Data

PROFILE NAME Sum of PAR_VALUE Sum of CollateralMarginedValue

LCXX LCPI LIEN FREE EXCESS 2,102,316,170.14 1,788,120,216.84
LEXX LLSE LIEN FREE EXCESS 1,067,613.00 76,204,944.81
LGXX LGSI LIEN FREE EXCESS 27,116,303,472.12 2,176,508.24
LGXX2 LEH EXCESS FBO JPM CHASE 511,792,512.00 242,187,450.57
LHXX LBHI LIEN FREE EXCESS 5,744,750,000.00 4,878,611,018.00
LPXXLBI LIEN FREE EXCESS 128,508,502.00 1,572.28
LPXX2 LIEN FREE EXCESS 905,024,273.00 7,161,829.86
Grand Total 36,509,762,542.26 6,994,463,540.60
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CusIP
767204100
583840103
226406106
12721E102
859737207
71646E100
73935X575
153501101
404280406
65820ELVO
83754LAB3
49567YAAS
R3JNRNOTE
78403WAAG
H20083FRN
APQCAYMAN
PQHDSFRNA
SASC25AP1
SAS98RF22
525170BF2
80382SAMO
803825DT2
78710DAJ7
803825CX4
80382SAR9
32028JAR0
74732XAF4
80382SATS
78710DAAG
784002AN7
36225ADL1
225411AA5
78710DAES
52519EAA2
80382SAP3
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78710DAG3
97316BAGS
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PAR_VALUE
272,682.00
29,821.00
28,773.00
11,999.00
9,455.00
5,788.00
4,068.00
2,908.00
2,119.00
205,000.00
495,000.00
960,000,000.00
272,591,489.00
600,000,000.00
157,054,343.78
41,633,014.42
71,037,322.94
658,926,317.00
267,707,289.00
74,555,000.00
71,684,000.00
67,210,000.00
67,000,000.00
54,350,000.00
53,200,000.00
46,937,000.00
41,095,000.00
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39,030,000.00
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12,950,332.00
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12,826,000.00
12,700,000.00
12,500,000.00
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12,334,000.00
12,300,000.00
12,125,000.00
11,120,000.00
10,621,000.00
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9/22/2008 ABS
9/22/2008 ABS
9/22/2008 ABS
9/22/2008 ABS
9/22/2008 ABS
9/22/2008 ABS
9/22/2008 ABS
9/22/2008 ABS
9/22/2008 ABS
9/22/2008 MTN
9/22/2008 ABS
9/22/2008 ABS
9/22/2008 ABS
9/22/2008 ABS
9/22/2008 ABS
9/22/2008 ABS
9/22/2008 ABS
9/22/2008 ABS
9/22/2008 ABS
9/22/2008 ABS
9/22/2008 ABS
9/22/2008 ABS
9/22/2008 EQ

9/22/2008 EQ

9/22/2008 EQ

9/22/2008 EQ

9/22/2008 EQ

ABS
ABS
ABS
ABS
ABS
ABS
ABS
ABS
ABS
ABS
CDO
ABS
ABS
ABS
ABS
ABS
ABS
ABS
ABS
CMO
CDO
ABS
ABS
ABS
ABS
ABS
ABS
CDO
ABS
CDO
ABS
ABS
ABS
CDO
ABS
ABS
ABS
ABS
ABS
ABS
ABS
ABS
CDO
ABS
ABS
ABS
ABS
ABS
ABS
ABS
ABS
ABS
ABS
ABS
Corporate
ABS
ABS
ABS
CDO
ABS
ABS
ABS
CDO
ABS
ABS
ABS
ABS
Equities
Equities
Equities
Equities
Equities

80382QBS0
009341AP3
80383AAA4
5425148Q8
32027AAG4
32028JAQ2
32028JAP4
54239GAB0O
820018CC1
20846QDX3
87483UACO
393505777
393505MT6
32027AAKS
20846QCU0
393505296
80382LAA1
784002AF4
22541QTW2
0000*MWA19
351588AD0
71085QAA9
32027AAJ8
783898AH2
20846QDY1
80382SDR6
78710DAC2
05354TAL1
20846QBQ0
83744UAL4
57644BAAS
80382AAB3
78710DADO
48206BAH9
20846QEUS
52524MAQ2
80382SCK2
393505K50
784002AB3
80385TAA1
784002AHO
71085RABS
83744UAM2
32027AAH2
784002AM9
436944AK8
803825CY2
000778BRO
20846QHS0
20846QBR8
78710DAFS
700699AB7
2254584K1
80382SCH9
21988GCK0O
542394AB7
54240KAA0
86358ERK4
00082WAEO
20846QJB5
81375XAP9
31561NAB1
55313HAAB
007625AH9
80382QBJ0
86363JAK4
86363JAF5
80384K202
92927M207
302447206
302436209
31562A201

10,300,000.00
10,000,000.00
9,910,000.00
9,545,000.00
8,744,000.00
8,565,000.00
8,565,000.00
8,290,000.00
8,000,000.00
8,000,000.00
8,000,000.00
8,000,000.00
8,000,000.00
7,994,000.00
7,800,000.00
7,700,000.00
7,410,000.00
7,400,000.00
7,250,000.00
7,000,000.00
7,000,000.00
7,000,000.00
6,745,000.00
6,710,000.00
6,500,000.00
6,500,000.00
6,000,000.00
6,000,000.00
6,000,000.00
5,750,000.00
5,325,000.00
5,290,000.00
4,950,000.00
4,500,000.00
4,200,000.00
4,080,000.00
4,000,000.00
4,000,000.00
4,000,000.00
3,910,000.00
3,650,000.00
3,400,000.00
3,250,000.00
3,245,000.00
3,200,000.00
3,000,000.00
3,000,000.00
3,000,000.00
3,000,000.00
2,820,000.00
2,650,000.00
2,500,000.00
2,000,000.00
1,875,000.00
1,846,000.00
1,300,000.00
1,000,000.00
800,000.00
500,000.00
500,000.00
435,000.00
250,000.00
211,500.00
210,000.00
200,000.00
100.00
100.00
100.00
100.00
100.00
100.00
100.00
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LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS

FOIA CONFIDENTIAL TREATMENT REQUESTED BY
LEHMAN BROTHERS HOLDINGS INC.

2176000
2176000
2176000
2176000
2176000
2176000
2176000
2176000
2176000
2176000
2176000
2176000
2176000
2176000
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[cN-N-N-N-N-jcN-NcN-N-N-E-N-N-N-N-N-N-N-J-N-N-l-N-N-N-NoN=Nol-N-N-N-N=Nol-N-N-N-N-N=ol-N-N=N-N-N=Nol-N-N-N-j-N-NoN=N-l =Nl =Nl =N-N=l-N=1=]

9/22/2008 EQ
9/22/2008 EQ
9/22/2008 EQ
9/22/2008 EQ
9/22/2008 EQ
9/22/2008 EQ
9/22/2008 ABS
9/22/2008 EQ
9/22/2008 ABS
9/22/2008 ABS
9/22/2008 ABS
9/22/2008 EQ
9/22/2008 EQ
9/22/2008 EQ
9/22/2008 ABS
9/22/2008 ABS
9/22/2008 ABS
9/22/2008 EQ
9/22/2008 EQ
9/22/2008 ABS
9/22/2008 EQ
9/22/2008 EQ
9/22/2008 FNMA
9/22/2008 FNMA
9/22/2008 FNMA
9/22/2008 FNMA
9/22/2008 FNMA
9/22/2008 FNMA
9/22/2008 FNMA
9/22/2008 CMO
9/22/2008 CMO
9/22/2008 CMO
9/22/2008 CMO
9/22/2008 CMO
9/22/2008 CMO
9/22/2008 CMO
9/22/2008 CMO
9/22/2008 CMO
9/22/2008 CMO
9/22/2008 CMO
9/22/2008 CMO
9/22/2008 CMO
9/22/2008 CMO
9/22/2008 CMO
9/22/2008 CMO
9/22/2008 CMO
9/22/2008 CMO
9/22/2008 CMO
9/22/2008 CMO
9/22/2008 CMO
9/22/2008 CMO
9/22/2008 CMO
9/22/2008 CMO
9/22/2008 CMO
9/22/2008 CMO
9/22/2008 CMO
9/22/2008 CMO
9/22/2008 CMO
9/22/2008 CMO
9/22/2008 CMO
9/22/2008 CMO
9/22/2008 CMO
9/22/2008 CMO
9/22/2008 CMO
9/22/2008 CMO
9/22/2008 CMO
9/22/2008 CMO
9/22/2008 CMO
9/22/2008 CMO
9/22/2008 CMO
9/22/2008 CMO
9/22/2008 CMO

Equities
Equities
Equities
Equities
Equities
Equities
ABS
Equities
ABS
ABS
ABS
Equities
Equities
Equities
ABS
ABS
ABS
Equities
Equities
ABS
Equities
Equities
Agency Securities
Agency Securities
Agency Securities
Agency Securities
Agency Securities
Agency Securities
Agency Securities
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO

80383v209
80383N108
30247X206
302444104
80384M109
055689202
86363JAC2
055691204
86363JAES
86363JAJ7
86363JAA6
50181D107
80384L200
80385v207
86363JAB4
86363JAH1
86363JAG3
803857202
787109206
86363JAD0
055684203
803858201
31359RLZ3
31359PJE7
31359UY90
31359X2P3
31359U4P7
31359U4N2
31393ELS6
525248BG4
525248BH2
525248BJ8
52519NGL2
02662AAE2
12639LAAS
23243BAD6
23321PD88
30228EACH
317350AP1
32027AAL3
361849JU7
39539LBD2
45254TDT8
46625YG64
50179HAADQ
525225108
52524SAC0O
52524NAG2
52524NAJ6
52521TAJ6
525220AL3
52519SAP8
52525AAP9
525249AQ1
525249AR9
525249A87
52522XAWT7
52522XAX5
52520RAY8
52520TAZ1
52518RAZ9
52522UBB8
52521YBK1
52521YBL9
52524YBR3
52522QBV3
52524vBZ1
52521RDT5
52521RDU2
52521RDVO
52519NGK4
52519NKN3

100.00

100.00

100.00

100.00

100.00

100.00

100.00

100.00

100.00

100.00

100.00

100.00

100.00

100.00

100.00

100.00

100.00

100.00

100.00

100.00

100.00

50.00
1,200,000.00
130,530,000.00
90,160,000.00
13,000,000.00
78,028,453.00
41.00
747,643,879.00
2,465,000.00
1,848,000.00
1,642,941.00
448,747,003.00
11,582,000.00
690,203,009.00
1,250,968,035.00
117,450,000.00
15,000,000.00
901,385,426.00
9,243,000.00
30,200,000.00
100.00
7,715,277.00
23,300,000.00
8,000,000.00
100.00
2,245,760.00
2,300,490,000.00
2,300,490,000.00
104,544,959.00
275,713,000.00
27,048,738.00
1,000.00
2,555,000.00
2,555,000.00
3,322,000.00
100,000.00
100,000.00
664,178.00
256,560.00
5,000,000.00
100,000.00
100,000.00
100,000.00
25.00
100,000.00
100.00
1,486,000.00
1,041,000.00
742,680.00
1,212,512,208.00
47,100,000.00
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LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
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LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
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2176000
2176000
2176000
2176000
2176000
2176000
2176000
2176000
2176000
2176000
2176000
2176000
2176000
2176000
2176000
2176000
2176000
2176000
2176000
2176000
2176000
2176000
2176000
2176000
2176000
2176000
2176000
2176000
2176000
2176000
2176000
2176000
2176000
2176000
2176000
2176000
2176000
2176000
2176000
2176000
2176000
2176000
2176000
2176000
2176000
2176000
2176000
2176000
2176000
2176000
2176000
2176000
2176000
2176000
2176000
2176000
2176000
2176000
2176000
2176000
2176000
2176000
2176000
2176000
2176000
2176000
2176000
2176000
2176000
2176000
2176000
2176000
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9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008

CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO

CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO

52519NKU7
52519NMT8
52519NMUS
59023UAG7
655355AC9
675748AS6
761118RY6
783898AA7
783898AE9
783898AF6
783898AG4
783766RX8
784002AK3
78710EAA4
78710EAB2
78710DAB4
78710EACO
78710EADS
78710DAH1
80386A202
80385BAA0
80383DAAS
80383DAB6
803827AE4
803827AF1
80382QAK8
80382SAL2
80382QAM4
80382QAN2
80382QAP7
80382QAQ5
80382QAR3
80382SAS7
80382QAW2
80382SAZ1
80382SBB3
80382SBC1
80382QBD3
80382SBD9
80382QBH4
80382SBK3
80382SBP2
80382QBR2
80382QBT8
80382QBY7
80382SDM7
803825Ds4
80382SDV7
80382SDW5
80382SEA2
743947AL7
86358R5M5
86358R5P8
86358R7L5
86360NABS
86360NACE
86360NAF9
86361PAHY
86362TAQO
86365BATO
86358DATS
86364CAW2
86364CAX0
86364CAY8
86359AAZ6
86364DBL3
86363GBN3
86363GBP8
86363GBQ6
86363GBR4
86359BCBS
86359BCU3

884,690,398.00
880,890,372.00
206,392,348.00
195,482,129.00
4,900,000.00
50,000.00
350,000,000.00
8,000,000.00
6,800,000.00
4,500,000.00
7,400,000.00
14,197,543.87
22,280,000.00
8,480,000.00
6,520,000.00
1,390,000.00
4,975,000.00
14,000,000.00
3,450,000.00
100.00
2,800,000.00
28,200,000.00
510,000.00
18,250,000.00
5,450,000.00
2,375,000.00
2,755,000.00
3,330,000.00
8,150,000.00
2,450,000.00
8,625,000.00
8,450,000.00
30,125,000.00
1,000,000.00
5,300,000.00
7,300,000.00
36,559,000.00
3,000,000.00
7,500,000.00
12,800,000.00
12,500,000.00
5,500,000.00
2,000,000.00
11,200,000.00
1,000,000.00
6,660,000.00
10,500,000.00
14,000,000.00
20,130,000.00
1,000,000.00
8,560,963.91
2,681,000.00
1,416,000.00
827,391,137.00
1,059,000.00
958,388.00
2,448,909.00
21,000,000.00
1,500,000.00
1,000.00
1,000.00
100.00

100.00

100.00
242,826,100.00
100.00

100.00

100.00

100.00

100.00
55,118,742.00
38,157,000.00
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LEHM
LEHM
LEHM
LEHM
LEHM
LEHM
LEHM
LEHM
LEHM
LEHM
LEHM
LEHM
LEHM
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LEHM
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LXG
LXG
LXG
LXG
LXG
LXG
LXG
LXG
LXG
LXG
LXG
LXG
LXG
LXG
LXG
LXG
LXG
LXG
LXG
LXG
LXG
LXG
LXG
LXG
LXG
LXG
LXG
LXG
LXG
LXG
LXG
LXG
LXG
LXG
LXG
LXG
LXG
LXG
LXG
LXG
LXG
LXG
LXG
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LXG
LXG
LXG
LXG
LXG
LXG
LXG
LXG
LXH
LXH
LXH
LXH
LXH
LXH
LXI

LXI

LXI

LXI

LXI

LXI

LXI

LXI

LXI

LXI

LXI

LXI

LXI

LXI

17
17
17
17
17
17
17
17
17
17
17
17
17
17
17
17
17
17
17
17
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17
17
17
17
17
17
17
17
17
17
17
17
17
17
17
17
17
17
17
17
17
17
17
17
17
17
17
17
17

[ SIS I SIS W RS WS S IS R SR S RN NN

LsSD
LsSD
LsSD
LsSD
LsSD
LSD
LsSD
LSP
LsSD
LsSD
LSP
LSP
LsSD
LsSD
LsSD
LsSD
LsSD
LSP
LsSD
LsSD
LsSD
LsSD
LsSD
LSP
LsSD
LsSD
LsSD
LsSD
LSP
LsSD
LsSD
LsSD
LsSD
LsSD
LSP
LSP
LFC
LsSD
LSD
LsSD
LsSD
LsSD
LsSD
LsSD
LSP
LsSD
LsSD
LFC
LFC
LFC
LFC
LFC
LCE
LCE
LCE
LCE
LCE
LCE
LSS
LSS
LSS
LSS
LSS
LSS
LSS
LSS
LSS
LSS
LSS
LSS
LSS
LSS

NTRT
NTRT
NTRT
NTRT
NTRT
NTRT
NTRT
NTRT
NTRT
NTRT
NTRT
NTRT
NTRT
NTRT
NTRT
NTRT
NTRT
NTRT
NTRT
NTRT
NTRT
NTRT
NTRT
NTRT
NTRT
NTRT
NTRT
NTRT
NTRT
NTRT
NTRT
NTRT
NTRT
NTRT
NTRT
NTRT
NTRT
NTRT
NTRT
NTRT
NTRT
NTRT
NTRT
NTRT
NTRT
NTRT
NTRT
NTRT
NTRT
NTRT
NTRT
NTRT
TRIT

TRIT

TRIT

TRIT

TRIT

TRIT

NTRP
NTRP
NTRP
NTRP
NTRP
NTRP
NTRP
NTRP
NTRP
NTRP
NTRP
NTRP
NTRP
NTRP

LXLGXX
LXLGXX
LXLGXX
LXLGXX
LXLGXX
LXLGXX
LXLGXX
LXLGXX
LXLGXX
LXLGXX
LXLGXX
LXLGXX
LXLGXX
LXLGXX
LXLGXX
LXLGXX
LXLGXX
LXLGXX
LXLGXX
LXLGXX
LXLGXX
LXLGXX
LXLGXX
LXLGXX
LXLGXX
LXLGXX
LXLGXX
LXLGXX
LXLGXX
LXLGXX
LXLGXX
LXLGXX
LXLGXX
LXLGXX
LXLGXX
LXLGXX
LXLGXX
LXLGXX
LXLGXX
LXLGXX
LXLGXX
LXLGXX
LXLGXX
LXLGXX
LXLGXX
LXLGXX
LXLGXX
LXLGXX
LXLGXX
LXLGXX
LXLGXX
LXLGXX
LXLHXX
LXLHXX
LXLHXX
LXLHXX
LXLHXX
LXLHXX
LXLGXX2
LXLGXX2
LXLGXX2
LXLGXX2
LXLGXX2
LXLGXX2
LXLGXX2
LXLGXX2
LXLGXX2
LXLGXX2
LXLGXX2
LXLGXX2
LXLGXX2
LXLGXX2

LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LGXX LGSI LIEN FREE EXCESS
LHXX LBHI LIEN FREE EXCESS
LHXX LBHI LIEN FREE EXCESS
LHXX LBHI LIEN FREE EXCESS
LHXX LBHI LIEN FREE EXCESS
LHXX LBHI LIEN FREE EXCESS
LHXX LBHI LIEN FREE EXCESS
LGXX2 LEH EXCESS FBO JPM CHASE
LGXX2 LEH EXCESS FBO JPM CHASE
LGXX2 LEH EXCESS FBO JPM CHASE
LGXX2 LEH EXCESS FBO JPM CHASE
LGXX2 LEH EXCESS FBO JPM CHASE
LGXX2 LEH EXCESS FBO JPM CHASE
LGXX2 LEH EXCESS FBO JPM CHASE
LGXX2 LEH EXCESS FBO JPM CHASE
LGXX2 LEH EXCESS FBO JPM CHASE
LGXX2 LEH EXCESS FBO JPM CHASE
LGXX2 LEH EXCESS FBO JPM CHASE
LGXX2 LEH EXCESS FBO JPM CHASE
LGXX2 LEH EXCESS FBO JPM CHASE
LGXX2 LEH EXCESS FBO JPM CHASE
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2176000
2176000
2176000
2176000
2176000
2176000
2176000
2176000
2176000
2176000
2176000
2176000
2176000
2176000
2176000
2176000
2176000
2176000
2176000
2176000
2176000
2176000
2176000
2176000
2176000
2176000
2176000
2176000
2176000
2176000
2176000
2176000
2176000
2176000
2176000
2176000
2176000
2176000
2176000
2176000
2176000
2176000
2176000
2176000
2176000
2176000
2176000
2176000
2176000
2176000
2176000
2176000
4878000000
4878000000
4878000000
4878000000
4878000000
4878000000
500000000
500000000
500000000
500000000
500000000
500000000
500000000
500000000
500000000
500000000
500000000
500000000
500000000
500000000
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9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/15/2008
9/15/2008
9/15/2008
9/15/2008
9/15/2008
9/15/2008
9/19/2008
9/19/2008
9/19/2008
9/19/2008
9/19/2008
9/19/2008
9/19/2008
9/19/2008
9/19/2008
9/19/2008
9/19/2008
9/19/2008
9/19/2008
9/19/2008

CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
CMO
FGRA
CORP
CORP
CORP
CORP
CORP
CORP
CORP
CORP
CORP
CORP
FNR4
FNR4
FNRA
FNRA
FNRA
ABS
ABS
cP
cP
cP
ABS
EQ
EQ
EQ
EQ
EQ
EQ
EQ
EQ
EQ
EQ
EQ
EQ
EQ
EQ

CMO

CMO

CMO

CMO

CMO

CMO

CMO

CMO

CMO

CMO

CMO

CMO

CMO

CMO

CMO

CMO

CMO

CMO

CMO

CMO

CMO

CMO

CMO

CMO

CMO

CMO

CMO

CMO

CMO

CMO

CMO

CMO

CMO

CMO

CMO

CMO
Agency CMO
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
Agency CMO
Agency CMO
Agency CMO
Agency CMO
Agency CMO
ABS

ABS
Commercial Paper
Commercial Paper
Commercial Paper
ABS

Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities
Equities

86358RDGY
86358RE37
863579EM6
86358RFC6
863573FD8
86358RFY8
86358RGF8
863572GG2
86359AHG1
86358EHP4
863572HU0
863572HW6
86358EJD9
86358EJT4
863579KK3
86358RLB1
86358RLX3
863573MP3
863579NC8
86358RP50
863572QP1
863579QR2
863573QS3
863573QX2
863573SP7
86359BSR3
863573TT8
863572UG6
863572UH4
863579W05
86358RWTO
86358RXS1
973155AF1
G7816CCL7
SASC98RF4
SCSO98RF4
3133T24G2
21988K362
483ESC984
21988GCH7
16705EEN9
21988GAZ9
21988GBT2
21988GCC8
G19542AG7
21988KAD9
21988KAC1
31358TXC8
31358TXE4
31396X7L2
31359DR62
31359PUBO
852079AB8
92336PAA4
31465DJR6
31465DJQ8
31465DJP0O
722490AA7
525201808
52522M333
52522M366
52522M556
525201428
52522M622
525201261
52522M390
52522M382
525201469
525201352
52520L303
52520L360
52522M507

38,055,358.00
399,029,000.00
6,479,363.00
5,430,172.00
211,567,133.00
1,337,965.00
1,116,000.00
77,363,069.34
1,017,000.00
1,831,574,666.00
423,727,000.00
272,097,000.00
841,054,435.00
2,320,581,249.00
148,000,000.00
11,740,524.00
796,528.00
2,000.00
122,583,000.00
234,221,000.00
16,996,278.00
473,971,000.00
921,484.00
1,000.00
35,000,000.00
541,391,543.00
40,000,000.00
142,534,738.00
109,534,738.00
2,664,000.00
5,037,230.00
215,385.00
27,452,000.00
2,000,000.00
219,882,486.00
185,089,544.00
218,595,863.00
17,202.00
17,072,000.00
55,954,000.00
19,000,000.00
6,971,850.00
1,210,000.00
25,180,000.00
5,000,000.00
353,000.00
455,000.00
40,000,000.00
100,000,000.00
106,022,548.00
2,000,000.00
165,377,139.00
1,384,050,000.00
1,352,600,000.00
1,001,300,000.00
1,001,200,000.00
1,001,100,000.00
4,500,000.00
60,000,000.00
49,936,300.00
40,000,000.00
30,500,000.00
30,000,000.00
25,000,000.00
25,000,000.00
25,000,000.00
25,000,000.00
22,500,000.00
20,000,000.00
20,000,000.00
20,000,000.00
19,399,140.00
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LXI
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LXI
LXI
LXI
LXI
LXI
LXI
LXI
LXI
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LXI
LXI
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LXI
LXI
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LXI
LXI
LXI
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OO OO OO GO OGO OGO a

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
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10
10
10
10
10
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11
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11
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CDO
CDO
CDO
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525201139
52520L501
525201287
525201246
525201857
52522M549
525201220
52522M457
525201345
525201295
52520L873
52520L865
52522M564
52522M465
525201329
525221434
525200311
525221731
525221749
52520W317
52519Y209
290143106
161420112
00685R839
716437108
64122D605
30247C103
00685R300
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389908104
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42979U102
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14067B106
983889106
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02904L106
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247990658
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302088AP4
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590479AB7
461203AD3
U03173AA6
129603AB2
074002AA4
739308AA2
232503AG7
207862AA2
39806AAA9
30243RAB0O
876714AA4
GOB099AC2
38143GAD4

19,214,000.00
10,000,000.00
10,000,000.00
10,000,000.00
8,000,000.00
6,500,000.00
5,800,000.00
5,000,000.00
5,000,000.00
5,000,000.00
4,025,500.00
3,677,900.00
2,500,000.00
2,000,000.00
1,750,000.00
800,000.00
200,000.00
49,965.00
38,000.00
907.00

800.00
2,413,400.00
1,999,992.00
1,489,900.00
518,300.00
505,000.00
500,000.00
491,000.00
372,223.00
287,274.00
250,000.00
230,239.00
202,671.00
103,884.00
100,000.00
72,300.00
64,400.00
47,800.00
10,000.00
5,770.00
5,110.00
5,000.00
5,000.00
4,500.00
4,400.00
3,200.00
1,809.00
1,000.00
1,000.00
700.00

500.00

500.00

300.00
7,715,000.00
28,380.00
1,039,855.00
3,331,000.00
8,535,000.00
5,272,095.00
580,000.00
100,000.00
380,000.00
4,125,000.00
20,000.00
3,750,000.00
80,935,000.00
3,000,000.00
51,000,000.00
17,500,000.00
15,000,000.00
5,000,000.00
3,000,000.00
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MONEY MARKET
Corporate
CDO
MONEY MARKET
CDO
cbo
CDO
Corporate
ABS
Corporate
Corporate
Multilateral
CMO
CMO
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
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52521EDHO
524908R77
129600AA1
52521EEH9
00936KAD6
G2567PAB4
30232XAGY9
5252MOEH6
20846QBQ0
52517PWHO
52517PWJ6
P0O6518AC1
06050HNA2
07401HAKS
235ESC944
235ESC969
235ESC993
969455982
9108589E1
5252M0AJ6
720101CQ5
5252MOEG8
911546ES4
023771N61
52520KRB5
52520KRE9
52520KRT6
52520KSP3
911546WB1
52517PX89
G4638DXZ4
293561A85
283760CA2
5252M0DM6
721501982
L72433AA0
762430AG1
949748DR5
961238AG7
698057AS5
893349BS8
949748EN3
5252MOETO
5252M0OFC6
975515AZ0
5252M0CH8
575857BD8
256886AH5
156ESCAJ4
Y20721AJ8
5252MOAY3
B81751WAF7
63967HAB7
P3143NAH7
21986MAA3
P3143NAF1
28251TAL7
910858AF6
19242WAAS
85569EABY
25468BAF4
002030AC8
67104RAF1
164450AB4
156ESCAHS
81752AAL1
77018RAAG
74972EAC2
836153AC0
059644AH7
00922KAD2
232503AE2

2,309,000.00
2,000,000.00
2,000,000.00
1,621,000.00
1,000,000.00
1,000,000.00
1,000,000.00
552,000.00
500,000.00
500,000.00
500,000.00
1,000,000.00
71,284,199.00
2,000,000.00
2,000,000.00
9,000,000.00
11,523,000.00
250,000.00
10,309,034.00
605,000.00
100,000.00
926,000.00
380,000.00
2,491,000.00
1,149,000.00
95,000.00
30,000.00
100,000.00
6,300,000.00
1,485,700.00
14,613,280.00
2,180,000.00
22,130,000.00
200,000.00
12,823,000.00
2,240,000.00
120,225,000.00
1,844,000.00
3,750,000.00
810,000.00
285,000.00
450,000.00
700,000.00
1,183,000.00
850,000.00
1,135,000.00
39,968,771.00
4,220,000.00
1,990,000.00
2,905,000.00
2,970,000.00
10,000,000.00
250,000.00
1,900,000.00
250,000.00
924,000.00
4,000,000.00
8,870,000.00
300,000.00
18,205,000.00
1,000,000.00
15,535,000.00
1,000,000.00
1,000,000.00
3,590,000.00
13,575,000.00
1,000,000.00
2,000,000.00
500,000.00
27,000.00
11,050,000.00
225,000.00
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LEHM
LEHM
LEHM
LEHM
LEHM
LEHM
LEHM
LEHM
LEHM
LEHM
LEHM
LEHM
LEHM
LEHM
LEHM
LEHM
LEHM
LEHM
LEHM
LEHM
LEHM
LEHM
LEHM
LEHM
LEHM
LEHM
LEHM
LEHM
LEHM
LEHM
LEHM
LEHM
LEHM
LEHM
LEHM
LEHM
LEHM
LEHM
LEHM
LEHM
LEHM
LEHM
LEHM
LEHM
LEHM
LEHM

LXI
LXI
LXI
LXI
LXI
LXI
LXI
LXI
LXI
LXI
LXI
LXI
LXI
LXI
LXI
LXI
LXI
LXI
LXI
LXI
LXI
LXI
LXI
LXI
LXI
LXI
LXI
LXI
LXI
LXI
LXI
LXI
LXI
LXI
LXI
LXI
LXI
LXI
LXI
LXI
LXI
LXI
LXI
LXI
LXI
LXI

11
11
11
11
11
1"
11
11
11
11
11
11
11
11
11
11
11
11
11
11
11
11
11
11
11
11
11
11
11
11
11
11
11
11
11
11
11
11
1"
11
11
11
11
11
11
11

LBI
LBI
LBI
LBI
LBI
LBI
LBI
LBI
LBI
LBI
LBI
LBI
LBI
LBI
LBI
LBI
LBI
LBI
LBI
LBI
LBI
LBI
LBI
LBI
LBI
LBI
LBI
LBI
LBI
LBI
LBI
LBI
LBI
LBI
LBI
LBI
LBI
LBI
LBI
LBI
LBI
LBI
LBI
LBI
LBI
LBI

SWEP
SWEP
SWEP
SWEP
SWEP
SWEP
SWEP
SWEP
SWEP
SWEP
SWEP
SWEP
SWEP
SWEP
SWEP
SWEP
SWEP
SWEP
SWEP
SWEP
SWEP
SWEP
SWEP
SWEP
SWEP
SWEP
SWEP
SWEP
SWEP
SWEP
SWEP
SWEP
SWEP
SWEP
SWEP
SWEP
SWEP
SWEP
SWEP
SWEP
SWEP
SWEP
SWEP
SWEP
SWEP
SWEP

LXLPXX2
LXLPXX2
LXLPXX2
LXLPXX2
LXLPXX2
LXLPXX2
LXLPXX2
LXLPXX2
LXLPXX2
LXLPXX2
LXLPXX2
LXLPXX2
LXLPXX2
LXLPXX2
LXLPXX2
LXLPXX2
LXLPXX2
LXLPXX2
LXLPXX2
LXLPXX2
LXLPXX2
LXLPXX2
LXLPXX2
LXLPXX2
LXLPXX2
LXLPXX2
LXLPXX2
LXLPXX2
LXLPXX2
LXLPXX2
LXLPXX2
LXLPXX2
LXLPXX2
LXLPXX2
LXLPXX2
LXLPXX2
LXLPXX2
LXLPXX2
LXLPXX2
LXLPXX2
LXLPXX2
LXLPXX2
LXLPXX2
LXLPXX2
LXLPXX2
LXLPXX2

LPXX2 LIEN FREE EXCESS
LPXX2 LIEN FREE EXCESS
LPXX2 LIEN FREE EXCESS
LPXX2 LIEN FREE EXCESS
LPXX2 LIEN FREE EXCESS
LPXX2 LIEN FREE EXCESS
LPXX2 LIEN FREE EXCESS
LPXX2 LIEN FREE EXCESS
LPXX2 LIEN FREE EXCESS
LPXX2 LIEN FREE EXCESS
LPXX2 LIEN FREE EXCESS
LPXX2 LIEN FREE EXCESS
LPXX2 LIEN FREE EXCESS
LPXX2 LIEN FREE EXCESS
LPXX2 LIEN FREE EXCESS
LPXX2 LIEN FREE EXCESS
LPXX2 LIEN FREE EXCESS
LPXX2 LIEN FREE EXCESS
LPXX2 LIEN FREE EXCESS
LPXX2 LIEN FREE EXCESS
LPXX2 LIEN FREE EXCESS
LPXX2 LIEN FREE EXCESS
LPXX2 LIEN FREE EXCESS
LPXX2 LIEN FREE EXCESS
LPXX2 LIEN FREE EXCESS
LPXX2 LIEN FREE EXCESS
LPXX2 LIEN FREE EXCESS
LPXX2 LIEN FREE EXCESS
LPXX2 LIEN FREE EXCESS
LPXX2 LIEN FREE EXCESS
LPXX2 LIEN FREE EXCESS
LPXX2 LIEN FREE EXCESS
LPXX2 LIEN FREE EXCESS
LPXX2 LIEN FREE EXCESS
LPXX2 LIEN FREE EXCESS
LPXX2 LIEN FREE EXCESS
LPXX2 LIEN FREE EXCESS
LPXX2 LIEN FREE EXCESS
LPXX2 LIEN FREE EXCESS
LPXX2 LIEN FREE EXCESS
LPXX2 LIEN FREE EXCESS
LPXX2 LIEN FREE EXCESS
LPXX2 LIEN FREE EXCESS
LPXX2 LIEN FREE EXCESS
LPXX2 LIEN FREE EXCESS
LPXX2 LIEN FREE EXCESS
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7305066.41
7305066.41
7305066.41
7305066.41
7305066.41
7305066.41
7305066.41
7305066.41
7305066.41
7305066.41
7305066.41
7305066.41
7305066.41
7305066.41
7305066.41
7305066.41
7305066.41
7305066.41
7305066.41
7305066.41
7305066.41
7305066.41
7305066.41
7305066.41
7305066.41
7305066.41
7305066.41
7305066.41
7305066.41
7305066.41
7305066.41
7305066.41
7305066.41
7305066.41
7305066.41
7305066.41
7305066.41
7305066.41
7305066.41
7305066.41
7305066.41
7305066.41
7305066.41
7305066.41
7305066.41
7305066.41

[eR=N-N-N-N-N-N-N-N=l-j Nl ol NN NN NN -N-N-N-N-R-N-N-N-N-N-N-N-N-N-N-N-N-N-N-N=N-N=]

9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008
9/22/2008

CORP
CORP
CORP
CORP
CORP
CORP
CORP
CORP
CORP
CORP
CORP
CORP
CORP
CORP
CORP
CORP
CORP
CORP
CORP
CORP
CORP
CORP
CORP
CORP
CORP
CORP
CORP
CORP
CORP
CORP
CORP
CORP
CORP
CORP
CORP
MUNI

MUNI

PDRM
PDRM
PDRM
PDRM
RIBS

RIBS

RIBS

RIBS

RIBS

Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
Corporate
Muni
Muni
Other (DTC)
Other (DTC)
Other (DTC)
Other (DTC)
Muni
Muni
Muni
Muni
Muni

02553GAD3
81752AAE7
62543VAF2
28251TAG8
39958EABS
78649QAA3
81751WAEOQ
356449AE8
211914AC0
073913AB1
81752AAG2
668367AD7
568459AB7
762430AE6
81751WAD2
39807FAC3
781076AC8
G23491AA4
81751XAES8
77018RAC2
896925AB0
28251TAE3
81751HAA1
708410AES
P0248NAD6
18051GABO
28251TAC7
81751WAC4
59159PAA7
436543AB8
568459AA9
01975DAA8
834491AA0
92931KAB2
HJC676AC8
52522NPTO
14052TBJ2
46268KAJ4
46268KAK1
462691AA4
759677AC1
49130PJY1
65820E7G9
60636XFDO
592663XA1
646107296

2,000,000.00
5,000,000.00
1,132,000.00
1,000,000.00
9,080,000.00
6,625,000.00
5,150,000.00
5,955,000.00
10,212,500.00
494,000.00
7,000,000.00
100,000.00
9,250,000.00
39,140,000.00
1,000,000.00
4,000,000.00
9,350,000.00
1,150,000.00
10,000,000.00
1,000,000.00
34,790.00
1,000,000.00
44,500,000.00
250,000.00
1,033,000.00
12,000,000.00
5,000,000.00
1,750,000.00
36,882,999.00
25,420,000.00
25,655,000.00
2,000,000.00
2,000,000.00
200,000.00
50,000.00
1,850,000.00
20,680,000.00
7,000,000.00
10,930,000.00
5,437,000.00
14,175,000.00
180,000.00
25,000.00
25,000.00
100,000.00
25,000.00
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CollateralMarginedValue Price Source
73215117 VI
559143.75 VI
308158.83 VI
546194.48 VI
83298.55 VI
537068.52 VI
77332.68 VI
31639.04 VI
154411.53 VI
208861.75 VI
483718.68 VI
972268520.8
67323928.33
478335250.9
157376475.8
41633014.42
71183026.63
3.98
22886.17 DY
38736.59 DY
19028.84 VI
5675.98 VI
0.03 DY
386.77 DY
2353.91 DY
0 DY
240182.11 DY
2936.03 VI
54727.09 DY
59198.85 DY
412.68 VI
37136.4 DY
56627.14 DY
0.14 DY
3930.63 VI
40873.36 DY
53713.81 DY
0.01 DY
14954.49 DY
21.58 DY
2433.16 DV
0.12 DY
0 DY
22.57 DY
46966.77 DY
872.19 DY
0 DY
3690.6 DY
0.8 DY
0.01 DY
0.01 VI
0.25 DY
0.07 DY
139.97 VI
0.45 DY
2775.93 DV
18251.84 DY
692.31 VI
16404.34 DY
373.73 DY
0.52 VI
0.01 DY
2311.01 DV
0.01 DY
265069.43 DY
137911.81 DY
ovl
0.03 DY
24746.32 DY
2794.44 DV
ovl

Y
Y

UUUUEUUUU

Security Price
268.5
18.75
10.71
45.52

8.81

92.79
19.01
10.88
72.87
101.591003
95.789001
101.277946
24.697737
98.280253
100.205109
100
100.205109
0.000001
0.10722
0.005758
0.01

0.01
0
0.000133
0.007322
0

0.00001
0.18391
0
0
100.495466
0
0

0.00001
0.01
0
0
0
0

0.000091
0.01
0.000001
0

0.00011
0
0.003906
0
0
0.000004
0
0
0.000002
0

0.01
0.000003
0.01
0

0.06055
0
0
0.000004
0

0.01
0

0.004
0.0001

Sec Factor

100

100

100

100

100

100

100

100

100

1

1

1

1
0.811176
1

1

1
0.603733
0.079733
0.951362
0.070605
0.036043
0.495149
0.003347
0.012485
0
0.983277
0.014101
0.424189
0.439868
0.000012
0.346173
0.497991
0.041946
0.031301
0.417386
0.541587
0
0.136469
0.000001
0.030275
0
0.171108
0.000001
0.710066
0.020511
0
0.083587
0.000001
0.571979
0
0.000001
0.000001
0.003792
0.000001
0.073417
0.379489
0.026076
0.419485
1
0.000001
1
0.052908

1
1
1
0
0
057691

0.069007
0

MARGIN_PCT s&p

Moody Fitch
AA Aa2
BBB Baa3
cC
cC
B2 cC
Ca C
C
cC
cC
cC
cC C
BB C
cC
cC
cC
cC
BB cC
cC
cC
C
D WD
BB C
AA A2 PIF
cC
D WD
C
cC
cC
D C WD
cC
D WD
C WD
D WD
C
D C WD
cC C
cC
D Ca C
cC
cC
D C WD
C
BB C
cC
CCC- C
cC C
D C
B-
BB C

FOIA CONFIDENTIAL TREATMENT REQUESTED BY
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30957.96 DY

25999.66 DY

1568.3 DY

1.77 DY

0 DY

0 DY

0 DY

0.01 DY

6628.31 DY

0.35 DY

8 DY

0.06 DY

ovi

0 DY

7.88 DY

3.76 DY

285.14 VI

19548.17 DY

0.01 DY
630

513.07 DY

403.31 DV

0 DY

0.01 DY

0.06 DY

7219.09 DY

10540.05 DY

75575.67 DY

0DV

15684.8 DY

17.83 VI

0.01 DY

21037.51 DY

0.41 DY

0.19 DY

0.04 DY

8406.64 DY

0.83 DY

17000 DY

166.21 DY

0 DY

511.04 DY

0.05 DY

0 DY

0 DY

50.00 VI

6796.46 DY

958.71 DV

0DV

0.02 DY

0 DY

1572.15 DY

ovi

6640.63 DY

0.18 DY

2168.04 DY

0 DY

14.01 VI

963.56 DY

0 DY

177.84 VI

590.65 VI

273.98 DY

61.63 VI

160.7 DY

0 DY

0 DY

0 DY

0 DY

0 DY

0 DY

0 DY

0

0.01

0
0.0001
0

0

0

0

0
0.000004
0.0001

0

0

0

0.0001
0.000048
0.01

0

0
0.011262
0.007157

0.01
0

cocoo

0.00835
0
0.000001
0.01

0

0

0.00001
0.000004
0.000001
0
0.00002
0
0.000001
0

0
0.000001
0

0
0.00975
0

0.01

0

coooo

0.00001
0
0

0.01
0.000001
0

0.01

0.01
0.00001
0.01
0.003906
0
0
0.000001
0.000001
0.000001
0
0

0.795607
0.670478
0.044683
0.184925
0

0

0

1
0.242007
0.000001
1
0.000001
0

0
0.000001
0.000001
0.014267
0.860626
0
0799113
1.024089
0.022339
0

1
0.000001
0.335989
0531431
1.05832
0
1.055438
0.001377
1

1
0.900567
0.000001
1
0741762
0.000001
1

1

1
0.063659
1.448039
0

1
0.009301
0.639666
0.123905
0.000001
0.000001
1
0.266341
0

1

1
0.393497
0.288666
0.007168
1.032869
0.000001
0.139373
0.805433
1
0.131899
0.24023

1
4
4
4
4
4
1

ccc

cC
cC

oo

oo

cC
cC

cC
cC
CCC-
cC
cC
cC
cC
cC

cC
cC

cC
cC

ccc

cC

ccc

cC

cC

cC
ccc

cC

cC

cC

OO0

OO0

OO0

Ca

OO0

Ca

OO0

[eR el
o
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0 DY 0.000001 1 1
0 DY 0.000001 1 1
0 DY 0 1 1
0 DY 0.000001 1 1
0 DY 0 1 1
0 DY 0.000001 1 1
0 DY 0.0001 1 1
0 DY 0.000001 1 1
0 DY 0 1 1
0 DY 0 1 1
0 DY 0 1 1
0 DY 0 1 1
0 DY 0.000001 1 1
0 DY 0.000001 1 1
0 DY 0 1 1
0 DY 0 1 1
0 DY 0 1 1
0 DY 0 1 1
0 DY 0.000001 1 1
0 DY 0 1 1
0 DY 0 1 1
0 DY 0.000001 1 1
0.19 VI 0.5354 0.000019 1
1504.95 VI 0.47933 0.001463 1
2604.77 DY 0.003359 0.414945 1
0 DY 0 0 1
6624.91 VI 0.005 0.061079 1
ovi 0.01368 0.070352 1
3709.98 DY 0.044188 0.00696 1
0 DY 0 0 1 C
0 DY 0 0 1 C
0 DY 0 0 1
0 DY 0 0 1
0.12 DY 0.000001 1 1BB Ba2
9999.52 DY 0.001662 0.871761 1
4297.78 DY 0.000001 0.725993 1
5060.34 VI 0.04551 0.04858 1 AAA
1.33 DY 0.000009 0 1A Aal
81.8 DY 0.0001 0.090751 1 Aaa PIF
332385 DY 0.00001 1 1
978.13 VI 0.06545 0.031462 1 AAA AAA
0 DY 0.000001 1 1 AAA
0.13 DY 0.000001 0.000001 1 PIF
104.47 DY 0.000838 0535213 1 AAA
483.22 DY 0.315266 0.019159 1 ccc
0 DY 0.000001 1 1
0.02 DY 0.000001 1.004864 1 AAA
4191.19 DY 0.001496 0121783 1 AAA  Aaa AAA
20.96 DY 0.000001 0.911049 1 AAA  Aaa AAA
59 DY 0.00001 0.564376 1 AAA AAA
1.91 DY 0.000001 0.692689 1
0.03 DY 0 0 1 C
0 DY 0.000001 1 1 AAA
0.03 DY 0.000001 1 1CC C
0.03 DY 0.000001 1 1CC C
0.03 DY 0.000001 1 1CC C
0 DY 0.000001 1 1
0.1 DY 0.0001 1 1
0 DY 0 0 1
ovi 0 0 1 AAA  Aaa AAA
9.81 DY 0 0.000563 1
0 DY 0.000001 1 1
0 DY 0.000001 1 1
0 DY 0.000001 1 1
0 DY 0 1 1
0 DY 0.000001 1 1
0 DY 0.000001 1 1 AAA  Aaa
0 DY 0 0 1CC
0 DY 0 0 1D
0 DY 0 0 1
0 DY 0 0 1
2237.72 DY 0.000501 1 1 AAA  Aaa AAA

FOIA CONFIDENTIAL TREATMENT REQUESTED BY
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12973.79 DY
4159.07 VI
15089.28 DY
5449.46 DY

17.41 DY
4.12 DY
407050.5 DY
0.01 DY
0.01 DY

0 DY

0.01 DY
758.07 DY
0 DY

0.01 DY
0.01 DY

0 DY

0 DY

0.92 DY

0 DY

0 DY

0 DY
4242513 DY
2408.38 DY
4917.69 DY
0.01 DY

0 DY

0 DY

0 DY

0.01 DY

0 DY

0.01 DY
0.01 DY
4371.7 DY
2175.28 DY
0.01 DY
0.01 DY
1130.89 DY
0.02 DY
0.01 DY
0.01 DY
0.01 DY
529.45 VI
3759.53 DY
0.01 DY
0.01 DY
0.01 DY
0.01 DY
0.01 DY

0 DY

0.01 DY
28.89 DY
283.19 DY
56.86 VI
46.94 DY

0 DY

0.03 DY

0 DY
840.87 VI
0 DY

0 DY

0 DY

0 DY

0 DY

0 DY

0.02 DY

0 DY

0 DY

0 DY

0 DY

0 DY

ovi
9588.28 DY

0.004437
0.01145
0.000217
0.002788
0.0009727
0.000001
2981886
0

0

0

0
0215078

0
0
0
0
0

0.000007
0
0.000001
0

0.0001
0.00001
0.000091
0

cocoocoocooo

0.007136
0.000007
0

0

0
0.000001
0

0

0

0.01

0

0
0.000001
0

0

0

0
0.000001
0.32889
0.097516
0.01965
0.0001

0

0

0

0.002

0
0.000001
0.000001
0
0.000001
0.000001
0
0.000001
0

cocoo

0.000825

0.330511
0.036405
0.083495
1
0.036537
0.025246
0.000209
1
1
1
1
0.009268
0.204775

1
4
4
4
4
4
4
4

0.579026

1
0.063389
0.942104

1
4
4
4
4
4
4

0.042974
0.614185
1

1
0.008912
0.797991
1

1
0.932382
0.03569
0.568668

1
4
4
4
4

0.056336
1
0.000498
0.07419
0.07419
0.056732
0

0

0
0.693025

0
1
1
1
1
1

0.084562
1
0.000001
0.000002
0.000002
0.000001
0
0.538994

AAA
AAA
AAA
AAA

AAA

cC
ccc
cC

ccc
cC
cC
cC
cC
cC
cC

ccc

ccc

AA+
AA

AAA
cC

AAA
AAA
AAA
AAA
AAA

AAA
AAA
AAA
AAA
AAA
AAA
AA

Aaa
Aaa
Aaa
Aaa

Aaa

Aa2
Al

AAA
AAA

AAA
AAA

O0000

O00000000

O OO0 [¢]

OO0

AAA

AAA

AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
AAA
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3.21 DY
14469.72 DY
0 DY
375.53 DY
5273.13 VI
96.73 DY
ovi
786.59 VI
ovi
190.92 DY
37525.65 VI
3540.25 VI
63.03 DY
308.48 DY
10128.88 VI
1474.78 DY
74.29 DY
0 DY
1168.51 VI
3373.00 VI
2333.95 VI
10911.75 VI
0.01 DY
0 DY
364.59 VI
6283.72 DY
4.05 VI
18847.91 VI
1151.76 DY
0 DY
0 DY
ovi
0.27 DY
0.01 DY
9080.6 DY
10732.69 DY
685.08 VI
0 DY
17.07 DY
5.6 DY
0.74 DY
0.7 DY
0.12 DY
252 DY
0.05 DY
0.04 DY
0.05 DY
0.61 VI
1.54 VI
623.32 DY
0.02 VI
992.7 VI
709235465.5 VI
1161275507 D
1001300000 V'
1001200000 VT
1001100000 V'
4500045.07 D
0
0
0
19153999.77 BB
0
7750000 BB

ocoocococooo

0.000008
0111
0
0.358698
0.87866
0.352182
0
0.04542
0
0.0001
0.08171
0.00585
0.0001
0.0001
0.08237
0.366668
0.311112
0.000001
0.01146
0.01605
0.30874
0.0428
0.000001
0.000001
0.01343
0.004375
0.0003
0.1275
0.01228
0
0
0
0.000001
0.000001
0.02251
0.028544
0.77456
0.00001
0.0001
0.00001
0.00001
0.00001
0.00001
0.00001
0.000001
0.00001
0.00001
0.000001
0.000001
0.000621
0.000001
0.2367
97.000004
99.999996
100
100
100
100
0
0
0
0.628
0
031
0

coocoooo

0.000001
0.023624
0
0.010208
0.000445
0.010589
0
0.020667
0
0.10424
0.054764
0.026865
0.074937
0.132934
0.080771
0.019325
0.013759
1
0.079888
0.026754
0.020003
0.051516
0

1
0.034771
0.062597
0.0189
0.044206
0.043658
0

0

0

1
0.635917
0.078316
0.098672
0.000302
1

1

1
0.391075

1
4
4
4
4

1
0.000001
0.000001
0.946569
0
0.00208
0528274
0.858551

100

AAA
AAA
AAA
AAA
AAA

AAA

AAA
AAA
AAA

AAA
AAA

AAA
AAA

AAA
AAA
AAA

AAA

A+

A+

cC
cC

cC

A2

A2

A3

AAA
AAA
AAA
AAA
AAA
AAA
AAA
PIF

AAA

AAA

AAA
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65500524.83 BB 3.409 100

1
7290000.15 BB 0729 100 1
0 0 100 1
0 0 100 1
0 0 100 1
20884499.21 BB 3213 100 1
36934399.29 BB 6.368 100 1
0 0 100 1
0 0 100 1
0 0 100 1
35368042.02 BB 8786 100 1
0 0 100 1
0 0 100 1
0 0 100 1
0 0 100 1
45248000 VI 56.56 100 1 C
0 0 100 1
2360346.6 VI 47.24 100 1 ccc
1697460 VI 44.67 100 1 ccc
90.7 VI 01 100 1D Ca C
88 Vi 01 100 1D Caa C
0 0 100 1
0 0 100 1
0 0 100 1
0 0 100 1
0 0 1 1
0 0 100 1
0 0 100 1
0 DY 0 100 1
0 DY 0 100 1
0 0 100 1
0 0 100 1
18.24 DO 0.00009 100 1
9.35 DO 0.00009 100 1
0 0 100 1
0 0 1 1
0 0 100 1
4.3 DO 0.00009 100 1
0 D9 0 100 1
0 DY 0 100 1
0.46 DO 0.00009 100 1
0 0 1 1
0 DY 0 100 1
0 0 100 1
0 DY 0 100 1
0 DY 0 100 1
0 DY 0 100 1
0 0 100 1
0 DY 0 100 1
0 0 100 1
0 0 100 1
0 DY 0 100 1
0.03 DO 0.00009 100 1
0 0 1 1
0.5 DO 0 1 1BB BB
93.59 DO 0.009 1 1
0 0 1 1
0 0 1 1
474.49 DO 0.009 1 1
0 D9 0 1 1
0 DO 0 1 1 B3
0 0 1 1
0 DO 0 1 1
161.97 D9 0.009 1 1
0 0 1 1
809.35 DY 0.001 1 1
0 0 1 1
0 DY 0 1 1.02
611704.96 DY 0.0001 1.450014 1.02 CC C
231388.89 DO 0.009 1 1.02 A2
441.18 DO 0.009 1 1.02
97328.43 0 1 1.02 [o]
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22191.59

0

5440.74
176.47 DO
794.12 DO
1016.74 DO
22.06 DO
909.62 DO

0
483.36 DO

277.4
6975.98 DY
10362.89 DO

0
0
0
0
0

0 DO
1289.41 DO
1490.74 DY

0BB

0

0 DY

19413.33 DO
1178.68 DK
0
36.76 DY
3382.94 DO
0 DY
0
152.51
0 DO
52256.25 BB
0 DO
1277172.08 VI
0 DY
175.59 DY
16503.99 DO
0 DO
177026.14 DO
0 BQ
45991.18 DO
0 DY
81.53 DO
141897.6
142035.95
26.47 DO
0
0 DY
15.23 DY
4843274 DY
19675.65
0 DY
133.09 DY
13364.92 DO
176.47 DO
0
0 DY
594291.1 DY
6605.39

coooo

0.009
0.009
0.009

cooocoo

0.009
0.009
0.009
0.009
0.009

0.009

0.009

cooocoo

0.86968

O e G P C oG

0.964006
1

1.02
1.02 D
1.02
1.02
1.02 BB
1.02 A+
1.02 BB
1.02 D
1.02
1.02 D
1.02 D
1.02 A-
1.02
1.02
1.02
1.02
1.02
1.02
1.02
1.02
1.02
1.02 D
1.02
1.02
1.02
1.02
1.02
1.02
1.02
1.02
1.02
1.02
1.02
1.02
1.02
1.02 B-
1.02
1.02
1.02
1.02
1.02
1.02
1.02 D
1.02 D
1.02
1.02
1.02
1.02
1.02
1.02 BB-
1.02
1.02 BBB+
1.02
1.02 A
1.02
1.02 A
1.02
1.02
1.02 B
1.02
1.02
1.02
1.02
1.02
1.02
1.02 BBB-
1.02 AA
1.02
1.02
1.02
1.02
1.02

Ba2

Ba2
B3

B3
B3

B3

B3

B3

B3

B3
B3

B1

A3

BBB-
ccc

ccc

ccc
ccc

ccc

BBB-
BBB-
BBB-

ccc

ccc

AA+

AA+
ccc
ccc

ccc

BB
ccc

BB-
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0
441.18 DO
0 DY
14514.71 DY
393819.03 DY

0
454.41 DO
61213.9 DO

0
0 DY
617.65 DO
8.82 DY
0 DY

2079312.43
88.24 DO

0
825 DO
19258.8 DO
284460.78 DO
15665.58 DO
3.07 DY

17015.25
0 DY

3594.77

0

0
48700.98 DO
154.41 DO
0 DY

0
0 DY
0 DY

0

0

4.4

0

0
34313.73 VI
53578.43 VI
33314.95 VI
0 DO
175482.36 DY
30710.79 DY
25732.84 DY
126347.05 VI
126394.61 DY
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05

0.5

0.625

0
99.440002
125.300003
104.989998
128.873993
515.690002

1.02

1.02 BBB+
1.02

1.02 BBB
1.02

1.02

1.02 BBB+
1.02 AAA
1.02

1.02

1.02 BBB+
1.02

1.02

1.02

1.02 A+
1.02 BBB-
1.02

1.02 BBB-
1.02 AA
1.02 AA
1.02

1.02 A
1.02 B
1.02 BBB+
1.02

1.02

1.02 AA
1.02 A+
1.02

1.02

1.02

1.02

1.02

1.02

1.02

1.02 D
1.02

1.02

1.02

1.02

1.02

1.02

1.02

1.02

1.02

1.02

A3

Aa2

Aa2
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