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED DUAL DIRECT NT) 0.000 Nov-30-2023 05/27/21 06/03/21 11/30/23 06748EMJ9 US06748EMJ90 104.5800% https://www.sec.gov/Archives/edgar/data/312070/000148105721002974/form424b2.htm
1119 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (AUTOCALL MKT-LNK STP UP) 0.000 Jun-3-2024 05/27/21 06/04/21 06/03/24 06747T853 US06747T8532 104.5800% https://www.sec.gov/Archives/edgar/data/312070/000095010321008218/dp152080_424b2-390902baml.htm
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1120 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (AUTOCAL MKT-LINK STEPUP) 0.000 Jun-1-2026 05/27/21 06/04/21 06/01/26 06747T762 US06747T7625 104.5800% https://www.sec.gov/Archives/edgar/data/312070/000095010321008172/dp152079_424b2-390102baml.htm
1121 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (AUTOCAL MKT-LINK STEPUP) 0.000 May-31-2024 05/27/21 06/04/21 05/31/24 06747R220 US06747R2206 104.5800% https://www.sec.gov/Archives/edgar/data/312070/000095010321008160/dp152069_424b2-3907baml.htm
1122 GLOBAL MTN ZERO CPN SER A EQUITY-LINKED (AUTOCAL MKT-LIN STEPUP) 0.000 Jun-3-2024 05/27/21 06/04/21 06/03/24 06747T788 US06747T7880 104.5800% https://www.sec.gov/Archives/edgar/data/312070/000095010321008183/dp152075_424b2-3944baml.htm
1123 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (LEVERAGED INDEX RET NT) 0.000 May-29-2026 05/27/21 06/04/21 05/29/26 06747R188 US06747R1885 104.5800% https://www.sec.gov/Archives/edgar/data/312070/000095010321008209/dp152027_424b2-3912baml.htm
1124 GLOBAL MTN ZERO CPN SER A EQUITY-LINKED (AUTOCAL MKT-LNK STP UP) 0.000 Jun-1-2026 05/27/21 06/04/21 06/01/26 06747T622 US06747T6221 104.5800% https://www.sec.gov/Archives/edgar/data/312070/000095010321008202/dp152066_424b2-3961baml.htm
1125 GLOBAL MTN SER A EQUITY-LINKED (STEP INCOME SEC) 7.500 Jun-10-2022 05/27/21 06/04/21 06/10/22 06747R170 US06747R1703 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321008161/dp152073_424b2-3915baml.htm
1126 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK NT) 0.000 Nov-30-2022 05/27/21 06/02/21 11/30/22 06748ESJ3 US06748ESJ37 104.5800% https://www.sec.gov/Archives/edgar/data/312070/000148105721003015/form424b2.htm
1127 GLOBAL MTN ZERO CPN SER A INDEX-LINKED 0.000 Jun-2-2026 05/27/21 06/03/21 06/02/26 06748EPH0 US06748EPH08 104.5800% https://www.sec.gov/Archives/edgar/data/312070/000148105721003000/form424b2.htm
1128 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  May-31-2024 05/28/21 06/03/21 05/31/24 06747T564 US06747T5645 92.5800% https://www.sec.gov/Archives/edgar/data/312070/000095010321008276/dp152162_424b2-3969ms.htm
1129 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  May-31-2024 05/28/21 06/03/21 05/31/24 06747T671 US06747T6718 102.0800% https://www.sec.gov/Archives/edgar/data/312070/000095010321008280/dp152161_424b2-3959ms.htm
1130 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  May-31-2024 05/28/21 06/03/21 05/31/24 06747T663 US06747T6635 101.8300% https://www.sec.gov/Archives/edgar/data/312070/000095010321008279/dp152127_424b2-3960ms.htm
1131 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  May-31-2024 05/28/21 06/03/21 05/31/24 06747T465 US06747T4655 98.9550% https://www.sec.gov/Archives/edgar/data/312070/000095010321008271/dp152129_424b2-3978ms.htm
1132 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  May-31-2024 05/28/21 06/03/21 05/31/24 06748ETD5 US06748ETD57 93.2550% https://www.sec.gov/Archives/edgar/data/312070/000148105721003142/form424b2.htm
1133 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  May-31-2024 05/28/21 06/03/21 05/31/24 06748ESA2 US06748ESA28 95.4800% https://www.sec.gov/Archives/edgar/data/312070/000148105721003130/form424b2.htm
1134 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED PLUS) 0.000 Dec-5-2023 05/28/21 06/03/21 12/05/23 06747T887 US06747T8870 104.5800% https://www.sec.gov/Archives/edgar/data/312070/000095010321008270/dp152141_424b2-3934ms.htm
1135 GLOBAL MTN ZERO CPN SER A EQUITY-LINKED (BUFFERED PLUS) 0.000 Jun-5-2023 05/28/21 06/03/21 06/05/23 06747T861 US06747T8615 104.5800% https://www.sec.gov/Archives/edgar/data/312070/000095010321008288/dp152142_424b2-3937ms.htm
1136 GLOBAL MTN ZERO CPN SER A EQUITY-LINKED (BUFFERED PLUS) 0.000 Dec-5-2023 05/28/21 06/03/21 12/05/23 06747T804 US06747T8045 104.5800% https://www.sec.gov/Archives/edgar/data/312070/000095010321008281/dp152160_424b2-3932.htm
1137 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  May-31-2024 05/28/21 06/03/21 05/31/24 06748ESZ7 US06748ESZ78 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721003132/form424b2.htm
1138 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CTGNT CPN NT)  Jun-2-2023 05/28/21 06/03/21 06/02/23 06741WVD9 US06741WVD90 97.2675% https://www.sec.gov/Archives/edgar/data/312070/000148105721003138/form424b2.htm
1139 GLOBAL MTN FLTG RT SER A INDEX-LINKED (AUTOCALL CTGNT CPN NT)  Jun-3-2024 05/28/21 06/03/21 06/03/24 06748ETE3 US06748ETE31 94.8300% https://www.sec.gov/Archives/edgar/data/312070/000148105721003125/form424b2.htm
1140 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Sep-1-2022 05/28/21 06/03/21 09/01/22 06748ETM5 US06748ETM56 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721003148/form424b2.htm
1141 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  May-31-2024 05/28/21 06/03/21 05/31/24 06748ERQ8 US06748ERQ88 98.3300% https://www.sec.gov/Archives/edgar/data/312070/000148105721003119/form424b2.htm
1142 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  May-30-2025 05/28/21 06/03/21 05/30/25 06748ESV6 US06748ESV64 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721003120/form424b2.htm
1143 GLOBAL MTN SER A EQUITY-LINKED (AUTOCALLABLE NT) 6.750 Jun-2-2023 05/28/21 06/03/21 06/02/23 06741WVE7 US06741WVE73 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721003122/form424b2.htm
1144 GLOBAL MTN SER A EQUITY-LINKED (AUTOCALLABLE NT) 6.100 Jun-2-2023 05/28/21 06/03/21 06/02/23 06741WVF4 US06741WVF49 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721003114/form424b2.htm
1145 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CONTINGENT CPN)  May-31-2024 05/28/21 06/03/21 05/31/24 06741WVK3 US06741WVK34 95.2050% https://www.sec.gov/Archives/edgar/data/312070/000148105721003141/form424b2.htm
1146 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Sep-1-2022 05/28/21 06/03/21 09/01/22 06748ETL7 US06748ETL73 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721003147/form424b2.htm
1147 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK NT) 0.000 May-29-2026 05/28/21 06/03/21 05/29/26 06748ET78 US06748ET786 104.5800% https://www.sec.gov/Archives/edgar/data/312070/000148105721003134/form424b2.htm
1148 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Jun-3-2022 05/28/21 06/03/21 06/03/22 06748ES61 US06748ES614 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721003139/form424b2.htm
1149 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Feb-28-2023 05/28/21 06/03/21 02/28/23 06748ET52 US06748ET521 93.9555% https://www.sec.gov/Archives/edgar/data/312070/000148105721003115/form424b2.htm
1150 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  May-31-2024 05/28/21 06/03/21 05/31/24 06747T515 US06747T5157 98.5425% https://www.sec.gov/Archives/edgar/data/312070/000095010321008272/dp152156_424b2-3974ms.htm
1151 GLOBAL MTN ZERO CPN SER A EQUITY-LINKED (TRIGGER JUMP SEC) 0.000 Jun-5-2023 05/28/21 06/03/21 06/05/23 06747T846 US06747T8466 104.5800% https://www.sec.gov/Archives/edgar/data/312070/000095010321008282/dp152140_424b2-3938ms.htm
1152 15yNC1y Callable Steepener 05/28/21 06/03/21 06/03/36 06748ESX2 US06748ESX21 101.0135% https://www.sec.gov/Archives/edgar/data/312070/000148105721003146/form424b2.htm
1153 GLOBAL MTN SER A EQUITY-LINKED (AUTOCALLABLE NT) 9.100 Jul-7-2022 06/01/21 06/04/21 07/07/22 06741WUQ1 US06741WUQ13 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721003174/form424b2.htm
1154 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK NT) 0.000 May-26-2023 06/01/21 06/04/21 05/26/23 06748ETR4 US06748ETR44 104.8400% https://www.sec.gov/Archives/edgar/data/312070/000148105721003175/form424b2.htm
1155 GLOBAL MTN FLTG RT SER A INDEX-LINKED (BUFF AUTOCALL CTGNT CPN)  Jun-6-2024 06/02/21 06/07/21 06/06/24 06748ETN3 US06748ETN30 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721003186/form424b2.htm
1156 GLOBAL MTN FLTG RT SER A INDEX-LINKED (BUFFERED AUTOCALLABLE NT)  Jun-6-2024 06/02/21 06/07/21 06/06/24 06748ETP8 US06748ETP87 96.1742% https://www.sec.gov/Archives/edgar/data/312070/000148105721003187/form424b2.htm
1157 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Jun-6-2024 06/02/21 06/07/21 06/06/24 06748EV67 US06748EV675 95.4650% https://www.sec.gov/Archives/edgar/data/312070/000148105721003189/form424b2.htm
1158 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CONTINGENT CPN)  Jun-7-2023 06/02/21 06/07/21 06/07/23 06741WVM9 US06741WVM99 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721003190/form424b2.htm
1159 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Jun-6-2024 06/02/21 06/07/21 06/06/24 06748ETF0 US06748ETF06 96.0905% https://www.sec.gov/Archives/edgar/data/312070/000148105721003188/form424b2.htm
1160 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CTGNT CPN NT)  Jun-7-2024 06/02/21 06/07/21 06/07/24 06741WVN7 US06741WVN72 94.0275% https://www.sec.gov/Archives/edgar/data/312070/000148105721003191/form424b2.htm
1161 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CONTINGENT CPN)  Jun-7-2024 06/02/21 06/07/21 06/07/24 06741WVP2 US06741WVP21 96.0900% https://www.sec.gov/Archives/edgar/data/312070/000148105721003192/form424b2.htm
1162 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (CAPPED IN-GEARS) 0.000 Aug-22-2025 06/03/21 06/08/21 08/22/25 06747T341 US06747T3418 104.8400% https://www.sec.gov/Archives/edgar/data/312070/000095010321008476/dp152329_424b2-3989ubs.htm
1163 GLOBAL MTN FLTG RT SER A INDEX-LINKED (TRGGR CALL CTGNT YIELD)  Mar-7-2024 06/04/21 06/09/21 03/07/24 06747T119 US06747T1198 94.2150% https://www.sec.gov/Archives/edgar/data/312070/000095010321008525/dp152376_424b2-3993ubs.htm
1164 GLOBAL MTN FLTG RT SER A INDEX-LINKED (TRGGR CALL CTGNT YIELD)  Jun-8-2023 06/04/21 06/09/21 06/08/23 06747T317 US06747T3178 94.4650% https://www.sec.gov/Archives/edgar/data/312070/000095010321008520/dp152381_424b2-3994ubs.htm
1165 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Jun-7-2024 06/04/21 06/09/21 06/07/24 06747T457 US06747T4572 98.6525% https://www.sec.gov/Archives/edgar/data/312070/000095010321008548/dp152372_424b2-3980ms.htm
1166 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Jun-7-2024 06/04/21 06/09/21 06/07/24 06747T432 US06747T4325 97.7150% https://www.sec.gov/Archives/edgar/data/312070/000095010321008546/dp152368_424b2-3984ms.htm
1167 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (TRGR AUTOCAL CTGT YIELD)  Jun-8-2026 06/04/21 06/09/21 06/08/26 06747T366 US06747T3665 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321008522/dp152374_424b2-3990ubs.htm
1168 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Jun-8-2023 06/04/21 06/09/21 06/08/23 06748ETG8 US06748ETG88 93.2775% https://www.sec.gov/Archives/edgar/data/312070/000148105721003283/form424b2.htm
1169 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (TRGR AUTOCAL CTGT YIELD)  Jun-7-2024 06/04/21 06/09/21 06/07/24 06747T291 US06747T2915 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321008523/dp152382_424b2-3995ubs.htm
1170 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Jun-7-2024 06/04/21 06/09/21 06/07/24 06747T481 US06747T4812 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321008550/dp152375_424b2-3981ms.htm
1171 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (AUTOCALLABLE CTGNT CPN)  Jun-9-2022 06/04/21 06/09/21 06/09/22 06741WVQ0 US06741WVQ04 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721003235/form424b2.htm
1172 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Jun-8-2023 06/04/21 06/09/21 06/08/23 06747T473 US06747T4739 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321008545/dp152367_424b2-3979ms.htm
1173 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Jun-7-2024 06/04/21 06/09/21 06/07/24 06747T440 US06747T4408 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321008547/dp152371_424b2-3982ms.htm
1174 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Jun-7-2024 06/04/21 06/09/21 06/07/24 06748EW66 US06748EW665 95.8400% https://www.sec.gov/Archives/edgar/data/312070/000148105721003234/form424b2.htm
1175 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (TRGR AUTOCAL CTGT YIELD)  Jun-7-2024 06/04/21 06/09/21 06/07/24 06747T283 US06747T2832 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321008523/dp152382_424b2-3995ubs.htm
1176 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Jun-7-2024 06/04/21 06/09/21 06/07/24 06748ETS2 US06748ETS27 94.8400% https://www.sec.gov/Archives/edgar/data/312070/000148105721003223/form424b2.htm
1177 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (AUTOCALL CTGNT CPN NT)  Jun-7-2024 06/04/21 06/09/21 06/07/24 06748EVV2 US06748EVV28 87.5071% https://www.sec.gov/Archives/edgar/data/312070/000148105721003240/form424b2.htm
1178 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Mar-9-2023 06/04/21 06/09/21 03/09/23 06748EW41 US06748EW418 97.0276% https://www.sec.gov/Archives/edgar/data/312070/000148105721003238/form424b2.htm
1179 GLOBAL MTN FLTG RT SER A INDEX-LINKED (BUFFERED AUTOCALLABLE NT)  Sep-9-2022 06/04/21 06/09/21 09/09/22 06748EVL4 US06748EVL46 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721003226/form424b2.htm
1180 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CTGNT CPN NT)  Jun-7-2024 06/04/21 06/09/21 06/07/24 06748EVD2 US06748EVD20 93.0900% https://www.sec.gov/Archives/edgar/data/312070/000148105721003228/form424b2.htm
1181 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Jun-10-2024 06/04/21 06/09/21 06/10/24 06748EVN0 US06748EVN02 94.8399% https://www.sec.gov/Archives/edgar/data/312070/000148105721003224/form424b2.htm
1182 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Mar-9-2023 06/04/21 06/09/21 03/09/23 06748EW25 US06748EW251 97.0277% https://www.sec.gov/Archives/edgar/data/312070/000148105721003233/form424b2.htm
1183 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Jun-7-2024 06/04/21 06/09/21 06/07/24 06748EVU4 US06748EVU45 94.8410% https://www.sec.gov/Archives/edgar/data/312070/000148105721003232/form424b2.htm
1184 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Dec-8-2022 06/04/21 06/09/21 12/08/22 06748EVP5 US06748EVP59 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721003229/form424b2.htm
1185 GLOBAL MTN ZERO CPN SER A EQUITY-LINKED (CAP CTGNT BARR RET ENH) 0.000 Jun-22-2022 06/04/21 06/09/21 06/22/22 06748EVT7 US06748EVT71 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321008521/dp152370_424b2-3987jpm.htm
1186 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Mar-12-2024 06/07/21 06/10/21 03/12/24 06748ET94 US06748ET943 93.5900% https://www.sec.gov/Archives/edgar/data/312070/000148105721003246/form424b2.htm
1187 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Mar-10-2023 06/07/21 06/10/21 03/10/23 06748ETA1 US06748ETA19 97.0900% https://www.sec.gov/Archives/edgar/data/312070/000148105721003247/form424b2.htm
1188 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (AUTOCALLABLE NT) 0.000 Jun-11-2024 06/07/21 06/10/21 06/11/24 06748ET37 US06748ET372 104.8400% https://www.sec.gov/Archives/edgar/data/312070/000148105721003250/form424b2.htm
1189 GLOBAL MTN FLTG RT SER A INDEX-LINKED (AUTOCALLABLE CTGNT CPN)  Mar-10-2023 06/07/21 06/10/21 03/10/23 06748ET29 US06748ET299 96.0905% https://www.sec.gov/Archives/edgar/data/312070/000148105721003249/form424b2.htm
1190 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Mar-10-2023 06/07/21 06/10/21 03/10/23 06748ET86 US06748ET869 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721003252/form424b2.htm
1191 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK NT) 0.000 Feb-15-2023 06/07/21 06/10/21 02/15/23 06748EWJ8 US06748EWJ80 104.8400% https://www.sec.gov/Archives/edgar/data/312070/000148105721003251/form424b2.htm
1192 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (DUAL DIRECTIONAL NT) 0.000 Dec-12-2023 06/07/21 06/10/21 12/12/23 06748EW82 US06748EW822 104.8400% https://www.sec.gov/Archives/edgar/data/312070/000148105721003253/form424b2.htm
1193 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (AUTOCALL CTGNT INT NT)  Jun-10-2022 06/08/21 06/11/21 06/10/22 06748EWU3 US06748EWU36 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321008626/dp152492_424b2-3997jpm.htm
1194 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Jun-13-2022 06/08/21 06/11/21 06/13/22 06741WVV9 US06741WVV98 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321008655/dp152493_424b2-3998ms.htm
1195 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK) 0.000 Jun-7-2023 06/08/21 06/11/21 06/07/23 06748EWX7 US06748EWX74 104.8400% https://www.sec.gov/Archives/edgar/data/312070/000148105721003262/form424b2.htm
1196 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Jun-13-2024 06/08/21 06/11/21 06/13/24 06741WVR8 US06741WVR86 101.0900% https://www.sec.gov/Archives/edgar/data/312070/000148105721003261/form424b2.htm
1197 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Jun-13-2024 06/08/21 06/11/21 06/13/24 06748EW90 US06748EW905 98.1733% https://www.sec.gov/Archives/edgar/data/312070/000148105721003260/form424b2.htm
1198 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Jun-13-2024 06/09/21 06/14/21 06/13/24 06748EWC3 US06748EWC38 98.6150% https://www.sec.gov/Archives/edgar/data/312070/000148105721003285/form424b2.htm
1199 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Dec-14-2023 06/09/21 06/14/21 12/14/23 06748EWM1 US06748EWM10 97.9650% https://www.sec.gov/Archives/edgar/data/312070/000148105721003284/form424b2.htm
1200 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CTGNT CPN NT)  Dec-14-2023 06/09/21 06/14/21 12/14/23 06741WVZ0 US06741WVZ03 96.0900% https://www.sec.gov/Archives/edgar/data/312070/000148105721003286/form424b2.htm
1201 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Jun-13-2024 06/09/21 06/14/21 06/13/24 06748EVZ3 US06748EVZ32 94.5275% https://www.sec.gov/Archives/edgar/data/312070/000148105721003288/form424b2.htm
1202 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED AUTOCALLABLE) 0.000 Dec-15-2022 06/10/21 06/15/21 12/15/22 06748EXC2 US06748EXC29 104.8400% https://www.sec.gov/Archives/edgar/data/312070/000148105721003315/form424b2.htm
1203 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Jun-13-2024 06/10/21 06/15/21 06/13/24 06748EWL3 US06748EWL37 98.3400% https://www.sec.gov/Archives/edgar/data/312070/000148105721003313/form424b2.htm
1204 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BARRIER SUPERTRACK) 0.000 Jun-15-2026 06/10/21 06/15/21 06/15/26 06748ETQ6 US06748ETQ60 104.8400% https://www.sec.gov/Archives/edgar/data/312070/000148105721003311/form424b2.htm
1205 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Jun-13-2024 06/10/21 06/15/21 06/13/24 06748EWD1 US06748EWD11 96.4992% https://www.sec.gov/Archives/edgar/data/312070/000148105721003312/form424b2.htm
1206 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CONTINGENT CPN)  Jun-13-2024 06/10/21 06/15/21 06/13/24 06748EWW9 US06748EWW91 97.2275% https://www.sec.gov/Archives/edgar/data/312070/000148105721003314/form424b2.htm
1207 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Jun-15-2023 06/10/21 06/15/21 06/15/23 06741WWA4 US06741WWA43 97.8900% https://www.sec.gov/Archives/edgar/data/312070/000148105721003316/form424b2.htm
1208 5.25yNC3y Fixed Callable 06/10/21 06/15/21 09/15/26 06748EW58 US06748EW582 103.4900% https://www.sec.gov/Archives/edgar/data/312070/000148105721003309/form424b2.htm
1209 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Jun-14-2024 06/11/21 06/16/21 06/14/24 06747T333 US06747T3335 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321008804/dp152637_424b2-3991ms.htm
1210 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Jun-14-2024 06/11/21 06/16/21 06/14/24 06747T325 US06747T3251 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321008822/dp152630_424b2-3992ms.htm
1211 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Jun-16-2022 06/11/21 06/16/21 06/16/22 06747T275 US06747T2758 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321008821/dp152666_424b2-3999ms.htm
1212 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Jun-15-2023 06/11/21 06/16/21 06/15/23 06748EWP4 US06748EWP41 97.3400% https://www.sec.gov/Archives/edgar/data/312070/000148105721003352/form424b2.htm
1213 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Jun-14-2024 06/11/21 06/16/21 06/14/24 06748EX32 US06748EX325 94.9238% https://www.sec.gov/Archives/edgar/data/312070/000148105721003327/form424b2.htm
1214 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Jun-14-2024 06/11/21 06/16/21 06/14/24 06748EWV1 US06748EWV19 97.5900% https://www.sec.gov/Archives/edgar/data/312070/000148105721003323/form424b2.htm
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1215 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Jul-14-2022 06/11/21 06/16/21 07/14/22 06741WVU1 US06741WVU16 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721003328/form424b2.htm
1216 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (PLUS) 0.000 Oct-5-2022 06/11/21 06/16/21 10/05/22 06747T523 US06747T5231 104.8400% https://www.sec.gov/Archives/edgar/data/312070/000095010321008811/dp152633_424b2-3973ms.htm
1217 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Sep-15-2022 06/11/21 06/16/21 09/15/22 06741WVS6 US06741WVS69 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721003325/form424b2.htm
1218 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Jun-14-2024 06/11/21 06/16/21 06/14/24 06748EWB5 US06748EWB54 97.4900% https://www.sec.gov/Archives/edgar/data/312070/000148105721003322/form424b2.htm
1219 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Dec-14-2023 06/11/21 06/16/21 12/14/23 06748EW74 US06748EW749 98.7400% https://www.sec.gov/Archives/edgar/data/312070/000148105721003324/form424b2.htm
1220 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Dec-15-2022 06/11/21 06/16/21 12/15/22 06748EWY5 US06748EWY57 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721003326/form424b2.htm
1221 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Jun-14-2024 06/11/21 06/16/21 06/14/24 06748EWS8 US06748EWS89 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721003331/form424b2.htm
1222 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Jun-14-2024 06/11/21 06/16/21 06/14/24 06748EWQ2 US06748EWQ24 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721003330/form424b2.htm
1223 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Jun-15-2023 06/11/21 06/16/21 06/15/23 06748EX99 US06748EX994 97.6400% https://www.sec.gov/Archives/edgar/data/312070/000148105721003329/form424b2.htm
1224 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Jun-16-2026 06/11/21 06/16/21 06/16/26 06748EV26 US06748EV261 99.8400% https://www.sec.gov/Archives/edgar/data/312070/000148105721003321/form424b2.htm
1225 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CONTINGENT CPN)  Jun-15-2023 06/11/21 06/16/21 06/15/23 06741WWB2 US06741WWB26 97.3400% https://www.sec.gov/Archives/edgar/data/312070/000148105721003333/form424b2.htm
1226 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (PLUS) 0.000 Oct-5-2022 06/11/21 06/16/21 10/05/22 06747T531 US06747T5314 104.8400% https://www.sec.gov/Archives/edgar/data/312070/000095010321008840/dp152638_424b2-3972ms.htm
1227 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (AUTOCALLABLE CTGNT CPN)  Jun-16-2022 06/11/21 06/17/21 06/16/22 06748EXG3 US06748EXG33 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721003332/form424b2.htm
1228 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Sep-19-2022 06/14/21 06/17/21 09/19/22 06748EX65 US06748EX655 91.3650% https://www.sec.gov/Archives/edgar/data/312070/000148105721003345/form424b2.htm
1229 GLOBAL MTN SER A EQUITY-LINKED (CALLABLE NT) 10.200 Jun-19-2024 06/14/21 06/17/21 06/19/24 06748EXF5 US06748EXF59 94.6400% https://www.sec.gov/Archives/edgar/data/312070/000148105721003346/form424b2.htm
1230 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Jun-19-2023 06/14/21 06/17/21 06/19/23 06741WWE6 US06741WWE64 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721003347/form424b2.htm
1231 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (TRIGGER GEARS) 0.000 Jun-18-2031 06/14/21 06/17/21 06/18/31 06747T234 US06747T2345 104.8400% https://www.sec.gov/Archives/edgar/data/312070/000095010321008884/dp152744_424b2-4004ubs.htm
1232 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Jun-20-2022 06/15/21 06/18/21 06/20/22 06747W104 US06747W1045 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321008984/dp152796_424b2-4015ms.htm
1233 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Jun-20-2024 06/15/21 06/18/21 06/20/24 06748EXE8 US06748EXE84 96.5567% https://www.sec.gov/Archives/edgar/data/312070/000148105721003360/form424b2.htm
1234 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (CAPPED BUFFER GEARS) 0.000 Jun-20-2023 06/15/21 06/18/21 06/20/23 06747T390 US06747T3905 104.8400% https://www.sec.gov/Archives/edgar/data/312070/000095010321008950/dp152806_424b2-3985ubs.htm
1235 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Dec-20-2022 06/15/21 06/18/21 12/20/22 06748EWF6 US06748EWF68 99.6320% https://www.sec.gov/Archives/edgar/data/312070/000148105721003358/form424b2.htm
1236 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Jun-20-2024 06/15/21 06/18/21 06/20/24 06748EX73 US06748EX739 96.6735% https://www.sec.gov/Archives/edgar/data/312070/000148105721003359/form424b2.htm
1237 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Dec-20-2023 06/15/21 06/18/21 12/20/23 06741WVL1 US06741WVL17 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721003357/form424b2.htm
1238 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Jun-20-2024 06/15/21 06/18/21 06/20/24 06748EVM2 US06748EVM29 92.5900% https://www.sec.gov/Archives/edgar/data/312070/000148105721003356/form424b2.htm
1239 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED DIGITAL NT) 0.000 Nov-18-2022 06/15/21 06/18/21 11/18/22 06748EXK4 US06748EXK45 104.8400% https://www.sec.gov/Archives/edgar/data/312070/000148105721003361/form424b2.htm
1240 GLOBAL MTN FLTG RT SER A INDEX-LINKED (TRIGGER CALL CTGNT YIELD)  Jun-20-2024 06/16/21 06/21/21 06/20/24 06747W500 US06747W5004 96.1900% https://www.sec.gov/Archives/edgar/data/0000312070/000095010321009046/dp152870_424b2-4018ubs.htm
1241 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Jun-20-2024 06/16/21 06/21/21 06/20/24 06748EWZ2 US06748EWZ23 98.7150% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721003372/form424b2.htm
1242 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Jun-20-2024 06/16/21 06/21/21 06/20/24 06747T168 US06747T1685 104.8400% https://www.sec.gov/Archives/edgar/data/0000312070/000095010321009048/dp152880_424b2-4012ms.htm
1243 GLOBAL MTN FLTG RT SER A INDEX-LINKED (MARKET LINKED SEC)  Jun-20-2024 06/16/21 06/21/21 06/20/24 06748EWK5 US06748EWK53 99.5900% https://www.sec.gov/Archives/edgar/data/312070/000095010321009047/dp152903_424b2-3996wf.htm
1244 GLOBAL MTN FLTG RT SER A INDEX-LINKED (TRGR AUTOCALL CTGT YIELD)  Jun-20-2024 06/16/21 06/21/21 06/20/24 06747W609 US06747W6093 97.8400% https://www.sec.gov/Archives/edgar/data/0000312070/000095010321009045/dp152872_424b2-4019ubs.htm
1245 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Jul-21-2022 06/16/21 06/21/21 07/21/22 06741WVT4 US06741WVT43 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721003370/form424b2.htm
1246 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Jun-20-2024 06/16/21 06/21/21 06/20/24 06748EX24 US06748EX242 97.2569% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721003373/form424b2.htm
1247 GLOBAL MTN SER A EQUITY-LINKED (AUTOCALLABLE NT) 13.000 Jun-21-2022 06/16/21 06/21/21 06/21/22 06741WWF3 US06741WWF30 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721003374/form424b2.htm
1248 GLOBAL MTN SER A EQUITY-LINKED (AUTOCALLABLE NT) 9.750 Jun-21-2022 06/16/21 06/21/21 06/21/22 06741WWG1 US06741WWG13 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721003375/form424b2.htm
1249 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Dec-21-2022 06/16/21 06/21/21 12/21/22 06748EWE9 US06748EWE93 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721003371/form424b2.htm
1250 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (TRIGGER GEARS) 0.000 Jun-18-2026 06/16/21 06/21/21 06/18/26 06747T416 US06747T4168 104.8400% https://www.sec.gov/Archives/edgar/data/0000312070/000095010321009044/dp152878_424b2-3986ubs.htm
1251 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Dec-21-2023 06/17/21 06/22/21 12/21/23 06748EXA6 US06748EXA62 94.3400% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721003383/form424b2.htm
1252 GLOBAL MTN FLTG RT SER A INDEX-LINKED (TRIGGER CALL CTGNT YIELD)  Jun-20-2024 06/17/21 06/22/21 06/20/24 06747W880 US06747W8800 96.1900% https://www.sec.gov/Archives/edgar/data/0000312070/000095010321009074/dp152960_424b2-4022ubs.htm
1253 GLOBAL MTN ZERO CPN SER A EQUITY-LINKED (STRATEGIC ACCEL REDEMP) 0.000 Jun-28-2024 06/17/21 06/24/21 06/28/24 06747W401 US06747W4015 104.8400% https://www.sec.gov/Archives/edgar/data/312070/000095010321009160/dp152967_424b2-4020baml.htm
1254 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Jun-22-2023 06/17/21 06/22/21 06/22/23 06748EXZ1 US06748EXZ14 95.2150% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721003386/form424b2.htm
1255 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Jun-21-2024 06/18/21 06/23/21 06/21/24 06747T226 US06747T2261 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010321009150/dp153010_424b2-4007ms.htm
1256 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Jun-21-2024 06/18/21 06/23/21 06/21/24 06747T192 US06747T1925 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010321009151/dp153014_424b2-4005ms.htm
1257 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Jun-21-2024 06/18/21 06/23/21 06/21/24 06747T218 US06747T2188 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010321009152/dp153012_424b2-4006ms.htm
1258 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CTGNT INCOME CALLABLE)  Jun-22-2023 06/18/21 06/23/21 06/22/23 06748EX81 US06748EX812 98.8400% https://www.sec.gov/Archives/edgar/data/0000312070/000095010321009148/dp153011_424b2-4003ms.htm
1259 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (AIRBAG AUTOCALL CTGNT)  Jun-22-2022 06/18/21 06/23/21 06/22/22 06747W872 US06747W8727 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010321009124/dp153003_424b2-4023ubs.htm
1260 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Jun-23-2022 06/18/21 06/23/21 06/23/22 06741WWH9 US06741WWH95 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721003403/form424b2.htm
1261 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Jun-23-2026 06/18/21 06/23/21 06/23/26 06748EV59 US06748EV592 96.0900% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721003406/form424b2.htm
1262 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Jun-23-2026 06/18/21 06/23/21 06/23/26 06748EV42 US06748EV428 97.0900% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721003409/form424b2.htm
1263 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Jun-23-2026 06/18/21 06/23/21 06/23/26 06748EV34 US06748EV345 99.3400% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721003408/form424b2.htm
1264 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Jun-21-2024 06/18/21 06/23/21 06/21/24 06748EUG6 US06748EUG69 98.8400% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721003422/form424b2.htm
1265 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Jun-21-2024 06/18/21 06/23/21 06/21/24 06748EUW1 US06748EUW10 97.0900% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721003420/form424b2.htm
1266 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Jun-21-2024 06/18/21 06/23/21 06/21/24 06747T184 US06747T1842 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010321009149/dp153002_424b2-4010ms.htm
1267 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Jun-21-2024 06/18/21 06/23/21 06/21/24 06748EUX9 US06748EUX92 98.5900% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721003417/form424b2.htm
1268 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Jun-21-2024 06/18/21 06/23/21 06/21/24 06748EUF8 US06748EUF86 100.3400% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721003419/form424b2.htm
1269 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Jun-21-2024 06/18/21 06/23/21 06/21/24 06748EY98 US06748EY984 91.5070% https://www.sec.gov/Archives/edgar/data/312070/000148105721003425/form424b2.htm
1270 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Jun-21-2024 06/18/21 06/23/21 06/21/24 06748EXX6 US06748EXX65 97.8400% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721003412/form424b2.htm
1271 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BARRIER SUPERTRACK) 0.000 Jun-23-2026 06/18/21 06/23/21 06/23/26 06748EUJ0 US06748EUJ09 104.8400% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721003415/form424b2.htm
1272 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Jun-21-2024 06/18/21 06/23/21 06/21/24 06748EUE1 US06748EUE12 98.3400% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721003416/form424b2.htm
1273 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Jun-22-2023 06/18/21 06/23/21 06/22/23 06748EXJ7 US06748EXJ71 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721003407/form424b2.htm
1274 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Jun-21-2024 06/18/21 06/23/21 06/21/24 06748EXS7 US06748EXS70 95.2150% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721003411/form424b2.htm
1275 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BARRIER SUPERTRACK NT) 0.000 Jun-23-2027 06/18/21 06/23/21 06/23/27 06748EUH4 US06748EUH43 104.8400% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721003423/form424b2.htm
1276 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Jun-21-2024 06/18/21 06/23/21 06/21/24 06748EUD3 US06748EUD39 99.8400% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721003414/form424b2.htm
1277 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Jun-22-2023 06/18/21 06/23/21 06/22/23 06748EXH1 US06748EXH16 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721003405/form424b2.htm
1278 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Jun-21-2024 06/18/21 06/23/21 06/21/24 06748EXL2 US06748EXL28 96.8400% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721003410/form424b2.htm
1279 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Jun-21-2024 06/18/21 06/23/21 06/21/24 06748EXW8 US06748EXW82 98.2775% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721003404/form424b2.htm
1280 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CTGNT CPN NT)  Jun-24-2024 06/18/21 06/23/21 06/24/24 06741WWL0 US06741WWL08 98.4650% https://www.sec.gov/Archives/edgar/data/312070/000148105721003402/form424b2.htm
1281 GLOBAL MTN ZERO CPN SER A INDEX-LINKED 0.000 Dec-23-2026 06/18/21 06/23/21 12/23/26 06748EU84 US06748EU842 104.8400% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721003421/form424b2.htm
1282 GLOBAL MTN ZERO CPN SER A INDEX-LINKED 0.000 Jun-22-2028 06/18/21 06/23/21 06/22/28 06748EU92 US06748EU925 104.8400% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721003418/form424b2.htm
1283 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Jun-22-2023 06/18/21 06/23/21 06/22/23 06748ETK9 US06748ETK90 101.5067% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721003413/form424b2.htm
1284 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Jun-21-2024 06/18/21 06/23/21 06/21/24 06748EXP3 US06748EXP32 97.7567% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721003424/form424b2.htm
1285 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK NT) 0.000 Jun-25-2026 06/21/21 06/24/21 06/25/26 06748EY80 US06748EY802 104.8400% https://www.sec.gov/Archives/edgar/data/312070/000148105721003433/form424b2.htm
1286 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CTGNT CPN NT)  Jun-24-2024 06/21/21 06/24/21 06/24/24 06741WWR7 US06741WWR77 97.8400% https://www.sec.gov/Archives/edgar/data/312070/000148105721003431/form424b2.htm
1287 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Jun-26-2023 06/21/21 06/24/21 06/26/23 06748EXY4 US06748EXY49 96.5400% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721003432/form424b2.htm
1288 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Jun-26-2024 06/22/21 06/25/21 06/26/24 06748EXV0 US06748EXV00 96.1729% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721003450/form424b2.htm
1289 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Jul-1-2024 06/22/21 06/29/21 07/01/24 06748EYL1 US06748EYL19 97.8400% https://www.sec.gov/Archives/edgar/data/312070/000148105721003451/form424b2.htm
1290 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Jun-27-2023 06/22/21 06/25/21 06/27/23 06748EXQ1 US06748EXQ15 99.1775% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721003443/form424b2.htm
1291 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Jun-26-2024 06/22/21 06/25/21 06/26/24 06748EXT5 US06748EXT53 93.7562% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721003448/form424b2.htm
1292 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Jun-27-2024 06/22/21 06/25/21 06/27/24 06748EYH0 US06748EYH07 95.1568% https://www.sec.gov/Archives/edgar/data/312070/000148105721003447/form424b2.htm
1293 GLOBAL MTN FLTG RT SER A INDEX-LINKED (BUFFERED AUTOCALLABLE NT)  Jun-27-2024 06/22/21 06/25/21 06/27/24 06748EYP2 US06748EYP23 99.5900% https://www.sec.gov/Archives/edgar/data/312070/000148105721003453/form424b2.htm
1294 GLOBAL FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Jun-21-2024 06/22/21 06/25/21 06/21/24 06748EYE7 US06748EYE75 79.1738% https://www.sec.gov/Archives/edgar/data/312070/000148105721003446/form424b2.htm
1295 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Dec-28-2022 06/22/21 06/25/21 12/28/22 06748EYB3 US06748EYB37 100.8400% https://www.sec.gov/Archives/edgar/data/312070/000148105721003445/form424b2.htm
1296 GLOBAL MTN ZERO CPN SER A EQUITY-LINKED (DIGITAL NT) 0.000 Jul-5-2022 06/22/21 06/25/21 07/05/22 06748EYD9 US06748EYD92 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721003444/form424b2.htm
1297 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (AUTOCALL CTGNT INT NT)  Jun-27-2022 06/23/21 06/28/21 06/27/22 06748EYX5 US06748EYX56 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321009345/dp153223_424b2-4028jpm.htm
1298 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (TRGR AUTOCAL CTGT YIELD)  Jun-27-2024 06/23/21 06/28/21 06/27/24 06747W864 US06747W8644 97.1200% https://www.sec.gov/Archives/edgar/data/312070/000095010321009344/dp153218_424b2-4025ubs.htm
1299 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Jun-28-2022 06/23/21 06/28/21 06/28/22 06747W799 US06747W7992 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321009357/dp153220_424b2-4030ms.htm
1300 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Jun-28-2022 06/23/21 06/28/21 06/28/22 06747W823 US06747W8230 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321009355/dp153212_424b2-4029ms.htm
1301 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Jun-28-2022 06/23/21 06/28/21 06/28/22 06741WWT3 US06741WWT34 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321009356/dp153222_424b2-4032ms.htm
1302 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Jun-28-2022 06/23/21 06/28/21 06/28/22 06747W815 US06747W8156 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321009354/dp153217_424b2-4031ms.htm
1303 GLOBAL MTN SER A INDEX-LINKED (BUFFERED NT) 5.100 Jul-27-2022 06/23/21 06/28/21 07/27/22 06748EYY3 US06748EYY30 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721003459/form424b2.htm
1304 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Jun-27-2024 06/23/21 06/28/21 06/27/24 06748EYU1 US06748EYU18 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721003457/form424b2.htm
1305 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Jun-27-2024 06/23/21 06/28/21 06/27/24 06748EXB4 US06748EXB46 97.8400% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721003454/form424b2.htm
1306 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Jun-27-2024 06/23/21 06/28/21 06/27/24 06748EYJ6 US06748EYJ62 97.6650% https://www.sec.gov/Archives/edgar/data/312070/000148105721003455/form424b2.htm
1307 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CONTINGENT COUPON NT)  Jun-29-2022 06/23/21 06/28/21 06/29/22 06748EYM9 US06748EYM91 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721003456/form424b2.htm
1308 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (AUTOCALLABLE CTGNT INT)  Jun-28-2022 06/24/21 06/29/21 06/28/22 06748EZ30 US06748EZ304 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321009442/dp153296_424b2-4033jpm.htm
1309 GLOBAL MTN FLTG RT SER A INDEX-LINKED (BUFF AUTOCALL CTGNT CPN)  Jun-29-2023 06/24/21 06/29/21 06/29/23 06748EY56 US06748EY562 100.3400% https://www.sec.gov/Archives/edgar/data/312070/000148105721003462/form424b2.htm
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1310 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Sep-29-2022 06/24/21 06/29/21 09/29/22 06741WWP1 US06741WWP12 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721003463/form424b2.htm
1311 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BARRIER SUPERTRACK) 0.000 Jun-29-2026 06/24/21 06/29/21 06/29/26 06748EYN7 US06748EYN74 104.8400% https://www.sec.gov/Archives/edgar/data/312070/000148105721003465/form424b2.htm
1312 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Jun-28-2024 06/24/21 06/30/21 06/28/24 06741WWN6 US06741WWN63 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721003474/form424b2.htm
1313 GLOBAL MTN ZERO CPN SER A EQUITY-LINKED (AUTOCAL MKT-LIN STEPUP) 0.000 Jun-28-2024 06/24/21 07/01/21 06/28/24 06747T549 US06747T5496 104.8400% https://www.sec.gov/Archives/edgar/data/312070/000095010321009472/dp153297_424b2-3977baml.htm
1314 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (CAP LEV INDEX RETURN NT) 0.000 Aug-26-2022 06/24/21 07/01/21 08/26/22 06747T358 US06747T3582 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321009476/dp153300_424b2-3988baml.htm
1315 GLOBAL MTN ZERO CPN SER A EQUITY-LINKED (AUTOCAL MKT-LIN STEPUP) 0.000 Jun-28-2024 06/24/21 07/01/21 06/28/24 06747T374 US06747T3749 104.8400% https://www.sec.gov/Archives/edgar/data/312070/000095010321009478/dp153301_424b2-3983baml.htm
1316 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (STRATEGIC ACCEL REDEMP) 0.000 Jun-25-2027 06/24/21 07/01/21 06/25/27 06747T176 US06747T1768 104.8400% https://www.sec.gov/Archives/edgar/data/312070/000095010321009475/dp153302_424b2-4008baml.htm
1317 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (AUTOCALL MKT-LNK STP UP) 0.000 Jun-27-2024 06/24/21 07/01/21 06/27/24 06747T424 US06747T4242 104.8400% https://www.sec.gov/Archives/edgar/data/312070/000095010321011854/dp155250_424b2-3970baml.htm
1318 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED DUAL DIRECT NT) 0.000 Dec-30-2022 06/24/21 06/29/21 12/30/22 06748EYS6 US06748EYS61 104.8400% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721003472/form424b2.htm
1319 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (CAPPED GEARS) 0.000 Aug-31-2022 06/25/21 06/30/21 08/31/22 06747W302 US06747W3025 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010321009584/dp153432_424b2-4017ubs.htm
1320 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Jun-28-2024 06/25/21 06/30/21 06/28/24 06747W708 US06747W7083 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010321009568/dp153429_424b2-4021ms.htm
1321 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Jun-28-2024 06/25/21 06/30/21 06/28/24 06747W856 US06747W8560 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321009566/dp153431_424b2-4026ms.htm
1322 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Dec-30-2022 06/25/21 06/30/21 12/30/22 06748EUS0 US06748EUS08 96.0312% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721003510/form424b2.htm
1323 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Jun-29-2023 06/25/21 06/30/21 06/29/23 06748ETT0 US06748ETT00 99.5900% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721003499/form424b2.htm
1324 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (TRGR AUTOCAL CTGT YIELD)  Jun-28-2024 06/25/21 06/30/21 06/28/24 06747W781 US06747W7810 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321009529/dp153428_424b2-4034ubs.htm
1325 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Mar-28-2024 06/25/21 06/30/21 03/28/24 06748EUL5 US06748EUL54 97.6650% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721003505/form424b2.htm
1326 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Jun-28-2024 06/25/21 06/30/21 06/28/24 06747W831 US06747W8313 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321009563/dp153425_424b2-4027ms.htm
1327 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Mar-30-2023 06/25/21 06/30/21 03/30/23 06748EVK6 US06748EVK62 98.2488% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721003506/form424b2.htm
1328 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Mar-30-2023 06/25/21 06/30/21 03/30/23 06748EUR2 US06748EUR25 97.8400% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721003509/form424b2.htm
1329 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BARRIER SUPERTRACK) 0.000 Jun-30-2025 06/25/21 06/30/21 06/30/25 06748ETV5 US06748ETV55 104.8400% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721003502/form424b2.htm
1330 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BARRIER SUPERTRACK) 0.000 Jun-30-2026 06/25/21 06/30/21 06/30/26 06748EUT8 US06748EUT80 104.8400% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721003508/form424b2.htm
1331 GLOBAL MTN ZERO CPN SER A EQUITY-LINKED (AUTOCALLABLE NT) 0.000 Jun-28-2024 06/25/21 06/30/21 06/28/24 06748EWT6 US06748EWT62 104.8400% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721003524/form424b2.htm
1332 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Jun-28-2024 06/25/21 06/30/21 06/28/24 06748EXM0 US06748EXM01 96.6732% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721003522/form424b2.htm
1333 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK NT) 0.000 Jul-29-2022 06/25/21 06/30/21 07/29/22 06748EUY7 US06748EUY75 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721003503/form424b2.htm
1334 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (BUFF AUTOCALL CTGNT CPN)  Mar-28-2024 06/25/21 06/30/21 03/28/24 06748EVR1 US06748EVR16 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721003515/form424b2.htm
1335 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK NT) 0.000 Jun-30-2027 06/25/21 06/30/21 06/30/27 06748ETY9 US06748ETY94 104.8400% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721003494/form424b2.htm
1336 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (BUFFERED AUTOCALLABLE)  Jun-28-2024 06/25/21 06/30/21 06/28/24 06748EVS9 US06748EVS98 98.4896% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721003514/form424.htm
1337 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Mar-31-2023 06/25/21 06/30/21 03/31/23 06748EV75 US06748EV758 97.2562% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721003512/form424b2.htm
1338 GLOBAL MTN ZERO CPN SER A EQUITY-LINKED (BUFFERED SUPERTRACK) 0.000 Jun-30-2023 06/25/21 06/30/21 06/30/23 06748EY64 US06748EY646 104.8400% https://www.sec.gov/Archives/edgar/data/312070/000148105721003527/form424b2.htm
1339 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Jun-28-2024 06/25/21 06/30/21 06/28/24 06748EV83 US06748EV832 97.8400% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721003525/form424b2.htm
1340 GLOBAL MTN FLTG RT SER A INDEX-LINKED (BUFFERED AUTOCALLABLE NT)  Mar-28-2024 06/25/21 06/30/21 03/28/24 06748EVQ3 US06748EVQ33 98.5900% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721003516/form424b2.htm
1341 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Jun-28-2024 06/25/21 06/30/21 06/28/24 06748ETU7 US06748ETU72 99.8400% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721003501/form424b2.htm
1342 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Dec-30-2022 06/25/21 06/30/21 12/30/22 06748EVX8 US06748EVX83 99.3400% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721003519/form424b2.htm
1343 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK) 0.000 Jun-30-2026 06/25/21 06/30/21 06/30/26 06748ETZ6 US06748ETZ69 104.8400% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721003495/form424b2.htm
1344 GLOBAL MTN ZERO CPN SER A EQUITY-LINKED (BUFFERED SUPERTRACK NT) 0.000 Dec-30-2022 06/25/21 06/30/21 12/30/22 06748EVW0 US06748EVW01 104.8400% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721003517/form424b2.htm
1345 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Dec-30-2022 06/25/21 06/30/21 12/30/22 06748EUA9 US06748EUA99 99.7400% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721003504/form424b2.htm
1346 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Mar-28-2024 06/25/21 06/30/21 03/28/24 06748EUQ4 US06748EUQ42 98.5400% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721003507/form424b2.htm
1347 GLOBAL MTN FLTG RT SER A INDEX-LINKED (AUTOCALLABLE CTGNT CPN)  Dec-30-2022 06/25/21 06/30/21 12/30/22 06748EUN1 US06748EUN11 99.6900% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721003513/form424b2.htm
1348 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE NT)  Jun-28-2024 06/25/21 06/30/21 06/28/24 06748EW33 US06748EW335 102.0429% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721003520/form424b2.htm
1349 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (AUTOCALL CTGNT CPN NT)  Jun-29-2023 06/25/21 06/30/21 06/29/23 06748EYF4 US06748EYF41 97.9650% https://www.sec.gov/Archives/edgar/data/312070/000095010321009582/dp153552_424b2-4024barc.htm
1350 GLOBAL MTN ZERO CPN SER A INDEX-LINKED 0.000 Jun-30-2028 06/25/21 06/30/21 06/30/28 06748EUZ4 US06748EUZ41 104.8400% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721003511/form424b2.htm
1351 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Dec-29-2023 06/25/21 06/30/21 12/29/23 06748EWR0 US06748EWR07 97.3400% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721003523/form424b2.htm
1352 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED DIGITAL NT) 0.000 Jun-29-2023 06/25/21 06/30/21 06/29/23 06748EU50 US06748EU503 104.8400% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721003496/form424b2.htm
1353 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED DIGITAL NT) 0.000 Jun-28-2024 06/25/21 06/30/21 06/28/24 06748EU68 US06748EU685 104.8400% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721003497/form424b2.htm
1354 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED DIGITAL NT) 0.000 Jun-30-2025 06/25/21 06/30/21 06/30/25 06748EU76 US06748EU768 104.8400% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721003500/form424b2.htm
1355 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Jun-29-2023 06/28/21 07/01/21 06/29/23 06741WWU0 US06741WWU07 98.5900% https://www.sec.gov/Archives/edgar/data/312070/000148105721003554/form424b2.htm
1356 GLOBAL MTN FLTG RT SER A INDEX-LINKED (TRIGGER CALL CTGNT YIELD)  Apr-3-2024 06/28/21 06/30/21 04/03/24 06747W682 US06747W6820 96.0800% https://www.sec.gov/Archives/edgar/data/312070/000095010321009569/dp153481_424b2-4046ubs.htm
1357 GLOBAL MTN SER A EQUITY-LINKED (AIRBAG AUTOCALLABLE YIELD NT) 8.450 Jul-5-2022 06/28/21 06/30/21 07/05/22 06747W732 US06747W7323 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321009554/dp153505_424b2-4039ubs.htm
1358 GLOBAL MTN SER A EQUITY-LINKED (AIRBAG AUTOCALLABLE YIELD NT) 10.000 Jul-5-2022 06/28/21 06/30/21 07/05/22 06747W724 US06747W7240 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321009554/dp153505_424b2-4039ubs.htm
1359 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (AUTOCALLABLE CTGNT CPN)  Jun-28-2024 06/28/21 06/30/21 06/28/24 06741WWV8 US06741WWV89 92.0069% https://www.sec.gov/Archives/edgar/data/312070/000095010321009581/dp153535_424b2-4045barc.htm
1360 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Jul-3-2024 06/28/21 06/30/21 07/03/24 06741WWC0 US06741WWC09 97.0775% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721003526/form424b2.htm
1361 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK) 0.000 Jan-3-2023 06/28/21 07/01/21 01/03/23 06748EWG4 US06748EWG42 104.8400% https://www.sec.gov/Archives/edgar/data/312070/000148105721003550/form424b2.htm
1362 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Jan-3-2023 06/28/21 07/01/21 01/03/23 06748EYW7 US06748EYW73 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721003560/form424b2.htm
1363 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Jan-3-2023 06/28/21 07/01/21 01/03/23 06748EZ22 US06748EZ221 95.5076% https://www.sec.gov/Archives/edgar/data/312070/000148105721003561/form424b2.htm
1364 GLOBAL MTN ZERO CPN SER A EQUITY-LINKED (BARRIER SUPERTRACK NT) 0.000 Jul-2-2026 06/28/21 07/01/21 07/02/26 06748EZ63 US06748EZ635 104.8400% https://www.sec.gov/Archives/edgar/data/312070/000148105721003552/form424b2.htm
1365 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Jun-28-2024 06/28/21 07/01/21 06/28/24 06748EZR7 US06748EZR79 99.7900% https://www.sec.gov/Archives/edgar/data/312070/000148105721003553/form424b2.htm
1366 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Jul-3-2024 06/28/21 07/01/21 07/03/24 06748EY49 US06748EY497 98.4900% https://www.sec.gov/Archives/edgar/data/312070/000148105721003558/form424b2.htm
1367 GLOBAL MTN FLTG RT SER A INDEX-LINKED (BUFFERED AUTOCALLABLE NT)  Jul-3-2024 06/28/21 07/01/21 07/03/24 06748EYR8 US06748EYR88 101.5400% https://www.sec.gov/Archives/edgar/data/312070/000148105721003551/form424b2.htm
1368 5.75yNC1y Fixed Callable 06/28/21 06/30/21 03/30/27 06748EXN8 US06748EXN83 103.4400% https://www.sec.gov/Archives/edgar/data/312070/000148105721003528/form424b2.htm
1369 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (TRIGGER GEARS) 0.000 Jun-30-2031 06/28/21 06/30/21 06/30/31 06747W203 US06747W2035 104.8400% https://www.sec.gov/Archives/edgar/data/0000312070/000095010321009567/dp153526_424b2-4016ubs.htm
1370 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Aug-3-2022 06/29/21 07/02/21 08/03/22 06741WWM8 US06741WWM80 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721003575/form424b2.htm
1371 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK) 0.000 Jul-5-2023 06/29/21 07/02/21 07/05/23 06748EXR9 US06748EXR97 104.8400% https://www.sec.gov/Archives/edgar/data/312070/000148105721003577/form424b2.htm
1372 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Jul-3-2024 06/29/21 07/02/21 07/03/24 06748EYT4 US06748EYT45 98.1312% https://www.sec.gov/Archives/edgar/data/312070/000148105721003576/form424b2.htm
1373 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Jul-5-2022 06/29/21 07/02/21 07/05/22 06748EZS5 US06748EZS52 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721003578/form424b2.htm
1374 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Jul-5-2024 06/30/21 07/06/21 07/05/24 06748EYA5 US06748EYA53 96.6734% https://www.sec.gov/Archives/edgar/data/312070/000148105721003651/form424b2.htm
1375 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Dec-30-2022 06/30/21 07/06/21 12/30/22 06748EVG5 US06748EVG50 92.8238% https://www.sec.gov/Archives/edgar/data/312070/000148105721003631/form424b2.htm
1376 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Apr-4-2023 06/30/21 07/06/21 04/04/23 06748EUU5 US06748EUU53 95.2150% https://www.sec.gov/Archives/edgar/data/312070/000148105721003629/form424b2.htm
1377 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Jul-5-2024 06/30/21 07/06/21 07/05/24 06748EY31 US06748EY315 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721003653/form424b2.htm
1378 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Jul-5-2024 06/30/21 07/06/21 07/05/24 06747W690 US06747W6903 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321009987/dp153927_424b2-4041ms.htm
1379 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (PLUS) 0.000 Oct-5-2022 06/30/21 07/06/21 10/05/22 06747T267 US06747T2675 104.8400% https://www.sec.gov/Archives/edgar/data/312070/000095010321009953/dp153852_424b2-4000ms.htm
1380 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Dec-30-2022 06/30/21 07/06/21 12/30/22 06748EVF7 US06748EVF77 95.1562% https://www.sec.gov/Archives/edgar/data/312070/000148105721003647/form424b2.htm
1381 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Jun-28-2024 06/30/21 07/06/21 06/28/24 06748EV91 US06748EV915 93.6400% https://www.sec.gov/Archives/edgar/data/312070/000148105721003636/form424b2.htm
1382 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Jul-5-2024 06/30/21 07/06/21 07/05/24 06748EY23 US06748EY232 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721003641/form424b2.htm
1383 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BARRIER SUPERTRACK NT) 0.000 Jun-30-2026 06/30/21 07/06/21 06/30/26 06748EVC4 US06748EVC47 104.8400% https://www.sec.gov/Archives/edgar/data/312070/000148105721003633/form424b2.htm
1384 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (MARKET-LINKED NT) 0.000 Jul-6-2028 06/30/21 07/06/21 07/06/28 06747T259 US06747T2592 104.8400% https://www.sec.gov/Archives/edgar/data/312070/000095010321009975/dp153923_424b2-4002ms.htm
1385 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Jul-6-2023 06/30/21 07/06/21 07/06/23 06741WWJ5 US06741WWJ51 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721003656/form424b2.htm
1386 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Jul-3-2024 06/30/21 07/06/21 07/03/24 06748EZ48 US06748EZ486 96.0060% https://www.sec.gov/Archives/edgar/data/312070/000148105721003637/form424b2.htm
1387 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK) 0.000 Jun-30-2026 06/30/21 07/06/21 06/30/26 06748EVB6 US06748EVB63 104.8400% https://www.sec.gov/Archives/edgar/data/312070/000148105721003658/form424b2.htm
1388 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Jun-28-2024 06/30/21 07/06/21 06/28/24 06748EVJ9 US06748EVJ99 96.8400% https://www.sec.gov/Archives/edgar/data/312070/000148105721003650/form424b2.htm
1389 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Jul-5-2024 06/30/21 07/06/21 07/05/24 06748EUV3 US06748EUV37 98.2900% https://www.sec.gov/Archives/edgar/data/312070/000148105721003630/form424b2.htm
1390 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (MARKET LINKED SEC) 0.000 Jul-6-2027 06/30/21 07/06/21 07/06/27 06748ETC7 US06748ETC74 104.8400% https://www.sec.gov/Archives/edgar/data/312070/000095010321009976/dp153902_424b2-3968wfps.htm
1391 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Jul-5-2024 06/30/21 07/06/21 07/05/24 06748EZW6 US06748EZW64 98.0900% https://www.sec.gov/Archives/edgar/data/312070/000148105721003639/form424b2.htm
1392 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK NT) 0.000 Jul-29-2022 06/30/21 07/06/21 07/29/22 06748EU27 US06748EU271 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721003621/form424b2.htm
1393 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Dec-30-2022 06/30/21 07/06/21 12/30/22 06748EU35 US06748EU354 99.5150% https://www.sec.gov/Archives/edgar/data/312070/000148105721003622/form424b2.htm
1394 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK) 0.000 Jun-30-2023 06/30/21 07/06/21 06/30/23 06748EUB7 US06748EUB72 104.8400% https://www.sec.gov/Archives/edgar/data/312070/000148105721003624/form424b2.htm
1395 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Mar-31-2023 06/30/21 07/06/21 03/31/23 06748EVA8 US06748EVA80 94.3400% https://www.sec.gov/Archives/edgar/data/312070/000148105721003635/form424b2.htm
1396 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Mar-31-2023 06/30/21 07/06/21 03/31/23 06748EVH3 US06748EVH34 98.3400% https://www.sec.gov/Archives/edgar/data/312070/000148105721003634/form424b2.htm
1397 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CONTINGENT CPN)  Jul-6-2023 06/30/21 07/06/21 07/06/23 06741WWW6 US06741WWW62 86.2775% https://www.sec.gov/Archives/edgar/data/312070/000148105721003654/form424b2.htm
1398 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BARRIER SUPERTRACK NT) 0.000 Jun-28-2024 06/30/21 07/06/21 06/28/24 06748EU43 US06748EU438 104.8400% https://www.sec.gov/Archives/edgar/data/312070/000148105721003628/form424b2.htm
1399 GLOBAL MTN ZERO CPN SER A EQUITY-LINKED (MARKET LINKED SEC) 0.000 Oct-6-2022 06/30/21 07/06/21 10/06/22 06748ETB9 US06748ETB91 104.8400% https://www.sec.gov/Archives/edgar/data/312070/000095010321009955/dp153853_424b2-3967wfps.htm
1400 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Jul-6-2023 06/30/21 07/06/21 07/06/23 06748EYV9 US06748EYV90 97.3688% https://www.sec.gov/Archives/edgar/data/312070/000148105721003652/form424b2.htm
1401 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Sep-30-2022 06/30/21 07/06/21 09/30/22 06748EUC5 US06748EUC55 98.3400% https://www.sec.gov/Archives/edgar/data/312070/000148105721003626/form424b2.htm
1402 GLOBAL MTN FLTG RT SER A INDEX-LINKED (AUTOCALL CTGNT CPN NT)  Dec-30-2022 06/30/21 07/06/21 12/30/22 06748EUP6 US06748EUP68 97.6900% https://www.sec.gov/Archives/edgar/data/312070/000148105721003644/form424b2.htm
1403 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (TRIGGER PLUS) 0.000 Jul-6-2027 06/30/21 07/06/21 07/06/27 06747T242 US06747T2428 104.8400% https://www.sec.gov/Archives/edgar/data/312070/000095010321009962/dp153850_424b2-4001ms.htm
1404 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFER DUAL DIRECTIONAL) 0.000 Dec-29-2023 06/30/21 07/06/21 12/29/23 06748EUM3 US06748EUM38 104.8400% https://www.sec.gov/Archives/edgar/data/312070/000148105721003627/form424b2.htm



A B C D E F G H

No. Series of Security Initial Trade Date(1) Issue / Settlement Date Maturity Date CUSIP ISIN
Final Rescission Offer Proceeds 

for Initial Investors in Structured 

Notes (2)
Documents

1405 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFER DUAL DIRECTIONAL) 0.000 Jan-5-2023 06/30/21 07/06/21 01/05/23 06748EYC1 US06748EYC10 104.8400% https://www.sec.gov/Archives/edgar/data/312070/000148105721003638/form424b2.htm
1406 GLOBAL MTN ZERO CPN SER A INDEX-LINKED 0.000 Jun-30-2026 06/30/21 07/06/21 06/30/26 06748EVE0 US06748EVE03 104.8400% https://www.sec.gov/Archives/edgar/data/312070/000148105721003632/form424b2.htm
1407 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED DUAL DIRECT NT) 0.000 Jul-5-2024 06/30/21 07/06/21 07/05/24 06748EYK3 US06748EYK36 104.8400% https://www.sec.gov/Archives/edgar/data/312070/000148105721003640/form424b2.htm
1408 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Oct-6-2022 07/01/21 07/07/21 10/06/22 06748W2M4 US06748W2M47 91.2531% https://www.sec.gov/Archives/edgar/data/312070/000148105721003693/form424b2.htm
1409 $7,700,000 Barclays Bank PLC  Trigger Callable Yield Notes due July 7, 2023 07/01/21 07/07/21 07/07/23 06747W633 US06747W6333 99.3626% https://www.sec.gov/Archives/edgar/data/312070/000095010321010083/dp153974_424b2-4058ubs.htm
1410 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CONTINGENT CPN)  Jul-7-2023 07/01/21 07/07/21 07/07/23 06748W3E1 US06748W3E12 95.5700% https://www.sec.gov/Archives/edgar/data/312070/000148105721003694/form424b2.htm
1411 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Jul-8-2024 07/02/21 07/08/21 07/08/24 06747W757 US06747W7570 99.2450% https://www.sec.gov/Archives/edgar/data/312070/000095010321010161/dp154014_424b2-4038ms.htm
1412 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Jul-8-2024 07/02/21 07/08/21 07/08/24 06747W773 US06747W7737 101.8200% https://www.sec.gov/Archives/edgar/data/312070/000095010321010162/dp154020_424b2-4036ms.htm
1413 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Jul-8-2024 07/02/21 07/08/21 07/08/24 06747W716 US06747W7166 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321010165/dp154021_424b2-4037ms.htm
1414 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Jul-8-2024 07/02/21 07/08/21 07/08/24 06747W674 US06747W6747 99.4450% https://www.sec.gov/Archives/edgar/data/312070/000095010321010163/dp154042_424b2-4049ms.htm
1415 AUTOCAL BUD 23 07/02/21 07/08/21 07/07/23 06747W740 US06747W7406 100.4950% https://www.sec.gov/Archives/edgar/data/312070/000095010321010164/dp154025_424b2-4040ms.htm
1416 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Jul-7-2023 07/02/21 07/08/21 07/07/23 06748EZV8 US06748EZV81 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721003699/form424b2.htm
1417 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CONTINGENT CPN)  Jul-7-2023 07/02/21 07/08/21 07/07/23 06741WWX4 US06741WWX46 100.7950% https://www.sec.gov/Archives/edgar/data/312070/000095010321010155/dp154011_424b2-4050barc.htm
1418 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Jul-8-2024 07/02/21 07/08/21 07/08/24 06747W765 US06747W7653 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321010160/dp154013_424b2-4035ms.htm
1419 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Jul-10-2024 07/06/21 07/09/21 07/10/24 06748W3M3 US06748W3M38 97.5700% https://www.sec.gov/Archives/edgar/data/312070/000148105721003709/form424b2.htm
1420 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Jul-11-2024 07/06/21 07/09/21 07/11/24 06748W3J0 US06748W3J09 97.7288% https://www.sec.gov/Archives/edgar/data/312070/000148105721003710/form424b2.htm
1421 GLOBAL MTN FLTG RT SER A INDEX-LINKED (TRIGGER CALL CTGNT YIELD)  Jan-11-2024 07/07/21 07/12/21 01/11/24 06747W617 US06747W6176 96.3200% https://www.sec.gov/Archives/edgar/data/312070/000095010321010258/dp154107_424b2-4062ubs.htm
1422 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CTGNT INCOME CALLABLE)  Jan-11-2024 07/07/21 07/12/21 01/11/24 06748W3T8 US06748W3T80 98.2450% https://www.sec.gov/Archives/edgar/data/312070/000095010321010285/dp154106_424b2-4061ms.htm
1423 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Jul-11-2024 07/07/21 07/12/21 07/11/24 06741W2A7 US06741W2A79 78.1950% https://www.sec.gov/Archives/edgar/data/312070/000148105721003724/form424b2.htm
1424 GLOBAL MTN FLTG RT SER A INDEX-LINKED (AUTOCALLABLE CTGNT CPN)  Jul-11-2024 07/07/21 07/12/21 07/11/24 06748W3P6 US06748W3P68 98.5700% https://www.sec.gov/Archives/edgar/data/312070/000095010321010265/dp154111_424b2-4060barc.htm
1425 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Jul-11-2024 07/07/21 07/12/21 07/11/24 06748W3U5 US06748W3U53 94.3450% https://www.sec.gov/Archives/edgar/data/312070/000148105721003717/form424b2.htm
1426 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (TRIGGER GEARS) 0.000 Jul-8-2026 07/07/21 07/12/21 07/08/26 06747W625 US06747W6259 104.3200% https://www.sec.gov/Archives/edgar/data/312070/000095010321010259/dp154105_424b2-4059ubs.htm
1427 GLOBAL MTN SER A EQUITY-LINKED (AIRBAG AUTOCALLABLE YIELD NT) 7.250 Jul-13-2022 07/08/21 07/13/21 07/13/22 06747W666 US06747W6663 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321010331/dp154184_424b2-4053ubs.htm
1428 GLOBAL MTN FLTG RT SER A INDEX-LINKED (TRGR AUTOCALL CTGT YIELD)  Jul-11-2024 07/08/21 07/13/21 07/11/24 06747W583 US06747W5830 98.0200% https://www.sec.gov/Archives/edgar/data/312070/000095010321010330/dp154185_424b2-4064ubs.htm
1429 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CONTINGENT CPN)  Jul-11-2024 07/08/21 07/13/21 07/11/24 06748W2B8 US06748W2B81 94.3075% https://www.sec.gov/Archives/edgar/data/312070/000148105721003739/form424b2.htm
1430 GLOBAL MTN FLTG RT SER A INDEX-LINKED (TRGGR CALL CTGNT YIELD)  Jul-12-2024 07/09/21 07/14/21 07/12/24 06747W559 US06747W5590 96.1200% https://www.sec.gov/Archives/edgar/data/312070/000095010321010365/dp154239_424b2-4065ubs.htm
1431 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Jul-12-2024 07/09/21 07/14/21 07/12/24 06747W658 US06747W6580 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321010386/dp154235_424b2-4056ms.htm
1432 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Jul-12-2024 07/09/21 07/14/21 07/12/24 06747W641 US06747W6416 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321010384/dp154236_424b2-4057ms.htm
1433 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CTGNT CPN NT)  Jul-12-2024 07/09/21 07/14/21 07/12/24 06748W3S0 US06748W3S08 97.6536% https://www.sec.gov/Archives/edgar/data/312070/000148105721003762/form424b2.htm
1434 GLOBAL MTN FLTG RT SER A INDEX-LINKED (TRIGGER CALL CTGNT YIELD)  Jul-12-2024 07/09/21 07/14/21 07/12/24 06747W575 US06747W5756 95.9700% https://www.sec.gov/Archives/edgar/data/312070/000095010321010369/dp154241_424b2-4067ubs.htm
1435 GLOBAL MTN FLTG RT SER A INDEX-LINKED (TRGGR CALL CTGNT YIELD)  Jan-12-2024 07/09/21 07/14/21 01/12/24 06747W591 US06747W5913 95.8200% https://www.sec.gov/Archives/edgar/data/312070/000095010321010368/dp154240_424b2-4063ubs.htm
1436 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Jul-12-2024 07/09/21 07/14/21 07/12/24 06748W3Q4 US06748W3Q42 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721003768/form424b2.htm
1437 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Jul-12-2024 07/09/21 07/14/21 07/12/24 06748W3R2 US06748W3R25 95.2200% https://www.sec.gov/Archives/edgar/data/312070/000148105721003761/form424b2.htm
1438 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Jul-12-2024 07/09/21 07/14/21 07/12/24 06748W4A8 US06748W4A80 96.3200% https://www.sec.gov/Archives/edgar/data/312070/000148105721003763/form424b2.htm
1439 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Jul-12-2024 07/09/21 07/14/21 07/12/24 06748W3W1 US06748W3W10 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721003769/form424b2.htm
1440 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Oct-13-2022 07/09/21 07/14/21 10/13/22 06748W3X9 US06748W3X92 91.4288% https://www.sec.gov/Archives/edgar/data/312070/000148105721003764/form424b2.htm
1441 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Jul-14-2022 07/09/21 07/14/21 07/14/22 06741W2F6 US06741W2F66 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721003767/form424b2.htm
1442 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Jan-12-2024 07/09/21 07/14/21 01/12/24 06748W4G5 US06748W4G50 95.6529% https://www.sec.gov/Archives/edgar/data/312070/000148105721003765/form424b2.htm
1443 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CONTINGENT CPN)  Jul-12-2024 07/09/21 07/14/21 07/12/24 06748W3N1 US06748W3N11 94.1115% https://www.sec.gov/Archives/edgar/data/312070/000148105721003759/form424b2.htm
1444 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Jul-14-2022 07/09/21 07/14/21 07/14/22 06741W2E9 US06741W2E91 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721003766/form424b2.htm
1445 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Aug-17-2022 07/12/21 07/15/21 08/17/22 06741W2C3 US06741W2C36 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721003773/form424b2.htm
1446 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Jul-17-2023 07/12/21 07/15/21 07/17/23 06748W4L4 US06748W4L46 96.3200% https://www.sec.gov/Archives/edgar/data/312070/000148105721003778/form424b2.htm
1447 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Jul-15-2022 07/12/21 07/15/21 07/15/22 06741W2G4 US06741W2G40 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721003777/form424b2.htm
1448 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Jul-17-2024 07/12/21 07/15/21 07/17/24 06748W3Z4 US06748W3Z41 98.9042% https://www.sec.gov/Archives/edgar/data/312070/000148105721003774/form424b2.htm
1449 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (AUTOCALL CTGNT CPN NT)  Jul-18-2022 07/13/21 07/16/21 07/18/22 06741W2H2 US06741W2H23 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721003792/form424b2.htm
1450 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Apr-18-2023 07/13/21 07/16/21 04/18/23 06748W4C4 US06748W4C47 92.0246% https://www.sec.gov/Archives/edgar/data/312070/000148105721003788/form424b2.htm
1451 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Jul-18-2023 07/13/21 07/16/21 07/18/23 06748W4K6 US06748W4K62 97.0075% https://www.sec.gov/Archives/edgar/data/312070/000148105721003790/form424b2.htm
1452 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Jan-16-2024 07/14/21 07/16/21 01/16/24 06741W2B5 US06741W2B52 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721003794/form424b2.htm
1453 GLOBAL MTN FLTG RT SER A INDEX-LINKED (TRGGR CALL CTGNT YIELD)  Jul-18-2024 07/14/21 07/19/21 07/18/24 06747W468 US06747W4684 95.8200% https://www.sec.gov/Archives/edgar/data/312070/000095010321010565/dp154439_424b2-4077ubs.htm
1454 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Jul-18-2024 07/14/21 07/19/21 07/18/24 06748W4H3 US06748W4H34 96.4867% https://www.sec.gov/Archives/edgar/data/312070/000148105721003807/form424b2.htm
1455 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Jul-18-2024 07/14/21 07/19/21 07/18/24 06748W4X8 US06748W4X83 98.1996% https://www.sec.gov/Archives/edgar/data/312070/000148105721003808/form424b2.htm
1456 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CONTINGENT CPN)  Jul-22-2024 07/15/21 07/20/21 07/22/24 06741W2M1 US06741W2M18 98.3200% https://www.sec.gov/Archives/edgar/data/312070/000148105721003831/form424b2.htm
1457 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (TRGR AUTOCAL CTGT YIELD)  Jul-20-2022 07/15/21 07/20/21 07/20/22 06747W476 US06747W4767 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321011311/dp155251_424b2-4074ubs.htm
1458 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Jul-18-2024 07/15/21 07/20/21 07/18/24 06748W4N0 US06748W4N02 96.1950% https://www.sec.gov/Archives/edgar/data/312070/000148105721003827/form424b2.htm
1459 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Jul-18-2024 07/15/21 07/20/21 07/18/24 06748W4J9 US06748W4J99 96.8950% https://www.sec.gov/Archives/edgar/data/312070/000148105721003829/form424b2.htm
1460 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Jul-19-2023 07/15/21 07/20/21 07/19/23 06748W3Y7 US06748W3Y75 98.8200% https://www.sec.gov/Archives/edgar/data/312070/000148105721003824/form424b2.htm
1461 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Jul-18-2024 07/15/21 07/20/21 07/18/24 06748W4T7 US06748W4T71 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721003822/form424b2.htm
1462 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Jul-18-2024 07/15/21 07/20/21 07/18/24 06748W5H2 US06748W5H25 94.0282% https://www.sec.gov/Archives/edgar/data/312070/000148105721003823/form424b2.htm
1463 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (STRATEGIC ACCEL REDEMP) 0.000 Jul-31-2026 07/15/21 07/22/21 07/31/26 06747T135 US06747T1354 104.3200% https://www.sec.gov/Archives/edgar/data/312070/000095010321010625/dp154488_424b2-4013baml.htm
1464 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (STRATEGIC ACCEL REDEMP) 0.000 Jul-25-2024 07/16/21 07/22/21 07/25/24 06747T127 US06747T1271 104.3200% https://www.sec.gov/Archives/edgar/data/312070/000095010321010752/dp154684_424b2-4011baml.htm
1465 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Jul-19-2024 07/16/21 07/21/21 07/19/24 06747W542 US06747W5426 94.9450% https://www.sec.gov/Archives/edgar/data/312070/000095010321010725/dp154637_424b2-4070ms.htm
1466 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Jul-19-2024 07/16/21 07/21/21 07/19/24 06747W567 US06747W5673 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321010722/dp154579_424b2-4068ms.htm
1467 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (TRGR AUTOCAL CTGT YIELD)  Jul-19-2024 07/16/21 07/21/21 07/19/24 06747W435 US06747W4353 96.2700% https://www.sec.gov/Archives/edgar/data/312070/000095010321010715/dp154595_424b2-4080ubs.htm
1468 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Jul-19-2024 07/16/21 07/21/21 07/19/24 06747W534 US06747W5343 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321010721/dp154624_424b2-4069ms.htm
1469 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (TRGR AUTOCAL CTGT YIELD)  Jul-19-2024 07/16/21 07/21/21 07/19/24 06747W443 US06747W4437 98.2700% https://www.sec.gov/Archives/edgar/data/312070/000095010321010719/dp154593_424b2-4079ubs.htm
1470 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Jul-19-2024 07/16/21 07/21/21 07/19/24 06747W526 US06747W5269 101.9450% https://www.sec.gov/Archives/edgar/data/312070/000095010321010753/dp154586_424b2-4066ms.htm
1471 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (AUTOCALLABLE CTGNT CPN)  Jul-19-2024 07/16/21 07/21/21 07/19/24 06748W4R1 US06748W4R16 98.5200% https://www.sec.gov/Archives/edgar/data/312070/000095010321010749/dp154647_424b2-4072barc.htm
1472 AUTOCAL MAR 24 07/16/21 07/21/21 07/19/24 06747W393 US06747W3934 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321010716/dp154614_424b2-4082ubs.htm
1473 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CTGNT INC AUTO-CALLABLE)  Jul-20-2023 07/16/21 07/21/21 07/20/23 06748W5F6 US06748W5F68 96.5700% https://www.sec.gov/Archives/edgar/data/312070/000095010321010718/dp154623_424b2-4078ms.htm
1474 AUTOCAL GLW 24 07/16/21 07/21/21 07/19/24 06747W419 US06747W4197 96.3200% https://www.sec.gov/Archives/edgar/data/312070/000095010321010716/dp154614_424b2-4082ubs.htm
1475 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (TRGR AUTOCAL CTGT YIELD)  Jul-19-2024 07/16/21 07/21/21 07/19/24 06747W427 US06747W4270 97.3200% https://www.sec.gov/Archives/edgar/data/312070/000095010321010716/dp154614_424b2-4082ubs.htm
1476 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (AUTOCALL CTGNT CPN NT)  Jul-19-2024 07/16/21 07/21/21 07/19/24 06748W4Q3 US06748W4Q33 99.0950% https://www.sec.gov/Archives/edgar/data/312070/000095010321010743/dp154668_424b2-4071barc.htm
1477 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CONTINGENT CPN)  Jul-19-2024 07/16/21 07/21/21 07/19/24 06748W3V3 US06748W3V37 95.9870% https://www.sec.gov/Archives/edgar/data/312070/000148105721003842/form424b2.htm
1478 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Jul-19-2024 07/16/21 07/21/21 07/19/24 06748W4U4 US06748W4U45 94.5700% https://www.sec.gov/Archives/edgar/data/312070/000148105721003848/form424b2.htm
1479 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK) 0.000 Jul-21-2026 07/16/21 07/21/21 07/21/26 06748W4P5 US06748W4P59 104.3200% https://www.sec.gov/Archives/edgar/data/312070/000148105721003844/form424b2.htm
1480 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Jul-20-2023 07/16/21 07/21/21 07/20/23 06748W4M2 US06748W4M29 96.9863% https://www.sec.gov/Archives/edgar/data/312070/000148105721003843/form424b2.htm
1481 GLOBAL MTN SER A EQUITY-LINKED (AUTOCALLABLE NT) 10.550 Jul-19-2024 07/16/21 07/21/21 07/19/24 06741W2L3 US06741W2L35 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721003849/form424b2.htm
1482 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Jan-22-2024 07/16/21 07/21/21 01/22/24 06748W5J8 US06748W5J80 92.0700% https://www.sec.gov/Archives/edgar/data/312070/000148105721003845/form424b2.htm
1483 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Jul-20-2023 07/16/21 07/23/21 07/20/23 06748W5Q2 US06748W5Q24 94.9700% https://www.sec.gov/Archives/edgar/data/312070/000148105721003846/form424b2.htm
1484 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (STRATEGIC ACCEL REDEMP) 0.000 Jul-25-2024 07/16/21 07/22/21 07/25/24 06747T143 US06747T1438 104.3200% https://www.sec.gov/Archives/edgar/data/312070/000095010321010759/dp154689_424b2-4009baml.htm
1485 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (AUTOCALLABLE CTGNT INT)  Jul-21-2022 07/19/21 07/22/21 07/21/22 06748W5Y5 US06748W5Y57 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321010850/dp154701_424b2-4088jpm.htm
1486 GLOBAL MTN ZERO CPN SER A EQUITY-LINKED (MARKET LINKED SEC) 0.000 Jan-22-2024 07/19/21 07/22/21 01/22/24 06748EZX4 US06748EZX48 104.3200% https://www.sec.gov/Archives/edgar/data/312070/000095010321010845/dp154722_424b2-4047wfps.htm
1487 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BARRIER SUPERTRACK) 0.000 Aug-17-2022 07/20/21 07/23/21 08/17/22 06748W6E8 US06748W6E84 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721003877/form424b2.htm
1488 GLOBAL MTN FLTG RT SER A INDEX-LINKED (TRGGR CALL CTGNT YIELD)  Jan-24-2025 07/20/21 07/23/21 01/24/25 06747W344 US06747W3447 96.0700% https://www.sec.gov/Archives/edgar/data/312070/000095010321010917/dp154761_424b2-4090ubs.htm
1489 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Jul-25-2024 07/20/21 07/23/21 07/25/24 06747W450 US06747W4502 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321010905/dp154777_424b2-4076ms.htm
1490 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Jul-25-2024 07/20/21 07/23/21 07/25/24 06748W5M1 US06748W5M10 93.8200% https://www.sec.gov/Archives/edgar/data/312070/000148105721003875/form424b2.htm
1491 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Jul-25-2024 07/20/21 07/23/21 07/25/24 06748W2N2 US06748W2N20 100.9450% https://www.sec.gov/Archives/edgar/data/312070/000148105721003876/form424b2.htm
1492 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (CAPPED IN-GEARS) 0.000 May-5-2026 07/20/21 07/23/21 05/05/26 06747W351 US06747W3512 104.3200% https://www.sec.gov/Archives/edgar/data/312070/000095010321010926/dp154754_424b2-4092ubs.htm
1493 12yNC1y Step-Up Callable 07/20/21 07/22/21 07/22/33 06748W3K7 US06748W3K71 102.3200% https://www.sec.gov/Archives/edgar/data/312070/000148105721003867/form424b2.htm
1494 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Jul-25-2024 07/21/21 07/26/21 07/25/24 06748W6L2 US06748W6L28 96.3200% https://www.sec.gov/Archives/edgar/data/312070/000148105721003897/form424b2.htm
1495 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CTGNT INC CALLABLE SEC)  Jul-26-2023 07/21/21 07/26/21 07/26/23 06748W5T6 US06748W5T62 96.8200% https://www.sec.gov/Archives/edgar/data/312070/000095010321011054/dp154849_424b2-4085ms.htm
1496 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Jul-25-2024 07/21/21 07/26/21 07/25/24 06748W4W0 US06748W4W01 97.8700% https://www.sec.gov/Archives/edgar/data/312070/000148105721003898/form424b2.htm
1497 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Jan-26-2023 07/21/21 07/26/21 01/26/23 06748W6C2 US06748W6C29 96.4700% https://www.sec.gov/Archives/edgar/data/312070/000148105721003903/form424b2.htm
1498 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (AUTOCALLABLE CTGNT CPN)  Jul-25-2024 07/21/21 07/26/21 07/25/24 06748W5L3 US06748W5L37 88.3200% https://www.sec.gov/Archives/edgar/data/312070/000095010321010998/dp154882_424b2-4081barc.htm
1499 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Jul-25-2024 07/21/21 07/26/21 07/25/24 06748W5D1 US06748W5D11 97.3200% https://www.sec.gov/Archives/edgar/data/312070/000148105721003896/form424b2.htm
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1500 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CTGNT INCOME CALLABLE)  Jan-25-2024 07/21/21 07/26/21 01/25/24 06748W6B4 US06748W6B46 91.5700% https://www.sec.gov/Archives/edgar/data/312070/000095010321011057/dp154850_424b2-4091ms.htm
1501 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CTGNT INC CALLABLE SEC)  Jan-25-2024 07/22/21 07/27/21 01/25/24 06748W6A6 US06748W6A62 94.8900% https://www.sec.gov/Archives/edgar/data/312070/000095010321011151/dp155011_424b2-4089ms.htm
1502 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (AUTOCALLABLE NT) 0.000 Jul-25-2024 07/22/21 07/27/21 07/25/24 06748W4V2 US06748W4V28 104.3200% https://www.sec.gov/Archives/edgar/data/312070/000148105721003915/form424b2.htm
1503 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (TRGR AUTOCAL CTGT YIELD)  Jul-27-2023 07/22/21 07/27/21 07/27/23 06747W385 US06747W3850 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321011114/dp154992_424b2-4084ubs.htm
1504 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CONTINGENT CPN)  Jul-25-2024 07/22/21 07/27/21 07/25/24 06748W5P4 US06748W5P41 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721003913/form424b2.htm
1505 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Jan-25-2023 07/22/21 07/27/21 01/25/23 06748W6J7 US06748W6J71 97.7200% https://www.sec.gov/Archives/edgar/data/312070/000095010321011112/dp154991_424b2-4093barc.htm
1506 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Jul-25-2024 07/22/21 07/27/21 07/25/24 06748W5Z2 US06748W5Z23 98.2699% https://www.sec.gov/Archives/edgar/data/312070/000148105721003911/form424b2.htm
1507 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Jul-24-2023 07/22/21 07/27/21 07/24/23 06748W5B5 US06748W5B54 96.7371% https://www.sec.gov/Archives/edgar/data/312070/000148105721003910/form424b2.htm
1508 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CTGNT CPN NT)  Jul-25-2024 07/22/21 07/27/21 07/25/24 06748W5W9 US06748W5W91 96.6659% https://www.sec.gov/Archives/edgar/data/312070/000148105721003914/form424b2.htm
1509 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Jul-26-2023 07/22/21 07/28/21 07/26/23 06748W6G3 US06748W6G33 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721003916/form424b2.htm
1510 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Jul-26-2023 07/22/21 07/28/21 07/26/23 06748W6F5 US06748W6F59 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721003912/form424b2.htm
1511 AUTOCAL PYPL 24 07/23/21 07/28/21 07/26/24 06747W484 US06747W4841 102.0450% https://www.sec.gov/Archives/edgar/data/312070/000095010321011223/dp155096_424b2-4075ms.htm
1512 GLOBAL MTN FLTG RT SER A INDEX-LINKED (TRGR AUTOCAL CTGT YIELD)  Jul-26-2024 07/23/21 07/28/21 07/26/24 06747W310 US06747W3108 98.0700% https://www.sec.gov/Archives/edgar/data/312070/000095010321011221/dp155103_424b2-4098ubs.htm
1513 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Jul-28-2022 07/23/21 07/28/21 07/28/22 06741W2N9 US06741W2N90 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721003936/form424b2.htm
1514 GLOBAL MTN FLTG RT SER A INDEX-LINKED (TRGR AUTOCALL CTGT YIELD)  Jul-26-2024 07/23/21 07/28/21 07/26/24 06747W294 US06747W2944 96.0700% https://www.sec.gov/Archives/edgar/data/312070/000095010321011222/dp155104_424b2-4099ubs.htm
1515 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CTGNT INC AUTO-CALLABLE)  Jul-26-2024 07/23/21 07/28/21 07/26/24 06748W6K4 US06748W6K45 96.3200% https://www.sec.gov/Archives/edgar/data/312070/000095010321011235/dp155094_424b2-4094ms.htm
1516 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Jul-27-2023 07/23/21 07/28/21 07/27/23 06748W5S8 US06748W5S89 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721003929/form424b2.htm
1517 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (LEVERAGED BARRIER NT) 0.000 Jul-30-2026 07/23/21 07/28/21 07/30/26 06748W2Y8 US06748W2Y84 104.3200% https://www.sec.gov/Archives/edgar/data/312070/000095010321011209/dp155110_424b2-4054barc.htm
1518 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (LEVERAGED BARRIER NT) 0.000 Jul-29-2027 07/23/21 07/28/21 07/29/27 06748W2Z5 US06748W2Z59 104.3200% https://www.sec.gov/Archives/edgar/data/312070/000095010321011210/dp155111_424b2-4055barc.htm
1519 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CTGNT CPN NT)  Jul-25-2024 07/23/21 07/28/21 07/25/24 06741W2U3 US06741W2U34 98.3200% https://www.sec.gov/Archives/edgar/data/312070/000148105721003938/form424b2.htm
1520 GLOBAL MTN SER A INDEX-LINKED (BUFFERED AUTOCALLABLE NT) 3.650 Jul-28-2025 07/23/21 07/28/21 07/28/25 06748W6X6 US06748W6X65 100.6700% https://www.sec.gov/Archives/edgar/data/312070/000148105721003932/form424b2.htm
1521 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (AUTOCALLABLE CTGNT CPN)  Jul-26-2024 07/23/21 07/28/21 07/26/24 06748W6R9 US06748W6R97 101.6325% https://www.sec.gov/Archives/edgar/data/312070/000095010321011224/dp155112_424b2-4095barc.htm
1522 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Jul-26-2024 07/23/21 07/28/21 07/26/24 06748W5K5 US06748W5K53 96.8200% https://www.sec.gov/Archives/edgar/data/312070/000148105721003943/form424b2.htm
1523 GLOBAL MTN ZERO CPN SER A EQUITY-LINKED (BUFFERED SUPERTRACK NT) 0.000 Jun-3-2024 07/23/21 07/28/21 06/03/24 06748W6Y4 US06748W6Y49 104.3200% https://www.sec.gov/Archives/edgar/data/312070/000148105721003937/form424b2.htm
1524 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Jan-28-2025 07/23/21 07/28/21 01/28/25 06748W5E9 US06748W5E93 97.3200% https://www.sec.gov/Archives/edgar/data/312070/000148105721003941/form424b2.htm
1525 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Jan-26-2023 07/23/21 07/28/21 01/26/23 06748W5G4 US06748W5G42 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721003935/form424b2.htm
1526 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Jul-26-2024 07/23/21 07/28/21 07/26/24 06748W5U3 US06748W5U36 96.7367% https://www.sec.gov/Archives/edgar/data/312070/000148105721003930/form424b2.htm
1527 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Jul-26-2024 07/23/21 07/28/21 07/26/24 06748W6U2 US06748W6U27 85.6325% https://www.sec.gov/Archives/edgar/data/312070/000148105721003931/form424b2.htm
1528 GLOBAL MTN SER A EQUITY-LINKED (AUTOCALLABLE NT) 13.650 Jul-28-2022 07/23/21 07/28/21 07/28/22 06741W2T6 US06741W2T60 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721004312/form424b2.htm
1529 GLOBAL MTN ZERO CPN SER A INDEX-LINKED 0.000 Jul-27-2028 07/23/21 07/28/21 07/27/28 06748W3B7 US06748W3B72 104.3200% https://www.sec.gov/Archives/edgar/data/312070/000148105721003939/form424b2.htm
1530 GLOBAL MTN ZERO CPN SER A INDEX-LINKED 0.000 Jan-28-2027 07/23/21 07/28/21 01/28/27 06748W3C5 US06748W3C55 104.3200% https://www.sec.gov/Archives/edgar/data/312070/000148105721003942/form424b2.htm
1531 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (BUFF AUTOCALL CTGT CPN)  Apr-30-2024 07/27/21 07/30/21 04/30/24 06748W2A0 US06748W2A09 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721004004/form424b2.htm
1532 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Jul-31-2024 07/27/21 07/30/21 07/31/24 06748W3H4 US06748W3H43 99.3200% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721004000/form424b2.htm
1533 GLOBAL MTN FLTG RT SER A INDEX-LINKED (BUFFERED AUTOCALLABLE)  Jul-31-2023 07/27/21 07/30/21 07/31/23 06748W5V1 US06748W5V19 100.5700% https://www.sec.gov/Archives/edgar/data/312070/000148105721003995/form424b2.htm
1534  $4,181,700 Barclays Bank PLC Capped Buffer GEARS Jul-31-2024 07/27/21 07/30/21 07/31/23 06747W377 US06747W3777 104.3200% https://www.sec.gov/Archives/edgar/data/312070/000095010321011421/dp155345_424b2-4086ubs.htm
1535 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Jul-31-2024 07/27/21 07/30/21 07/31/24 06748EZ89 US06748EZ890 98.1992% https://www.sec.gov/Archives/edgar/data/312070/000148105721003999/form424b2.htm
1536 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BARRIER SUPERTRACK) 0.000 Jul-30-2026 07/27/21 07/30/21 07/30/26 06748EZ71 US06748EZ718 104.3200% https://www.sec.gov/Archives/edgar/data/312070/000148105721004099/form424b2.htm
1537 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Aug-1-2024 07/27/21 07/30/21 08/01/24 06747W286 US06747W2860 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321011424/dp155341_424b2-4100ms.htm
1538 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Jul-31-2024 07/27/21 07/30/21 07/31/24 06748W2P7 US06748W2P77 95.3200% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721004008/form424b2.htm
1539 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK) 0.000 Jul-30-2026 07/27/21 07/30/21 07/30/26 06748W5C3 US06748W5C38 104.3200% https://www.sec.gov/Archives/edgar/data/312070/000148105721003994/form424b2.htm
1540 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Apr-28-2023 07/27/21 07/30/21 04/28/23 06748EZN6 US06748EZN65 98.9029% https://www.sec.gov/Archives/edgar/data/312070/000148105721004013/form424b2.htm
1541 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BARRIER SUPERTRACK) 0.000 Jul-31-2025 07/27/21 07/30/21 07/31/25 06748W2C6 US06748W2C64 104.3200% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721004005/form424b2.htm
1542 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Apr-28-2023 07/27/21 07/30/21 04/28/23 06748EZ97 US06748EZ973 97.1700% https://www.sec.gov/Archives/edgar/data/312070/000148105721004001/form424b2.htm
1543 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Aug-1-2024 07/27/21 07/30/21 08/01/24 06748W6M0 US06748W6M01 99.1700% https://www.sec.gov/Archives/edgar/data/312070/000148105721003996/form424b2.htm
1544 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BARRIER SUPERTRACK NT) 0.000 Jul-30-2026 07/27/21 07/30/21 07/30/26 06748W6P3 US06748W6P32 104.3200% https://www.sec.gov/Archives/edgar/data/312070/000148105721003998/form424b2.htm
1545 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Aug-1-2024 07/27/21 07/30/21 08/01/24 06748W7F4 US06748W7F41 88.7787% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721004002/form424b2.htm
1546 GLOBAL MTN ZERO CPN SER A EQUITY-LINKED (BUFFERED SUPERTRACK NT) 0.000 Jul-31-2023 07/27/21 07/30/21 07/31/23 06748EZU0 US06748EZU09 104.3200% https://www.sec.gov/Archives/edgar/data/312070/000148105721004014/form424b2.htm
1547 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK) 0.000 Jan-31-2023 07/27/21 07/30/21 01/31/23 06748W2L6 US06748W2L63 104.3200% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721004006/form424b2.htm
1548 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CONTINGENT CPN)  Apr-30-2024 07/27/21 07/30/21 04/30/24 06748W3F8 US06748W3F86 97.5492% https://www.sec.gov/Archives/edgar/data/312070/000148105721003993/form424b2.htm
1549 GLOBAL MTN FLTG RT SER A INDEX-LINKED (AUTOCALL CTGNT CPN NT)  Jan-31-2023 07/27/21 07/30/21 01/31/23 06748W2G7 US06748W2G78 98.5700% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721004007/form424b2.htm
1550 GLOBAL MTN FLTG RT SER A INDEX-LINKED (BUFFERED AUTOCALLABLE NT)  Apr-30-2024 07/27/21 07/30/21 04/30/24 06748EZT3 US06748EZT36 97.9037% https://www.sec.gov/Archives/edgar/data/312070/000148105721004003/form424b2.htm
1551 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Jul-31-2024 07/27/21 07/30/21 07/31/24 06748EZ55 US06748EZ551 98.3621% https://www.sec.gov/Archives/edgar/data/312070/000148105721003997/form424b2.htm
1552 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Apr-28-2023 07/27/21 07/30/21 04/28/23 06748EZM8 US06748EZM82 98.4154% https://www.sec.gov/Archives/edgar/data/312070/000148105721004010/form424b2.htm
1553 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Apr-28-2023 07/27/21 07/30/21 04/28/23 06748W2X0 US06748W2X02 98.9029% https://www.sec.gov/Archives/edgar/data/312070/000148105721003991/form424b2.htm
1554 GLOBAL MTN FLTG RT SER A INDEX-LINKED (AUTOCALLABLE CTGNT CPN)  Jan-31-2023 07/27/21 07/30/21 01/31/23 06748W2R3 US06748W2R34 99.0700% https://www.sec.gov/Archives/edgar/data/312070/000148105721003990/form424b2.htm
1555 GLOBAL MTN FLTG RT SER A INDEX-LINKED (AUTOCALL CTGNT CPN NT)  Apr-28-2023 07/27/21 07/30/21 04/28/23 06748W2W2 US06748W2W29 98.3621% https://www.sec.gov/Archives/edgar/data/312070/000148105721003992/form424b2.htm
1556 GLOBAL MTN SER A INDEX-LINKED (AIRBAG AUTOCALLABLE YIELD NT) 5.000 Jan-31-2023 07/28/21 08/02/21 01/31/23 06748WAT0 US06748WAT09 99.3200% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721004077/form424b2.htm
1557 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED DIGITAL NT) 0.000 Jul-31-2024 07/27/21 07/30/21 07/31/24 06748EZZ9 US06748EZZ95 104.3200% https://www.sec.gov/Archives/edgar/data/312070/000095010321011432/dp155431_424b2-4048barc.htm
1558 5.5yNC1y Fixed Callable 07/27/21 07/29/21 01/29/27 06748W4D2 US06748W4D20 103.0200% https://www.sec.gov/Archives/edgar/data/312070/000148105721003977/form424b2.htm
1559 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (AUTOCALL CTGNT CPN NT)  Aug-1-2023 07/27/21 07/30/21 08/01/23 06748W5R0 US06748W5R07 97.4450% https://www.sec.gov/Archives/edgar/data/312070/000095010321011420/dp155360_424b2-4083barc.htm
1560 GLOBAL MTN ZERO CPN SER A INDEX-LINKED 0.000 Jul-31-2028 07/27/21 07/30/21 07/31/28 06748W3D3 US06748W3D39 104.3200% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721004015/form424b2.htm
1561 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED DIGITAL NT) 0.000 Jul-31-2023 07/27/21 07/30/21 07/31/23 06748EZH9 US06748EZH97 104.3200% https://www.sec.gov/Archives/edgar/data/312070/000095010321011422/dp155366_424b2-4042barc.htm
1562 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED DIGITAL NT) 0.000 Jul-31-2025 07/27/21 07/30/21 07/31/25 06748EZK2 US06748EZK27 104.3200% https://www.sec.gov/Archives/edgar/data/312070/000095010321011419/dp155359_424b2-4043barc.htm
1563 GLOBAL MTN SER A INDEX-LINKED (BUFFERED NT) 2.400 Jul-31-2024 07/27/21 07/30/21 07/31/24 06748EZL0 US06748EZL00 101.9200% https://www.sec.gov/Archives/edgar/data/312070/000095010321011423/dp155421_424b2-4044barc.htm
1564 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Jul-30-2024 07/28/21 07/30/21 07/30/24 06748W5X7 US06748W5X74 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721004011/form424b2.htm
1565 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Jul-31-2024 07/28/21 07/30/21 07/31/24 06748W6Q1 US06748W6Q15 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721004009/form424b2.htm
1566 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (TRGR AUTOCAL CTGT YIELD)  Aug-1-2023 07/28/21 07/30/21 08/01/23 06747W278 US06747W2787 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321011430/dp155422_424b2-4101ubs.htm
1567 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Jan-31-2024 07/28/21 07/30/21 01/31/24 06741W2P4 US06741W2P49 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721004018/form424b2.htm
1568 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Jul-31-2024 07/28/21 07/30/21 07/31/24 06741W2K5 US06741W2K51 88.1950% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721004036/form424b2.htm
1569 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Aug-2-2022 07/28/21 08/02/21 08/02/22 06741W2X7 US06741W2X72 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010321011624/dp155475_424b2-4107ms.htm
1570 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Aug-2-2023 07/28/21 08/02/21 08/02/23 06748W6Z1 US06748W6Z14 102.0577% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721004075/form424b2.htm
1571 GLOBAL MTN ZERO CPN SER A EQUITY-LINKED (TRIGGER JUMP SEC) 0.000 Nov-2-2022 07/28/21 08/02/21 11/02/22 06747W328 US06747W3280 104.3200% https://www.sec.gov/Archives/edgar/data/0000312070/000095010321011592/dp155482_424b2-4097ms.htm
1572 Barclays Bank PLC Capped GEARS due September 30, 2022 07/28/21 07/30/21 09/30/22 06747W369 US06747W3694 104.3200% https://www.sec.gov/Archives/edgar/data/0000312070/000095010321011447/dp155445_424b2-4087ubs.htm
1573 GLOBAL MTN FLTG RT SER A INDEX-LINKED (BUFFERED AUTOCALLABLE NT)  Aug-1-2024 07/29/21 08/03/21 08/01/24 06748WB51 US06748WB513 96.9196% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721004106/form424b2.htm
1574 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Jul-31-2024 07/29/21 08/03/21 07/31/24 06748W6S7 US06748W6S70 98.3200% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721004105/form424b2.htm
1575 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK) 0.000 Feb-2-2023 07/29/21 08/04/21 02/02/23 06748W6N8 US06748W6N83 104.3200% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721004109/form424b2.htm
1576 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Aug-2-2024 07/30/21 08/04/21 08/02/24 06747W336 US06747W3363 100.5075% https://www.sec.gov/Archives/edgar/data/0000312070/000095010321011765/dp155677_424b2-4096ms.htm
1577 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Aug-3-2023 07/30/21 08/04/21 08/03/23 06748WAU7 US06748WAU71 98.9034% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721004170/form424b2.htm
1578 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Aug-2-2024 07/30/21 08/04/21 08/02/24 06748WAQ6 US06748WAQ69 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721004163/form424b2.htm
1579 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Jul-31-2024 07/30/21 08/04/21 07/31/24 06748EZB2 US06748EZB28 97.9200% https://www.sec.gov/Archives/edgar/data/312070/000148105721004144/form424b2.htm
1580 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  May-3-2023 07/30/21 08/04/21 05/03/23 06748EZD8 US06748EZD83 96.7371% https://www.sec.gov/Archives/edgar/data/312070/000148105721004141/form424b2.htm
1581 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Aug-2-2024 07/30/21 08/04/21 08/02/24 06748W6W8 US06748W6W82 96.7371% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721004169/form424b2.htm
1582 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Jul-31-2024 07/30/21 08/04/21 07/31/24 06748EZE6 US06748EZE66 96.4700% https://www.sec.gov/Archives/edgar/data/312070/000148105721004147/form424b2.htm
1583 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Jan-31-2023 07/30/21 08/04/21 01/31/23 06748EZJ5 US06748EZJ53 94.5700% https://www.sec.gov/Archives/edgar/data/312070/000148105721004149/form424b2.htm
1584 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CONTINGENT CPN)  Aug-2-2024 07/30/21 08/04/21 08/02/24 06748W7E7 US06748W7E75 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721004134/form424b2.htm
1585 GLOBAL MTN FLTG RT SER A INDEX-LINKED (AUTOCALLABLE CTGNT CPN)  Jan-31-2023 07/30/21 08/04/21 01/31/23 06748W2V4 US06748W2V46 97.8200% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721004157/form424b2.htm
1586 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Aug-31-2022 07/30/21 08/04/21 08/31/22 06741W2J8 US06741W2J88 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721004132/form424b2.htm
1587 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Jan-31-2023 07/30/21 08/04/21 01/31/23 06748EZG1 US06748EZG15 96.7371% https://www.sec.gov/Archives/edgar/data/312070/000148105721004148/form424b2.htm
1588 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Aug-31-2022 07/30/21 08/04/21 08/31/22 06741W2S8 US06741W2S87 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721004167/form424b2.htm
1589 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Jan-31-2023 07/30/21 08/04/21 01/31/23 06748W2J1 US06748W2J18 98.5700% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721004152/form424b2.htm
1590 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BARRIER SUPERTRACK) 0.000 Aug-4-2026 07/30/21 08/04/21 08/04/26 06748EZC0 US06748EZC01 104.3200% https://www.sec.gov/Archives/edgar/data/312070/000148105721004137/form424b2.htm
1591 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Aug-3-2023 07/30/21 08/04/21 08/03/23 06741W2Z2 US06741W2Z21 104.3200% https://www.sec.gov/Archives/edgar/data/312070/000148105721004159/form424b2.htm
1592 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (MARKET LINKED SEC) 0.000 Aug-4-2027 07/30/21 08/04/21 08/04/27 06748EZY2 US06748EZY21 104.3200% https://www.sec.gov/Archives/edgar/data/312070/000095010321011775/dp155688_424b2-4052wfps.htm
1593 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK) 0.000 Aug-4-2026 07/30/21 08/04/21 08/04/26 06748EZQ9 US06748EZQ96 104.3200% https://www.sec.gov/Archives/edgar/data/312070/000148105721004139/form424b2.htm
1594 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK NT) 0.000 Aug-31-2022 07/30/21 08/04/21 08/31/22 06748W2K8 US06748W2K80 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721004129/form424b2.htm
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1595 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Aug-3-2023 07/30/21 08/04/21 08/03/23 06741W3E8 US06741W3E82 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721004158/form424b2.htm
1596 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK) 0.000 Aug-4-2026 07/30/21 08/04/21 08/04/26 06748W7B3 US06748W7B37 104.3200% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721004133/form424b2.htm
1597 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Aug-2-2024 07/30/21 08/04/21 08/02/24 06748WAS2 US06748WAS26 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721004161/form424b2.htm
1598 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Aug-2-2024 07/30/21 08/04/21 08/02/24 06748WAL7 US06748WAL72 97.5700% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721004457/form424b2.htm
1599 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Aug-2-2024 07/30/21 08/04/21 08/02/24 06748W7C1 US06748W7C10 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721004166/form424b2.htm
1600 GLOBAL MTN FLTG RT SER A INDEX-LINKED (AUTOCALL CTGNT CPN NT)  Jan-31-2023 07/30/21 08/04/21 01/31/23 06748W2U6 US06748W2U62 96.5746% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721004155/form424b2.htm
1601 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Aug-2-2024 07/30/21 08/04/21 08/02/24 06748W6H1 US06748W6H16 94.1200% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721004171/form424b2.htm
1602 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Jul-31-2024 07/30/21 08/04/21 07/31/24 06748EZF3 US06748EZF32 94.8408% https://www.sec.gov/Archives/edgar/data/312070/000148105721004145/form424b2.htm
1603 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BARRIER SUPERTRACK NT) 0.000 Jul-31-2024 07/30/21 08/04/21 07/31/24 06748W2H5 US06748W2H51 104.3200% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721004151/form424b2.htm
1604 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Aug-2-2024 07/30/21 08/04/21 08/02/24 06748WAR4 US06748WAR43 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721004160/form424b2.htm
1605 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (MARKET-LINKED NT) 0.000 Aug-3-2028 07/30/21 08/04/21 08/03/28 06747W518 US06747W5186 104.3200% https://www.sec.gov/Archives/edgar/data/0000312070/000095010321011763/dp155675_424b2-4073ms.htm
1606 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK) 0.000 Jan-31-2024 07/30/21 08/04/21 01/31/24 06748W2Q5 US06748W2Q50 104.3200% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721004150/form424b2.htm
1607 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CTGNT CPN NT)  Aug-3-2023 07/30/21 08/05/21 08/03/23 06741W2W9 US06741W2W99 91.8200% https://www.sec.gov/Archives/edgar/data/0000312070/000095010321011769/dp155681_424b2-4103barc.htm
1608 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (DUAL DIRECT BARRIER NT) 0.000 Jan-31-2024 07/30/21 08/04/21 01/31/24 06748W2D4 US06748W2D48 104.3200% https://www.sec.gov/Archives/edgar/data/0000312070/000095010321011764/dp155678_424b2-4051barc.htm
1609 GLOBAL MTN ZERO CPN SER A INDEX-LINKED 0.000 Jul-31-2026 07/30/21 08/04/21 07/31/26 06748W3L5 US06748W3L54 104.3200% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721004173/form424b2.htm
1610 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (AUTOCALLABLE CTGNT INT)  Aug-4-2022 08/02/21 08/05/21 08/04/22 06748WBL6 US06748WBL63 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321011890/dp155806_424b2-4117jpm.htm
1611 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Aug-2-2024 08/02/21 08/05/21 08/02/24 06748WBJ1 US06748WBJ18 94.6750% https://www.sec.gov/Archives/edgar/data/312070/000148105721006479/form424b2.htm
1612 GLOBAL MTN FLTG RT SER A INDEX-LINKED (MARKET LINKED SEC)  Aug-8-2024 08/03/21 08/06/21 08/08/24 06748WAV5 US06748WAV54 96.8000% https://www.sec.gov/Archives/edgar/data/312070/000095010321011980/dp155858_424b2-4108wfps.htm
1613 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Feb-9-2024 08/03/21 08/06/21 02/09/24 06748WBG7 US06748WBG78 97.3000% https://www.sec.gov/Archives/edgar/data/312070/000148105721004209/form424b2.htm
1614 GLOBAL MTN SER A EQUITY-LINKED (AUTOCALLABLE NT) 15.000 Aug-8-2022 08/03/21 08/06/21 08/08/22 06741W3A6 US06741W3A60 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721004202/form424b2.htm
1615 GLOBAL MTN SER A EQUITY-LINKED (AUTOCALLABLE NT) 10.350 Aug-8-2022 08/03/21 08/06/21 08/08/22 06741W3B4 US06741W3B44 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721004203/form424b2.htm
1616 GLOBAL MTN SER A EQUITY-LINKED (AUTOCALLABLE NT) 14.500 Aug-8-2022 08/03/21 08/06/21 08/08/22 06741W3C2 US06741W3C27 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721004205/form424b2.htm
1617 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Aug-8-2024 08/05/21 08/10/21 08/08/24 06747W237 US06747W2373 99.7750% https://www.sec.gov/Archives/edgar/data/312070/000095010321012081/dp155973_424b2-4115ms.htm
1618 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CTGNT INC CALLABLE SEC)  Aug-10-2023 08/06/21 08/11/21 08/10/23 06748WBR3 US06748WBR34 97.4250% https://www.sec.gov/Archives/edgar/data/312070/000095010321012118/dp156014_424b2-4118ms.htm
1619 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Aug-9-2024 08/06/21 08/11/21 08/09/24 06747W195 US06747W1953 101.5500% https://www.sec.gov/Archives/edgar/data/312070/000095010321012119/dp156013_424b2-4116ms.htm
1620 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Aug-9-2024 08/06/21 08/11/21 08/09/24 06747W120 US06747W1201 100.2375% https://www.sec.gov/Archives/edgar/data/312070/000095010321012115/dp156011_424b2-4120ms.htm
1621 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Aug-10-2023 08/06/21 08/11/21 08/10/23 06748WBX0 US06748WBX02 98.3842% https://www.sec.gov/Archives/edgar/data/312070/000148105721004256/form424b2.htm
1622 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Aug-9-2024 08/06/21 08/11/21 08/09/24 06747W252 US06747W2522 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321012138/dp156012_424b2-4105ms.htm
1623 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Aug-9-2024 08/06/21 08/11/21 08/09/24 06748W6V0 US06748W6V00 93.0336% https://www.sec.gov/Archives/edgar/data/312070/000148105721004252/form424b2.htm
1624 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Aug-9-2024 08/06/21 08/11/21 08/09/24 06748WC27 US06748WC271 96.7046% https://www.sec.gov/Archives/edgar/data/312070/000148105721004253/form424b2.htm
1625 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Aug-14-2024 08/09/21 08/12/21 08/14/24 06748WBS1 US06748WBS17 96.2168% https://www.sec.gov/Archives/edgar/data/312070/000148105721004277/form424b2.htm
1626 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Aug-14-2023 08/09/21 08/12/21 08/14/23 06748WCE1 US06748WCE12 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721004282/form424b2.htm
1627 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (AUTOCALLABLE CTGNT CPN)  Aug-14-2023 08/09/21 08/12/21 08/14/23 06741W3H1 US06741W3H14 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721004281/form424b2.htm
1628 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (BUFF AUTOCALL CTGNT CPN)  Aug-14-2024 08/09/21 08/12/21 08/14/24 06741W3G3 US06741W3G31 95.0500% https://www.sec.gov/Archives/edgar/data/312070/000148105721004279/form424b2.htm
1629 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Aug-15-2024 08/10/21 08/13/21 08/15/24 06748WCG6 US06748WCG69 98.4000% https://www.sec.gov/Archives/edgar/data/312070/000148105721004296/form424b2.htm
1630 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Nov-15-2022 08/10/21 08/13/21 11/15/22 06741W3D0 US06741W3D00 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721004295/form424b2.htm
1631 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Feb-14-2024 08/10/21 08/13/21 02/14/24 06748WBW2 US06748WBW29 98.4000% https://www.sec.gov/Archives/edgar/data/312070/000148105721004297/form424b2.htm
1632 GLOBAL MTN FLTG RT SER A INDEX-LINKED (BUFFERED AUTOCALLABLE NT)  Aug-15-2024 08/10/21 08/16/21 08/15/24 06748WCY7 US06748WCY75 98.3622% https://www.sec.gov/Archives/edgar/data/312070/000148105721004319/form424b2.htm
1633 GLOBAL MTN SER A EQUITY-LINKED (AUTOCALLABLE NT) 10.200 Feb-16-2023 08/10/21 08/17/21 02/16/23 06748WCK7 US06748WCK71 93.6000% https://www.sec.gov/Archives/edgar/data/312070/000148105721004302/form424b2.htm
1634 3y SOFR Floater 08/10/21 08/13/21 08/13/24 06748WBY8 US06748WBY84 103.0076% https://www.sec.gov/Archives/edgar/data/312070/000148105721004298/form424b2.htm
1635 GLOBAL MTN SER A INDEX-LINKED (BUFFERED NT) 5.450 Sep-15-2022 08/11/21 08/16/21 09/15/22 06748WD26 US06748WD261 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721004311/form424b2.htm
1636 GLOBAL MTN FLTG RT SER A INDEX-LINKED (AUTOCALLABLE CTGNT CPN)  Aug-16-2022 08/11/21 08/16/21 08/16/22 06741W3F5 US06741W3F57 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721004317/form424b2.htm
1637 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Feb-15-2024 08/11/21 08/16/21 02/15/24 06748WC50 US06748WC503 96.8004% https://www.sec.gov/Archives/edgar/data/312070/000148105721004315/form424b2.htm
1638 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Aug-15-2024 08/11/21 08/16/21 08/15/24 06748WCB7 US06748WCB72 94.8000% https://www.sec.gov/Archives/edgar/data/312070/000148105721004313/form424b2.htm
1639 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Aug-16-2023 08/11/21 08/16/21 08/16/23 06748WB85 US06748WB851 97.3000% https://www.sec.gov/Archives/edgar/data/312070/000148105721004316/form424b2.htm
1640 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (CAPP ACCELERATED RETURN) 0.000 Oct-3-2024 08/11/21 08/16/21 10/03/24 06748WCP6 US06748WCP68 103.8000% https://www.sec.gov/Archives/edgar/data/312070/000095010321012310/dp156207_424b2-4125barc.htm
1641 GLOBAL MTN ZERO CPN SER A EQUITY-LINKED 0.000 Aug-14-2025 08/11/21 08/16/21 08/14/25 06741W3K4 US06741W3K43 103.8000% https://www.sec.gov/Archives/edgar/data/312070/000148105721004314/form424b2.htm
1642 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Aug-15-2024 08/12/21 08/17/21 08/15/24 06747X102 US06747X1028 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010321012357/dp156264_424b2-4122ms.htm
1643 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Feb-15-2024 08/12/21 08/17/21 02/15/24 06748WD34 US06748WD345 94.6337% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721004320/form424b2.htm
1644 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Aug-15-2024 08/12/21 08/17/21 08/15/24 06748WC68 US06748WC685 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721004318/form424b2.htm
1645 GLOBAL MTN FLTG RT SER A INDEX-LINKED (BUFF AUTOCALL CTGNT CPN)  Aug-15-2024 08/12/21 08/17/21 08/15/24 06748WCF8 US06748WCF86 100.4625% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721004329/form424b2.htm
1646 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Aug-16-2024 08/13/21 08/18/21 08/16/24 06747W138 US06747W1383 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010321012431/dp156309_424b2-4119ms.htm
1647 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Aug-17-2023 08/13/21 08/18/21 08/17/23 06747W112 US06747W1128 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010321012440/dp156311_424b2-4121ms.htm
1648 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Aug-18-2022 08/13/21 08/18/21 08/18/22 06741WA26 US06741WA262 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721004342/form424b2.htm
1649 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (TRGR AUTOCAL CTGT YIELD)  Aug-16-2024 08/13/21 08/18/21 08/16/24 06747X870 US06747X8700 95.8000% https://www.sec.gov/Archives/edgar/data/312070/000095010321012421/dp156318_424b2-4130ubs.htm
1650 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Aug-16-2024 08/13/21 08/18/21 08/16/24 06747X300 US06747X3008 98.9250% https://www.sec.gov/Archives/edgar/data/0000312070/000095010321012435/dp156314_424b2-4124ms.htm
1651 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (TRGR AUTOCAL CTGT YIELD)  Aug-16-2024 08/13/21 08/18/21 08/16/24 06747X805 US06747X8056 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321012421/dp156318_424b2-4130ubs.htm
1652 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (TRGR AUTOCAL CTGT YIELD)  Aug-16-2024 08/13/21 08/18/21 08/16/24 06747X888 US06747X8882 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321012421/dp156318_424b2-4130ubs.htm
1653 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  May-18-2023 08/13/21 08/18/21 05/18/23 06748WC84 US06748WC842 96.6996% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721004343/form424b2.htm
1654 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Aug-16-2024 08/13/21 08/18/21 08/16/24 06748WCC5 US06748WCC55 97.4250% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721004360/form424b2.htm
1655 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Aug-16-2024 08/13/21 08/18/21 08/16/24 06748WCJ0 US06748WCJ09 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721004368/form424b2.htm
1656 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Sep-16-2022 08/13/21 08/18/21 09/16/22 06748WCD3 US06748WCD39 94.6330% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721004347/form424b2.htm
1657 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK) 0.000 Feb-16-2023 08/13/21 08/18/21 02/16/23 06748W6T5 US06748W6T53 103.8000% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721004334/form424b2.htm
1658 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CTGNT CPN NT)  Aug-16-2024 08/13/21 08/18/21 08/16/24 06748WBZ5 US06748WBZ59 86.4668% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721004352/form424b2.htm
1659 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Aug-16-2024 08/13/21 08/18/21 08/16/24 06748WCR2 US06748WCR25 96.2375% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721004353/form424b2.htm
1660 GLOBAL MTN SER A EQUITY-LINKED (AUTOCALLABLE NT) 7.750 Nov-17-2022 08/13/21 08/18/21 11/17/22 06741W2V1 US06741W2V17 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721004357/form424b2.htm
1661 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Aug-16-2024 08/13/21 08/18/21 08/16/24 06748WCW1 US06748WCW10 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721004345/form424b2.htm
1662 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Aug-16-2024 08/13/21 08/18/21 08/16/24 06748WCA9 US06748WCA99 95.5500% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721004355/form424b2.htm
1663 GLOBAL MTN SER A EQUITY-LINKED (BUFFERED AUTOCALLABLE NT) 6.500 Aug-18-2022 08/13/21 08/18/21 08/18/22 06748WD59 US06748WD592 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721004337/form424b2.htm
1664 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK NT) 0.000 Feb-16-2029 08/13/21 08/18/21 02/16/29 06748WC43 US06748WC438 103.8000% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721004349/form424b2.htm
1665 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Aug-17-2023 08/13/21 08/18/21 08/17/23 06741WA42 US06741WA429 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721004361/form424b2.htm
1666 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK NT) 0.000 Aug-18-2026 08/13/21 08/18/21 08/18/26 06748WBM4 US06748WBM47 103.8000% https://www.sec.gov/Archives/edgar/data/312070/000148105721004346/form424b2.htm
1667 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Aug-19-2024 08/13/21 08/18/21 08/19/24 06748WBV4 US06748WBV46 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721004358/form424b2.htm
1668 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Aug-17-2023 08/13/21 08/18/21 08/17/23 06741WA59 US06741WA593 95.3625% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721004344/form424b2.htm
1669 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Aug-16-2024 08/13/21 08/18/21 08/16/24 06748WC35 US06748WC354 98.3625% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721004362/form424b2.htm
1670 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Feb-16-2023 08/13/21 08/18/21 02/16/23 06748WC92 US06748WC925 94.5504% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721004341/form424b2.htm
1671 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  May-16-2024 08/13/21 08/18/21 05/16/24 06748WC76 US06748WC768 98.2000% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721004348/form424b2.htm
1672 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (TRIGGER GEARS) 0.000 Aug-17-2026 08/13/21 08/17/21 08/17/26 06747W229 US06747W2290 103.8000% https://www.sec.gov/Archives/edgar/data/0000312070/000095010321012370/dp156291_424b2-4113ubs.htm
1673 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (TRIGGER GEARS) 0.000 Aug-17-2026 08/13/21 08/17/21 08/17/26 06747W211 US06747W2118 103.8000% https://www.sec.gov/Archives/edgar/data/0000312070/000095010321012374/dp156293_424b2-4114ubs.htm
1674 GLOBAL MTN ZERO CPN SER A EQUITY-LINKED (TRIGGER JUMP SEC) 0.000 Sep-6-2023 08/13/21 08/18/21 09/06/23 06747W245 US06747W2456 103.8000% https://www.sec.gov/Archives/edgar/data/0000312070/000095010321012433/dp156312_424b2-4106ms.htm
1675 GLOBAL MTN FLTG RT SER A INDEX-LINKED (BUFFERED CALLABLE NT)  Aug-21-2024 08/16/21 08/19/21 08/21/24 06748WD91 US06748WD915 96.3750% https://www.sec.gov/Archives/edgar/data/312070/000148105721004386/form424b2.htm
1676 GLOBAL MTN SER A EQUITY-LINKED (AUTOCALLABLE NT) 8.000 Aug-19-2022 08/16/21 08/19/21 08/19/22 06741WA75 US06741WA759 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721004385/form424b2.htm
1677 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (AUTOCALL CTGNT CPN NT)  Aug-21-2023 08/17/21 08/20/21 08/21/23 06741WB58 US06741WB583 100.8750% https://www.sec.gov/Archives/edgar/data/312070/000148105721004398/form424b2.htm
1678 5y SOFR Floater 08/17/21 08/20/21 08/20/26 06748WCL5 US06748WCL54 102.6451% https://www.sec.gov/Archives/edgar/data/312070/000148105721004397/form424b2.htm
1679 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (STEP DOWN TRGR AUTOCALL) 0.000 Aug-22-2024 08/18/21 08/20/21 08/22/24 06747X789 US06747X7892 103.8000% https://www.sec.gov/Archives/edgar/data/312070/000095010321012602/dp156514_424b2-4141ubs.htm
1680 GLOBAL MTN FLTG RT SER A INDEX-LINKED (TRGGR CALL CTGNT YIELD)  Aug-22-2024 08/18/21 08/23/21 08/22/24 06747X771 US06747X7710 95.1000% https://www.sec.gov/Archives/edgar/data/312070/000095010321012653/dp156519_424b2-4142ubs.htm
1681 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Aug-22-2024 08/18/21 08/23/21 08/22/24 06747X706 US06747X7066 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321012673/dp156575_424b2-4129ms.htm
1682 GLOBAL MTN FLTG RT SER A INDEX-LINKED (TRGGR CALL CTGNT YIELD)  Aug-22-2024 08/18/21 08/23/21 08/22/24 06747X755 US06747X7553 94.8000% https://www.sec.gov/Archives/edgar/data/312070/000095010321012635/dp156516_424b2-4144ubs.htm
1683 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (STEP DOWN TRGR AUTOCALL) 0.000 Aug-22-2024 08/18/21 08/23/21 08/22/24 06747X839 US06747X8395 103.8000% https://www.sec.gov/Archives/edgar/data/312070/000095010321012652/dp156522_424b2-4137ubs.htm
1684 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CTGNT CPN NT)  Aug-23-2023 08/18/21 08/23/21 08/23/23 06741WB33 US06741WB336 94.3125% https://www.sec.gov/Archives/edgar/data/312070/000148105721004426/form424b2.htm
1685 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Aug-22-2024 08/18/21 08/23/21 08/22/24 06748WD67 US06748WD675 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721004418/form424b2.htm
1686 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  May-23-2023 08/18/21 08/23/21 05/23/23 06748WCN1 US06748WCN11 96.0996% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721004416/form424b2.htm
1687 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (AUTOCALL CTGNT CPN NT)  Aug-23-2022 08/18/21 08/23/21 08/23/22 06741WB74 US06741WB740 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721004431/form424b2.htm
1688 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Aug-23-2023 08/18/21 08/23/21 08/23/23 06741WA91 US06741WA916 87.3000% https://www.sec.gov/Archives/edgar/data/312070/000148105721006480/form424b2.htm
1689 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Aug-23-2022 08/18/21 08/23/21 08/23/22 06741WB25 US06741WB252 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721004419/form424b2.htm
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1690 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Sep-22-2022 08/18/21 08/23/21 09/22/22 06748WCV3 US06748WCV37 96.2994% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721004417/form424b2.htm
1691 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (AUTOCALLABLE NT)  Aug-25-2023 08/18/21 08/25/21 08/25/23 06741WB66 US06741WB666 97.8000% https://www.sec.gov/Archives/edgar/data/312070/000148105721004466/form424b8.htm
1692 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Aug-24-2022 08/19/21 08/24/21 08/24/22 06741WA67 US06741WA676 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721004441/form424b2.htm
1693 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (STEP DOWN TRGR AUTOCALL) 0.000 Aug-22-2024 08/19/21 08/24/21 08/22/24 06747X714 US06747X7140 103.8000% https://www.sec.gov/Archives/edgar/data/312070/000095010321012712/dp156591_424b2-4148ubs.htm
1694 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Sep-22-2022 08/19/21 08/24/21 09/22/22 06741WA34 US06741WA346 96.2994% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721004442/form424b2.htm
1695 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Aug-22-2024 08/19/21 08/24/21 08/22/24 06748WDJ9 US06748WDJ99 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721004439/form424b2.htm
1696 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  May-24-2023 08/19/21 08/24/21 05/24/23 06748WCZ4 US06748WCZ41 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105721004440/form424b2.htm
1697 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Feb-24-2023 08/19/21 08/24/21 02/24/23 06748WDA8 US06748WDA80 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721004444/form424b2.htm
1698 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (AUTOCALL MKT-LNK STP UP) 0.000 Aug-27-2026 08/19/21 08/27/21 08/27/26 06747X862 US06747X8627 103.8000% https://www.sec.gov/Archives/edgar/data/312070/000095010321012726/dp156599_424b2-4131baml.htm
1699 GLOBAL MTN FLTG RT SER A INDEX-LINKED (TRGGR CALL CTGNT YIELD)  Aug-22-2024 08/20/21 08/25/21 08/22/24 06747X698 US06747X6985 94.6500% https://www.sec.gov/Archives/edgar/data/312070/000095010321012772/dp156668_424b2-4149ubs.htm
1700 GLOBAL MTN FLTG RT SER A INDEX-LINKED (TRIGGER CALL CTGNT YIELD)  Aug-22-2024 08/20/21 08/25/21 08/22/24 06747X680 US06747X6803 96.3000% https://www.sec.gov/Archives/edgar/data/312070/000095010321012771/dp156664_424b2-4150ubs.htm
1701 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Aug-23-2024 08/20/21 08/25/21 08/23/24 06747X607 US06747X6076 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321012774/dp156667_424b2-4128ms.htm
1702 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Aug-24-2023 08/20/21 08/25/21 08/24/23 06747X508 US06747X5086 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321012775/dp156665_424b2-4127ms.htm
1703 GLOBAL MTN SER A INDEX-LINKED (BUFFERED NT) 5.150 Oct-24-2022 08/20/21 08/25/21 10/24/22 06748WE58 US06748WE582 98.6500% https://www.sec.gov/Archives/edgar/data/312070/000148105721004455/form424b2.htm
1704 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BARRIER SUPERTRACK NT) 0.000 Aug-25-2026 08/20/21 08/25/21 08/25/26 06748WBB8 US06748WBB81 103.8000% https://www.sec.gov/Archives/edgar/data/312070/000148105721004459/form424b2.htm
1705 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Sep-23-2022 08/20/21 08/25/21 09/23/22 06748WD75 US06748WD758 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721004447/form424b2.htm
1706 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BARRIER SUPERTRACK) 0.000 Aug-25-2027 08/20/21 08/25/21 08/25/27 06748WBC6 US06748WBC64 103.8000% https://www.sec.gov/Archives/edgar/data/312070/000148105721004460/form424b2.htm
1707 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (AUTOCALLABLE NT) 0.000 Aug-23-2024 08/20/21 08/25/21 08/23/24 06748WDY6 US06748WDY66 103.8000% https://www.sec.gov/Archives/edgar/data/312070/000148105721004488/form424b2.htm
1708 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Aug-23-2024 08/20/21 08/25/21 08/23/24 06748WDK6 US06748WDK62 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721004448/form424b2.htm
1709 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Feb-24-2023 08/20/21 08/25/21 02/24/23 06748WDD2 US06748WDD20 93.3000% https://www.sec.gov/Archives/edgar/data/312070/000148105721004453/form424b2.htm
1710 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Feb-24-2023 08/20/21 08/25/21 02/24/23 06748WE25 US06748WE251 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721004454/form424b2.htm
1711 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Aug-30-2024 08/20/21 08/25/21 08/30/24 06748WDV2 US06748WDV28 96.9500% https://www.sec.gov/Archives/edgar/data/312070/000148105721004458/form424b2.htm
1712 GLOBAL MTN ZERO CPN SER A INDEX-LINKED 0.000 Feb-25-2027 08/20/21 08/25/21 02/25/27 06748WB93 US06748WB935 103.8000% https://www.sec.gov/Archives/edgar/data/312070/000148105721004451/form424b2.htm
1713 GLOBAL MTN ZERO CPN SER A INDEX-LINKED 0.000 Aug-24-2028 08/20/21 08/25/21 08/24/28 06748WBA0 US06748WBA09 103.8000% https://www.sec.gov/Archives/edgar/data/312070/000148105721004462/form424b2.htm
1714 GLOBAL MTN FLTG RT SER A INDEX-LINKED (TRGR AUTOCALL CTGT YIELD)  Aug-23-2024 08/23/21 08/26/21 08/23/24 06747X672 US06747X6720 97.2375% https://www.sec.gov/Archives/edgar/data/312070/000095010321012856/dp156751_424b2-4151ubs.htm
1715 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CTGNT CPN NT)  Aug-28-2023 08/23/21 08/26/21 08/28/23 06748WDC4 US06748WDC47 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721004469/form424b2.htm
1716 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Aug-29-2023 08/24/21 08/27/21 08/29/23 06748WE82 US06748WE822 96.0000% https://www.sec.gov/Archives/edgar/data/312070/000148105721004483/form424b2.htm
1717 15yNC1y Callable Steepener 08/24/21 08/27/21 08/27/36 06748WCU5 US06748WCU53 98.3000% https://www.sec.gov/Archives/edgar/data/312070/000148105721004486/form424b2.htm
1718 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Aug-30-2023 08/25/21 08/30/21 08/30/23 06748WDG5 US06748WDG50 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721004652/form424b2.htm
1719 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Aug-30-2023 08/25/21 08/30/21 08/30/23 06748WDF7 US06748WDF77 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721004654/form424b2.htm
1720 REVRS CV LKD 23 08/25/21 08/30/21 08/28/23 06741WB90 US06741WB906 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721004501/form424b2.htm
1721 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Aug-29-2024 08/25/21 08/30/21 08/29/24 06748WDT7 US06748WDT71 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721004497/form424b2.htm
1722 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Aug-29-2024 08/25/21 08/30/21 08/29/24 06748WE74 US06748WE749 96.7000% https://www.sec.gov/Archives/edgar/data/312070/000148105721004505/form424b2.htm
1723 GLOBAL MTN FLTG RT SER A INDEX-LINKED (BUFFERED AUTOCALLABLE NT)  Aug-30-2023 08/25/21 08/30/21 08/30/23 06748WDE0 US06748WDE03 98.8000% https://www.sec.gov/Archives/edgar/data/312070/000148105721004494/form424b2.htm
1724 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Aug-30-2023 08/25/21 08/30/21 08/30/23 06748WD42 US06748WD428 97.3000% https://www.sec.gov/Archives/edgar/data/312070/000148105721004492/form424b2.htm
1725 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BARRIER SUPERTRACK NT) 0.000 Aug-28-2026 08/25/21 08/30/21 08/28/26 06748WEB5 US06748WEB54 103.8000% https://www.sec.gov/Archives/edgar/data/312070/000148105721004500/form424b2.htm
1726 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Aug-30-2023 08/25/21 08/30/21 08/30/23 06748WEA7 US06748WEA71 96.4008% https://www.sec.gov/Archives/edgar/data/312070/000148105721004499/form424b2.htm
1727 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CTGNT CPN NT)  Aug-29-2024 08/25/21 08/30/21 08/29/24 06748WDM2 US06748WDM29 93.7583% https://www.sec.gov/Archives/edgar/data/312070/000148105721004496/form424b2.htm
1728 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CTGNT CPN NT)  Aug-29-2024 08/25/21 08/30/21 08/29/24 06748WE66 US06748WE665 103.8000% https://www.sec.gov/Archives/edgar/data/312070/000148105721004498/form424b2.htm
1729 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Sep-1-2023 08/25/21 09/01/21 09/01/23 06741WC40 US06741WC409 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721004504/form424b2.htm
1730 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Sep-1-2023 08/25/21 09/01/21 09/01/23 06741WC32 US06741WC326 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721004502/form424b2.htm
1731 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (AUTOCALL CTGNT INT NT)  Aug-30-2022 08/26/21 08/31/21 08/30/22 06748WEL3 US06748WEL37 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321013117/dp157017_424b2-4163jpm.htm
1732 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Aug-29-2024 08/26/21 08/31/21 08/29/24 06748WA37 US06748WA374 98.5500% https://www.sec.gov/Archives/edgar/data/312070/000148105721004528/form424b2.htm
1733 GLOBAL MTN FLTG RT SER A INDEX-LINKED (TRGR AUTOCALL CTGT YIELD)  Aug-29-2024 08/26/21 08/31/21 08/29/24 06747X573 US06747X5730 96.8000% https://www.sec.gov/Archives/edgar/data/312070/000095010321013168/dp157016_424b2-4161ubs.htm
1734 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BARRIER SUPERTRACK NT) 0.000 Aug-28-2026 08/26/21 08/31/21 08/28/26 06748WA29 US06748WA291 103.8000% https://www.sec.gov/Archives/edgar/data/312070/000148105721004527/form424b2.htm
1735 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Aug-30-2024 08/26/21 08/31/21 08/30/24 06748WE90 US06748WE905 91.4672% https://www.sec.gov/Archives/edgar/data/312070/000148105721004531/form424b2.htm
1736 GLOBAL MTN FLTG RT SER A INDEX-LINKED (BUFFERED AUTOCALLABLE)  Aug-31-2023 08/26/21 08/31/21 08/31/23 06748WCS0 US06748WCS08 100.0500% https://www.sec.gov/Archives/edgar/data/312070/000148105721004536/form424b2.htm
1737 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Aug-30-2024 08/26/21 08/31/21 08/30/24 06748W7L1 US06748W7L19 98.0500% https://www.sec.gov/Archives/edgar/data/312070/000148105721004525/form424b2.htm
1738 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (BUFFERED AUTOCALLABLE)  Aug-29-2024 08/26/21 08/31/21 08/29/24 06748WBQ5 US06748WBQ50 98.8000% https://www.sec.gov/Archives/edgar/data/312070/000148105721004535/form424b2.htm
1739 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Feb-28-2023 08/26/21 08/31/21 02/28/23 06748WAY9 US06748WAY93 96.8000% https://www.sec.gov/Archives/edgar/data/312070/000148105721004552/form424b2.htm
1740 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BARRIER SUPERTRACK) 0.000 Aug-29-2025 08/26/21 08/31/21 08/29/25 06748WAD5 US06748WAD56 103.8000% https://www.sec.gov/Archives/edgar/data/312070/000148105721004515/form424b2.htm
1741 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK NT) 0.000 Aug-31-2026 08/26/21 08/31/21 08/31/26 06748WBF9 US06748WBF95 103.8000% https://www.sec.gov/Archives/edgar/data/312070/000148105721004517/form424b2.htm
1742 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK NT) 0.000 Aug-31-2026 08/26/21 08/31/21 08/31/26 06748WCT8 US06748WCT80 103.8000% https://www.sec.gov/Archives/edgar/data/312070/000148105721004537/form424b2.htm
1743 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  May-31-2023 08/26/21 08/31/21 05/31/23 06748W7K3 US06748W7K36 99.5920% https://www.sec.gov/Archives/edgar/data/312070/000148105721004524/form424b2.htm
1744 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CTGNT CPN NT)  May-31-2023 08/26/21 08/31/21 05/31/23 06748WAM5 US06748WAM55 97.8000% https://www.sec.gov/Archives/edgar/data/312070/000148105721004516/form424b2.htm
1745 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK NT) 0.000 Feb-28-2023 08/26/21 08/31/21 02/28/23 06748WAC7 US06748WAC73 103.8000% https://www.sec.gov/Archives/edgar/data/312070/000148105721004514/form424b2.htm
1746 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Aug-31-2023 08/26/21 08/31/21 08/31/23 06748WA45 US06748WA457 97.3000% https://www.sec.gov/Archives/edgar/data/312070/000148105721004529/form424b2.htm
1747 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CONTINGENT CPN)  May-31-2024 08/26/21 08/31/21 05/31/24 06748WA52 US06748WA523 96.7992% https://www.sec.gov/Archives/edgar/data/312070/000148105721004530/form424b2.htm
1748 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (BUFFERED AUTOCALLABLE)  May-31-2024 08/26/21 08/31/21 05/31/24 06748WBN2 US06748WBN20 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721004532/form424b2.htm
1749 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Aug-30-2024 08/26/21 08/31/21 08/30/24 06748WDW0 US06748WDW01 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721004538/form424b2.htm
1750 GLOBAL MTN FLTG RT SER A INDEX-LINKED (AUTOCALL CTGNT CPN NT)  May-31-2023 08/26/21 08/31/21 05/31/23 06748W7J6 US06748W7J62 97.4496% https://www.sec.gov/Archives/edgar/data/312070/000148105721004523/form424b2.htm
1751 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  May-31-2023 08/26/21 08/31/21 05/31/23 06748W7M9 US06748W7M91 97.8000% https://www.sec.gov/Archives/edgar/data/312070/000148105721004526/form424b2.htm
1752 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Aug-30-2024 08/26/21 08/31/21 08/30/24 06748W7G2 US06748W7G24 98.0496% https://www.sec.gov/Archives/edgar/data/312070/000148105721004520/form424b2.htm
1753 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK NT) 0.000 Aug-31-2026 08/26/21 08/31/21 08/31/26 06748WBD4 US06748WBD48 103.8000% https://www.sec.gov/Archives/edgar/data/312070/000148105721004518/form424b2.htm
1754 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  May-31-2023 08/26/21 08/31/21 05/31/23 06748W7H0 US06748W7H07 96.9504% https://www.sec.gov/Archives/edgar/data/312070/000148105721004521/form424b2.htm
1755 GLOBAL MTN FLTG RT SER A INDEX-LINKED (BUFF AUTOCALL CTGNT CPN)  Aug-29-2024 08/26/21 08/31/21 08/29/24 06748WBP7 US06748WBP77 97.9670% https://www.sec.gov/Archives/edgar/data/312070/000148105721004534/form424b2.htm
1756 GLOBAL MTN FLTG RT SER A INDEX-LINKED (AUTOCALLABLE CTGNT CPN)  Feb-28-2023 08/26/21 08/31/21 02/28/23 06748WAX1 US06748WAX11 97.3000% https://www.sec.gov/Archives/edgar/data/312070/000148105721004513/form424b2.htm
1757 GLOBAL MTN SER A INDEX-LINKED (BUFFERED NT) 2.400 Aug-29-2024 08/26/21 08/31/21 08/29/24 06748WBE2 US06748WBE21 101.4000% https://www.sec.gov/Archives/edgar/data/312070/000148105721004549/form424b2.htm
1758 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (LEVERAGED INDEX RETURN) 0.000 Aug-28-2026 08/26/21 09/03/21 08/28/26 06747W146 US06747W1466 103.8000% https://www.sec.gov/Archives/edgar/data/312070/000095010321013195/dp157026_424b2-4111baml.htm
1759 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (AUTOCALL MKT-LNK STP UP) 0.000 Aug-30-2024 08/26/21 09/03/21 08/30/24 06747W179 US06747W1797 103.8000% https://www.sec.gov/Archives/edgar/data/312070/000095010321013196/dp157022_424b2-4133baml.htm
1760 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (CAP LEV INDEX RETURN NT) 0.000 Oct-28-2022 08/26/21 09/03/21 10/28/22 06747W153 US06747W1532 103.8000% https://www.sec.gov/Archives/edgar/data/312070/000095010321013187/dp157029_424b2-4110baml.htm
1761 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (ACCELERATED RETURN NT) 0.000 Oct-28-2022 08/26/21 09/03/21 10/28/22 06747W187 US06747W1870 103.8000% https://www.sec.gov/Archives/edgar/data/312070/000095010321013174/dp157095_424b2-4104baml.htm
1762 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (CAPPED LEV INDEX RETURN) 0.000 Aug-25-2023 08/26/21 09/03/21 08/25/23 06747W161 US06747W1615 103.8000% https://www.sec.gov/Archives/edgar/data/312070/000095010321013167/dp157024_424b2-4112baml.htm
1763 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (AUTOCAL MKT-LINK STEPUP) 0.000 Aug-28-2026 08/26/21 09/03/21 08/28/26 06747X854 US06747X8544 103.8000% https://www.sec.gov/Archives/edgar/data/312070/000095010321013142/dp157023_424b2-4132baml.htm
1764 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  May-30-2024 08/26/21 08/31/21 05/30/24 06748WDU4 US06748WDU45 96.1125% https://www.sec.gov/Archives/edgar/data/312070/000148105721004546/form424b2.htm
1765 7yNC1y Fixed Callable 08/26/21 08/31/21 08/31/28 06748WBT9 US06748WBT99 102.2958% https://www.sec.gov/Archives/edgar/data/312070/000148105721004533/form424b2.htm
1766 GLOBAL MTN ZERO CPN SER A INDEX-LINKED 0.000 Aug-31-2028 08/26/21 08/31/21 08/31/28 06748WB69 US06748WB695 103.8000% https://www.sec.gov/Archives/edgar/data/312070/000148105721004548/form424b2.htm
1767 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED DIGITAL NT) 0.000 Aug-31-2023 08/26/21 08/31/21 08/31/23 06748WB36 US06748WB364 103.8000% https://www.sec.gov/Archives/edgar/data/312070/000148105721004540/form424b2.htm
1768 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED DIGITAL NT) 0.000 Aug-29-2024 08/26/21 08/31/21 08/29/24 06748WB44 US06748WB448 103.8000% https://www.sec.gov/Archives/edgar/data/312070/000148105721004543/form424b2.htm
1769 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (STEP DOWN TRGR AUTOCALL) 0.000 Aug-30-2024 08/27/21 08/31/21 08/30/24 06747X649 US06747X6498 103.8000% https://www.sec.gov/Archives/edgar/data/312070/000095010321013160/dp157112_424b2-4155ubs.htm
1770 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Aug-30-2024 08/27/21 08/31/21 08/30/24 06741W3M0 US06741W3M09 90.0750% https://www.sec.gov/Archives/edgar/data/312070/000148105721004554/form424b2.htm
1771 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Aug-30-2024 08/27/21 09/01/21 08/30/24 06747X722 US06747X7223 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321013277/dp157165_424b2-4147ms.htm
1772 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Aug-30-2024 08/27/21 09/01/21 08/30/24 06747X730 US06747X7306 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321013289/dp157200_424b2-4146ms.htm
1773 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Aug-30-2024 08/27/21 09/01/21 08/30/24 06747X664 US06747X6647 99.3000% https://www.sec.gov/Archives/edgar/data/312070/000095010321013299/dp157177_424b2-4153ms.htm
1774 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Aug-31-2023 08/27/21 09/01/21 08/31/23 06748WEC3 US06748WEC38 93.2125% https://www.sec.gov/Archives/edgar/data/312070/000148105721004580/form424b2.htm
1775 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CTGNT INC AUTO-CALLABLE)  Aug-31-2023 08/27/21 09/01/21 08/31/23 06748WDH3 US06748WDH34 97.0500% https://www.sec.gov/Archives/edgar/data/312070/000095010321013255/dp157162_424b2-4143ms.htm
1776 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Aug-30-2024 08/27/21 09/01/21 08/30/24 06747X748 US06747X7488 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321013275/dp157163_424b2-4145ms.htm
1777 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BARRIER SUPERTRACK) 0.000 Sep-1-2026 08/27/21 09/01/21 09/01/26 06748WDZ3 US06748WDZ32 103.8000% https://www.sec.gov/Archives/edgar/data/312070/000148105721004569/form424b2.htm
1778 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK) 0.000 Oct-31-2022 08/27/21 09/01/21 10/31/22 06748WEH2 US06748WEH25 103.8000% https://www.sec.gov/Archives/edgar/data/312070/000148105721004572/form424b2.htm
1779 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK NT) 0.000 Sep-1-2026 08/27/21 09/01/21 09/01/26 06748WDS9 US06748WDS98 103.8000% https://www.sec.gov/Archives/edgar/data/312070/000148105721004568/form424b2.htm
1780 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Sep-1-2023 08/27/21 09/01/21 09/01/23 06741WC73 US06741WC730 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721004583/form424b2.htm
1781 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CTGNT CPN NT)  Aug-30-2024 08/27/21 09/01/21 08/30/24 06748WDN0 US06748WDN02 100.3000% https://www.sec.gov/Archives/edgar/data/312070/000148105721004575/form424b2.htm
1782 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Jun-1-2023 08/27/21 09/01/21 06/01/23 06748WDQ3 US06748WDQ33 95.6499% https://www.sec.gov/Archives/edgar/data/312070/000148105721004562/form424b2.htm
1783 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Jun-2-2023 08/27/21 09/01/21 06/02/23 06748WDR1 US06748WDR16 95.0913% https://www.sec.gov/Archives/edgar/data/312070/000148105721004565/form424b2.htm
1784 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK) 0.000 Aug-30-2024 08/27/21 09/01/21 08/30/24 06748WDP5 US06748WDP59 103.8000% https://www.sec.gov/Archives/edgar/data/312070/000148105721004578/form424b2.htm
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1785 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BARRIER SUPERTRACK NT) 0.000 Sep-2-2025 08/27/21 09/01/21 09/02/25 06748WEG4 US06748WEG42 103.8000% https://www.sec.gov/Archives/edgar/data/312070/000148105721004571/form424b2.htm
1786 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CTGNT INC CALLABLE SEC)  Aug-30-2024 08/27/21 09/02/21 08/30/24 06748WE33 US06748WE335 96.3000% https://www.sec.gov/Archives/edgar/data/312070/000095010321013267/dp157164_424b2-4152ms.htm
1787 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (TRIGGER GEARS) 0.000 Aug-31-2026 08/27/21 08/31/21 08/31/26 06747X813 US06747X8130 103.8000% https://www.sec.gov/Archives/edgar/data/312070/000095010321013222/dp157131_424b2-4138ubs.htm
1788 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (TRIGGER GEARS) 0.000 Aug-31-2026 08/27/21 08/31/21 08/31/26 06747X821 US06747X8213 103.8000% https://www.sec.gov/Archives/edgar/data/312070/000095010321013223/dp157121_424b2-4139ubs.htm
1789 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (TRIGGER STEP SEC) 0.000 Aug-31-2026 08/27/21 08/31/21 08/31/26 06747X797 US06747X7975 103.8000% https://www.sec.gov/Archives/edgar/data/312070/000095010321013218/dp157120_424b2-4140ubs.htm
1790 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Sep-5-2024 08/30/21 09/02/21 09/05/24 06748WDX8 US06748WDX83 95.5500% https://www.sec.gov/Archives/edgar/data/312070/000148105721004630/form424b2.htm
1791 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Sep-5-2024 08/30/21 09/02/21 09/05/24 06748WEE9 US06748WEE93 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721004629/form424b2.htm
1792 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (MARKET LINKED SEC) 0.000 Sep-2-2027 08/30/21 09/02/21 09/02/27 06748WAW3 US06748WAW38 103.8000% https://www.sec.gov/Archives/edgar/data/312070/000095010321013400/dp157294_424b2-4109wfps.htm
1793 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (AUTOCALLABLE CTGNT CPN)  Sep-2-2022 08/30/21 09/02/21 09/02/22 06741WC81 US06741WC813 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721004633/form424b2.htm
1794 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Sep-6-2023 08/31/21 09/03/21 09/06/23 06748WEF6 US06748WEF68 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721004684/form424b2.htm
1795 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Aug-30-2024 08/31/21 09/03/21 08/30/24 06748WAK9 US06748WAK99 97.0500% https://www.sec.gov/Archives/edgar/data/312070/000148105721004699/form424b2.htm
1796 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  May-31-2023 08/31/21 09/03/21 05/31/23 06748WA78 US06748WA788 96.4500% https://www.sec.gov/Archives/edgar/data/312070/000148105721004700/form424b2.htm
1797 GLOBAL MTN ZERO CPN SER A EQUITY-LINKED (BUFFERED PLUS) 0.000 Mar-5-2024 08/31/21 09/03/21 03/05/24 06747X409 US06747X4097 103.8000% https://www.sec.gov/Archives/edgar/data/312070/000095010321013483/dp157367_424b2-4126ms.htm
1798 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Aug-30-2024 08/31/21 09/03/21 08/30/24 06748WA86 US06748WA861 95.5500% https://www.sec.gov/Archives/edgar/data/312070/000148105721004798/form424b2.htm
1799 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Sep-4-2024 08/31/21 09/03/21 09/04/24 06748WEJ8 US06748WEJ80 96.5500% https://www.sec.gov/Archives/edgar/data/312070/000148105721004702/form424b2.htm
1800 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  May-31-2023 08/31/21 09/03/21 05/31/23 06748WAA1 US06748WAA18 95.7996% https://www.sec.gov/Archives/edgar/data/312070/000148105721004677/form424b2.htm
1801 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK) 0.000 Aug-30-2024 08/31/21 09/03/21 08/30/24 06748WBH5 US06748WBH51 103.8000% https://www.sec.gov/Archives/edgar/data/312070/000148105721004711/form424b2.htm
1802 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Feb-28-2023 08/31/21 09/03/21 02/28/23 06748WA60 US06748WA606 94.5504% https://www.sec.gov/Archives/edgar/data/312070/000148105721004674/form424b2.htm
1803 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BARRIER SUPERTRACK NT) 0.000 Sep-3-2026 08/31/21 09/03/21 09/03/26 06748WAB9 US06748WAB90 103.8000% https://www.sec.gov/Archives/edgar/data/312070/000148105721004688/form424b2.htm
1804 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Sep-6-2024 08/31/21 09/03/21 09/06/24 06748WED1 US06748WED11 88.8000% https://www.sec.gov/Archives/edgar/data/312070/000148105721004682/form424b2.htm
1805 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK NT) 0.000 Aug-31-2026 08/31/21 09/03/21 08/31/26 06748WA94 US06748WA945 103.8000% https://www.sec.gov/Archives/edgar/data/312070/000148105721004689/form424b2.htm
1806 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK) 0.000 Sep-30-2022 08/31/21 09/03/21 09/30/22 06748WAP8 US06748WAP86 103.8000% https://www.sec.gov/Archives/edgar/data/312070/000148105721004698/form424b2.htm
1807 GLOBAL MTN ZERO CPN SER A EQUITY-LINKED (MARKET LINKED SEC) 0.000 Mar-4-2024 08/31/21 09/03/21 03/04/24 06748W7D9 US06748W7D92 103.8000% https://www.sec.gov/Archives/edgar/data/312070/000095010321013501/dp157371_424b2-4102wfps.htm
1808 GLOBAL MTN FLTG RT SER A INDEX-LINKED (AUTOCALL CTGNT CPN NT)  Feb-28-2023 08/31/21 09/03/21 02/28/23 06748WAG8 US06748WAG87 97.0500% https://www.sec.gov/Archives/edgar/data/312070/000148105721004683/form424b2.htm
1809 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK NT) 0.000 Feb-29-2024 08/31/21 09/03/21 02/29/24 06748WAZ6 US06748WAZ68 103.8000% https://www.sec.gov/Archives/edgar/data/312070/000148105721004696/form424b2.htm
1810 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BARRIER SUPERTRACK) 0.000 Feb-29-2024 08/31/21 09/03/21 02/29/24 06748WB28 US06748WB281 103.8000% https://www.sec.gov/Archives/edgar/data/312070/000148105721004705/form424b2.htm
1811 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BARRIER SUPERTRACK NT) 0.000 Aug-30-2024 08/31/21 09/03/21 08/30/24 06748WAJ2 US06748WAJ27 103.8000% https://www.sec.gov/Archives/edgar/data/312070/000148105721004701/form424b2.htm
1812 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CTGNT CPN NT)  May-31-2023 08/31/21 09/03/21 05/31/23 06748WAN3 US06748WAN39 95.2992% https://www.sec.gov/Archives/edgar/data/312070/000148105721004706/form424b2.htm
1813 GLOBAL MTN FLTG RT SER A INDEX-LINKED (AUTOCALLABLE CTGNT CPN)  Feb-28-2023 08/31/21 09/03/21 02/28/23 06748WAH6 US06748WAH60 95.7997% https://www.sec.gov/Archives/edgar/data/312070/000148105721004692/form424b2.htm
1814 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Feb-28-2023 08/31/21 09/03/21 02/28/23 06748WAF0 US06748WAF05 97.3000% https://www.sec.gov/Archives/edgar/data/312070/000148105721004680/form424b2.htm
1815 GLOBAL MTN ZERO CPN SER A EQUITY-LINKED (DUAL DIRECT AUTOCALL) 0.000 Sep-5-2024 08/31/21 09/03/21 09/05/24 06741WC57 US06741WC573 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721004686/form424b2.htm
1816 GLOBAL MTN ZERO CPN SER A INDEX-LINKED 0.000 Sep-3-2026 08/31/21 09/03/21 09/03/26 06748WB77 US06748WB778 103.8000% https://www.sec.gov/Archives/edgar/data/312070/000148105721004709/form424b2.htm
1817 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Sep-7-2023 09/01/21 09/07/21 09/07/23 06747X516 US06747X5169 95.1225% https://www.sec.gov/Archives/edgar/data/312070/000095010321013575/dp157497_424b2-4170ms.htm
1818 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Aug-30-2024 09/01/21 09/07/21 08/30/24 06748WG98 US06748WG983 98.0600% https://www.sec.gov/Archives/edgar/data/312070/000148105721004775/form424b2.htm
1819 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CTGNT CPN NT)  Aug-29-2024 09/02/21 09/07/21 08/29/24 06748WEZ2 US06748WEZ23 97.0600% https://www.sec.gov/Archives/edgar/data/312070/000148105721004769/form424b2.htm
1820 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CONTINGENT CPN)  Aug-29-2024 09/02/21 09/07/21 08/29/24 06748WF24 US06748WF241 97.3100% https://www.sec.gov/Archives/edgar/data/312070/000148105721004734/form424b2.htm
1821 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Sep-7-2022 09/02/21 09/07/21 09/07/22 06741WD23 US06741WD233 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721004777/form424b2.htm
1822 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Sep-6-2024 09/02/21 09/08/21 09/06/24 06747X524 US06747X5243 96.8225% https://www.sec.gov/Archives/edgar/data/312070/000095010321013606/dp157503_424b2-4169ms.htm
1823 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Sep-8-2023 09/02/21 09/08/21 09/08/23 06748WEU3 US06748WEU36 98.8100% https://www.sec.gov/Archives/edgar/data/312070/000148105721004800/form424b2.htm
1824 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Sep-6-2024 09/03/21 09/09/21 09/06/24 06747X631 US06747X6316 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321013674/dp157587_424b2-4156ms.htm
1825 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Sep-6-2024 09/03/21 09/09/21 09/06/24 06747X557 US06747X5573 98.0600% https://www.sec.gov/Archives/edgar/data/312070/000095010321013656/dp157540_424b2-4164ms.htm
1826 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (TRGR AUTOCAL CTGT YIELD)  Sep-6-2024 09/03/21 09/09/21 09/06/24 06747X474 US06747X4741 104.0600% https://www.sec.gov/Archives/edgar/data/312070/000095010321013657/dp157538_424b2-4173ubs.htm
1827 GLOBAL MTN FLTG RT SER A INDEX-LINKED (BUFFERED AUTOCALLABLE NT)  Sep-6-2024 09/03/21 09/09/21 09/06/24 06748WGK3 US06748WGK36 101.0600% https://www.sec.gov/Archives/edgar/data/312070/000148105721004815/form424b2.htm
1828 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CONTINGENT CPN)  Sep-8-2023 09/03/21 09/09/21 09/08/23 06741WD31 US06741WD316 91.9600% https://www.sec.gov/Archives/edgar/data/312070/000148105721004817/form424b2.htm
1829 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Sep-6-2024 09/03/21 09/09/21 09/06/24 06748WGT4 US06748WGT45 93.5225% https://www.sec.gov/Archives/edgar/data/312070/000148105721004816/form424b2.htm
1830 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Sep-6-2024 09/07/21 09/10/21 09/06/24 06748WGU1 US06748WGU18 94.8100% https://www.sec.gov/Archives/edgar/data/312070/000148105721004832/form424b2.htm
1831 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Oct-12-2022 09/07/21 09/10/21 10/12/22 06748WFL2 US06748WFL28 94.3100% https://www.sec.gov/Archives/edgar/data/312070/000148105721004836/form424b2.htm
1832 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Sep-13-2022 09/08/21 09/13/21 09/13/22 06741WD49 US06741WD498 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721004843/form424b2.htm
1833 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED AUTOCALLABLE) 0.000 Mar-14-2023 09/09/21 09/14/21 03/14/23 06748WH71 US06748WH718 104.0600% https://www.sec.gov/Archives/edgar/data/312070/000148105721004857/form424b2.htm
1834 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (STRATEGIC ACCEL REDEMP) 0.000 Sep-26-2024 09/09/21 09/17/21 09/26/24 06747X599 US06747X5995 104.0600% https://www.sec.gov/Archives/edgar/data/312070/000095010321013868/dp157767_424b2-4162baml.htm
1835 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (STRATEGIC ACCEL REDEMP) 0.000 Sep-25-2026 09/09/21 09/17/21 09/25/26 06747X623 US06747X6233 104.0600% https://www.sec.gov/Archives/edgar/data/312070/000095010321013887/dp157750_424b2-4159baml.htm
1836 10y CMS Floater 09/09/21 09/15/21 09/15/31 06748WGC1 US06748WGC10 101.8100% https://www.sec.gov/Archives/edgar/data/312070/000148105721004858/form424b2.htm
1837 GLOBAL MTN SER A INDEX-LINKED (BUFFERED AUTOCALLABLE NT) 5.100 Mar-15-2023 09/10/21 09/15/21 03/15/23 06748WH97 US06748WH973 98.9600% https://www.sec.gov/Archives/edgar/data/312070/000148105721004881/form424b2.htm
1838 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Sep-13-2024 09/10/21 09/15/21 09/13/24 06747X490 US06747X4907 100.9100% https://www.sec.gov/Archives/edgar/data/312070/000095010321013911/dp157810_424b2-4171ms.htm
1839 GLOBAL MTN FLTG RT SER A INDEX-LINKED (BUFFERED AUTOCALLABLE NT)  Sep-13-2024 09/10/21 09/15/21 09/13/24 06748WGV9 US06748WGV90 97.6936% https://www.sec.gov/Archives/edgar/data/312070/000148105721004879/form424b2.htm
1840 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Sep-13-2024 09/10/21 09/15/21 09/13/24 06748WGP2 US06748WGP23 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721004875/form424b2.htm
1841 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Mar-15-2023 09/10/21 09/15/21 03/15/23 06748WGQ0 US06748WGQ06 103.0600% https://www.sec.gov/Archives/edgar/data/312070/000148105721004876/form424b2.htm
1842 GLOBAL MTN FLTG RT SER A INDEX-LINKED (AUTOCALL CTGNT CPN NT)  Mar-15-2023 09/10/21 09/15/21 03/15/23 06748WH48 US06748WH486 97.4149% https://www.sec.gov/Archives/edgar/data/312070/000148105721004871/form424b2.htm
1843 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Mar-15-2023 09/10/21 09/15/21 03/15/23 06748WGN7 US06748WGN74 102.3934% https://www.sec.gov/Archives/edgar/data/312070/000148105721004870/form424b2.htm
1844 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Sep-13-2024 09/10/21 09/15/21 09/13/24 06748WGR8 US06748WGR88 99.5600% https://www.sec.gov/Archives/edgar/data/312070/000148105721004878/form424b2.htm
1845 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Sep-15-2022 09/10/21 09/15/21 09/15/22 06741WD56 US06741WD563 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721004872/form424b2.htm
1846 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED DUAL DIRECT NT) 0.000 Sep-13-2024 09/10/21 09/15/21 09/13/24 06748WGF4 US06748WGF41 104.0600% https://www.sec.gov/Archives/edgar/data/312070/000148105721004877/form424b2.htm
1847 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)G  Sep-13-2024 09/10/21 09/15/21 09/13/24 06748WH55 US06748WH551 100.5600% https://www.sec.gov/Archives/edgar/data/312070/000148105721004880/form424b2.htm
1848 GLOBAL MTN FLTG RT SER A INDEX-LINKED (BUFFER CALL CTGNT CPN NT)  Sep-18-2024 09/13/21 09/16/21 09/18/24 06748WHA4 US06748WHA45 96.8100% https://www.sec.gov/Archives/edgar/data/312070/000148105721004890/form424b2.htm
1849 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Sep-18-2024 09/13/21 09/16/21 09/18/24 06748WHG1 US06748WHG15 95.8100% https://www.sec.gov/Archives/edgar/data/312070/000148105721004898/form424b2.htm
1850 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Sep-18-2024 09/14/21 09/17/21 09/18/24 06748WHE6 US06748WHE66 97.1850% https://www.sec.gov/Archives/edgar/data/312070/000148105721004912/form424b2.htm
1851 GLOBAL MTN SER A EQUITY-LINKED (AUTOCALLABLE NT) 13.350 Mar-17-2023 09/14/21 09/17/21 03/17/23 06741WD64 US06741WD647 91.8225% https://www.sec.gov/Archives/edgar/data/312070/000148105721005252/form424b2.htm
1852 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Sep-19-2024 09/14/21 09/17/21 09/19/24 06748WHD8 US06748WHD83 97.1850% https://www.sec.gov/Archives/edgar/data/312070/000148105721004914/form424b2.htm
1853 GLOBAL MTN SER A EQUITY-LINKED (BARRIER NT) 10.750 Sep-18-2023 09/14/21 09/17/21 09/18/23 06748WHN6 US06748WHN65 94.2058% https://www.sec.gov/Archives/edgar/data/312070/000148105721005250/form424b2.htm
1854 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Sep-19-2024 09/15/21 09/20/21 09/19/24 06748WGM9 US06748WGM91 101.4725% https://www.sec.gov/Archives/edgar/data/312070/000148105721004937/form424b2.htm
1855 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Sep-20-2024 09/15/21 09/20/21 09/20/24 06741WE30 US06741WE306 101.0600% https://www.sec.gov/Archives/edgar/data/312070/000148105721004940/form424b2.htm
1856 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Sep-19-2024 09/15/21 09/20/21 09/19/24 06748WEQ2 US06748WEQ24 100.0600% https://www.sec.gov/Archives/edgar/data/312070/000148105721004936/form424b2.htm
1857 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Sep-19-2024 09/15/21 09/20/21 09/19/24 06748WHK2 US06748WHK27 93.8390% https://www.sec.gov/Archives/edgar/data/312070/000148105721004938/form424b2.htm
1858 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Mar-20-2024 09/15/21 09/20/21 03/20/24 06741WC99 US06741WC995 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721004941/form424b2.htm
1859 GLOBAL MTN FLTG RT SER A INDEX-LINKED (AUTOCALLABLE CTGNT CPN)  Jun-20-2023 09/15/21 09/20/21 06/20/23 06748WEM1 US06748WEM10 98.3312% https://www.sec.gov/Archives/edgar/data/312070/000148105721004931/form424b2.htm
1860 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CONTINGENT CPN)  Sep-19-2024 09/15/21 09/20/21 09/19/24 06741WE48 US06741WE488 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721004942/form424b2.htm
1861 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Jun-20-2024 09/15/21 09/20/21 06/20/24 06748WEK5 US06748WEK53 101.3100% https://www.sec.gov/Archives/edgar/data/312070/000148105721004930/form424b2.htm
1862 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Jun-20-2023 09/15/21 09/20/21 06/20/23 06748WEN9 US06748WEN92 95.8100% https://www.sec.gov/Archives/edgar/data/312070/000148105721004935/form424b2.htm
1863 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Sep-20-2023 09/16/21 09/21/21 09/20/23 06748WHV8 US06748WHV81 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721004955/form424b2.htm
1864 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Sep-19-2024 09/16/21 09/21/21 09/19/24 06748WHQ9 US06748WHQ96 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721004956/form424b2.htm
1865 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Sep-19-2024 09/16/21 09/21/21 09/19/24 06748WHT3 US06748WHT36 97.1850% https://www.sec.gov/Archives/edgar/data/312070/000148105721004952/form424b2.htm
1866 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Sep-21-2023 09/16/21 09/21/21 09/21/23 06741WE63 US06741WE637 99.5600% https://www.sec.gov/Archives/edgar/data/312070/000148105721004958/form424b2.htm
1867 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Sep-20-2024 09/17/21 09/22/21 09/20/24 06747X425 US06747X4253 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321014261/dp158152_424b2-4176ms.htm
1868 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Sep-20-2024 09/17/21 09/22/21 09/20/24 06747X458 US06747X4584 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321014262/dp158149_424b2-4174ms.htm
1869 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Sep-20-2024 09/17/21 09/22/21 09/20/24 06748WHY2 US06748WHY21 97.4975% https://www.sec.gov/Archives/edgar/data/312070/000148105721004987/form424b2.htm
1870 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (TRGR AUTOCAL CTGT YIELD)  Sep-20-2024 09/17/21 09/22/21 09/20/24 06747X383 US06747X3834 99.3275% https://www.sec.gov/Archives/edgar/data/312070/000095010321014255/dp158134_424b2-4180ubs.htm
1871 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Sep-20-2024 09/17/21 09/22/21 09/20/24 06748WH89 US06748WH890 100.2850% https://www.sec.gov/Archives/edgar/data/312070/000148105721004975/form424b2.htm
1872 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BARRIER SUPERTRACK) 0.000 Sep-22-2027 09/17/21 09/22/21 09/22/27 06748WFN8 US06748WFN83 104.0600% https://www.sec.gov/Archives/edgar/data/312070/000148105721004984/form424b2.htm
1873 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BARRIER SUPERTRACK NT) 0.000 Sep-22-2026 09/17/21 09/22/21 09/22/26 06748WFP3 US06748WFP32 104.0600% https://www.sec.gov/Archives/edgar/data/312070/000148105721004981/form424b2.htm
1874 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (TRGR AUTOCAL CTGT YIELD)  Sep-20-2024 09/17/21 09/22/21 09/20/24 06747X375 US06747X3750 97.7600% https://www.sec.gov/Archives/edgar/data/312070/000095010321014265/dp158156_424b2-4181ubs.htm
1875 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Sep-20-2024 09/17/21 09/22/21 09/20/24 06748WHC0 US06748WHC01 99.1850% https://www.sec.gov/Archives/edgar/data/312070/000148105721004976/form424b2.htm
1876 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Sep-20-2024 09/17/21 09/22/21 09/20/24 06741WD80 US06741WD803 100.0600% https://www.sec.gov/Archives/edgar/data/312070/000148105721004979/form424b2.htm
1877 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CONTINGENT CPN)  Sep-21-2023 09/17/21 09/22/21 09/21/23 06748WGW7 US06748WGW73 98.2600% https://www.sec.gov/Archives/edgar/data/312070/000148105721004986/form424b2.htm
1878 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Sep-20-2024 09/17/21 09/22/21 09/20/24 06748WHF3 US06748WHF32 96.7274% https://www.sec.gov/Archives/edgar/data/312070/000148105721004977/form424b2.htm
1879 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Mar-22-2023 09/17/21 09/22/21 03/22/23 06748WHL0 US06748WHL00 104.0600% https://www.sec.gov/Archives/edgar/data/312070/000148105721004980/form424b2.htm
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1880 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CONTINGENT CPN)  Sep-21-2023 09/17/21 09/22/21 09/21/23 06748WGY3 US06748WGY30 98.1350% https://www.sec.gov/Archives/edgar/data/312070/000148105721004989/form424b2.htm
1881 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CTGNT CPN NT)  Sep-21-2023 09/17/21 09/22/21 09/21/23 06748WGX5 US06748WGX56 93.4850% https://www.sec.gov/Archives/edgar/data/312070/000148105721004985/form424b2.htm
1882 GLOBAL MTN FLTG RT SER A INDEX-LINKED (BUFF AUTOCALL CTGNT CPN)  Sep-20-2024 09/17/21 09/22/21 09/20/24 06748WGB3 US06748WGB37 100.7270% https://www.sec.gov/Archives/edgar/data/312070/000148105721004983/form424b2.htm
1883 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Sep-20-2024 09/17/21 09/22/21 09/20/24 06748WHU0 US06748WHU09 95.8100% https://www.sec.gov/Archives/edgar/data/312070/000148105721004982/form424b2.htm
1884 GLOBAL MTN ZERO CPN SER A INDEX-LINKED 0.000 Sep-21-2028 09/17/21 09/22/21 09/21/28 06748WFQ1 US06748WFQ15 104.0600% https://www.sec.gov/Archives/edgar/data/312070/000148105721004996/form424b2.htm
1885 GLOBAL MTN ZERO CPN SER A INDEX-LINKED 0.000 Mar-22-2027 09/17/21 09/22/21 03/22/27 06748WFR9 US06748WFR97 104.0600% https://www.sec.gov/Archives/edgar/data/312070/000148105721005000/form424b2.htm
1886 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (TRIGGER GEARS) 0.000 Sep-22-2026 09/17/21 09/22/21 09/22/26 06747X391 US06747X3917 104.0600% https://www.sec.gov/Archives/edgar/data/312070/000095010321014252/dp158161_424b2-4179ubs.htm
1887 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Sep-25-2023 09/20/21 09/23/21 09/25/23 06741WE71 US06741WE710 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721005014/form424b2.htm
1888 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CONTINGENT CPN)  Sep-25-2023 09/20/21 09/23/21 09/25/23 06748WHB2 US06748WHB28 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721005020/form424b2.htm
1889 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Sep-25-2024 09/20/21 09/23/21 09/25/24 06748WJ38 US06748WJ383 100.0475% https://www.sec.gov/Archives/edgar/data/312070/000148105721005015/form424b2.htm
1890 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Sep-25-2023 09/20/21 09/23/21 09/25/23 06748WHP1 US06748WHP14 98.8350% https://www.sec.gov/Archives/edgar/data/312070/000148105721005013/form424b2.htm
1891 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (ONE STAR AUTOCALLABLE)  Sep-20-2023 09/20/21 09/23/21 09/20/23 06748WHW6 US06748WHW64 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721005016/form424b2.htm
1892 GLOBAL MTN SER A EQUITY-LINKED (AUTO-CALLABLE SEC) 9.850 Sep-26-2022 09/21/21 09/24/21 09/26/22 06741WF47 US06741WF477 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321014437/dp158352_424b2-4185ms.htm
1893 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Sep-26-2022 09/21/21 09/24/21 09/26/22 06741WF54 US06741WF543 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321014438/dp158379_424b2-4186ms.htm
1894 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Sep-25-2024 09/21/21 09/24/21 09/25/24 06748WJA2 US06748WJA27 99.1100% https://www.sec.gov/Archives/edgar/data/312070/000148105721005040/form424b2.htm
1895 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Jun-26-2023 09/21/21 09/24/21 06/26/23 06748WH22 US06748WH221 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721005036/form424b2.htm
1896 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Sep-26-2024 09/21/21 09/24/21 09/26/24 06748WHS5 US06748WHS52 89.0600% https://www.sec.gov/Archives/edgar/data/312070/000148105721005033/form424b2.htm
1897 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Sep-25-2023 09/21/21 09/24/21 09/25/23 06741WF39 US06741WF394 98.2475% https://www.sec.gov/Archives/edgar/data/312070/000148105721005039/form424b2.htm
1898 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK NT) 0.000 Sep-24-2027 09/21/21 09/24/21 09/24/27 06748WJ20 US06748WJ201 104.0600% https://www.sec.gov/Archives/edgar/data/312070/000148105721005037/form424b2.htm
1899 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Sep-25-2024 09/21/21 09/24/21 09/25/24 06748WHZ9 US06748WHZ95 99.7475% https://www.sec.gov/Archives/edgar/data/312070/000148105721005034/form424b2.htm
1900 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Sep-25-2024 09/21/21 09/24/21 09/25/24 06748WJB0 US06748WJB00 104.0600% https://www.sec.gov/Archives/edgar/data/312070/000148105721005038/form424b2.htm
1901 GLOBAL MTN ZERO CPN SER A EQUITY-LINKED (DIGITAL PLUS NT) 0.000 Oct-3-2022 09/21/21 09/24/21 10/03/22 06741WD98 US06741WD985 104.0600% https://www.sec.gov/Archives/edgar/data/312070/000148105721005035/form424b2.htm
1902 GLOBAL MTN FLTG RT SER A INDEX-LINKED (TRGR AUTOCALL CTGT YIELD)  Sep-27-2023 09/22/21 09/27/21 09/27/23 06747X342 US06747X3420 98.9225% https://www.sec.gov/Archives/edgar/data/312070/000095010321014539/dp158451_424b2-4187ubs.htm
1903 GLOBAL MTN SER A INDEX-LINKED (BUFFERED NT) 6.000 Sep-27-2022 09/22/21 09/27/21 09/27/22 06748WJP9 US06748WJP95 98.5600% https://www.sec.gov/Archives/edgar/data/312070/000148105721005454/form424b2.htm
1904 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Sep-26-2024 09/22/21 09/27/21 09/26/24 06748WJE4 US06748WJE49 99.4475% https://www.sec.gov/Archives/edgar/data/312070/000148105721005054/form424b2.htm
1905 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Sep-26-2024 09/22/21 09/27/21 09/26/24 06748WJ87 US06748WJ870 97.4975% https://www.sec.gov/Archives/edgar/data/312070/000148105721005056/form424b2.htm
1906 GLOBAL MTN FLTG RT SER A INDEX-LINKED (TRGR AUTOCALL CTGT YIELD)  Sep-27-2023 09/22/21 09/27/21 09/27/23 06747X359 US06747X3594 97.3100% https://www.sec.gov/Archives/edgar/data/312070/000095010321015457/dp159405_424b2-4188ubs.htm
1907 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Sep-27-2023 09/22/21 09/27/21 09/27/23 06748WHH9 US06748WHH97 99.5600% https://www.sec.gov/Archives/edgar/data/312070/000148105721005052/form424b2.htm
1908 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CTGNT CPN NT)  Sep-23-2024 09/22/21 09/27/21 09/23/24 06748WJD6 US06748WJD65 99.5600% https://www.sec.gov/Archives/edgar/data/312070/000148105721005077/form424b2.htm
1909 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Sep-26-2024 09/22/21 09/27/21 09/26/24 06748WHX4 US06748WHX48 94.4350% https://www.sec.gov/Archives/edgar/data/312070/000148105721005053/form424b2.htm
1910 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CTGNT INC AUTO-CALLABLE)  Sep-28-2023 09/23/21 09/28/21 09/28/23 06748WJS3 US06748WJS35 97.6100% https://www.sec.gov/Archives/edgar/data/312070/000095010321014653/dp158549_424b2-4190ms.htm
1911 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CTGNT CPN NT)  Sep-28-2023 09/23/21 09/28/21 09/28/23 06748WJQ7 US06748WJQ78 94.5600% https://www.sec.gov/Archives/edgar/data/312070/000148105721005067/form424b2.htm
1912 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CTGNT INC AUTO-CALLABLE)  Sep-28-2023 09/23/21 09/28/21 09/28/23 06748WJL8 US06748WJL81 97.6850% https://www.sec.gov/Archives/edgar/data/312070/000095010321014637/dp158569_424b2-4189ms.htm
1913 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (AUTOCALL CTGNT CPN NT)  Sep-28-2022 09/23/21 09/28/21 09/28/22 06741WD72 US06741WD720 96.4100% https://www.sec.gov/Archives/edgar/data/312070/000148105721005068/form424b2.htm
1914 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Sep-26-2024 09/23/21 09/28/21 09/26/24 06748WJG9 US06748WJG96 98.2100% https://www.sec.gov/Archives/edgar/data/312070/000148105721005066/form424b2.htm
1915 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (AUTOCAL MKT-LNK STEP UP) 0.000 Sep-26-2024 09/23/21 09/30/21 09/26/24 06747X532 US06747X5326 104.0600% https://www.sec.gov/Archives/edgar/data/312070/000095010321014642/dp158548_424b2-4165baml.htm
1916 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (AUTOCAL MKT-LINK STEPUP) 0.000 Sep-24-2026 09/23/21 09/30/21 09/24/26 06747X581 US06747X5813 104.0600% https://www.sec.gov/Archives/edgar/data/312070/000095010321014655/dp158546_424b2-4158baml.htm
1917 GLOBAL MTN ZERO CPN SER A EQUITY-LINKED (AUTOCAL MKT-LIN STEPUP) 0.000 Sep-27-2024 09/23/21 09/30/21 09/27/24 06747X656 US06747X6563 104.0600% https://www.sec.gov/Archives/edgar/data/312070/000095010321014640/dp158570_424b2-4154baml.htm
1918 GLOBAL MTN ZERO CPN SER A EQUITY-LINEKD (AUTOCAL MKT-LNK STP UP) 0.000 Sep-27-2024 09/23/21 09/30/21 09/27/24 06747X615 US06747X6159 104.0600% https://www.sec.gov/Archives/edgar/data/312070/000095010321014654/dp158567_424b2-4157baml.htm
1919 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (AUTOCAL MKT-LINK STEPUP) 0.000 Sep-25-2026 09/23/21 09/30/21 09/25/26 06747X482 US06747X4824 104.0600% https://www.sec.gov/Archives/edgar/data/312070/000095010321014675/dp158581_424b2-4172baml.htm
1920 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (CAP LEV INDEX RETURN NT) 0.000 Nov-25-2022 09/23/21 09/30/21 11/25/22 06747X565 US06747X5656 104.0600% https://www.sec.gov/Archives/edgar/data/312070/000095010321014657/dp158547_424b2-4160baml.htm
1921 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (CAPPED NT) 0.000 Sep-24-2027 09/23/21 09/30/21 09/24/27 06747X540 US06747X5409 104.0600% https://www.sec.gov/Archives/edgar/data/312070/000095010321014641/dp158587_424b2-4168baml.htm
1922 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Sep-27-2024 09/24/21 09/29/21 09/27/24 06747X367 US06747X3677 94.6850% https://www.sec.gov/Archives/edgar/data/312070/000095010321014760/dp158627_424b2-4182ms.htm
1923 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Sep-27-2024 09/24/21 09/29/21 09/27/24 06747X417 US06747X4170 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321014763/dp158582_424b2-4178ms.htm
1924 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CTGNT INCOME CALLABLE)  Sep-27-2024 09/24/21 09/29/21 09/27/24 06748WJ46 US06748WJ466 98.9600% https://www.sec.gov/Archives/edgar/data/312070/000095010321014761/dp158638_424b2-4183ms.htm
1925 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Sep-27-2024 09/24/21 09/29/21 09/27/24 06748WJW4 US06748WJW47 93.0600% https://www.sec.gov/Archives/edgar/data/312070/000148105721005084/form424b2.htm
1926 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CTGNT INC CALLABLE SEC)  Sep-27-2024 09/24/21 09/29/21 09/27/24 06748WJ61 US06748WJ615 98.6350% https://www.sec.gov/Archives/edgar/data/312070/000095010321014762/dp158626_424b2-4184ms.htm
1927 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (GEARS) 0.000 Sep-29-2026 09/24/21 09/29/21 09/29/26 06747X276 US06747X2760 104.0600% https://www.sec.gov/Archives/edgar/data/312070/000095010321014747/dp158624_424b2-4196ubs.htm
1928 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Sep-27-2024 09/24/21 09/29/21 09/27/24 06748WJR5 US06748WJR51 99.1850% https://www.sec.gov/Archives/edgar/data/312070/000148105721005088/form424b2.htm
1929 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Sep-27-2024 09/24/21 09/29/21 09/27/24 06748WGA5 US06748WGA53 100.5602% https://www.sec.gov/Archives/edgar/data/312070/000148105721005085/form424b2.htm
1930 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Sep-27-2024 09/24/21 09/29/21 09/27/24 06748WJU8 US06748WJU80 97.7975% https://www.sec.gov/Archives/edgar/data/312070/000148105721005090/form424b2.htm
1931 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Sep-26-2024 09/24/21 09/29/21 09/26/24 06748WK28 US06748WK282 99.5600% https://www.sec.gov/Archives/edgar/data/312070/000148105721005097/form424b2.htm
1932 GLOBAL MTN FLTG RT SER A INDEX-LINKED (BUFFERED AUTOCALLABLE NT)  Sep-27-2024 09/24/21 09/29/21 09/27/24 06748WJ79 US06748WJ797 101.4690% https://www.sec.gov/Archives/edgar/data/312070/000148105721005087/form424b2.htm
1933 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CONTINGENT CPN)  Sep-29-2026 09/24/21 09/29/21 09/29/26 06748WJX2 US06748WJX20 99.8100% https://www.sec.gov/Archives/edgar/data/312070/000148105721005083/form424b2.htm
1934 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CTGNT CPN NT)  Sep-30-2024 09/24/21 09/29/21 09/30/24 06748WJT1 US06748WJT18 95.1600% https://www.sec.gov/Archives/edgar/data/312070/000148105721005095/form424b2.htm
1935 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED DUAL DIRECT NT) 0.000 Sep-28-2023 09/24/21 09/29/21 09/28/23 06748WGL1 US06748WGL19 104.0600% https://www.sec.gov/Archives/edgar/data/312070/000148105721005086/form424b2.htm
1936 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (AUTOCALLABLE CTGNT CPN)  Sep-30-2022 09/27/21 09/29/21 09/30/22 06741WF62 US06741WF626 104.0600% https://www.sec.gov/Archives/edgar/data/312070/000148105721005093/form424b2.htm
1937 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BARRIER SUPERTRACK) 0.000 Sep-30-2026 09/27/21 09/30/21 09/30/26 06748WF32 US06748WF324 104.0600% https://www.sec.gov/Archives/edgar/data/312070/000148105721005124/form424b2.htm
1938 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Sep-30-2024 09/27/21 09/30/21 09/30/24 06741WE89 US06741WE892 99.0599% https://www.sec.gov/Archives/edgar/data/312070/000148105721005135/form424b2.htm
1939 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Sep-29-2023 09/27/21 09/30/21 09/29/23 06748WFM0 US06748WFM01 99.9350% https://www.sec.gov/Archives/edgar/data/312070/000148105721005108/form424b2.htm
1940 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Sep-30-2024 09/27/21 09/30/21 09/30/24 06741WE97 US06741WE975 101.0600% https://www.sec.gov/Archives/edgar/data/312070/000148105721005259/form424b2.htm
1941 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK NT) 0.000 Sep-30-2026 09/27/21 09/30/21 09/30/26 06748WGJ6 US06748WGJ62 104.0600% https://www.sec.gov/Archives/edgar/data/312070/000148105721005129/form424b2.htm
1942 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BARRIER SUPERTRACK NT) 0.000 Sep-30-2025 09/27/21 09/30/21 09/30/25 06748WFS7 US06748WFS70 104.0600% https://www.sec.gov/Archives/edgar/data/312070/000148105721005112/form424b2.htm
1943 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK) 0.000 Sep-30-2026 09/27/21 09/30/21 09/30/26 06748WG31 US06748WG314 104.0600% https://www.sec.gov/Archives/edgar/data/312070/000148105721005136/form424b2.htm
1944 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK) 0.000 Sep-30-2026 09/27/21 09/30/21 09/30/26 06748WH63 US06748WH635 104.0600% https://www.sec.gov/Archives/edgar/data/312070/000148105721005131/form424b2.htm
1945 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK NT) 0.000 Sep-30-2026 09/27/21 09/30/21 09/30/26 06748WG23 US06748WG231 104.0600% https://www.sec.gov/Archives/edgar/data/312070/000148105721005115/form424b2.htm
1946 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Mar-30-2023 09/27/21 09/30/21 03/30/23 06748WJY0 US06748WJY03 95.8100% https://www.sec.gov/Archives/edgar/data/312070/000148105721005145/form424b2.htm
1947 GLOBAL MTN SER A EQUITY-LINKED (AUTOCALLABLE NT) 6.750 Sep-30-2022 09/27/21 09/30/21 09/30/22 06748WGD9 US06748WGD92 97.8725% https://www.sec.gov/Archives/edgar/data/312070/000148105721005121/form424b2.htm
1948 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Sep-30-2024 09/27/21 09/30/21 09/30/24 06748WEV1 US06748WEV19 99.2475% https://www.sec.gov/Archives/edgar/data/312070/000148105721005120/form424b2.htm
1949 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK NT) 0.000 Mar-31-2023 09/27/21 09/30/21 03/31/23 06748WFE8 US06748WFE84 104.0600% https://www.sec.gov/Archives/edgar/data/312070/000148105721005140/form424b2.htm
1950 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CTGNT CPN NT)  Jun-30-2023 09/27/21 09/30/21 06/30/23 06748WF40 US06748WF407 98.5600% https://www.sec.gov/Archives/edgar/data/312070/000148105721005125/form424b2.htm
1951 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (BUFFERED AUTOCALLABLE)  Sep-30-2024 09/27/21 09/30/21 09/30/24 06748WGG2 US06748WGG24 99.5600% https://www.sec.gov/Archives/edgar/data/312070/000148105721005123/form424b2.htm
1952 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Jun-30-2023 09/27/21 09/30/21 06/30/23 06748WET6 US06748WET62 99.6850% https://www.sec.gov/Archives/edgar/data/312070/000148105721005119/form424b2.htm
1953 GLOBAL MTN FLTG RT SER A INDEX-LINKED (AUTOCALLABLE CTGNT CPN)  Jun-30-2023 09/27/21 09/30/21 06/30/23 06748WES8 US06748WES89 98.0100% https://www.sec.gov/Archives/edgar/data/312070/000148105721005118/form424b2.htm
1954 GLOBAL MTN FLTG RT SER A INDEX-LINKED (AUTOCALLABLE CTGNT CPN)  Mar-31-2023 09/27/21 09/30/21 03/31/23 06748WFT5 US06748WFT53 99.0725% https://www.sec.gov/Archives/edgar/data/312070/000148105721005111/form424b2.htm
1955 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Jun-30-2023 09/27/21 09/30/21 06/30/23 06748WER0 US06748WER07 97.8725% https://www.sec.gov/Archives/edgar/data/312070/000148105721005117/form424b2.htm
1956 GLOBAL MTN FLTG RT SER A INDEX-LINKED (AUTOCALL CTGNT CPN NT)  Mar-31-2023 09/27/21 09/30/21 03/31/23 06748WFU2 US06748WFU27 98.8100% https://www.sec.gov/Archives/edgar/data/312070/000148105721005113/form424b2.htm
1957 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Jun-30-2023 09/27/21 09/30/21 06/30/23 06748WEW9 US06748WEW91 98.5600% https://www.sec.gov/Archives/edgar/data/312070/000148105721005122/form424b2.htm
1958 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED DIGITAL NT) 0.000 Dec-30-2022 09/27/21 09/30/21 12/30/22 06748WG56 US06748WG561 104.0600% https://www.sec.gov/Archives/edgar/data/312070/000148105721005132/form424b2.htm
1959 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED DIGITAL NT) 0.000 Sep-29-2023 09/27/21 09/30/21 09/29/23 06748WG64 US06748WG645 104.0600% https://www.sec.gov/Archives/edgar/data/312070/000148105721005116/form424b2.htm
1960 GLOBAL MTN SER A INDEX-LINKED (BUFFERED NT) 2.500 Sep-30-2024 09/27/21 09/30/21 09/30/24 06748WG80 US06748WG801 102.1850% https://www.sec.gov/Archives/edgar/data/312070/000148105721005142/form424b2.htm
1961 GLOBAL MTN ZERO CPN SER A INDEX-LINKED 0.000 Sep-29-2028 09/27/21 09/30/21 09/29/28 06748WF57 US06748WF571 104.0600% https://www.sec.gov/Archives/edgar/data/312070/000148105721005352/form424b2.htm
1962 6.5yNC1y Fixed Callable 09/27/21 09/30/21 03/30/28 06748WHJ5 US06748WHJ53 103.3100% https://www.sec.gov/Archives/edgar/data/312070/000148105721005150/form424b2.htm
1963 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED NT) 0.000 Mar-29-2024 09/27/21 09/30/21 03/29/24 06748WFY4 US06748WFY49 104.0600% https://www.sec.gov/Archives/edgar/data/312070/000148105721005147/form424b2.htm
1964 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (TRGR AUTOCAL CTGT YIELD)  Sep-30-2026 09/28/21 09/30/21 09/30/26 06747X284 US06747X2844 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321014886/dp158877_424b2-4195ubs.htm
1965 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (TRGR AUTOCAL CTGT YIELD)  Oct-3-2024 09/28/21 09/30/21 10/03/24 06747X292 US06747X2927 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321014888/dp158859_424b2-4193ubs.htm
1966 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (TRGR AUTOCAL CTGT YIELD)  Oct-3-2024 09/28/21 09/30/21 10/03/24 06747X318 US06747X3180 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321014895/dp158861_424b2-4149ubs.htm
1967 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Mar-28-2024 09/28/21 09/30/21 03/28/24 06748WJ53 US06748WJ532 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721005144/form424b2.htm
1968 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Sep-30-2024 09/28/21 09/30/21 09/30/24 06741WE22 US06741WE223 104.0600% https://www.sec.gov/Archives/edgar/data/312070/000148105721005146/form424b2.htm
1969 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (LEVERAGED BUFFERED NT) 0.000 Mar-30-2029 09/28/21 09/30/21 03/30/29 06748WK69 US06748WK696 104.0600% https://www.sec.gov/Archives/edgar/data/312070/000095010321014880/dp158881_424b2-4197barc.htm
1970 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Oct-3-2022 09/28/21 10/01/21 10/03/22 06741WF88 US06741WF881 98.9767% https://www.sec.gov/Archives/edgar/data/312070/000148105721005186/form424b2.htm
1971 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Oct-3-2024 09/28/21 10/01/21 10/03/24 06748WJV6 US06748WJV63 99.3934% https://www.sec.gov/Archives/edgar/data/312070/000148105721005182/form424b2.htm
1972 GLOBAL MTN FLTG RT SER A INDEX-LINKED (AUTOCALL CTGNT CPN NT)  Oct-2-2024 09/28/21 10/05/21 10/02/24 06748WK93 US06748WK936 99.6725% https://www.sec.gov/Archives/edgar/data/312070/000148105721005187/form424b2.htm
1973 4.25yNC1y Fixed Callable 09/28/21 09/30/21 12/30/25 06748WGE7 US06748WGE75 103.5600% https://www.sec.gov/Archives/edgar/data/312070/000148105721005148/form424b2.htm
1974 GLOBAL MTN FLTG RT SER A INDEX-LINKED (TRGGR CALL CTGNT YIELD)  Oct-3-2024 09/29/21 10/04/21 10/03/24 06747X243 US06747X2430 96.5225% https://www.sec.gov/Archives/edgar/data/312070/000095010321015178/dp159124_424b2-4206ubs.htm
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1975 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Oct-4-2022 09/29/21 10/04/21 10/04/22 06747X235 US06747X2356 99.6100% https://www.sec.gov/Archives/edgar/data/312070/000095010321015206/dp159122_424b2-4207ms.htm
1976 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (MARKET LINKED SEC) 0.000 Oct-4-2027 09/29/21 10/04/21 10/04/27 06748WG72 US06748WG728 104.0600% https://www.sec.gov/Archives/edgar/data/312070/000095010321015195/dp159201_424b2-4167wfps.htm
1977 GLOBAL MTN FLTG RT SER A INDEX-LINKED (TRGGR CALL CTGNT YIELD)  Oct-3-2024 09/29/21 10/04/21 10/03/24 06747X227 US06747X2273 96.5600% https://www.sec.gov/Archives/edgar/data/312070/000095010321015182/dp159123_424b2-4210ubs.htm
1978 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Oct-4-2023 09/29/21 10/04/21 10/04/23 06748WJK0 US06748WJK09 94.8937% https://www.sec.gov/Archives/edgar/data/312070/000148105721005239/form424b2.htm
1979 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Oct-3-2024 09/29/21 10/04/21 10/03/24 06748WJF1 US06748WJF14 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721005238/form424b2.htm
1980 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Jan-4-2023 09/29/21 10/04/21 01/04/23 06741WF96 US06741WF964 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721005245/form424b2.htm
1981 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Oct-4-2022 09/29/21 10/04/21 10/04/22 06741WG20 US06741WG202 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721005243/form424b2.htm
1982 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Oct-3-2024 09/29/21 10/04/21 10/03/24 06748WJZ7 US06748WJZ77 94.8937% https://www.sec.gov/Archives/edgar/data/312070/000148105721005240/form424b2.htm
1983 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Oct-3-2024 09/30/21 10/05/21 10/03/24 06747X268 US06747X2687 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321015331/dp159256_424b2-4201ms.htm
1984 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Oct-3-2024 09/30/21 10/05/21 10/03/24 06747X250 US06747X2505 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321015310/dp159253_424b2-4204ms.htm
1985 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Oct-3-2024 09/30/21 10/05/21 10/03/24 06748WKC6 US06748WKC63 96.8187% https://www.sec.gov/Archives/edgar/data/312070/000148105721005320/form424b2.htm
1986 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Sep-30-2024 09/30/21 10/05/21 09/30/24 06748WF73 US06748WF738 97.8725% https://www.sec.gov/Archives/edgar/data/312070/000148105721005330/form424b2.htm
1987 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Oct-3-2024 09/30/21 10/05/21 10/03/24 06748WJH7 US06748WJH79 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721005328/form424b2.htm
1988 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK) 0.000 Sep-30-2026 09/30/21 10/05/21 09/30/26 06748WF81 US06748WF811 104.0600% https://www.sec.gov/Archives/edgar/data/312070/000148105721005305/form424b2.htm
1989 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Sep-30-2024 09/30/21 10/05/21 09/30/24 06748WFD0 US06748WFD02 98.9975% https://www.sec.gov/Archives/edgar/data/312070/000148105721005300/form424b2.htm
1990 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Oct-31-2022 09/30/21 10/05/21 10/31/22 06741WF70 US06741WF709 94.0600% https://www.sec.gov/Archives/edgar/data/312070/000148105721005318/form424b2.htm
1991 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Jun-30-2023 09/30/21 10/05/21 06/30/23 06748WFA6 US06748WFA62 96.7263% https://www.sec.gov/Archives/edgar/data/312070/000148105721005307/form424b2.htm
1992 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Oct-3-2024 09/30/21 10/05/21 10/03/24 06748WJM6 US06748WJM64 96.9100% https://www.sec.gov/Archives/edgar/data/312070/000148105721005325/form424b2.htm
1993 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Oct-5-2022 09/30/21 10/05/21 10/05/22 06741WG38 US06741WG384 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721005324/form424b2.htm
1994 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Jun-30-2023 09/30/21 10/05/21 06/30/23 06748WFC2 US06748WFC29 97.6437% https://www.sec.gov/Archives/edgar/data/312070/000148105721005298/form424b2.htm
1995 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BARRIER SUPERTRACK NT) 0.000 Sep-30-2026 09/30/21 10/05/21 09/30/26 06748WF99 US06748WF993 104.0600% https://www.sec.gov/Archives/edgar/data/312070/000148105721005304/form424b2.htm
1996 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Mar-31-2023 09/30/21 10/05/21 03/31/23 06748WFW8 US06748WFW82 98.8100% https://www.sec.gov/Archives/edgar/data/312070/000148105721005319/form424b2.htm
1997 GLOBAL MTN FLTG RT SER A INDEX-LINKED (BUFFER CALL CTGNT CPN NT)  Sep-30-2024 09/30/21 10/05/21 09/30/24 06748WGH0 US06748WGH07 99.8934% https://www.sec.gov/Archives/edgar/data/312070/000148105721005333/form424b2.htm
1998 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK) 0.000 Oct-31-2022 09/30/21 10/05/21 10/31/22 06748WFV0 US06748WFV00 104.0600% https://www.sec.gov/Archives/edgar/data/312070/000148105721005317/form424b2.htm
1999 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Oct-3-2023 09/30/21 10/05/21 10/03/23 06741WG46 US06741WG467 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721005331/form424b2.htm
2000 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED PLUS) 0.000 Apr-3-2024 09/30/21 10/05/21 04/03/24 06747X433 US06747X4337 104.0600% https://www.sec.gov/Archives/edgar/data/312070/000095010321015358/dp159252_424b2-4175ms.htm
2001 GLOBAL MTN FLTG RT SER A INDEX-LINKED (AUTOCALLABLE CTGNT CPN)  Mar-31-2023 09/30/21 10/05/21 03/31/23 06748WFG3 US06748WFG33 98.9975% https://www.sec.gov/Archives/edgar/data/312070/000148105721005311/form424b2.htm
2002 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Oct-3-2024 09/30/21 10/05/21 10/03/24 06748WKF9 US06748WKF94 97.6437% https://www.sec.gov/Archives/edgar/data/312070/000148105721005326/form424b2.htm
2003 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Jun-30-2023 09/30/21 10/05/21 06/30/23 06748WFJ7 US06748WFJ71 95.8100% https://www.sec.gov/Archives/edgar/data/312070/000148105721005302/form424b2.htm
2004 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CTGNT CPN NT)  Jun-30-2023 09/30/21 10/05/21 06/30/23 06748WFB4 US06748WFB46 96.2676% https://www.sec.gov/Archives/edgar/data/312070/000148105721005309/form424b2.htm
2005 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK NT) 0.000 Sep-30-2024 09/30/21 10/05/21 09/30/24 06748WFK4 US06748WFK45 104.0600% https://www.sec.gov/Archives/edgar/data/312070/000148105721005315/form424b2.htm
2006 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED PLUS) 0.000 Apr-4-2024 09/30/21 10/05/21 04/04/24 06747X441 US06747X4410 104.0600% https://www.sec.gov/Archives/edgar/data/312070/000095010321015334/dp159312_424b2-4177ms.htm
2007 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK) 0.000 Mar-29-2024 09/30/21 10/05/21 03/29/24 06748WFX6 US06748WFX65 104.0600% https://www.sec.gov/Archives/edgar/data/312070/000148105721005323/form424b2.htm
2008 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BARRIER SUPERTRACK NT) 0.000 Sep-30-2024 09/30/21 10/05/21 09/30/24 06748WFH1 US06748WFH16 104.0600% https://www.sec.gov/Archives/edgar/data/312070/000148105721005313/form424b2.htm
2009 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK) 0.000 Nov-4-2022 09/30/21 10/07/21 11/04/22 06748WLB7 US06748WLB71 104.0600% https://www.sec.gov/Archives/edgar/data/312070/000148105721005329/form424b2.htm
2010 GLOBAL MTN ZERO CPN SER A EQUITY-LINKED (MARKET LINKED SEC) 0.000 Oct-6-2025 09/30/21 10/05/21 10/06/25 06748WG49 US06748WG496 104.0600% https://www.sec.gov/Archives/edgar/data/312070/000095010321015314/dp159314_424b2-4166wfps.htm
2011 GLOBAL MTN ZERO CPN SER A INDEX-LINKED 0.000 Sep-30-2026 09/30/21 10/05/21 09/30/26 06748WF65 US06748WF654 104.0600% https://www.sec.gov/Archives/edgar/data/312070/000148105721005332/form424b2.htm
2012 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED DUAL DIRECT NT) 0.000 Mar-29-2024 09/30/21 10/05/21 03/29/24 06748WFZ1 US06748WFZ14 104.0600% https://www.sec.gov/Archives/edgar/data/312070/000148105721005336/form424b2.htm
2013 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (AUTOCALLABLE CTGNT CPN)  Oct-6-2023 10/01/21 10/06/21 10/06/23 06741WG79 US06741WG798 101.5400% https://www.sec.gov/Archives/edgar/data/312070/000148105721005384/form424b2.htm
2014 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Oct-4-2024 10/01/21 10/06/21 10/04/24 06747X326 US06747X3263 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321015461/dp159402_424b2-4191ms.htm
2015 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CTGNT INC AUTO-CALLABLE)  Oct-5-2023 10/01/21 10/06/21 10/05/23 06748WL92 US06748WL926 97.8025% https://www.sec.gov/Archives/edgar/data/312070/000095010321015468/dp159408_424b2-4222ms.htm
2016 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Oct-4-2024 10/01/21 10/06/21 10/04/24 06747X334 US06747X3347 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321015458/dp159375_424b2-4192ms.htm
2017 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BARRIER SUPERTRACK NT) 0.000 Oct-6-2026 10/01/21 10/06/21 10/06/26 06748WK77 US06748WK779 103.5400% https://www.sec.gov/Archives/edgar/data/312070/000148105721005362/form424b2.htm
2018 GLOBAL MTN SER A EQUITY-LINKED (AUTOCALLABLE NT) 11.600 Oct-6-2022 10/01/21 10/06/21 10/06/22 06741WG61 US06741WG616 92.9063% https://www.sec.gov/Archives/edgar/data/312070/000148105721005364/form424b2.htm
2019 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CONTINGENT CPN)  Oct-5-2023 10/01/21 10/07/21 10/05/23 06741WF21 US06741WF212 98.5400% https://www.sec.gov/Archives/edgar/data/312070/000148105721005360/form424b2.htm
2020 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CONTINGENT CPN)  Oct-8-2024 10/05/21 10/08/21 10/08/24 06741WG87 US06741WG871 97.0150% https://www.sec.gov/Archives/edgar/data/312070/000148105721005425/form424b2.htm
2021 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Oct-9-2024 10/05/21 10/08/21 10/09/24 06748WM83 US06748WM833 98.6644% https://www.sec.gov/Archives/edgar/data/312070/000148105721005424/form424b2.htm
2022 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED NT) 0.000 Feb-9-2023 10/05/21 10/08/21 02/09/23 06748WK44 US06748WK449 103.5400% https://www.sec.gov/Archives/edgar/data/312070/000095010321015602/dp159519_424b2-4200barc.htm
2023 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CONTINGENT CPN)  Oct-9-2024 10/05/21 10/08/21 10/09/24 06741WG95 US06741WG954 96.7900% https://www.sec.gov/Archives/edgar/data/312070/000095010321015606/dp159516_424b2-4227barc.htm
2024 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED NT) 0.000 Jan-10-2023 10/05/21 10/08/21 01/10/23 06748WK36 US06748WK365 103.5400% https://www.sec.gov/Archives/edgar/data/312070/000095010321015597/dp159517_424b2-4198barc.htm
2025 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED NT) 0.000 Mar-9-2023 10/05/21 10/08/21 03/09/23 06748WK51 US06748WK514 103.5400% https://www.sec.gov/Archives/edgar/data/312070/000095010321015601/dp159518_424b2-4199barc.htm
2026 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Oct-10-2024 10/06/21 10/12/21 10/10/24 06748WMR1 US06748WMR15 94.3737% https://www.sec.gov/Archives/edgar/data/312070/000095010321015651/dp159593_424b2-4231barc.htm
2027 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Oct-10-2024 10/06/21 10/12/21 10/10/24 06748WMP5 US06748WMP58 92.5400% https://www.sec.gov/Archives/edgar/data/312070/000148105721005438/form424b2.htm
2028 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Oct-10-2023 10/06/21 10/12/21 10/10/23 06741WH29 US06741WH291 100.5400% https://www.sec.gov/Archives/edgar/data/312070/000148105721005436/form424b2.htm
2029 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Oct-10-2024 10/06/21 10/12/21 10/10/24 06748WL68 US06748WL686 98.1025% https://www.sec.gov/Archives/edgar/data/312070/000148105721005437/form424b2.htm
2030 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (BUFFERED AUTOCALLABLE)  Oct-11-2022 10/06/21 10/12/21 10/11/22 06748WMV2 US06748WMV27 95.7775% https://www.sec.gov/Archives/edgar/data/312070/000148105721005435/form424b2.htm
2031 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Oct-15-2024 10/06/21 10/12/21 10/15/24 06748WMM2 US06748WMM28 96.2063% https://www.sec.gov/Archives/edgar/data/312070/000148105721005434/form424b2.htm
2032 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Oct-10-2024 10/06/21 10/12/21 10/10/24 06741WH37 US06741WH374 91.4862% https://www.sec.gov/Archives/edgar/data/312070/000148105721005439/form424b2.htm
2033 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Oct-10-2024 10/07/21 10/12/21 10/10/24 06748WMJ9 US06748WMJ98 96.0400% https://www.sec.gov/Archives/edgar/data/312070/000095010321015672/dp159608_424b2-4229barc.htm
2034 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CTGNT CPN NT)  Oct-10-2024 10/07/21 10/13/21 10/10/24 06741WH52 US06741WH523 96.4150% https://www.sec.gov/Archives/edgar/data/312070/000095010321015764/dp159628_424b2-4233barc.htm
2035 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CONTINGENT CPN)  Oct-10-2024 10/07/21 10/13/21 10/10/24 06741WH45 US06741WH457 97.0400% https://www.sec.gov/Archives/edgar/data/312070/000095010321015765/dp159629_424b2-4232barc.htm
2036 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Oct-11-2024 10/08/21 10/13/21 10/11/24 06748WMU4 US06748WMU44 93.5400% https://www.sec.gov/Archives/edgar/data/312070/000148105721005451/form424b2.htm
2037 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Oct-11-2024 10/08/21 10/14/21 10/11/24 06747X185 US06747X1853 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321015804/dp159663_424b2-4216ms.htm
2038 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Oct-11-2024 10/08/21 10/14/21 10/11/24 06747X219 US06747X2190 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321015874/dp159812_424b2-4218ms.htm
2039 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Oct-11-2024 10/08/21 10/14/21 10/11/24 06747X151 US06747X1515 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321015803/dp159664_424b2-4226ms.htm
2040 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Oct-11-2024 10/08/21 10/14/21 10/11/24 06747X177 US06747X1770 99.4400% https://www.sec.gov/Archives/edgar/data/312070/000095010321015806/dp159652_424b2-4217ms.htm
2041 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CTGNT INC CALLABLE SEC)  Oct-12-2023 10/08/21 10/14/21 10/12/23 06748WKN2 US06748WKN29 98.7775% https://www.sec.gov/Archives/edgar/data/312070/000095010321015805/dp159651_424b2-4209ms.htm
2042 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BARRIER SUPERTRACK NT) 0.000 Oct-14-2025 10/08/21 10/14/21 10/14/25 06748WM75 US06748WM759 103.5400% https://www.sec.gov/Archives/edgar/data/312070/000148105721005464/form424b2.htm
2043 GLOBAL MTN SER A EQUITY-LINKED (BUFFERED AUTOCALLABLE NT) 11.000 Oct-13-2022 10/08/21 10/15/21 10/13/22 06741WH60 US06741WH606 95.2900% https://www.sec.gov/Archives/edgar/data/312070/000148105721005461/form424b2.htm
2044 GLOBAL MTN FLTG RT SER A INDEX-LINKED (TRGR AUTOCAL CTGT YIELD)  Oct-16-2024 10/11/21 10/14/21 10/16/24 06747Y100 US06747Y1001 98.4250% https://www.sec.gov/Archives/edgar/data/312070/000095010321015841/dp159762_424b2-4238ubs.htm
2045 GLOBAL MTN FLTG RT SER A INDEX-LINKED (BUFF CALLABLE CTGNT CPN)  Oct-17-2024 10/11/21 10/14/21 10/17/24 06748WN25 US06748WN252 95.6233% https://www.sec.gov/Archives/edgar/data/312070/000148105721005463/form424b2.htm
2046 GLOBAL MTN FLTG RT SER A INDEX-LINKED (TRGR AUTOCAL CTGT YIELD)  Oct-16-2024 10/11/21 10/14/21 10/16/24 06747Y209 US06747Y2090 96.9400% https://www.sec.gov/Archives/edgar/data/312070/000095010321015819/dp159761_424b2-4239ubs.htm
2047 GLOBAL MTN FLTG RT SER A INDEX-LINKED (BUFF AUTOCALL CTGT CPN)  Oct-16-2023 10/11/21 10/14/21 10/16/23 06748WMB6 US06748WMB62 100.6238% https://www.sec.gov/Archives/edgar/data/312070/000148105721005465/form424b2.htm
2048 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CTGNT CPN NT)  Oct-16-2024 10/12/21 10/14/21 10/16/24 06741WJ35 US06741WJ354 90.2070% https://www.sec.gov/Archives/edgar/data/312070/000148105721005466/form424b2.htm
2049 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (STEP DWN TRGGR AUTOCALL) 0.000 Oct-18-2024 10/12/21 10/15/21 10/18/24 06747Y308 US06747Y3080 103.5400% https://www.sec.gov/Archives/edgar/data/312070/000095010321015901/dp159798_424b2-4240ubs.htm
2050 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (AUTOCALL CTGNT CPN NT)  Oct-18-2024 10/12/21 10/15/21 10/18/24 06748WMY6 US06748WMY65 98.9150% https://www.sec.gov/Archives/edgar/data/312070/000148105721005474/form424b2.htm
2051 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Oct-17-2024 10/12/21 10/15/21 10/17/24 06748WMS9 US06748WMS97 94.9150% https://www.sec.gov/Archives/edgar/data/312070/000148105721005472/form424b2.htm
2052 GLOBAL MTN SER A EQUITY-LINKED (AUTOCALLABLE NT) 9.100 Oct-17-2024 10/12/21 10/15/21 10/17/24 06741WH78 US06741WH788 95.9570% https://www.sec.gov/Archives/edgar/data/312070/000148105721005473/form424b2.htm
2053 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (TRGR AUTOCAL CTGT YIELD)  Oct-18-2024 10/13/21 10/18/21 10/18/24 06747Y803 US06747Y8030 98.8600% https://www.sec.gov/Archives/edgar/data/312070/000095010321015944/dp159838_424b2-4243ubs.htm
2054 GLOBAL MTN SER A INDEX-LINKED (BUFFERED NT) 6.100 Oct-18-2022 10/13/21 10/18/21 10/18/22 06748WNB5 US06748WNB53 98.4567% https://www.sec.gov/Archives/edgar/data/312070/000148105721005485/form424b2.htm
2055 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (TRGR AUTOCAL CTGT YIELD)  Oct-18-2024 10/13/21 10/18/21 10/18/24 06747Y704 US06747Y7040 97.3750% https://www.sec.gov/Archives/edgar/data/312070/000095010321015928/dp159837_424b2-4244ubs.htm
2056 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Oct-17-2024 10/13/21 10/18/21 10/17/24 06748WMZ3 US06748WMZ31 98.5400% https://www.sec.gov/Archives/edgar/data/312070/000148105721005482/form424b2.htm
2057 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Oct-18-2024 10/13/21 10/18/21 10/18/24 06748WKQ5 US06748WKQ59 99.5400% https://www.sec.gov/Archives/edgar/data/312070/000148105721005481/form424b2.htm
2058 GLOBAL MTN SER A EQUITY-LINKED (AUTOCALLABLE NT) 11.150 Oct-18-2022 10/13/21 10/18/21 10/18/22 06741WJ43 US06741WJ438 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721005483/form424b2.htm
2059 GLOBAL MTN SER A EQUITY-LINKED (AUTOCALLABLE NT) 9.800 Apr-17-2023 10/13/21 10/18/21 04/17/23 06741WJ50 US06741WJ503 98.6400% https://www.sec.gov/Archives/edgar/data/312070/000148105721005484/form424b2.htm
2060 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (LEV BUFFER AUTOCALL NT) 0.000 Oct-17-2024 10/13/21 10/18/21 10/17/24 06748WN33 US06748WN336 103.5400% https://www.sec.gov/Archives/edgar/data/312070/000095010321015946/dp159840_424b2-4241barc.htm
2061 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CONTINGENT CPN)  Oct-17-2024 10/14/21 10/19/21 10/17/24 06748WMN0 US06748WMN01 97.7275% https://www.sec.gov/Archives/edgar/data/312070/000148105721005491/form424b2.htm
2062 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Oct-18-2024 10/15/21 10/20/21 10/18/24 06747X110 US06747X1101 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321016082/dp159958_424b2-4237ms.htm
2063 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Oct-18-2024 10/15/21 10/20/21 10/18/24 06748WMW0 US06748WMW00 96.0400% https://www.sec.gov/Archives/edgar/data/312070/000148105721005512/form424b2.htm
2064 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Oct-18-2024 10/15/21 10/20/21 10/18/24 06747X128 US06747X1283 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321016039/dp159957_424b2-4235ms.htm
2065 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Oct-18-2024 10/15/21 10/20/21 10/18/24 06747X144 US06747X1440 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321016035/dp159945_424b2-4236ms.htm
2066 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Oct-21-2024 10/15/21 10/20/21 10/21/24 06748WNA7 US06748WNA70 93.5400% https://www.sec.gov/Archives/edgar/data/312070/000148105721005514/form424b2.htm
2067 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Oct-18-2024 10/15/21 10/20/21 10/18/24 06747X136 US06747X1366 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321016033/dp159944_424b2-4234ms.htm
2068 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Oct-18-2024 10/15/21 10/20/21 10/18/24 06747Y605 US06747Y6059 101.3275% https://www.sec.gov/Archives/edgar/data/312070/000095010321016031/dp159947_424b2-4242ms.htm
2069 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Oct-18-2024 10/15/21 10/20/21 10/18/24 06748WN66 US06748WN666 100.0400% https://www.sec.gov/Archives/edgar/data/312070/000148105721005513/form424b2.htm



A B C D E F G H

No. Series of Security Initial Trade Date(1) Issue / Settlement Date Maturity Date CUSIP ISIN
Final Rescission Offer Proceeds 

for Initial Investors in Structured 

Notes (2)
Documents

2070 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Oct-18-2024 10/15/21 10/20/21 10/18/24 06741WJ68 US06741WJ685 96.0400% https://www.sec.gov/Archives/edgar/data/312070/000148105721005504/form424b2.htm
2071 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Apr-18-2024 10/15/21 10/20/21 04/18/24 06741WG53 US06741WG533 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721005501/form424b2.htm
2072 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Oct-18-2024 10/15/21 10/20/21 10/18/24 06748WME0 US06748WME02 98.8150% https://www.sec.gov/Archives/edgar/data/312070/000148105721005507/form424b2.htm
2073 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Oct-18-2024 10/15/21 10/20/21 10/18/24 06748WLL5 US06748WLL53 96.7900% https://www.sec.gov/Archives/edgar/data/312070/000148105721005506/form424b2.htm
2074 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Nov-18-2022 10/15/21 10/20/21 11/18/22 06748WN41 US06748WN419 96.3317% https://www.sec.gov/Archives/edgar/data/312070/000148105721005510/form424b2.htm
2075 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Jul-20-2023 10/15/21 10/20/21 07/20/23 06748WLF8 US06748WLF85 94.9983% https://www.sec.gov/Archives/edgar/data/312070/000148105721005503/form424b2.htm
2076 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (PLUS) 0.000 Feb-3-2023 10/15/21 10/20/21 02/03/23 06747X193 US06747X1937 103.5400% https://www.sec.gov/Archives/edgar/data/312070/000095010321016032/dp159952_424b2-4205ms.htm
2077 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Jul-18-2024 10/15/21 10/20/21 07/18/24 06748WLE1 US06748WLE11 98.6650% https://www.sec.gov/Archives/edgar/data/312070/000148105721005502/form424b2.htm
2078 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Jul-20-2023 10/15/21 10/20/21 07/20/23 06748WLG6 US06748WLG68 96.8730% https://www.sec.gov/Archives/edgar/data/312070/000148105721005505/form424b2.htm
2079 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED NT) 0.000 Oct-19-2023 10/15/21 10/20/21 10/19/23 06748WJN4 US06748WJN48 103.5400% https://www.sec.gov/Archives/edgar/data/312070/000148105721005854/form424b2.htm
2080 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Oct-23-2024 10/18/21 10/21/21 10/23/24 06748WNM1 US06748WNM19 98.4150% https://www.sec.gov/Archives/edgar/data/312070/000148105721005529/form424b2.htm
2081 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Oct-21-2024 10/18/21 10/21/21 10/21/24 06748WMT7 US06748WMT70 98.3740% https://www.sec.gov/Archives/edgar/data/312070/000148105721005530/form424b2.htm
2082 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (TRGR AUTOCAL CTGT YIELD)  Oct-23-2024 10/18/21 10/21/21 10/23/24 06747Y845 US06747Y8451 96.9775% https://www.sec.gov/Archives/edgar/data/312070/000095010321016161/dp160082_424b2-4250ubs.htm
2083 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Oct-23-2024 10/18/21 10/21/21 10/23/24 06748WNP4 US06748WNP40 99.6150% https://www.sec.gov/Archives/edgar/data/312070/000148105721005531/form424b2.htm
2084 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Oct-23-2024 10/18/21 10/21/21 10/23/24 06748WNQ2 US06748WNQ23 103.5400% https://www.sec.gov/Archives/edgar/data/312070/000148105721005532/form424b2.htm
2085 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (TRIGGER GEARS) 0.000 Oct-21-2026 10/18/21 10/20/21 10/21/26 06747X169 US06747X1697 103.5400% https://www.sec.gov/Archives/edgar/data/312070/000095010321016085/dp160030_424b2-4219ubs.htm
2086 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Apr-24-2024 10/19/21 10/22/21 04/24/24 06748WNU3 US06748WNU35 97.7067% https://www.sec.gov/Archives/edgar/data/312070/000148105721005545/form424b2.htm
2087 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Oct-24-2024 10/19/21 10/22/21 10/24/24 06748WN58 US06748WN583 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721005546/form424b2.htm
2088 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (AUTOCALLABLE CTGNT CPN)  Apr-24-2023 10/19/21 10/22/21 04/24/23 06741WJ76 US06741WJ768 96.0400% https://www.sec.gov/Archives/edgar/data/312070/000148105721005543/form424b2.htm
2089 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Oct-25-2024 10/20/21 10/25/21 10/25/24 06748WMX8 US06748WMX82 100.7150% https://www.sec.gov/Archives/edgar/data/312070/000148105721005554/form424b2.htm
2090 GLOBAL MTN SER A EQUITY-LINKED (AUTOCALLABLE NT) 9.000 Oct-24-2024 10/21/21 10/26/21 10/24/24 06741WH86 US06741WH861 96.0400% https://www.sec.gov/Archives/edgar/data/312070/000148105721005573/form424b2.htm
2091 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK NT) 0.000 May-25-2023 10/21/21 10/26/21 05/25/23 06748WN90 US06748WN906 103.5400% https://www.sec.gov/Archives/edgar/data/312070/000148105721005572/form424b2.htm
2092 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Oct-24-2024 10/22/21 10/26/21 10/24/24 06748WNL3 US06748WNL36 99.3026% https://www.sec.gov/Archives/edgar/data/312070/000148105721005575/form424b2.htm
2093 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Oct-25-2024 10/22/21 10/27/21 10/25/24 06747Y886 US06747Y8865 98.5400% https://www.sec.gov/Archives/edgar/data/312070/000095010321016491/dp160410_424b2-4247ms.htm
2094 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Oct-25-2024 10/22/21 10/27/21 10/25/24 06747Y860 US06747Y8600 101.4150% https://www.sec.gov/Archives/edgar/data/312070/000095010321016487/dp160416_424b2-4245ms.htm
2095 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CTGNT INC AUTO-CALLABLE)  Oct-26-2023 10/22/21 10/27/21 10/26/23 06748WNC3 US06748WNC37 97.7275% https://www.sec.gov/Archives/edgar/data/312070/000095010321016488/dp160424_424b2-4248ms.htm
2096 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (TRGR AUTOCAL CTGT YIELD)  Oct-25-2024 10/22/21 10/27/21 10/25/24 06747Y795 US06747Y7958 97.5400% https://www.sec.gov/Archives/edgar/data/312070/000095010321016495/dp160422_424b2-4256ubs.htm
2097 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Oct-25-2024 10/22/21 10/27/21 10/25/24 06747Y878 US06747Y8782 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321016483/dp160417_424b2-4246ms.htm
2098 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CTGNT INC CALLABLE SEC)  Oct-25-2024 10/22/21 10/27/21 10/25/24 06748WNK5 US06748WNK52 97.2400% https://www.sec.gov/Archives/edgar/data/312070/000095010321016494/dp160406_424b2-4249ms.htm
2099 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Oct-25-2024 10/22/21 10/27/21 10/25/24 06748WM34 US06748WM346 97.1650% https://www.sec.gov/Archives/edgar/data/312070/000148105721005591/form424b2.htm
2100 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (TRGR AUTOCAL CTGT YIELD)  Oct-25-2024 10/22/21 10/27/21 10/25/24 06747Y811 US06747Y8113 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321016495/dp160422_424b2-4256ubs.htm
2101 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Oct-25-2024 10/22/21 10/27/21 10/25/24 06748WM26 US06748WM262 98.2900% https://www.sec.gov/Archives/edgar/data/312070/000148105721005592/form424b2.htm
2102 GLOBAL MTN SER A EQUITY-LINKED (AUTOCALLABLE NT) 22.300 Oct-27-2022 10/22/21 10/27/21 10/27/22 06741WJ92 US06741WJ925 86.8150% https://www.sec.gov/Archives/edgar/data/312070/000148105721005594/form424b2.htm
2103 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BARRIER SUPERTRACK) 0.000 Oct-27-2027 10/22/21 10/27/21 10/27/27 06748WM42 US06748WM429 103.5400% https://www.sec.gov/Archives/edgar/data/312070/000148105721005584/form424b2.htm
2104 GLOBAL MTN FLTG RT SER A INDEX-LINKED (BUFF AUTOCALL CTGNT CPN)  Oct-25-2024 10/22/21 10/27/21 10/25/24 06748WLK7 US06748WLK70 100.1650% https://www.sec.gov/Archives/edgar/data/312070/000148105721005593/form424b2.htm
2105 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BARRIER SUPERTRACK NT) 0.000 Oct-27-2026 10/22/21 10/27/21 10/27/26 06748WM59 US06748WM593 103.5400% https://www.sec.gov/Archives/edgar/data/312070/000148105721005585/form424b2.htm
2106 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CTGNT CPN NT)  Oct-26-2023 10/22/21 10/27/21 10/26/23 06748WP49 US06748WP497 100.5400% https://www.sec.gov/Archives/edgar/data/312070/000148105721005587/form424b2.htm
2107 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CONTINGENT CPN)  Oct-25-2024 10/22/21 10/27/21 10/25/24 06748WNF6 US06748WNF67 96.9652% https://www.sec.gov/Archives/edgar/data/312070/000148105721005590/form424b2.htm
2108 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Oct-25-2024 10/22/21 10/27/21 10/25/24 06748WNW9 US06748WNW90 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721005589/form424b2.htm
2109 GLOBAL MTN ZERO CPN SER A INDEX-LINKED 0.000 Oct-26-2028 10/22/21 10/27/21 10/26/28 06748WLY7 US06748WLY74 103.5400% https://www.sec.gov/Archives/edgar/data/312070/000095010321016496/dp160425_424b2-4223barc.htm
2110 GLOBAL MTN ZERO CPN SER A INDEX-LINKED 0.000 Apr-29-2027 10/22/21 10/27/21 04/29/27 06748WLZ4 US06748WLZ40 103.5400% https://www.sec.gov/Archives/edgar/data/312070/000095010321016485/dp160427_424b2-4224barc.htm
2111 GLOBAL MTN FLTG RT SER A INDEX-LINKED (TRIGGER CALL CTGNT YIELD)  Apr-30-2025 10/25/21 10/28/21 04/30/25 06747Y779 US06747Y7792 96.7150% https://www.sec.gov/Archives/edgar/data/312070/000095010321016626/dp160568_424b2-4258ubs.htm
2112 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Oct-30-2024 10/25/21 10/28/21 10/30/24 06748WP31 US06748WP315 98.5400% https://www.sec.gov/Archives/edgar/data/312070/000148105721005625/form424b2.htm
2113 GLOBAL MTN SER A INDEX-LINKED (BUFFERED NT) 6.000 Oct-28-2022 10/25/21 10/28/21 10/28/22 06748WPJ6 US06748WPJ61 98.5400% https://www.sec.gov/Archives/edgar/data/312070/000095010321017802/dp161763_424b2-4259barc.htm
2114 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Oct-28-2024 10/25/21 10/28/21 10/28/24 06748WPB3 US06748WPB36 96.3400% https://www.sec.gov/Archives/edgar/data/312070/000148105721005624/form424b2.htm
2115 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (TRGR AUTOCAL CTGT YIELD)  Oct-30-2023 10/25/21 10/28/21 10/30/23 06747Y761 US06747Y7610 96.7150% https://www.sec.gov/Archives/edgar/data/312070/000095010321016628/dp160569_424b2-4260ubs.htm
2116 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CONTINGENT CPN)  Oct-30-2023 10/25/21 10/28/21 10/30/23 06748WNS8 US06748WNS88 91.5403% https://www.sec.gov/Archives/edgar/data/312070/000095010321016639/dp160566_424b2-4251barc.htm
2117 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Oct-30-2024 10/25/21 10/28/21 10/30/24 06747Y787 US06747Y7875 103.5400% https://www.sec.gov/Archives/edgar/data/312070/000095010321016683/dp160564_424b2-4257ms.htm
2118 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CTGNT CPN NT)  Oct-30-2023 10/25/21 10/28/21 10/30/23 06748WNT6 US06748WNT61 101.8317% https://www.sec.gov/Archives/edgar/data/312070/000095010321016635/dp160565_424b2-4253barc.htm
2119 7.5yNC1y Fixed Callable 10/25/21 10/27/21 04/27/29 06748WN82 US06748WN823 102.5400% https://www.sec.gov/Archives/edgar/data/312070/000148105721005588/form424b2.htm
2120 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Oct-30-2024 10/26/21 10/29/21 10/30/24 06748WKA0 US06748WKA08 99.0400% https://www.sec.gov/Archives/edgar/data/312070/000148105721005641/form424b2.htm
2121 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BARRIER SUPERTRACK NT) 0.000 Oct-30-2026 10/26/21 10/29/21 10/30/26 06748WLD3 US06748WLD38 103.5400% https://www.sec.gov/Archives/edgar/data/312070/000148105721005655/form424b2.htm
2122 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BARRIER SUPERTRACK NT) 0.000 Oct-30-2026 10/26/21 10/29/21 10/30/26 06748WL84 US06748WL843 103.5400% https://www.sec.gov/Archives/edgar/data/312070/000148105721005657/form424b2.htm
2123 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK) 0.000 Oct-29-2026 10/26/21 10/29/21 10/29/26 06748WKZ5 US06748WKZ58 103.5400% https://www.sec.gov/Archives/edgar/data/312070/000148105721005666/form424b2.htm
2124 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Oct-31-2024 10/26/21 10/29/21 10/31/24 06748WLC5 US06748WLC54 98.3320% https://www.sec.gov/Archives/edgar/data/312070/000148105721005656/form424b2.htm
2125 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK) 0.000 Oct-29-2026 10/26/21 10/29/21 10/29/26 06748WMH3 US06748WMH33 103.5400% https://www.sec.gov/Archives/edgar/data/312070/000148105721005659/form424b2.htm
2126 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CTGNT CPN NT)  Jul-31-2023 10/26/21 10/29/21 07/31/23 06748WLM3 US06748WLM37 96.8730% https://www.sec.gov/Archives/edgar/data/312070/000148105721005653/form424b2.htm
2127 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK NT) 0.000 Oct-29-2026 10/26/21 10/29/21 10/29/26 06748WNE9 US06748WNE92 103.5400% https://www.sec.gov/Archives/edgar/data/312070/000148105721005646/form424b2.htm
2128 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Jul-31-2023 10/26/21 10/29/21 07/31/23 06748WLW1 US06748WLW19 96.8733% https://www.sec.gov/Archives/edgar/data/312070/000148105721005650/form424b2.htm
2129 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BARRIER SUPERTRACK) 0.000 Oct-31-2025 10/26/21 10/29/21 10/31/25 06748WKH5 US06748WKH50 103.5400% https://www.sec.gov/Archives/edgar/data/312070/000148105721005668/form424b2.htm
2130 GLOBAL MTN FLTG RT SER A INDEX-LINKED (AUTOCALLABLE CTGNT CPN)  Nov-3-2022 10/26/21 10/29/21 11/03/22 06748WLH4 US06748WLH42 97.2900% https://www.sec.gov/Archives/edgar/data/312070/000148105721005654/form424b2.htm
2131 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK NT) 0.000 Oct-29-2026 10/26/21 10/29/21 10/29/26 06748WKY8 US06748WKY83 103.5400% https://www.sec.gov/Archives/edgar/data/312070/000148105721005669/form424b2.htm
2132 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Jul-31-2023 10/26/21 10/29/21 07/31/23 06748WL35 US06748WL355 98.5400% https://www.sec.gov/Archives/edgar/data/312070/000148105721005644/form424b2.htm
2133 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK NT) 0.000 May-1-2023 10/26/21 10/29/21 05/01/23 06748WPF4 US06748WPF40 103.5400% https://www.sec.gov/Archives/edgar/data/312070/000148105721005647/form424b2.htm
2134 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK) 0.000 Oct-31-2024 10/26/21 10/29/21 10/31/24 06748WNZ2 US06748WNZ22 103.5400% https://www.sec.gov/Archives/edgar/data/312070/000148105721005649/form424b2.htm
2135 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPER TRACK) 0.000 Apr-28-2023 10/26/21 10/29/21 04/28/23 06748WKG7 US06748WKG77 103.5400% https://www.sec.gov/Archives/edgar/data/312070/000148105721005667/form424b2.htm
2136 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK) 0.000 Oct-29-2026 10/26/21 10/29/21 10/29/26 06748WND1 US06748WND10 103.5400% https://www.sec.gov/Archives/edgar/data/312070/000148105721005658/form424b2.htm
2137 GLOBAL MTN SER A EQUITY-LINKED (AUTOCALLABLE NT) 7.000 Nov-3-2022 10/26/21 10/29/21 11/03/22 06748WMC4 US06748WMC46 97.7070% https://www.sec.gov/Archives/edgar/data/312070/000148105721005651/form424b2.htm
2138 GLOBAL MTN FLTG RT SER A INDEX-LINKED (BUFF AUTOCALL CTGNT CPN)  Oct-31-2023 10/26/21 10/29/21 10/31/23 06748WP80 US06748WP802 99.7488% https://www.sec.gov/Archives/edgar/data/312070/000148105721005648/form424b2.htm
2139 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Jul-31-2023 10/26/21 10/29/21 07/31/23 06748WL27 US06748WL272 98.3320% https://www.sec.gov/Archives/edgar/data/312070/000148105721005670/form424b2.htm
2140 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK NT) 0.000 Oct-31-2025 10/26/21 10/29/21 10/31/25 06748WM67 US06748WM676 103.5400% https://www.sec.gov/Archives/edgar/data/312070/000148105721005662/form424b2.htm
2141 GLOBAL MTN FLTG RT SER A INDEX-LINKED (AUTOCALL CTGNT CPN NT)  Apr-28-2023 10/26/21 10/29/21 04/28/23 06748WKL6 US06748WKL62 97.9150% https://www.sec.gov/Archives/edgar/data/312070/000148105721005642/form424b2.htm
2142 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (AUTOCALLABLE CTGNT CPN)  Oct-30-2023 10/26/21 10/29/21 10/30/23 06748WML4 US06748WML45 101.0401% https://www.sec.gov/Archives/edgar/data/312070/000095010321016773/dp160688_424b2-4230barc.htm
2143 3yNC6m Fixed Callable 10/26/21 10/29/21 10/29/24 06748WN74 US06748WN740 103.1000% https://www.sec.gov/Archives/edgar/data/312070/000148105721005672/form424b2.htm
2144 GLOBAL MTN ZERO CPN SER A INDEX-LINKED 0.000 Oct-31-2028 10/26/21 10/29/21 10/31/28 06748WKJ1 US06748WKJ17 103.5400% https://www.sec.gov/Archives/edgar/data/312070/000095010321016883/dp160842_424b8-4214barc.htm
2145 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (DUAL DIRECT BARRIER NT) 0.000 Oct-31-2024 10/26/21 10/29/21 10/31/24 06748WMD2 US06748WMD29 103.5400% https://www.sec.gov/Archives/edgar/data/312070/000095010321016751/dp160686_424b2-4225barc.htm
2146 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED NT) 0.000 Apr-30-2024 10/26/21 10/29/21 04/30/24 06748WKM4 US06748WKM46 103.5400% https://www.sec.gov/Archives/edgar/data/312070/000095010321016771/dp160694_424b2-4208barc.htm
2147 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED DIGITAL NT) 0.000 Jan-31-2023 10/26/21 10/29/21 01/31/23 06748WKT9 US06748WKT98 103.5400% https://www.sec.gov/Archives/edgar/data/312070/000095010321016740/dp160684_424b2-4211barc.htm
2148 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED DIGITAL NT) 0.000 Oct-31-2023 10/26/21 10/29/21 10/31/23 06748WKU6 US06748WKU61 103.5400% https://www.sec.gov/Archives/edgar/data/312070/000095010321016746/dp160692_424b2-4212barc.htm
2149 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED DIGITAL NT) 0.000 Oct-31-2024 10/26/21 10/29/21 10/31/24 06748WKW2 US06748WKW28 103.5400% https://www.sec.gov/Archives/edgar/data/312070/000095010321016748/dp160676_424b2-4213barc.htm
2150 GLOBAL MTN SER A INDEX-LINKED (BUFFERED NT) 2.700 Oct-31-2024 10/26/21 10/29/21 10/31/24 06748WKX0 US06748WKX01 101.5150% https://www.sec.gov/Archives/edgar/data/312070/000095010321016750/dp160685_424b2-4220barc.htm
2151 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Oct-31-2024 10/27/21 10/29/21 10/31/24 06748WPA5 US06748WPA52 103.5400% https://www.sec.gov/Archives/edgar/data/312070/000148105721005660/form424b2.htm
2152 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Oct-30-2024 10/27/21 10/29/21 10/30/24 06741WJ84 US06741WJ842 101.8734% https://www.sec.gov/Archives/edgar/data/312070/000148105721005661/form424b2.htm
2153 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Oct-31-2024 10/27/21 10/29/21 10/31/24 06741WK33 US06741WK337 103.5400% https://www.sec.gov/Archives/edgar/data/312070/000148105721005645/form424b2.htm
2154 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Apr-30-2024 10/27/21 10/29/21 04/30/24 06741WH94 US06741WH945 91.0400% https://www.sec.gov/Archives/edgar/data/312070/000148105721005665/form424b2.htm
2155 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Oct-31-2024 10/27/21 11/01/21 10/31/24 06748WP64 US06748WP646 96.3400% https://www.sec.gov/Archives/edgar/data/312070/000148105721005695/form424b2.htm
2156 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Oct-31-2024 10/27/21 11/01/21 10/31/24 06748WP23 US06748WP232 95.4150% https://www.sec.gov/Archives/edgar/data/312070/000148105721005694/form424b2.htm
2157 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CONTINGENT CPN)  Oct-31-2024 10/27/21 11/01/21 10/31/24 06748WNY5 US06748WNY56 93.7900% https://www.sec.gov/Archives/edgar/data/312070/000148105721005693/form424b2.htm
2158 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Oct-31-2024 10/27/21 11/01/21 10/31/24 06748WQ89 US06748WQ891 103.5400% https://www.sec.gov/Archives/edgar/data/312070/000148105721005696/form424b2.htm
2159 3.5yNC6m Fixed Callable 10/27/21 10/29/21 04/29/25 06748WMK6 US06748WMK61 103.0400% https://www.sec.gov/Archives/edgar/data/312070/000148105721005673/form424b2.htm
2160 GLOBAL MTN FLTG RT SER A INDEX-LINKED (MARKET LINKED SEC)  Oct-29-2024 10/28/21 11/02/21 10/29/24 06748WKD4 US06748WKD47 97.3525% https://www.sec.gov/Archives/edgar/data/312070/000095010321017000/dp160951_424b2-4203wfps.htm
2161 GLOBAL MTN SER A EQUITY-LINKED (AUTOCALLABLE NT) 6.650 Nov-2-2023 10/28/21 11/02/21 11/02/23 06741WK41 US06741WK410 97.9980% https://www.sec.gov/Archives/edgar/data/312070/000148105721005751/form424b2.htm
2162 GLOBAL MTN SER A EQUITY-LINKED (AUTOCALLABLE NT) 9.800 Nov-2-2023 10/28/21 11/02/21 11/02/23 06741WK58 US06741WK584 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721005748/form424b2.htm
2163 GLOBAL MTN FLTG RT SER A INDEX-LINKED (BUFF AUTOCALL CTGNT CPN)  Oct-31-2024 10/28/21 11/02/21 10/31/24 06748WP56 US06748WP562 99.6025% https://www.sec.gov/Archives/edgar/data/312070/000148105721005747/form424b2.htm
2164 GLOBAL MTN SER A EQUITY-LINKED (AUTOCALLABLE NT) 7.750 Nov-2-2023 10/28/21 11/02/21 11/02/23 06741WK66 US06741WK667 97.0820% https://www.sec.gov/Archives/edgar/data/312070/000148105721005749/form424b2.htm



A B C D E F G H

No. Series of Security Initial Trade Date(1) Issue / Settlement Date Maturity Date CUSIP ISIN
Final Rescission Offer Proceeds 

for Initial Investors in Structured 

Notes (2)
Documents

2165 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Nov-1-2024 10/29/21 11/03/21 11/01/24 06747Y829 US06747Y8295 95.1025% https://www.sec.gov/Archives/edgar/data/312070/000095010321017166/dp161090_424b2-4255ms.htm
2166 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CTGNT INC AUTO-CALLABLE)  Nov-2-2023 10/29/21 11/03/21 11/03/23 06748WNX7 US06748WNX73 97.4275% https://www.sec.gov/Archives/edgar/data/312070/000095010321017165/dp161079_424b2-4254ms.htm
2167 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (MARKET LINKED SEC) 0.000 Feb-3-2023 10/29/21 11/03/21 02/03/23 06748WKE2 US06748WKE20 103.5400% https://www.sec.gov/Archives/edgar/data/312070/000095010321017630/dp161575_424b2-4202wfps.htm
2168 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  May-2-2025 10/29/21 11/03/21 05/02/25 06748WRP0 US06748WRP04 96.0400% https://www.sec.gov/Archives/edgar/data/312070/000095010321017122/dp161093_424b2-4300barc.htm
2169 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Oct-31-2024 10/29/21 11/03/21 10/31/24 06748WLT8 US06748WLT89 97.9150% https://www.sec.gov/Archives/edgar/data/312070/000148105721005795/form424b2.htm
2170 AUTOCAL BABA 24 10/29/21 11/03/21 11/01/24 06747Y589 US06747Y5895 100.2275% https://www.sec.gov/Archives/edgar/data/312070/000095010321017144/dp161089_424b2-4278ms.htm
2171 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Jul-31-2023 10/29/21 11/03/21 07/31/23 06748WLN1 US06748WLN10 96.8730% https://www.sec.gov/Archives/edgar/data/312070/000148105721005796/form424b2.htm
2172 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Nov-1-2024 10/29/21 11/03/21 11/01/24 06747Y654 US06747Y6547 103.5400% https://www.sec.gov/Archives/edgar/data/312070/000095010321017167/dp161088_424b2-4277ms.htm
2173 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CTGNT CPN NT)  Jul-31-2023 10/29/21 11/03/21 07/31/23 06748WLS0 US06748WLS07 94.9980% https://www.sec.gov/Archives/edgar/data/312070/000148105721005802/form424b2.htm
2174 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Jul-31-2023 10/29/21 11/03/21 07/31/23 06748WLR2 US06748WLR24 96.2480% https://www.sec.gov/Archives/edgar/data/312070/000148105721005800/form424b2.htm
2175 GLOBAL MTN FLTG RT SER A INDEX-LINKED (AUTOCALL CTGNT CPN NT)  Apr-28-2023 10/29/21 11/03/21 04/28/23 06748WKP7 US06748WKP76 97.7275% https://www.sec.gov/Archives/edgar/data/312070/000148105721005787/form424b2.htm
2176 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Oct-31-2024 10/29/21 11/03/21 10/31/24 06748WLQ4 US06748WLQ41 96.7900% https://www.sec.gov/Archives/edgar/data/312070/000148105721005798/form424b2.htm
2177 GLOBAL MTN FLTG RT SER A INDEX-LINKED (AUTOCALLABLE CTGNT CPN)  Nov-8-2022 10/29/21 11/03/21 11/08/22 06748WLJ0 US06748WLJ08 96.4147% https://www.sec.gov/Archives/edgar/data/312070/000148105721005799/form424b2.htm
2178 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Nov-1-2024 10/29/21 11/03/21 11/01/24 06748WPH0 US06748WPH06 98.7900% https://www.sec.gov/Archives/edgar/data/312070/000095010321017130/dp161152_424b2-4261barc.htm
2179 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BARRIER SUPERTRACK NT) 0.000 Oct-30-2026 10/29/21 11/03/21 10/30/26 06748WLA9 US06748WLA98 103.5400% https://www.sec.gov/Archives/edgar/data/312070/000148105721005794/form424b2.htm
2180 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK NT) 0.000 Oct-30-2026 10/29/21 11/03/21 10/30/26 06748WLU5 US06748WLU52 103.5400% https://www.sec.gov/Archives/edgar/data/312070/000148105721005808/form424b2.htm
2181 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CONTINGENT CPN)  Nov-2-2023 10/29/21 11/03/21 11/02/23 06748WP72 US06748WP729 93.2444% https://www.sec.gov/Archives/edgar/data/312070/000148105721005818/form424b2.htm
2182 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Jul-31-2023 10/29/21 11/03/21 07/31/23 06748WLX9 US06748WLX91 94.9980% https://www.sec.gov/Archives/edgar/data/312070/000148105721005833/form424b2.htm
2183 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Nov-1-2024 10/29/21 11/03/21 11/01/24 06748WQU0 US06748WQU08 97.5400% https://www.sec.gov/Archives/edgar/data/312070/000148105721005827/form424b2.htm
2184 GLOBAL MTN FLTG RT SER A INDEX-LINKED (BUFF CALLABLE CTGNT CPN)  Oct-31-2024 10/29/21 11/03/21 10/31/24 06748WMG5 US06748WMG59 100.4150% https://www.sec.gov/Archives/edgar/data/312070/000148105721005812/form424b2.htm
2185 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Nov-1-2024 10/29/21 11/03/21 11/01/24 06748WQT3 US06748WQT35 96.7900% https://www.sec.gov/Archives/edgar/data/312070/000148105721005826/form424b2.htm
2186 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Apr-28-2023 10/29/21 11/03/21 04/28/23 06748WKV4 US06748WKV45 97.9150% https://www.sec.gov/Archives/edgar/data/312070/000148105721005792/form424b2.htm
2187 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Nov-1-2024 10/29/21 11/03/21 11/01/24 06748WPE7 US06748WPE74 100.5400% https://www.sec.gov/Archives/edgar/data/312070/000148105721005825/form424b2.htm
2188 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BARRIER SUPERTRACK) 0.000 Oct-31-2024 10/29/21 11/03/21 10/31/24 06748WKR3 US06748WKR33 103.5400% https://www.sec.gov/Archives/edgar/data/312070/000148105721005834/form424b2.htm
2189 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BARRIER SUPERTRACK NT) 0.000 Oct-30-2026 10/29/21 11/03/21 10/30/26 06748WLV3 US06748WLV36 103.5400% https://www.sec.gov/Archives/edgar/data/312070/000148105721005809/form424b2.htm
2190 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK NT) 0.000 Apr-30-2024 10/29/21 11/03/21 04/30/24 06748WL43 US06748WL439 103.5400% https://www.sec.gov/Archives/edgar/data/312070/000148105721005793/form424b2.htm
2191 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK NT) 0.000 Dec-5-2022 10/29/21 11/03/21 12/05/22 06748WKS1 US06748WKS16 103.5400% https://www.sec.gov/Archives/edgar/data/312070/000148105721005791/form424b2.htm
2192 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CONTINGENT CPN)  Nov-2-2023 10/29/21 11/03/21 11/02/23 06748WNR0 US06748WNR06 99.7900% https://www.sec.gov/Archives/edgar/data/312070/000095010321017128/dp161092_424b2-4252barc.htm
2193 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Nov-1-2024 10/29/21 11/03/21 11/01/24 06748WPD9 US06748WPD91 103.5400% https://www.sec.gov/Archives/edgar/data/312070/000148105721005820/form424b2.htm
2194 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Oct-31-2024 10/29/21 11/03/21 10/31/24 06748WLP6 US06748WLP67 96.7900% https://www.sec.gov/Archives/edgar/data/312070/000148105721005801/form424b2.htm
2195 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Nov-1-2024 10/29/21 11/03/21 11/01/24 06748WPC1 US06748WPC19 101.0400% https://www.sec.gov/Archives/edgar/data/312070/000148105721005819/form424b2.htm
2196 GLOBAL MTN ZERO CPN SER A INDEX-LINKED 0.000 Nov-3-2026 10/29/21 11/03/21 11/03/26 06748WKK8 US06748WKK89 103.5400% https://www.sec.gov/Archives/edgar/data/312070/000095010321017129/dp161094_424b2-4215barc.htm
2197 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED NT) 0.000 Apr-30-2024 10/29/21 11/03/21 04/30/24 06748WL50 US06748WL504 103.5400% https://www.sec.gov/Archives/edgar/data/312070/000095010321017118/dp161083_424b2-4221barc.htm
2198 5.5yNC1y Fixed Callable 10/29/21 11/04/21 05/04/27 06748WRF2 US06748WRF22 102.6650% https://www.sec.gov/Archives/edgar/data/312070/000148105721005805/form424b2.htm
2199 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED NT) 0.000 Apr-30-2024 10/29/21 11/03/21 04/30/24 06748WMF7 US06748WMF76 103.5400% https://www.sec.gov/Archives/edgar/data/312070/000095010321017119/dp161082_424b2-4228barc.htm
2200 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED DUAL DIRECT NT) 0.000 May-2-2024 10/29/21 11/03/21 05/02/24 06748WQ97 US06748WQ974 103.5400% https://www.sec.gov/Archives/edgar/data/312070/000095010321017120/dp161081_424b2-4272barc.htm
2201 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (CAPP ACCELERATED RETURN) 0.000 May-6-2025 11/01/21 11/04/21 05/06/25 06748WRK1 US06748WRK17 103.0300% https://www.sec.gov/Archives/edgar/data/312070/000095010321017270/dp161228_424b2-4294barc.htm
2202 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (CAP ACCELERATED RET NT) 0.000 Nov-6-2024 11/02/21 11/05/21 11/06/24 06748WRT2 US06748WRT26 103.0300% https://www.sec.gov/Archives/edgar/data/312070/000095010321017361/dp161309_424b2-4304barc.htm
2203 GLOBAL MTN SER A EQUITY-LINKED (TRIGGER CALLABLE YIELD NT) 4.000 Nov-8-2023 11/03/21 11/08/21 11/08/23 06747Y464 US06747Y4641 99.6970% https://www.sec.gov/Archives/edgar/data/312070/000095010321017434/dp161340_424b2-4306ubs.htm
2204 GLOBAL MTN SER A INDEX-LINKED (TRIGGER CALLABLE YIELD NT) 5.250 Nov-8-2023 11/03/21 11/08/21 11/08/23 06747Y472 US06747Y4724 98.6550% https://www.sec.gov/Archives/edgar/data/312070/000095010321017435/dp161339_424b2-4305ubs.htm
2205 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  May-8-2023 11/03/21 11/08/21 05/08/23 06748WS20 US06748WS202 93.6550% https://www.sec.gov/Archives/edgar/data/312070/000148105721005889/form424b2.htm
2206 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Aug-9-2023 11/04/21 11/09/21 08/09/23 06748WRE5 US06748WRE56 94.9050% https://www.sec.gov/Archives/edgar/data/312070/000148105721005906/form424b2.htm
2207 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CTGNT CPN NT)  Nov-7-2024 11/04/21 11/09/21 11/07/24 06748WRZ8 US06748WRZ85 97.7800% https://www.sec.gov/Archives/edgar/data/312070/000148105721005907/form424b2.htm
2208 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CTGNT CPN NT)  Nov-7-2024 11/04/21 11/09/21 11/07/24 06748WQS5 US06748WQS51 96.2800% https://www.sec.gov/Archives/edgar/data/312070/000148105721005908/form424b2.htm
2209 GLOBAL MTN SER A EQUITY-LINKED (BUFFERED AUTOCALLABLE NT) 6.650 Feb-9-2023 11/04/21 11/09/21 02/09/23 06741WL24 US06741WL244 98.0425% https://www.sec.gov/Archives/edgar/data/312070/000148105721005911/form424b2.htm
2210 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Nov-8-2024 11/05/21 11/10/21 11/08/24 06747Y514 US06747Y5143 95.7800% https://www.sec.gov/Archives/edgar/data/312070/000095010321017573/dp161449_424b2-4301ms.htm
2211 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Nov-9-2023 11/05/21 11/10/21 11/09/23 06748WSJ3 US06748WSJ35 100.5550% https://www.sec.gov/Archives/edgar/data/312070/000148105721005935/form424b2.htm
2212 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Nov-8-2024 11/05/21 11/10/21 11/08/24 06747Y738 US06747Y7388 95.5300% https://www.sec.gov/Archives/edgar/data/312070/000095010321017574/dp161438_424b2-4271ms.htm
2213 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CTGNT INC AUTO-CALLABLE)  Nov-8-2024 11/05/21 11/10/21 11/08/24 06748WRS4 US06748WRS43 97.2175% https://www.sec.gov/Archives/edgar/data/312070/000095010321017568/dp161450_424b2-4302ms.htm
2214 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Nov-8-2024 11/05/21 11/10/21 11/08/24 06747Y753 US06747Y7537 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321017571/dp161447_424b2-4268ms.htm
2215 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Nov-8-2024 11/05/21 11/10/21 11/08/24 06748WSG9 US06748WSG95 96.6133% https://www.sec.gov/Archives/edgar/data/312070/000148105721005934/form424b2.htm
2216 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CTGNT INC CALLABLE SEC)  Nov-9-2023 11/05/21 11/10/21 11/09/23 06748WRW5 US06748WRW54 98.5300% https://www.sec.gov/Archives/edgar/data/312070/000095010321017566/dp161462_424b2-4308ms.htm
2217 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK) 0.000 May-10-2023 11/05/21 11/10/21 05/10/23 06748WNJ8 US06748WNJ89 103.0300% https://www.sec.gov/Archives/edgar/data/312070/000148105721005925/form424b2.htm
2218 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK NT) 0.000 Nov-17-2022 11/05/21 11/10/21 11/17/22 06748WNH2 US06748WNH24 103.0300% https://www.sec.gov/Archives/edgar/data/312070/000148105721005923/form424b2.htm
2219 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CTGNT CPN NT)  May-9-2024 11/05/21 11/10/21 05/09/24 06748WRR6 US06748WRR69 99.6967% https://www.sec.gov/Archives/edgar/data/312070/000148105721005932/form424b2.htm
2220 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Aug-8-2024 11/05/21 11/10/21 08/08/24 06748WQN6 US06748WQN64 98.3425% https://www.sec.gov/Archives/edgar/data/312070/000148105721005937/form424b2.htm
2221 GLOBAL MTN FLTG RT SER A INDEX-LINKED (BUFFERED AUTOCALLABLE NT)  Nov-8-2024 11/05/21 11/10/21 11/08/24 06748WNG4 US06748WNG41 98.1550% https://www.sec.gov/Archives/edgar/data/312070/000148105721005936/form424b2.htm
2222 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Nov-8-2024 11/05/21 11/10/21 11/08/24 06748WSE4 US06748WSE48 98.0300% https://www.sec.gov/Archives/edgar/data/312070/000148105721005933/form424b2.htm
2223 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Aug-10-2023 11/05/21 11/10/21 08/10/23 06748WQP1 US06748WQP13 99.0300% https://www.sec.gov/Archives/edgar/data/312070/000148105721005929/form424b2.htm
2224 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Nov-8-2024 11/05/21 11/10/21 11/08/24 06748WRB1 US06748WRB18 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721005931/form424b2.htm
2225 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (BUFF AUTOCALL CTGNT CPN)  Nov-8-2024 11/05/21 11/10/21 11/08/24 06748WNV1 US06748WNV18 96.4050% https://www.sec.gov/Archives/edgar/data/312070/000148105721005928/form424b2.htm
2226 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Nov-14-2024 11/08/21 11/12/21 11/14/24 06748WQW6 US06748WQW63 101.5717% https://www.sec.gov/Archives/edgar/data/312070/000148105721005955/form424b2.htm
2227 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CTGNT CPN NT)  Nov-7-2024 11/08/21 11/12/21 11/07/24 06748WSM6 US06748WSM63 97.4675% https://www.sec.gov/Archives/edgar/data/312070/000148105721005957/form424b2.htm
2228 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Nov-13-2024 11/08/21 11/12/21 11/13/24 06748WSP9 US06748WSP94 92.5306% https://www.sec.gov/Archives/edgar/data/312070/000148105721005958/form424b2.htm
2229 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Nov-12-2024 11/08/21 11/12/21 11/12/24 06748WSQ7 US06748WSQ77 98.8634% https://www.sec.gov/Archives/edgar/data/312070/000148105721005959/form424b2.htm
2230 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Nov-14-2024 11/09/21 11/12/21 11/14/24 06748WSA2 US06748WSA26 96.3630% https://www.sec.gov/Archives/edgar/data/312070/000148105721005961/form424b2.htm
2231 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Nov-13-2024 11/09/21 11/12/21 11/13/24 06748WS95 US06748WS954 99.4300% https://www.sec.gov/Archives/edgar/data/312070/000148105721005960/form424b2.htm
2232 GLOBAL MTN FLTG RT SER A INDEX-LINKED (BUFF AUTOCALL CTGNT CPN)  Nov-14-2023 11/09/21 11/12/21 11/14/23 06748WS87 US06748WS871 101.9050% https://www.sec.gov/Archives/edgar/data/312070/000148105721005962/form424b2.htm
2233 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Nov-15-2024 11/09/21 11/15/21 11/15/24 06748WSB0 US06748WSB09 103.0300% https://www.sec.gov/Archives/edgar/data/312070/000148105721005984/form424b2.htm
2234 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (AUTOCALLABLE CTGNT CPN)  Nov-16-2023 11/09/21 11/16/21 11/16/23 06741WL40 US06741WL400 90.8800% https://www.sec.gov/Archives/edgar/data/312070/000148105721005983/form424b2.htm
2235 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Nov-14-2024 11/10/21 11/15/21 11/14/24 06748WT29 US06748WT291 99.3050% https://www.sec.gov/Archives/edgar/data/312070/000148105721005991/form424b2.htm
2236 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK NT) 0.000 Nov-13-2025 11/10/21 11/15/21 11/13/25 06748WRV7 US06748WRV71 103.0300% https://www.sec.gov/Archives/edgar/data/312070/000148105721005995/form424b2.htm
2237 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Nov-15-2023 11/10/21 11/16/21 11/15/23 06748WSU8 US06748WSU89 95.9050% https://www.sec.gov/Archives/edgar/data/312070/000148105721006000/form424b2.htm
2238 GLOBAL MTN SER A EQUITY-LINKED (AUTOCALLABLE NT) 7.300 Nov-15-2023 11/10/21 11/16/21 11/15/23 06741WL32 US06741WL327 97.5553% https://www.sec.gov/Archives/edgar/data/312070/000148105721006115/form424b2.htm
2239 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Nov-18-2024 11/10/21 11/16/21 11/18/24 06741WL99 US06741WL996 101.3884% https://www.sec.gov/Archives/edgar/data/312070/000148105721005998/form424b2.htm
2240 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Nov-15-2024 11/12/21 11/17/21 11/15/24 06748WSZ7 US06748WSZ76 98.1550% https://www.sec.gov/Archives/edgar/data/312070/000148105721006022/form424b2.htm
2241 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Nov-15-2024 11/12/21 11/17/21 11/15/24 06747Y456 US06747Y4567 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321017864/dp161773_424b2-4310ms.htm
2242 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CTGNT INCOME CALLABLE)  Nov-16-2023 11/12/21 11/17/21 11/16/23 06748WSV6 US06748WSV62 100.7175% https://www.sec.gov/Archives/edgar/data/312070/000095010321017870/dp161774_424b2-4315ms.htm
2243 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Nov-15-2024 11/12/21 11/17/21 11/15/24 06747Y449 US06747Y4492 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321017855/dp161770_424b2-4311ms.htm
2244 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Nov-15-2024 11/12/21 11/17/21 11/15/24 06748WSH7 US06748WSH78 100.0300% https://www.sec.gov/Archives/edgar/data/312070/000148105721006020/form424b2.htm
2245 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Nov-17-2022 11/12/21 11/17/21 11/17/22 06741WL73 US06741WL731 95.4300% https://www.sec.gov/Archives/edgar/data/312070/000148105721006021/form424b2.htm
2246 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INCOME CALLABLE)  Nov-15-2024 11/12/21 11/17/21 11/15/24 06747Y399 US06747Y3999 97.1550% https://www.sec.gov/Archives/edgar/data/312070/000095010321017896/dp161777_424b2-4318ms.htm
2247 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Nov-15-2024 11/12/21 11/17/21 11/15/24 06748WSS3 US06748WSS34 96.1550% https://www.sec.gov/Archives/edgar/data/312070/000148105721006019/form424b2.htm
2248 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Nov-15-2024 11/12/21 11/17/21 11/15/24 06748WRD7 US06748WRD73 100.6550% https://www.sec.gov/Archives/edgar/data/312070/000148105721006029/form424b2.htm
2249 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (PLUS) 0.000 Feb-16-2023 11/12/21 11/17/21 02/16/23 06747Y746 US06747Y7461 103.0300% https://www.sec.gov/Archives/edgar/data/312070/000095010321017868/dp161775_424b2-4267ms.htm
2250 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BARRIER SUPERTRACK) 0.000 Nov-17-2026 11/12/21 11/17/21 11/17/26 06748WRY1 US06748WRY11 103.0300% https://www.sec.gov/Archives/edgar/data/312070/000148105721006030/form424b2.htm
2251 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (AUTOCALL CTGNT INT NT)  Nov-30-2022 11/12/21 11/17/21 11/30/22 06748WST1 US06748WST17 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321017854/dp161768_424b2-4314jpm.htm
2252 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Nov-15-2024 11/12/21 11/17/21 11/15/24 06748WPZ0 US06748WPZ04 98.7800% https://www.sec.gov/Archives/edgar/data/312070/000148105721006026/form424b2.htm
2253 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Aug-15-2024 11/12/21 11/17/21 08/15/24 06748WPY3 US06748WPY39 99.9050% https://www.sec.gov/Archives/edgar/data/312070/000148105721006025/form424b2.htm
2254 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Nov-19-2024 11/15/21 11/17/21 11/19/24 06741WK82 US06741WK824 94.0300% https://www.sec.gov/Archives/edgar/data/312070/000148105721006028/form424b2.htm
2255 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Nov-19-2024 11/15/21 11/18/21 11/19/24 06748WSR5 US06748WSR50 95.1550% https://www.sec.gov/Archives/edgar/data/312070/000148105721006051/form424b2.htm
2256 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  May-18-2023 11/15/21 11/18/21 05/18/23 06748WTA1 US06748WTA17 97.0300% https://www.sec.gov/Archives/edgar/data/312070/000148105721006052/form424b2.htm
2257 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  May-18-2023 11/15/21 11/18/21 05/18/23 06748WTL7 US06748WTL71 92.7547% https://www.sec.gov/Archives/edgar/data/312070/000148105721006053/form424b2.htm
2258 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Nov-19-2024 11/15/21 11/18/21 11/19/24 06748WSY0 US06748WSY02 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721006054/form424b2.htm
2259 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (TRIGGER GEARS) 0.000 Nov-18-2026 11/15/21 11/17/21 11/18/26 06747Y522 US06747Y5226 103.0300% https://www.sec.gov/Archives/edgar/data/312070/000095010321017875/dp161829_424b2-4291ubs.htm
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2260 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CONTINGENT CPN)  Nov-20-2024 11/16/21 11/19/21 11/20/24 06748WSX2 US06748WSX29 96.8425% https://www.sec.gov/Archives/edgar/data/312070/000148105721006079/form424b2.htm
2261 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CONTINGENT CPN)  Nov-21-2022 11/16/21 11/19/21 11/21/22 06748WTM5 US06748WTM54 86.5303% https://www.sec.gov/Archives/edgar/data/312070/000148105721006081/form424b2.htm
2262 GLOBAL MTN SER A EQUITY-LINKED (AUTOCALLABLE NT) 11.400 Nov-21-2022 11/16/21 11/19/21 11/21/22 06741WM56 US06741WM564 94.4800% https://www.sec.gov/Archives/edgar/data/312070/000148105721006080/form424b2.htm
2263 GLOBAL MTN SER A EQUITY-LINKED (AUTOCALLABLE NT) 9.650 Nov-21-2023 11/16/21 11/19/21 11/21/23 06741WM64 US06741WM648 95.7925% https://www.sec.gov/Archives/edgar/data/312070/000148105721006082/form424b2.htm
2264 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (AUTOCALLABLE CTGNT CPN)  Nov-19-2024 11/16/21 11/19/21 11/19/24 06741WM49 US06741WM499 90.0550% https://www.sec.gov/Archives/edgar/data/312070/000148105721006083/form424b2.htm
2265 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  May-19-2023 11/17/21 11/22/21 05/19/23 06748WU50 US06748WU505 91.4054% https://www.sec.gov/Archives/edgar/data/312070/000148105721006106/form424b2.htm
2266 3y NPP Steepener 11/16/21 11/18/21 11/20/24 06748WT94 US06748WT945 103.0300% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721006055/form424b2.htm
2267 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (TRGR AUTOCAL CTGT YIELD)  Nov-21-2024 11/17/21 11/22/21 11/21/24 06747Y357 US06747Y3577 98.2300% https://www.sec.gov/Archives/edgar/data/312070/000095010321018111/dp162056_424b2-4322ubs.htm
2268 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (TRGR AUTOCAL CTGT YIELD)  Nov-21-2024 11/17/21 11/22/21 11/21/24 06747Y381 US06747Y3817 96.7825% https://www.sec.gov/Archives/edgar/data/312070/000095010321018116/dp162053_424b2-4319ubs.htm
2269 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Nov-21-2024 11/17/21 11/22/21 11/21/24 06748WTE3 US06748WTE39 95.4300% https://www.sec.gov/Archives/edgar/data/312070/000148105721006104/form424b2.htm
2270 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Nov-21-2024 11/17/21 11/22/21 11/21/24 06748WTF0 US06748WTF04 96.7636% https://www.sec.gov/Archives/edgar/data/312070/000148105721006103/form424b2.htm
2271 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Aug-22-2023 11/17/21 11/22/21 08/22/23 06748WTK9 US06748WTK98 95.8844% https://www.sec.gov/Archives/edgar/data/312070/000148105721006101/form424b2.htm
2272 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Nov-21-2024 11/17/21 11/22/21 11/21/24 06748WTG8 US06748WTG86 89.5300% https://www.sec.gov/Archives/edgar/data/312070/000148105721006105/form424b2.htm
2273 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Nov-21-2024 11/17/21 11/22/21 11/21/24 06748WTJ2 US06748WTJ26 95.5300% https://www.sec.gov/Archives/edgar/data/312070/000148105721006100/form424b2.htm
2274 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CTGNT CPN NT)  Nov-21-2024 11/17/21 11/22/21 11/21/24 06748WTB9 US06748WTB99 96.9344% https://www.sec.gov/Archives/edgar/data/312070/000148105721006102/form424b2.htm
2275 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Nov-24-2023 11/18/21 11/23/21 11/24/23 06741WM23 US06741WM234 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721006116/form424b2.htm
2276 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Nov-22-2024 11/19/21 11/24/21 11/22/24 06747Y415 US06747Y4153 91.4050% https://www.sec.gov/Archives/edgar/data/312070/000095010321018272/dp162180_424b2-4316ms.htm
2277 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Nov-22-2024 11/19/21 11/24/21 11/22/24 06747Y423 US06747Y4237 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321018261/dp162181_424b2-4317ms.htm
2278 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Nov-22-2024 11/19/21 11/24/21 11/22/24 06747Y332 US06747Y3320 99.5300% https://www.sec.gov/Archives/edgar/data/312070/000095010321018258/dp162182_424b2-4323ms.htm
2279 GLOBAL MTN ZERO CPN SER A EQUITY-LINKED (BUFFERED PLUS) 0.000 May-23-2024 11/19/21 11/24/21 05/23/24 06747Y373 US06747Y3734 103.0300% https://www.sec.gov/Archives/edgar/data/312070/000095010321018262/dp162179_424b2-4320ms.htm
2280 GLOBAL MTN FLTG RT SER A INDEX-LINKED (BUFF CALL CTGNT CPN NT)  Nov-22-2024 11/19/21 11/24/21 11/22/24 06748WUD3 US06748WUD37 97.0300% https://www.sec.gov/Archives/edgar/data/312070/000148105721006141/form424b2.htm
2281 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Nov-22-2024 11/19/21 11/24/21 11/22/24 06748WR39 US06748WR394 99.7800% https://www.sec.gov/Archives/edgar/data/312070/000148105721006143/form424b2.htm
2282 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BARRIER SUPERTRACK) 0.000 Nov-24-2026 11/19/21 11/24/21 11/24/26 06748WR54 US06748WR543 103.0300% https://www.sec.gov/Archives/edgar/data/312070/000148105721006140/form424b2.htm
2283 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BARRIER SUPERTRACK NT) 0.000 Nov-24-2027 11/19/21 11/24/21 11/24/27 06748WR47 US06748WR477 103.0300% https://www.sec.gov/Archives/edgar/data/312070/000148105721006452/form424b2.htm
2284 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CONTINGENT CPN)  Nov-24-2023 11/19/21 11/24/21 11/24/23 06748WU68 US06748WU687 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721006149/form424b2.htm
2285 GLOBAL MTN FLTG RT SER A INDEX-LINKED (AUTOCALL CTGNT CPN NT)  Aug-24-2023 11/19/21 11/24/21 08/24/23 06748WTW3 US06748WTW37 99.2800% https://www.sec.gov/Archives/edgar/data/312070/000148105721006157/form424b2.htm
2286 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Nov-22-2024 11/19/21 11/24/21 11/22/24 06748WU27 US06748WU273 89.5300% https://www.sec.gov/Archives/edgar/data/312070/000148105721006154/form424b2.htm
2287 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CTGNT CPN NT)  Nov-24-2023 11/19/21 11/24/21 11/24/23 06748WT78 US06748WT788 89.2550% https://www.sec.gov/Archives/edgar/data/312070/000148105721006153/form424b2.htm
2288 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (AUTOCALLABLE NT) 0.000 Nov-22-2024 11/19/21 11/24/21 11/22/24 06748WUA9 US06748WUA97 103.0300% https://www.sec.gov/Archives/edgar/data/312070/000148105721006145/form424b2.htm
2289 GLOBAL MTN FLTG RT SER A INDEX-LINKED (BUFF CALL CTGNT CPN NT)  Nov-22-2024 11/19/21 11/24/21 11/22/24 06748WT37 US06748WT374 100.3800% https://www.sec.gov/Archives/edgar/data/312070/000148105721006148/form424b2.htm
2290 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Nov-22-2024 11/19/21 11/24/21 11/22/24 06748WU92 US06748WU927 97.4967% https://www.sec.gov/Archives/edgar/data/312070/000148105721006147/form424b2.htm
2291 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK NT) 0.000 Nov-24-2026 11/19/21 11/24/21 11/24/26 06748WU35 US06748WU356 103.0300% https://www.sec.gov/Archives/edgar/data/312070/000148105721006152/form424b2.htm
2292 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Nov-22-2024 11/19/21 11/24/21 11/22/24 06748WTD5 US06748WTD55 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721006159/form424b2.htm
2293 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BARRIER SUPERTRACK) 0.000 Nov-24-2026 11/19/21 11/24/21 11/24/26 06748WTR4 US06748WTR42 103.0300% https://www.sec.gov/Archives/edgar/data/312070/000148105721006158/form424b2.htm
2294 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CONTINGENT CPN)  Nov-24-2023 11/19/21 11/24/21 11/24/23 06748WT86 US06748WT861 101.3175% https://www.sec.gov/Archives/edgar/data/312070/000148105721006155/form424b2.htm
2295 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CONTINGENT CPN)  Nov-24-2023 11/19/21 11/24/21 11/24/23 06748WT60 US06748WT606 88.0300% https://www.sec.gov/Archives/edgar/data/312070/000148105721006151/form424b2.htm
2296 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Nov-22-2024 11/19/21 11/24/21 11/22/24 06748WSC8 US06748WSC81 101.1884% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721006146/form424b2.htm
2297 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Nov-22-2024 11/19/21 11/24/21 11/22/24 06748WSD6 US06748WSD64 98.1971% https://www.sec.gov/Archives/edgar/data/312070/000148105721006156/form424b2.htm
2298 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Nov-22-2024 11/19/21 11/24/21 11/22/24 06748WR21 US06748WR212 100.5300% https://www.sec.gov/Archives/edgar/data/312070/000148105721006456/form424b2.htm
2299 6yNC1y Fixed Callable 11/18/21 11/23/21 11/23/27 06748WRH8 US06748WRH87 102.1550% https://www.sec.gov/Archives/edgar/data/312070/000148105721006120/form424b2.htm
2300 GLOBAL MTN ZERO CPN SER A INDEX-LINKED 0.000 May-24-2027 11/19/21 11/24/21 05/24/27 06748WRL9 US06748WRL99 103.0300% https://www.sec.gov/Archives/edgar/data/312070/000095010321018259/dp162212_424b2-4297barc.htm
2301 GLOBAL MTN ZERO CPN SER A INDEX-LINKED 0.000 Oct-26-2028 11/19/21 11/24/21 11/24/28 06748WRM7 US06748WRM72 103.0300% https://www.sec.gov/Archives/edgar/data/312070/000095010321018257/dp162174_424b2-4296barc.htm
2302 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Nov-27-2024 11/22/21 11/26/21 11/27/24 06748WTP8 US06748WTP85 97.5310% https://www.sec.gov/Archives/edgar/data/312070/000148105721006174/form424b2.htm
2303 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Nov-27-2024 11/22/21 11/26/21 11/27/24 06748WT45 US06748WT457 95.4550% https://www.sec.gov/Archives/edgar/data/312070/000148105721006171/form424b2.htm
2304 GLOBAL MTN SER A EQUITY-LINKED (AUTOCALLABLE NT) 24.450 Nov-29-2022 11/22/21 11/26/21 11/29/22 06741WN30 US06741WN307 84.6925% https://www.sec.gov/Archives/edgar/data/312070/000148105721006176/form424b2.htm
2305 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Nov-28-2023 11/22/21 11/26/21 11/28/23 06741WM80 US06741WM804 103.0300% https://www.sec.gov/Archives/edgar/data/312070/000148105721006172/form424b2.htm
2306 GLOBAL MTN FLTG RT SER A INDEX-LINKED (AUTOCALL CTGNT CPN NT)  Aug-25-2023 11/22/21 11/26/21 08/25/23 06748WUE1 US06748WUE10 99.2800% https://www.sec.gov/Archives/edgar/data/312070/000148105721006169/form424b2.htm
2307 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CTGNT INC CALLABLE SEC)  Nov-29-2024 11/23/21 11/29/21 11/29/24 06748WUB7 US06748WUB70 98.4550% https://www.sec.gov/Archives/edgar/data/312070/000095010321018555/dp162462_424b2-4330ms.htm
2308 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Nov-29-2024 11/23/21 11/29/21 11/29/24 06748WTN3 US06748WTN38 99.9550% https://www.sec.gov/Archives/edgar/data/312070/000148105721006204/form424b2.htm
2309 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Nov-29-2024 11/23/21 11/29/21 11/29/24 06748WQ71 US06748WQ719 98.9050% https://www.sec.gov/Archives/edgar/data/312070/000148105721006202/form424b2.htm
2310 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BARRIER SUPERTRACK) 0.000 Nov-30-2026 11/23/21 11/29/21 11/30/26 06748WQ22 US06748WQ222 103.0300% https://www.sec.gov/Archives/edgar/data/312070/000148105721006216/form424b2.htm
2311 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CTGNT CPN NT)  Aug-28-2023 11/23/21 11/29/21 08/28/23 06748WPU1 US06748WPU17 97.4050% https://www.sec.gov/Archives/edgar/data/312070/000148105721006211/form424b2.htm
2312 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK) 0.000 Nov-27-2026 11/23/21 11/29/21 11/27/26 06748WR62 US06748WR626 103.0300% https://www.sec.gov/Archives/edgar/data/312070/000148105721006215/form424b2.htm
2313 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Aug-31-2023 11/23/21 11/29/21 08/31/23 06748WPN7 US06748WPN73 99.5300% https://www.sec.gov/Archives/edgar/data/312070/000148105721006206/form424b2.htm
2314 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Nov-29-2024 11/23/21 11/29/21 11/29/24 06748WPT4 US06748WPT44 99.5300% https://www.sec.gov/Archives/edgar/data/312070/000148105721006209/form424b2.htm
2315 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Aug-31-2023 11/23/21 11/29/21 08/31/23 06748WPP2 US06748WPP22 97.0297% https://www.sec.gov/Archives/edgar/data/312070/000148105721006213/form424b2.htm
2316 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BARRIER SUPERTRACK NT) 0.000 Nov-30-2026 11/23/21 11/29/21 11/30/26 06748WQ30 US06748WQ305 103.0300% https://www.sec.gov/Archives/edgar/data/312070/000148105721006214/form424b2.htm
2317 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BARRIER SUPERTRACK NT) 0.000 Nov-28-2025 11/23/21 11/29/21 11/28/25 06748WQM8 US06748WQM81 103.0300% https://www.sec.gov/Archives/edgar/data/312070/000148105721006218/form424b2.htm
2318 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK) 0.000 Nov-27-2026 11/23/21 11/29/21 11/27/26 06748WS79 US06748WS798 103.0300% https://www.sec.gov/Archives/edgar/data/312070/000148105721006222/form424b2.htm
2319 GLOBAL MTN FLTG RT SER A INDEX-LINKED (AUTOCALLABLE CTGNT CPN)  Aug-28-2023 11/23/21 11/29/21 08/28/23 06748WU84 US06748WU844 100.0300% https://www.sec.gov/Archives/edgar/data/312070/000148105721006203/form424b2.htm
2320 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK NT) 0.000 May-31-2023 11/23/21 11/29/21 05/31/23 06748WQZ9 US06748WQZ94 103.0300% https://www.sec.gov/Archives/edgar/data/312070/000148105721006220/form424b2.htm
2321 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK) 0.000 Nov-27-2026 11/23/21 11/29/21 11/27/26 06748WTS2 US06748WTS25 103.0300% https://www.sec.gov/Archives/edgar/data/312070/000148105721006226/form424b2.htm
2322 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK) 0.000 Nov-27-2026 11/23/21 11/29/21 11/27/26 06748WSL8 US06748WSL80 103.0300% https://www.sec.gov/Archives/edgar/data/312070/000148105721006224/form424b2.htm
2323 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  May-26-2023 11/23/21 11/29/21 05/26/23 06748WU43 US06748WU430 97.9300% https://www.sec.gov/Archives/edgar/data/312070/000148105721006205/form424b2.htm
2324 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Aug-31-2023 11/23/21 11/29/21 08/31/23 06748WPM9 US06748WPM90 98.5300% https://www.sec.gov/Archives/edgar/data/312070/000148105721006208/form424b2.htm
2325 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK NT) 0.000 Nov-27-2026 11/23/21 11/29/21 11/27/26 06748WS61 US06748WS616 103.0300% https://www.sec.gov/Archives/edgar/data/312070/000148105721006219/form424b2.htm
2326 GLOBAL MTN FLTG RT SER A INDEX-LINKED (AUTOCALL CTGNT CPN NT)  May-30-2023 11/23/21 11/29/21 05/30/23 06748WRG0 US06748WRG05 97.7800% https://www.sec.gov/Archives/edgar/data/312070/000148105721006201/form424b2.htm
2327 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK) 0.000 Nov-28-2025 11/23/21 11/29/21 11/28/25 06748WQV8 US06748WQV80 103.0300% https://www.sec.gov/Archives/edgar/data/312070/000148105721006212/form424b2.htm
2328 GLOBAL MTN FLTG RT SER A INDEX-LINKED (AUTOCALL CTGNT CPN NT)  Nov-30-2022 11/23/21 11/29/21 11/30/22 06748WQG1 US06748WQG14 98.3628% https://www.sec.gov/Archives/edgar/data/312070/000148105721006199/form424b2.htm
2329 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Aug-31-2023 11/23/21 11/29/21 08/31/23 06748WQH9 US06748WQH96 100.0300% https://www.sec.gov/Archives/edgar/data/312070/000148105721006200/form424b2.htm
2330 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (ACCELERATED RETURN NT) 0.000 Jan-27-2023 11/23/21 12/01/21 01/27/23 06747Y555 US06747Y5556 103.0300% https://www.sec.gov/Archives/edgar/data/312070/000095010321018591/dp162513_424b2-4289baml.htm
2331 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (ACCELERATED RETURN NT) 0.000 Jan-27-2023 11/23/21 12/01/21 01/27/23 06747Y548 US06747Y5481 103.0300% https://www.sec.gov/Archives/edgar/data/312070/000095010321018585/dp162488_424b2-4283baml.htm
2332 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (ACCELERATED RETURN NT) 0.000 Jan-27-2023 11/23/21 12/01/21 01/27/23 06747Y597 US06747Y5978 103.0300% https://www.sec.gov/Archives/edgar/data/312070/000095010321018609/dp162493_424b2-4275baml.htm
2333 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (CAPPED LEV INDEX RETURN) 0.000 Jan-27-2023 11/23/21 12/01/21 01/27/23 06747Y571 US06747Y5713 103.0300% https://www.sec.gov/Archives/edgar/data/312070/000095010321018588/dp162521_424b2-4269baml.htm
2334 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (CAPPED NT) 0.000 Nov-24-2023 11/23/21 12/01/21 11/24/23 06747Y563 US06747Y5630 103.0300% https://www.sec.gov/Archives/edgar/data/312070/000095010321018611/dp162497_424b2-4266baml.htm
2335 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (CAPPED LEV INDEX RETURN) 0.000 Nov-24-2023 11/23/21 12/01/21 11/24/23 06747Y639 US06747Y6398 103.0300% https://www.sec.gov/Archives/edgar/data/312070/000095010321018618/dp162525_424b2-4263baml.htm
2336 GLOBAL MTN ZERO CPN SER A EQUITY-LINKED (AUTOCAL MKT-LNK STP UP) 0.000 Dec-2-2024 11/23/21 12/01/21 12/02/24 06747Y696 US06747Y6968 103.0300% https://www.sec.gov/Archives/edgar/data/312070/000095010321018596/dp162478_424b2-4276baml.htm
2337 GLOBAL MTN ZERO CPN SER A EQUITY-LINKED (AUTOCAL MKT-LIN STEPUP) 0.000 Dec-2-2024 11/23/21 12/01/21 12/02/24 06747Y688 US06747Y6885 103.0300% https://www.sec.gov/Archives/edgar/data/312070/000095010321018602/dp162484_424b2-4290baml.htm
2338 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (AUTOCAL MKT-LNK STEP UP) 0.000 Nov-30-2026 11/23/21 12/01/21 11/30/26 06747Y670 US06747Y6703 103.0300% https://www.sec.gov/Archives/edgar/data/312070/000095010321018599/dp162494_424b2-4274baml.htm
2339 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (AUTOCAL MKT-LINK STEPUP) 0.000 Nov-29-2027 11/23/21 12/01/21 11/29/27 06747Y662 US06747Y6620 103.0300% https://www.sec.gov/Archives/edgar/data/312070/000095010321018568/dp162476_424b2-4279baml.htm
2340 GLOBAL MTN ZERO CPN SER A EQUITY-LINKED (ACCELERATED RETURN NT) 0.000 Jan-27-2023 11/23/21 12/01/21 01/27/23 06747Y720 US06747Y7206 103.0300% https://www.sec.gov/Archives/edgar/data/312070/000095010321018567/dp162512_424b2-4282baml.htm
2341 GLOBAL MTN ZERO CPN SER A INDEX-LINKDE (AUTOCAL MKT-LNK STEP UP) 0.000 Dec-2-2024 11/23/21 12/01/21 12/02/24 06747Y498 US06747Y4989 103.0300% https://www.sec.gov/Archives/edgar/data/312070/000095010321018603/dp162482_424b2-4307baml.htm
2342 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (AUTOCAL MKT-LINK STEPUP) 0.000 Dec-2-2024 11/23/21 12/01/21 12/02/24 06747Y480 US06747Y4807 103.0300% https://www.sec.gov/Archives/edgar/data/312070/000095010321018573/dp162479_424b2-4309baml.htm
2343 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (STRATEGIC ACCEL REDEMP) 0.000 Nov-29-2027 11/23/21 12/01/21 11/29/27 06747Y431 US06747Y4310 103.0300% https://www.sec.gov/Archives/edgar/data/312070/000095010321018589/dp162477_424b2-4312baml.htm
2344 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (AUTOCALL CTGNT CPN NT)  Nov-29-2023 11/23/21 11/29/21 11/29/23 06748WSF1 US06748WSF13 102.1967% https://www.sec.gov/Archives/edgar/data/312070/000095010321018540/dp162469_424b2-4313barc.htm
2345 3.5yNC6m Fixed Callable 11/23/21 11/29/21 05/29/25 06748WRX3 US06748WRX38 102.4050% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721006198/form424b2.htm
2346 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED DIGITAL NT) 0.000 Nov-29-2023 11/23/21 11/29/21 11/29/23 06748WR70 US06748WR709 103.0300% https://www.sec.gov/Archives/edgar/data/312070/000095010321018537/dp162468_424b2-4285barc.htm
2347 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED NT) 0.000 Nov-27-2026 11/23/21 11/29/21 11/27/26 06748WR88 US06748WR881 103.0300% https://www.sec.gov/Archives/edgar/data/312070/000095010321018539/dp162472_424b2-4286barc.htm
2348 GLOBAL MTN SER A INDEX-LINKED (BUFFERED NT) 2.950 Nov-29-2024 11/23/21 11/29/21 11/29/24 06748WR96 US06748WR964 100.8175% https://www.sec.gov/Archives/edgar/data/312070/000095010321018541/dp162471_424b2-4287barc.htm
2349 GLOBAL MTN SER A INDEX-LINKED (BARRIER NT) 4.000 Nov-29-2024 11/23/21 11/29/21 11/29/24 06748WRA3 US06748WRA35 100.0300% https://www.sec.gov/Archives/edgar/data/312070/000095010321018536/dp162480_424b2-4295barc.htm
2350 GLOBAL MTN ZERO CPN SER A INDEX-LINKED 0.000 Nov-29-2028 11/23/21 11/29/21 11/29/28 06748WRN5 US06748WRN55 103.0300% https://www.sec.gov/Archives/edgar/data/312070/000095010321018538/dp162474_424b2-4293barc.htm
2351 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED NT) 0.000 May-29-2024 11/23/21 11/29/21 05/29/24 06748WPK3 US06748WPK35 103.0300% https://www.sec.gov/Archives/edgar/data/312070/000095010321018535/dp162466_424b2-4264barc.htm
2352 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (ACCELERATED RETURN NT) 0.000 Jan-27-2023 11/23/21 12/01/21 01/27/23 06747Y712 US06747Y7123 103.0300% https://www.sec.gov/Archives/edgar/data/312070/000095010321018604/dp162523_424b2-4281baml.htm
2353 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (AUTOCAL MKT-LINK STEPUP) 0.000 Nov-29-2024 11/23/21 12/01/21 11/29/24 06747Y613 US06747Y6133 103.0300% https://www.sec.gov/Archives/edgar/data/312070/000095010321018630/dp162524_424b2-4273baml.htm
2354 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (AUTOCAL MKT-LNK STEP UP) 0.000 Nov-29-2024 11/23/21 12/01/21 11/29/24 06747Y647 US06747Y6471 103.0300% https://www.sec.gov/Archives/edgar/data/312070/000095010321018606/dp162537_424b2-4262baml.htm



A B C D E F G H

No. Series of Security Initial Trade Date(1) Issue / Settlement Date Maturity Date CUSIP ISIN
Final Rescission Offer Proceeds 

for Initial Investors in Structured 

Notes (2)
Documents

2355 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (LEV INDEX RETURN NT) 0.000 Nov-27-2026 11/23/21 12/01/21 11/27/26 06747Y621 US06747Y6216 103.0300% https://www.sec.gov/Archives/edgar/data/312070/000095010321018629/dp162526_424b2-4270baml.htm
2356 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (CAPPED LEV INDEX RETURN) 0.000 Nov-24-2023 11/23/21 12/01/21 11/24/23 06747Y530 US06747Y5309 103.0300% https://www.sec.gov/Archives/edgar/data/312070/000095010321018597/dp162498_424b2-4284baml.htm
2357 GLOBAL MTN FLTG RT SER A INDEX-LINKED (BUFFERED AUTOCALLABLE NT)  Nov-29-2024 11/24/21 11/29/21 11/29/24 06748WS46 US06748WS467 100.4050% https://www.sec.gov/Archives/edgar/data/312070/000148105721006207/form424b2.htm
2358 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (TRGR AUTOCAL CTGT YIELD)  Nov-30-2026 11/24/21 11/30/21 11/30/26 06747Y266 US06747Y2660 97.6975% https://www.sec.gov/Archives/edgar/data/312070/000095010321018667/dp162564_424b2-4331ubs.htm
2359 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (BUFF AUTOCALL CTGNT CPN)  Nov-29-2023 11/24/21 11/30/21 11/29/23 06748WTT0 US06748WTT08 103.0300% https://www.sec.gov/Archives/edgar/data/312070/000148105721006250/form424b2.htm
2360 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (TRGR AUTOCAL CTGT YIELD)  Nov-29-2024 11/24/21 11/30/21 11/29/24 06747Y191 US06747Y1910 98.4550% https://www.sec.gov/Archives/edgar/data/312070/000095010321018668/dp162566_424b2-4335ubs.htm
2361 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Nov-29-2023 11/24/21 11/30/21 11/29/23 06748WUP6 US06748WUP66 95.9800% https://www.sec.gov/Archives/edgar/data/312070/000148105721006255/form424b2.htm
2362 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (TRGR AUTOCAL CTGT YIELD)  Nov-30-2026 11/24/21 11/30/21 11/30/26 06747Y258 US06747Y2587 96.1075% https://www.sec.gov/Archives/edgar/data/312070/000095010321018660/dp162577_424b2-4332ubs.htm
2363 GLOBAL MTN SER A INDEX-LINKED (BUFFERED AUTOCALLABLE NT) 5.250 May-26-2023 11/24/21 11/30/21 05/26/23 06748WV26 US06748WV263 99.0925% https://www.sec.gov/Archives/edgar/data/312070/000148105721006249/form424b2.htm
2364 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Nov-30-2023 11/24/21 11/30/21 11/30/23 06741WM72 US06741WM721 93.0300% https://www.sec.gov/Archives/edgar/data/312070/000148105721006256/form424b2.htm
2365 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CONTINGENT CPN)  Nov-29-2024 11/24/21 11/30/21 11/29/24 06748WUG6 US06748WUG67 93.0300% https://www.sec.gov/Archives/edgar/data/312070/000148105721006259/form424b2.htm
2366 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Nov-29-2024 11/24/21 11/30/21 11/29/24 06741WN22 US06741WN224 95.5300% https://www.sec.gov/Archives/edgar/data/312070/000148105721006257/form424b2.htm
2367 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Nov-29-2024 11/24/21 11/30/21 11/29/24 06748WTX1 US06748WTX10 92.7300% https://www.sec.gov/Archives/edgar/data/312070/000148105721006253/form424b2.htm
2368 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Nov-29-2024 11/24/21 11/30/21 11/29/24 06748WUF8 US06748WUF84 98.5300% https://www.sec.gov/Archives/edgar/data/312070/000148105721006260/form424b2.htm
2369 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Nov-29-2023 11/24/21 11/30/21 11/29/23 06748WUL5 US06748WUL52 99.2428% https://www.sec.gov/Archives/edgar/data/312070/000148105721006254/form424b2.htm
2370 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  May-30-2024 11/24/21 11/30/21 05/30/24 06748WUM3 US06748WUM36 98.8675% https://www.sec.gov/Archives/edgar/data/312070/000148105721006251/form424b2.htm
2371 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (AUTOCALL CTGNT CPN NT)  Nov-29-2024 11/24/21 11/30/21 11/29/24 06748WUS0 US06748WUS06 98.1550% https://www.sec.gov/Archives/edgar/data/312070/000148105721006247/form424b2.htm
2372 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK NT) 0.000 Nov-30-2026 11/24/21 11/30/21 11/30/26 06748WUN1 US06748WUN19 103.0300% https://www.sec.gov/Archives/edgar/data/312070/000148105721006248/form424b2.htm
2373 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Dec-2-2024 11/26/21 12/01/21 12/02/24 06747Y316 US06747Y3163 92.2675% https://www.sec.gov/Archives/edgar/data/312070/000095010321018815/dp162744_424b2-4325ms.htm
2374 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CTGNT INC AUTO-CALLABLE)  Nov-30-2023 11/26/21 12/01/21 11/30/23 06748WU76 US06748WU760 97.4050% https://www.sec.gov/Archives/edgar/data/312070/000095010321018812/dp162741_424b2-4328ms.htm
2375 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Dec-2-2024 11/26/21 12/01/21 12/02/24 06747Y340 US06747Y3403 95.5300% https://www.sec.gov/Archives/edgar/data/312070/000095010321018810/dp162743_424b2-4324ms.htm
2376 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Dec-2-2024 11/26/21 12/01/21 12/02/24 06747Y324 US06747Y3247 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321018813/dp162742_424b2-4326ms.htm
2377 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (CAPPED GEARS) 0.000 Jan-31-2023 11/26/21 11/30/21 01/31/23 06747Y365 US06747Y3650 103.0300% https://www.sec.gov/Archives/edgar/data/312070/000095010321018671/dp162648_424b2-4321ubs.htm
2378 GLOBAL MTN FLTG RT SER A INDEX-LINKED (MARKET LINKED SEC)  May-30-2024 11/29/21 12/02/21 05/30/24 06748WQY2 US06748WQY20 99.5300% https://www.sec.gov/Archives/edgar/data/312070/000095010321018927/dp162865_424b2-4280wfps.htm
2379 GLOBAL MTN FLTG RT SER A INDEX-LINKED (MARKET LINKED SEC)  Nov-29-2024 11/29/21 12/02/21 11/29/24 06748WRC9 US06748WRC90 94.4050% https://www.sec.gov/Archives/edgar/data/312070/000095010321018911/dp162861_424b2-4288wfps.htm
2380 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CONTINGENT CPN)  Dec-4-2023 11/29/21 12/02/21 12/04/23 06748WVM2 US06748WVM27 91.7800% https://www.sec.gov/Archives/edgar/data/312070/000148105721006336/form424b2.htm
2381 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Sep-1-2023 11/29/21 12/02/21 09/01/23 06748WV34 US06748WV347 95.2000% https://www.sec.gov/Archives/edgar/data/312070/000148105721006337/form424b2.htm
2382 GLOBAL MTN FLTG RT SER A INDEX-LINKED (TRGGR CALL CTGNT YIELD)  Jun-3-2024 11/30/21 12/03/21 06/03/24 06747Y159 US06747Y1597 97.9300% https://www.sec.gov/Archives/edgar/data/312070/000095010321019095/dp163022_424b2-4341ubs.htm
2383 GLOBAL MTN FLTG RT SER A INDEX-LINKED (TRIGGER CALL CTGNT YIELD)  Jun-3-2024 11/30/21 12/03/21 06/03/24 06747Y167 US06747Y1670 95.3425% https://www.sec.gov/Archives/edgar/data/312070/000095010321019096/dp163030_424b2-4340ubs.htm
2384 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Dec-5-2024 11/30/21 12/03/21 12/05/24 06747Y274 US06747Y2744 96.9925% https://www.sec.gov/Archives/edgar/data/312070/000095010321019104/dp163023_424b2-4329ms.htm
2385 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Dec-5-2024 11/30/21 12/03/21 12/05/24 06747Y175 US06747Y1753 103.0300% https://www.sec.gov/Archives/edgar/data/312070/000095010321019118/dp163025_424b2-4338ms.htm
2386 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CONTINGENT CPN)  Dec-5-2023 11/30/21 12/03/21 12/05/23 06748WUJ0 US06748WUJ07 96.8009% https://www.sec.gov/Archives/edgar/data/312070/000148105721006408/form424b2.htm
2387 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Dec-5-2024 11/30/21 12/03/21 12/05/24 06747Y282 US06747Y2827 100.5675% https://www.sec.gov/Archives/edgar/data/312070/000095010321019119/dp163029_424b2-4327ms.htm
2388 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Jun-4-2024 11/30/21 12/03/21 06/04/24 06748WWC3 US06748WWC36 94.5925% https://www.sec.gov/Archives/edgar/data/312070/000148105721006410/form424b2.htm
2389 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Aug-31-2023 11/30/21 12/03/21 08/31/23 06748WPR8 US06748WPR87 97.2178% https://www.sec.gov/Archives/edgar/data/312070/000148105721006387/form424b2.htm
2390 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Nov-29-2024 11/30/21 12/03/21 11/29/24 06748WPV9 US06748WPV99 97.5925% https://www.sec.gov/Archives/edgar/data/312070/000148105721006391/form424b2.htm
2391 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Jun-2-2023 11/30/21 12/03/21 06/02/23 06748WQD8 US06748WQD82 97.4050% https://www.sec.gov/Archives/edgar/data/312070/000148105721006405/form424b2.htm
2392 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Jun-2-2023 11/30/21 12/03/21 06/02/23 06748WVL4 US06748WVL44 96.5050% https://www.sec.gov/Archives/edgar/data/312070/000148105721006384/form424b2.htm
2393 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CONTINGENT CPN)  Aug-31-2023 11/30/21 12/03/21 08/31/23 06748WPX5 US06748WPX55 95.7175% https://www.sec.gov/Archives/edgar/data/312070/000148105721006393/form424b2.htm
2394 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK NT) 0.000 Jan-4-2023 11/30/21 12/03/21 01/04/23 06748WQE6 US06748WQE65 103.0300% https://www.sec.gov/Archives/edgar/data/312070/000148105721006389/form424b2.htm
2395 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Dec-4-2024 11/30/21 12/03/21 12/04/24 06748WUK7 US06748WUK79 99.4884% https://www.sec.gov/Archives/edgar/data/312070/000148105721006409/form424b2.htm
2396 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BARRIER SUPERTRACK NT) 0.000 Nov-30-2026 11/30/21 12/03/21 11/30/26 06748WQ63 US06748WQ636 103.0300% https://www.sec.gov/Archives/edgar/data/312070/000148105721006395/form424b2.htm
2397 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Aug-31-2023 11/30/21 12/03/21 08/31/23 06748WPS6 US06748WPS60 96.8425% https://www.sec.gov/Archives/edgar/data/312070/000148105721006385/form424b2.htm
2398 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK) 0.000 Nov-30-2026 11/30/21 12/03/21 11/30/26 06748WQ55 US06748WQ552 103.0300% https://www.sec.gov/Archives/edgar/data/312070/000148105721006450/form424b2.htm
2399 GLOBAL MTN FLTG RT SER A INDEX-LINKED (AUTOCALLABLE CTGNT CPN)  Jun-2-2023 11/30/21 12/03/21 06/02/23 06748WQB2 US06748WQB27 97.4050% https://www.sec.gov/Archives/edgar/data/312070/000148105721006400/form424b2.htm
2400 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BARRIER SUPERTRACK NT) 0.000 Nov-30-2026 11/30/21 12/03/21 11/30/26 06748WQ48 US06748WQ487 103.0300% https://www.sec.gov/Archives/edgar/data/312070/000148105721006404/form424b2.htm
2401 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Aug-31-2023 11/30/21 12/03/21 08/31/23 06748WPQ0 US06748WPQ05 95.5294% https://www.sec.gov/Archives/edgar/data/312070/000148105721006388/form424b2.htm
2402 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Dec-3-2024 11/30/21 12/03/21 12/03/24 06748WUZ4 US06748WUZ49 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721006413/form424b2.htm
2403 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Nov-29-2024 11/30/21 12/03/21 11/29/24 06748WPW7 US06748WPW72 96.6550% https://www.sec.gov/Archives/edgar/data/312070/000148105721006392/form424b2.htm
2404 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK NT) 0.000 Jun-4-2024 11/30/21 12/03/21 06/04/24 06748WQC0 US06748WQC00 103.0300% https://www.sec.gov/Archives/edgar/data/312070/000148105721006448/form424b2.htm
2405 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Jun-4-2024 11/30/21 12/03/21 06/04/24 06748WVB6 US06748WVB61 89.0300% https://www.sec.gov/Archives/edgar/data/312070/000148105721006383/form424b2.htm
2406 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Dec-4-2024 11/30/21 12/03/21 12/04/24 06748WVN0 US06748WVN00 98.1551% https://www.sec.gov/Archives/edgar/data/312070/000148105721006411/form424b2.htm
2407 GLOBAL MTN SER A EQUITY-LINKED (AUTOCALLABLE NT) 12.600 Dec-6-2022 11/30/21 12/03/21 12/06/22 06741WN55 US06741WN554 93.5800% https://www.sec.gov/Archives/edgar/data/312070/000148105721006382/form424b2.htm
2408 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BARRIER SUPERTRACK) 0.000 Dec-4-2024 11/30/21 12/03/21 12/04/24 06748WQF3 US06748WQF31 103.0300% https://www.sec.gov/Archives/edgar/data/312070/000148105721006398/form424b2.htm
2409 GLOBAL MTN FLTG RT SER A INDEX-LINKED (BUFF CALLABLE CTGNT CPN)  Nov-29-2024 11/30/21 12/03/21 11/29/24 06748WS53 US06748WS533 99.5302% https://www.sec.gov/Archives/edgar/data/312070/000148105721006407/form424b2.htm
2410 GLOBAL MTN FLTG RT SER A INDEX-LINKED (AUTOCALL CTGNT CPN NT)  Jun-2-2023 11/30/21 12/03/21 06/02/23 06748WRJ4 US06748WRJ44 96.2800% https://www.sec.gov/Archives/edgar/data/312070/000148105721006406/form424b2.htm
2411 GLOBAL MTN ZERO CPN SER A INDEX-LINKED 0.000 Dec-3-2026 11/30/21 12/03/21 12/03/26 06748WRQ8 US06748WRQ86 103.0300% https://www.sec.gov/Archives/edgar/data/312070/000095010321019097/dp163032_424b2-4292bar.htm
2412 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED NT) 0.000 Jun-4-2024 11/30/21 12/03/21 06/04/24 06748WPL1 US06748WPL18 103.0300% https://www.sec.gov/Archives/edgar/data/312070/000095010321019093/dp163031_424b2-4265barc.htm
2413 GLOBAL MTN FLTG RT SER A INDEX-LINKED (TRGGR CALL CTGNT YIELD)  Jun-5-2024 12/01/21 12/06/21 06/05/24 06747Y134 US06747Y1340 95.5275% https://www.sec.gov/Archives/edgar/data/312070/000095010321019246/dp163167_424b2-4344ubs.htm
2414 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Dec-5-2023 12/01/21 12/06/21 12/05/23 06748WWN9 US06748WWN90 93.9900% https://www.sec.gov/Archives/edgar/data/312070/000148105721006453/form424b2.htm
2415 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Dec-6-2024 12/01/21 12/06/21 12/06/24 06748WWE9 US06748WWE91 97.2900% https://www.sec.gov/Archives/edgar/data/312070/000148105721006440/form424b2.htm
2416 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Sep-6-2023 12/01/21 12/06/21 09/06/23 06748WWD1 US06748WWD19 96.9571% https://www.sec.gov/Archives/edgar/data/312070/000148105721006439/form424b2.htm
2417 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Dec-4-2024 12/01/21 12/06/21 12/04/24 06748WWF6 US06748WWF66 96.5400% https://www.sec.gov/Archives/edgar/data/312070/000148105721006442/form424b2.htm
2418 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Dec-5-2024 12/01/21 12/06/21 12/05/24 06741WN89 US06741WN893 98.7150% https://www.sec.gov/Archives/edgar/data/312070/000148105721006445/form424b2.htm
2419 GLOBAL MTN FLTG RT SER A INDEX-LINKED (BUFF AUTOCALL CTGNT CPN)  Dec-5-2024 12/02/21 12/07/21 12/05/24 06748WUQ4 US06748WUQ40 99.1650% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721006485/form424b2.htm
2420 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Dec-6-2024 12/03/21 12/08/21 12/06/24 06747Y126 US06747Y1266 103.2900% https://www.sec.gov/Archives/edgar/data/312070/000095010321019386/dp163315_424b2-4345ms.htm
2421 GLOBAL MTN FLTG RT SER A INDEX-LINKED (TRGGR CALL CTGNT YIELD)  Dec-9-2024 12/03/21 12/08/21 12/09/24 06748A705 US06748A7054 94.9050% https://www.sec.gov/Archives/edgar/data/312070/000095010321019387/dp163314_424b2-4351ubs.htm
2422 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CTGNT INC AUTO-CALLABLE)  Dec-7-2023 12/03/21 12/08/21 12/07/23 06748WWK5 US06748WWK51 96.6900% https://www.sec.gov/Archives/edgar/data/312070/000095010321019384/dp163316_424b2-4343ms.htm
2423 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Dec-6-2024 12/03/21 12/08/21 12/06/24 06747Y233 US06747Y2330 97.1400% https://www.sec.gov/Archives/edgar/data/312070/000095010321019378/dp163319_424b2-4333ms.htm
2424 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Dec-7-2023 12/03/21 12/08/21 12/07/23 06748WUC5 US06748WUC53 97.9275% https://www.sec.gov/Archives/edgar/data/312070/000148105721006502/form424b2.htm
2425 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Dec-6-2024 12/03/21 12/08/21 12/06/24 06748WWP4 US06748WWP49 95.7900% https://www.sec.gov/Archives/edgar/data/312070/000148105721006506/form424b2.htm
2426 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CTGNT INC CALLABLE SEC)  Dec-7-2023 12/03/21 12/08/21 12/07/23 06748WUT8 US06748WUT88 98.7150% https://www.sec.gov/Archives/edgar/data/312070/000095010321019395/dp163317_424b2-4334ms.htm
2427 GLOBAL MTN FLTG RT SER A INDEX-LINKED (AUTOCALLABLE CTGNT CPN)  Sep-8-2023 12/03/21 12/08/21 09/08/23 06748WVP5 US06748WVP57 98.0400% https://www.sec.gov/Archives/edgar/data/312070/000148105721006671/form424b2.htm
2428 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Sep-8-2023 12/03/21 12/08/21 09/08/23 06748WVQ3 US06748WVQ31 91.7400% https://www.sec.gov/Archives/edgar/data/312070/000148105721006508/form424b2.htm
2429 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Dec-8-2022 12/03/21 12/08/21 12/08/22 06741WN97 US06741WN976 88.1025% https://www.sec.gov/Archives/edgar/data/312070/000148105721006504/form424b2.htm
2430 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Dec-6-2024 12/03/21 12/08/21 12/06/24 06748WVR1 US06748WVR14 94.2900% https://www.sec.gov/Archives/edgar/data/312070/000148105721006505/form424b2.htm
2431 GLOBAL MTN FLTG RT SER A INDEX-LINKED (TRGR AUTOCAL CTGT YIELD)  Dec-11-2024 12/06/21 12/09/21 12/11/24 06748A861 US06748A8615 95.7900% https://www.sec.gov/Archives/edgar/data/312070/000095010321019463/dp163384_424b2-4355ubs.htm
2432 GLOBAL MTN FLTG RT SER A INDEX-LINKED (MARKET LINKED SEC)  Dec-11-2024 12/06/21 12/09/21 12/11/24 06748WWV1 US06748WWV17 96.2925% https://www.sec.gov/Archives/edgar/data/312070/000095010321019461/dp163377_424b2-4346wfps.htm
2433 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK NT) 0.000 Jun-9-2023 12/06/21 12/09/21 06/09/23 06748WXK4 US06748WXK43 103.2900% https://www.sec.gov/Archives/edgar/data/312070/000148105721006516/form424b2.htm
2434 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Dec-11-2024 12/06/21 12/09/21 12/11/24 06748A804 US06748A8045 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321019493/dp163393_424b2-4352ms.htm
2435 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Dec-11-2024 12/06/21 12/09/21 12/11/24 06748A879 US06748A8797 94.9900% https://www.sec.gov/Archives/edgar/data/312070/000095010321019494/dp163394_424b2-4354ms.htm
2436 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Dec-11-2024 12/06/21 12/09/21 12/11/24 06748A887 US06748A8870 96.3525% https://www.sec.gov/Archives/edgar/data/312070/000095010321019498/dp163392_424b2-4353ms.htm
2437 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Dec-11-2024 12/06/21 12/09/21 12/11/24 06748WXL2 US06748WXL26 96.8775% https://www.sec.gov/Archives/edgar/data/312070/000148105721006517/form424b2.htm
2438 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CTGNT CPN NT)  Dec-11-2023 12/06/21 12/09/21 12/11/23 06748WXR9 US06748WXR95 97.2900% https://www.sec.gov/Archives/edgar/data/312070/000148105721006515/form424b2.htm
2439 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (TRGR AUTOCAL CTGT YIELD)  Dec-10-2024 12/07/21 12/10/21 12/10/24 06748A853 US06748A8532 98.7900% https://www.sec.gov/Archives/edgar/data/312070/000095010321019543/dp163474_424b2-4356ubs.htm
2440 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Dec-11-2024 12/07/21 12/10/21 12/11/24 06748WWR0 US06748WWR05 100.5400% https://www.sec.gov/Archives/edgar/data/312070/000148105721006523/form424b2.htm
2441 GLOBAL MTN SER A EQUITY-LINKED (AUTOCALLABLE NT) 13.250 Dec-12-2022 12/07/21 12/10/21 12/12/22 06741WP20 US06741WP203 93.3531% https://www.sec.gov/Archives/edgar/data/312070/000148105721006524/form424b2.htm
2442 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CONTINGENT CPN)  Dec-12-2024 12/08/21 12/13/21 12/12/24 06748WWS8 US06748WWS87 97.8733% https://www.sec.gov/Archives/edgar/data/312070/000148105721006672/form424b2.htm
2443 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Sep-13-2023 12/08/21 12/13/21 09/13/23 06748WXF5 US06748WXF57 96.1654% https://www.sec.gov/Archives/edgar/data/312070/000148105721006534/form424b2.htm
2444 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Jun-13-2023 12/08/21 12/13/21 06/13/23 06748WXN8 US06748WXN81 89.6236% https://www.sec.gov/Archives/edgar/data/312070/000148105721006535/form424b2.htm
2445 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Jun-13-2023 12/08/21 12/13/21 06/13/23 06748WXM0 US06748WXM09 84.9572% https://www.sec.gov/Archives/edgar/data/312070/000148105721006536/form424b2.htm
2446 GLOBAL MTN SER A INDEX-LINKED (TRIGGER CALLABLE YIELD NT) 7.030 Mar-14-2023 12/09/21 12/14/21 03/14/23 06748A119 US06748A1198 98.0178% https://www.sec.gov/Archives/edgar/data/312070/000095010321019648/dp163571_424b2-4358ubs.htm
2447 GLOBAL MTN SER A INDEX-LINKED (TRIGGER CALLABLE YIELD NT) 5.030 Mar-14-2023 12/09/21 12/14/21 03/14/23 06748A846 US06748A8466 99.5181% https://www.sec.gov/Archives/edgar/data/312070/000095010321019649/dp163569_424b2-4357ubs.htm
2448 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Dec-12-2024 12/09/21 12/14/21 12/12/24 06748WXT5 US06748WXT51 95.7903% https://www.sec.gov/Archives/edgar/data/312070/000148105721006545/form424b2.htm
2449 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Dec-12-2024 12/09/21 12/14/21 12/12/24 06748WXS7 US06748WXS78 95.7276% https://www.sec.gov/Archives/edgar/data/312070/000148105721006542/form424b2.htm



A B C D E F G H

No. Series of Security Initial Trade Date(1) Issue / Settlement Date Maturity Date CUSIP ISIN
Final Rescission Offer Proceeds 

for Initial Investors in Structured 

Notes (2)
Documents

2450 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Jun-14-2023 12/09/21 12/14/21 06/14/23 06748WXB4 US06748WXB44 103.2900% https://www.sec.gov/Archives/edgar/data/312070/000148105721006544/form424b2.htm
2451 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Dec-13-2024 12/10/21 12/15/21 12/13/24 06748A507 US06748A5074 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321019742/dp163614_424b2-4347ms.htm
2452 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Dec-13-2024 12/10/21 12/15/21 12/13/24 06748A309 US06748A3095 103.2900% https://www.sec.gov/Archives/edgar/data/312070/000095010321019704/dp163611_424b2-4349ms.htm
2453 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Dec-13-2024 12/10/21 12/15/21 12/13/24 06748A606 US06748A6064 103.2900% https://www.sec.gov/Archives/edgar/data/312070/000095010321019700/dp163615_424b2-4350ms.htm
2454 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Dec-13-2024 12/10/21 12/15/21 12/13/24 06748A101 US06748A1016 98.0400% https://www.sec.gov/Archives/edgar/data/312070/000095010321019703/dp163610_424b2-4348ms.htm
2455 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Dec-13-2024 12/10/21 12/15/21 12/13/24 06748WWG4 US06748WWG40 100.4150% https://www.sec.gov/Archives/edgar/data/312070/000148105721006553/form424b2.htm
2456 GLOBAL MTN FLTG RT SER A INDEX-LINKED (AUTOCALL CTGNT CPN NT)  Dec-14-2023 12/10/21 12/15/21 12/14/23 06748WXY4 US06748WXY47 97.2900% https://www.sec.gov/Archives/edgar/data/312070/000148105721006555/form424b2.htm
2457 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK) 0.000 Dec-15-2026 12/10/21 12/15/21 12/15/26 06748WWW9 US06748WWW99 103.2900% https://www.sec.gov/Archives/edgar/data/312070/000148105721006554/form424b2.htm
2458 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CTGNT CPN NT)  Dec-14-2023 12/10/21 12/15/21 12/14/23 06748WWH2 US06748WWH23 99.7275% https://www.sec.gov/Archives/edgar/data/312070/000148105721006550/form424b2.htm
2459 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK NT) 0.000 Dec-15-2026 12/10/21 12/15/21 12/15/26 06748WWX7 US06748WWX72 103.2900% https://www.sec.gov/Archives/edgar/data/312070/000148105721006560/form424b2.htm
2460 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CONTINGENT CPN)  Jun-13-2024 12/10/21 12/15/21 06/13/24 06748WXQ1 US06748WXQ13 92.2067% https://www.sec.gov/Archives/edgar/data/312070/000148105721006556/form424b2.htm
2461 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CTGNT CPN NT)  Dec-20-2024 12/13/21 12/16/21 12/20/24 06748WXU2 US06748WXU25 98.2900% https://www.sec.gov/Archives/edgar/data/312070/000148105721006565/form424b2.htm
2462 GLOBAL MTN FLTG RT SER A INDEX-LINKED (TRGGR CALL CTGNT YIELD)  Sep-18-2024 12/14/21 12/17/21 09/18/24 06748A754 US06748A7542 97.9900% https://www.sec.gov/Archives/edgar/data/312070/000095010321019847/dp163741_424b2-4364ubs.htm
2463 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Dec-18-2024 12/14/21 12/17/21 12/18/24 06748WYA5 US06748WYA51 100.1650% https://www.sec.gov/Archives/edgar/data/312070/000148105721006588/form424b2.htm
2464 GLOBAL MTN SER A EQUITY-LINKED (AUTOCALLABLE NT) 6.050 Dec-19-2023 12/14/21 12/17/21 12/19/23 06741WP38 US06741WP385 99.2572% https://www.sec.gov/Archives/edgar/data/312070/000148105721006585/form424b2.htm
2465 GLOBAL MTN SER A EQUITY-LINKED (AUTOCALLABLE NT) 5.250 Dec-19-2024 12/14/21 12/17/21 12/19/24 06741WP46 US06741WP468 99.7900% https://www.sec.gov/Archives/edgar/data/312070/000148105721006587/fom424b2.htm
2466 GLOBAL MTN SER A EQUITY-LINKED (AUTOCALLABLE NT) 5.250 Dec-19-2024 12/14/21 12/17/21 12/19/24 06741WP53 US06741WP534 99.7900% https://www.sec.gov/Archives/edgar/data/312070/000148105721006589/form424b2.htm
2467 GLOBAL MTN SER A EQUITY-LINKED (AUTOCALLABLE NT) 13.650 Dec-19-2022 12/14/21 12/17/21 12/19/22 06741WP79 US06741WP799 94.1900% https://www.sec.gov/Archives/edgar/data/312070/000148105721006586/form424b2.htm
2468 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Dec-19-2024 12/15/21 12/20/21 12/19/24 06748WY56 US06748WY564 100.5400% https://www.sec.gov/Archives/edgar/data/312070/000148105721006610/form424b2.htm
2469 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (PLUS) 0.000 Apr-5-2023 12/15/21 12/20/21 04/05/23 06747Y217 US06747Y2173 103.2900% https://www.sec.gov/Archives/edgar/data/312070/000095010321019918/dp163809_424b2-4336ms.htm
2470 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (PLUS) 0.000 Apr-5-2023 12/15/21 12/20/21 04/05/23 06747Y183 US06747Y1837 103.2900% https://www.sec.gov/Archives/edgar/data/312070/000095010321019917/dp163810_424b2-4337ms.htm
2471 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Dec-20-2024 12/15/21 12/20/21 12/20/24 06741WN63 US06741WN638 95.7900% https://www.sec.gov/Archives/edgar/data/312070/000148105721006609/form424b2.htm
2472 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Dec-20-2024 12/15/21 12/20/21 12/20/24 06741WN71 US06741WN711 93.2900% https://www.sec.gov/Archives/edgar/data/312070/000148105721006612/form424b2.htm
2473 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Dec-19-2024 12/15/21 12/20/21 12/19/24 06748WXP3 US06748WXP30 99.7900% https://www.sec.gov/Archives/edgar/data/312070/000148105721006613/form424b2.htm
2474 GLOBAL MTN SER A EQUITY-LINKED (AUTOCALLABLE NT) 18.250 Dec-20-2022 12/15/21 12/20/21 12/20/22 06741WQ45 US06741WQ458 91.1236% https://www.sec.gov/Archives/edgar/data/312070/000148105721006611/form424b2.htm
2475 GLOBAL MTN FLTG RT SER A INDEX-LINKED (TRIGGER CALL CTGNT YIELD)  Dec-19-2024 12/16/21 12/21/21 12/19/24 06748A739 US06748A7393 98.1650% https://www.sec.gov/Archives/edgar/data/312070/000095010321019955/dp163864_424b2-4368ubs.htm
2476 CAK LKD 24 12/16/21 12/21/21 12/19/24 06748A721 US06748A7211 97.6650% https://www.sec.gov/Archives/edgar/data/312070/000095010321019954/dp163876_424b2-4369ubs.htm
2477 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK) 0.000 Sep-21-2023 12/16/21 12/21/21 09/21/23 06748WYQ0 US06748WYQ04 103.2900% https://www.sec.gov/Archives/edgar/data/312070/000148105721006627/form424b2.htm
2478 8yNC1y Fixed Callable 12/16/21 12/21/21 12/21/29 06748WWQ2 US06748WWQ22 102.2900% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721006632/form424b2.htm
2479 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Dec-20-2024 12/17/21 12/22/21 12/20/24 06748A812 US06748A8128 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321020008/dp163916_424b2-4361ms.htm
2480 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CTGNT INC AUTO-CALLABLE)  Dec-21-2023 12/17/21 12/22/21 12/21/23 06748WXV0 US06748WXV08 99.6400% https://www.sec.gov/Archives/edgar/data/312070/000095010321020060/dp163915_424b2-4360ms.htm
2481 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Dec-20-2024 12/17/21 12/22/21 12/20/24 06748A796 US06748A7963 100.1650% https://www.sec.gov/Archives/edgar/data/312070/000095010321020010/dp163919_424b2-4363ms.htm
2482 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Dec-20-2024 12/17/21 12/22/21 12/20/24 06748A788 US06748A7880 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321020032/dp163918_424b2-4362ms.htm
2483 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Dec-20-2024 12/17/21 12/22/21 12/20/24 06748A713 US06748A7138 100.1900% https://www.sec.gov/Archives/edgar/data/312070/000095010321020011/dp163920_424b2-4370ms.htm
2484 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Dec-20-2024 12/17/21 12/22/21 12/20/24 06748WXW8 US06748WXW80 95.0900% https://www.sec.gov/Archives/edgar/data/312070/000148105721006641/form424b2.htm
2485 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Dec-20-2024 12/17/21 12/22/21 12/20/24 06748A820 US06748A8201 99.3650% https://www.sec.gov/Archives/edgar/data/312070/000095010321020009/dp163917_424b2-4359ms.htm
2486 AUTOCLL GLBL IDX 12/17/21 12/22/21 12/21/23 06748WYR8 US06748WYR86 101.2900% https://www.sec.gov/Archives/edgar/data/312070/000095010321020005/dp163924_424b2-4372ms.htm
2487 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Dec-20-2024 12/17/21 12/22/21 12/20/24 06748WXX6 US06748WXX63 97.0233% https://www.sec.gov/Archives/edgar/data/312070/000148105721006645/form424b2.htm
2488 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Dec-20-2024 12/17/21 12/22/21 12/20/24 06748WY23 US06748WY234 97.2650% https://www.sec.gov/Archives/edgar/data/312070/000148105721006642/form424b2.htm
2489 GLOBAL MTN SER A EQUITY-LINKED (AUTOCALLABLE NT) 3.750 Dec-21-2023 12/17/21 12/22/21 12/21/23 06741WP95 US06741WP955 100.7900% https://www.sec.gov/Archives/edgar/data/312070/000148105721006644/form424b2.htm
2490 GLOBAL MTN SER A EQUITY-LINKED (AUTOCALLABLE NT) 4.800 Dec-20-2024 12/17/21 12/22/21 12/20/24 06741WQ29 US06741WQ292 100.0900% https://www.sec.gov/Archives/edgar/data/312070/000148105721006646/form424b2.htm
2491 GLOBAL MTN SER A EQUITY-LINKED (AUTOCALLABLE NT) 4.900 Dec-20-2024 12/17/21 12/22/21 12/20/24 06741WQ37 US06741WQ375 100.0236% https://www.sec.gov/Archives/edgar/data/312070/000148105721006648/form424b2.htm
2492 GLOBAL MTN FLTG RT SER A INDEX-LINKED (AUTOCALL CTGNT CPN NT)  Dec-21-2023 12/17/21 12/22/21 12/21/23 06748WYP2 US06748WYP21 99.7572% https://www.sec.gov/Archives/edgar/data/312070/000148105721006647/form424b2.htm
2493 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Dec-22-2022 12/17/21 12/22/21 12/22/22 06741WQ78 US06741WQ789 95.0236% https://www.sec.gov/Archives/edgar/data/312070/000148105721006640/form424b2.htm
2494 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Dec-26-2024 12/20/21 12/23/21 12/26/24 06748WYT4 US06748WYT43 99.2900% https://www.sec.gov/Archives/edgar/data/312070/000148105721006660/form424b2.htm
2495 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (AUTOCALLABLE NT) 0.000 Dec-24-2026 12/20/21 12/23/21 12/24/26 06748WYH0 US06748WYH05 103.2900% https://www.sec.gov/Archives/edgar/data/312070/000148105721006659/form424b2.htm
2496 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Jan-24-2023 12/20/21 12/23/21 01/24/23 06741WQ52 US06741WQ524 96.6236% https://www.sec.gov/Archives/edgar/data/312070/000148105721006658/form424b2.htm
2497 4yNC1y Step-up Callable 12/20/21 12/22/21 12/22/25 06748WWL3 US06748WWL35 102.7900% https://www.sec.gov/Archives/edgar/data/0000312070/000148105721006643/form424b2.htm
2498 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Sep-26-2024 12/21/21 12/27/21 09/26/24 06748WYY3 US06748WYY38 100.0400% https://www.sec.gov/Archives/edgar/data/312070/000148105721006682/form424b2.htm
2499 GLOBAL MTN FLTG RT SER A INDEX-LINKED (BUFFER CALL CTGNT CPN)  Dec-27-2024 12/21/21 12/27/21 12/27/24 06748WYC1 US06748WYC18 101.3400% https://www.sec.gov/Archives/edgar/data/312070/000148105721006683/form424b2.htm
2500 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK NT) 0.000 Jul-26-2023 12/21/21 12/27/21 07/26/23 06748WY98 US06748WY986 103.2900% https://www.sec.gov/Archives/edgar/data/312070/000148105721006674/form424b2.htm
2501 GLOBAL MTN SER A EQUITY-LINKED (AUTOCALLABLE NT) 4.650 Dec-27-2023 12/21/21 12/27/21 12/27/23 06741WQ86 US06741WQ862 100.1900% https://www.sec.gov/Archives/edgar/data/312070/000148105721006681/form424b2.htm
2502 GLOBAL MTN SER A EQUITY-LINKED (AUTOCALLABLE NT) 7.250 Dec-27-2023 12/21/21 12/27/21 12/27/23 06741WQ94 US06741WQ946 98.4572% https://www.sec.gov/Archives/edgar/data/312070/000148105721006677/form424b2.htm
2503 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK NT) 0.000 Jun-26-2023 12/21/21 12/27/21 06/26/23 06748WVY6 US06748WVY64 103.2900% https://www.sec.gov/Archives/edgar/data/312070/000148105721006673/form424b2.htm
2504 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BARRIER SUPERTRACK NT) 0.000 Dec-26-2025 12/21/21 12/27/21 12/26/25 06748WW66 US06748WW667 103.2900% https://www.sec.gov/Archives/edgar/data/312070/000148105721006675/form424b2.htm
2505 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK NT) 0.000 Dec-29-2025 12/21/21 12/27/21 12/29/25 06748WW25 US06748WW253 103.2900% https://www.sec.gov/Archives/edgar/data/312070/000148105721006680/form424b2.htm
2506 GLOBAL MTN FLTG RT SER A INDEX-LINKED (AUTOCALL CTGNT CPN NT)  Jun-26-2023 12/21/21 12/27/21 06/26/23 06748WW82 US06748WW824 99.7900% https://www.sec.gov/Archives/edgar/data/312070/000148105721006678/form424b2.htm
2507 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED DUAL DIRECT NT) 0.000 Jun-26-2024 12/21/21 12/27/21 06/26/24 06748WVZ3 US06748WVZ30 103.2900% https://www.sec.gov/Archives/edgar/data/312070/000148105721006690/form424b2.htm
2508 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED DUAL DIRECT NT) 0.000 Mar-27-2023 12/21/21 12/27/21 03/27/23 06748WYV9 US06748WYV98 103.2900% https://www.sec.gov/Archives/edgar/data/312070/000148105721006687/form424b2.htm
2509 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Sep-26-2024 12/22/21 12/28/21 09/26/24 06748WVK6 US06748WVK60 100.2400% https://www.sec.gov/Archives/edgar/data/312070/000148105721006711/form424b2.htm
2510 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Dec-27-2024 12/22/21 12/28/21 12/27/24 06748WYB3 US06748WYB35 96.7233% https://www.sec.gov/Archives/edgar/data/312070/000148105721006726/form424b2.htm
2511 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Sep-27-2023 12/22/21 12/28/21 09/27/23 06748WYE7 US06748WYE73 96.1900% https://www.sec.gov/Archives/edgar/data/312070/000148105721006724/form424b2.htm
2512 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Sep-26-2024 12/22/21 12/28/21 09/26/24 06748WVJ9 US06748WVJ97 100.7900% https://www.sec.gov/Archives/edgar/data/312070/000148105721006709/form424b2.htm
2513 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BARRIER SUPERTRACK NT) 0.000 Dec-28-2026 12/22/21 12/28/21 12/28/26 06748WUV3 US06748WUV35 103.2900% https://www.sec.gov/Archives/edgar/data/312070/000148105721006701/form424b2.htm
2514 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CONTINGENT CPN)  Sep-27-2023 12/22/21 12/28/21 09/27/23 06748WVC4 US06748WVC45 98.1233% https://www.sec.gov/Archives/edgar/data/312070/000148105721006704/form424b2.htm
2515 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK NT) 0.000 Dec-28-2023 12/22/21 12/28/21 12/28/23 06748WXA6 US06748WXA60 103.2900% https://www.sec.gov/Archives/edgar/data/312070/000148105721006712/form424b2.htm
2516 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CTGNT CPN NT)  Dec-27-2023 12/22/21 12/28/21 12/27/23 06741WQ60 US06741WQ607 101.4442% https://www.sec.gov/Archives/edgar/data/312070/000148105721006727/form424b2.htm
2517 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BARRIER SUPERTRACK) 0.000 Dec-28-2026 12/22/21 12/28/21 12/28/26 06748WUU5 US06748WUU51 103.2900% https://www.sec.gov/Archives/edgar/data/312070/000148105721006700/form424b2.htm
2518 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BARRIER SUPERTRACK NT) 0.000 Dec-28-2026 12/22/21 12/28/21 12/28/26 06748WX81 US06748WX814 103.2900% https://www.sec.gov/Archives/edgar/data/312070/000148105721006731/form424b2.htm
2519 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK NT) 0.000 Jun-27-2024 12/22/21 12/28/21 06/27/24 06748WX99 US06748WX996 103.2900% https://www.sec.gov/Archives/edgar/data/312070/000148105721006710/form424b2.htm
2520 GLOBAL MTN FLTG RT SER A INDEX-LINKED (BUFFERED AUTOCALLABLE NT)  Dec-27-2024 12/22/21 12/28/21 12/27/24 06748WXH1 US06748WXH14 100.6650% https://www.sec.gov/Archives/edgar/data/312070/000148105721006722/form424b2.htm
2521 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Jun-27-2023 12/22/21 12/28/21 06/27/23 06748WYN7 US06748WYN72 99.4902% https://www.sec.gov/Archives/edgar/data/312070/000148105721006723/form424b2.htm
2522 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BARRIER SUPERTRACK) 0.000 Dec-28-2027 12/22/21 12/28/21 12/28/27 06748WX73 US06748WX731 103.2900% https://www.sec.gov/Archives/edgar/data/312070/000148105721006735/form424b2.htm
2523 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK NT) 0.000 Dec-28-2026 12/22/21 12/28/21 12/28/26 06748WXE8 US06748WXE82 103.2900% https://www.sec.gov/Archives/edgar/data/312070/000148105721006714/form424b2.htm
2524 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Dec-27-2024 12/22/21 12/28/21 12/27/24 06748WV75 US06748WV750 100.1651% https://www.sec.gov/Archives/edgar/data/312070/000148105721006715/form424b2.htm
2525 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK) 0.000 Dec-28-2026 12/22/21 12/28/21 12/28/26 06748WXD0 US06748WXD00 103.2900% https://www.sec.gov/Archives/edgar/data/312070/000148105721006729/form424b2.htm
2526 GLOBAL MTN FLTG RT SER A INDEX-LINKED (BUFFERED CALLABLE NT)  Dec-27-2024 12/22/21 12/28/21 12/27/24 06748WWY5 US06748WWY55 101.0400% https://www.sec.gov/Archives/edgar/data/312070/000148105721006698/form424b2.htm
2527 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Sep-27-2023 12/22/21 12/28/21 09/27/23 06748WV91 US06748WV917 100.2900% https://www.sec.gov/Archives/edgar/data/312070/000148105721006705/form424b2.htm
2528 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK) 0.000 Jun-27-2024 12/22/21 12/28/21 06/27/24 06748WW41 US06748WW410 103.2900% https://www.sec.gov/Archives/edgar/data/312070/000148105721006713/form424b2.htm
2529 GLOBAL MTN FLTG RT SER A INDEX-LINKED (BUFF CALL CTGNT CPN NT)  Dec-27-2024 12/22/21 12/28/21 12/27/24 06748WX24 US06748WX244 100.2900% https://www.sec.gov/Archives/edgar/data/312070/000148105721006718/form424b2.htm
2530 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Dec-27-2024 12/22/21 12/28/21 12/27/24 06748WX65 US06748WX657 100.1650% https://www.sec.gov/Archives/edgar/data/312070/000148105721006703/form424b2.htm
2531 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BARRIER SUPERTRACK) 0.000 Dec-27-2024 12/22/21 12/28/21 12/27/24 06748WW74 US06748WW741 103.2900% https://www.sec.gov/Archives/edgar/data/312070/000148105721006732/form424b2.htm
2532 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK NT) 0.000 Jan-26-2023 12/22/21 12/28/21 01/26/23 06748WW33 US06748WW337 103.2900% https://www.sec.gov/Archives/edgar/data/312070/000148105721006734/form424b2.htm
2533 GLOBAL MTN FLTG RT SER A INDEX-LINKED (AUTOCALL CTGNT CPN NT)  Jun-27-2023 12/22/21 12/28/21 06/27/23 06748WW90 US06748WW907 99.5400% https://www.sec.gov/Archives/edgar/data/312070/000148105721006720/form424b2.htm
2534 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Dec-27-2024 12/22/21 12/28/21 12/27/24 06748WX57 US06748WX574 100.7900% https://www.sec.gov/Archives/edgar/data/312070/000148105721006699/form424b2.htm
2535 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Sep-27-2023 12/22/21 12/28/21 09/27/23 06748WV83 US06748WV834 99.2900% https://www.sec.gov/Archives/edgar/data/312070/000148105721006702/form424b2.htm
2536 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Sep-27-2023 12/22/21 12/28/21 09/27/23 06748WVA8 US06748WVA88 97.9564% https://www.sec.gov/Archives/edgar/data/312070/000148105721006707/form424b2.htm
2537 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Jun-27-2023 12/22/21 12/28/21 06/27/23 06748WWA7 US06748WWA79 101.4150% https://www.sec.gov/Archives/edgar/data/312070/000148105721006725/form424b2.htm
2538 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED NT) 0.000 Jun-27-2024 12/22/21 12/28/21 06/27/24 06748WW58 US06748WW584 103.2900% https://www.sec.gov/Archives/edgar/data/312070/000148105721006858/form424b2.htm
2539 GLOBAL MTN ZERO CPN SER A INDEX-LINKED 0.000 Jun-25-2027 12/22/21 12/28/21 06/25/27 06748WWZ2 US06748WWZ21 103.2900% https://www.sec.gov/Archives/edgar/data/312070/000148105721006716/form424b2.htm
2540 GLOBAL MTN ZERO CPN SER A INDEX-LINKED 0.000 Dec-28-2028 12/22/21 12/28/21 12/28/28 06748WX32 US06748WX327 103.2900% https://www.sec.gov/Archives/edgar/data/312070/000148105722000157/form424b2.htm
2541 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (BUFFERED AUTOCALLABLE)  Dec-29-2023 12/23/21 12/29/21 12/29/23 06748WYL1 US06748WYL17 103.2900% https://www.sec.gov/Archives/edgar/data/312070/000148105721006743/form424b2.htm
2542 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Dec-27-2024 12/23/21 12/29/21 12/27/24 06748A747 US06748A7476 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010321020301/dp164210_424b2-4365ms.htm
2543 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Dec-29-2023 12/23/21 12/29/21 12/29/23 06748WYX5 US06748WYX54 97.1900% https://www.sec.gov/Archives/edgar/data/312070/000148105721006742/form424b2.htm
2544 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (SUPERTRACK NT) 0.000 Feb-27-2023 12/27/21 12/30/21 02/27/23 06748WYK3 US06748WYK34 103.2900% https://www.sec.gov/Archives/edgar/data/312070/000148105721006754/form424b2.htm
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2545 GLOBAL MTN SER A EQUITY-LINKED (AUTOCALLABLE NT) 16.550 Dec-30-2022 12/27/21 12/30/21 12/30/22 06741WR28 US06741WR282 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721006755/form424b2.htm
2546 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK NT) 0.000 Dec-31-2026 12/28/21 12/31/21 12/31/26 06748WVT7 US06748WVT79 103.2900% https://www.sec.gov/Archives/edgar/data/312070/000148105721006817/form424b2.htm
2547 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Dec-31-2024 12/28/21 12/31/21 12/31/24 06748WVH3 US06748WVH32 95.1238% https://www.sec.gov/Archives/edgar/data/312070/000148105721006810/form424b2.htm
2548 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Dec-31-2024 12/28/21 12/31/21 12/31/24 06748WUR2 US06748WUR23 100.6650% https://www.sec.gov/Archives/edgar/data/312070/000148105721006808/form424b2.htm
2549 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Jan-2-2025 12/28/21 12/31/21 01/02/25 06748WYZ0 US06748WYZ03 98.4236% https://www.sec.gov/Archives/edgar/data/312070/000148105721006819/form424b2.htm
2550 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CTGNT CPN NT)  Jan-2-2025 12/28/21 12/31/21 01/02/25 06748WYW7 US06748WYW71 93.9569% https://www.sec.gov/Archives/edgar/data/312070/000148105721006820/form424b2.htm
2551 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Jan-2-2025 12/28/21 12/31/21 01/02/25 06748WZ22 US06748WZ223 96.0276% https://www.sec.gov/Archives/edgar/data/312070/000148105721006818/form424b2.htm
2552 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED DIGITAL NT) 0.000 Dec-31-2024 12/28/21 12/31/21 12/31/24 06748WVS9 US06748WVS96 103.2900% https://www.sec.gov/Archives/edgar/data/312070/000148105721006809/form424b2.htm
2553 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED DUAL DIRECT NT) 0.000 Dec-31-2026 12/28/21 12/31/21 12/31/26 06748WVU4 US06748WVU43 103.2900% https://www.sec.gov/Archives/edgar/data/312070/000148105721006811/form424b2.htm
2554 FR 3.05%123124 12/28/21 12/31/21 12/31/24 06748WVV2 US06748WVV26 101.7650% https://www.sec.gov/Archives/edgar/data/312070/000148105721006807/form424b2.htm
2555 GLOBAL MTN SER A INDEX-LINKED (BARRIER NT) 4.250 Dec-31-2024 12/28/21 12/31/21 12/31/24 06748WVW0 US06748WVW09 101.1650% https://www.sec.gov/Archives/edgar/data/312070/000148105722000762/form424b2.htm
2556 GLOBAL MTN SER A EQUITY-LINKED (AUTOCALLABLE NT) 13.200 Dec-30-2022 12/28/21 12/30/21 12/30/22 06741WR36 US06741WR365 94.4900% https://www.sec.gov/Archives/edgar/data/312070/000148105721006756/form424b2.htm
2557 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Jan-2-2025 12/29/21 12/31/21 01/02/25 06748WZF3 US06748WZF30 96.6651% https://www.sec.gov/Archives/edgar/data/312070/000148105721006826/form424b2.htm
2558 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Dec-31-2024 12/29/21 12/31/21 12/31/24 06748WYG2 US06748WYG22 98.2900% https://www.sec.gov/Archives/edgar/data/312070/000148105721006828/form424b2.htm
2559 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Dec-31-2024 12/29/21 12/31/21 12/31/24 06748WYF4 US06748WYF49 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105721006830/form424b2.htm
2560 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Dec-31-2024 12/29/21 01/03/22 12/31/24 06748WVD2 US06748WVD28 101.4150% https://www.sec.gov/Archives/edgar/data/312070/000148105721006822/form424b2.htm
2561 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (MARKET LINKED SEC) 0.000 Jan-3-2028 12/29/21 01/03/22 01/03/28 06748WVX8 US06748WVX81 103.2900% https://www.sec.gov/Archives/edgar/data/312070/000095010321020594/dp164542_424b2-4339wfps.htm
2562 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BARRIER SUPERTRACK NT) 0.000 Dec-31-2026 12/29/21 01/03/22 12/31/26 06748WUW1 US06748WUW18 103.2900% https://www.sec.gov/Archives/edgar/data/312070/000148105721006834/form424b2.htm
2563 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Sep-29-2023 12/29/21 01/03/22 09/29/23 06748WV59 US06748WV594 98.2900% https://www.sec.gov/Archives/edgar/data/312070/000148105721006823/form424b2.htm
2564 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BARRIER SUPERTRACK NT) 0.000 Dec-31-2026 12/29/21 01/03/22 12/31/26 06748WUY7 US06748WUY73 103.2900% https://www.sec.gov/Archives/edgar/data/312070/000148105721006839/form424b2.htm
2565 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Oct-4-2023 12/29/21 01/03/22 10/04/23 06748WZ97 US06748WZ975 98.1235% https://www.sec.gov/Archives/edgar/data/312070/000148105721006827/form424b2.htm
2566 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Dec-31-2024 12/29/21 01/03/22 12/31/24 06748WVE0 US06748WVE01 101.1650% https://www.sec.gov/Archives/edgar/data/312070/000148105721006825/form424b2.htm
2567 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CONTINGENT CPN)  Sep-29-2023 12/29/21 01/03/22 09/29/23 06748WVF7 US06748WVF75 96.7900% https://www.sec.gov/Archives/edgar/data/312070/000148105721006832/form424b2.htm
2568 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Sep-29-2023 12/29/21 01/03/22 09/29/23 06748WV42 US06748WV420 96.6236% https://www.sec.gov/Archives/edgar/data/312070/000148105721006816/form424b2.htm
2569 GLOBAL MTN FLTG RT SER A INDEX-LINKED (BUFFERED CALLABLE NT)  Dec-31-2024 12/29/21 01/03/22 12/31/24 06748WXC2 US06748WXC27 101.2902% https://www.sec.gov/Archives/edgar/data/312070/000148105721006841/form424b2.htm
2570 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK) 0.000 Dec-31-2026 12/29/21 01/03/22 12/31/26 06748WUX9 US06748WUX90 103.2900% https://www.sec.gov/Archives/edgar/data/312070/000148105721006836/form424b2.htm
2571 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Jan-4-2024 12/29/21 01/03/22 01/04/24 06748WYS6 US06748WYS69 100.7900% https://www.sec.gov/Archives/edgar/data/312070/000148105721006835/form424b2.htm
2572 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Sep-29-2023 12/29/21 01/03/22 09/29/23 06748WV67 US06748WV677 97.9572% https://www.sec.gov/Archives/edgar/data/312070/000148105721006821/form424b2.htm
2573 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (TRIGGER GEARS) 0.000 Dec-31-2026 12/29/21 12/31/21 12/31/26 06748A671 US06748A6718 103.2900% https://www.sec.gov/Archives/edgar/data/312070/000095010321020583/dp164546_424b2-4373ubs.htm
2574 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (TRIGGER GEARS) 0.000 Dec-31-2026 12/29/21 12/31/21 12/31/26 06748A689 US06748A6890 103.2900% https://www.sec.gov/Archives/edgar/data/312070/000095010321020568/dp164544_424b2-4374ubs.htm
2575 GLOBAL MTN ZERO CPN SER A INDEX-LINKED 0.000 Jan-4-2027 12/29/21 01/03/22 01/04/27 06748WX40 US06748WX400 103.2900% https://www.sec.gov/Archives/edgar/data/312070/000148105721006838/form424b2.htm
2576 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK NT) 0.000 Jul-6-2023 12/30/21 01/04/22 07/06/23 06748WYM9 US06748WYM99 103.2900% https://www.sec.gov/Archives/edgar/data/312070/000148105722000028/form424b2.htm
2577 GLOBAL MTN SER A EQUITY-LINKED (AUTOCALLABLE NT) 5.350 Jan-3-2025 12/30/21 01/04/22 01/03/25 06741WR44 US06741WR449 99.7236% https://www.sec.gov/Archives/edgar/data/312070/000148105722000027/form424b2.htm
2578 GLOBAL MTN SER A EQUITY-LINKED (AUTOCALLABLE NT) 3.850 Jan-5-2024 12/30/21 01/04/22 01/05/24 06741WR51 US06741WR514 100.7236% https://www.sec.gov/Archives/edgar/data/312070/000148105722000026/form424b2.htm
2579 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Jan-6-2025 12/30/21 01/05/22 01/06/25 06748A648 US06748A6486 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010322000111/dp164632_424b2-4377ms.htm
2580 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CTGNT INC AUTO-CALLABLE)  Jan-5-2024 12/30/21 01/05/22 01/05/24 06748WZ48 US06748WZ488 101.1650% https://www.sec.gov/Archives/edgar/data/312070/000095010322000113/dp164631_424b2-4376ms.htm
2581 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Jan-6-2025 12/30/21 01/05/22 01/06/25 06748A630 US06748A6304 99.7400% https://www.sec.gov/Archives/edgar/data/312070/000095010322000114/dp164633_424b2-4378ms.htm
2582 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Jan-6-2025 12/31/21 01/05/22 01/06/25 06748WYJ6 US06748WYJ60 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105722000043/form424b2.htm
2583 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Jan-6-2025 12/31/21 01/05/22 01/06/25 06748WZ55 US06748WZ553 93.7275% https://www.sec.gov/Archives/edgar/data/312070/000148105722000044/form424b2.htm
2584 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CONTINGENT COUPON NT)  Jan-6-2023 01/03/22 01/06/22 01/06/23 06748WZ30 US06748WZ306 100.1700% https://www.sec.gov/Archives/edgar/data/312070/000148105722000068/form424b2.htm
2585 GLOBAL MTN FLTG RT SER A INDEX-LINKED (AUTOCALL CTGNT CPN NT)  Jan-8-2024 01/03/22 01/06/22 01/08/24 06748X2W0 US06748X2W01 97.7242% https://www.sec.gov/Archives/edgar/data/312070/000148105722000069/form424b2.htm
2586 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Jan-9-2025 01/05/22 01/10/22 01/09/25 06748WZ63 US06748WZ637 100.8950% https://www.sec.gov/Archives/edgar/data/312070/000148105722000095/form424b2.htm
2587 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Jan-9-2023 01/06/22 01/11/22 01/09/23 06741WR69 US06741WR696 90.6036% https://www.sec.gov/Archives/edgar/data/312070/000148105722000117/form424b2.htm
2588 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Jan-10-2025 01/07/22 01/12/22 01/10/25 06748A622 US06748A6221 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010322000411/dp164995_424b2-4386ms.htm
2589 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Jan-10-2025 01/07/22 01/12/22 01/10/25 06748X3S8 US06748X3S89 97.7700% https://www.sec.gov/Archives/edgar/data/312070/000148105722000133/form424b2.htm
2590 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (TRGR AUTOCAL CTGT YIELD)  Jan-10-2025 01/07/22 01/12/22 01/10/25 06748A515 US06748A5157 99.4700% https://www.sec.gov/Archives/edgar/data/312070/000095010322000417/dp164992_424b2-4394ubs.htm
2591 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (TRGR AUTOCAL CTGT YIELD)  Jan-10-2025 01/07/22 01/12/22 01/10/25 06748A580 US06748A5801 98.7550% https://www.sec.gov/Archives/edgar/data/312070/000095010322000412/dp165000_424b2-4388ubs.htm
2592 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Jan-10-2025 01/07/22 01/12/22 01/10/25 06748A614 US06748A6148 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010322000419/dp164994_424b2-4385ms.htm
2593 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Jan-10-2025 01/07/22 01/12/22 01/10/25 06748X4G3 US06748X4G33 97.3700% https://www.sec.gov/Archives/edgar/data/312070/000148105722000130/form424b2.htm
2594 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (TRGR AUTOCAL CTGT YIELD)  Jan-10-2025 01/07/22 01/12/22 01/10/25 06748A499 US06748A4994 98.4700% https://www.sec.gov/Archives/edgar/data/312070/000095010322000413/dp164991_424b2-4395ubs.htm
2595 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Jan-12-2023 01/07/22 01/12/22 01/12/23 06741WR77 US06741WR779 88.1036% https://www.sec.gov/Archives/edgar/data/312070/000148105722000129/form424b2.htm
2596 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CONTINGENT CPN)  Jan-10-2025 01/07/22 01/12/22 01/10/25 06748X2V2 US06748X2V28 96.4367% https://www.sec.gov/Archives/edgar/data/312070/000148105722000135/form424b2.htm
2597 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Jan-9-2025 01/07/22 01/12/22 01/09/25 06741WR85 US06741WR852 98.2700% https://www.sec.gov/Archives/edgar/data/312070/000148105722000134/form424b2.htm
2598 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Jan-10-2025 01/07/22 01/12/22 01/10/25 06748X4H1 US06748X4H16 97.2200% https://www.sec.gov/Archives/edgar/data/312070/000148105722000131/form424b2.htm
2599 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Jan-10-2025 01/07/22 01/12/22 01/10/25 06748X4F5 US06748X4F59 94.5200% https://www.sec.gov/Archives/edgar/data/312070/000148105722000132/form424b2.htm
2600 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Jan-9-2025 01/07/22 01/12/22 01/09/25 06748X4Q1 US06748X4Q15 96.3120% https://www.sec.gov/Archives/edgar/data/312070/000148105722000139/form424b2.htm
2601 GLOBAL MTN ZERO CPN SER A EQUITY-LINKED (DIGITAL NT) 0.000 Jul-12-2023 01/07/22 01/12/22 07/12/23 06748X4B4 US06748X4B46 102.7700% https://www.sec.gov/Archives/edgar/data/312070/000148105722000523/form424b2.htm
2602 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (TRGR AUTOCAL CTGT YIELD)  Jan-15-2025 01/10/22 01/13/22 01/15/25 06748A473 US06748A4739 98.1450% https://www.sec.gov/Archives/edgar/data/312070/000095010322000475/dp165051_424b2-4397ubs.htm
2603 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (TRGR AUTOCAL CTGT YIELD)  Jan-15-2025 01/10/22 01/12/22 01/15/25 06748A572 US06748A5728 98.3700% https://www.sec.gov/Archives/edgar/data/312070/000095010322000437/dp165020_424b2-4389ubs.htm
2604 GLOBAL MTN FLTG RT SER A INDEX-LINKED (TRGGR CALL CTGNT YIELD)  Jan-15-2025 01/10/22 01/13/22 01/15/25 06748A481 US06748A4812 97.4950% https://www.sec.gov/Archives/edgar/data/312070/000095010322000479/dp165041_424b2-4396ubs.htm
2605 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CTGNT CPN NT)  Jan-11-2024 01/10/22 01/13/22 01/11/24 06748X4T5 US06748X4T53 96.9700% https://www.sec.gov/Archives/edgar/data/312070/000148105722000156/form424b2.htm
2606 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Jan-15-2025 01/11/22 01/14/22 01/15/25 06748X5C1 US06748X5C10 97.5700% https://www.sec.gov/Archives/edgar/data/312070/000148105722000167/form424b2.htm
2607 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Jan-15-2025 01/11/22 01/14/22 01/15/25 06748X4R9 US06748X4R97 98.8450% https://www.sec.gov/Archives/edgar/data/312070/000148105722000165/form424b2.htm
2608 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Jul-16-2024 01/11/22 01/14/22 07/16/24 06748X4M0 US06748X4M01 99.6450% https://www.sec.gov/Archives/edgar/data/312070/000148105722000166/form424b2.htm
2609 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Jan-16-2025 01/11/22 01/14/22 01/16/25 06748X4D0 US06748X4D02 99.3450% https://www.sec.gov/Archives/edgar/data/312070/000148105722000168/form424b2.htm
2610 GLOBAL MTN FLTG RT SER A INDEX-LINKED (AUTOCALLABLE CTGNT CPN)  Jan-16-2024 01/11/22 01/14/22 01/16/24 06748X4X6 US06748X4X65 98.9450% https://www.sec.gov/Archives/edgar/data/312070/000148105722000172/form424b2.htm
2611 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CTGNT INC AUTO-CALLABLE)  Jan-18-2024 01/12/22 01/18/22 01/18/24 06748X5D9 US06748X5D92 100.4575% https://www.sec.gov/Archives/edgar/data/312070/000095010322000590/dp165149_424b2-4399ms.htm
2612 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Jan-16-2025 01/12/22 01/18/22 01/16/25 06748X4J7 US06748X4J71 100.1450% https://www.sec.gov/Archives/edgar/data/312070/000148105722000186/form424b2.htm
2613 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Jan-16-2025 01/12/22 01/18/22 01/16/25 06748X3Z2 US06748X3Z23 98.3950% https://www.sec.gov/Archives/edgar/data/312070/000148105722000188/form424b2.htm
2614 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Jul-17-2023 01/12/22 01/18/22 07/17/23 06741WR93 US06741WR936 102.7700% https://www.sec.gov/Archives/edgar/data/312070/000148105722000189/form424b2.htm
2615 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CONTINGENT CPN)  Jan-17-2023 01/12/22 01/18/22 01/17/23 06748X5M9 US06748X5M91 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105722000183/form424b2.htm
2616 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Jan-16-2025 01/12/22 01/18/22 01/16/25 06748X3Y5 US06748X3Y57 100.2700% https://www.sec.gov/Archives/edgar/data/312070/000148105722000187/form424b2.htm
2617 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Jan-21-2025 01/12/22 01/18/22 01/21/25 06741WS35 US06741WS355 99.2700% https://www.sec.gov/Archives/edgar/data/312070/000148105722000190/form424b2.htm
2618 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Jul-17-2024 01/12/22 01/18/22 07/17/24 06748X4Y4 US06748X4Y49 97.5200% https://www.sec.gov/Archives/edgar/data/312070/000148105722000185/form424b2.htm
2619 GLOBAL MTN ZERO CPN SER A INDEX-LINKED 0.000 Jan-15-2027 01/12/22 01/18/22 01/15/27 06748X4K4 US06748X4K45 102.7700% https://www.sec.gov/Archives/edgar/data/312070/000148105722000184/form424b2.htm
2620 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK) 0.000 Dec-18-2023 01/13/22 01/19/22 12/18/23 06748X5V9 US06748X5V90 102.7700% https://www.sec.gov/Archives/edgar/data/0000312070/000148105722000203/form424b2.htm
2621 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BARRIER SUPERTRACK) 0.000 Jan-16-2025 01/13/22 01/19/22 01/16/25 06748X4U2 US06748X4U27 102.7700% https://www.sec.gov/Archives/edgar/data/312070/000148105722000204/form424b2.htm
2622 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Jan-19-2024 01/13/22 01/19/22 01/19/24 06748X4P3 US06748X4P32 90.4617% https://www.sec.gov/Archives/edgar/data/312070/000148105722000205/form424b2.htm
2623 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (AUTOCALL CTGNT CPN NT)  Jan-16-2025 01/13/22 01/19/22 01/16/25 06741WS43 US06741WS439 98.2700% https://www.sec.gov/Archives/edgar/data/312070/000148105722000202/form424b2.htm
2624 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (AUTOCAL MKT-LNK STEP UP) 0.000 Jan-28-2028 01/13/22 01/21/22 01/28/28 06748A762 US06748A7625 102.7700% https://www.sec.gov/Archives/edgar/data/312070/000095010322000661/dp165235_424b2-4366baml.htm
2625 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (AUTOCAL MKT-LINK STEPUP) 0.000 Jan-26-2024 01/13/22 01/21/22 01/26/24 06748A663 US06748A6635 102.7700% https://www.sec.gov/Archives/edgar/data/312070/000095010322000656/dp165238_424b2-4375baml.htm
2626 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Jan-17-2025 01/14/22 01/20/22 01/17/25 06748A549 US06748A5496 97.3450% https://www.sec.gov/Archives/edgar/data/312070/000095010322000742/dp165256_424b2-4391ms.htm
2627 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Jan-17-2025 01/14/22 01/20/22 01/17/25 06748A523 US06748A5231 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010322000729/dp165258_424b2-4392ms.htm
2628 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Jan-17-2025 01/14/22 01/20/22 01/17/25 06748A531 US06748A5314 100.6700% https://www.sec.gov/Archives/edgar/data/312070/000095010322000728/dp165257_424b2-4390ms.htm
2629 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Jan-17-2025 01/14/22 01/20/22 01/17/25 06748X5A5 US06748X5A53 97.0825% https://www.sec.gov/Archives/edgar/data/312070/000148105722000219/form424b2.htm
2630 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Jan-17-2025 01/14/22 01/20/22 01/17/25 06748X2B6 US06748X2B63 95.2700% https://www.sec.gov/Archives/edgar/data/312070/000148105722000211/form424b2.htm
2631 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Jan-17-2025 01/14/22 01/20/22 01/17/25 06748X5H0 US06748X5H07 99.5700% https://www.sec.gov/Archives/edgar/data/312070/000148105722000222/form424b2.htm
2632 Opportunities in U.S. Equities PLUS Based on the Value of the S&P 500® Index May-3-2023 01/14/22 01/20/22 05/03/23 06748A598 US06748A5983 102.7700% https://www.sec.gov/Archives/edgar/data/312070/000095010322000730/dp165253_424b2-4387ms.htm
2633 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Jan-19-2027 01/14/22 01/20/22 01/19/27 06748X4S7 US06748X4S70 99.2700% https://www.sec.gov/Archives/edgar/data/312070/000148105722000209/form424b2.htm
2634 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK) 0.000 Feb-17-2023 01/14/22 01/20/22 02/17/23 06748X4W8 US06748X4W82 102.7700% https://www.sec.gov/Archives/edgar/data/312070/000148105722000216/form424b2.htm
2635 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Jan-21-2025 01/14/22 01/20/22 01/21/25 06748X5F4 US06748X5F41 98.2200% https://www.sec.gov/Archives/edgar/data/312070/000148105722000221/form424b2.htm
2636 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Oct-17-2024 01/14/22 01/20/22 10/17/24 06748X4Z1 US06748X4Z14 100.1950% https://www.sec.gov/Archives/edgar/data/312070/000148105722000218/form424b2.htm
2637 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CTGNT CPN NT)  Jan-19-2024 01/14/22 01/20/22 01/19/24 06748X5E7 US06748X5E75 102.7700% https://www.sec.gov/Archives/edgar/data/312070/000148105722000220/form424b2.htm
2638 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Jan-17-2025 01/14/22 01/20/22 01/17/25 06748X5W7 US06748X5W73 100.8700% https://www.sec.gov/Archives/edgar/data/312070/000148105722000215/form424b2.htm
2639 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Jan-17-2025 01/14/22 01/20/22 01/17/25 06748X5X5 US06748X5X56 99.8366% https://www.sec.gov/Archives/edgar/data/312070/000148105722000217/form424b2.htm
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2640 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Jan-19-2024 01/14/22 01/20/22 01/19/24 06741WS50 US06741WS504 91.9494% https://www.sec.gov/Archives/edgar/data/312070/000148105722000223/form424b2.htm
2641 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Jan-17-2025 01/14/22 01/20/22 01/17/25 06748X4C2 US06748X4C29 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105722000212/form424b2.htm
2642 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Jan-19-2024 01/14/22 01/20/22 01/19/24 06748X4E8 US06748X4E84 99.1300% https://www.sec.gov/Archives/edgar/data/312070/000148105722000214/form424b2.htm
2643 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Jan-17-2025 01/14/22 01/20/22 01/17/25 06748X2A8 US06748X2A80 97.7700% https://www.sec.gov/Archives/edgar/data/312070/000148105722000210/form424b2.htm
2644 GLBL EQTY 01/14/22 01/20/22 01/19/24 06748X3T6 US06748X3T62 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000148105722000213/form424b2.htm
2645 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (TRIGGER GEARS) 0.000 Jan-20-2032 01/14/22 01/20/22 01/20/32 06748A424 US06748A4242 102.7700% https://www.sec.gov/Archives/edgar/data/312070/000095010322000709/dp165261_424b2-4402ubs.htm
2646 GLOBAL MTN FLTG RT SER A INDEX-LINKED (TRGGR CALL CTGNT YIELD)  Apr-23-2024 01/18/22 01/21/22 04/23/24 06748A390 US06748A3905 98.0950% https://www.sec.gov/Archives/edgar/data/312070/000095010322000802/dp165349_424b2-4404ubs.htm
2647 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Jan-24-2025 01/18/22 01/21/22 01/24/25 06748X5B3 US06748X5B37 96.6450% https://www.sec.gov/Archives/edgar/data/312070/000148105722000242/form424b2.htm
2648 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Jan-22-2027 01/19/22 01/24/22 01/22/27 06748X5K3 US06748X5K36 99.1244% https://www.sec.gov/Archives/edgar/data/312070/000148105722000253/form424b2.htm
2649 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Jan-24-2025 01/19/22 01/24/22 01/24/25 06748X6A4 US06748X6A45 98.2700% https://www.sec.gov/Archives/edgar/data/312070/000148105722000254/form424b2.htm
2650 GLOBAL MTN FLTG RT SER A INDEX-LINKED (AUTOCALLABLE CTGNT CPN)  Jan-17-2025 01/19/22 01/24/22 01/17/25 06748X6K2 US06748X6K27 99.2700% https://www.sec.gov/Archives/edgar/data/312070/000148105722000255/form424b2.htm
2651 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Jan-24-2025 01/20/22 01/25/22 01/24/25 06748X7A3 US06748X7A36 96.6450% https://www.sec.gov/Archives/edgar/data/312070/000148105722000281/form424b2.htm
2652 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Jan-24-2025 01/20/22 01/25/22 01/24/25 06748X7B1 US06748X7B19 99.3450% https://www.sec.gov/Archives/edgar/data/312070/000148105722000291/form424b2.htm
2653 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Oct-25-2023 01/20/22 01/25/22 10/25/23 06748X5T4 US06748X5T45 97.6660% https://www.sec.gov/Archives/edgar/data/312070/000148105722000278/form424b2.htm
2654 GLOBAL MTN SER A INDEX-LINKED (AUTOCALLABLE NT) 5.800 Jan-27-2023 01/20/22 01/27/22 01/27/23 06748X6P1 US06748X6P14 99.8700% https://www.sec.gov/Archives/edgar/data/312070/000148105722000292/form424b2.htm
2655 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (AUTOCAL MKT-LINK STEPUP) 0.000 Jan-28-2027 01/20/22 01/27/22 01/28/27 06748A465 US06748A4655 102.7700% https://www.sec.gov/Archives/edgar/data/312070/000095010322002633/dp167247_424b2-4398baml.htm
2656 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CTGNT INC AUTO-CALLABLE)  Jan-25-2024 01/21/22 01/26/22 01/25/24 06748X5S6 US06748X5S61 99.0950% https://www.sec.gov/Archives/edgar/data/312070/000095010322001167/dp165631_424b2-4401ms.htm
2657 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Jan-24-2025 01/21/22 01/26/22 01/24/25 06748X6L0 US06748X6L00 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105722000332/form424b2.htm
2658 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Jan-24-2025 01/21/22 01/26/22 01/24/25 06748X6N6 US06748X6N65 97.7700% https://www.sec.gov/Archives/edgar/data/312070/000148105722000338/form424b2.htm
2659 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BARRIER SUPERTRACK NT) 0.000 Jan-26-2027 01/21/22 01/26/22 01/26/27 06748X3C3 US06748X3C38 102.7700% https://www.sec.gov/Archives/edgar/data/312070/000148105722000352/form424b2.htm
2660 GLOBAL MTN FLTG RT SER A INDEX-LINKED (AUTOCALLABLE CTGNT CPN)  Jan-25-2024 01/21/22 01/26/22 01/25/24 06748X6Z9 US06748X6Z95 97.1119% https://www.sec.gov/Archives/edgar/data/312070/000148105722000336/form424b2.htm
2661 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CONTINGENT CPN)  Jan-24-2025 01/21/22 01/26/22 01/24/25 06748X2X8 US06748X2X83 99.0200% https://www.sec.gov/Archives/edgar/data/312070/000148105722000326/form424b2.htm
2662 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CTGNT CPN NT)  Jan-24-2025 01/21/22 01/26/22 01/24/25 06748X2Y6 US06748X2Y66 98.1450% https://www.sec.gov/Archives/edgar/data/312070/000148105722000325/form424b2.htm
2663 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Jan-25-2024 01/21/22 01/26/22 01/25/24 06741WS68 US06741WS686 87.6913% https://www.sec.gov/Archives/edgar/data/312070/000148105722000335/form424b2.htm
2664 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Apr-26-2023 01/21/22 01/26/22 04/26/23 06748X5J6 US06748X5J62 95.4783% https://www.sec.gov/Archives/edgar/data/312070/000148105722000344/form424b2.htm
2665 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Jan-24-2025 01/21/22 01/26/22 01/24/25 06748X7D7 US06748X7D74 99.6450% https://www.sec.gov/Archives/edgar/data/312070/000148105722000337/form424b2.htm
2666 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Jul-26-2023 01/21/22 01/26/22 07/26/23 06748X7F2 US06748X7F23 95.4788% https://www.sec.gov/Archives/edgar/data/312070/000148105722000339/form424b2.htm
2667 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK NT) 0.000 Feb-24-2023 01/21/22 01/26/22 02/24/23 06748X5L1 US06748X5L19 102.7700% https://www.sec.gov/Archives/edgar/data/312070/000148105722000329/form424b2.htm
2668 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Jan-26-2026 01/21/22 01/26/22 01/26/26 06748X5U1 US06748X5U18 100.7700% https://www.sec.gov/Archives/edgar/data/312070/000148105722000340/form424b2.htm
2669 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BARRIER SUPERTRACK) 0.000 Jan-26-2028 01/21/22 01/26/22 01/26/28 06748X3B5 US06748X3B54 102.7700% https://www.sec.gov/Archives/edgar/data/312070/000148105722000327/form424b2.htm
2670 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Jan-24-2025 01/21/22 01/26/22 01/24/25 06748X6J5 US06748X6J53 100.9950% https://www.sec.gov/Archives/edgar/data/312070/000148105722000331/form424b2.htm
2671 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CONTINGENT CPN)  Jan-24-2025 01/21/22 01/26/22 01/24/25 06748X5Z0 US06748X5Z05 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105722000330/form424b2.htm
2672 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK) 0.000 Jul-25-2024 01/21/22 01/26/22 07/25/24 06748X3G4 US06748X3G42 102.7700% https://www.sec.gov/Archives/edgar/data/312070/000148105722000349/form424b2.htm
2673 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK NT) 0.000 Jan-25-2024 01/21/22 01/26/22 01/25/24 06748X3H2 US06748X3H25 102.7700% https://www.sec.gov/Archives/edgar/data/312070/000148105722000333/form424b2.htm
2674 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (CAPPED GEARS) 0.000 Mar-24-2023 01/21/22 01/26/22 03/24/23 06748A358 US06748A3582 102.7700% https://www.sec.gov/Archives/edgar/data/312070/000095010322001118/dp165635_424b2-4409ubs.htm
2675 GLOBAL MTN ZERO CPN SER A INDEX-LINKED 0.000 Jan-26-2027 01/21/22 01/26/22 01/26/27 06748X2Z3 US06748X2Z32 102.7700% https://www.sec.gov/Archives/edgar/data/312070/000148105722000398/form424b2.htm
2676 GLOBAL MTN ZERO CPN SER A INDEX-LINKED 0.000 Jan-25-2029 01/21/22 01/26/22 01/25/29 06748X3A7 US06748X3A71 102.7700% https://www.sec.gov/Archives/edgar/data/312070/000148105722000343/form424b2.htm
2677 GLOBAL MTN FLTG RT SER A INDEX-LINKED (TRGGR CALL CTGNT YIELD)  Oct-29-2024 01/24/22 01/27/22 10/29/24 06748A325 US06748A3251 96.6200% https://www.sec.gov/Archives/edgar/data/312070/000095010322001262/dp165812_424b2-4416ubs.htm
2678 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (TRGR AUTOCAL CTGT YIELD)  Jan-25-2024 01/24/22 01/27/22 01/25/24 06748A317 US06748A3178 98.1950% https://www.sec.gov/Archives/edgar/data/312070/000095010322001258/dp165827_424b2-4415ubs.htm
2679 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK NT) 0.000 Feb-2-2023 01/24/22 01/27/22 02/02/23 06748XA50 US06748XA505 102.7700% https://www.sec.gov/Archives/edgar/data/312070/000148105722000376/form424b2.htm
2680 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Jan-29-2025 01/24/22 01/27/22 01/29/25 06748X5Y3 US06748X5Y30 96.7908% https://www.sec.gov/Archives/edgar/data/312070/000148105722000379/form424b2.htm
2681 GLOBAL MTN FLTG RT SER A INDEX-LINKED (BUFFERED CALLABLE NT)  Jan-24-2025 01/24/22 01/27/22 01/24/25 06748XA84 US06748XA844 99.5619% https://www.sec.gov/Archives/edgar/data/312070/000148105722000378/form424b2.htm
2682 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Jan-24-2025 01/24/22 01/27/22 01/24/25 06741WS76 US06741WS769 99.1450% https://www.sec.gov/Archives/edgar/data/312070/000148105722000380/form424b2.htm
2683 GLOBAL MTN FLTG RT SER A INDEX-LINKED (TRIGGER CALL CTGNT YIELD)  Jan-30-2025 01/25/22 01/28/22 01/30/25 06748A283 US06748A2832 96.1900% https://www.sec.gov/Archives/edgar/data/312070/000095010322001337/dp165911_424b2-4419ubs.htm
2684 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (AUTOCALL CTGNT INT NT)  Jan-27-2023 01/25/22 01/28/22 01/27/23 06748XAG6 US06748XAG60 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010322001339/dp165914_424b2-4421jpm.htm
2685 GLOBAL MTN FLTG RT SER A INDEX-LINKED (TRIGGER CALL CTGNT YIELD)  Jul-29-2025 01/25/22 01/28/22 07/29/25 06748A267 US06748A2675 97.4700% https://www.sec.gov/Archives/edgar/data/312070/000095010322001341/dp165926_424b2-4420ubs.htm
2686 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Jan-29-2025 01/25/22 01/28/22 01/29/25 06748XAP6 US06748XAP69 99.0950% https://www.sec.gov/Archives/edgar/data/312070/000148105722000393/form424b2.htm
2687 GLOBAL MTN FLTG RT SER A INDEX-LINKED (TRGR AUTOCAL CTGT YIELD)  Jan-29-2024 01/25/22 01/28/22 01/29/24 06748A259 US06748A2592 98.7200% https://www.sec.gov/Archives/edgar/data/312070/000095010322001338/dp165935_424b2-4423ubs.htm
2688 GLOBAL MTN FLTG RT SER A INDEX-LINKED (MARKET LINKED SEC)  Jan-29-2026 01/25/22 01/28/22 01/29/26 06748X7C9 US06748X7C91 98.7150% https://www.sec.gov/Archives/edgar/data/312070/000095010322001336/dp165915_424b2-4411wfps.htm
2689 GLOBAL MTN FLTG RT SER A INDEX-LINKED (TRGGR CALL CTGNT YIELD)  Jul-27-2023 01/25/22 01/28/22 07/27/23 06748A275 US06748A2758 97.1200% https://www.sec.gov/Archives/edgar/data/312070/000095010322001340/dp165922_424b2-4418ubs.htm
2690 GLOBAL MTN FLTG RT SER A INDEX-LINKED (TRGGR CALL CTGNT YIELD)  Jul-29-2025 01/25/22 01/28/22 07/29/25 06748A291 US06748A2915 98.2700% https://www.sec.gov/Archives/edgar/data/312070/000095010322001343/dp165927_424b2-4422ubs.htm
2691 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Jan-29-2025 01/25/22 01/28/22 01/29/25 06748XAN1 US06748XAN12 95.6450% https://www.sec.gov/Archives/edgar/data/312070/000148105722000391/form424b2.htm
2692 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Jan-29-2024 01/25/22 01/28/22 01/29/24 06741WS84 US06741WS843 97.7700% https://www.sec.gov/Archives/edgar/data/312070/000148105722000396/form424b2.htm
2693 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Jul-28-2023 01/25/22 01/28/22 07/28/23 06748XAJ0 US06748XAJ00 102.7700% https://www.sec.gov/Archives/edgar/data/312070/000148105722000394/form424b2.htm
2694 6.5yNC1y Fixed Callable 01/25/22 01/28/22 07/28/28 06748X4A6 US06748X4A62 101.7700% https://www.sec.gov/Archives/edgar/data/0000312070/000148105722000397/form424b2.htm
2695 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT INT NT)  Jan-29-2024 01/26/22 01/28/22 01/29/24 06748XB26 US06748XB263 99.1200% https://www.sec.gov/Archives/edgar/data/312070/000095010322001347/dp165986_424b2-4424jpm.htm
2696 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Jan-31-2024 01/26/22 01/28/22 01/31/24 06748XAC5 US06748XAC56 98.4700% https://www.sec.gov/Archives/edgar/data/312070/000148105722000400/form424b2.htm
2697 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CTGNT INC AUTO-CALLABLE)  Jan-31-2024 01/26/22 01/31/22 01/31/24 06748XA35 US06748XA356 98.0950% https://www.sec.gov/Archives/edgar/data/312070/000095010322001462/dp166028_424b2-4414ms.htm
2698 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Jan-30-2025 01/26/22 01/31/22 01/30/25 06748WZ71 US06748WZ710 99.6450% https://www.sec.gov/Archives/edgar/data/312070/000148105722000426/form424b2.htm
2699 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (CAPPED BUFFER GEARS) 0.000 Mar-30-2023 01/26/22 01/31/22 03/30/23 06748A226 US06748A2261 102.7700% https://www.sec.gov/Archives/edgar/data/312070/000095010322001453/dp166027_424b2-4426ubs.htm
2700 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Oct-29-2026 01/26/22 01/31/22 10/29/26 06748XA27 US06748XA273 97.7700% https://www.sec.gov/Archives/edgar/data/312070/000148105722000460/form424b2.htm
2701 GLOBAL MTN FLTG RT SER A INDEX-LINKED (TRGR AUTOCAL CTGT YIELD)  Jan-28-2027 01/26/22 01/31/22 01/28/27 06748A234 US06748A2345 97.7700% https://www.sec.gov/Archives/edgar/data/312070/000095010322001452/dp166079_424b2-4425ubs.htm
2702 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Jan-30-2025 01/26/22 01/31/22 01/30/25 06748X6Y2 US06748X6Y21 98.0200% https://www.sec.gov/Archives/edgar/data/312070/000148105722000456/form424b2.htm
2703 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Oct-31-2023 01/26/22 01/31/22 10/31/23 06748X3L3 US06748X3L37 97.9575% https://www.sec.gov/Archives/edgar/data/312070/000148105722000445/form424b2.htm
2704 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Jul-31-2023 01/26/22 01/31/22 07/31/23 06748X3P4 US06748X3P41 99.1244% https://www.sec.gov/Archives/edgar/data/312070/000148105722000450/form424b2.htm
2705 GLOBAL MTN ZERO CPN SER A EQUITY-LINKED (BARRIER SUPERTRACK NT) 0.000 Jan-29-2027 01/26/22 01/31/22 01/29/27 06748X4N8 US06748X4N83 102.7700% https://www.sec.gov/Archives/edgar/data/312070/000148105722000473/form424b2.htm
2706 GLOBAL MTN FLTG RT SER A INDEX-LINKED (BUFF AUTOCALL CTGNT CPN)  Jan-30-2025 01/26/22 01/31/22 01/30/25 06748X3U3 US06748X3U36 99.9994% https://www.sec.gov/Archives/edgar/data/312070/000148105722000453/form424b2.htm
2707 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK NT) 0.000 Jul-31-2023 01/26/22 01/31/22 07/31/23 06748X2J9 US06748X2J99 102.7700% https://www.sec.gov/Archives/edgar/data/312070/000148105722000444/form424b2.htm
2708 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Oct-31-2024 01/26/22 01/31/22 10/31/24 06748X2H3 US06748X2H34 100.2700% https://www.sec.gov/Archives/edgar/data/312070/000148105722000432/form424b2.htm
2709 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Oct-31-2023 01/26/22 01/31/22 10/31/23 06748X2Q3 US06748X2Q33 98.9788% https://www.sec.gov/Archives/edgar/data/312070/000148105722000438/form424b2.htm
2710 GLOBAL MTN FLTG RT SER A INDEX-LINKED (BUFF AUTOCALL CTGNT CPN)  Jan-30-2025 01/26/22 01/31/22 01/30/25 06748X6H9 US06748X6H97 99.8950% https://www.sec.gov/Archives/edgar/data/312070/000148105722000449/form424b2.htm
2711 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CTGNT CPN NT)  Oct-31-2023 01/26/22 01/31/22 10/31/23 06748X2C4 US06748X2C47 98.5406% https://www.sec.gov/Archives/edgar/data/312070/000148105722000434/form424b2.htm
2712 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Jan-29-2027 01/26/22 01/31/22 01/29/27 06748X4V0 US06748X4V00 98.6450% https://www.sec.gov/Archives/edgar/data/312070/000148105722000446/form424b2.htm
2713 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK NT) 0.000 Jan-29-2027 01/26/22 01/31/22 01/29/27 06748X3V1 US06748X3V19 102.7700% https://www.sec.gov/Archives/edgar/data/312070/000148105722000455/form424b2.htm
2714 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BARRIER SUPERTRACK NT) 0.000 Jan-29-2027 01/26/22 01/31/22 01/29/27 06748WZQ9 US06748WZQ94 102.7700% https://www.sec.gov/Archives/edgar/data/312070/000148105722000439/form424b2.htm
2715 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Oct-31-2024 01/26/22 01/31/22 10/31/24 06748X2D2 US06748X2D20 99.6450% https://www.sec.gov/Archives/edgar/data/312070/000148105722000436/form424b2.htm
2716 GLOBAL MTN ZERO CPN SER G INDEX-LINKED (BUFFERED SUPERTRACK NT) 0.000 Jan-29-2027 01/26/22 01/31/22 01/29/27 06748WZE6 US06748WZE64 102.7700% https://www.sec.gov/Archives/edgar/data/312070/000148105722000468/form424b2.htm
2717 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Jan-30-2025 01/26/22 01/31/22 01/30/25 06748X6T3 US06748X6T36 96.3538% https://www.sec.gov/Archives/edgar/data/312070/000148105722000458/form424b2.htm
2718 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK NT) 0.000 Jan-29-2026 01/26/22 01/31/22 01/29/26 06748X3F6 US06748X3F68 102.7700% https://www.sec.gov/Archives/edgar/data/312070/000148105722000433/form424b2.htm
2719 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BARRIER SUPERTRACK NT) 0.000 Jan-29-2026 01/26/22 01/31/22 01/29/26 06748X2K6 US06748X2K62 102.7700% https://www.sec.gov/Archives/edgar/data/312070/000148105722000442/form424b2.htm
2720 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Oct-31-2023 01/26/22 01/31/22 10/31/23 06748X3K5 US06748X3K53 98.9788% https://www.sec.gov/Archives/edgar/data/312070/000148105722000443/form424b2.htm
2721 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BARRIER SUPERTRACK NT) 0.000 Jan-29-2027 01/26/22 01/31/22 01/29/27 06748X2N0 US06748X2N02 102.7700% https://www.sec.gov/Archives/edgar/data/312070/000148105722000441/form424b2.htm
2722 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK NT) 0.000 Jan-29-2027 01/26/22 01/31/22 01/29/27 06748X3X7 US06748X3X74 102.7700% https://www.sec.gov/Archives/edgar/data/312070/000148105722000461/form424b2.htm
2723 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Oct-30-2026 01/26/22 01/31/22 10/30/26 06748X5N7 US06748X5N74 99.5200% https://www.sec.gov/Archives/edgar/data/312070/000148105722000447/form424b2.htm
2724 3.5yNC6m Fixed Callable 01/26/22 01/28/22 07/28/25 06748X4L2 US06748X4L28 102.0200% https://www.sec.gov/Archives/edgar/data/0000312070/000148105722000399/form424b2.htm
2725 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (TRGR AUTOCAL CTGT YIELD)  Jan-29-2025 01/26/22 01/31/22 01/29/25 06748A242 US06748A2428 99.8700% https://www.sec.gov/Archives/edgar/data/312070/000095010322001451/dp166080_424b2-4417ubs.htm
2726 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED DIGITAL NT) 0.000 Jan-30-2025 01/26/22 01/31/22 01/30/25 06748WZA4 US06748WZA43 102.7700% https://www.sec.gov/Archives/edgar/data/312070/000148105722000429/form424b2.htm
2727 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED NT) 0.000 Jan-29-2027 01/26/22 01/31/22 01/29/27 06748WZB2 US06748WZB26 102.7700% https://www.sec.gov/Archives/edgar/data/312070/000148105722000424/form424b2.htm
2728 GLOBAL MTN SER A INDEX-LINKED (BUFFERED NT) 3.300 Jan-30-2025 01/26/22 01/31/22 01/30/25 06748WZC0 US06748WZC09 101.1200% https://www.sec.gov/Archives/edgar/data/312070/000148105722000435/form424b2.htm
2729 GLOBAL MTN SER A INDEX-LINKED (BARRIER NT) 4.350 Jan-30-2025 01/26/22 01/31/22 01/30/25 06748WZD8 US06748WZD81 100.5950% https://www.sec.gov/Archives/edgar/data/312070/000148105722000437/form424b2.htm
2730 GLOBAL MTN ZERO CPN SER A INDEX-LINKED 0.000 Jan-25-2029 01/26/22 01/31/22 01/25/29 06748X3D1 US06748X3D11 102.7700% https://www.sec.gov/Archives/edgar/data/312070/000148105722000440/form424b2.htm
2731 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Jan-30-2025 01/27/22 01/31/22 01/30/25 06748XBE0 US06748XBE04 102.7700% https://www.sec.gov/Archives/edgar/data/312070/000148105722000484/form424b2.htm
2732 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BARRIER SUPERTRACK NT) 0.000 Jan-29-2027 01/27/22 01/31/22 01/29/27 06748XAF8 US06748XAF87 102.7700% https://www.sec.gov/Archives/edgar/data/312070/000148105722000485/form424b2.htm
2733 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Jan-30-2025 01/27/22 01/31/22 01/30/25 06748X6F3 US06748X6F32 91.1031% https://www.sec.gov/Archives/edgar/data/312070/000148105722000480/form424b2.htm
2734 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Jan-30-2025 01/27/22 01/31/22 01/30/25 06748X6G1 US06748X6G15 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105722000486/form424b2.htm
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2735 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Feb-1-2024 01/27/22 02/01/22 02/01/24 06748XAT8 US06748XAT81 98.2200% https://www.sec.gov/Archives/edgar/data/312070/000148105722000512/form424b2.htm
2736 GLOBAL MTN FLTG RT SER A INDEX-LINKED (BUFFERED AUTOCALLABLE NT)  Feb-1-2027 01/27/22 02/01/22 02/01/27 06748XBH3 US06748XBH35 99.3575% https://www.sec.gov/Archives/edgar/data/312070/000148105722000515/form424b2.htm
2737 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Jan-30-2025 01/27/22 02/01/22 01/30/25 06748X7H8 US06748X7H88 98.7700% https://www.sec.gov/Archives/edgar/data/312070/000148105722000517/form424b2.htm
2738 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Jan-31-2024 01/27/22 02/02/22 01/31/24 06748XAQ4 US06748XAQ43 96.2700% https://www.sec.gov/Archives/edgar/data/312070/000148105722000511/form424b2.htm
2739 3yNC6m Fixed Callable 01/27/22 01/31/22 01/31/25 06748X7L9 US06748X7L90 102.0200% https://www.sec.gov/Archives/edgar/data/0000312070/000148105722000459/form424b2.htm
2740 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (ACCELERATED RETURN NT) 0.000 Mar-31-2023 01/27/22 02/03/22 03/31/23 06748A697 US06748A6973 102.7700% https://www.sec.gov/Archives/edgar/data/312070/000095010322001667/dp166292_424b2-4371baml.htm
2741 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (AUTOCAL MKT-LNK STP UP) 0.000 Jan-30-2025 01/27/22 02/03/22 01/30/25 06748A770 US06748A7708 102.7700% https://www.sec.gov/Archives/edgar/data/312070/000095010322001670/dp166294_424b2-4367baml.htm
2742 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (AUTOCAL MKT-LNK STP UP) 0.000 Jan-28-2028 01/27/22 02/03/22 01/28/28 06748A457 US06748A4572 102.7700% https://www.sec.gov/Archives/edgar/data/312070/000095010322001658/dp166293_424b2-436602baml.htm
2743 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (TRIGGER GEARS) 0.000 Jan-30-2032 01/27/22 01/31/22 01/30/32 06748A416 US06748A4168 102.7700% https://www.sec.gov/Archives/edgar/data/312070/000095010322001501/dp166167_424b2-4403ubs.htm
2744 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Nov-2-2026 01/28/22 02/01/22 11/02/26 06748XB67 US06748XB677 96.3950% https://www.sec.gov/Archives/edgar/data/312070/000148105722000513/form424b2.htm
2745 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Feb-2-2027 01/28/22 02/02/22 02/02/27 06748X5G2 US06748X5G24 98.4700% https://www.sec.gov/Archives/edgar/data/312070/000148105722000562/form424b2.htm
2746 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Jan-31-2025 01/28/22 02/02/22 01/31/25 06748A374 US06748A3749 97.4450% https://www.sec.gov/Archives/edgar/data/312070/000095010322001775/dp166352_424b2-4406ms.htm
2747 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CTGNT INC AUTO-CALLABLE)  Feb-1-2024 01/28/22 02/02/22 02/01/24 06748X6S5 US06748X6S52 98.9700% https://www.sec.gov/Archives/edgar/data/312070/000095010322001771/dp166351_424b2-4408ms.htm
2748 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Jan-31-2025 01/28/22 02/02/22 01/31/25 06748A366 US06748A3665 98.6200% https://www.sec.gov/Archives/edgar/data/312070/000095010322001773/dp166348_424b2-4407ms.htm
2749 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Jan-31-2025 01/28/22 02/02/22 01/31/25 06748X6U0 US06748X6U09 98.5200% https://www.sec.gov/Archives/edgar/data/312070/000148105722000567/form424b2.htm
2750 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Jan-31-2025 01/28/22 02/02/22 01/31/25 06748X6V8 US06748X6V81 99.2700% https://www.sec.gov/Archives/edgar/data/312070/000148105722000564/form424b2.htm
2751 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Jan-31-2025 01/28/22 02/02/22 01/31/25 06748A382 US06748A3822 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010322001783/dp166350_424b2-4405ms.htm
2752 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CTGNT CPN NT)  Jan-29-2025 01/28/22 02/02/22 01/29/25 06748XAX9 US06748XAX93 99.4534% https://www.sec.gov/Archives/edgar/data/312070/000148105722000589/form424b2.htm
2753 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Jan-31-2025 01/28/22 02/02/22 01/31/25 06748XAB7 US06748XAB73 97.5200% https://www.sec.gov/Archives/edgar/data/312070/000148105722000572/form424b2.htm
2754 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CTGNT CPN NT)  Feb-3-2025 01/28/22 02/02/22 02/03/25 06748X6R7 US06748X6R79 85.7702% https://www.sec.gov/Archives/edgar/data/312070/000148105722000565/form424b2.htm
2755 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Jan-31-2024 01/28/22 02/02/22 01/31/24 06748XAL5 US06748XAL55 97.7700% https://www.sec.gov/Archives/edgar/data/312070/000148105722000576/form424b2.htm
2756 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Jan-31-2025 01/28/22 02/02/22 01/31/25 06748XB75 US06748XB750 94.8950% https://www.sec.gov/Archives/edgar/data/312070/000148105722000581/form424b2.htm
2757 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Jan-31-2025 01/28/22 02/02/22 01/31/25 06748XAA9 US06748XAA90 99.2700% https://www.sec.gov/Archives/edgar/data/312070/000148105722000570/form424b2.htm
2758 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Jan-31-2025 01/28/22 02/02/22 01/31/25 06748XA92 US06748XA927 96.7700% https://www.sec.gov/Archives/edgar/data/312070/000148105722000569/form424b2.htm
2759 GLOBAL MTN FLTG RT SER A INDEX-LINKED (AUTOCALL CTGNT CPN NT)  Feb-1-2024 01/28/22 02/02/22 02/01/24 06748XBA8 US06748XBA81 96.0617% https://www.sec.gov/Archives/edgar/data/312070/000148105722000782/form424b2.htm
2760 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Nov-2-2023 01/28/22 02/02/22 11/02/23 06748XB42 US06748XB420 94.8950% https://www.sec.gov/Archives/edgar/data/312070/000148105722000579/form424b2.htm
2761 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Feb-1-2024 01/28/22 02/02/22 02/01/24 06748XBB6 US06748XBB64 98.2492% https://www.sec.gov/Archives/edgar/data/312070/000148105722000865/form424b2.htm
2762 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Aug-1-2024 01/28/22 02/02/22 08/01/24 06748XBC4 US06748XBC48 98.2492% https://www.sec.gov/Archives/edgar/data/312070/000148105722000867/form424b2.htm
2763 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Aug-2-2023 01/28/22 02/02/22 08/02/23 06748XAE1 US06748XAE13 96.2369% https://www.sec.gov/Archives/edgar/data/312070/000148105722000575/form424b2.htm
2764 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (MARKET LINKED SEC) 0.000 Aug-2-2023 01/28/22 02/02/22 08/02/23 06748WZK2 US06748WZK25 102.7700% https://www.sec.gov/Archives/edgar/data/312070/000095010322001753/dp166374_424b2-4382wfps.htm
2765 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Jan-31-2025 01/28/22 02/02/22 01/31/25 06748XBN0 US06748XBN03 92.3450% https://www.sec.gov/Archives/edgar/data/312070/000148105722000587/form424b2.htm
2766 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (MARKET LINKED SEC) 0.000 Feb-2-2028 01/28/22 02/02/22 02/02/28 06748WZG1 US06748WZG13 102.7700% https://www.sec.gov/Archives/edgar/data/312070/000095010322001737/dp166371_424b2-4379wfps.htm
2767 GLOBAL MTN FLTG RT SER A INDEX-LINKED (BUFFERED AUTOCALLABLE NT)  Jan-31-2025 01/28/22 02/02/22 01/31/25 06748XAU5 US06748XAU54 99.2700% https://www.sec.gov/Archives/edgar/data/312070/000148105722000580/form424b2.htm
2768 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Nov-1-2022 01/28/22 02/02/22 11/01/22 06748XCC3 US06748XCC39 95.3118% https://www.sec.gov/Archives/edgar/data/312070/000148105722000584/form424b2.htm
2769 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Jan-31-2025 01/28/22 02/03/22 01/31/25 06748XB59 US06748XB594 97.5700% https://www.sec.gov/Archives/edgar/data/312070/000148105722000561/form424b2.htm
2770 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Jan-31-2025 01/28/22 02/03/22 01/31/25 06748XBD2 US06748XBD21 99.1450% https://www.sec.gov/Archives/edgar/data/312070/000148105722000586/form424b2.htm
2771 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (PLUS) 0.000 Mar-3-2023 01/31/22 02/03/22 03/03/23 06748A341 US06748A3418 102.7700% https://www.sec.gov/Archives/edgar/data/312070/000095010322001854/dp166482_424b2-4410ms.htm
2772 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CTGNT INC CALLABLE SEC)  Feb-5-2025 01/31/22 02/03/22 02/05/25 06748X7J4 US06748X7J45 98.2700% https://www.sec.gov/Archives/edgar/data/312070/000095010322001899/dp166462_424b2-4413ms.htm
2773 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Nov-3-2023 01/31/22 02/03/22 11/03/23 06748XAW1 US06748XAW11 96.9369% https://www.sec.gov/Archives/edgar/data/312070/000148105722000645/form424b2.htm
2774 GLOBAL MTN ZERO CPN SER A EQUITY-LINKED (TRIGGER PLUS) 0.000 Feb-5-2024 01/31/22 02/03/22 02/05/24 06748A440 US06748A4408 102.7700% https://www.sec.gov/Archives/edgar/data/312070/000095010322001930/dp166466_424b2-4400ms.htm
2775 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Feb-5-2025 01/31/22 02/03/22 02/05/25 06748XAM3 US06748XAM39 94.8950% https://www.sec.gov/Archives/edgar/data/312070/000148105722000648/form424b2.htm
2776 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Feb-5-2025 01/31/22 02/03/22 02/05/25 06748XB34 US06748XB347 94.8950% https://www.sec.gov/Archives/edgar/data/312070/000148105722000646/form424b2.htm
2777 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Feb-5-2025 01/31/22 02/03/22 02/05/25 06748XAK7 US06748XAK72 97.1200% https://www.sec.gov/Archives/edgar/data/312070/000148105722000639/form424b2.htm
2778 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Jan-31-2025 01/31/22 02/03/22 01/31/25 06748X2E0 US06748X2E03 98.7700% https://www.sec.gov/Archives/edgar/data/312070/000148105722000613/form424b2.htm
2779 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CONTINGENT CPN)  Oct-31-2023 01/31/22 02/03/22 10/31/23 06748X2G5 US06748X2G50 97.2281% https://www.sec.gov/Archives/edgar/data/312070/000148105722000621/form424b2.htm
2780 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (MARKET LINKED SEC) 0.000 Feb-3-2028 01/31/22 02/03/22 02/03/28 06748WZJ5 US06748WZJ51 102.7700% https://www.sec.gov/Archives/edgar/data/312070/000095010322001863/dp166463_424b2-4381wfps.htm
2781 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Feb-5-2025 01/31/22 02/03/22 02/05/25 06748XBF7 US06748XBF78 98.7200% https://www.sec.gov/Archives/edgar/data/312070/000148105722000624/form424b2.htm
2782 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Oct-31-2023 01/31/22 02/03/22 10/31/23 06748X2T7 US06748X2T71 97.9575% https://www.sec.gov/Archives/edgar/data/312070/000148105722000612/form424b2.htm
2783 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK NT) 0.000 Feb-28-2023 01/31/22 02/03/22 02/28/23 06748X2M2 US06748X2M29 102.7700% https://www.sec.gov/Archives/edgar/data/312070/000148105722000616/form424b2.htm
2784 GLOBAL MTN FLTG RT SER A INDEX-LINKED (MARKET LINKED SEC)  Jan-27-2023 01/31/22 02/03/22 01/27/23 06748WZL0 US06748WZL08 97.6656% https://www.sec.gov/Archives/edgar/data/312070/000095010322001848/dp166465_424b2-4383wfps.htm
2785 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Oct-31-2023 01/31/22 02/03/22 10/31/23 06748X3M1 US06748X3M10 96.7913% https://www.sec.gov/Archives/edgar/data/312070/000148105722000628/form424b2.htm
2786 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (MARKET LINKED SEC) 0.000 Feb-3-2028 01/31/22 02/03/22 02/03/28 06748WZH9 US06748WZH95 102.7700% https://www.sec.gov/Archives/edgar/data/312070/000095010322001862/dp166484_424b2-4380wfps.htm
2787 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Feb-5-2024 01/31/22 02/03/22 02/05/24 06741WT26 US06741WT262 96.4450% https://www.sec.gov/Archives/edgar/data/312070/000148105722000610/form424b2.htm
2788 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Feb-5-2025 01/31/22 02/03/22 02/05/25 06748XAD3 US06748XAD30 98.0700% https://www.sec.gov/Archives/edgar/data/312070/000148105722000609/form424b2.htm
2789 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK NT) 0.000 Jan-29-2027 01/31/22 02/03/22 01/29/27 06748WZS5 US06748WZS50 102.7700% https://www.sec.gov/Archives/edgar/data/312070/000148105722000619/form424b2.htm
2790 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK NT) 0.000 Aug-5-2024 01/31/22 02/03/22 08/05/24 06748WZU0 US06748WZU07 102.7700% https://www.sec.gov/Archives/edgar/data/312070/000148105722000622/form424b2.htm
2791 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Aug-3-2023 01/31/22 02/03/22 08/03/23 06748X3R0 US06748X3R07 97.9575% https://www.sec.gov/Archives/edgar/data/312070/000148105722000637/form424b2.htm
2792 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BARRIER SUPERTRACK NT) 0.000 Feb-4-2025 01/31/22 02/03/22 02/04/25 06748WZV8 US06748WZV89 102.7700% https://www.sec.gov/Archives/edgar/data/312070/000148105722000620/form424b2.htm
2793 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BARRIER SUPERTRACK NT) 0.000 Jan-29-2027 01/31/22 02/03/22 01/29/27 06748WZT3 US06748WZT34 102.7700% https://www.sec.gov/Archives/edgar/data/312070/000148105722000618/form424b2.htm
2794 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Oct-30-2026 01/31/22 02/03/22 10/30/26 06748X5P2 US06748X5P23 98.3950% https://www.sec.gov/Archives/edgar/data/312070/000148105722000625/form424b2.htm
2795 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CTGNT CPN NT)  Feb-5-2025 01/31/22 02/03/22 02/05/25 06748XAR2 US06748XAR26 93.8450% https://www.sec.gov/Archives/edgar/data/312070/000148105722000650/form424b2.htm
2796 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Jan-31-2025 01/31/22 02/03/22 01/31/25 06748X2F7 US06748X2F77 98.2700% https://www.sec.gov/Archives/edgar/data/312070/000148105722000615/form424b2.htm
2797 GLOBAL MTN FLTG RT SER A INDEX-LINKED (AUTOCALL CTGNT CPN NT)  Aug-3-2023 01/31/22 02/03/22 08/03/23 06748X3Q2 US06748X3Q24 98.1038% https://www.sec.gov/Archives/edgar/data/312070/000148105722000642/form424b2.htm
2798 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Oct-31-2023 01/31/22 02/03/22 10/31/23 06748X3N9 US06748X3N92 97.6658% https://www.sec.gov/Archives/edgar/data/312070/000148105722000633/form424b2.htm
2799 GLOBAL MTN FLTG RT SER A INDEX-LINKED (BUFF AUTOCALL CTGNT CPN)  Feb-5-2024 01/31/22 02/03/22 02/05/24 06748X7M7 US06748X7M73 98.6450% https://www.sec.gov/Archives/edgar/data/312070/000148105722000640/form424b2.htm
2800 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Oct-30-2026 01/31/22 02/03/22 10/30/26 06748X5Q0 US06748X5Q06 97.8950% https://www.sec.gov/Archives/edgar/data/312070/000148105722000630/form424b2.htm
2801 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BARRIER SUPERTRACK NT) 0.000 Jan-29-2027 01/31/22 02/03/22 01/29/27 06748WZR7 US06748WZR77 102.7700% https://www.sec.gov/Archives/edgar/data/312070/000148105722000623/form424b2.htm
2802 GLOBAL MTN FLTG RT SER A INDEX-LINKED (BUFFER CALL CTGNT CPN)  Jan-31-2025 01/31/22 02/03/22 01/31/25 06748X3W9 US06748X3W91 99.0200% https://www.sec.gov/Archives/edgar/data/312070/000148105722000638/form424b2.htm
2803 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (AUTOCALL CTGNT CPN NT)  Feb-5-2025 01/31/22 02/07/22 02/05/25 06748XBJ9 US06748XBJ90 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010322001851/dp166483_424b2-4430barc.htm
2804 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (AUTOCALLABLE CTGNT CPN)  Feb-5-2025 01/31/22 02/07/22 02/05/25 06748XBM2 US06748XBM20 95.1200% https://www.sec.gov/Archives/edgar/data/312070/000095010322001850/dp166468_424b2-4431barc.htm
2805 GLOBAL MTN ZERO CPN SER A INDEX-LINKED 0.000 Aug-4-2027 01/31/22 02/03/22 08/04/27 06748X7E5 US06748X7E57 102.7700% https://www.sec.gov/Archives/edgar/data/312070/000148105722000649/form424b2.htm
2806 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED NT) 0.000 Aug-5-2024 01/31/22 02/03/22 08/05/24 06748WZZ9 US06748WZZ93 102.7700% https://www.sec.gov/Archives/edgar/data/312070/000148105722000727/form424b2.htm
2807 GLOBAL MTN ZERO CPN SER A EQUITY-LINKED (PLUS) 0.000 Mar-3-2023 01/31/22 02/03/22 03/03/23 06748A333 US06748A3335 102.7700% https://www.sec.gov/Archives/edgar/data/312070/000095010322001856/dp166498_424b2-4412ms.htm
2808 GLOBAL MTN ZERO CPN SER A INDEX-LINKED 0.000 Feb-3-2027 01/31/22 02/03/22 02/03/27 06748X3E9 US06748X3E93 102.7700% https://www.sec.gov/Archives/edgar/data/312070/000148105722000641/form424b2.htm
2809 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CONTINGENT CPN)  Feb-7-2024 02/01/22 02/04/22 02/07/24 06741WT34 US06741WT346 91.7810% https://www.sec.gov/Archives/edgar/data/312070/000148105722000716/form424b2.htm
2810 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Nov-6-2023 02/01/22 02/04/22 11/06/23 06748XA68 US06748XA687 96.1350% https://www.sec.gov/Archives/edgar/data/312070/000148105722000714/form424b2.htm
2811 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (AUTOCALL CTGNT CPN NT)  Feb-5-2025 02/01/22 02/04/22 02/05/25 06748XDS7 US06748XDS71 95.0936% https://www.sec.gov/Archives/edgar/data/312070/000148105722000715/form424b2.htm
2812 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Feb-6-2025 02/01/22 02/04/22 02/06/25 06748XCB5 US06748XCB55 97.0100% https://www.sec.gov/Archives/edgar/data/312070/000148105722000717/form424b2.htm
2813 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (TRGR AUTOCAL CTGT YIELD)  Feb-7-2023 02/02/22 02/07/22 02/07/23 06748A150 US06748A1503 97.3550% https://www.sec.gov/Archives/edgar/data/312070/000095010322002044/dp166620_424b2-4435ubs.htm
2814 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Feb-6-2025 02/02/22 02/07/22 02/06/25 06748XEE7 US06748XEE76 97.1850% https://www.sec.gov/Archives/edgar/data/312070/000148105722000739/form424b2.htm
2815 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (TRGR AUTOCAL CTGT YIELD)  Feb-7-2023 02/02/22 02/07/22 02/07/23 06748A143 US06748A1438 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010322002044/dp166620_424b2-4435ubs.htm
2816 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (TRGR AUTOCAL CTGT YIELD)  Feb-6-2023 02/02/22 02/07/22 02/06/23 06748B208 US06748B2088 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010322002038/dp166648_424b2-4448ubs.htm
2817 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (TRGR AUTOCAL CTGT YIELD)  Feb-6-2023 02/02/22 02/07/22 02/06/23 06748B109 US06748B1098 95.0100% https://www.sec.gov/Archives/edgar/data/312070/000095010322002038/dp166648_424b2-4448ubs.htm
2818 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Feb-6-2025 02/02/22 02/07/22 02/06/25 06748XED9 US06748XED93 96.8933% https://www.sec.gov/Archives/edgar/data/312070/000148105722000738/form424b2.htm
2819 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (CAPP ACCELERATED RETURN) 0.000 Sep-28-2027 02/02/22 02/07/22 09/28/27 06748XDT5 US06748XDT54 102.2600% https://www.sec.gov/Archives/edgar/data/312070/000095010322002076/dp166647_424b2-4446barc.htm
2820 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFER DUAL DIRECT NT) 0.000 Feb-6-2025 02/02/22 02/07/22 02/06/25 06748XCD1 US06748XCD12 102.2600% https://www.sec.gov/Archives/edgar/data/312070/000095010322002068/dp166619_424b2-4437barc.htm
2821 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Feb-6-2025 02/03/22 02/08/22 02/06/25 06748XCE9 US06748XCE94 99.5600% https://www.sec.gov/Archives/edgar/data/312070/000148105722000756/form424b2.htm
2822 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Feb-6-2025 02/03/22 02/08/22 02/06/25 06748X6Q9 US06748X6Q96 97.8850% https://www.sec.gov/Archives/edgar/data/312070/000148105722000755/form424b2.htm
2823 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Feb-6-2025 02/03/22 02/08/22 02/06/25 06748XEL1 US06748XEL10 98.7602% https://www.sec.gov/Archives/edgar/data/312070/000148105722000753/form424b2.htm
2824 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CTGNT INC CALLABLE SEC)  Feb-8-2024 02/04/22 02/09/22 02/08/24 06748XEF4 US06748XEF42 97.2600% https://www.sec.gov/Archives/edgar/data/312070/000095010322002169/dp166760_424b2-4447ms.htm
2825 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CTGNT INC AUTO-CALLABLE)  Feb-8-2024 02/04/22 02/09/22 02/08/24 06748XBG5 US06748XBG51 97.2600% https://www.sec.gov/Archives/edgar/data/312070/000095010322002187/dp166754_424b2-4427ms.htm
2826 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Feb-7-2025 02/04/22 02/09/22 02/07/25 06748A184 US06748A1842 102.2600% https://www.sec.gov/Archives/edgar/data/312070/000095010322002183/dp166755_424b2-4429ms.htm
2827 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Feb-7-2025 02/04/22 02/09/22 02/07/25 06748B406 US06748B4068 99.0725% https://www.sec.gov/Archives/edgar/data/312070/000095010322002164/dp166753_424b2-4452ms.htm
2828 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Feb-7-2025 02/04/22 02/09/22 02/07/25 06748X7G0 US06748X7G06 97.3894% https://www.sec.gov/Archives/edgar/data/312070/000148105722000773/form424b2.htm
2829 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Feb-7-2025 02/04/22 02/09/22 02/07/25 06748XCM1 US06748XCM11 97.0100% https://www.sec.gov/Archives/edgar/data/312070/000148105722000775/form424b2.htm
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2830 GLOBAL MTN SER A EQUITY-LINKED (BUFFERED AUTOCALLABLE NT) 7.850 Feb-8-2024 02/04/22 02/09/22 02/08/24 06748XEQ0 US06748XEQ07 97.6806% https://www.sec.gov/Archives/edgar/data/312070/000148105722000778/form424b2.htm
2831 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CONTINGENT CPN)  Feb-9-2026 02/04/22 02/09/22 02/09/26 06748XCF6 US06748XCF69 97.2600% https://www.sec.gov/Archives/edgar/data/312070/000148105722000779/form424b2.htm
2832 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (AUTOCALLABLE CTGNT CPN)  Feb-9-2026 02/04/22 02/09/22 02/09/26 06748XDU2 US06748XDU28 97.6768% https://www.sec.gov/Archives/edgar/data/312070/000148105722000776/form424b2.htm
2833 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Feb-7-2025 02/04/22 02/09/22 02/07/25 06748XC90 US06748XC907 98.0100% https://www.sec.gov/Archives/edgar/data/312070/000148105722000816/form424b2.htm
2834 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Feb-12-2025 02/07/22 02/10/22 02/12/25 06748XBZ3 US06748XBZ33 98.0313% https://www.sec.gov/Archives/edgar/data/312070/000148105722000789/form424b2.htm
2835 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Nov-10-2023 02/07/22 02/10/22 11/10/23 06748XC25 US06748XC253 95.7563% https://www.sec.gov/Archives/edgar/data/312070/000148105722000786/form424b2.htm
2836 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CONTINGENT CPN)  Feb-6-2025 02/07/22 02/10/22 02/06/25 06748XES6 US06748XES62 91.7600% https://www.sec.gov/Archives/edgar/data/312070/000148105722000787/form424b2.htm
2837 GLOBAL MTN SER A EQUITY-LINKED (AIRBAG AUTOCALLABLE YIELD NT) 10.200 Feb-13-2023 02/08/22 02/11/22 02/13/23 06748A135 US06748A1354 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010322002327/dp166940_424b2-4445ubs.htm
2838 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Feb-13-2025 02/08/22 02/11/22 02/13/25 06748XEH0 US06748XEH08 94.3850% https://www.sec.gov/Archives/edgar/data/312070/000148105722000796/form424b2.htm
2839 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Feb-13-2025 02/08/22 02/11/22 02/13/25 06748XEK3 US06748XEK37 99.4350% https://www.sec.gov/Archives/edgar/data/312070/000148105722000797/form424b2.htm
2840 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (TRGR AUTOCAL CTGT YIELD)  Feb-13-2023 02/08/22 02/11/22 02/13/23 06748B604 US06748B6048 98.5100% https://www.sec.gov/Archives/edgar/data/312070/000095010322002329/dp166920_424b2-4456ubs.htm
2841 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Feb-12-2025 02/08/22 02/11/22 02/12/25 06748XF48 US06748XF488 96.6600% https://www.sec.gov/Archives/edgar/data/312070/000148105722000798/form424b2.htm
2842 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Feb-13-2025 02/09/22 02/14/22 02/13/25 06748B505 US06748B5057 91.9350% https://www.sec.gov/Archives/edgar/data/312070/000095010322002389/dp166964_424b2-4454ms.htm
2843 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (AUTOCALLABLE CTGNT CPN)  Feb-13-2025 02/09/22 02/14/22 02/13/25 06741WT91 US06741WT916 98.2600% https://www.sec.gov/Archives/edgar/data/312070/000148105722000827/form424b2.htm
2844 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Feb-13-2025 02/09/22 02/14/22 02/13/25 06748B307 US06748B3078 99.4350% https://www.sec.gov/Archives/edgar/data/312070/000095010322002388/dp166961_424b2-4450ms.htm
2845 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Aug-14-2023 02/09/22 02/14/22 08/14/23 06741WV31 US06741WV318 98.7350% https://www.sec.gov/Archives/edgar/data/312070/000148105722000822/form424b2.htm
2846 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Aug-14-2023 02/09/22 02/14/22 08/14/23 06741WV23 US06741WV235 99.4350% https://www.sec.gov/Archives/edgar/data/312070/000148105722000821/form424b2.htm
2847 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Feb-16-2023 02/10/22 02/15/22 02/16/23 06741WV56 US06741WV565 92.9353% https://www.sec.gov/Archives/edgar/data/312070/000148105722000835/form424b2.htm
2848 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Aug-15-2023 02/10/22 02/15/22 08/15/23 06748XEG2 US06748XEG25 98.0600% https://www.sec.gov/Archives/edgar/data/312070/000148105722000832/form424b2.htm
2849 GLOBAL MTN FLTG RT SER A INDEX-LINKED (BUFF CALL CTGNT CPN NT)  Feb-15-2024 02/10/22 02/15/22 02/15/24 06748XEV9 US06748XEV91 98.2100% https://www.sec.gov/Archives/edgar/data/312070/000148105722000831/form424b2.htm
2850 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (AUTOCALLABLE NT) 0.000 Feb-11-2027 02/10/22 02/15/22 02/11/27 06748XF71 US06748XF710 102.2600% https://www.sec.gov/Archives/edgar/data/312070/000148105722000834/form424b2.htm
2851 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Feb-16-2023 02/10/22 02/15/22 02/16/23 06741WV64 US06741WV649 93.6975% https://www.sec.gov/Archives/edgar/data/312070/000148105722000836/form424b2.htm
2852 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CTGNT INC CALLABLE SEC)  Feb-14-2025 02/11/22 02/16/22 02/14/25 06748XEW7 US06748XEW74 97.2600% https://www.sec.gov/Archives/edgar/data/312070/000095010322002543/dp167112_424b2-4453ms.htm
2853 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Feb-14-2025 02/11/22 02/16/22 02/14/25 06748A127 US06748A1271 97.1850% https://www.sec.gov/Archives/edgar/data/312070/000095010322002582/dp167126_424b2-4451ms.htm
2854 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CTGNT INC AUTO-CALLABLE)  Feb-15-2024 02/11/22 02/16/22 02/15/24 06748XEJ6 US06748XEJ63 98.5100% https://www.sec.gov/Archives/edgar/data/312070/000095010322002585/dp167111_424b2-4449ms.htm
2855 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED PLUS) 0.000 Sep-5-2024 02/11/22 02/16/22 09/05/24 06748A176 US06748A1768 102.2600% https://www.sec.gov/Archives/edgar/data/312070/000095010322002576/dp167116_424b2-4432ms.htm
2856 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Feb-14-2025 02/11/22 02/16/22 02/14/25 06748XE56 US06748XE564 97.1350% https://www.sec.gov/Archives/edgar/data/312070/000148105722000859/form424b2.htm
2857 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (AUTOCALLABLE CTGNT CPN)  Feb-15-2024 02/11/22 02/16/22 02/15/24 06741WU99 US06741WU997 97.7184% https://www.sec.gov/Archives/edgar/data/312070/000148105722000858/form424b2.htm
2858 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (AUTOCALLABLE CTGNT CPN)  Feb-13-2025 02/11/22 02/16/22 02/13/25 06748XFJ5 US06748XFJ54 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105722000860/form424b2.htm
2859 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Nov-14-2024 02/11/22 02/16/22 11/14/24 06748XE23 US06748XE234 98.5100% https://www.sec.gov/Archives/edgar/data/312070/000148105722000856/form424b2.htm
2860 GLOBAL MTN FLTG RT SER A INDEX-LINKED (AUTOCALL CTGNT CPN NT)  Nov-16-2023 02/11/22 02/16/22 11/16/23 06748XE72 US06748XE721 97.7600% https://www.sec.gov/Archives/edgar/data/312070/000148105722000862/form424b2.htm
2861 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Nov-16-2023 02/11/22 02/16/22 11/16/23 06748XE64 US06748XE648 96.2600% https://www.sec.gov/Archives/edgar/data/312070/000148105722000861/form424b2.htm
2862 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (TRIGGER PLUS) 0.000 Mar-3-2028 02/11/22 02/16/22 03/03/28 06748A218 US06748A2188 102.2600% https://www.sec.gov/Archives/edgar/data/312070/000095010322002577/dp167115_424b2-4428ms.htm
2863 GLOBAL MTN FLTG RT SER A INDEX-LINKED (TRGGR CALL CTGNT YIELD)  Aug-14-2025 02/14/22 02/17/22 08/14/25 06748B869 US06748B8697 98.2600% https://www.sec.gov/Archives/edgar/data/312070/000095010322002640/dp167224_424b2-4464ubs.htm
2864 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Feb-19-2025 02/14/22 02/17/22 02/19/25 06748XF30 US06748XF306 97.1350% https://www.sec.gov/Archives/edgar/data/312070/000148105722000882/form424b2.htm
2865 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Feb-19-2025 02/14/22 02/17/22 02/19/25 06748XFA4 US06748XFA46 98.2600% https://www.sec.gov/Archives/edgar/data/312070/000148105722000880/form424b2.htm
2866 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Feb-20-2024 02/14/22 02/17/22 02/20/24 06748XFF3 US06748XFF33 98.2598% https://www.sec.gov/Archives/edgar/data/312070/000148105722000877/form424b2.htm
2867 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Feb-19-2025 02/14/22 02/17/22 02/19/25 06748XCN9 US06748XCN93 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105722000883/form424b2.htm
2868 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Feb-19-2025 02/14/22 02/17/22 02/19/25 06748XCP4 US06748XCP42 92.2604% https://www.sec.gov/Archives/edgar/data/312070/000148105722000879/form424b2.htm
2869 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (TRIGGER GEARS) 0.000 Feb-18-2027 02/14/22 02/16/22 02/18/27 06748A168 US06748A1685 102.2600% https://www.sec.gov/Archives/edgar/data/312070/000095010322002595/dp167205_424b2-4442ubs.htm
2870 GLOBAL MTN FLTG RT SER A INDEX-LINKED (TRIGGER CALL CTGNT YIELD)  Feb-21-2025 02/15/22 02/18/22 02/21/25 06748B844 US06748B8440 96.3100% https://www.sec.gov/Archives/edgar/data/312070/000095010322002736/dp167300_424b2-4465ubs.htm
2871 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK NT) 0.000 Aug-18-2023 02/15/22 02/18/22 08/18/23 06748XB91 US06748XB917 102.2600% https://www.sec.gov/Archives/edgar/data/312070/000148105722000906/form424b2.htm
2872 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Feb-21-2023 02/15/22 02/18/22 02/21/23 06748XFQ9 US06748XFQ97 95.7600% https://www.sec.gov/Archives/edgar/data/312070/000148105722000907/form424b2.htm
2873 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CTGNT CPN NT)  Feb-20-2024 02/15/22 02/18/22 02/20/24 06748XFS5 US06748XFS53 87.1350% https://www.sec.gov/Archives/edgar/data/312070/000148105722000900/form424b2.htm
2874 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Feb-21-2025 02/15/22 02/18/22 02/21/25 06748XB83 US06748XB834 97.2100% https://www.sec.gov/Archives/edgar/data/312070/000148105722000898/form424b2.htm
2875 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CONTINGENT CPN)  Feb-20-2024 02/15/22 02/18/22 02/20/24 06748XFU0 US06748XFU00 90.0850% https://www.sec.gov/Archives/edgar/data/312070/000148105722000904/form424b2.htm
2876 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CTGNT CPN NT)  Feb-20-2024 02/15/22 02/18/22 02/20/24 06748XFR7 US06748XFR70 88.8850% https://www.sec.gov/Archives/edgar/data/312070/000148105722000903/form424b2.htm
2877 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CTGNT CPN NT)  Feb-20-2024 02/15/22 02/18/22 02/20/24 06748XFT3 US06748XFT37 91.5100% https://www.sec.gov/Archives/edgar/data/312070/000148105722000902/form424b2.htm
2878 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CTGNT CPN NT)  Feb-15-2024 02/15/22 02/18/22 02/15/24 06741WV72 US06741WV722 97.0600% https://www.sec.gov/Archives/edgar/data/312070/000148105722000901/form424b2.htm
2879 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Feb-20-2024 02/15/22 02/18/22 02/20/24 06748XFP1 US06748XFP15 98.7600% https://www.sec.gov/Archives/edgar/data/312070/000148105722000905/form424b2.htm
2880 GLOBAL MTN FLTG RT SER A INDEX-LINKED (BUFFERED AUTOCALLABLE NT)  Feb-22-2024 02/16/22 02/22/22 02/22/24 06748XER8 US06748XER89 98.1848% https://www.sec.gov/Archives/edgar/data/312070/000148105722000930/form424b2.htm
2881 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Feb-21-2024 02/16/22 02/22/22 02/21/24 06748XG62 US06748XG627 97.9850% https://www.sec.gov/Archives/edgar/data/312070/000148105722000932/form424b2.htm
2882 6.5yNC1y Fixed Callable 02/16/22 02/22/22 08/22/28 06748XEZ0 US06748XEZ06 101.0100% https://www.sec.gov/Archives/edgar/data/0000312070/000148105722000934/form424b2.htm
2883 5y SOFR Floater 02/16/22 02/22/22 02/22/27 06748XDE8 US06748XDE85 100.7600% https://www.sec.gov/Archives/edgar/data/312070/000148105722000933/form424b2.htm
2884 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Feb-21-2025 02/17/22 02/22/22 02/21/25 06748XF97 US06748XF975 97.2602% https://www.sec.gov/Archives/edgar/data/312070/000148105722000935/form424b2.htm
2885 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CONTINGENT CPN)  Feb-22-2024 02/17/22 02/23/22 02/22/24 06748XGJ4 US06748XGJ46 88.2100% https://www.sec.gov/Archives/edgar/data/312070/000148105722000953/form424b2.htm
2886 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (TRGR AUTOCAL CTGT YIELD)  Feb-24-2023 02/17/22 02/23/22 02/24/23 06748B828 US06748B8283 97.9600% https://www.sec.gov/Archives/edgar/data/312070/000095010322002892/dp167473_424b2-4470ubs.htm
2887 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Feb-23-2024 02/17/22 02/23/22 02/23/24 06748XG54 US06748XG544 97.2600% https://www.sec.gov/Archives/edgar/data/312070/000148105722000954/form424b2.htm
2888 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CONTINGENT CPN)  Feb-21-2025 02/17/22 02/23/22 02/21/25 06748XFG1 US06748XFG16 90.4268% https://www.sec.gov/Archives/edgar/data/312070/000148105722000951/form424b2.htm
2889 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Feb-22-2027 02/17/22 02/23/22 02/22/27 06748XEP2 US06748XEP24 99.3850% https://www.sec.gov/Archives/edgar/data/312070/000148105722000952/form424b2.htm
2890 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (TRGR AUTOCAL CTGT YIELD)  Feb-21-2025 02/18/22 02/24/22 02/21/25 06748B778 US06748B7780 98.4100% https://www.sec.gov/Archives/edgar/data/312070/000095010322002996/dp167568_424b2-4472ubs.htm
2891 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Feb-21-2025 02/18/22 02/24/22 02/21/25 06748B802 US06748B8028 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010322002979/dp167556_424b2-4458ms.htm
2892 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (TRGR AUTOCAL CTGT YIELD)  Feb-21-2025 02/18/22 02/24/22 02/21/25 06748B786 US06748B7863 97.4600% https://www.sec.gov/Archives/edgar/data/312070/000095010322002995/dp167563_424b2-4471ubs.htm
2893 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Feb-21-2025 02/18/22 02/24/22 02/21/25 06748B885 US06748B8853 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010322002983/dp167547_424b2-4459ms.htm
2894 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (TRGR AUTOCAL CTGT YIELD)  Feb-23-2024 02/18/22 02/24/22 02/23/24 06748B877 US06748B8770 97.5550% https://www.sec.gov/Archives/edgar/data/312070/000095010322002984/dp167523_424b2-4463ubs.htm
2895 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Mar-23-2023 02/18/22 02/24/22 03/23/23 06741WU57 US06741WU575 96.2185% https://www.sec.gov/Archives/edgar/data/312070/000148105722000981/form424b2.htm
2896 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CTGNT INCOME CALLABLE)  Feb-23-2024 02/18/22 02/24/22 02/23/24 06748XF89 US06748XF892 98.6850% https://www.sec.gov/Archives/edgar/data/312070/000095010322002980/dp167552_424b2-4457ms.htm
2897 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (AUTOCALLABLE NT) 0.000 Feb-23-2027 02/18/22 02/24/22 02/23/27 06748XEU1 US06748XEU19 102.2600% https://www.sec.gov/Archives/edgar/data/312070/000148105722000978/form424b2.htm
2898 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CTGNT INC AUTO-CALLABLE)  Feb-23-2026 02/18/22 02/24/22 02/23/26 06748XFK2 US06748XFK28 98.7600% https://www.sec.gov/Archives/edgar/data/312070/000095010322002994/dp167549_424b2-4462ms.htm
2899 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BARRIER SUPERTRACK NT) 0.000 Feb-23-2028 02/18/22 02/24/22 02/23/28 06748XBX8 US06748XBX84 102.2600% https://www.sec.gov/Archives/edgar/data/312070/000148105722000985/form424b2.htm
2900 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CONTINGENT CPN)  Feb-21-2025 02/18/22 02/24/22 02/21/25 06748XCH2 US06748XCH26 97.5100% https://www.sec.gov/Archives/edgar/data/312070/000148105722000986/form424b2.htm
2901 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CTGNT CPN NT)  Feb-21-2025 02/18/22 02/24/22 02/21/25 06748XBS9 US06748XBS99 96.7600% https://www.sec.gov/Archives/edgar/data/312070/000148105722000979/form424b2.htm
2902 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BARRIER SUPERTRACK NT) 0.000 Feb-23-2027 02/18/22 02/24/22 02/23/27 06748XBV2 US06748XBV29 102.2600% https://www.sec.gov/Archives/edgar/data/312070/000148105722000974/form424b2.htm
2903 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Mar-23-2023 02/18/22 02/24/22 03/23/23 06741WU65 US06741WU658 95.6600% https://www.sec.gov/Archives/edgar/data/312070/000148105722000982/form424b2.htm
2904 GLOBAL MTN FLTG RT SER A INDEX-LINKED (MARKET LINKED SEC)  Aug-22-2024 02/18/22 02/24/22 08/22/24 06748XFW6 US06748XFW65 98.5100% https://www.sec.gov/Archives/edgar/data/312070/000095010322002985/dp167562_424b2-4467wfps.htm
2905 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Mar-23-2023 02/18/22 02/24/22 03/23/23 06741WU73 US06741WU732 97.2104% https://www.sec.gov/Archives/edgar/data/312070/000148105722000980/form424b2.htm
2906 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK NT) 0.000 Aug-23-2023 02/18/22 02/24/22 08/23/23 06748XBW0 US06748XBW02 102.2600% https://www.sec.gov/Archives/edgar/data/312070/000148105722000971/form424b2.htm
2907 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Feb-23-2027 02/18/22 02/24/22 02/23/27 06748XGG0 US06748XGG07 98.6350% https://www.sec.gov/Archives/edgar/data/312070/000148105722000967/form424b2.htm
2908 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Mar-23-2023 02/18/22 02/24/22 03/23/23 06741WU81 US06741WU815 97.6352% https://www.sec.gov/Archives/edgar/data/312070/000148105722000970/form424b2.htm
2909 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK NT) 0.000 Feb-23-2024 02/18/22 02/24/22 02/23/24 06748XBY6 US06748XBY67 102.2600% https://www.sec.gov/Archives/edgar/data/312070/000148105722000973/form424b2.htm
2910 GLOBAL MTN ZERO CPN SER A INDEX-LINKED 0.000 Feb-23-2029 02/18/22 02/24/22 02/23/29 06748XFB2 US06748XFB29 102.2600% https://www.sec.gov/Archives/edgar/data/312070/000095010322002993/dp167548_424b2-4460barc.htm
2911 GLOBAL MTN ZERO CPN SER A INDEX-LINKED 0.000 Feb-24-2028 02/18/22 02/24/22 02/24/28 06748XBT7 US06748XBT72 102.2600% https://www.sec.gov/Archives/edgar/data/312070/000095010322002981/dp167574_424b2-4434barc.htm
2912 GLOBAL MTN ZERO CPN SER A INDEX-LINKED 0.000 Feb-24-2027 02/18/22 02/24/22 02/24/27 06748XBU4 US06748XBU46 102.2600% https://www.sec.gov/Archives/edgar/data/312070/000095010322002982/dp167543_424b2-4433barc.htm
2913 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC CALLABLE SEC)  Aug-27-2025 02/22/22 02/25/22 08/27/25 06748XFV8 US06748XFV82 98.2350% https://www.sec.gov/Archives/edgar/data/312070/000095010322003179/dp167754_424b2-4466ms.htm
2914 GLOBAL MTN FLTG RT SER A INDEX-LINKED (TRIGGER CALL CTGNT YIELD)  Feb-23-2027 02/22/22 02/25/22 02/23/27 06748B737 US06748B7376 98.0100% https://www.sec.gov/Archives/edgar/data/312070/000095010322003167/dp167753_424b2-4474ubs.htm
2915 3.5yNC6m Fixed Callable 02/22/22 02/25/22 08/25/25 06748XEY3 US06748XEY31 101.2600% https://www.sec.gov/Archives/edgar/data/0000312070/000148105722001010/form424b2.htm
2916 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Feb-27-2025 02/23/22 02/28/22 02/27/25 06748XE98 US06748XE986 98.7600% https://www.sec.gov/Archives/edgar/data/312070/000148105722001039/form424b2.htm
2917 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Aug-28-2023 02/23/22 02/28/22 08/28/23 06748XD57 US06748XD574 98.7602% https://www.sec.gov/Archives/edgar/data/312070/000148105722001029/form424b2.htm
2918 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Feb-27-2025 02/23/22 02/28/22 02/27/25 06748XBP5 US06748XBP50 98.6350% https://www.sec.gov/Archives/edgar/data/312070/000148105722001027/form424b2.htm
2919 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Nov-29-2023 02/23/22 02/28/22 11/29/23 06748XE49 US06748XE499 98.1350% https://www.sec.gov/Archives/edgar/data/312070/000148105722001037/form424b2.htm
2920 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Feb-26-2027 02/23/22 02/28/22 02/26/27 06748XG47 US06748XG478 99.2600% https://www.sec.gov/Archives/edgar/data/312070/000148105722001042/form424b2.htm
2921 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BARRIER SUPERTRACK NT) 0.000 Feb-26-2027 02/23/22 02/28/22 02/26/27 06748XCU3 US06748XCU37 102.2600% https://www.sec.gov/Archives/edgar/data/312070/000148105722001034/form424b2.htm
2922 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK NT) 0.000 Aug-28-2023 02/23/22 02/28/22 08/28/23 06748XC33 US06748XC337 102.2600% https://www.sec.gov/Archives/edgar/data/312070/000148105722001025/form424b2.htm
2923 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BARRIER SUPERTRACK NT) 0.000 Feb-26-2026 02/23/22 02/28/22 02/26/26 06748XC58 US06748XC584 102.2600% https://www.sec.gov/Archives/edgar/data/312070/000148105722001028/form424b2.htm
2924 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Nov-29-2024 02/23/22 02/28/22 11/29/24 06748XDL2 US06748XDL29 99.1352% https://www.sec.gov/Archives/edgar/data/312070/000148105722001033/form424b2.htm
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2925 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Nov-29-2023 02/23/22 02/28/22 11/29/23 06748XE31 US06748XE317 98.3852% https://www.sec.gov/Archives/edgar/data/312070/000148105722001038/form424b2.htm
2926 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Feb-26-2026 02/23/22 02/28/22 02/26/26 06748XGU9 US06748XGU90 97.3100% https://www.sec.gov/Archives/edgar/data/312070/000148105722001044/form424b2.htm
2927 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CTGNT CPN NT)  Nov-29-2023 02/23/22 02/28/22 11/29/23 06748XEA5 US06748XEA54 97.7600% https://www.sec.gov/Archives/edgar/data/312070/000148105722001040/form424b2.htm
2928 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK NT) 0.000 Feb-26-2026 02/23/22 02/28/22 02/26/26 06748XC41 US06748XC410 102.2600% https://www.sec.gov/Archives/edgar/data/312070/000148105722001026/form424b2.htm
2929 GLOBAL MTN FLTG RT SER A INDEX-LINKED (AUTOCALLABLE CTGNT CPN)  Nov-29-2023 02/23/22 02/28/22 11/29/23 06748XDX6 US06748XDX66 98.3852% https://www.sec.gov/Archives/edgar/data/312070/000148105722001036/form424b2.htm
2930 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Nov-29-2023 02/23/22 02/28/22 11/29/23 06748XDY4 US06748XDY40 97.5104% https://www.sec.gov/Archives/edgar/data/312070/000148105722001032/form424b2.htm
2931 GLOBAL MTN FLTG RT SER A INDEX-LINKED (BUFF AUTOCALL CTGNT CPN)  Feb-27-2025 02/23/22 02/28/22 02/27/25 06748XF22 US06748XF223 99.2600% https://www.sec.gov/Archives/edgar/data/312070/000148105722001043/form424b2.htm
2932 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Feb-27-2025 02/23/22 02/28/22 02/27/25 06748XGK1 US06748XGK19 97.0100% https://www.sec.gov/Archives/edgar/data/312070/000148105722001041/form424b2.htm
2933 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Feb-27-2025 02/23/22 02/28/22 02/27/25 06748XBQ3 US06748XBQ34 96.1352% https://www.sec.gov/Archives/edgar/data/312070/000148105722001021/form424b2.htm
2934 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BARRIER SUPERTRACK NT) 0.000 Feb-26-2027 02/23/22 02/28/22 02/26/27 06748XCQ2 US06748XCQ25 102.2600% https://www.sec.gov/Archives/edgar/data/312070/000148105722001031/form424b2.htm
2935 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK NT) 0.000 Feb-26-2027 02/23/22 02/28/22 02/26/27 06748XCS8 US06748XCS80 102.2600% https://www.sec.gov/Archives/edgar/data/312070/000148105722001030/form424b2.htm
2936 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED DIGITAL NT) 0.000 Feb-27-2025 02/23/22 02/28/22 02/27/25 06748XCJ8 US06748XCJ81 102.2600% https://www.sec.gov/Archives/edgar/data/312070/000095010322003288/dp167840_424b2-4441barc.htm
2937 GLOBAL MTN SER A INDEX-LINKED (BUFFERED NT) 3.550 Feb-27-2025 02/23/22 02/28/22 02/27/25 06748XCK5 US06748XCK54 100.4850% https://www.sec.gov/Archives/edgar/data/312070/000095010322003286/dp167839_424b2-4439barc.htm
2938 GLOBAL MTN SER A INDEX-LINKED (BARRIER NT) 4.800 Feb-27-2025 02/23/22 02/28/22 02/27/25 06748XCL3 US06748XCL38 99.8600% https://www.sec.gov/Archives/edgar/data/312070/000095010322003287/dp167888_424b2-4440barc.htm
2939 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (CAPPED BUFFER IN-GEARS) 0.000 Aug-24-2026 02/23/22 02/28/22 08/24/26 06748B620 US06748B6204 102.2600% https://www.sec.gov/Archives/edgar/data/312070/000095010322003295/dp167832_424b2-4483ubs.htm
2940 GLOBAL MTN ZERO CPN SER A INDEX-LINKED 0.000 Feb-28-2028 02/23/22 02/28/22 02/28/28 06748XDD0 US06748XDD03 102.2600% https://www.sec.gov/Archives/edgar/data/312070/000095010322003358/dp167887_424b2-4444barc.htm
2941 GLOBAL MTN FLTG RT SER A INDEX-LINKED (BUFF AUTOCALL CTGNT CPN)  Mar-1-2027 02/24/22 02/28/22 03/01/27 06748XFX4 US06748XFX49 99.3433% https://www.sec.gov/Archives/edgar/data/312070/000148105722001051/form424b2.htm
2942 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (TRGR AUTOCAL CTGT YIELD)  Feb-27-2025 02/24/22 02/28/22 02/27/25 06748B638 US06748B6386 98.2450% https://www.sec.gov/Archives/edgar/data/312070/000095010322003300/dp167970_424b2-4481ubs.htm
2943 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (TRGR AUTOCAL CTGT YIELD)  Feb-27-2025 02/24/22 02/28/22 02/27/25 06748B653 US06748B6535 97.2150% https://www.sec.gov/Archives/edgar/data/312070/000095010322003294/dp167956_424b2-4482ubs.htm
2944 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (TRGR AUTOCAL CTGT YIELD)  Aug-28-2023 02/24/22 02/28/22 08/28/23 06748B588 US06748B5883 94.3850% https://www.sec.gov/Archives/edgar/data/312070/000095010322003305/dp167973_424b2-4490ubs.htm
2945 GLOBAL MTN FLTG RT SER A INDEX-LINKED (BUFF AUTOCALL CTGNT CPN)  Feb-29-2024 02/24/22 02/28/22 02/29/24 06748XG39 US06748XG395 99.7600% https://www.sec.gov/Archives/edgar/data/312070/000148105722001052/form424b2.htm
2946 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Feb-27-2025 02/24/22 02/28/22 02/27/25 06748XFZ9 US06748XFZ96 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105722001050/form424b2.htm
2947 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Feb-29-2024 02/24/22 03/01/22 02/29/24 06748XGV7 US06748XGV73 94.4600% https://www.sec.gov/Archives/edgar/data/312070/000095010322003470/dp168077_424b2-4477barc.htm
2948 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CTGNT INC AUTO-CALLABLE)  Feb-29-2024 02/24/22 03/01/22 02/29/24 06748XGQ8 US06748XGQ88 99.0100% https://www.sec.gov/Archives/edgar/data/312070/000095010322003503/dp168078_424b2-4473ms.htm
2949 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Feb-27-2025 02/24/22 03/01/22 02/27/25 06748XGY1 US06748XGY13 99.1350% https://www.sec.gov/Archives/edgar/data/312070/000148105722001082/form424b2.htm
2950 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CTGNT INC AUTO-CALLABLE)  Feb-29-2024 02/25/22 03/02/22 02/29/24 06748XGA3 US06748XGA37 98.5100% https://www.sec.gov/Archives/edgar/data/312070/000095010322003681/dp168202_424b2-4469ms.htm
2951 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Feb-28-2025 02/25/22 03/02/22 02/28/25 06748B836 US06748B8366 97.8350% https://www.sec.gov/Archives/edgar/data/312070/000095010322003684/dp168200_424b2-4468ms.htm
2952 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Feb-28-2025 02/25/22 03/02/22 02/28/25 06748XGP0 US06748XGP06 97.2600% https://www.sec.gov/Archives/edgar/data/312070/000148105722001143/form424b2.htm
2953 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Feb-28-2025 02/25/22 03/02/22 02/28/25 06748XGZ8 US06748XGZ87 96.1200% https://www.sec.gov/Archives/edgar/data/312070/000095010322003603/dp168212_424b2-4479barc.htm
2954 GLOBAL MTN FLTG RT SER A INDEX-LINKED (TRGGR CALL CTGNT YIELD)  Mar-1-2027 02/25/22 03/02/22 03/01/27 06748B539 US06748B5396 97.5850% https://www.sec.gov/Archives/edgar/data/312070/000095010322003617/dp168193_424b2-4499ubs.htm
2955 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Feb-28-2025 02/25/22 03/02/22 02/28/25 06748XG70 US06748XG700 98.1350% https://www.sec.gov/Archives/edgar/data/312070/000148105722001149/form424b2.htm
2956 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Feb-29-2024 02/25/22 03/02/22 02/29/24 06748XGT2 US06748XGT28 97.6850% https://www.sec.gov/Archives/edgar/data/312070/000148105722001148/form424b2.htm
2957 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Feb-28-2025 02/25/22 03/02/22 02/28/25 06748XH20 US06748XH203 98.2600% https://www.sec.gov/Archives/edgar/data/312070/000148105722001151/form424b2.htm
2958 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Feb-28-2025 02/25/22 03/02/22 02/28/25 06748XG88 US06748XG882 99.0100% https://www.sec.gov/Archives/edgar/data/312070/000148105722001139/form424b2.htm
2959 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CTGNT CPN NT)  Feb-29-2024 02/25/22 03/02/22 02/29/24 06748XGR6 US06748XGR61 95.1350% https://www.sec.gov/Archives/edgar/data/312070/000148105722001141/form424b2.htm
2960 GLOBAL MTN SER A INDEX-LINKED (AUTOCALLABLE NT) 9.450 May-31-2023 02/25/22 03/02/22 05/31/23 06748XF63 US06748XF637 97.5350% https://www.sec.gov/Archives/edgar/data/312070/000148105722001138/form4242b2.htm
2961 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Feb-29-2024 02/25/22 03/02/22 02/29/24 06748XGS4 US06748XGS45 96.2600% https://www.sec.gov/Archives/edgar/data/312070/000148105722001140/form424b2.htm
2962 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Feb-28-2025 02/25/22 03/02/22 02/28/25 06748XFN6 US06748XFN66 97.8850% https://www.sec.gov/Archives/edgar/data/312070/000148105722001146/form424b2.htm
2963 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Mar-3-2023 02/25/22 03/02/22 03/03/23 06741WV80 US06741WV805 89.7602% https://www.sec.gov/Archives/edgar/data/312070/000148105722001150/form424b2.htm
2964 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Feb-29-2024 02/25/22 03/02/22 02/29/24 06748XHM6 US06748XHM65 95.5604% https://www.sec.gov/Archives/edgar/data/312070/000095010322003621/dp168197_424b2-4501barc.htm
2965 GLOBAL MTN FLTG RT SER A INDEX-LINKED (BUFF CALLABLE CTGNT CPN)  Feb-28-2025 02/25/22 03/02/22 02/28/25 06748XGL9 US06748XGL91 98.3852% https://www.sec.gov/Archives/edgar/data/312070/000148105722001144/form424b2.htm
2966 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BARRIER DIGITAL NT) 0.000 Feb-27-2026 02/25/22 03/02/22 02/27/26 06748XEX5 US06748XEX57 102.2600% https://www.sec.gov/Archives/edgar/data/312070/000095010322003597/dp168221_424b2-4455barc.htm
2967 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CTGNT INC CALLABLE SEC)  Mar-4-2024 02/28/22 03/03/22 03/04/24 06748XGX3 US06748XGX30 96.5100% https://www.sec.gov/Archives/edgar/data/312070/000095010322003769/dp168378_424b2-4478ms.htm
2968 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Mar-5-2025 02/28/22 03/03/22 03/05/25 06748XDM0 US06748XDM02 97.0100% https://www.sec.gov/Archives/edgar/data/312070/000148105722001192/form424b2.htm
2969 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (TRIGGER PLUS) 0.000 Jun-2-2023 02/28/22 03/03/22 06/02/23 06748B661 US06748B6618 102.2600% https://www.sec.gov/Archives/edgar/data/312070/000095010322003865/dp168381_424b2-4480ms.htm
2970 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Dec-1-2023 02/28/22 03/03/22 12/01/23 06748XDZ1 US06748XDZ15 97.0100% https://www.sec.gov/Archives/edgar/data/312070/000148105722001196/form424b2.htm
2971 GLOBAL MTN FLTG RT SER A INDEX-LINKED (MARKET LINKED SEC)  Feb-27-2025 02/28/22 03/03/22 02/27/25 06748XCA7 US06748XCA72 96.6350% https://www.sec.gov/Archives/edgar/data/312070/000095010322003796/dp168367_424b2-4436wfps.htm
2972 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Dec-1-2023 02/28/22 03/03/22 12/01/23 06748XEC1 US06748XEC11 97.2602% https://www.sec.gov/Archives/edgar/data/312070/000148105722001203/form424b2.htm
2973 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Aug-31-2023 02/28/22 03/03/22 08/31/23 06748XD65 US06748XD657 98.2604% https://www.sec.gov/Archives/edgar/data/312070/000148105722001199/form424b2.htm
2974 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Aug-31-2023 02/28/22 03/03/22 08/31/23 06748XD40 US06748XD400 96.7604% https://www.sec.gov/Archives/edgar/data/312070/000148105722001189/form424b2.htm
2975 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Mar-5-2025 02/28/22 03/03/22 03/05/25 06748XHQ7 US06748XHQ79 97.2100% https://www.sec.gov/Archives/edgar/data/312070/000148105722001205/form424b2.htm
2976 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BARRIER SUPERTRACK NT) 0.000 Mar-4-2027 02/28/22 03/03/22 03/04/27 06748XCR0 US06748XCR08 102.2600% https://www.sec.gov/Archives/edgar/data/312070/000148105722001194/form424b2.htm
2977 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Mar-5-2025 02/28/22 03/03/22 03/05/25 06748XH53 US06748XH534 96.6602% https://www.sec.gov/Archives/edgar/data/312070/000148105722001188/form424b2.htm
2978 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BARRIER SUPERTRACK NT) 0.000 Mar-4-2027 02/28/22 03/03/22 03/04/27 06748XCW9 US06748XCW92 102.2600% https://www.sec.gov/Archives/edgar/data/312070/000148105722001182/form424b2.htm
2979 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK NT) 0.000 Mar-31-2023 02/28/22 03/03/22 03/31/23 06748XC66 US06748XC667 102.2600% https://www.sec.gov/Archives/edgar/data/312070/000148105722001198/form424b2.htm
2980 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK NT) 0.000 Mar-4-2027 02/28/22 03/03/22 03/04/27 06748XCT6 US06748XCT63 102.2600% https://www.sec.gov/Archives/edgar/data/312070/000148105722001201/form424b2.htm
2981 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CTGNT CPN NT)  Dec-1-2023 02/28/22 03/03/22 12/01/23 06748XEB3 US06748XEB38 96.6350% https://www.sec.gov/Archives/edgar/data/312070/000148105722001186/form424b2.htm
2982 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Aug-31-2023 02/28/22 03/03/22 08/31/23 06748XFY2 US06748XFY22 99.6104% https://www.sec.gov/Archives/edgar/data/312070/000148105722001202/form424b2.htm
2983 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BARRIER SUPERTRACK NT) 0.000 Mar-5-2025 02/28/22 03/03/22 03/05/25 06748XC74 US06748XC741 102.2600% https://www.sec.gov/Archives/edgar/data/312070/000148105722001197/form424b2.htm
2984 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Mar-4-2024 02/28/22 03/03/22 03/04/24 06748XFL0 US06748XFL01 95.2600% https://www.sec.gov/Archives/edgar/data/312070/000148105722001178/form424b2.htm
2985 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK NT) 0.000 Sep-3-2024 02/28/22 03/03/22 09/03/24 06748XC82 US06748XC824 102.2600% https://www.sec.gov/Archives/edgar/data/312070/000148105722001185/form424b2.htm
2986 GLOBAL MTN FLTG RT SER A INDEX-LINKED (AUTOCALL CTGNT CPN NT)  Aug-31-2023 02/28/22 03/03/22 08/31/23 06748XD73 US06748XD731 97.2600% https://www.sec.gov/Archives/edgar/data/312070/000148105722001200/form424b2.htm
2987 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Mar-3-2025 02/28/22 03/03/22 03/03/25 06748XHJ3 US06748XHJ37 98.3850% https://www.sec.gov/Archives/edgar/data/312070/000148105722001193/form424b2.htm
2988 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Mar-4-2024 02/28/22 03/03/22 03/04/24 06748XFM8 US06748XFM83 95.4850% https://www.sec.gov/Archives/edgar/data/312070/000148105722001177/form424b2.htm
2989 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED SUPERTRACK NT) 0.000 Mar-4-2027 02/28/22 03/03/22 03/04/27 06748XCX7 US06748XCX75 102.2600% https://www.sec.gov/Archives/edgar/data/312070/000148105722001184/form424b2.htm
2990 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Mar-5-2025 02/28/22 03/03/22 03/05/25 06748XGF2 US06748XGF24 97.1350% https://www.sec.gov/Archives/edgar/data/312070/000148105722001191/form424b2.htm
2991 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (CAPP ACCELERATE RETURN) 0.000 Dec-3-2027 02/28/22 03/03/22 12/03/27 06748XHN4 US06748XHN49 102.2600% https://www.sec.gov/Archives/edgar/data/312070/000095010322003780/dp168379_424b2-4498barc.htm
2992 4yNC6m Fixed Callable 02/28/22 03/03/22 03/03/26 06748XG96 US06748XG965 101.0850% https://www.sec.gov/Archives/edgar/data/0000312070/000148105722001204/form424b2.htm
2993 GLOBAL MTN ZERO CPN SER A INDEX-LINKED 0.000 Mar-4-2027 02/28/22 03/03/22 03/04/27 06748XDC2 US06748XDC20 102.2600% https://www.sec.gov/Archives/edgar/data/312070/000095010322003772/dp168377_424b2-4443barc.htm
2994 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BUFFERED NT) 0.000 Sep-3-2024 02/28/22 03/03/22 09/03/24 06748XCG4 US06748XCG43 102.2600% https://www.sec.gov/Archives/edgar/data/312070/000095010322003797/dp168382_424b2-4438barc.htm
2995 GLOBAL MTN ZERO CPN SER A INDEX-LINKED 0.000 Sep-2-2027 02/28/22 03/03/22 09/02/27 06748XFC0 US06748XFC02 102.2600% https://www.sec.gov/Archives/edgar/data/312070/000095010322003774/dp168384_424b2-4461barc.htm
2996 GLOBAL MTN FLTG RT SER A INDEX-LINKED (TRGGR CALL CTGNT YIELD)  Sep-5-2025 03/01/22 03/04/22 09/05/25 06748B513 US06748B5131 95.9800% https://www.sec.gov/Archives/edgar/data/312070/000095010322003920/dp168508_424b2-4509ubs.htm
2997 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (TRIGGER JUMP SEC) 0.000 Mar-4-2027 03/01/22 03/04/22 03/04/27 06748B521 US06748B5214 102.2600% https://www.sec.gov/Archives/edgar/data/312070/000095010322003934/dp168496_424b2-4502ms.htm
2998 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Mar-6-2025 03/01/22 03/04/22 03/06/25 06748XJC6 US06748XJC65 97.5350% https://www.sec.gov/Archives/edgar/data/312070/000148105722001252/form424b2.htm
2999 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CALLABLE CONTINGENT CPN)  Mar-6-2025 03/01/22 03/04/22 03/06/25 06748XJB8 US06748XJB82 93.3854% https://www.sec.gov/Archives/edgar/data/312070/000148105722001248/form424b2.htm
3000 GLOBAL MTN FLTG RT SER A INDEX-LINKED (AUTOCALL CTGNT CPN NT)  Mar-2-2026 03/01/22 03/04/22 03/02/26 06748XJA0 US06748XJA00 98.6350% https://www.sec.gov/Archives/edgar/data/312070/000148105722001250/form424b2.htm
3001 GLOBAL MTN SER A INDEX-LINKED (BUFFERED AUTOCALLABLE NT) 4.900 Mar-5-2026 03/02/22 03/07/22 03/05/26 06748XFE6 US06748XFE67 99.8100% https://www.sec.gov/Archives/edgar/data/312070/000148105722001279/form424b2.htm
3002 GLOBAL MTN FLTG RT SER A INDEX-LINKED (TRIGGER CALL CTGNT YIELD)  Sep-5-2025 03/02/22 03/07/22 09/05/25 06748B497 US06748B4977 95.9600% https://www.sec.gov/Archives/edgar/data/312070/000095010322003982/dp168604_424b2-4510ubs.htm
3003 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CTGNT INC AUTO-CALLABLE)  Mar-6-2025 03/02/22 03/07/22 03/06/25 06748XJS1 US06748XJS18 98.2600% https://www.sec.gov/Archives/edgar/data/312070/000095010322003990/dp168595_424b2-4505ms.htm
3004 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Mar-6-2025 03/02/22 03/07/22 03/06/25 06748XGM7 US06748XGM74 97.7600% https://www.sec.gov/Archives/edgar/data/312070/000148105722001277/form424b2.htm
3005 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CONTINGENT CPN)  Mar-7-2024 03/02/22 03/07/22 03/07/24 06748XHK0 US06748XHK00 96.2600% https://www.sec.gov/Archives/edgar/data/312070/000148105722001275/form424b2.htm
3006 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (PHOENIX AUTOCALLABLE NT)  Sep-8-2023 03/02/22 03/07/22 09/08/23 06748XHD6 US06748XHD66 94.5100% https://www.sec.gov/Archives/edgar/data/312070/000148105722001276/form424b2.htm
3007 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Mar-6-2025 03/03/22 03/08/22 03/06/25 06748XK83 US06748XK835 97.2600% https://www.sec.gov/Archives/edgar/data/312070/000148105722001297/form424b2.htm
3008 GLOBAL MTN SER A INDEX-LINKED (BUFFERED AUTOCALLABLE NT) 6.450 Dec-8-2022 03/04/22 03/08/22 12/08/22 06748XKB6 US06748XKB63 99.0350% https://www.sec.gov/Archives/edgar/data/312070/000148105722001298/form424b2.htm
3009 GLOBAL MTN ZERO CPN SER A INDEX-LINKED (BARRIER SUPERTRACK NT) 0.000 Mar-9-2027 03/04/22 03/09/22 03/09/27 06748XHP9 US06748XHP96 102.2600% https://www.sec.gov/Archives/edgar/data/312070/000148105722001307/form424b2.htm
3010 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (CTGNT INC AUTO-CALLABLE)  Mar-7-2025 03/04/22 03/09/22 03/07/25 06748B646 US06748B6469 96.8850% https://www.sec.gov/Archives/edgar/data/312070/000095010322004161/dp168755_424b2-4484ms.htm
3011 GLOBAL MTN FLTG RT SER A EQUITY-LINKED (AUTOCALL CTGNT CPN NT)  Mar-12-2025 03/07/22 03/10/22 03/12/25 06748XKQ3 US06748XKQ33 N/A https://www.sec.gov/Archives/edgar/data/312070/000148105722001327/form424b2.htm
3012 GLOBAL MTN FLTG RT SER A INDEX-LINKED (CALLABLE CTGNT CPN NT)  Mar-8-2027 03/07/22 03/10/22 03/08/27 06748XKK6 US06748XKK62 98.6100% https://www.sec.gov/Archives/edgar/data/312070/000148105722001328/form424b2.htm
3013 GLOBAL MTN FLTG RT SER A INDEX-LINKED (PHOENIX AUTOCALLABLE NT)  Mar-11-2027 03/07/22 03/10/22 03/11/27 06748XGW5 US06748XGW56 98.8850% https://www.sec.gov/Archives/edgar/data/312070/000148105722001325/form424b2.htm
3014 GLOBAL MTN FLTG RT SER A INDEX-LINKED (TRGGR CALL CTGNT YIELD)  Mar-9-2027 03/07/22 03/10/22 03/09/27 06748B463 US06748B4639 97.1350% https://www.sec.gov/Archives/edgar/data/312070/000095010322004280/dp168851_424b2-4516ubs.htm
3015 GLOBAL MTN SER A EQUITY-LINKED (AUTO-CALLABLE SEC) 10.100 Mar-10-2023 03/07/22 03/10/22 03/10/23 06741WW48 US06741WW480 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010322004304/dp168859_424b2-4518ms.htm
3016 Buffered SuperTrackSM Notes due July 1, 2021 06/26/19 07/01/19 07/01/21 06747N2B9 US06747N2B90 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000110465919038268/a19-12270_11424b2.htm
3017 Trigger Autocallable Contingent Yield Notes 06/26/19 06/28/19 06/29/29 06747B217 US06747B2170 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010319008603/dp109028_424b2-2463ubs.htm
3018 Trigger Autocallable Contingent Yield Notes 06/26/19 06/28/19  06/28/24 06747B183 US06747B1834 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010319008596/dp109035_424b2-2464ubs.htm
3019 Trigger Autocallable Contingent Yield Notes 06/26/19 06/28/19  06/28/24 06747B191 US06747B1917 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010319008601/dp109029_424b2-2465ubs.htm
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3020 Floored Floating Rate Notes Linked to 3-Month USD LIBOR due June 27, 2022 06/26/19 06/27/19 06/27/22 06747N3X0 US06747N3X02 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000110465919037683/a19-12100_21424b2.htm
3021 Airbag Yield Notes Linked to 3-Month USD LIBOR due June 29, 2020 06/26/19 06/28/19 06/29/20 06747N2J2 US06747N2J27 N/A https://www.sec.gov/Archives/edgar/data/0000312070/000095010319008539/dp109042_424b2-2470ubs.htm
3022 Notes due January 31, 2022 Linked to the Performance of the EURO STOXX 50® Index 07/31/19 08/05/19 01/31/22 06747N3E2 US06747N3E21 N/A https://www.sec.gov/Archives/edgar/data/312070/000095010322013864/dp178522_424b8-b2169.htm


