
Value date 11128- 12105 (Additional Collateral) 

3137EAAD1 150,000,000 5.25% 4/18/16 1.048414 1.042872 157,262,100 1.065 
31359MHK2 100,000,000 5.50% 3/15/11 1.057493 1.046646 105,749,300 1.065 

...................................................................................... 3133)(r,AC)87 ............... 150,000,000__ 5.00% 11117/17 1.026542 1.021403 153,981 ,300 1.065 
·····1.635687"" 

................................... 

3137EABA6 125,000,000 5.13% 11117/17 1.028823 129,385,875 1.065 
························································· ······························ 3133xLJP9 ·················15o,ooo,ooo ··············5:5o% .............. 8i13ii4 

1.673479 ······1.657743 .......... 161,621,856 fb65 

US Agency Desk 
REPO 105 
Value date 11128- 12105 

Grand Total 675,000,000 707,400,425 

3134A4ZY3 350,000,000 5.75% 6/27/16 1.085679 1.062679 379,987,650 1.065 
3137EAAD1 300,000,000 5.25% 4/18/16 1.043015 1.038202 312,904,500 1.065 
880591 CS9 250,000,000 5.88% 4/1136 1.139766 1.131599 284,941 ,500 1.065 
3133X72S2 260,000,000 5.38% 5/15/19 1.054203 1.053308 216,846,666 1.065 

........................................................................................• 31359M8k2 ···············3ab,bbb,b6b ............... 5.56% ............. 3ii5i11 ······1:654464 ...... 1.644326 .......... 316,321,266 ... 1.665 

3133XMQ87 200,000,000 5.00% 11117/17 1.020533 1.016088 204,106,600 1.065 
31331VJ80 200,000,000 5.38% 7/18/11 1.060017 1.041653 212,003,400 1.065 

· · · · · · · · · · · · · · · · · · · · · · · · · · · · · · · · · · · · · · · · · · · · · · · · · · · · · · · · · 3134A4zzo 1 oo,ooo,ooo 5.oo% 12/14/18 T.o2o576 o.99877o 1 o2,o57 ,6oo 1.065 
...................................................................................... b38461Ac3 ................ 2bb,66b,bbb .............. 4:45% ............. 9i15ii5 ..... 1.62861 1··· ······1.619853 .......... 265,662,266 ····1:665 

3137EABA6 150,000,000 5.13% 11117/17 1.029052 1.023500 154,357,800 1.065 
250,000,000 255,144,000 ........................................ . ................................ . 

. . . . . . . . . . . . . . . . 225,bbb,b6b .......... 236,639,175 

3137EAAJ8 100,000,000 5.13% 10/18/16 1.033889 1.029191 103,388,900 1.065 
880591EA6 210,000,000 5.50% 7/18/17 1.078331 1.059540 226,449,510 1.065 

························································ ·······························:"31.33XDVS7 ················2ao·.O"oo;ooa··· s.2s%: 12111120 ······1"."a6473a·:··· 1.041404 ···········21·2~94i;saO"·· 1.oss 
...................................................................................... 31398Af:b9 ................ 125,b6b,bbb .............. 5:63% ............. 7i15/37 ..... 1.696828 ······1.077616 .......... 137,163,566 ····1:665 

880591DY5 80,000,000 4.38% 6/15/15 1.007882 0.988924 80,630,560 1.065 
880591DM1 170,000,000 7.13% 5/1130 1.289710 1.285751 219,250,700 1.065 
3133XFKF2 50,000,000 5.63% 6/11121 1.102887 1.077887 55,144,356 1.065 

························································································a8o591cJ9·················15o,ooo,ooo ···············6.75% ·············11hi25 ·····1:216366 ······1.212616 ··········1a2,454,ooo ···i.a65 

313771AA5 150,()00,@0 M3% 6/13ft6 1.078482 @53795 161,7"72,3@ L065 
3133xMf:v2 15o,ooo,ooo 5.38% 9130122 1.654194 1.045684 158,129,100 1.065 

························································· 3133xi.:oi35 15o,ooo,ooo 5.38% 6/13/14 1 .676592 1.052703 161 ,488,8oo 1.065 
...................................................................................... 46513EFG2 ················1ab,66b,bbb .............. 5:56% ............. 9i18/33 ..... 1.123144 ······1.1 13519 .......... 112,314,466 ····1:665 

3133XLF81 1 5.63% 6/9/17 1.095639 1.070952 1 875 1.065 

147,040, 
98,875, 

143,972, ............................ 

120,975, 
.......... 156,555,"" 

FOIA CONFIDENTIAL TREATMENT REQUESTED BY 
LEHMAN BROTHERS HOLDINGS, INC. 
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L I M I N I 0 I p 

1 
7 
""3 
~ 
~ 

6 -A ••• -
~ 0.9803 

8 0.9888 rg- 0.9598 rw- 0.9678 
'11 ........... 1.66:37"" 

r-u-
~ 
'14 

15 
16 
~ 
'18 
f-:19 r-w 
~ 

22 -A ••• -
1.0151 SUB ~ 

24 
200mm already out with KBC, 350mm additional this week 

0.9752 
~ 
1-:-:-

~-· 
r4-

1.0657 • TV A .• 200mm already out with KBC, 250mm additional this week 

0.9857 ...........................................•............ 200mm already out with KBC, 200mm additional this week 
0.9859 

28 0.9542 
~ 0.9911. 
'3D 0.9542 
"31 6.9612 ott 
f-32 
~ 

0.9622 
0.9542 '34 .......... f6684 . . DTC 

"35 6:9869 
f-36 0.9667 
~ 1.0082 
'38 0.9955 

1 OOmm already out with KBC, 200mm additional this week 
SUB 

SUB ....•............• 200mm already out with KBC, 250mm additional this week 
SUB 

• TVA 

"39 1.6255 
f-40 0.9424 • TVA 
~ 1.2059 • TVA 
'42 1:6:312 100mm already out with KBC, 50mm additional this week "43 .......... 1:1:37:3 ·············································wA·· 
f-;j4 @084 DTC sUB 
~·· 0.9857 
'46 1.0066 
"47 To561 ott 
'48 1.0244 

FOIA CONFIDENTIAL TREATMENT REQUESTED BY 
LEHMAN BROTHERS HOLDINGS, INC. 
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130,000,000 135,779,930 126,954, 
························································ ······························ 46513EJX1 ·················166,666,666 ··············5:56% ············· 4i26/24 ····· 1.696867 ······1.692988 ··········169,686,766 ····1:665 ··········162.ss1.·· 

3133XDTL5 100,000,000 5.00% 12/21115 1.047767 1.026934 104,776,700 1.065 97,966,21 
3133XFPR1 125,000,000 5.38% 6/10/16 1.072232 1.048194 134,029,000 1.065 125,317,11 

• 038461 AC3 .................. 56,666,666 ............... 4.45% . . 9/15/15 1.028011. 1.019853 ............ 51,466,556.. 1.065 ............ 48,659, ..... . 
.......................................................................................• 3133XF'kf'2 ................ 125,666,666 ............... 5.63% ............. 6111/21 ······1:162887 ...... 1.677887 .......... 137,866,875 ... 1.665 .......... 128,899,·· 

31359MTP8 
31359MTP8 

125,000,000 5.13% 112/14 1.045048 1.025260 130,631,000 1.065 122,139, 
125,000,000 5.13% 112/14 1.045048 1.025260 130,631,000 1.065 122,139, 

· · · · · · · · · · · · · · · · · · · · · · · · · · · · · · · · · · · · · · · · · · · · · · · · · · · · · · · · 3134A4zz6 166,666,666 5.oo% 12/14/18 1.626576 o.99877o 162.657.666 1.065 95.423. 
························································ ······························ 8865MoV1 ·················166,666,666 ·············· 4:76% ············· 7i15/33 ·····6.973534 ······6.957684 ············ 97,353,466 ····1:665 ············91·· 

31359MNU3 100,000,000 5.25% 8/1/12 1.049759 1.033717 104,975,900 1.065 
31359MEU3 90,000,000 6.25% 5/15/29 1.143932 1.142890 102,953,880 1.065 
31364FCB5 96,666,666 6.69% 9/27/27 1.147205 1.138070 163,248,456 1.065 

························································································3133XN4s2 ··················56,666,666 ···············s.25% ·············12/9i22 ······1:625312 ······ 1.623562 ············51.265,666 ··· 1.665 
31359MGT4 
3133XHW57 

75,000,000 6.25% 2/1111 1.077372 1.058275 80,802,900 1.065 
75,000,000 4.88% 12/13/13 1.044547 1.023151 78,341,025 1.065 

......................................................... 3133Xi.:iiiiM1 75,666,666 5.25% 9/12114 1.657252 1.041502 79,293,966 1.065 
························································ ······························ 31331Viiiif'9 ················ 86,666,666 ··············5:41% ············· 4i17/36 ····· 1.666614 ······1.661565 ············ 85,329.126 ····1:665 

3133X8L34 75,000,000 5.37% 9/9/24 1.062978 1.052248 79,723,350 1.065 
3133XN5N5 80,000,000 5.00% 12/8/17 1.011744 1.010633 80,939,520 1.065 
3133XGEQ3 75,666,666 5.25% 8/5/09 1.035870 1.020411 77,696,256 1.065 

························································································886591cU4 ··················75,666,666 ···············6.25% ···········12!15i17 ·····1:148163 ······1.121686 ············86,112.225 ···1.665 
31359MGT4 
31364FKWO 

60,000,000 6.25% 2/1111 1.077372 1.058275 64,642,320 1.065 
50,000,000 6.32% 12/20/27 1.194516 1.168007 59,725,800 1.065 

························································· ······························ 3134A4z'i3. ················ 56,666,666.. 5.75% 6/27/16 ·····1.685679.. 1.062679 ············ 54.283,956 .. 1.065 
....................................................................................... 31359Mi'P8 ................. 56,666,666 .............. 5:13% ................ 1i2!14 ..... 1.645648 ······1.625266 ............ 52,252,466 ····1:665 

880591 CWO 50,000,000 6.00% 3/15/13 1.089497 1.078497 54,47 4,850 1.065 
3133XBYM1 40,000,000 4.63% 6/12/20 1.006427 0.986000 40,257,080 1.065 
3133XJW38 35,666,666 5.66% 3/14/14 1.038137 1.028831 36,334,795 1.065 .......................................................................................• 3133Xi.:4N6 .................. 35,666,666 ............... 5.25% ............... 6i5h7 ·····1:665756 ...... 1.641541·············37,361,256 ... 1.665 

3133X26Y6 35,000,000 5.13% 5/24/13 1.062581 1.037358 37,190,335 1.065 
3133XFPR1 35,000,000 5.38% 6/10/16 1.072232 1.048194 37,528,120 1.065 ....................................................................................... 31359MXX6 ................. 36,666,666.. 5.00% 3/2/15 ·····1.639616.. 1.028044 ............ 31,176,486 .. 1.065 

....................................................................................... 3134A4Eiiii6 ................ 36,666,666 .............. 5:88% ............. 3i21!1i ...... 1.658587 ······1.648795 ............ 31,757,616 ····1:665 

31331XT85 
880591DN9 

20,000,000 5.70% 8/3/37 1.114286 1.097186 22,285,720 1.065 
25,000,000 5.63% 1118/11 1.062212 1.042993 26,555,300 1.065 

31331V4Z6 26,666,666 5.26% 9/26/17 1.045002 1.037057 26,966,646 1.065 19,541 ........................................................................................• 3i33XNi.:9 .................. 25,666,666 ............... 5.66% ............. 3!11h1 ······1:633842 ...... 1.624126 ............ 25,846,656 ... 1.665 ............ 24,166,·· 

31359MEB5 20,000,000 6.21% 8/6/38 1.187000 1.168887 23,740,000 1.065 22,196, 
3133XFJY3 20,000,000 5.25% 6/10/11 1.055786 1.032307 21,115,720 1.065 19,743, 

························································ ······························ 3133Xf'j49 ·················· 26.666,666.. 5.63% 3/14/36 ·····1.681628.. 1.o7o559 ············ 21.626.566 .. 1.065 ············26.21s.·· 
...................................................................................... 31331Xk87 ................. 26,666,666 .............. 5:65% ........... 12i27!18 ..... 1.643763 ······1.623563 ............ 26,874,666 ····1:665 ............ 19,517,·· 

31359MRK1 20,000,000 4.63% 5/1/13 1.007577 1.005008 20,151 ,540 1.065 18,841' 
3133XGJ96 20,000,000 5.25% 9/13/13 1.053688 1.043771 21,073,760 1.065 19,703, 
88o5s1cK6 26.666,666 5.98% 4/1136 1.154965 1.146660 23.699,366 1.065 21.597 

························································································31331Xs52 ··················26,666,666 ···············s.55% ···············8iih7 ·····1:674738 ······ 1.657779 ············21 .494,766 ··· 1.665 ············ 26,697.·· 
31331XKA9 

FOIA CONFIDENTIAL TREATMENT REQUESTED BY 
LEHMAN BROTHERS HOLDINGS, INC. 

4.95% 12/27/16 1.038893 1.019093 777 860 1.065 1 427 
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........... fb31i'' 
0.9771. 
0.9771. 
0.9542 

SUB 
SUB 
SUB ···········a.Mo3 ·········································· ·rvp,·· 

0.9815 
1.0696 ........... fb726'' 

···········a:e5ai·· 
1.0073 
0.9767 
0.9885 

···········a.ee73··· 
0.9939 
0.9460 

···········a:esa5·· 

SUB 

SUB 

........... fb735 ............................................ iVA .. 
1.0073 SUB 
1.1169 
1.0151 SUB ···········a.e771• ····························sus··· 
1.0187 
0.9410 

···········a:e?ai·· 
···········a:ees5·· 

0.9935 
1.0025 
0.9715 ···········a.easa• ····························sus··· 
1.0419 
0.9932 

···········a:e?ii····· 
···········a:esss·· 

1.1098 
0.9872 
1.0108 

···········a.e75e··· 
0.9421. 
0.9852 ···········fa?ee·· 

........... fbb49'' 

0.9714 

SUB 

TVA 

TVA 

TVA 

FOIA CONFIDENTIAL TREATMENT REQUESTED BY 
LEHMAN BROTHERS HOLDINGS, INC. 
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20,000,000 20,520,800 ....................................................................................... 3133xi=Li=1 .................. 26,666,666 .............. 5j8% ............. 6i14/13 ..... 1.672842 ······1.649461 ............ 21,456,846 ····1:665 

3133XFD60 20,000,000 5.38% 4/12/16 1.069415 1.063592 21,388,300 1.065 
3133XJUT3 20,000,000 5.00% 3/9/12 1.040078 1.030078 20,801,560 1.065 
31331XFK3 26,666,666 5.63% 10/5/21 1.024933 1.018506 26,498,666 1.065 .......................................................................................• 3133xHRJ3 .................. 26,666,666 ............... 5.66% ........... 12/16i21 ······1:637576 ...... 1.615269 ............ 26,751,466 ... 1.665 

31359MEU3 15,000,000 6.25% 5/15/29 1.143932 1.142890 17,158,980 1.065 
31359MFJ7 15,000,000 7.13% 1115/30 1.283488 1.258551 19,252,320 1.065 
31331V3M6 15,666,666 5.25% 116/16 1.661796 1.042103 15,926,856 1.065 ....................................................................................... 886591EA6 ................... 16,666,666 .............. 5:56% ............. 7i18/17 ..... 1.678331··· ······1.659546 ............. 16,783,316 ····1:665 

880591DX7 10,000,000 4.65% 6/15/35 0.967589 0.947439 9,675,890 1.065 

Grand Total 

lsus Debt 

IDTC&$08 

FOIA CONFIDENTIAL TREATMENT REQUESTED BY 
LEHMAN BROTHERS HOLDINGS, INC. 

7,835,000,000 8,386,308,225 
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L I M I N I 0 I 
97 0.9717 rea- 0. 9593 

rgg 1.66:31 rwo o.9999 
~ 0.9725 
'102 6:958:3 
'103 6:e76f 
rw4 1.0696 
~ 1.2001. 
'106 0.9928 '107 ··········1.6682• ··············································rvp,·· 
CWs 0.9047 • TVA 
r-we 
'"110 
'111 
'112 
~ 
'"114 
'115 
'116 w 
'"118 
'119 
rtrci 

FOIA CONFIDENTIAL TREATMENT REQUESTED BY 
LEHMAN BROTHERS HOLDINGS, INC. 
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A 

1 8/S RPT: INVENTORY POSTION DET 6 {Cross S)lstem} - 02 Dec 2005 
2 
3 Account 
4 GMK2 
5 GMK2 
6 G17L 
7 G17L 
8 G17L 
9 G17L 
10 G17L 
11 G16D 
12 GMK2 
13 G17L 
14 GMK2 
15 GMK2 
16 G16D 
17 G17L 
18 GMK2 
19 G17L 
20 GMK2 

FOIA CONFIDENTIAL TREATMENT REQUESTED BY 
LEHMAN BROTHERS HOLDINGS, INC. 

B 

BPM Level2 
AGENCIES 
AGENCIES 
AGENCIES 
AGENCIES 
AGENCIES 
AGENCIES 
AGENCIES 
AGENCIES 
AGENCIES 
AGENCIES 
AGENCIES 
AGENCIES 
AGENCIES 
AGENCIES 
AGENCIES 
AGENCIES 
AGENCIES 

c D 

Trader Name Cusip 
KING 3134A4VG6 
KING 31359MFG3 
AGARWAL 3134A4HF4 
AGARWAL 31359MYN7 
AGARWAL 31359MHK2 
AGARWAL 31359MJH7 
AGARWAL 880591DT6 
VOLK 3133XDPS4 
KING 31359MTP8 
AGARWAL 3134A4FM1 
KING 31359MEY5 
KING 880591CWO 
VOLK 3134A4VA9 
AGARWAL 3133XDPS4 
KING 880591DY5 
AGARWAL 3134A4JT2 
KING 880591CU4 
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E F G H 

1 
2 
3 Global Product ID I SIN Product Product Name 
4 17109176 US3134A4VG69 3134A4VG6 FREDDIE MAC 
5 5619536 US31359MFG33 31359MFG3 FEDERAL NATIONAL MTGE ASSN 
6 8650854 US3134A4HF43 3134A4HF4 FEDERAL HOME LOAN MTG CORP 
7 16181618 US31359MYN72 31359MYN7 FANNIE MAE 
8 7852216 US31359MHK27 31359MHK2 FEDERAL NATIONAL MTG ASSN 
9 8180652 US31359MJH79 31359MJH7 FEDERAL NATIONAL MTG ASSN 
10 9608569 US880591 DT61 880591DT6 TENNESSEE VALLEY AUTHORITY 
11 17311781 3133XDPS4 FEDERAL HOME LOAN BANK SYSTEM 
12 11924968 US31359MTP85 31359MTP8 FANNIE MAE 
13 8213467 US3134A4FM12 3134A4FM1 FREDDIE MAC 
14 5097882 US31359MEY57 31359MEY5 FANNIE MAE 
15 2948194 US880591 CWOO 880591CWO TENNESSEE VALLEY AUTHORITY 
16 15586872 US3134A4VA99 3134A4VA9 FREDDIE MAC 
17 17311781 3133XDPS4 FEDERAL HOME LOAN BANK SYSTEM 
18 15883162 US880591 DY56 880591DY5 TENNESSEE VALLEY AUTHORITY 
19 9117683 US3134A4JT29 3134A4JT2 FREDDIE MAC 
20 2738429 US880591 CU44 880591CU4 TENNESSEE VALLEY AUTHORITY 

FOIA CONFIDENTIAL TREATMENT REQUESTED BY 
LEHMAN BROTHERS HOLDINGS, INC. 

I J K 

Gross Long Inventory Cusip Netdown Long Inventory 
454,201 ,250 (237,506) 453,963,743 
435,173,543 (808,744) 434,364,799 
410,273,946 0 410,273,946 
318,633,178 (69,214) 318,563,964 
266,240,832 (46,199) 266,194,633 
257,446,925 (4,896,542) 252,550,382 
188,165,966 (143,100) 188,022,866 
177,826,749 0 177,826,749 
174,029,313 (4,690,844) 169,338,468 
142,881,118 0 142,881,118 
139,966,372 0 139,966,372 
111 ,464,647 0 111 ,464,647 
107,533,977 0 107,533,977 
74,296,213 0 74,296,213 
73,538,371 0 73,538,371 
64,855,747 0 64,855,747 
54,447,020 0 54,447,020 
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L M N 0 

1 
2 
3 Trade Date position Coupon Coupon Rate Maturity Date 
4 458,970,000 181,727 4.75% 
5 389,375,000 277,917 7.25% 
6 393,226,000 181,145 5.50% 
7 322,250,000 113,775 4.25% 
8 255,529,000 117,108 5.50% 
9 243,657,000 147,522 6.00% 
10 170,290,000 96,356 6.79% 
11 178,135,000 53,240 4.63% 
12 171 ,030,000 73,044 5.13% 
13 131 ,983,000 66,012 6.00% 
14 129,985,000 71,763 6.63% 
15 103,224,000 51,612 6.00% 
16 107,445,000 1,217 3.88% 
17 74,425,000 28,685 4.63% 
18 75,236,000 27,430 4.38% 
19 60,726,000 29,097 5.75% 
20 47,845,000 24,294 6.25% 

FOIA CONFIDENTIAL TREATMENT REQUESTED BY 
LEHMAN BROTHERS HOLDINGS, INC. 

11117/15 
01115/10 
09/15/11 
08/15/10 
03/15/11 
05/15/11 
05/23/12 
11121108 
01102/14 
06/15/11 
09/15/09 
03/15/13 
06/15/08 
11121108 
06/15/15 
01115/12 
12/15/17 

p Q R s 

Dirty Market Price 
0.989610 300,000,000 300 2400 
1.117631 400,000,000 400 
1.043354 375,000,000 375 
0.988776 200,000,000 200 
1.041920 200,000,000 200 
1.056596 200,000,000 200 
1.104974 50,000,000 50 
0.998270 100,000,000 100 
1.017537 75,000,000 75 
1.082572 100,000,000 100 
1.076789 100,000,000 100 
1.079833 50,000,000 50 
1.000830 100,000,000 100 
0.998270 50,000,000 50 
0.977436 25,000,000 25 
1.068006 50,000,000 50 
1.137988 25,000,000 25 
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