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¥ Return to CSA/Collateral Agreement Screen

CSA/Collateral Agreement Information

Party B: ABN AMRO Bank N.V., Head Office
CSAI/Collateral Agreement Type: Bilateral

Party A: LBCC

Master Status: Terminated

Master Id: 020894ABAA
Negotiated by: 2 Nouha Eid (VW)

Agreement
Master Type: 1992 ISDA MA - Multi-Currency Cross
Border
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Status: v Executed
CSA/Collateral Agreement Type: | Bilateral Agreement ;]
Amounts to be Specified in Confirm: None
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Excluded Branches Party B: ABN AMRO Bank N.V. Excluded Branches Party A: LBCC
Not Applicable Not Applicable
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Exposure Calculation: IMJd-MmH@t guote by Calculation Agent

Net Against Exposure: No

=

Currency ¥ View Distributions and Interest

http://my.lehman.com/ETM/EntityMaster?template=CSAEdit.xsl&searchType=CSA&searchBy=Entity%20Left%20Link&sea...

Party B Party A

Type Eligible Valuation Eligible Valuation Comments

USD US DOLLAR Yes 100.00% Yes 100.00% Please see Agreement for
Interest Rate Sources,
Interest Rate Amounts and
Interest Rate Periods. [less]

Party B Party A

Type Valuation Cap Amt Valuation Cap Amt Maturity Comments

Sovereign Debt - France < 1 Year 98.00% 0 98.00% 0 Remaining None

Sovereign Debt - France 1 to 5 years 95.00% 0 95.00% 0 Remaining None

Sovereign Debt - France > 5 and < 10 years 95.00% 0 95.00% 0 Remaining None

Savereign Debt - France > 10 Years 90.00% 0 90.00% 0 Remaining None

Sovereign Debt - Germany < 1 Year 98.00% 0 98.00% 0 Remaining None

Sovereign Debt - Germany 1 to 5 years 95.00% 0 95.00% 0 Remaining None

Sovereign Debt - Germany > 5 and < 10 years 95.00% 0 95.00% 0 Remaining None
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| See Agreement =l | See Agreement = |
Comments: Comments:
None None

Demands and Notices:

Comments:

|See Agreement

_-j None

Currer JSD US DOLLAR -2 [ o
Party B: ABN AMRO Bank N.V. “[Party A: LBCC
Accrued Interest: Yes Accrued Interest: Yes
Rate Index: Fed Funds (USD, Daily H.15) - O/N Rate Index: Fed Funds (USD, Daily H.15) - O/N
Source: T.120 Source: T.120
Spread(hasis points): 0.00 Spread (basis points): 0.00
Compounding: N Compounding: N
Bid/Ask: Standard Bid/Ask: Standard
Transfer of Interest MC (01 - 31) - Monthly on the 1st through 31st Transfer of Interest MC (01 - 31) - Monthly on the 1st through 31st
Amount Frequency:  calendar day Amount Frequency:  calendar day
Transfer Day of Month: 2 Transfer Day of Month: 2
Alternative to Interest Amount:
lStandard ISDA Definition |
Comments:
None

Party B: ABN AMRO Bank N.V.
Address: See Agreement

Address: See Agreement

Governing Law: [Engiish~ Transfer Annex =]
Equivalent Collateral to be returned to Pledgee: Yes

Mark to Market Reset: Not Applicable

|Party B: ABN AMRO Bank N.V. [Party - LBCC
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