
OPEN 

Confidential Treatment Requested By Lehman Brothers Holdings, Inc. LBEX-LL 3638800 



Resolved NY LBSF 
Resolved NY LBSF 
Resolved NY LBSF 
Resolved NY LBSF 
Resolved NY LBSF 
Resolved NY LBSF 
Resolved NY LBSF 
Resolved NY LBSF 
Resolved NY LBSF 

LBSF 

Resolved NY LBF 

Resolved NY LBSF 

Resolved NY LBSF 

Resolved NY 

Resolved NY n LBF 
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Resolved London gsethi 17-Apr-08 LBSF 
Resolved London gsethi 23-Apr-08 LBSF 
Resolved NY gtalati 11-Apr-08 LBSF 
Resolved NY gtalati 11-Apr-08 LBSF 
Resolved NY gtalati 11-Apr-08 LBSF 
Resolved NY gtalati 18-Apr-08 LBSF 
Resolved NY gtalati 18-Apr-08 LBSF 
Resolved NY gtalati 9-May-08 LBSF 
Resolved NY gtalati 9-May-08 LBSF 
Resolved NY gtalati 9-May-08 LBSF 
Resolved NY gtalati 9-May-08 LBSF 
Resolved NY jgupte 9-Apr-08 LBF 
Resolved NY Gsethi 21-Apr-08 LBSF 
Resolved NY Gsethi 21-Apr-08 LBSF 
Resolved NY ~.;iSeml 21-Apr-08 LBSF 
Resolved NY Gsethi 21-Apr-08 LBSF 
Resolved NY Gsethi 21-Apr-08 LBSF 
Resolved NY Gsethi 21-Apr-08 LBSF 
Resolved NY Gsethi 21-Apr-08 LBSF 
Resolved NY Gsethi 21-Apr-08 LBSF 
Resolved NY Gsethi 21-Apr-08 LBSF 
Resolved NY Gsethi 21-Apr-08 LBSF 
Resolved NY Gsethi 21-Apr-08 LBSF 
Resolved NY Gsethi 21-Apr-08 LBSF 
Resolved NY l.;iSetnl 8-Apr-08 LBSF 
Resolved NY l.;iSetnl 14-Apr-08 LBSF 
Resolved NY ~.;iSeml 25-Apr-08 LBSF 
Resolved NY ~.;iSetnl 25-Apr-08 LBSF 
Resolved NY l.;iSetnl 25-Apr-08 LBSF 
Resolved NY l.;iSetnl 25-Apr-08 LBSF 
Resolved NY ~.;iSeml 25-Apr-08 LBSF 
Resolved NY ~.;iSetnl 25-Apr-08 LBSF 
Resolved NY l.;iSetnl 25-Apr-08 LBSF 
Resolved NY gtalati 9-May-08 LBSF 
Resolved NY gtalati 9-May-08 LBSF 
Resolved NY gtalati 9-May-08 LBSF 
Resolved NY gtalati 9-May-08 LBSF 
Resolved NY gsethi 14-Apr-08 LBSF 
Resolved NY gsethi 25-Apr-08 LBSF 
Resolved NY gsethi 25-Apr-08 LBSF 

Resolved NY krmenon 15-Apr-08 LBSF 

Resolved NY krmenon 16-Apr-08 LBSF 

Resolved NY krmenon 16-Apr-08 LBSF 
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Resolved NY krmenon 16-Apr-08 LBSF 

Resolved NY krmenon 25-Apr-08 LBSF 

Resolved NY krmenon 25-Apr-08 LBSF 

Resolved NY krmenon 25-Apr-08 LBSF 

Resolved NY krmenon 25-Apr-08 LBSF 

Resolved NY krmenon 25-Apr-08 LBSF 

Resolved NY krmenon 25-Apr-08 LBSF 

Resolved NY krmenon 25-Apr-08 LBSF 

Resolved NY krmenon 25-Apr-08 LBSF 

Resolved NY krmenon 25-Apr-08 LBSF 

Resolved NY krmenon 25-Apr-08 LBSF 

Resolved NY krmenon 25-Apr-08 LBSF 

Resolved NY krmenon 25-Apr-08 LBSF 

Resolved NY jgupte 8-Apr-08 LBSF 

Resolved NY LT MM ITRX London jgupte 24-Apr-08 5-May-08 LBSF 

Resolved NY INDICESD400 London jgupte 24-Apr-08 5-May-08 LBSF 

Resolved NY INDICESD400 London jgupte 24-Apr-08 5-May-08 LBSF 

Resolved NY LT_MM_ITRX LDN krmenon 16-Apr-08 26-May-08 LBSF 

Resolved NY LT_MM_ITRX LDN krmenon 16-Apr-08 26-May-08 LBSF 

Resolved NY LT_MM_ITRX LDN krmenon 25-Apr-08 26-May-08 LBSF 

Resolved NY 082098MJB NY gsethi 25-Apr-08 20-May-08 LBSF 

Resolved NY LT_MM_ITRX LDN krmenon 15-Apr-08 30-May-08 LBSF 

Resolved NY LT_MM_ITRX LDN krmenon 15-Apr-08 30-May-08 LBSF 

Resolved NY LT_MM_ITRX LDN krmenon 15-Apr-08 30-May-08 LBSF 
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Resolved NY LT_MM_ITRX LDN krmenon 16-Apr-08 30-May-08 LBSF 

Resolved NY LT_MM_ITRX LDN krmenon 25-Apr-08 30-May-08 LBSF 

Resolved NY LT_MM_ITRX London gtalati 9-May-08 16-May-08 LBSF 

Resolved NY HYLD_CDX NY gtalati 21-May-08 16-May-08 LBSF 

Resolved NY INDEXJP _DEF NY gtalati 21-May-08 16-May-08 LBSF 

Resolved NY INDICES2D400 LDN gsethi 11-May-08 8-May-08 LBSF 

Resolved NY 160 LDN gsethi 11-May-08 8-May-08 LBSF 

Resolved NY Various LDN gsethi 11-May-08 8-May-08 LBSF 

Resolved NY 082098MJB NY gsethi 11-May-08 8-May-08 LBSF 

Resolved NY 082098MJB NY gsethi 11-May-08 8-May-08 LBSF 

MUNI_BASIS_OPTI 

Resolved NY ONS NY TGLYNN 3-Jun-08 3-Jun-08 LBSF 

Resolved London BRLRODFX NY dpanandi 4-Jun-08 3-Jun-08 LBSF 

Resolved London BRLRODFX NY dpanandi 4-Jun-08 3-Jun-08 LBSF 

Resolved London BRLRODFX NY dpanandi 4-Jun-08 3-Jun-08 LBSF 

Resolved London BRLRODFX NY dpanandi 4-Jun-08 3-Jun-08 LBSF 

Resolved London BRLRODFX NY dpanandi 4-Jun-08 3-Jun-08 LBSF 

Resolved London BRLRODFX NY dpanandi 4-Jun-08 3-Jun-08 LBSF 

Resolved London BRLRODFX NY dpanandi 4-Jun-08 3-Jun-08 LBSF 

Resolved London BRLRODFX NY dpanandi 4-Jun-08 3-Jun-08 LBSF 

Resolved London BRLRODFX NY dpanandi 4-Jun-08 3-Jun-08 LBSF 

Resolved London BRLRODFX NY dpanandi 4-Jun-08 3-Jun-08 LBSF 

Resolved London BRLRODFX NY dpanandi 4-Jun-08 3-Jun-08 LBSF 

Resolved London BRLRODFX NY dpanandi 4-Jun-08 3-Jun-08 LBSF 

Resolved London BRLRODFX NY dpanandi 4-Jun-08 3-Jun-08 LBSF 

Resolved London BRLRODFX NY dpanandi 4-Jun-08 3-Jun-08 LBSF 

Resolved London BRLRODFX NY dpanandi 4-Jun-08 3-Jun-08 LBSF 
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Resolved 

Resolved 

Resolved 

NY 

NY 

NY 

INDEXXOVER400 

L T _ST8_1TRX 

26.00 

London 

London 

London 

jgupte 28-May-08 23-May-08 

jgupte 28-May-08 23-May-08 

jgupte 28-May-08 23-May-08 
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LBSF 
LBSF 
LBSF 
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20203561 

3762834 

20174491 

3683944 3683944 CDS 

20204419 20204419 CDS 

2576733 2576733 CDS 

3267 483 3267 483 CDS 

2368433 2368433 CDS 

2842935 2842935 CDS 
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3236570 3236570 USD 

3247015 3247015 USD 

3810689 3810689 USD 

20147838 20147838 CDS 

3223996 3223996 CDS 

3241959 3241959 CDS 

2350138 2350138 CDS 

2372551 2372551 CDS 

2625565 2625565 CDS 
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2673209 2673209 

2673209 2673209 

2210786 2210786 

2264189 2264189 

2522298 2522298 

2595578 2595578 

2595582 2595582 

2598004 2598004 

2598012 2598012 

2598030 2598030 

2631883 2631883 

2668911 2668911 

2443046 2443046 

2677976 2677976 

2707303 2707303 

2999180 2999180 

2683570 2683570 

2704084 2704084 

2780274 2780274 

CDS 

CDS 

CDS 

CDS 

CDS 

CDS 

CDS 

CDS 

CDS 

CDS 

CDS 

CDS 

CDS 

CDS 

CDS 

CDS 

CDS 

CDS 

CDS 

EUR 

EUR 

EUR 

USD 

EUR 

EUR 

EUR 
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2701973 2701973 CDS EUR 

2701973 2701973 CDS EUR 

2756597 2756597 CDS EUR 

2797300 2797300 CDS USD 

20188741 20188741 CDS USD 

2034486 26202L CDS EUR 

2087151 -52242L IRS EUR 

2193080 -83550L CDS EUR 

3077417 3077417 CDS USD 

3077420 3077420 CDS USD 

3475903 i: 1703585L I SWAP USD 

3647208 579651L SWAP BRL 

3010898 688377L SWAP BRL 

3026947 823771L SWAP BRL 

3039031 849615L SWAP BRL 

3169719 688389L SWAP BRL 

3177364 712177L SWAP BRL 

3434361 794835L SWAP BRL 

3489423 459491L SWAP BRL 

3619431 459495L SWAP BRL 

3670678 459493L SWAP BRL 

3707223 577027L SWAP BRL 

3711577 511995L SWAP BRL 

2930377 506303L SWAP BRL 

2930407 499047L SWAP BRL 

2930409 809585L SWAP BRL 
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611 25048013 25048013 

611 25014911 25014911 

CDS 

CDS 

EUR 

EUR 

611 19807/7585719807/75857 IRS EUR 
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MTM difference has reduced. 

MTM difference has reduced. 

MTM difference has reduced. 

MTM difference has reduced. 

MTM difference has reduced. 

MTM difference has reduced. 

MTM difference has reduced. 

MTM difference has reduced. 

Confidential Treatment Requested By Lehman Brothers Holdings, Inc. LBEX-LL 3638811 



4,736,541 

4,083,225 

175,000,000 

150,000,000 

735,000,000 

to less tha 

TM difference has reduced. 

TM difference has reduced. 

TM difference has reduced. 
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750,000,000 

750,000,000 

380,000,000 

214,000,000 

50,000,000 

120,000,000 

625,000,000 

625,000,000 

170,000,000 

625,000,000 

612,500,000 

500,000,000 

400,000,000 

170,000,000 

90,000,000 

9,287,882 

1,850,000,000 

1,850,000,000 

2,250,000,000 

TM difference has reduced. 

TM difference has reduced. 

TM difference has reduced. 

TM difference has reduced. 

TM difference has reduced. 

TM difference has reduced. 

TM difference has reduced. 

TM difference has reduced. 

TM difference has reduced. 

TM difference has reduced. 

TM difference has reduced. 

TM difference has reduced. 

TM difference has reduced. 

TM difference has reduced. 

TM difference has reduced. 

TM difference has reduced. 
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462,500,000 

462,500,000 

1,015,000,000 

250,982,400 

701 ,000,000 

25,000,000 

410,000,000 

105,000,000 

20,000,000 

8,166,451 

80,000,000 

144,086,128 

129,848,403 

1 ,676, 716,576 

1,687,337,440 

141,779,321 

42,799,882 

46,283,092 

157,734,568 

208,219,780 

103,035,750 

89,574,542 

40,208,275 

39,160,412 

26,123,918 

39,173,142 

TM difference has reduced. 
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50,000,000 

62,000,000 

312,000,000 

Confidential Treatment Requested By Lehman Brothers Holdings, Inc. LBEX-LL 3638815 



Confidential Treatment Requested By Lehman Brothers Holdings, Inc. LBEX-LL 3638816 



n 10%. 

n 10%. 

>ked this trade in 2 legs 
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65994DBAG LBSF 

65994DBAG LBSF 

65994DBAG LBSF 
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