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Completion of close-out transactions related to Lehman Brothers Japan Inc.

FOR RELEASE

1. This is to announce that JSCC has completed transactions necessary to close
out unsettled clearing positions of Lehman Brothers Japan Inc. Those
transactions include; buying/selling securities to meet obligations to other
clearing members, resale/repurchase of outstanding positions on futures and

options, and transfer of customer positions on futures and options.

2. The losses caused by those transactions are within the value of collateral
deposited to JSCC by Lehman Brothers Japan Inc.
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