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LEHMAN BROTHERS HOLDINGS INC. 
FAffi VALUE OF OTC DERIVATIVE CONTRACTS BY MATURITY 

As of May 31, 2008 
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REPO 105 Resenre Balance per GL vs CWS R«onciliatioa Reserve BaJancc (2,267,824,117) 
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CREDIT BALANCES WITB REPO 105 AND RESERVE BALANCE 

<lYr 

~ 
4,558,050,768 
3,340,013,886 
1,508,657,286 

439,106,623 
242,540,519 
115.400.866 

11,708,288,375 

IOQ PRESENTATION 

YearscoMatarity 
l·SYn 5-lOYrs 

2,298,137,415 2,319,586,414 
2,243,573,607 912,026,535 
2,355,208,311 2,298,733,547 

469,276,328 309,455,533 
656,220,143 188,373,581 
751,764,445 247,294,268 
69.412.894 19.735.026 

8,843,593J4_2 -6,295,204,904 

>IOYn Total 

J,Iss,06s,9% I 9.Jto.JOS.2So 
1,414,995,694 __ --2,~!~. 
4,718,467,099 ........... .!~2J~~-g_~~ .. 

779,644,898 J 067 034 045 
406,656,670 1 690 57 017 
32,248,816 ·····--.1.t~J}.,!!!,.~. 
40.941.958 245.490.744 

10,581,021,131\ 37,428,107,552 

NIG 3,209,695,810 

Check Difference 
9,310,308,250 
9,128,646,604 

12,712,422,842 
3,067,034,045 
1,690,357,017 
1,273,848,048 

245,490,744 
37,428,107,552 
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Years to Matarity 

<1 Yr 1-S Yrs S-10 Yrs >10 Yrs Total Check Difference 

12.18% 5.99% 2.44% 3.78% ...•. , .... ,:w•;;;··--···· 24.4% 0.0% 
4.02% 6.14% 6.20"!. 8.52% 25% r 24.9% 0.0% 
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8.92% 6.29% 6.14% 12.61% ·----·····-~-~---- 34.00/o 0.0% 
4.03% 1.25% 0.83% 2.08% 8% 8.2% 0.0% 
1.17% 1.75% o.so% 1.09% -·-·-··s;;;;·-·-·-···· 4.52% o.o% 
0.96% 2.19% 0.71% 0.20V/o --····-··-·:w;-··---···· 4.06% 0.0% 

31% ~% . ~-·= 17% 28% • _ 100% _/1, IIoo.O";. o.o% 
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