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Global Secured Funding Tenor Profile by Asset Class

14-Mar-08
Principal in $Billions
Financing Type Collateral Allocated Summary ON/OPEN | <1 Week | 1W - 2W | 2W - 1M | >1 Month | Grand Total
DVP Asset Backs - OInvestment Grade 1.6 - - - 57 73
Asset Backs - ONon-Investment Grade 0.0 - - - - 0.0
Corporates - OInvestment Grade 18 14 15 - 0.1 48
Corporates - ONon-Investment Grade 0.4 0.0 0.1 - 0.1 0.6
El - Major OIndex Equities 0.1 - - - - 0.1
E2 - Non-Major Index Equities 0.2 - - - - 0.2
E3 - Non-Major Index Equities (<$5) 03 0.8 03 - - 1.4
EMG 1.0 0.1 0.0 03 0.0 1.4
Private Labels - OHigh Yield 0.0 - - - - 0.0
Private Labels - OInvestment Grade 0.0 - 0.0 - 0.0 0.0
DVP Total 5.4 2.4 1.8 0.3 5.9 15.8
HIC Asset Backs - ONon-Investment Grade 0.0 - - - - 0.0
C1 - Investment O0Grade Convertibles 0.2 - - - 0.1 03
C2 - Non-Investment OGrade Convertibles 0.4 - - - 0.5 0.9
Corporates - OInvestment Grade 0.1 - - - 0.0 0.1
Corporates - ONon-Investment Grade 0.5 - 0.0 1.0 0.1 1.6
E2 - Non-Major Index Equities 0.2 - - - 0.1 0.2
E3 - Non-Major Index Equities (<$5) 0.0 - - - 0.0 0.0
Money Markets O(A1) 0.0 - - - - 0.0
Preferreds 0.1 0.1 0.0 - 0.5 0.7
Private Labels - OHigh Yield 0.0 - 0.0 - 0.0 0.1
‘Wholeloan Residential 0.1 - 0.7 - 0.3 1.0
HIC Total 1.6 0.1 0.8 1.0 1.4 4.9
TRIPARTY Asset Backs - OInvestment Grade 2.7 1.6 0.8 1.2 0.5 6.8
Asset Backs - ONon-Investment Grade 0.4 0.0 - 0.0 0.0 0.5
C1 - Investment O0Grade Convertibles 0.5 0.7 0.2 0.1 0.2 1.7
C2 - Non-Investment OGrade Convertibles 0.1 0.4 03 0.4 0.6 1.6
Corporates - OInvestment Grade 79 2.5 0.7 12 2.1 142
Corporates - ONon-Investment Grade 4.7 0.5 03 0.4 0.6 6.5
El - Major OIndex Equities 34 1.0 0.9 1.4 1.1 79
E2 - Non-Major Index Equities 3.0 03 0.6 1.5 39 93
E3 - Non-Major Index Equities (<$5) 0.1 0.6 03 03 13 2.7
EMG 1.0 1.8 0.9 0.4 1.7 5.6
Fund Units 0.1 0.0 0.0 0.0 0.0 0.2
Money Markets O(A1) 8.4 - - 0.2 - 8.7
Money Markets O(A2, A3, Other) 0.1 - - 03 - 0.4
Muni 34 - - 0.5 - 39
Preferreds 0.2 0.0 0.0 0.0 0.0 0.2
Private Labels - OHigh Yield 1.0 0.0 - 0.5 0.4 2.0
Private Labels - OInvestment Grade 42 0.0 - 2.0 1.8 8.0
‘Wholeloan Residential 1.3 - - - 0.5 1.8
TRIPARTY Total 423 9.5 4.9 10.4 14.7 81.9
MATCHED BOOK Asset Backs - OInvestment Grade 0.6 - - 0.7 2.6 38
Asset Backs - ONon-Investment Grade 0.4 - - 0.9 0.2 1.5
C1 - Investment O0Grade Convertibles 0.1 - - 0.1 0.1 03
C2 - Non-Investment OGrade Convertibles 0.0 - - - - 0.0
Corporates - OInvestment Grade 72 0.7 1.1 0.8 1.6 113
Corporates - ONon-Investment Grade 33 2.0 0.1 0.1 03 58
EMG 5.4 34 2.6 2.0 1.8 153
Fund Units 10.7 6.6 1.8 1.6 0.8 216
Money Markets O(A1) 0.0 0.5 - - - 0.5
Preferreds 0.0 - - - - 0.0
Private Labels - OHigh Yield 0.5 - 0.0 - 0.0 0.5
Private Labels - OInvestment Grade 1.4 - 0.7 0.5 2.3 4.9
206 133 63 68 %6 656

FOIA CONFIDENTIAL TREATMENT REQUESTED BY

LEHMAN BROTHERS HOLDINGS INC.
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[Total Secured Financing | 79.0 | 25.3 | 13.9 | 185 | 31.6 | 168.2 |

FOIA CONFIDENTIAL TREATMENT REQUESTED BY
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Global Secured Funding Tenor Profile by Counterpart

14-Mar-08

Principal in $Billions

Financing Type Counterparty Group ON/OPEN <1 Week 1W-2W 2W- IM >1 Month | Grand Total

DVP JP MORGAN CHASE 0.0 - - 0.0 - 0.1
CITIBANK 0.1 0.1 0.0 - 0.0 02
[DRESDNER 0.0 0.0 - - 0.0 0.0
[BANKHAUS 14 - - - - 14
RBC 03 - 03 - - 0.6
[BGI 0.1 0.0 0.1 - - 02
LBBW - - - - 0.1 0.1
MORGAN STANLEY 0.0 - 0.0 - 0.0 0.0
ABN AMRO 0.1 - - - - 0.1
SWEDBANK - - 0.7 - - 0.7
RABOBANK 03 - - - - 03
HSBC - 0.8 - - - 0.8
[UBS 02 - 0.0 - - 02
CREDIT SUISSE 0.1 - - 0.0 - 0.1
GOLDMAN SACHS & CO 0.0 0.0 - - 0.0 0.0
SWISSRE - - - - 0.0 0.0
SKANDINAVISKA ENSKILDA AB - 0.1 - - - 0.1
ING 0.0 - - - - 0.0
[BREVAN HOWARD - - - - 0.0 0.0
[DEUTCHE BANK 0.7 - - - 0.1 0.7
CAXTON - - - 0.1 - 0.1
QUANTUM PARTNERS LDC 0.1 0.0 - 0.0 - 0.1
TUDOR. 0.9 0.7 - - - 16
MERRILL LYNCH 02 0.1 - - 0.0 02
GLG 0.0 - - - - 0.0
Other (13 Counterparties) 1.0 0.7 0.8 0.2 5.6 8.3

[DVP Total 54 24 1.8 0.3 59 15.8

HIC JP MORGAN CHASE - - - - 0.8 0.8
[FIDELITY - - 0.8 - 02 10
[KEYBANK 03 - - - - 03
AIM 10 - - - - 10
JANUS - - - - 03 03
CIBC 0.1 - - - - 0.1
THE 3D CAPITAL FUND LTD 02 - - - - 02
[FENWAY FUNDING LLC - - - 10 - 10
ROWAN 0.1 - - - 0.1 02
(UPS - 0.1 - - - 0.1
RICOH 0.0 - - - - 0.0

HIC Total 1.6 0.1 0.8 1.0 14 4.9

TRIPARTY JP MORGAN CHASE 0.6 - - - - 0.6
[BONY/MELLON 4.0 02 0.5 11 11 6.9
[FIDELITY 57 - - 02 - 59
STATE STREET 71 10 - 10 3.0 12.1
CITIBANK 35 11 04 15 - 6.6
[DRESDNER 28 0.7 0.5 0.1 0.9 5.0
[DREYFUS 17 - - - - 17
[BANKHAUS 0.5 0.5 03 - 2.1 34
RBC 0.0 18 0.5 - 10 32
[BGI - - - 13 - 13
INORTHERN 10 - - - 03 12
[FORTIS 11 17 - - - 28
[FEDER ATED - - - - 0.9 0.9
[DANSKE BANK 10 04 - - 03 17
(NORWEST 15 - - - - 15
CALYON - - 03 03 15 2.1
DEK ABANK - - 0.8 03 0.9 2.0
[BANK OF AMERICA 2.0 - - - - 2.0
MIZUHO 02 - - - - 02
(WEST LB 02 - - - - 02
LBBW - - - 14 - 14
MORGAN STANLEY 14 - - - - 14
ABN AMRO 0.1 - 04 - 0.8 13
SWEDBANK - - - 0.1 -
RABOBANK - 0.9 - -
Other (29 Counterparties) 2.0 04 3.0

TRIPARTY Total 4 10.4

MATCHED BOOK JP MORGAN CHASE 15 17 0.8 0.6 36 8.1
[BONY/MELLON 31 - - 0.5 10 4.6
[FIDELITY - - - - 0.6 0.6
STATE STREET 13 16 - - 03 31
CITIBANK 12 24 0.0 0.0 - 37
[DRESDNER 16 12 17 0.0 0.6 52
MITSUBISHI 0.5 - 0.1 - - 0.6
RBC 0.0 0.0 - - 0.0 0.0
[BGI 0.6 0.1 0.0 0.0 0.0 0.8
INORTHERN 19 - - - - 19
[FORTIS 0.1 - - - - 0.1
[DANSKE BANK 0.0 0.1 - - - 0.1
CALYON 0.0 - - - 12 13
[BANK OF AMERICA 0.0 - - - - 0.0
LBBW 0.0 - 0.0 - - 0.0
MORGAN STANLEY 04 0.1 0.0 0.1 - 0.6
ABN AMRO 0.1 0.0 - - - 0.1
RABOBANK 0.5 - - - - 0.5
HSBC 0.6 0.0 0.0 - 0.0 0.7
[UBS 15 14 15 0.1 - 44
NATEXIS 0.0 - - - - 0.0
[KEYBANK 04 - - - - 04
[KBC 0.0 - - 0.8 - 0.8
(NOMURA 0.0 - - - - 0.0
CREDIT SUISSE 03 0.0 - 0.0 0.0 04
Other (188 Counterparties) 14.0 4.6 2.2 4.6 2.2 27.8

Total Secured Financin

253

13.9

18.5

31.6

FOIA CONFIDENTIAL TREATMENT REQUESTED BY

LEHMAN BROTHERS HOLDINGS INC.
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Global Secured Funding Tenor Profile by Counterparty & Asset Class

Principal in 8Billions

FOIA CONFIDENTIAL TREATMENT REQUESTED BY
LEHMAN BROTHERS HOLDINGS INC.

Financing Type Counterparty Group Collateral Allocated Summary ON/OPEN <1 Week 1W - 2W 2W - 1M >1 Month Grand Total
[DVP JP MORGAN CHASE [EMG 0.0 - - 0.0 - 0.1
CITIBANK [Assel Backs - OInvestinent Grade - - - - 0.0 0.0
Corporates - Olnvestment Grade 0.0 0.0 0.0 - 0.0 0.1

Corporates - ONon-Investment Grade 0.0 0.0 - - - 0.1

[EMG 0.0 0.0 - - - 0.0

Private Labels - OHigh Yield 0.0 - - - - 0.0

[Private Labels - OInvestment Grade 0.0 - - - - 0.0

[DRESDNER Corporates - Olnvestment Grade 0.0 - - - - 0.0
Corporates - ONon-Investment Grade - - - - 0.0 0.0

[EMG 0.0 0.0 - - - 0.0

[BANKHAUS | Asset Backs - OInvestment Grade 14 - - - - 14
|RBC [E3 - Non-Major Index Equities (<$5) 0.3 - 0.3 - - 0.6
[BGI Corporates - ONon-Investment Grade 0.1 - 0.1 - - 0.1
[EMG 0.0 0.0 0.0 - - 0.1

LBBW | Asset Backs - OInvestment Grade - - - - 0.1 0.1
[MORGAN STANLEY Asset Backs - OInvestment Grade - - - - 0.0 0.0
[EMG 0.0 - - - - 0.0

[Private Labels - OInvestment Grade - - 0.0 - - 0.0

[ABN AMRO Corporates - ONon-Investment Grade 0.0 - - - - 0.0
[EMG 0.1 - - - - 0.1

SWEDBANK Corporates - OInvestment Grade - - 0.7 - - 0.7
[RABOBANK E1 - Major OIndex Equities 0.1 - - - - 0.1
[E2 - Non-Major Index Equities 02 - - - - 02

[HSBC [E3 - Non-Major Index Equities (<$5) - 0.8 - - - 0.8
[UBS Corporates - Olnvestment Grade 0.0 - 0.0 - - 0.0
Corporates - ONon-Investment Grade 0.0 - - - - 0.0

[EMG 0.1 - 0.0 - - 0.1

CREDIT SUISSE Corporates - Olnvestment Grade 0.0 - - - - 0.0
Corporates - ONon-Investment Grade 0.0 - - - - 0.0

EMG 0.1 - - 0.0 - 0.1

GOLDMAN SACHS & CO Corporates - Olnvestment Grade - - - - 0.0 0.0
Corporates - ONon-Investment Grade - 0.0 - - - 0.0

[EMG 0.0 - - - - 0.0

SWISS RE Corporates - ONon-Investment Grade - - - - 0.0 0.0
[EMG - - - - 0.0 0.0

SKANDINA VISKA ENSKILDACorporates - OInvestment Grade - 0.1 - - - 0.1
ING [EMG 0.0 - - - - 0.0
[BREVAN HOWARD Corporates - ONon-Investment Grade - - - - 0.0 0.0
[EMG - - - - 0.0 0.0

[DEUTCHE BANK Asset Backs - OInvestment Grade 02 - - - - 02
Asset Backs - ONon-Investment Grade 0.0 - - - - 0.0

Corporates - Olnvestment Grade 0.0 - - - - 0.0

Corporates - ONon-Investment Grade 0.2 - - - 0.1 0.3

[EMG 0.2 - - - - 0.2

CAXTON [EMG - - - 0.1 - 0.1
QUANTUM PARTNERS LDC [Corporates - ONon-Investment Grade 0.0 - - - - 0.0
[EMG 0.1 0.0 - 0.0 - 0.1

TUDOR Corporates - Olnvestment Grade 0.9 0.7 - - - 1.6
[EMG 0.0 - - - - 0.0

MERRILL LYNCH Corporates - Olnvestment Grade 0.0 - - - 0.0 0.0
Corporates - ONon-Investment Grade 0.0 - - - - 0.0

[EMG 0.1 0.1 - - - 0.2

GLG Corporates - Olnvestment Grade 0.0 - - - - 0.0
Corporates - DNon-Investment Grade 0.0 - - - - 0.0

Other (13 Counterparties) 1.0 0.7 0.8 0.2 5.6 8.3
[DVP Total 5.4 2.4 18 0.3 5.9 15.8
HIC JP MORGAN CHASE C1 - Investment OGrade Convertibles - - - - 0.1 0.1
C2 - Non-Investment [ Grade Convertibles - - - - 02 02

Corporates - Olnvestment Grade - - - - 0.0 0.0

Corporates - ONon-Investment Grade - - - - 0.0 0.0

[E2 - Non-Major Index Equities - - - - 0.0 0.0

[E3 - Non-Major Index Equities (<$5) - - - - 0.0 0.0

[Preferreds - - - - 0.4 0.4

[FIDELITY Corporates - ONon-Investment Grade - - 0.0 - 0.0 0.0
Preferreds - - 0.0 - 0.0 0.0

Private Labels - OHigh Yield - - 0.0 - 0.0 0.0

[Wholeloan Residential - - 0.7 - 01 0.8

KEYBANK Corporates - DNon-Investment Grade 0.3 - - - - 0.3
AIM C1 - Investment OGrade Convertibles 0.2 - - - - 02
C2 - Non-Investment [ Grade Convertibles 0.4 - - - - 0.4
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FOIA CONFIDENTIAL TREATMENT REQUESTED BY

LEHMAN BROTHERS HOLDINGS INC.

Corporates - OInvestment Grade 0.0 - - - - 0.0

Corporates - ONon-Investment Grade 0.1 - - - - 0.1

[E2 - Non-Major Index Equities 0.2 - - - - 0.2

[E3 - Non-Major Index Equities (<$5) 0.0 - - - - 0.0

[Preferreds 0.1 - - - - 0.1

TANUS C1 - Investment OGrade Convertibles - - - - 0.0 0.0
C2 - Non-Investment [ Grade Convertibles - - - - 02 02

Corporates - ONon-Investment Grade - - - - 0.0 0.0

[E2 - Non-Major Index Equities - - - - 0.0 0.0

[E3 - Non-Major Index Equities (<$5) - - - - 0.0 0.0

[Preferreds - - - - 0.0 0.0

CIBC Asset Backs - ONon-Investment Grade 0.0 - - - - 0.0
Corporates - Olnvestment Grade 0.0 - - - - 0.0

Corporates - ONon-Investment Grade 0.0 - - - - 0.0

(Money Markets 0(A1) 0.0 - - - - 0.0

THE 3D CAPITAL FUND LTD |Corporates - Olnvestment Grade 0.1 - - - - 0.1
Corporates - ONon-Investment Grade 0.1 - - - - 0.1

[FENWAY FUNDING LLC Corporates - ONon-Investment Grade - - - 1.0 - 1.0
[ROWAN [Wholeloan Residential 0.1 - - - 0.1 0.2
[UPS Preferreds - 0.1 - - - 0.1
[RICOH Corporates - ONon-Investment Grade 0.0 - - - - 0.0
Private Labels - OHigh Yield 0.0 - - - - 0.0

HIC Total 1.6 0.1 0.8 1.0 1.4 4.9
[TRIPARTY JP MORGAN CHASE [Money Markets 0(A1) 0.1 - - - - 0.1
[Money Markets 0(A2, A3, Other) 0.0 - - - - 0.0

[Muni 0.5 - - - - 0.5

[BONY/MELLON Asset Backs - OInvestment Grade 16 - 0.5 0.5 - 2.6
Asset Backs - ONon-Investment Grade 0.0 - - - - 0.0

C1 - Investment OGrade Convertibles - 0.0 - 0.1 0.0 0.1

C2 - Non-Investment 0 Grade Convertibles - 0.1 - 03 0.1 0.5

Corporates - OInvestment Grade 0.0 0.0 - 0.0 0.0 0.0

Corporates - ONon-Investment Grade 0.0 0.0 - 0.0 0.0 0.1

E1 - Major OIndex Equities - 0.0 - 0.0 0.0 0.0

[E2 - Non-Major Index Equities - 0.0 - 0.2 0.1 0.3

[E3 - Non-Major Index Equities (<$5) - 0.0 - 0.0 0.0 0.1

[EMG - 0.0 - 0.0 0.0 0.0

(Money Markets 0(A1) 21 - - - - 21

[Money Markets 0(A2, A3, Other) 0.0 - - - - 0.0

Private Labels - OHigh Yield 0.0 - - - 0.0 0.0

[Private Labels - OInvestment Grade 03 - - - 0.8 11

FIDELITY Asset Backs - OInvestment Grade 0.1 - - 02 - 0.4
Asset Backs - ONon-Investment Grade 0.1 - - - - 0.1

C1 - Investment OGrade Convertibles 0.0 - - - - 0.0

Corporates - Olnvestment Grade 23 - - - - 23

Corporates - ONon-Investment Grade 1.2 - - - - 1.2

E1 - Major OIndex Equities 1.2 - - - - 1.2

[E2 - Non-Major Index Equities 0.0 - - - - 0.0

[E3 - Non-Major Index Equities (<$5) 0.0 - - - - 0.0

Muni 0.6 - - - - 0.6

Private Labels - OHigh Yield 0.0 - - - - 0.0

[Private Labels - OInvestment Grade 0.1 - - - - 0.1

STATE STREET Asset Backs - OInvestment Grade 0.7 02 - - - 0.9
Asset Backs - ONon-Investment Grade 0.0 - - - - 0.0

C1 - Investment OGrade Convertibles 0.2 - - - - 02

C2 - Non-Investment [ Grade Convertibles 0.0 - - - - 0.0

Corporates - Olnvestment Grade 0.3 0.3 - - 0.2 0.8

Corporates - ONon-Investment Grade 23 0.3 - - 0.1 2.7

E1 - Major OIndex Equities - - - - 0.2 0.2

E2 - Non-Major Index Equities 0.5 - - - 2.0 2.5

E3 - Non-Major Index Equities (<$5) 0.0 - - - 0.1 0.1

[EMG 0.4 0.2 - - - 0.6

(Money Markets 0(A1) 0.3 - - 0.2 - 0.5

[Money Markets 0(A2, A3, Other) 0.1 - - 0.3 - 0.3

Muni 1.2 - - - - 1.2

Preferreds 0.0 - - - 0.0 0.0

Private Labels - OHigh Yield 0.4 - - 0.0 0.0 0.4

Private Labels - OInvestment Grade 0.1 - - 0.5 0.5 11

[Wholeloan Residential 0.5 - - - - 0.5

CITIBANK Asset Backs - OInvestment Grade 0.0 0.8 03 0.1 - 1.2
Asset Backs - ONon-Investment Grade - - - 0.0 - 0.0

C1 - Investment OGrade Convertibles - - - 0.0 - 0.0

Corporates - Olnvestment Grade - 0.2 0.0 0.1 - 0.4

Corporates - ONon-Investment Grade - - 0.1 0.2 - 0.3

[EMG - 0.1 0.0 0.0 - 0.1
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FOIA CONFIDENTIAL TREATMENT REQUESTED BY

LEHMAN BROTHERS HOLDINGS INC.

Private Labels - OHigh Yield 0.0 - - 0.1 - 0.1
Private Labels - OInvestment Grade 35 0.0 - 0.9 - 4.4
[DRESDNER Asset Backs - OInvestment Grade - - 0.0 - - 0.0
Asset Backs - ONon-Investment Grade 0.0 - - - - 0.0
C1 - Investment OGrade Convertibles - 03 - - - 03
C2 - Non-Investment O Grade Convertibles 0.0 0.1 0.0 - - 0.1
Corporates - Olnvestment Grade 0.5 - - - 0.4 0.9
Corporates - ONon-Investment Grade 0.3 - 0.0 - 0.1 0.5
E1 - Major OIndex Equities - 0.1 0.0 0.0 0.3 0.5
[E2 - Non-Major Index Equities 0.6 0.0 0.1 - 0.1 0.8
[E3 - Non-Major Index Equities (<$5) 0.0 0.1 0.1 - 0.1 0.2
[EMG - 0.0 0.2 0.0 - 0.3
(Money Markets 0(A1) 0.0 - - - - 0.0
[Money Markets 0(A2, A3, Other) 0.0 - - - - 0.0
Muni 0.7 - - - - 0.7
Preferreds 0.0 - - - - 0.0
Private Labels - OHigh Yield 0.4 - - - - 0.4
Private Labels - OInvestment Grade 03 - - - - 03
[DREYFUS Corporates - OInvestment Grade 0.8 - - - - 0.8
Corporates - ONon-Investment Grade 0.0 - - - - 0.0
(Money Markets 0(A1) 0.9 - - - - 0.9
[Money Markets 0(A2, A3, Other) 0.0 - - - - 0.0
[BANKHAUS Asset Backs - OInvestment Grade - 0.1 - - - 0.1
Asset Backs - ONon-Investment Grade 03 - - - - 03
C1 - Investment OGrade Convertibles - 0.0 - - - 0.0
C2 - Non-Investment [ Grade Convertibles - - - - 0.1 0.1
Corporates - Olnvestment Grade - - - - 0.1 0.1
Corporates - ONon-Investment Grade - - - - 0.1 0.1
E1 - Major OIndex Equities 0.0 - - - - 0.0
E2 - Non-Major Index Equities - - 0.2 - 1.0 1.1
E3 - Non-Major Index Equities (<$5) - - 0.2 - 0.7 0.9
[EMG 0.1 0.4 - - - 0.5
Fund Units 0.1 0.0 0.0 - - 0.1
Private Labels - OHigh Yield - 0.0 - - - 0.0
RBC C1 - Investment OGrade Convertibles - 02 0.1 - - 0.4
Corporates - Olnvestment Grade - 0.4 - - 1.0 13
Corporates - ONon-Investment Grade 0.0 0.1 - - - 0.1
E1 - Major OIndex Equities - 0.5 0.2 - - 0.7
[E2 - Non-Major Index Equities - 0.1 0.0 - - 0.1
[E3 - Non-Major Index Equities (<$5) - 0.0 - - - 0.0
[EMG - 0.5 0.1 - - 0.6
[BGI [E2 - Non-Major Index Equities - - - 0.9 - 0.9
[E3 - Non-Major Index Equities (<$5) - - - 0.0 - 0.0
Preferreds - - - 0.0 - 0.0
Private Labels - OHigh Yield - - - 0.0 - 0.0
Private Labels - OInvestment Grade - - - 0.4 - 0.4
[INORTHERN Corporates - OInvestment Grade - - - - 0.2 0.2
Corporates - ONon-Investment Grade - - - - 0.0 0.0
E1 - Major OIndex Equities 0.9 - - - - 0.9
[E2 - Non-Major Index Equities 0.0 - - - - 0.0
[FORTIS Asset Backs - OInvestment Grade 03 03 - - - 0.6
C1 - Investment OGrade Convertibles 0.0 0.1 - - - 0.1
C2 - Non-Investment [ Grade Convertibles - 0.0 - - - 0.0
Corporates - Olnvestment Grade 0.4 1.0 - - - 1.5
Corporates - ONon-Investment Grade 0.0 0.1 - - - 0.1
[EMG 0.2 0.3 - - - 0.5
(Money Markets 0(A1) 0.2 - - - - 0.2
[FEDERATED Private Labels - OHigh Yield - - - - 0.4 0.4
Private Labels - OInvestment Grade - - - - 0.5 0.5
[DANSKE BANK Asset Backs - OInvestment Grade 0.0 0.0 - - - 0.1
Corporates - Olnvestment Grade 0.8 0.3 - - - 1.1
Corporates - ONon-Investment Grade 0.1 0.0 - - - 0.1
[EMG 0.1 0.1 - - - 0.2
[Wholeloan Residential - - - - 03 03
[NORWEST [Money Markets 0 (A1) 1.5 - - - - 1.5
CALYON Asset Backs - OInvestment Grade - - 0.0 - 0.4 0.4
Asset Backs - ONon-Investment Grade - - - - 0.0 0.0
C1 - Investment OGrade Convertibles - - - - 0.0 0.0
C2 - Non-Investment [ Grade Convertibles - - - - 0.1 0.1
Corporates - Olnvestment Grade - - - - 0.0 0.0
Corporates - ONon-Investment Grade - - 0.0 - 0.3 0.3
E1 - Major OIndex Equities - - - 0.1 - 0.1
[E2 - Non-Major Index Equities - - - 0.1 - 0.1
E3 - Non-Major Index Equities (<$5) - - - 0.1 - 0.1
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EMG - - 0.2 0.0 0.8 1.0

[DEKABANK C1 - Investment OGrade Convertibles - - - - 0.0 0.0
C2 - Non-Investment [ Grade Convertibles - - - - 0.1 0.1

Corporates - Olnvestment Grade - - 0.6 0.2 - 0.8

Corporates - ONon-Investment Grade - - 0.1 0.0 - 0.1

T1 - Major OIndex Cquities - - - - 0.0 0.0

[E2 - Non-Major Index Equities - - - - 0.4 0.4

[E3 - Non-Major Index Equities (<$5) - - - - 0.3 0.3

[EMG - - 0.2 0.1 - 0.2

Fund Units - - 0.0 0.0 - 0.0

[Preferreds - - 0.0 0.0 - 0.0

[BANK OF AMERICA [Money Markets 0(A1) 2.0 - - - - 2.0
MIZUHO Private Labels - OHigh Yield 0.1 - - - - 0.1
[Private Labels - OInvestment Grade 0.0 - - - - 0.0

[WEST LB Corporates - ONon-Investment Grade 0.2 - - - - 0.2
LBBW Asset Backs - OInvestment Grade - - - 0.3 - 03
Asset Backs - ONon-Investment Grade - - - 0.0 - 0.0

Muni - - - 0.5 - 0.5

Private Labels - OHigh Yield - - - 0.5 - 0.5

Private Labels - OInvestment Grade - - - 0.1 - 0.1

MORGAN STANLEY Corporates - Olnvestment Grade 0.4 - - - - 0.4
Corporates - ONon-Investment Grade 0.0 - - - - 0.0

(Money Markets 0(A1) 1.0 - - - - 1.0

ABN AMRO C1 - Investment OGrade Convertibles - - 0.0 - 0.1 0.1
C2 - Non-Investment [ Grade Convertibles - - 0.0 - 0.0 0.1

Corporates - Olnvestment Grade - - 0.0 - 0.1 0.2

Corporates - ONon-Investment Grade - - 0.0 - 0.0 0.0

E1 - Major OIndex Equities - - 0.0 - 0.0 0.1

[E2 - Non-Major Index Equities 0.1 - 0.2 - 0.4 0.7

E3 - Non-Major Index Equities (<$5) 0.0 - 0.0 - 0.0 0.0

EMG - - 0.0 - 0.1 0.1

Fund Units - - 0.0 - 0.0 0.0

[Preferreds 0.0 - - - - 0.0

SWEDBANK Corporates - ONon-Investment Grade - - - 0.1 - 0.1
[RABOBANK E1 - Major OIndex Equities 0.3 - 0.7 - - 1.0
[E2 - Non-Major Index Equities 0.0 - 0.1 - - 0.1

[E3 - Non-Major Index Equities (<$5) 0.0 - 0.1 - - 0.2

Other (29 Counterparties) 7.6 2.0 0.4 3.0 2.1 15.0
TRIPARTY Total 42.3 9.5 4.9 10.4 14.7 8L.9

[MATCHED BOOK JP MORGAN CHASE Asset Back: Investment Grade
Asset Backs - ONon-Investment Grade - - - - 0.0 0.0
Corporates - Olnvestment Grade 0.1 0.0 - 0.0 0.1 0.3
Corporates - ONon-Investment Grade 0.2 - - - - 0.2
[EMG 0.1 0.0 - 0.0 0.0 0.2
Fund Units 0.0 1.6 - - - 1.7
Private Labels - OHigh Yield - - 0.0 - 0.0 0.0
[Private Labels - OInvestment Grade 0.9 - 0.7 0.5 23 4.5
[BONY/MELLON Asset Backs - OInvestment Grade - - - 0.5 1.0 15
Corporates - Olnvestment Grade - - - 0.0 - 0.0
Fund Units 31 - - - - 31
[Private Labels - OInvestment Grade - - - 0.0 - 0.0
FIDELITY Asset Backs - OInvestment Grade - - - - 0.4 0.4
Asset Backs - ONon-Investment Grade - - - - 0.2 0.2
Corporates - ONon-Investment Grade - - - - 0.0 0.0
Private Labels - OHigh Yield - - - - 0.0 0.0
STATE STREET Corporates - OInvestment Grade 1.2 0.0 - - 0.3 1.4
Corporates - ONon-Investment Grade 0.1 0.5 - - - 0.6
Fund Units - 0.6 - - - 0.6
(Money Markets 0(A1) - 0.5 - - - 0.5
[Private Labels - OInvestment Grade 0.0 - - - - 0.0
CITIBANK Corporates - OInvestment Grade 0.0 - - - - 0.0
Corporates - ONon-Investment Grade 0.0 - - - - 0.0
[EMG 0.1 0.0 0.0 0.0 - 0.3
[Fund Units 1.0 23 - - - 3.4
[DRESDNER Asset Backs - OInvestment Grade 0.0 - - - - 0.0
Asset Backs - ONon-Investment Grade 03 - - - - 03
Corporates - Olnvestment Grade 0.1 0.0 - - 0.5 0.7
Corporates - ONon-Investment Grade 0.2 - 0.1 - 0.0 0.3
EMG 0.5 0.6 0.8 0.0 - 2.0
Fund Units 0.4 0.6 0.9 - - 1.9
(Money Markets 0(A1) 0.0 - - - - 0.0
MITSUBISHI Corporates - OInvestment Grade 0.0 - 0.1 - - 0.1
Corporates - ONon-Investment Grade 0.1 - - - - 0.1
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EMG 0.0 - 0.0 - - 0.1

Private Labels - OHigh Yield 0.0 - - - - 0.0

Private Labels - OInvestment Grade 03 - - - - 03

[RBC Corporates - OInvestment Grade 0.0 - - - 0.0 0.0
Corporates - ONon-Investment Grade 0.0 - - - - 0.0

CMG 0.0 0.0 - - - 0.0

(BGI Asset Backs - OInvestment Grade 0.0 - - - - 0.0
C1 - Investment OGrade Convertibles 0.0 - - - - 0.0

Corporates - Olnvestment Grade 0.1 0.0 0.0 - - 0.1

Corporates - ONon-Investment Grade 0.1 - - - - 0.1

[EMG 0.3 0.1 - 0.0 0.0 0.5

[Fund Units 0.0 - - - - 0.0

[NORTHERN [Fund Units 1o - - - - 1o
Private Labels - OHigh Yield 0.0 - - - - 0.0

|[FORTIS Corporates - OInvestment Grade 0.0 - - - - 0.0
Corporates - ONon-Investment Grade 0.0 - - - - 0.0

[EMG 0.0 - - - - 0.0

[DANSKE BANK Corporates - Olnvestment Grade 0.0 0.1 - - - 0.1
CALYON Corporates - ONon-Investment Grade - - - - 0.0 0.0
[EMG 0.0 - - - 0.6 0.6

[Fund Units 0.0 - - - 0.6 0.6

[BANK OF AMERICA Corporates - ONon-Investment Grade 0.0 - - - - 0.0
[EMG 0.0 - - - - 0.0

LBBW Corporates - OInvestment Grade - - 0.0 - - 0.0
Corporates - ONon-Investment Grade 0.0 - - - - 0.0

MORGAN STANLEY Corporates - Olnvestment Grade 0.0 0.0 - - - 0.0
Corporates - ONon-Investment Grade 0.0 - - - - 0.0

[EMG 0.3 0.1 0.0 0.1 - 0.5

[Preferreds 0.0 - - - - 0.0

[ABN AMRO Corporates - ONon-Investment Grade 0.0 - - - - 0.0
EMG 0.0 0.0 - - - 0.0

[RABOBANK Corporates - Olnvestment Grade 0.5 - - - - 0.5
HSBC Corporates - OInvestment Grade 0.1 - 0.0 - - 0.1
Corporates - ONon-Investment Grade 0.0 - - - - 0.0

[EMG 0.2 0.0 0.0 - 0.0 0.3

[Fund Units 02 - - - - 02

[UBS Corporates - OInvestment Grade 0.8 0.1 0.2 - - 1.2
Corporates - ONon-Investment Grade 0.2 0.0 - - - 0.2

[EMG 0.4 0.7 0.8 0.1 - 2.0

[Fund Units 0.0 0.5 0.5 - - 1.0

[NATEXIS Corporates - ONon-Investment Grade 0.0 - - - - 0.0
[EMG 0.0 - - - - 0.0

[KEYBANK Corporates - Olnvestment Grade 0.4 - - - - 0.4
[KBC Corporates - OInvestment Grade - - - 0.0 - 0.0
Corporates - ONon-Investment Grade 0.0 - - 0.0 - 0.0

[EMG - - - 0.3 - 0.3

[Fund Units 0.0 - - 0.4 - 0.4

[NOMURA [EMG 0.0 - - - - 0.0
CREDIT SUISSE Corporates - OInvestment Grade 0.1 - - - - 0.1
Corporates - ONon-Investment Grade 0.2 - - - - 0.2

[EMG 0.0 0.0 - 0.0 0.0 0.1

Other (188 Counterparties) 14.0 4.6 2.2 4.6 2.2 27.8
piTCmEpEooRtsd T e 33 63 68 e 656
Total Secured Financing 79.0 25.3 13.9 18.5 31.6 168.2

FOIA CONFIDENTIAL TREATMENT REQUESTED BY

LEHMAN BROTHERS HOLDINGS INC.

LBEX-DOCID 022302



LBEX-DOCID 022302



LBEX-DOCID 022302



LBEX-DOCID 022302



Tradeid
173953H
174258H
174353H
174354H
174454H
175213H
175427H
175493H
174922H
175304H
175428H
175494H
175089H
174157H
174355H
174259H
174356H
174923H
174158H
174260H
174357H
174358H
174459H
174360H
174461H
174550H
175090H
174924H
171574H
171578H
171575H
166249H
166420H
166505H
166577H
169954H
171738H
171576H
173669H
173671H
173738H
171668H
171670H
173866H
173939H
174077H
174363H
166772H
171866H
171672H
175091H
175092H
173175H
174926H
175093H
175533H
171577H
171922H
171673H
171739H
172022H
174261H
171834H
171871H
172095H
171740H
171923H
171741H
172185H
174078H
172799H
172096H
171674H
171742H
172702H
172703H
174080H
172186H
175165H
171872H
172772H
172704H
172097H
172188H
174549H
174925H
172463H
173491H
174152H
175635H
175636H

Value
2/20/2008
2/25/2008
2/26/2008
2/26/2008
2/27/2008
3/10/2008
3/12/2008
3/13/2008
3/4/2008
3/11/2008
3/12/2008
3/13/2008
3/6/2008
2/22/2008
2/27/2008
2/25/2008
2/26/2008
3/4/2008
2/22/2008
2/25/2008
2/26/2008
2/26/2008
2/27/2008
2/26/2008
2/27/2008
2/28/2008
3/6/2008
3/4/2008
1/8/2008
1/8/2008
1/8/2008
10/18/2007
10/22/2007
10/24/2007
10/24/2007
12/17/2007
1/10/2008
1/8/2008
2/13/2008
2/13/2008
2/14/2008
1/9/2008
1/9/2008
2/19/2008
2/20/2008
2/21/2008
2/26/2008
10/26/2007
1/11/2008
1/9/2008
3/6/2008
3/6/2008
2/5/2008
3/5/2008
3/6/2008
3/12/2008
1/8/2008
1/14/2008
1/9/2008
1/10/2008
1/15/2008
2/25/2008
1/11/2008
1/11/2008
1/16/2008
1/10/2008
1/15/2008
1/14/2008
1/17/2008
2/21/2008
1/30/2008
1/16/2008
1/9/2008
1/10/2008
1/29/2008
1/29/2008
2/21/2008
1/17/2008
3/7/2008
1/11/2008
1/25/2008
1/29/2008
1/16/2008
1/17/2008
2/28/2008
3/4/2008
1/25/2008
2/13/2008
2/22/2008
3/14/2008
3/14/2008

Maturity
3/17/2008

3/17/2008
3/17/2008
3/17/2008
3/17/2008
3/17/2008
3/17/2008
3/17/2008
3/18/2008
3/18/2008
3/18/2008
3/18/2008
3/20/2008
3/24/2008
3/24/2008
3/25/2008
3/25/2008
3/26/2008
3/27/2008
3/27/2008
3/27/2008
3/28/2008
3/28/2008
3/31/2008
3/31/2008
3/31/2008
3/31/2008
4/3/2008
4/8/2008
4/8/2008
4/10/2008
4/15/2008
4/24/2008
4/25/2008
4/28/2008
4/30/2008
5/1/2008
5/12/2008
5/12/2008
5/14/2008
5/14/2008
5/16/2008
5/16/2008
5/21/2008
5/21/2008
5/21/2008
5/21/2008
5/22/2008
6/2/2008
6/3/2008
6/3/2008
6/4/2008
6/5/2008
6/9/2008
6/9/2008
6/9/2008
6/11/2008
6/11/2008
6/13/2008
6/13/2008
6/19/2008
6/19/2008
6/20/2008
6/20/2008
6/20/2008
7/2/2008
7/11/2008
7/14/2008
7/15/2008
7/22/2008
7/28/2008
8/7/2008
8/14/2008
8/15/2008
8/18/2008
8/29/2008
8/29/2008
9/2/2008
9/3/2008
9/10/2008
9/22/2008
10/1/2008
10/9/2008
10/9/2008
10/10/2008
10/10/2008
10/14/2008
3/11/2009
3/23/2009
3/17/2008
3/18/2008

PrincUs$
1,000,000,000
99,819,167
3,568,744
20,485,088
39,933,500
180,247,967
141,610,987
2,099,293
35,203,509
398,019,648
193,701,485
111,453,077
74,911,625
199,466,111
169,851,867
74,812,708
4,987,750
49,906,806
50,850,683
63,195,851
19,947,500
33,000,243
34,908,125
12,761,920
77,276,219
4,088,520
9,978,958
39,898,333
98,885,250
49,443,889
148,291,125
48,742,500
194,989,583
195,016,667
19,475,919
4,911,875
49,348,222
24,623,264
99,260,806
14,886,629
1,885,750
196,952,889
98,476,444
19,846,922
19,847,828
14,390,525
27,374,745
194,513,750
76,752,921
3,931,704
49,632,875
6,948,025
29,692,458
99,202,667
11,112,220
992,979
24,541,458
34,749,284
9,817,567
147,326,250
6,885,643
4,951,764
34,381,715
23,567,983
32,462,320
19,603,667
49,072,917
146,906,000
6,432,751
3,948,658
34,027,942
2,839,690
4,877,375
29,267,883
491,275
10,797,591
73,784,792
1,952,673
3,004,727
25,134,599
1,958,494
1,956,950
32,767,281
4,863,306
196,250,000
10,805,056
1,231,649
130,000,000
150,000,000
3,283,416,004
29,989,833

Rate
3.12
3.105616
3.155522
3.155522
3.155246
3.053867
3.051293
3.03102
3.103742
3.06685
3.051551
3.031276
3.033575
3.108297
3.106956
3.107761
3.157736
3.055695
3.109103
3.108297
3.158291
3.158567
3.158291
3.159399
3.159122
3.158845
3.03639
3.057772
4.459715
4.449488
4.46082
5.159768
5.000267
4.999573
4.933259
4.784324
4.24534
4.406402
3.012266
3.012771
3.02267
4.351295
4.351294
3.0181
3.033077
3.042974
3.051833
4.858268
4.090398
4.28313
2.991969
2.992217
3.081591
3.014032
2.993461
2.86008
4.339595
3.891691
4.288232
4.215135
3.857339
3.049418
4.021033
4.098781
3.822278
4.182891
3.820845
4.165929
3.76974
3.079527
3.179763
3.747945
4.151823
4.208019
3.165236
3.168299
3.120562
3.8101861
2.747225
4.012804
3.165697
3.219295
3.751558
3.803997
3.057325
2.952322
3.150899
3.8125
3.27
3.055341
3.051035

Coy
usD
usD
usD
usD
usD
usD
usD
usb
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usb
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD

Entity
LBHI
LBHI
LBHI
LBHI
LBHI
LBHI
LBHI
LBHI
LBHI
LBHI
LBHI
LBHI
LBHI
LBHI
LBHI
LBHI
LBHI
LBHI
LBHI
LBHI
LBHI
LBHI
LBHI
LBHI
LBHI
LBHI
LBHI
LBHI
LBHI
LBHI
LBHI
LBHI
LBHI
LBHI
LBHI
LBHI
LBHI
LBHI
LBHI
LBHI
LBHI
LBHI
LBHI
LBHI
LBHI
LBHI
LBHI
LBHI
LBHI
LBHI
LBHI
LBHI
LBHI
LBHI
LBHI
LBHI
LBHI
LBHI
LBHI
LBHI
LBHI
LBHI
LBHI
LBHI
LBHI
LBHI
LBHI
LBHI
LBHI
LBHI
LBHI
LBHI
LBHI
LBHI
LBHI
LBHI
LBHI
LBHI
LBHI
LBHI
LBHI
LBHI
LBHI
LBHI
LBHI
LBHI
LBHI
LBHI
LBHI
LBHI
LBHI

MM Type
LOAN

CcP
CcP
CcP
CcP
CcP
CcP
cpP
CcP
CcP
CcP
CcP
CcP
CcP
CcP
CcP
CcP
CcP
CcP
CcP
CcP
CcP
CcP
CcP
CcP
CcP
CP
CcP
CcP
CcP
CcP
CcP
CcP
CcP
CcP
CcP
CcP
CcP
CcP
CcP
CcP
CcP
CcP
CcP
CcP
CcP
CcP
CcP
CcP
CcP
CcP
CP
CcP
CcP
CcP
CcP
CcP
CcP
CcP
CcP
CcP
CcP
CcP
CcP
CcP
CcP
CcP
CcP
CcP
CcP
CcP
CcP
CcP
CcP
CcP
CcP
CcP
CcP
CP
CcP
CcP
CcP
CcP
CcP
CcP
CcP
CcP
CcP
CcP
CcP
CcP

Investor
Bank Loan
3WEEK
3WEEK
3WEEK
2WEEK
TWEEK
TWEEK
TWEEK
2WEEK
TWEEK
TWEEK
TWEEK
2WEEK
3WEEK
3WEEK
3WEEK
3WEEK
3WEEK
3WEEK
3WEEK
3WEEK
3WEEK
3WEEK
3WEEK
3WEEK
3WEEK
3WEEK
AWEEK
DREYFUS
STOREGON
BONY
IDS
RESERVE
DREYFUS
EVERGRN
COOAKLND
STOREGON
EATON
AMEX
GUARDIAN
OTHER
DREYFUS
BONY
OHIOPOLI
OTHER
OTHER
BLACKRCK
RESERVE
STOREGON
BB&T
MEAGNY
EVERGRN
TRUSTCO
COPENN
OTHER
OTHER
EATON
uBs
BB&T
DREYFUS
WELLS
OTHER
SILICON
EATON
HARTFORD
WELLS
DREYFUS
DREYFUS
uBs
OTHER
USTRUST
CLWATER
uBs
JPMIM
JASCO
SGRAHAM
JPMIM
OTHER
uBs
uBs
OTHER
TRUSTCO
uBs
uBs
RESERVE
OTHER
uBs
FRANKRUS
EVERGRN
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Contract
Life
26
21
20
20
19
7
5
4
14
7
6
5
14
31
26
29
28
22
34
31
30
31
30
34
33
32
25
30
91
91
93
180
185
184
187
135
112
125
89
91
90
128
128
92
91
90
85
209
143
146
89
90
121
96
95
89
155
149
156
155
156
115
161
161
156
174
178
182
180
152
180
204
218
218
202
213
190
229
180
243
241
246
267
266
225
220
263
392
395

2

Rem.Life
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111
120
123
124
131
137
147
154
185
158
169
169
173
174
181
193
202
210
210
211
211
215
363
375

2
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Life
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Customer Box MV (in millions) as of March 14, 2008

Source System Customer PB TOTAL
T™MS 10,044 10,044
ITS 13,412 13,412
Grand Total 10,044 13,412 23,456
Details
|Source System JTms
Box Prior to Treasury Investment (in millions)
Account Code Asset Category 1 Total
c EQUITY 4,420
CORPORATE 2,400
MUNI 1,303
FUND UNITS 1,059
UNASSIGNED 298
PREFERREDS 227
CONVERTIBLES 135
MONEY MARKETS 125
LEHMAN PAPER 59
UNITS 10
TREASURIES 4
AGENCY 1
GOVERNMENTS 1
MBS 1
C Total 10,044
ITS PB
Sum of US Value myAssetClass
CountryGroup G2 E1 E2 E3 C1 C2 K2 K1| Grand Total
us 1,108 1,832 44 299 1,739 2105 313 7,439
Main Countries 353 261 520 36 810 411 46 2,437
2nd tier Countries 26 1,494 363 56 344 302 71 2,656
Emerging Countries 41 16 220 21 453 106 21 880
Grand Total 41 1,488 3603 1,146 412 3,347 2924 452 13,412
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Bank Funding of lliquid Assets (as of March 7)

37,250

Collateral $MM %

Resis 4,300 20%

CWL 7,700 36%

Corp Loans 9,100 42%

Student Loans 400 2%

21,500 100%
BiLateral CC Facility Funding of llliquid Assets
Facility $MM Collateral
RACERS Trust (funded by repo) 4,400|Corporate Loans
Swedbank 1,485|CWL
State Steet 1,100|US CWL
Danske Bank 880|CWL 1,2 & Mezz
Dresdner Bank 771|Corporate Loans
Met Life 531|CWLs
ABN Amro 330|REO & RE Equity
7th Ave Note Trust (funded by repo) 440|Swap Receivables
Hudson Castle (LLF) 113|Corporate Loans
10,050
Collateral Posted to non-CC Facilities
Collateral
5,700 CWL and Corporate Bonds
Grand Total
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Exchange Collateral

As of Mar 14th

in billions LBI LBIE
Posted |Required |Over/Under| Posted [Required |Over/Under Comments
US Exch
ocC 3.9 -3.9
Cust 3.6 -3.6
Fimm 0.3 -0.3
CME 2.4 2.4
Cust 1.9 -1.9
Firm 0.5 -0.5
MBSCC 0.9 -0.9
NYMEX 1.6 -1.6
Cust 0.5 -0.5
Firm 1.1 -1.1
ICE 0.2 -0.2
Cust 0.1 -0.1
Firm 0.1 -0.1
0.0
inti 0.0
HKFE 1.4 -1.4
Cust 1.1 -1.1
Firm 0.3 -0.3 04 0.4
Eurex 0.2 -0.2 LBl is reflected via i/co with LBIE
Korea 0.4 -0.4
Taiwan FE 0.1 -0.1 0.0 0.0
Tokyo 0.5 -0.5
Cust 0.1 -0.1
Firm 0.4 -0.4
LCH 1.2 -1.2
Cust 1.2 includes Italian IDEM, Spanish MEF, Austria,
Greece ADEX, Warsaw and settle through
LBIE
TOTAL 12.8
Total Cust 8.5 0.0 -7.3 0.0 0.0 0.0
Total Firm 4.3 0.0 -4.3 0.4 0.4 0.0
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COMMENTS

cp shows for 194.21MM. MTM= 549,891,605. sent cp spreadsheet of trades with large mtm diff. verifying our mtm with our traders.

client experiencing difficulties, credit and senior managers aware

43.6m usd agreed. booked to old call. exposure updated

DISPUTED MTM VALUATIONS

cp shows a call as well, MTM difference=72mm; credit is aware, India reconciled, following up with client on differences

cp agreed to 45mm today -- rec file sent to citi with 2 confirms, 32mm in unmatched citi trades to be added when confirms are provided by them

cp partially agrees to 8.372mm, mtm diff =90mm, markit rec is finally underway, in process of amending the rules and there will be a match rate we can provide by tomorrow AM, rec running now after changes made
DISPUTED MTM VALUATIONS 395,804,953 USD - total of USD 17 Mio Difference on trades grouped by nomura + remaining difference on 242496 and 245056 - speads sent to client and asked to check marks

cp shows call for 1.36MM. MTM= 177,944,829. Requested marks

portfolio recognised. 12 unmatched Lehman trades worth 150.355m usd. 8 trades that have mtm differences worth 49.6m usd. India recs following up.

MTM difference=39.6mm; cp agreed to deliver 55,920,000 USD

cp shows call for 2.27MM. MTM=-190,472,660

DISPUTED MTM EUR 30430852. rec re-ran 14/03. Ongoing duplicated trade issue between LBIE&LBF resolved ex3 with diff tot2.6mn USD+6unmatched trades(confirms sent)&9.6mn EUR MTM difference on 5 trades. recs checking with client
DISPUTED MTM VALUATIONS. portfolio being recd by india

5.63m eur agreed and booekd to old call. exposure updated

cp disputes, mtm diff=80mm

ZERO PX FOR CA883234YD42 CAUSING $25MM EXPOS; PRICING TO UPDATE TO 99.434; NO EXPOS AT THAT PX

DIPSUTE MTM 2,092,302

DISPUTED MTM VALUATIONS

DISPUTED MTM VALUATIONS

GID 3682941 on our side is terminated - this deal was upsized, but the new trade GID 3676119 is not feeding our system yet. PIMCO has thi deal marked at 16mm making up the difference. K.Mandaglio is aware
DISPUTED MTM VALUATIONS

MTM diff=27mm

Portfolio recced 4 unmatched client trades worth 14mm eur awaiting confirms from client and also confirming that FX trades are facing correct entity and account
DISPUTED MTM VALUATIONS

cp sending 43.54mm: running rec

cp partially agrees to 43mm mtm diff 13mm

cp disputes. cp sent a call as well. | have requested marks . MTM=79.1mm
DISPUTED MTM VALUATIONS

cp disputes - trades unwound & to fall off in the next few days

cp partially agrees 9.867mm MTM diff 10mm

cp disputes, mtm diff=43mm

MTM difference=13.5mm

cp agrees to 13mm for 3/14. cp disputes. MTM=143,736,909.89

2.58mn USD agreed - MTM is -61,859,731.12
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