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[paoclo.tonucci@lehman.com].

Cc:
Bcce

Paolo,

econd slide is the igh, low and average F position by day
since Aug 14 plus the average $ value of collateral pledged.
* Third slide lists the assets we have pledged from LBHI and LCPI.

Let me know if you have any questions or would like to discuss.

Dan
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