To: Karen May Shart/JPMCHASE@JPMCHASE, Gail Inaba/JPMCHASE@JPMCHASE, Ed Corral/ JPMCHASE@JPMCHASE, Jon
Lika Ciciola/JTPMCHASE@JPMCHASE
cc: Michael A Mego/TPMCHASE@JPMCHASE

Vaivao Subject: Re: Need your help for Lehman collateral
09/12/2008

| 02:04 PM

Karen.

As requested:

1. Additional Collateral from Lehman Holding - Attached is the box report for the first additional collateral we received - in Dealer ID Box LCE

PPO .pdf

2. Corporate Securities Held in Loan - Attached is the report on Loan 5 in the GSI Box which was the new collateral received for benefit of all of
JPM, not just Clearance. Please note that these securities were released this morning.

LAG-LOANHE pdf

3. Opening Margin Hold on NFE - The NFE Hold for Intraday margining this morning was 4,489,765,170.46 (TOTS$ at the bottom right of the
screen)
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4. Current NFE Credit Screen - The net credit position for Lehman GSI is 1,531,012.69 (Credit Position displayed on the bottom left of the screen)m
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