Summary of Estimated Suppression

Average suppression in basis points
(Aug 2007 - May 2010)

USD LIBOR tenor

10M 34
11M 36
12M 37
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The suppression numbers for USD LIBOR tenors other than 1M and 3M are provided for the purposes of the Barclays settlement only and do not reflect

the expert opinions of Dr. Bernheim.
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Estimated Suppression for 3M USD LIBOR
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Estimated Suppression for 4M USD LIBOR
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Estimated Suppression for 6M USD LIBOR
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Estimated Suppression for 7M USD LIBOR
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Estimated Suppression for 8M USD LIBOR
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Estimated Suppression for 9M USD LIBOR
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Estimated Suppression for 10M USD LIBOR
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Estimated Suppression for 11M USD LIBOR
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Estimated Suppression for 12M USD LIBOR

Page 15 of 15

2.0

1.5

1.0

A
(V

0.5

AW

AW 4

0.0 N~ —
-0.5

1.0 L— : N —— A : - -

Aug 2007 Feb 2008 Aug 2008 Feb 2009 Aug 2009 Feb 2010

- stimated suppression - 12M



