PBC

Zoures B

LEHMAN BROTHERS HOLDINGS INC. (,\/E\/ \/~€\/\ Hed /0] (JC’V:CQ‘ O\LCMQMA? of His sehedule

FAIR VALUE OF OTC DERIVATIVE CONTRACTS BY MATURITY

As of May 31, 2008
Credit Workstation Balances Before REPO 105 REPO 105 Reserve Balance per GL vs CWS Reconciliation Reserve Balance (2267,824,117) CREDIT BALANCES WITH REPO 105 AND RESERVE BALANCE
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465,712,740 695,981,487 199,787,414 431,29%,59% 1,792,778,236 iBB- (26,606,117)  (39.761,344)  (11,413,832) (24.639,926) 439,106,623 656,220,143 188,373,581 406,656,670 1,690,357,017 1,690,357,017 -
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Not Rated 122393175 73,618,723 20,930,800 43,422,692 260,365,390 |iNRRNot Rated 2,308)  (47205829) (1195774 (2,480,734 115400866 69412894 19735026 40,941,958 | 245 490744 245,490,744 -
8,220,753.494___9.379,439,465__ 6,676,640,633 ___11222,140,772 35,458,974,365 Grand Total 4,196,957304 | (709 412. 23) (535,896.323) (38L435,725) (641.119.suﬂ (2,2617.82 11,708,288,375 8,843,593,142 6:295,204,904 10,581,021,131 37.428,107,552]1 37,428,107,552 -
= TS A = = \Y 4 " i 7 « [ R -.-w._,‘) /
MD | 2'2/3 10Q PRESENTATION NIG 3200695810 AR FiY ‘0/3 -;"}
Years to Matarity
N 0 Le A '§‘4 é‘g _ - <l Yr 1-5 Yrs 5-10 Yrs >10 Yrs Total Check Difference
* : = 4.02% 6.14% 6.20% 8.52% 25% 24.9% 0.0%
12.18% 599% 2.44% 3.78% 24% 244% 0.0%
- > . F 8.92% 6.29% 6.14% 12.61% 34% 34.0% 0.0%
[~ S roun cu(ﬂ V4l {’U ] 4.03% 1.25% 0.83% 2.08% 8% 82%  0.0%
117% 1.75% 0.50% 1.09% 5% 4.52% 0.0%
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Total \ 31% 24% 17% 28% 100% & £ 100.0% 0.0%
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