From: Williams, Jonathan D <jonathan@lehman.com>

Sent: Monday, September 15, 2008 7:12 PM (GMT)
To: rclose@cls-bank.com
Cec: rhoey(@cls-service.com; Tonucci, Paolo

<paolo.tonucci@lehman.com>; Fleming, Dan (TSY)
<dfleming@lehman.com>; lorio, James <ijames@lehman.com>;
Eby, Robert <reby@lehman.com>

Subject: LBIE and LBSF

This is to advise you that we are rescinding trades in CLS for the above
entities. LBIE is the UK broker-dealer and is in receivership. LBSF is
the US non-reg entity with very few FX trades.

All LBI and LBCC trades remain in CLS.

Further, Citi has confirmed they are good for today and tomorrow's
settlements.

You may call me below, if any questions. Thanks.

> Lehman Brothers

> Global Foreign Exchange

>

>T 212526 8781

>F 646 758 1813

> email: jonathan@lehman.com
>

>
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