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USDmillions 

CONSOLIDATED Gross Balance Sheet Assets 

1- Tiiilay Prior variar1C9 
13.,Mar-08 12-Mar~S I ncr/(Decr) 

Global Rates 239,249 230,944 8,304 
High Grade Credit 20,764 20,467 297 
CDO 11,496 13,724 (2,227) 
Securitized Products 61 ,865 61 ,257 606 
Real Estate 64,764 64,846 (83) 
High Yield 16,701 16,412 289 
Municipal Bonds 7,140 7,306 (166) 
Derivatives- Munis 2,633 2,607 26 
Energy Trading 4,025 2,861 1,164 
Foreign Exchange 5,937 5,935 2 
Fl D Corporate 9,914 9,914 0 
Insurance Products Group 0 0 0 
Fl D Corp Loans 3,284 3,252 32 
IBD Loans 6,971 6,927 44 

Total FID Core: 454,743 446,452 8,291 
Total FID Prime Services: 326,309 331,675 (5,366) 

Total FID (Consolidated) 781,052 778,126 2,925 

Execution Services I Uquid Mar1<et 16,034 15,662 372 
Convertib le Products 3,066 3,183 (11 7) 
Vc>atility 32,805 33,377 (572) 
Equities strategies 5,046 5,148 (102) 
Rrm Relationship Loans 2,792 2,740 52 
Equity Corporate 881 881 (0) 

Total Equities Core: 60,623 60,991 (367) 
To tal Equities Prime Services: 131,594 129,336 2,258 

Total Equities (Consolidated) 192,217 190,326 1,890 

Global Prindpal strategies 8,981 8,906 75 
Global Trading strategies 5,881 5,952 (7 1) 
Global Opportunities Group 933 1,004 (72) 
Direct Prindpal Investments 1,080 1,081 (1) 

Lehman Bmthe1·s 

Global Consolida ted Balance Sheet 
Global Consolidated Snmmm-y 

Mm·ch 13, 2008 

Net Balance Sheet Assets Asset Breakout (for Current Day) 
1------ Net 85 ------1 

- Tiiil.ay Prior V8riance Net Repo 
13-Mar~S 12-Mar~S I ncr/(Dec•) Longs 105 Fails other Rev Repos 

144,238 138,239 5,999 158,205 (16.297) 1,129 1,201 92,566 
17,548 17,306 242 18,142 (746) 138 13 2,150 
11.310 13,540 (2,230) 11 ,999· (806) 8 110 161 
60,318 59,623 695 59,267 (308) 42 1,317 1,186 
64,243 64,301 (58) 64,083 (348) 508 0 521 
15,052 14,768 285 15,440 (471) 35 48 545 
6,731 6,993 (262) 6,730 0 0 0 306 
2 ,253 2,227 26 2,253 0 0 0 325 
3.740 2,576 1,165 3.390 (1) 23 328 0 
5 ,880 5,905 (25) 5,810 (99) 35 134 57 
2,235 2,234 0 1,034 0 0 1,201 3,127 

0 0 0 0 0 0 0 0 
3,245 3,212 32 3,245 0 0 0 0 
6,962 6,918 44 6,962 0 0 0 0 

343,755 337,843 5,912 356,560 (19,075) 1,918 4,352 100,943 
11,422 13,066 (1 ,644) 5,966 0 2,305 3,151 175,953 

355,178 350,909 4,269 362,527 (19,075) 4,223 7 ,503 276,895 

9,874 9,601 272 8.670 (78) 624 657 67 
2,516 2,647 (131) 2,822 (373) 32 35 0 

28,582 29,240 (658) 24,710 (824) 125 4,571 406 
3,921 3,992 (72) 3,48 1 (1 54) 8 585 0 
2.792 2,740 52 2.792 0 0 0 0 

617 617 (0) 102 0 0 515 209 

48,302 48,839 (537) 42,577 (1 ,428) 789 6,364 682 
36,028 34,759 1,268 21,787 (5,687) 940 18,988 2,806 

84,329 83,598 731 64,364 (7, 115) 1,729 25,352 3,488 

7,380 7,303 78 7,355 0 9 16 1,195 
5,411 5,471 (60) 5,419 (2 1) 11 2 127 

824 884 (59) 793 0 16 16 106 
1.080 1,081 (1) 1,060 0 0 0 0 

FAS 140/ 

Seg Cash/ 
Borrows Goodwill 

2,445 0 
1,067 0 

25 0 
55 306 

0 0 
1,104 0 

103 0 
54 0 

0 285 
0 0 
0 4,553 
0 0 

40 0 
0 9 

4,893 5,153 
133,644 5,289 

138,537 10,442 

3,978 2,115 
550 0 

3,817 0 
1,125 0 

0 0 
0 55 

9,469 2,170 
54,648 38,111 

64,118 40,281 

405 0 
344 0 

0 0 
0 0 

____ Total ~.!.~'!£.!£i!.~!!!Yesting 1-~~{~--!-~~~~-------m% _____ !~,_~~---------!j,!_qP._ __________ ~l ______ !~,~!___ ___________ _ll_fl.__q_f!_ _____ q~ ___ !d_q_o ___ !~~---------q __ 
Asset Management 6,383 6,498 (116) 4,155 0 18 2,209 6 0 2,996 
Private Equity 7,046 7,046 (0) 6,831 6,831 0 6,701 0 0 130 0 0 215 

Total/ MD _______ !_~d_q!_ _________ !_~,¥._? ___________ 1.!!.~ _____ _gi!11---------g~~~----------J!.!~ _______ !q,~~!.__ ______________ p_ ______________ !~-----------?'~qP._ ________________ ~----------------q_ __________ ~_?!L invesrmenrsan-krng--oiVJSion------------------- 818 816 2 750 0 0 68 0 0 0 
Treasury 31 ,046 37,245 (6,200) 30,819 37,019 (6,200) 24,990 0 0 5,829 0 0 227 
Corporate Other Assets /Investments 19,442 19,442 0 15,550 15,550 0 610 0 0 14,940 1,000 1,000 1,893 

Total Non-Core ...... .... .. §1,~q~ ........ .... .. g~q~ ....... .... .. (~,!.~.7) , ~f!,1~~ g~f!1 (~, !~7) ?~,3:1,~ g g ?'!,~~? !,gq<J 1,~q<J ~,1?'! ........... .... ............ .... ............ .... ... 
Total All Other Consolidated 84,612 90,994 6,382) 75,096 81,452 

Gra nd To t a ls Consolidated 1,057,881 1,059,447 (1 ,566) 514,603 515,959 

Uquid Markets Financing 280,978 286,404 (5,426) 6,959 8,530 

Credit Finandng 36,855 36,848 7 1,371 1,443 
Clearing and Execution 6 7 (1) 4 4 
Fl D Structured Transactions 412 358 54 251 251 
FID Futures 8,057 8,057 0 2,838 2,838 

Total FID Prime Services: ......... ~26,309 .......... :J31,675 (5,366) ....... J1,422 ........... J3,066 
E<iul\Y i'iiiaiidiiii···· ................. 

118,083 115,652 ....... 2)i3f 28,615 27,158 
Equity Synthetic 13,266 13,468 (202) 7,170 7,386 
Clearing and Execution 14 9 5 11 9 
Structured Transactions 231 206 24 231 206 
Equity Futures 0 0 0 0 0 

Total Equities Prime Services: 131,594 129,336 2,258 36,028 34,759 

Total Prime Services 457,902 461,010 (3, 108) 47,450 47,825 
(;;ross ~alance tineet 1s :P1 , ut~ns~. a decrease of (:P1.t::i~J over pnor day. Net ~lance :sneet 1s :Pt114.ti~, a decrease of 
(1.48) ewer prior day. 

Net Variance as foiiOINs: 
FIXED INCOME 
o Global Rates increased $6.08- Short Term US Agencies, Short Term US Treasuries inventory; Euro Govts; Options 
Inflation ; Governments Asia-Yen 
o COO decreased. ($2.28) - COO Regiooalization 
o Securitized Products increased $0.78- Residential Whole Loan 
o Energy Trading increased. $1.28- Energy Corporate 

6,355) 51,853 21) 54 

(1 ,356) 478,744 (26,212) 6,006 

(1,571) 4,939 0 2,007 

(72) 818 0 294 
0 0 0 4 
0 209 0 0 
0 0 0 0 

(1 ,644) 5,966 0 .............. ~,.~05 ............... j)i57'' ............ 1'3:573'' 
(4,233) 900 

(2 16) 8,024 (1,454) 29 
3 0 (0) 11 

24 189 0 0 
0 0 0 0 

1,268 21,787 (5,687) 940 

(375) 27,753 (5,687) 3, 245 

EQU ITIES 
o Volati lity decreased ($0.78)- Index Flow Non-Japan 
NON-CORE 
o Treasury decreased ($6.28) - Cash at Banks 

PRIME SERVICES 
o Liquid Markets Financing decreased. ($1.68) - Fails 

23,210 

56,065 

12 

259 
0 

42 
2,838 

3,151 ................ 
18,376 

571 
0 

42 
0 

18,988 

22,139 

o Equity Financing increased $1.58- Global Traditional Prime Broker 

2,437 1,749 5,331 

282,821 204,404 56,054 

153,054 120,895 70 

22,789 12,696 0 
2 0 0 

107 54 0 
0 0 5,219 

f!f!,953 133,644 5,289 
2,574 48;782 38:1H 

232 5,863 0 
0 3 0 
0 0 0 
0 0 0 

2,806 54,648 38,111 

178,759 188,293 43,400 

Printed: 2/t t/20t0 4:t7 PM 

m 
Cash 

Shorts 

(103,408) 
(3.153) 

(187) 
(1,089) 

(462) 
(1,573) 

(758) 
0 

(0) 
(30) 

(0) 
0 

(63) 
(0) 

(110,723) 
(4,054) 

(114,777) 

(4,309) 
(1,210) 

(13.204) 
(553) 

(0) 
0 

(19,276) 
(23,511) 

(42,788) 

(1,635) 
(479) 

(99) 
0 

1----g~~) 
(18) 

0 
__________ (!.?1. 

(0) 
0 
0 

.......... .......... (~) 
2,232 

(159,796) 

(3,857) 

(90) 
0 

(107) 
0 

(4,054) 
........ {1 4:142i 

(9,185) 
(0) 

(185) 
0 

(23,511) 

(27,565) 

Inquiries, cal l Usa Kennish 
@ 3-0125 or Atiba Rodriguez @3-6937 

FOIA CONFIDENTIAL TREATMENT REQUESTED BY 
LEHMAN BROTHERS HOLDINGS INC. 
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USDmillions 

AMERICAS Gross Balance Sheet Assets 

Lehman BJ"Othet·s 

Global Consolidated Balance Sheet 

Regional Bt·eakout 

Mat·ch 13, 2008 

Net Balance Sheet Assets Asset Breakout (for Current Day) 
1------ Net BS ------ 1 FAS1401 

~ Prior Variance ~TOday 

13-Mar.OB 12-Mar.OB I ncri(Decr) 13-Mar.OB 

!Global Rates 155,022 152,449 2,573 104,934 
iHigh Grade Credit 17,31 1 17.161 150 14,705 
coo 7,189 8,108 (919) 7,013 
Seruritized Products 48,044 47,390 655 46,593 
Real Estate 37,554 37.767 (213) 37,033 
High YieJd 10,147 9,968 179 8,890 
! Municipal Bonds 7,140 7,306 (166) 6,731 
!Derivatives- Munis 2 ,633 2.607 26 2,253 
Energy Trading 3,868 2.700 1,167 3,583 
Foreign Exchange 4,001 4,117 (116) 4,001 
FID Corporate 8,904 8,903 0 2,087 
Insurance Products Group 0 0 0 0 
FlO Corp Loans 1,731 1.713 18 1,691 
IBD Loans 4,207 4,186 21 4,198 

Total FID Core: 307,750 304,374 3,376 243,712 
Total FID Prime Services: 243,516 240,781 2,735 10,854 

Tota l FlO Americas 551,266 545,155 6,111 254,566 

Execution Services I Liquid Market 11 .273 10,895 377 7,598 
Convertible Products 2,211 2,190 22 1,783 
Volatility 6,915 6,766 149 5,071 
Equities strategies 1,480 1,523 (44 ) 1,169 
Firm Relationship Loans 2,017 1.972 45 2,017 
Equity Corporate 304 305 (0) 60 

Total Equities Core: 24,199 23,651 549 17,698 
Total Equities Prime Services: 81,348 80,693 655 21,049 

Total Equities Americas 105,548 104,344 1,204 38,747 

Gotal Principal Strategies 6,729 6,656 73 5,395 
Gotal Trading Strategies 4,345 4,245 100 3,995 
GIOOal Opportunities Group 0 0 0 0 
Direct Prindpal Investments 771 771 0 771 

[ .......... Tt:l.~~! f't!'!cJp~!!'!l!.~.~!i'!.fl ........................... 11,844 11,672 173 10,161 
Asset Management ''''''''''''''''''1.617 ''''''''''''''''7)39 ............. ( 122i ''''''''''''''''''4,614 
Private Equity 3,873 3 ,873 (0) 3,658 

Totai/MD .............. ~~,490 .......... Jf.,.613 (123) ................. ~,,272 
nvestment ~anK1ng ~V1s1on 558 558 

.............. b 
558 

Treasury 31,045 37,245 (6,200) 30,818 
Corporate Other Assets / Investments 17,759 17,759 0 15,550 

L. Total Non-Core ............ 1~,~~~ ............ ?.?.,?~~ ............... J~, ~~~ .............. 1.~,.~~.~ .................................................. 
Total All Other Americas 72,696 78,846 (6,150) 65,358 

Grand Totals Americas 729,51 0 728,345 1,165 358,671 

Uquid Markets Finandng 2~;: ~~i 2~i : ~~~ 2i~~~ ) ~~6~ Credit Finandng 
Clearing and Execution 4 4 0 4 
FlO structured Transactions 320 266 54 159 
FlO Futures 8,057 8,057 0 2,838 

Total FID Prime Services: .......... ~13,516 ......... ~40, 781 2,735 ............ ..10,854 
'EClUitY"F'fn·a'rldriii ... ........................ 

73,647 73,035 
............... m 

18,037 
Equity Synthetic 7,577 7,536 40 2,888 
Clearing and Execution 3 0 2 3 
Structured Transactions 122 122 0 122 
Equity Futures 0 0 0 0 

Total Equities Prime Services: 81,348 80,693 655 21,049 

Total Prime Setvices Americas 324,865 321,475 3,390 31,903 

Inquiries, cal l Li sa Kennish@ 3-0125 or Atiba Rodriguez @3-6937 

FOIA CONFIDENTIAL TREATMENT REQUESTED BY 
LEHMAN BROTHERS HOLDINGS INC. 

Prior 

12-Mar-08 

102,919 
14,627 
7,930 

45,852 
37,227 

8,722 
6,993 
2,227 
2,415 
4,117 
2,087 

0 
1,673 
4,177 

240,965 
12,092 

253,058 

7,251 
1,764 
4,933 
1,193 
1,972 

60 

17,174 
20,406 

37,580 

5,334 
3,881 

0 
771 

9,986 
''''''''''''''''''''4.736 

3,658 

.................... ~,,394 
558 

37,018 
15,550 

................. ?.~, .. 1.?? . 

71 ,506 

362,144 

n~6 
4 

159 
2,838 

................. 12,092 
17,441 
2,842 

0 
122 

0 

20,406 

32,499 

Variance Net Repo Rev Seg Cosh/ 

I ncr/( Deer) Longs 105 Fails Other Repos Borrows GoodWill 

2,016 106,541 (3.287) 1,056 624 50,088 0 0 
78 14,709 (135) 118 13 1,539 1.067 0 

(917) 7,180 (284) 7 11 0 152 25 0 
742 45.432 (5) 42 1,125 1,141 55 255 

(194) 37,028 0 6 0 520 0 0 
167 8,855 (11 ) 25 20 153 1,104 0 

(262) 6,730 0 0 0 306 103 0 
26 2,253 0 0 0 325 54 0 

1.167 3,255 0 0 328 0 0 285 
(116) 3,940 (32) 3 90 0 0 0 

0 981 0 0 1,106 3,126 0 3,690 
0 0 0 0 0 0 0 0 

18 1,691 0 0 0 0 40 0 
21 4,198 0 0 0 0 0 9 

2,747 242,793 (3,754) 1,257 3,417 57,351 2,448 4,239 
(1 ,238) 5,880 0 1,828 3,145 111,394 115,979 5,289 

1,509 248,673 (3,754) 3,085 6,562 168,745 118,427 9,528 

347 7, 268 (39) 47 322 67 3,608 0 
19 1,758 (9) 0 35 0 428 0 

138 5,036 (13) 3 44 406 1.438 0 
(25) 655 (1) 2 513 0 311 0 
45 2,017 0 0 0 0 0 0 
(0) 44 0 0 16 209 0 36 

524 16,778 (62) 52 930 682 5,784 36 
643 11,357 (1 ,957) 487 11,163 2,301 37,960 20,038 

1,166 28,134 (2,019) 539 12,092 2,983 43,744 20,073 

61 5,370 0 9 16 928 405 0 
113 3,992 0 1 2 7 344 0 

0 0 0 0 0 0 0 0 
0 771 0 0 0 0 0 0 

174 10,133 0 10 18 935 749 0 
'''''''''''''''''''''''' (1 22) 2;686 

......... 6 
6 ''''''''''''''''1 :928 6 b ''''''''''''''''2:996'' 

(0) 3,528 0 0 130 0 0 215 

(122) 6,214 0 0 2,058 6 0 3,211 
0 49b 

......... 6 
0 '''''''''''''''''''''''''68 6 b 6 

(6,200) 24,989 0 0 5,829 0 0 227 
0 610 0 0 14,940 1,000 1,000 209 

.................. (~, ~1:)()) , ~~,~~~ 0 0 ............. ~~,.~~! ................. !.,.~.~.~ .............. ,.!,~.~·~···· 436 

(6,148) 42,435 0 10 22,913 1,942 1,749 3,647 

(3,473) 31 9,243 (5,773) 3,634 41 ,567 173,670 163,921 33,249 

(1.210) 4 . ~;~ 0 
1 ~~~ 12 ;;~~~ 1 ~i: i~~ 70 

(28) 0 259 0 
0 0 0 4 0 0 0 0 
0 123 0 0 36 107 54 0 
0 0 0 0 2,838 0 0 5,219 

(1 ,238) 5,880 0 1,828 3,145 !f1,394 115,979 5,289 
''''''' ' ''''''''''''''' ' '''595' ··········a:361···· (1,928) 477 11 ,127 2,216 '''''' ''''''''33;356 ··············26:o1s·· 

45 2,910 (30) 7 0 85 4,604 0 
2 0 0 2 0 0 0 0 
0 86 0 0 36 0 0 0 
0 0 0 0 0 0 0 0 

643 11,357 (1 ,957) 487 11,163 2,301 37,960 20,038 

(596) 17,237 (1,957) 2,315 14,308 113,695 153,939 25,327 

Printed: 2/11/2010 4:17PM 

m 
Cash 

Shorts 

(57,540) 
(2.570) 

(176) 
(978) 
(433) 

(1,212) 
(758) 

0 
0 

(0) 
0 
0 

(63) 
0 

(63,731) 
(3,611) 

(67,342 

(3,667) 
(647) 

(2,920) 
(259) 

0 
0 

(7,493) 

(6,473) 

(13,966) 

(1,332) 
(347) 

0 
0 

........... (1. •. ~.!.~) 
(15) 

0 

(15) 
6 
0 
0 

0 

(1 ,694) 

(83,001) 

(3.452) 
(52) 

0 
(107) 

0 

(3,611 ) 
············· n :o65i 

(5.468) 
(0) 
0 
0 

(6,473) 

(10,084) 

Page 2 of28 
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Lehma n BJ"Othet·s 

G lo bal Consolidat ed Bala nce Sheet 

Regiona l Bt·eakout 

Mat·ch 13, 2008 

USDmillions 

EUROPE Gross Balance Sheet Assets Net Balance Sheet Assets 

--rodaY Prior Variance --roaay Prior Variance 
1 3-Ma r~8 12-Ma r-08 lncr/(Docr) 13-Mar-08 12-MaT-08 lncr/(Docr) 

!Global Rates 63,54 1 59,963 3,578 25,978 24,081 1,896 
! High Grade Credit 2.477 2,274 203 1,940 1,727 213 
coo 2,272 3,127 (855) 2,267 3,132 (865) 
Securitized Products 11,916 11 ,962 (46) 11 ,821 11 ,867 (47) 
Real Estate 17,593 17.474 119 17,592 17,468 124 
High YieJd 3.395 3,350 46 3,066 3,017 49 

!Municipal Bonds 0 0 0 0 0 0 
!GIC I Armco 0 0 0 0 0 0 
!Derivatives- Munis 0 0 0 0 0 0 
Energy Trading 158 161 (4) 158 160 (3) 
Foreign Exchange 475 434 41 418 404 15 

!Fl O Corporate 868 868 0 5 5 0 
!Insurance Products Group 0 0 0 0 0 0 
!FlO Corp Loans 1.553 1,539 14 1,553 1,539 14 
IBD Loans 2,764 2,741 23 2,764 2,741 23 

Total FID Core: 107,0 11 103,893 3,119 51,561 66,140 1,421 
Total FID Prime Services: 68,598 69,198 (601) 497 902 (405) 

I Total FlO Europe 175,6a9 173,a91 2,518 68,a58 67,Q42 1,a16 

Execution Services 3,832 3,733 99 1,371 1,341 30 
Convertib le Products 520 599 (79) 411 502 (91) 
Volatility 18,780 19,020 (239) 16,510 16,821 (31 1) 
Equities Strategies 594 651 (57) 534 595 (61) 
Finn Relationship Loans 776 768 7 776 768 7 
Equity Corporate 24 24 0 24 24 0 

Total Equities Core: 24,526 24,794 (269) 19,626 20,051 (425) 
Total Equities Prime Services: 35,636 34,016 1,620 10,100 9,411 689 

I Total Eq u ities Europe 60,162 58,811 1,351 29,726 29,462 264 

Global Principal Strategies 1,257 1,252 4 1,023 1,015 9 
Global Trading Strategies 428 433 (5) 340 348 (9) 
Global Opportunities Group 0 0 0 0 0 0 
Direct Prindpal Investments 0 0 0 0 0 0 

Total Principal Investing 1,684 1,685 (1) 1,363 1,363 (0) p\sserrv,-ana-gemenr--------------------------------- -----------:;:7o1""·-------T695·-------·-------Ef ---------1-:-taT·-----------r69s··---------------6 
!Pnvate Equity 2,690 2,688 2 2,690 2,688 2 

l Totai /MD 4,391 4,383 8 4,391 4,383 8 
nn-vestmenTsa-nkTng--DTViSion----------------------- -------------193·-----------r§a··------·----------:z- -----------ni3·---------------,-9·a··-----------------2 
!Treasury 1 1 0 1 1 0 
!Corporate Other Assets / Investments 1,684 1,684 0 0 0 0 

, _______ !.?.!~!JY .. '?..'!..:I?..?.~~----------------------------- _________ !_,_~!.!__ ________ .!cf!!..~---------·---------?:.- 193 191 2 ----------------------------------------------------------
I Tota l All Other Europe 7,952 7,943 9 5,948 5,937 1a 

!Grand To ta ls Europe 243,723 239,845 3,878 1a3,732 1a2,442 1,29a 

Liquid Markets Financing ""·44" bU,;e;e, ( I"J Job b"b (ObU) 
Credit Finandng 9,054 8,877 178 69 114 (44) 
Clearing and Execution 2 3 (1) 0 0 0 
FlO Structured Transactions 92 92 0 92 92 0 
FlO Futures 0 0 0 0 0 0 

Total FID Prime Services: 68,598 69,198 (601) 497 902 (405) .......... .. .............. ·EqUitY"F'fii'i:i'iidii·g· .. . ''''''''''''''33,641 ''''''''''''''31:395 .. ............. 1:646 ···· ·· ············s:159··· 7 ,413 ''' '''''''''''''' '' ''''''''746' 
Equity Synthetic 2,475 2,528 (53) 1,824 1,906 (82) 
Cleari ng and Execution 11 9 3 9 8 0 
Structured Transactions 109 84 24 109 84 24 
Equity Futures 0 0 0 0 0 0 

Total Equities Prime Services: 35, 636 34,016 1,620 10,100 9,411 689 

I Total Prime Services Europ e 104,234 103,214 1,0 19 10,597 10,313 284 

Inquiries, cal l Lisa Kennish@ 3-0125 or Atiba Rodnguez @3-6937 

FOIA CONFIDENTIAL TREATMENT REQUESTED BY 
LEHMAN BROTHERS HOLDINGS INC. 

Asset Breakout (for Current Day) 

1-------- Net BS --------·-1 FAS 14QI 

Not Repo Seg Cosh/ 

Longs 105 Fails Other Rev Repos Borrows Goodwill 

38,385 (12,998) 73 518 37,563 0 0 
2.282 (363) 20 0 537 0 0 
2,593 (327) 1 0 5 0 0 

11 ,931 (303) 1 192 45 0 51 
17,438 (348) 502 0 0 0 0 
3,493 (435) 8 0 330 0 0 

0 0 0 0 0 0 0 
0 0 0 0 0 0 0 
0 0 0 0 0 0 0 

136 (1) 23 0 0 0 0 
470 (67) 16 0 57 0 0 

5 0 0 0 0 0 863 
0 0 0 0 0 0 0 

1,553 0 0 0 0 0 0 
2,764 0 0 0 0 0 0 

8 1,050 (14,842) 642 711 38,537 0 914 
86 0 405 6 59,991 8,109 0 

81,136 (14,842) 1,047 716 98,528 8,1a9 91 4 

830 (38) 550 30 346 2,115 
651 (269) 30 0 0 108 0 

13,571 (8 11 ) 99 3,652 0 2,270 0 
586 (57) 5 0 0 61 0 
776 0 0 0 0 0 0 

24 0 0 0 0 0 0 

16,436 (1 , 176) 683 3, 682 0 2,785 2,115 
7,821 (3,271) 332 5,218 358 11,777 13,401 

24,258 (4,447] 1,a1 5 8,9aa 358 14,562 15,516 

1,023 0 0 0 233 0 0 
351 (2 1) 10 0 88 0 0 

0 0 0 0 0 0 0 
0 0 0 0 0 0 0 

1,374 (21) 10 0 321 0 0 ------,-:4a:z·-----·-------·a··-----------fi'i _____________ 2sT·--------------·a··--------------·a··-------------·a 
2,690 0 0 0 0 0 0 

4,092 0 18 281 0 0 0 --------193·-----·------··a··-----------·a··-------------·a··--------------·a··--------------·a··-------------·a 
1 0 0 0 0 0 0 
0 0 0 0 0 0 1,684 

________ !?..~------·-------!! ______________ g_ _________________ ~-----------------1!..----------------~----------!..'~~:!-

5,66a (21) 28 281 321 a 1,684 

111 ,a54 (19,310) 2,a9a 9,898 99,2a7 22,671 18,113 

u u Job u O<,Obb b,04. u 
0 0 69 0 7,423 1,562 0 
0 0 0 0 2 0 0 

86 0 0 6 0 0 0 
0 0 0 0 0 0 0 

86 0 405 6 59,991 8,109 0 
4:486 ''''''''' (1 ,84'ii ''''''''''' '' ' ' 367'' ' 

5,213 358 11:123 '' ''''''''''''13:461'' 
3,232 (1.424) 16 0 0 652 0 

0 (0) 8 0 0 3 0 
103 0 0 6 0 0 0 

0 0 0 0 0 0 0 

7,821 (3,271) 332 5,218 358 11,777 13,40 1 

7,907 (3,271) 737 5,224 60,349 19,887 13,401 

Printed: 2/11/2010 4:17PM 

m 
Cash 

Shorts 

(37,838) 
(5 18) 

(11) 
(47) 

(0) 
(301) 

0 
0 
0 

(0) 
(30) 

0 
0 
0 

(0) 

(38,746) 
(366) 

(39,112) 

(578) 
(526) 

(9.889) 
(184) 

(0) 
0 

(11 ,177) 

(15.56 1) 

(26,738) 

(271) 
(100) 

0 
0 

(371) 
(3) 
0 

(3) 
(oi 
0 
0 

........... .. .......... J~J 
(374 

(66,224) 

i""") (38) 
a 
a 
0 

................. (~~~) 
(13,135) 

(2,242) 
(0) 

(185) 
0 

(15,561 ) 

(15,927) 
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USDmillions 

ASIA Gross B a la n c e Sheet Assets 

--rodaY Prior Variance 
1 3-Ma r~8 12-Ma r-08 lncr/(Docr) 

Gobal Rates 2a,685 18,53 1 2,154 
High Grade Credit 976 1,a33 (57) 
High Grade Credit- Esoteric a a a 
coo 2,a35 2.488 (453) 
Securitized Products 1,9a4 1,904 a 
Real Estate 9,617 9,606 11 
High Yield 3,159 3,095 64 
! Municipal Bonds a a a 
iGIC/ Armco a a a 
!Derivatives- Munis a a a 
Energy Trading a a a 
Foreign Exchange 1,461 1,385 76 
!flO Corporate 143 143 a 
! Insurance Products Group a a a 
!flO Corp Loans a a a 
lBO Loans a a a 

Total FID Core: 39,981 38,185 1,796 
Total FID Prime Services: 14,195 21,695 (7,500) 

I Total FID Asia 54,1 76 59,880 {5,704 

Execution Services I Liquid Market 929 1,a33 (1a4) 
Convertible Products 335 395 (60) 
Volati lity 7,11a 7,59 1 (482) 
Equities strategies 2,971 2,974 (2) 
Firm Relationship Loans a a a 
Equity Corporate 553 553 a 

Total Equi ties Core: 11,898 12,546 (648) 
Total Equi ties Prime Services: 14,609 14,626 (17) 

I Total Equ it ies Asia 26,507 27,1 72 (665 

Gobal Principal Strategies 996 998 (2) 
Gobal Trading Strategies 1,1a8 1,274 (165) 
Gobal Opportunities Group 933 1,004 (72) 
Di rect Prindpal Investments 31a 31a (1) 

. Total Principal Investing 3,346 3,586 (240) 

~~~:~:~~~~~:~~~=~:::::::::::::::::::: 
67 - -----------6,--------·-----1 

483 485 (2) 

550 552 (1) 
! Investment Banking Division 

-------------67 ______________ 67--------·---i'i 

!Treasury a a a 
!Corporate Other Assets / Investments a a a 

67 67 0 

Lehma n BJ"Othet·s 

G lo bal Consolidat ed Bala nce Sheet 

Regiona l Bt·eakout 

Mat·ch 13, 2008 

Ne t B a la nce Sheet Ass ets A s set Breakout (for Curre nt D a y ) 

1----- Net BS -----1 
--roaay Prior Variance Not Repo 

13-Mar-08 12-MaT-08 lncr/(Docr) Longs 105 Fails Other Rev Repos 

13,326 11 ,239 2,a86 13,279 (12) a 58 4,915 
9a3 953 (49) 1,151 (248) a a 73 

a a a a a a a a 
2,a3a 2,479 (449) 2,225 (195) a a 5 
1,9a4 1,904 a 1,904 a a a a 
9,617 9,606 11 9,617 a a a a 
3,097 3,029 68 3,091 (25) 2 28 62 

a a a a a a a a 
a a a a a a a a 
a a a a a a a a 
a a a a a a a a 

1,451 1,385 76 1,4a1 a 16 44 a 
143 143 a 48 a a 94 a 

a a a a a a a a 
a a a a a a a a 
a a a a a a a a 

32,482 30,737 1,744 32,717 (480) 19 225 5,055 
71 72 (1) 0 0 71 0 4,568 

32,553 30,809 1,744 32,717 {480) 90 225 9,623 

9a5 1,a1a (1a5) 572 a 27 3a5 a 
321 38 1 (60) 414 (95) 2 a a 

7,001 7 ,486 (485) 6,1a3 a 23 875 a 
2,218 2,204 14 2,241 (96) 1 72 a 

a a a a a a a a 
533 533 a 34 a a 500 a 

10,978 11,614 (636) 9,363 (191) 54 1,752 0 
4,878 4,942 (63) 2,609 (459) 121 2,607 147 

15,857 16 ,556 (699) 11,972 (650) 175 4 ,359 147 

962 954 8 962 a a a 34 
1,a76 1,241 (165) 1,a76 a a a 32 

824 884 (59) 793 a 16 16 1a8 
31a 31a (1) 31a a a a a 

3,172 3,389 (217) 3,140 0 16 16 174 
67 -----6-7 1 67 a a a a 

483 485 (2) 483 a a a a 

~~----~~ (1) ~---~~ 0 0 0 0 
a a a 1J ·a 

a a a a a a a a 
a a a a a a a a 

67 67 0 67 0 0 0 0 

FAS 14QI 

Seg Cosh/ 
Borrows Goodwill 

2.445 a 
a a 
a a 
a a 
a a 
a a 
a a 
a a 
a a 
a a 
a a 
a a 
a a 
a a 
a a 
a a 

2,445 0 
9,556 0 

12,001 0 

24 a 
14 a 

1a9 a 
753 a 

a a 
a 19 

900 19 
4,91 1 4, 673 

5,811 4 ,692 

a a 
a a 
a a 
a a 

0 0 
a a 
a a 

0 0 
·a a 
a a 
a a 

0 0 !__ ____ T.~!!!!.~£!.1.:~£~~------------------------------ -------------------------------------------------------- ---------------------------------------------------------- ----------------------------------------------------------------------------------------------------------------------
I Total A ll Other Asia 3,964 4 ,205 (241) 3,790 

!G rand Tota ls Asia 84,648 91 ,257 (6,610) 52,200 

Uquid Markets Finandng 14,195 21 ,695 (7,5aa) 71 
Credit Finandng a a a a 
Clearing and Execution a a a a 
FlO Structured Transactions a a a a 
FlO Futures a a a a 

Total FID Prime Services: 21,695 (7,500) 71 ............ ..14,195 
'EClUit;"F'fii'8'rldiiii ... .......... .. .............. 

11,395 
.............. 11:222 .............. Ti'3 ······ ············:z.42d 

Equity Synthetic 3,214 3,404 (19a) 
Clearing and Execution a a a 
Structured Transactions a a a 
Equity Futures a a a 

Total Equities Prime Services: 14,609 14,626 (17) 

I Total Prime Services Asia 28,804 36,321 (7,517) 

Inquiries, cal l Li sa Kennish@ 3-a125 or Atiba Rodriguez @3-6937 

FOIA CONFIDENTIAL TREATMENT REQUESTED BY 
LEHMAN BROTHERS HOLDINGS INC. 

2,459 
a 
a 
a 

4,878 

4,950 

4,008 

51,373 

72 
a 
a 
a 
a 

72 
····· ··············2,364 

2,638 
a 
a 
a 

4,942 

5,014 

(218) 3 ,758 0 16 16 174 0 0 

827 48,448 (1 ,130) 281 4 ,600 9 ,944 17,812 4 ,692 

(1) a a 71 a 4,568 9,556 a 
a a a a a a a a 
a a a a a a a a 
a a a a a a a a 
a a a a a a a a 

(1) 0 0 71 0 4,568 9,556 0 
mr 726 ......... (459i H6 2,a36 b .. .............. 4363 ·· ··············4:673"" 

(179) 1,883 a 5 571 147 6a8 a 
a a a a a a a a 
a a a a a a a a 
a a a a a a a a 

(63) 2,609 (459) 121 2, 607 147 4,911 4,673 

(64) 2,609 (459) 192 2,607 4,715 14,467 4,673 

Printed: 211112a1a 4:17PM 

m 
Cash 

Shorts 

(8,a30) 
(65) 

a 
a 

(63) 
(29) 
(59) 

a 
a 
a 
a 
a 

(a) 
a 
a 
a 

(8,247) 
(77) 

{8,324 

(64) 
(38) 

(395) 
(111 ) 

a 
a 

(6a7) 

(1.477) 

{2,084) 

(32) 
(32) 
(99) 

a 

(163) 
a 
a 

0 
if 
a 
a 

0 

(163) 

(10,571) 

(77) 
0 
0 
0 
a 

(77) 
(3) 

(1,475) 
a 
a 
a 

(1 ,477) 

(1 554) 
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USD millions 

Consolidated Gross Balance Sheet Assets 

Lehman Brothers 
FID Firm Financing Balance Sheet 

Regional Breakout 
March 13, 2008 

Net Balance Sheet Assets -

Printed: 2/11/2010 4:17PM 

Asset Breakout (for Current Day) 

1---------- Net BS -----------1 FAS 140/ 

Today Prior Variance Today 
13-Mar-08 12-Mar-08 lncr/(Decr) 13-Mar-08 

Americas 
Liquid 207,334 204,483 2,852 6,552 

Credit 15,018 15,161 (143) 1,138 

EMG - 12,783 12,811 (28) 163 

Total Americas 235,136 232,455 2,681 7,853 

Europe 
Liquid 59,449 60,227 (778) 336 

Credit 9,054 8,877 178 69 

Total Euroe,e 68,503 69,103 (600) 405 

Asia 
Liquid 14,195 21,695 (7,500) 71 

I Total Firm Financing: 317,834 323,253 (5,419) 8,329 

Inquiries, call Jennifer Lum @ 3-6782 or Alik Basak @ 3-6795 

FOIA CONFIDENTIAL TREATMENT REQUESTED BY 
LEHMAN BROTHERS HOLDINGS INC. 

Prior 
12-Mar-08 

7,762 

1,169 

160 

9 091 

696 

114 

810 

72 

9,973 

Variance Net Repo Seg Cash/ 

lncr/(Decr) Longs 105 Fails Other Rev Repos Borrows Goodwill 

(1 ,210) 4,939 0 1,600 12 95,921 104,792 70 

(31) 785 0 95 259 7,018 6,862 0 

3 33 0 130 0 8,349 4,271 0 

(1,239) 5 757 0 1824 271 111 287 115 925 70 

(360) 0 0 336 0 52,566 6,547 0 

(44) 0 0 69 0 7,423 1,562 0 

(405) 0 0 405 0 59 989 8109 0 

(1) 0 0 71 0 4,568 9,556 0 

(1,644) 5,757 0 2,301 271 175,844 133,590 70 
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Global Treasury 
Liquidity Footnote- March 14, 2008 
Amounts in millions 

I Investment Type, 

1. Cash 
Bank Deposits 
Other Cash Inv 
Money Funds 

Total Cash 

2. Boxed Inventory 
2.1 Tri-party eligible 
Private Label CMO's 
Corporates 
Governments I Treasuries 
Asset Backed 
Equities 
Agencies 
MMP 

Sub-total Tri-party eligible boxed inventory 

2.2 FHLB Eligible 
Residential Mortgages 

Total Boxed (BtC) 

C&C IEquivs Available to !Holding Company (A+ D) 

Other: 
Upstreamable to the unngulated chain 

Notes: 

LBHI 
Pledge V alue 

New Ym·k lnv 

1,632 
1,939 

14,298 

A 17,869 

1,193 

B 1,193 

c 

D 1,193 

IE 19,062 

*Pledge value =Market Value of the collateral * normal mkt haircut for each asset class 

FOIA CONFIDENTIAL TREATMENT REQUESTED BY 
LEHMAN BROTHERS HOLDINGS INC. 

I 
Pledge Value• 

LBI 

I 
LBIE 

I 
Total 

!Pledge Value 'Pledge Value Pledge Value 
NewYorklnv Em·opelnv Global lnv 

2,271 3,903 
1,939 

460 14,758 

460 2,271 20,600 

2,375 2,375 
160 128 288 
145 798 2,136 

71 71 
739 291 1,030 

0 0 
615 615 

1,659 3,667 6,519 

1,659 3,667 6,519 

2,119 5,938 27,118 

(2,119) (5 ,938) (8,057) 
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Fiscal Year 2008: Cash Capital Budget 

$mi llions 
BPM 30-Nov-07 29-Feb-08 t.. QoQ comments on QoQ cc u sage Change 

FID 
Real Estate 44.6 42.1 (2.5) $(2.0) billion decrease in usage is due to rep a of Project Gospel securities to Bankhau 

Securitized Products 13.4 13.7 0.3 Transfers of NPLs out of LBB; 
Global Rates 8.3 7 .7 0.6 Box reductions 
coo 3.6 4.9 1.3 LBSF Deriv MTM increase (net of $0.4bn credit for reserves) . Top counterparty 

receivab les: PYXIS ABS COO 2007-1 LTD $0.8bn; CORONA BOREALIS COO LTD 
$0.6bn· BALLYROCK ABS COO 2007-1 LTD $0.3 bn 

Hiqh Yield 8.4 11.2 2.9 $1.6bn JV S~lit between HY and 18 0 Loans, $1bn HMH . ~ Riverde~l 

FlO Cor orate 6 .3 8.5 2.3 $0.9bn lmf:!erial Tobacco, $0.9bn unallocated derivative regu irements 
Hiqh Grade 2.4 2 .1 0.3 

$1 .3bn CC impact was for both Indonesian Bonds (cu rrency I DR) and also Indian Bond 

FX 1.3 2.4 1.1 
(currency INR). Business is executing strategy where they intend to generate P&L from 
movement in interest rate differentials between the local market cu rrency and their 
USD borrowing. 

Municipals 0.7 0.9 0.2 
Comm odities 0.3 1.0 0.7 $0.7bn acqu isition of Eag le - Goodwill : $285mm ; Physical Gas: $180mm ; Net MTM: 

$230mm 
Bankhaus Equity and Subdebt 1.4 1.7 0.3 

Unallocated LBI Box 2.0 1.5 (0.5) 
Total FID 92.6 97.7 5.1 

Equity 
Total E uities 13.8 13.0 (0.9) 

CM PS 5 .0 5 .2 0 .1 
IB D 2.8 3.6 0.8 $0.9bn Imperial Tobacco 
IMD 8.3 9.7 1.4 $0.8bn asset transfer from LibertyView Fund to Lehman B/S; PE: mainly due to $0.4 

bi lli on of Rea l Estate new investments for Opp Fund Ill and Mezz Fund II 

PI 6.2 7 .1 0.9 $0.5bn increase in LB1 Group box - illiquid and restricted positions in DPI business, 
includin9 Fi rst Data and Energ:i Future Holdin£! S 

Corporate Assets 13.1 14.0 0.9 $0.7bn increase in ITS box that is cu rrentl y not allocated to any business 

Total 35.5 39.6 4.1 

Total Usa e 141.9 150.2 8.3 

FOIA CONFIDENTIAL TREATMENT REQUESTED BY 
LEHMAN BROTHERS HOLDINGS INC. 

March Apr il May-08 August-08 November-08 ~ Q1 - Q4 vs. 11/30/07 

41.2 40.8 40.8 40.4 40.1 (2.0) (4.5) 

14.0 14.0 14.0 14.0 14.0 0.3 0.6 
7.8 7 .9 7.9 7.9 8.1 0.4 (0.2) 

5 .0 4 .7 4.5 4.3 4 .0 (0.9) 0.4 

11.4 11.4 11.4 11 .8 11.8 0.5 3.4 
8.4 8 .0 7 .6 7 .3 6.9 (1.6) 0.7 
2.4 2.8 3.1 3. 1 3.3 1.2 1.0 

2.2 2 .1 2 .0 2.0 2.0 (0.4) 0.7 

0.9 0.9 0.9 0.9 0.9 0.0 0 .2 

1.0 1.0 1.0 1.0 1.0 (0.0) 0.7 

1.7 1.7 1.7 1.7 1.8 0.1 0.4 
1.5 1.5 1.5 1.5 1.5 0.0 (0.5) 

97.5 96.8 96.4 95.9 95.5 2.2 2.9 

13.3 13.7 14.0 15.0 16.0 3.0 2.2 

5.8 6.4 6.5 7 .0 7.0 1.8 2 .0 
3.2 2.8 2.4 2.4 2.5 (1.1) (0.3) 

9.7 9.7 9 .7 9 .7 10.8 1.1 2.5 

7 .7 8.0 8.5 10.0 11.1 4.0 4.9 

13.0 12.8 12.7 12.5 12.0 (2.0) (1.1) 

39.4 39.7 39.8 41.6 43.4 3.8 7.9 

150.2 150. 2 150.2 152.5 154.8 4 .6 12.9 
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Global Secured Funding Tenor Profile by Asset Class 
14-Mar-08 

P al $B ll rincipc in i ions 
Financing Type Collateral Allocated Summary 
DVP Asset Backs - D Investment Grade 

Asset Backs- ON on-Investment Grade 
Corporates - D Investment Grade 
Corporates- ON on-Investment Grade 
El- Major Dindex Equities 
E2- Non-Major Index Equities 
E3- Non-Major Index Equities (<$5) 

EMG 
Private Labels - D High Yield 
Private Labels - D Investment Grade 

DVPTotal 
HIC Asset Backs- ON on-Investment Grade 

Cl -Investment D Grade Convertibles 
C2- Non-Investment DGrade Convertibles 
Corporates - D Investment Grade 
Corporates- ON on-Investment Grade 
E2- Non-Major Index Equities 
E3- Non-Major Index Equities (<$5) 

Money Markets D (Al) 
Preferreds 
Private Labels - D High Yield 

\Vholeloan Residential 
HICTotal 
TRIP ARTY Asset Backs - D Investment Grade 

Asset Backs- ON on-Investment Grade 
Cl -Investment D Grade Convertibles 
C2- Non-Investment DGrade Convertibles 
Corporates - D Investment Grade 
Corporates- ON on-Investment Grade 
El- Major Dindex Equities 
E2- Non-Major Index Equities 
E3- Non-Major Index Equities (<$5) 

EMG 
Fllild Units 
Money Markets D (Al) 
Money Markets D (A2, A3, Other) 
Muni 
Preferreds 
Private Labels - D High Yield 
Private Labels - D Investment Grade 

\Vholeloan Residential 
TRIP ARTY Total 

Firm Fimmcin• Total 
MATCHED BOOK Asset Backs - D Investment Grade 

Asset Backs- ON on-Investment Grade 
Cl -Investment D Grade Convertibles 
C2- Non-Investment DGrade Convertibles 
Corporates - D Investment Grade 
Corporates- ON on-Investment Grade 

EMG 
Fllild Units 
Money Markets D (Al) 
Preferreds 
Private Labels - D High Yield 
Private Labels - D Investment Grade 

Matched Book Total 

ON/OPEN <1 Week 1W-2W 
1.6 
0.0 
1.8 1.4 1.5 
0.4 0.0 0.1 
0.1 
0.2 
0.3 0.8 0.3 
1.0 0.1 0.0 
0.0 
0.0 0.0 
5.4 2.4 1.8 
0.0 
0.2 
0.4 
0.1 
0.5 0.0 
0.2 
0.0 
0.0 
0.1 0.1 0.0 
0.0 0.0 
0.1 0.7 
1.6 0.1 0.8 
2.7 1.6 0.8 
0.4 0.0 
0.5 0.7 0.2 
0.1 0.4 0.3 
7.7 2.5 0.7 
4.7 0.5 0.3 
3.4 1.0 0.9 
3.0 0.3 0.6 
0.1 0.6 0.3 
1.0 1.8 0.9 
0.1 0.0 0.0 
8.4 
0.1 
3.4 
0.2 0.0 0.0 
1.0 0.0 
4.2 0.0 
1.3 

42.3 9.5 4.9 
49,4 11,9 7,5 

0.6 
0.4 
0.1 
0.0 
7.2 0.7 1.1 
3.3 2.0 0.1 
5.4 3.4 2.6 

10.7 6.6 1.8 
0.0 0.5 
0.0 
0.5 0.0 
1.4 0.7 

29,6 13.3 6.3 

FOIA CONFIDENTIAL TREATMENT REQUESTED BY 
LEHMAN BROTHERS HOLDINGS INC. 

2W-1M >1 Month Grand Total 
5.7 7.3 

0.0 
0.1 4.8 
0.1 0.6 

0.1 
0.2 
1.4 

0.3 0.0 1.4 
0.0 

0.0 0.0 
0.3 5.9 15.8 

0.0 
0.1 0.3 
0.5 0.9 
0.0 0.1 

1.0 0.1 1.6 
0.1 0.2 
0.0 0.0 

0.0 
0.5 0.7 
0.0 0.1 
0.3 1.0 

1.0 1.4 4.9 
1.2 0.5 6.8 
0.0 0.0 0.5 
0.1 0.2 1.7 
0.4 0.6 1.6 
1.2 2.1 14.2 
0.4 0.6 6.5 

1.4 1.1 7.9 
1.5 3.9 9.3 
0.3 1.3 2.7 
0.4 1.7 5.6 
0.0 0.0 0.2 
0.2 8.7 
0.3 0.4 
0.5 3.9 
0.0 0.0 0.2 
0.5 0.4 2.0 
2.0 1.8 8.0 

0.5 1.8 
10.4 14.7 81.9 

11.7 2U 10:1-6 
0.7 2.6 3.8 
0.9 0.2 1.5 
0.1 0.1 0.3 

0.0 
0.8 1.6 11.3 
0.1 0.3 5.8 
2.0 1.8 15.3 
1.6 0.8 21.6 

0.5 
0.0 

0.0 0.5 
0.5 2.3 4.9 

6.8 9,6 65.6 
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IT otal Secured Financing 79.o I 25.3 I u.9 I 18.5 I 31.6 I 

FOIA CONFIDENTIAL TREATMENT REQUESTED BY 
LEHMAN BROTHERS HOLDINGS INC. 

168.2 I 
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Global Secured Funding Tenor Profile by Counterpart 
14-Mar-08 

Principal in $Billions 
Financing Type 
DVP 

DVP Total 
HIC 

HICTotal 
TRIP ARTY 

1RIP ARTY Total 

lilrmlilnanclru! Total 
MATCHED BOOK 

Matched Book Total 
Total Secured Financine: 

Counter ar Grou 
JP MORGAN CHASE 
CITIBANK 
DRESDNER 
BANKHAUS 
RBC 
BGI 
LBBW 
MORGAN STANLEY 
ABNAMRO 
SWEDBANK 
RABOBANK 
HSBC 
UBS 
CREDIT SUISSE 
GOLDMAN SACHS & CO 
SWISSRE 
SKANDINA VISKA ENSKILDA AB 
lNG 
BREVANHOWARD 
DEUTCHEBANK 
CAXTON 
QUANTUMPARTNERSLDC 
TUDOR 
MERRILL LYNCH 
GLG 
Other (13 Counterparties) 

JP MORGAN CHASE 
FIDELITY 
KEYBANK 
AIM 
JANUS 
CIBC 
THE 3D CAPITAL FUND LTD 
FENW AY FUNDING LLC 
ROWAN 
UPS 
RICOH 

JP MORGAN CHASE 
BONY/MELLON 
FIDELITY 
STATE STREET 
CITIBANK 
DRESDNER 
DREYFUS 
BANKHAUS 
RBC 
BGI 
NORTHERN 
FORTIS 
FEDERATED 
DANSKEBANK 
NORWEST 
CAL YON 
DEKABANK 
BANK OF AMERICA 
MIZUHO 
WESTLB 
LBBW 
MORGAN STANLEY 
ABNAMRO 
SWEDBANK 
RABOBANK 
Other (29 Counterparties) 

JP MORGAN CHASE 
BONY/MELLON 
FIDELITY 
STATE STREET 
CITIBANK 
DRESDNER 
MITSUBISHI 
RBC 
BGI 
NORTHERN 
FORTIS 
DANSKEBANK 
CAL YON 
BANK OF AMERICA 
LBBW 
MORGAN STANLEY 
ABNAMRO 
RABOBANK 
HSBC 
UBS 
NATEXIS 
KEYBANK 
KBC 
NOrvruRA 
CREDIT SUISSE 
Other (188 Cotmterparties) 

ON/OPEN <1 Week 
0.0 
0.1 
0.0 
1.4 
0.3 
0.1 

0.0 
0.1 

0.3 

0.2 
0.1 
0.0 

0.0 

0.7 

0.1 
0.9 
0.2 
0.0 
1.0 
5.4 

0.3 
1.0 

0.1 
0.2 

0.1 

0.0 
1.6 
0.6 
4.0 
5.7 
7.1 
3.5 
2.8 
1.7 
0.5 
0.0 

1.0 
1.1 

1.0 
1.5 

2.0 
0.2 
0.2 

1.4 
0.1 

0.4 
7.6 

42.3 

49.4 
1.5 
3.1 

1.3 
1.2 
1.6 
0.5 
0.0 
0.6 
1.9 
0.1 
0.0 
0.0 
0.0 
0.0 
0.4 
0.1 
0.5 
0.6 
1.5 
0.0 
0.4 
0.0 
0.0 
0.3 

14.0 
29.6 
79.0 

0.1 
0.0 

0.0 

0.8 

0.0 

0.1 

0.0 
0.7 
0.1 

0.7 
2.4 

0.1 

0.1 

0.2 

1.0 
1.1 
0.7 

0.5 
1.8 

1.7 

0.4 

2.0 
9.5 

11.9 
1.7 

1.6 
2.4 
1.2 

0.0 
0.1 

0.1 

0.1 
0.0 

0.0 
1.4 

0.0 
4.6 

13.3 
25.3 

1W 2W 

0.0 

0.3 
0.1 

0.0 

0.7 

0.0 

0.8 
1.8 

0.8 

0.8 

0.5 

0.4 
0.5 

0.3 
0.5 

0.3 
0.8 

0.4 

0.9 
0.4 
4.9 

7.5 
0.8 

0.0 
1.7 
0.1 

0.0 

0.0 
0.0 

0.0 
1.5 

2.2 
6.3 

13.9 

2W 1M >1 Month Grand Total 
0.0 0.1 

0.0 

0.1 
0.0 

0.2 
0.3 

1.0 

1.0 

1.1 
0.2 
1.0 
1.5 
0.1 

1.3 

0.3 
0.3 

1.4 

0.1 

3.0 
10.4 

11.7 
0.6 
0.5 

0.0 
0.0 

0.0 

0.1 

0.1 

0.8 

0.0 
4.6 
6.8 

18.5 

0.0 
0.0 

0.1 
0.0 

0.0 
0.0 

0.0 
0.1 

0.0 

5.6 
5.9 
0.8 
0.2 

0.3 

0.1 

1.4 

1.1 

3.0 

0.9 

2.1 
1.0 

0.3 

0.9 
0.3 

1.5 
0.9 

0.8 

2.1 
14.7 

22.1 
3.6 
1.0 
0.6 
0.3 

0.6 

0.0 
0.0 

1.2 

0.0 

0.0 
2.2 
9.6 

31.6 

0.2 
0.0 
1.4 
0.6 
0.2 
0.1 
0.0 
0.1 
0.7 
0.3 
0.8 
0.2 
0.1 
0.0 
0.0 
0.1 
0.0 
0.0 
0.7 
0.1 
0.1 
1.6 
0.2 
0.0 
8.3 

15.8 
0.8 
1.0 
0.3 
1.0 
0.3 
0.1 
0.2 
1.0 
0.2 
0.1 
0.0 
4.9 
0.6 
6.9 
5.9 

12.1 
6.6 
5.0 
1.7 
3.4 
3.2 
1.3 
1.2 
2.8 
0.9 
1.7 
1.5 
2.1 
2.0 
2.0 
0.2 
0.2 
1.4 
1.4 
1.3 
0.1 
1.3 

15.0 
81.9 

102.6 
8.1 
4.6 
0.6 
3.1 
3.7 
5.2 
0.6 
0.0 
0.8 
1.9 
0.1 
0.1 
1.3 
0.0 
0.0 
0.6 
0.1 
0.5 
0.7 
4.4 
0.0 
0.4 
0.8 
0.0 
0.4 

27.8 
65.6 

168.2 

FOIA CONFIDENTIAL TREATMENT REQUESTED BY 
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Global Secured Funding Tenor Profile by Counterparty & Asset Class 

Prine ivai in $Billions 
Financinj!; Type Connterparty Group Collateral Allocated Srnnmar ON/OPEN <I Week 
DVP JP MORGAN CHASE EMG 0.0 

CITIBANK A~~d Ba~:k~- Diuve~Liueul Glade 
Corporates - Dlnvestment Grade 0.0 
Corporates- ON on-Investment Grade 0.0 
EMG 0.0 
Private Labels- DHigh Yield 0.0 
Private Labels- Dlnvestment Grade 0.0 

DRESDNER Corporates - Dlnvestment Grade 0.0 
Corporates- ON on-Investment Grade 
EMG 0.0 

BANKHAUS Asset Backs - D Investment Grade 1.4 
RBC E3 -Non-Ma"orindexEquities <$5 0.3 
BGI Corporates- ON on-Investment Grade 0.1 

EMG 0.0 
LBBW Asset Backs - D Investment Grade 
MORGAN STANLEY Asset Backs - D Investment Grade 

EMG 0.0 
Private Labels- Dlnvestment Grade 

ABNArviRO Corporates- ON on-Investment Grade 0.0 
EMG 0.1 

SWEDBANK Corporates - Dlnvestment Grade 
RABOBANK El -Major Dlndex Equities 0.1 

E2- Non-Ma"or Index Equities 0.2 
HSBC E3 -Non-Ma"orindexEquities <$5 
UBS Corporates - Dlnvestment Grade 0.0 

Corporates- ON on-Investment Grade 0.0 
EMG 0.1 

CREDIT SUISSE Corporates - Dlnvestment Grade 0.0 
Corporates- ON on-Investment Grade 0.0 
EMG 0.1 

GOLDMAN SACHS & CO Corporates - Dlnvestment Grade 
Corporates- ON on-Investment Grade 
EMG 0.0 

SWISS RE Corporates- ON on-Investment Grade 
EMG 

SKANDINA VISKA ENSKILD Co orates - Dlnvestment Grade 
lNG EMG 0.0 
BREVAN HOWARD Corporates- ON on-Investment Grade 

EMG 
DEUTCHE BANK Asset Backs - D Investment Grade 0.2 

Asset Backs- DNon-Investment Grade 0.0 
Corporates - Dlnvestment Grade 0.0 
Corporates- ON on-Investment Grade 0.2 
EMG 0.2 

CAXTON EMG 
QUANTUM PARTNERS LDC Corporates- ON on-Investment Grade 0.0 

EMG 0.1 
TUDOR Corporates - Dlnvestment Grade 0.9 

EMG 0.0 
MERRILL LYNCH Corporates - Dlnvestment Grade 0.0 

Corp orates- ON on-Investment Grade 0.0 
EMG 0.1 

GLG Corporates - Dlnvestment Grade 0.0 
Corporates- ON on-Investment Grade 0.0 

Other 13Cotmterparties 1.0 
DVPTotal 5.4 
HIC JP MORGAN CHASE Cl- Investment DGrade Convertibles 

C2- Non-Investment D Grade Convertibles 
Corporates - Dlnvestment Grade 
Corporates- ON on-Investment Grade 
E2- Non-Major Index Equities 
E3 -Non-Major Index Equities (<$5) 
Preferreds 

FIDELITY Corporates- ON on-Investment Grade 
Preferreds 
Private Labels- DHigh Yield 
Wholeloan Residential 

KEYBANK Coroorates- ON on-Investment Grade 0.3 
AIM Cl- Investment DGrade Convertibles 0.2 

C2- Non-Investment D Grade Convertibles 0.4 

FOIA CONFIDENTIAL TREATMENT REQUESTED BY 
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0.0 
0.0 
0.0 

0.0 

0.0 

0.8 

0.0 

0.1 

0.0 
0.7 

0.1 

0.7 
2.4 

1W 2W 2W- 1M >1 Month Grand Total 
0.0 0.1 

0.0 0.0 

0.0 0.0 0.1 
0.1 
0.0 
0.0 
0.0 
0.0 

0.0 0.0 
0.0 
1.4 

0.3 0.6 
0.1 0.1 
0.0 0.1 

0.1 0.1 
0.0 0.0 

0.0 
0.0 0.0 

0.0 
0.1 

0.7 0.7 
0.1 
0.2 
0.8 

0.0 0.0 
0.0 

0.0 0.1 
0.0 
0.0 

0.0 0.1 
0.0 0.0 

0.0 
0.0 

0.0 0.0 
0.0 0.0 

0.1 
0.0 

0.0 0.0 
0.0 0.0 

0.2 
0.0 
0.0 

0.1 0.3 
0.2 

0.1 0.1 
0.0 

0.0 0.1 
1.6 
0.0 

0.0 0.0 
0.0 
0.2 
0.0 
0.0 

0.8 0.2 5.6 83 
1.8 0.3 5.9 15.8 

0.1 0.1 
0.2 0.2 
0.0 0.0 
0.0 0.0 
0.0 0.0 
0.0 0.0 
0.4 0.4 

0.0 0.0 0.0 
0.0 0.0 0.0 
0.0 0.0 0.0 
0.7 0.1 0.8 

0.3 
0.2 
0.4 
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Corp orates - Dlnvestment Grade 0.0 
Corporates- ON on-Investment Grade 0.1 
E2- Non-Major Index Equities 0.2 
E3 -Non-Major Index Equities (<$5) 0.0 
Preferreds 0.1 

JANUS Cl- Investment DGrade Convertibles 
C2- Non-Investment D Grade Convertibles 
Corporates- ON on-Investment Grade 
E2- Non-Major Index Equities 
E3 -Non-Major Index Equities (<$5) 
Preferreds 

CIBC Asset Backs- DNon-Investment Grade 0.0 
Corporates - Dlnvestment Grade 0.0 
Corporates- ON on-Investment Grade 0.0 
Money Markets D (Al) 0.0 

THE 3D CAPITAL FUND LTD Corporates - Dlnvestment Grade 0.1 
Corporates- ON on-Investment Grade 0.1 

FENWAYFUNDINGLLC Corporates- ON on-Investment Grade 
ROWAN Wholeloan Residential 0.1 
UPS Preferreds 
RICOH Corporates- ON on-Investment Grade 0.0 

Private Labels- DHigh Yield 0.0 
HIC Total 1.6 
TRIP ARTY JP MORGAN CHASE Money Markets D (Al) 0.1 

Money Markets D (A2, A3, Other) 0.0 
Muni 0.5 

BONY/MELLON Asset Backs - D Investment Grade 1.6 
Asset Backs- DNon-Investment Grade 0.0 
Cl- Investment DGrade Convertibles 
C2- Non-Investment D Grade Convertibles 
Corp orates - Dlnvestment Grade 0.0 
Corporates- ON on-Investment Grade 0.0 
El -Major Dlndex Equities 
E2- Non-Major Index Equities 
E3 -Non-Major Index Equities (<$5) 
EMG 
Money Markets D (Al) 2.1 
Money Markets D (A2, A3, Other) 0.0 
Private Labels- DHigh Yield 0.0 
Private Labels- Dlnvestment Grade 0.3 

FIDELITY Asset Backs - D Investment Grade 0.1 
Asset Backs- DNon-Investment Grade 0.1 
Cl- Investment DGrade Convertibles 0.0 
Corporates - Dlnvestment Grade 2.3 
Corp orates- ON on-Investment Grade 1.2 
El -Major Dlndex Equities 1.2 
E2- Non-Major Index Equities 0.0 
E3 -Non-Major Index Equities (<$5) 0.0 
Muni 0.6 
Private Labels- DHigh Yield 0.0 
Private Labels- Dlnvestment Grade 0.1 

STA 1E STREET Asset Backs - D Investment Grade 0.7 
Asset Backs- DNon-Investment Grade 0.0 
Cl- Investment DGrade Convertibles 0.2 
C2- Non-Investment D Grade Convertibles 0.0 
Corporates - Dlnvestment Grade 0.3 
Corporates- ON on-Investment Grade 2.3 
El -Major Dlndex Equities 
E2- Non-Major Index Equities 0.5 
E3 -Non-Major Index Equities (<$5) 0.0 
EMG 0.4 
Money Markets D (Al) 0.3 
Money Markets D (A2, A3, Other) 0.1 
Muni 1.2 
Preferreds 0.0 
Private Labels- DHigh Yield 0.4 
Private Labels- Dlnvestment Grade 0.1 
Wholeloan Residential 0.5 

CITIBANK Asset Backs - D Investment Grade 0.0 
Asset Backs- DNon-Investment Grade 
Cl- Investment DGrade Convertibles 
Corporates - Dlnvestment Grade 
Corp orates- ON on-Investment Grade 
EMG 

FOIA CONFIDENTIAL TREATMENT REQUESTED BY 
LEHMAN BROTHERS HOLDINGS INC. 

0.0 
0.1 
0.2 
0.0 
0.1 

0.0 0.0 

0.2 0.2 
0.0 0.0 
0.0 0.0 
0.0 0.0 
0.0 0.0 

0.0 
0.0 
0.0 
0.0 
0.1 
0.1 

1.0 1.0 
0.1 0.2 

0.1 0.1 
0.0 
0.0 

0.1 0.8 1.0 1.4 4.9 
0.1 
0.0 
0.5 

0.5 0.5 2.6 
0.0 

0.0 0.1 0.0 0.1 
0.1 0.3 0.1 0.5 
0.0 0.0 0.0 0.0 
0.0 0.0 0.0 0.1 
0.0 0.0 0.0 0.0 
0.0 0.2 0.1 0.3 
0.0 0.0 0.0 0.1 
0.0 0.0 0.0 0.0 

2.1 
0.0 

0.0 0.0 
0.8 1.1 

0.2 0.4 
0.1 
0.0 
2.3 
1.2 
1.2 
0.0 
0.0 
0.6 
0.0 
0.1 

0.2 0.9 
0.0 
0.2 
0.0 

0.3 0.2 0.8 
0.3 0.1 2.7 

0.2 0.2 
2.0 2.5 
0.1 0.1 

0.2 0.6 
0.2 0.5 
0.3 0.3 

1.2 
0.0 0.0 

0.0 0.0 0.4 
0.5 0.5 1.1 

0.5 
0.8 0.3 0.1 1.2 

0.0 0.0 
0.0 0.0 

0.2 0.0 0.1 0.4 
0.1 0.2 0.3 

0.1 0.0 0.0 0.1 
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Private Labels- DHigh Yield 0.0 
Private Labels- Dlnvestment Grade 3.5 

DRESDNER Asset Backs - D Investment Grade 
Asset Backs- DNon-Investment Grade 0.0 
Cl- Investment DGrade Convertibles 
C2- Non-Investment D Grade Convertibles 0.0 
Corporates - Dlnvestment Grade 0.5 
Corporates- ON on-Investment Grade 0.3 
El -Major Dlndex Equities 
E2- Non-Major Index Equities 0.6 
E3 -Non-Major Index Equities (<$5) 0.0 
EMG 
Money Markets D (Al) 0.0 
Money Markets D (A2, A3, Other) 0.0 
Muni 0.7 
Preferreds 0.0 
Private Labels- DHigh Yield 0.4 
Private Labels- Dlnvestment Grade 0.3 

DREYFUS Corporates - Dlnvestment Grade 0.8 
Corporates- ON on-Investment Grade 0.0 
Money Markets D (Al) 0.9 
Money Markets D (A2, A3, Other) 0.0 

BANKHAUS Asset Backs - D Investment Grade 
Asset Backs- DNon-Investment Grade 0.3 
Cl- Investment DGrade Convertibles 
C2- Non-Investment D Grade Convertibles 
Corporates - Dlnvestment Grade 
Corporates- ON on-Investment Grade 
El -Major Dlndex Equities 0.0 
E2- Non-Major Index Equities 
E3 -Non-Major Index Equities (<$5) 
EMG 0.1 
Fund Units 0.1 
Private Labels- DHigh Yield 

RBC Cl- Investment DGrade Convertibles 
Corporates - Dlnvestment Grade 
Corporates- ON on-Investment Grade 0.0 
El -Major Dlndex Equities 
E2- Non-Major Index Equities 
E3 -Non-Major Index Equities (<$5) 
EMG 

BGI E2- Non-Major Index Equities 
E3 -Non-Major Index Equities (<$5) 
Preferreds 
Private Labels- DHigh Yield 
Private Labels- Dlnvestment Grade 

NORTHERN Corporates - Dlnvestment Grade 
Corporates- ON on-Investment Grade 
El -Major Dlndex Equities 0.9 
E2- Non-Major Index Equities 0.0 

FORTIS Asset Backs - D Investment Grade 0.3 
Cl- Investment DGrade Convertibles 0.0 
C2- Non-Investment D Grade Convertibles 
Corporates - Dlnvestment Grade 0.4 
Corporates- ON on-Investment Grade 0.0 
EMG 0.2 
Money Markets D (Al) 0.2 

FEDERAlED Private Labels- DHigh Yield 
Private Labels- Dlnvestment Grade 

DANSKEBANK Asset Backs - D Investment Grade 0.0 
Corporates - Dlnvestment Grade 0.8 
Corporates- ON on-Investment Grade 0.1 
EMG 0.1 
Wholeloan Residential 

NOR WEST Money Markets D (Al) 1.5 
CAL YON Asset Backs - D Investment Grade 

Asset Backs- DNon-Investment Grade 
Cl- Investment DGrade Convertibles 
C2- Non-Investment D Grade Convertibles 
Corporates - Dlnvestment Grade 
Corporates- ON on-Investment Grade 
El -Major Dlndex Equities 
E2- Non-Major Index Equities 
E3 -Non-Major Index Equities (<$5) 

FOIA CONFIDENTIAL TREATMENT REQUESTED BY 
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0.1 0.1 
0.0 0.9 4.4 

0.0 0.0 
0.0 

0.3 0.3 
0.1 0.0 0.1 

0.4 0.9 
0.0 0.1 0.5 

0.1 0.0 0.0 0.3 0.5 
0.0 0.1 0.1 0.8 
0.1 0.1 0.1 0.2 
0.0 0.2 0.0 0.3 

0.0 
0.0 
0.7 
0.0 
0.4 
0.3 
0.8 
0.0 
0.9 
0.0 

0.1 0.1 
0.3 

0.0 0.0 
0.1 0.1 
0.1 0.1 
0.1 0.1 

0.0 
0.2 1.0 1.1 
0.2 0.7 0.9 

0.4 0.5 
0.0 0.0 0.1 
0.0 0.0 
0.2 0.1 0.4 
0.4 1.0 1.3 
0.1 0.1 
0.5 0.2 0.7 
0.1 0.0 0.1 
0.0 0.0 
0.5 0.1 0.6 

0.9 0.9 
0.0 0.0 
0.0 0.0 
0.0 0.0 
0.4 0.4 

0.2 0.2 
0.0 0.0 

0.9 
0.0 

0.3 0.6 
0.1 0.1 
0.0 0.0 
1.0 1.5 
0.1 0.1 
0.3 0.5 

0.2 
0.4 0.4 
0.5 0.5 

0.0 0.1 
0.3 1.1 
0.0 0.1 
0.1 0.2 

0.3 0.3 
1.5 

0.0 0.4 0.4 
0.0 0.0 
0.0 0.0 
0.1 0.1 
0.0 0.0 

0.0 0.3 0.3 
0.1 0.1 
0.1 0.1 
0.1 0.1 
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DEKABANK 

BANK OF AMERICA 
MIZUHO 

WESTLB 
LBBW 

MORGAN STANLEY 

ABNArviRO 

SWEDBANK 
RABOBANK 

Other (29 Cotmterparties) 
TRIP ARTY Total 
Firm Financlna Tfltal 
MATCHED BOOK JP MORGAN CHASE 

BONY/MELLON 

FIDELITY 

STAlE STREET 

CITIBANK 

DRESDNER 

MITSUBISHI 

EMG 
C1- Investment DGrade Convertibles 
C2- Non-Investment D Grade Convertibles 
Corporates - Dlnvestment Grade 
Corporates- ON on-Investment Grade 
E1 -Major Dlndex Equities 
E2- Non-Major Index Equities 
E3 -Non-Major Index Equities (<$5) 
EMG 
Fund Units 
Preferreds 
Money Markets D (A1) 
Private Labels- DHigh Yield 
Private Labels- Dlnvestment Grade 
Corporates- ON on-Investment Grade 
Asset Backs - D Investment Grade 
Asset Backs- DNon-Investment Grade 
Muni 
Private Labels- DHigh Yield 
Private Labels- Dlnvestment Grade 
Corporates - Dlnvestment Grade 
Corporates- ON on-Investment Grade 
Money Markets D (A1) 
C1- Investment DGrade Convertibles 
C2- Non-Investment D Grade Convertibles 
Corporates - Dlnvestment Grade 
Corporates- ON on-Investment Grade 
E1 -Major Dlndex Equities 
E2- Non-Major Index Equities 
E3 -Non-Major Index Equities (<$5) 
EMG 
Fund Units 
Preferreds 
Corporates- ON on-Investment Grade 
E1 -Major Dlndex Equities 
E2- Non-Major Index Equities 
E3 -Non-Major Index Equities (<$5) 

Asset Backs - D Investment Grade 
Asset Backs- DNon-Investment Grade 
Corporates - Dlnvestment Grade 
Corporates- ON on-Investment Grade 
EMG 
Fund Units 
Private Labels- DHigh Yield 
Private Labels- Dlnvestment Grade 
Asset Backs - D Investment Grade 
Corporates - Dlnvestment Grade 
Fund Units 
Private Labels- Dlnvestment Grade 
Asset Backs - D Investment Grade 
Asset Backs- DNon-Investment Grade 
Corp orates- ON on-Investment Grade 
Private Labels- DHigh Yield 
Corp orates - Dlnvestment Grade 
Corporates- ON on-Investment Grade 
Fund Units 
Money Markets D (A1) 
Private Labels- Dlnvestment Grade 
Corporates - Dlnvestment Grade 
Corporates- ON on-Investment Grade 
EMG 
Fund Units 
Asset Backs - D Investment Grade 
Asset Backs- DNon-Investment Grade 
Corporates - Dlnvestment Grade 
Corp orates- ON on-Investment Grade 
EMG 
Fund Units 
Money Markets D (A1) 
Corporates - Dlnvestment Grade 
Corporates- ON on-Investment Grade 

2.0 
0.1 
0.0 
0.2 

0.4 
0.0 
1.0 

0.1 
0.0 

0.0 

0.3 
0.0 
0.0 

7.6 
42.3 
49.4 

0.1 

0.1 
0.2 
0.1 
0.0 

0.9 

3.1 

1.2 
0.1 

0.0 
0.0 
0.0 
0.1 
1.0 
0.0 
0.3 
0.1 
0.2 
0.5 

0.4 
0.0 
0.0 
0.1 
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2.0 
9.5 

11.9 

0.0 

0.0 
1.6 

0.0 
0.5 

0.6 
0.5 

0.0 

2.3 

0.0 

0.6 
0.6 

0.2 

0.6 
0.1 

0.2 
0.0 
0.0 

0.0 
0.0 
0.0 

0.0 
0.0 

0.2 
0.0 
0.0 

0.0 

0.7 
0.1 
0.1 
0.4 
4.9 
7.5 

0.0 

0.7 

0.0 

0.1 
0.8 
0.9 

0.1 

0.0 

0.2 
0.0 

0.1 
0.0 
0.0 

0.3 
0.0 
0.5 

0.5 

0.1 

0.1 

3.0 
10.4 
11.7 

0.0 

0.0 

0.5 

0.5 

0.0 

0.0 

0.0 

0.0 

0.8 
0.0 
0.1 

0.0 

0.4 
0.3 

0.1 
0.0 
0.1 
0.0 
0.0 
0.4 
0.0 
0.1 
0.0 

2.1 
14.7 
22.1 

1.2 
0.0 
0.1 

0.0 

0.0 
2.3 
1.0 

0.4 
0.2 
0.0 
0.0 

0.3 

0.5 

0.0 

1.0 
0.0 
0.1 
0.8 
0.1 
0.0 

0.4 
0.3 
0.2 
0.0 
0.0 
2.0 
0.1 
0.0 
0.2 
0.3 
0.0 
0.5 

0.5 

0.1 
0.4 
0.0 
1.0 
0.1 
0.1 
0.2 
0.0 
0.1 
0.7 
0.0 
0.1 
0.0 
0.0 
0.1 
1.0 
0.1 
0.2 

15.0 
81.9 

1.2 
0.0 
0.3 
0.2 
0.2 
1.7 
0.0 
4.5 
1.5 
0.0 
3.1 
0.0 
0.4 
0.2 
0.0 
0.0 
1.4 
0.6 
0.6 
0.5 

0.0 
0.0 
0.0 
0.3 
3.4 
0.0 
0.3 
0.7 
0.3 
2.0 
1.9 
0.0 
0.1 
0.1 
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EMG 0.0 
Private Labels- DHigh Yield 0.0 
Private Labels- Dlnvestment Grade 0.3 

RBC Corporates - Dlnvestment Grade 0.0 
Corporates- ON on-Investment Grade 0.0 
EMG 0.0 

BGI Asset Backs - D Investment Grade 0.0 
Cl- Investment DGrade Convertibles 0.0 
Corporates - Dlnvestment Grade 0.1 
Corporates- ON on-Investment Grade 0.1 
EMG 0.3 
Fund Units 0.0 

NORTHERN Fund Units 1.9 
Private Labels- DHigh Yield 0.0 

FORTIS Corporates - Dlnvestment Grade 0.0 
Corp orates- ON on-Investment Grade 0.0 
EMG 0.0 

DANSKEBANK Corporates - Dlnvestment Grade 0.0 
CAL YON Corporates- ON on-Investment Grade 

EMG 0.0 
Fund Units 0.0 

BANK OF AMERICA Corporates- ON on-Investment Grade 0.0 
EMG 0.0 

LBBW Corporates - Dlnvestment Grade 
Corporates- ON on-Investment Grade 0.0 

MORGAN STANLEY Corporates - Dlnvestment Grade 0.0 
Corporates- ON on-Investment Grade 0.0 
EMG 0.3 
Preferreds 0.0 

ABNArviRO Corporates- ON on-Investment Grade 0.0 
EMG 0.0 

RABOBANK Corporates - Dlnvestment Grade 0.5 
HSBC Corporates - Dlnvestment Grade 0.1 

Corporates- ON on-Investment Grade 0.0 
EMG 0.2 
Fund Units 0.2 

UBS Corporates - Dlnvestment Grade 0.8 
Corporates- ON on-Investment Grade 0.2 
EMG 0.4 
Fund Units 0.0 

NATEXIS Corporates- ON on-Investment Grade 0.0 
EMG 0.0 

KEYBANK Corporates - Dlnvestment Grade 0.4 
KBC Corporates - Dlnvestment Grade 

Corp orates- ON on-Investment Grade 0.0 
EMG 
Fund Units 0.0 

NOMURA EMG 0.0 
CREDIT SUISSE Corporates - Dlnvestment Grade 0.1 

Corporates- ON on-Investment Grade 0.2 
EMG 0.0 

Other (188 Counterparties) 14.0 
MATCHED BOOK Total 29.6 
Total Secured Financing 79.0 

FOIA CONFIDENTIAL TREATMENT REQUESTED BY 
LEHMAN BROTHERS HOLDINGS INC. 

0.0 0.1 
0.0 
0.3 

0.0 0.0 
0.0 

0.0 0.0 

0.0 
0.0 

0.0 0.0 0.1 
0.1 

0.1 0.0 0.0 0.5 
0.0 
1.9 
0.0 
0.0 
0.0 
0.0 

0.1 0.1 
0.0 0.0 
0.6 0.6 
0.6 0.6 

0.0 
0.0 

0.0 0.0 
0.0 

0.0 0.0 
0.0 

0.1 0.0 0.1 0.5 
0.0 
0.0 

0.0 0.0 
0.5 

0.0 0.1 
0.0 

0.0 0.0 0.0 0.3 
0.2 

0.1 0.2 1.2 
0.0 0.2 
0.7 0.8 0.1 2.0 
0.5 0.5 1.0 

0.0 
0.0 
0.4 

0.0 0.0 
0.0 0.0 
0.3 0.3 
0.4 0.4 

0.0 
0.1 
0.2 

0.0 0.0 0.0 0.1 
4.6 2.2 4.6 2.2 27.8 

13.3 6.3 6.8 9.6 65.6 
25.3 13.9 18.5 31.6 168.2 
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As of 3/14 
T+1 T+2 T+3 T+4 T+5 >T+5 Total 

Maturity Date 17-Mar 18-Mar 19-Mar 20-Mar 21-Mar >21-Mar 

Countere,art'{. names to follow 
CP Maturities: 
3WEEK 99,819,167 99,819,167 
3WEEK 3,568,744 3,568,744 
3WEEK 20,485,088 20,485,088 
2WEEK 39,933,500 39,933,500 
1WEEK 180,247,967 180,247,967 
1WEEK 141,610,987 141,610,987 
1WEEK 2,099,293 2,099,293 
0/N 3,283,416,004 3,283,416,004 
EuropeCP 330,000,000 330,000,000 
EuropeCP 362,049,000 362,049,000 
EuropeCP 556,400,000 556,400,000 
EuropeCP 450,000,000 450,000,000 
EuropeCP 675,000,000 675,000,000 
2WEEK 35,203,509 35,203,509 
1WEEK 398,019,648 398,019,648 
1WEEK 193,701,485 193,701,485 
1WEEK 111,453,077 111,453,077 
Spot 29,989,833 29,989,833 
EuropeCP 15,000,000 15,000,000 
EuropeCP 203,600,000 203,600,000 
2WEEK 7 4,911,625 74,911,625 
Others 4,493,417,751 4,493,417,751 

Total CP 6, 144,629,7 49 986,967,553 74,911,625 4,493,417,751 11,699,926,678 

Banklines Maturities: 
Freddie Mac Trust 1,000,000,000 1,000,000,000 
European Bankline 62,500,000 31,500,000 94,000,000 
Others 

Total Banklines 1 ,000,000,000 62,500,000 31,500,000 1 ,094,000,000 

LC Maturities: 
Banco Voto (Bra 29,557,815 29,557,815 
BNP PARIBAS 994,085 994,085 
Others 1,662,552,086 1,662,552,086 

Total LC 29,557,815 994,085 1 ,662,552,086 1 ,693,103,986 

Total Maturities 7,144,629,749 1,049,467,553 - 104,469,440 994,085 6,187,469,836 14,487,030,663 

FOIA CONFIDENTIAL TREATMENT REQUESTED BY 
LEHMAN BROTHERS HOLDINGS INC. 
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Letters of Credit Counterparty Details 

Sum of USD PRIN 
BANK Total 
ANZ 208,285,235 
BANCO SANTAND 90,673,445 
Banco Voto (Bra 56,159,849 
BANK OF AMERICA 5,798,845 
BAYERISCHE HYPO 50,155,810 
BBVA Colombia 5,943,306 
BK OF TOKYO-MIT 117,000,000 
BNP PARIBAS 301,528,682 
BNP PARIBAS JPY 6,660,370 
DnB NOR 3,472,000 
HSBC BANK 264,364,229 
ITAU/BBA 121,187,042 
JP MORGAN CHASE 1,155,927 
KBC BANK 100,000,000 
KEY BANK 125,274 
LLOYDS BANK 39,000,000 
MIZUHO CORP F 49,704,256 
NA TL BK OF AUS 10,294,263 
Natl Commercial 1 ,499,994 
STANDARD CHART 36,114,000 
SUMI MITUI 2,682,528 
SUMITOMO MITSUI 29,822,554 
SVENSKA HANDEL 191 ,4 76,377 
Grand Total 1 ,693, 103,986 

FOIA CONFIDENTIAL TREATMENT REQUESTED BY 
LEHMAN BROTHERS HOLDINGS INC. 
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REGION BANK BENE TYPE ENllTY START EXPIRE CCY 

us ANZ Citicorp OT11E LBHI 2006106130 2008/06130 USD 
us ANZ NHL OT11E LBHI 2006106130 2008/06130 USD 
us ANZ OCCCUST EXCH LBI 2007/09/01 2008/09/01 USD 
us ANZ OCC FIRM EXCH LBI 2007/09/01 2008/09/01 USD 
us BANCO SANT AND BM&F EXCH LBSF 2007/12f28 2008/03127 BRL 
us BANCO SANT AND BM&F OTHE LBSF 2008/02f26 2008/05126 BRL 
us BANCO SANT AND OCCCUST EXCH LBI 2007/09/01 2008/09/01 USD 
us Banco Voto (Bra BM&F EXCH LBSF 2007/12f21 2008/03120 BRL 
us Banco Voto (Bra BM&F EXCH LBSF 2007/04/02 2008/03131 BRL 
ASIA BANK OF AMERICA Singapore Excha EXCH LBPTE 1994/02f25 2008/03131 SGD 
us BAYERISCHE HYPO OCCCUST EXCH LBI 2007/09/01 2008/09/01 USD 
EUR BAYERISCHE HYPO EUREX EXCH LBIE 1999/01/04 2008/10/10 EUR 
us BBVA Colombia Banco AV Vi ll as OT11E LBI 2007/08/16 2009/07131 COP 
us BBVA Colombia Bienes OTHE LBI 2007/08/16 2009/07131 COP 
us BBVA Colombia Sociedad Titula OT11E LBI 2007/08/16 2009/07131 COP 
us BBVA Colombia Sociedad Titula OT11E LBI 2007/09/13 2009/09130 COP 
us BK OF TOKYO-MIT OCCCUST EXCH LBI 2007/09/01 2008/09/01 USD 
ASIA BNP PARI BAS T-616930 STCK LBJI 2007/06/21 2008/03121 JPY 
us BNP PARI BAS BONY OTHE LBHI 2007/09/26 2008/03125 USD 
us BNP PARI BAS PJM lnterconnec OT11E LBHI 2007/09/26 2008/03125 USD 
us BNP PARI BAS Air Uquide OT11E LBHI 2007/09127 2008/03126 USD 
us BNP PARI BAS Deutsche OTHE LBHI 2007/09127 2008/03126 USD 
us BNP PARI BAS Tennessee Valle OT11E LBHI 2007/09127 2008/03126 USD 
us BNP PARI BAS Centerpoint Ene OT11E LBHI 2007109127 2008/04/01 USD 
ASIA BNP PARI BAS T-616930 STCK LBJI 2008/01/10 2008/04/10 JPY 
us BNP PARI BAS Calpine Energy OT11E LBHI 2007/12/19 2008/04/15 USD 
ASIA BNP PARI BAS T-517930 STCK LBJI 2008/01/25 2008/04/25 JPY 
us BNP PARI BAS Freebird Energy OT11E LBHI 2007/09/27 2008/04/28 USD 
ASIA BNP PARI BAS T-616930 STCK LBJI 2008/02/05 2008/05/02 JPY 
ASIA BNP PARI BAS T-510930 STCK LBJI 2008/02/12 2008/05/12 JPY 
ASIA BNP PARI BAS T-522930 STCK LBJI 2007/05/16 2008/05/15 JPY 
us BNP PARI BAS Broadway Genera OT11E LBHI 2007/12/19 2008/05/15 USD 
ASIA BNP PARI BAS NIPPON SAFEKEEP STCK LBJI 2008/02/19 2008/05/19 JPY 
ASIA BNP PARI BAS T-510930 STCK LBJI 2008/02f21 2008/05121 JPY 
ASIA BNP PARI BAS NIPPON SAFEKEEP STCK LBJI 2008/02f25 2008/05123 JPY 
ASIA BNP PARI BAS NIPPON SAFEKEEP STCK LBJI 2008/03/1 0 2008/06/1 0 JPY 
us BNP PARI BAS GE Capital OT11E LBHI 2007/06/29 2008/06/27 USD 
us BNP PARI BAS Natural Gas Exc EXCH LBHI 2007/11/02 2008/06130 USD 
us BNP PARI BAS OCCCUST EXCH LBI 2007/09/01 2008/09/01 USD 
us BNP PARI BAS OCC FIRM EXCH LBI 2007/09/01 2008/09/01 USD 
us BNP PARI BAS OCC FIRM EXCH NEUBER 2007/09/01 2008/09/01 USD 
us BNP PARI BAS Deutsche OT11E LBHI 2007/09127 2008/10/01 USD 
us BNP PARI BAS Deutsche OTHE LBHI 2008102f20 2008/10/01 USD 
us BNP PARI BAS Alliance Pipeli OT11E LBHI 2007/09/27 2008/10131 USD 
us BNP PARI BAS Southern Califo OT11E LBHI 2007/10/24 2008/10131 USD 
us BNP PARI BAS Commonwealth Ed OTHE LBHI 2007/09126 2009/01/18 USD 
us BNP PARI BAS Illinois Power OT11E LBHI 2007/09/26 2009/01/18 USD 
us BNP PARI BAS NYID OT11E LBHI 2005/02/1 0 2009/02/06 USD 
EUR BNP PARI BAS JPY CHUO MITSUI TRU STCK LBIE 2007/03123 2008/06/20 JPY 
EUR BNP PARI BAS JPY CHUO MrTSUI TRU STCK LBIE 2007/03/23 2008/06/20 JPY 
EUR BNP PARI BAS JPY CHUO MITSUI TRU STCK LBIE 2007/03123 2008/06/20 JPY 
us DnB NOR Commonwealth Ed OT11E LBHI 2008/02f29 2008/05/29 USD 
ASIA HSBC BANK HONG KONG FUT EXCH EXCH LBFA 20Cl6/09/15 2008104114 HKD 
ASIA HSBC BANK HONG KONG FUT EXCH EXCH LBFA 2006/09/15 2008/04/14 HKD 
ASIA HSBC BANK HONG KONG FUT EXCH EXCH LBFA 2006/11/08 2008/04/14 HKD 
ASIA HSBC BANK HONG KONG FUT EXCH EXCH LBFA 2007/11/29 2008/05/29 HKD 
ASIA HSBC BANK HONG KONG FUT EXCH EXCH LBFA 2005/06/01 2008/06/01 HKD 
ASIA HSBC BANK HONG KONG FUT EXCH EXCH LBFA 2005/06/01 2008/06/01 HKD 
ASIA HSBC BANK HONG KONG FUT EXCH EXCH LBFA 2008/03104 2008/06/04 HKD 
ASIA HSBC BANK HONG KONG FUT EXCH EXCH LBFA 2006109/11 2008/07/07 HKD 
ASIA HSBC BANK HONG KONG FUT EXCH EXCH LBFA 2005/02f27 2008/08127 HKD 
us HSBC BANK OCCCUST EXCH LBI 2007/09/01 2008/09/01 USD 
us HSBC BANK OCCCUST EXCH LBI 2007/09/01 2008/09/01 USD 
us HSBC BANK OCC FIRM EXCH LBI 2007/09/01 2008/09/01 USD 
us ITAU/BBA BM&F EXCH LBSF 2006107/06 2008/03131 BRL 
us ITAU/BBA BM&F EXCH LBSF 2007/04/02 2008/03131 BRL 
us ITAU/BBA BM&F EXCH LBSF 2007/04/18 2008/04/14 BRL 
ASIA JP MORGAN CHASE HONGKONG SECURITIES EXCH LBSA 2005/04/12 2008/10/11 HKD 
ASIA JP MORGAN CHASE STOCK EXCH OF HK EXCH LBSA 2005/10/17 2008/10/17 HKD 
us KBC BANK NYID OTHE LBHI 2007/12131 2008/12131 USD 
us KBC BANK EuroHypo OT11E LBHI 2008/02/06 2009/02/05 USD 
us KEY BANK Board of County OT11E LBHI 2002/02f28 2008/06130 USD 
us LLOYDS BANK OCCCUST EXCH LBI 2007/09/01 2008/09/01 USD 
us LLOYDS BANK EuroHypo OT11E LBHI 2008/02/06 2009/02/05 USD 
ASIA MIZUHO CORP F T-14001EX STCK LBJI 2008/03/1 0 2008/04/1 0 JPY 
us NATL BK OF AUS RIC OT11E LBHI 1999/06/29 2008/06130 USD 
us NATL BK OF AUS TRAVELERSINS OT11E LBHI 1999/06/29 2008/06130 USD 
us NATL BKOF AUS 70tHUDSON OTHE LBHI 2001/09124 2008109124 USD 
us NATL BK OF AUS National Union OT11E LBHI 2002/09130 2008/09130 USD 
us Natl Commercial Ministry of Def OT11E LBHI 2007/12108 2011/05/01 USD 
us STANDARD CHART WFPTOWER OT11E LBHI 2004/0311 0 2008/06130 USD 
us SUMI MITUI NY STATE 'NORKER OT11E LBI 1997/06124 2008104120 USD 
ASIA SUMITOMO MrTSUI Matsui Securiti STCK LBJI 2005/10/03 2008/04/04 JPY 
ASIA SUMITOMO MrTSUI Matsui Secu ri ti STCK LBJI 2005/10/03 2008/04/04 JPY 
ASIA SUMITOMO MITSUI rvlatsui Securiti STCK LBJI 2005/10103 2008/04104 JPY 
us SVENSKA HANDEL Atlantic Mutual OTHE LCPI 2007/06/01 2008/05130 USD 
us SVENSKA HANDEL OneBeacon OT11E LCPI 2007/06/01 2008/05130 USD 
us SVENSKA HANDEL TREMONT TOWER OT11E LBHI 2003/07/09 2008/07/09 USD 
us SVENSKA HANDEL TREMONT TOWER OT11E LBHI 2003107/09 2008107109 USD 
us SVENSKA HANDEL CAPMARK OT11E LBHI 2007/07123 2008/07/23 USD 
us SVENSKA HANDEL Ace American OTHE LCPI 2007/08108 2008/08/08 USD 
us SVENSKA HANDEL OCCCUST EXCH LBI 2007/09/01 2008/09/01 USD 
us SVENSKA HANDEL T11E SEC OF T11E OT11E LBHI 2003109/12 2008/09/02 USD 
us SVENSKA HANDEL T11E SEC OF THE OTHE LBHI 2003109/12 2008/09/12 USD 
us SVENSKA HANDEL NATL UNION FIRE OT11E LBHI 2002/12/05 2008/09126 USD 
us SVENSKA HANDEL Old Parkway OT11E LCPI 2007/11/21 2008/11/21 USD 
us SVENSKA HANDEL Scotia Bank OT11E LCPI 2007/11/29 2008/11/28 CAD 
us SVENSKA HANDEL Merrill Lynch B OT11E LBHI 2007/12/20 2008/12/19 USD 
us SVENSKA HANDEL NYID OTHE LBHI 2006/12f28 2008/12f28 USD 
us SVENSKA HANDEL Harris OT11E LCPI 2007/01123 2009/01122 USD 
us SVENSKA HANDEL Electric Power OT11E LCPI 2008/01/25 2009/01/24 USD 
us SVENSKA HANDEL Eurol-lypo OTHE LBHI 2008/02/06 2009/02/05 USD 

FOIA CONFIDENTIAL TREATMENT REQUESTED BY 
LEHMAN BROTHERS HOLDINGS INC. 

Secured/ 

LCO CCY PRIN USD PRIN EX RATE Unsecured 

US6932 2,588,235 2,588,235 1.00 u 
US6931 10,000,000 10,000,000 1.00 u 
03048/820 131 ,098,500 131 ,098,500 1.00 u 
03047/820 64,598,500 64,598,500 1.00 u 
18110198i 50,000,000 29,557,815 1.69 u 
181007491 100,000,000 59,115,630 1.69 u 
S027723 2,000,000 2,000,000 1.00 s 
10058136 50,000,000 29,557,815 1.69 u 
10045859 45,000,000 2!3,602,034 1.69 u 
SGX-DT B 8,000,000 5,798,845 1.36 u 
SB107958 50,000,000 50,000,000 1.00 u 
ZG/7414 100,000 155,810 0.64 u 
SBLC7703 4,513,000,000 2,430,070 1857.15 u 
SBLC7703 2,068,900,000 1,114,020 1857.15 u 
SBLC7703 3,442,200,000 1,853,487 1857.15 u 
7703158 1,013,500,000 545,729 1857.15 u 
S033073 117,000,000 117,000,000 1.00 u 
2-2007/06/ 100,000,000 994,085 100.60 u 
91898643 421 ,214 421 ,214 1.00 u 
91898655 1,800,000 1,800,000 1.00 u 
91898727 1,000,000 1,000,000 1.00 u 
91898738 387,300 387,300 1.00 u 
91898733 950,000 950,000 1.00 u 
91898735 750,000 750,000 1.00 u 
1-2008/01/ 100,000,000 994,085 100.60 u 
91900125 8,000,000 8,000,000 1.00 u 
2-2008/01/ 100,000,000 994,085 100.60 u 
91898730 2,138,754 2,138,754 1.00 u 
1-2008/02/ 100,000,000 994,085 100.60 u 
2-2008/02/ 200,000,000 1,988,170 100.60 u 
1-2007/05/ 200,000,000 1,988,170 100.60 u 
91900129 1,000,000 1,000,000 1.00 u 
1-2008/02/ 300,000,000 2,982,255 100.60 u 
1-2008/02/ 200,000,000 1,988,170 100.60 u 
1-2008/02/ 400,000,000 3,976,340 100.60 u 
1-2008103/ 200,000,000 1,988,170 100.60 u 
91897201 3,650,000 3,650,000 1.00 u 
91899409 10,000,000 10,000,000 1.00 u 
91898135 60,400,000 60,400,000 1.00 u 
91898140 74,400,000 74,400,00J 1.00 u 
91898155 5,400,000 5,400,000 1.00 u 
91898737 880,633 880,633 1.00 u 
91901046 287,000 287,000 1.00 u 
91898728 5,400,000 5,400,000 1.00 u 
91899167 10,000,000 10,000,000 1.00 u 
91898654 750,000 750,000 1.00 u 
91898645 26,164 26,164 1.00 u 
91881202 95,000,000 95,000,000 1.00 u 
07171221 !32,000,000 !316,333 100.60 u 
07171219 85,000,000 844,972 100.60 u 
07171220 523,000,000 5,199,065 100.60 u 
31463 3,472,000 3,472,000 1.00 u 
HKFUT-60 60,000,000 7,706,183 7.79 u 
HKFUT-66 66,000,000 8,476,801 7.79 u 
HKFUT-50 50,000,000 6,421 ,819 7.79 u 
LG291120t 312,000,000 40,072,151 7.79 u 
HKFUT-5-: 5,000,000 642,182 7.79 u 
HKFUT-25 25,000,000 3,210,910 7.79 u 
UG No 59; 10,000,000 1,284,384 7.79 u 
HKFUT-80 80,000,000 10,274,910 7.79 u 
HKFUT-80 80,000,000 10,274,910 7.79 u 
SDCMTNS 1,000,000 1,000,000 1.00 u 
SDVMTNS 30,000,000 30,000,000 1.00 u 
SDVMTNS 145,000,000 145,000,000 1.00 u 
00040607[ 50,000,000 29,557,815 1.69 u 
10040703[ 5,000,000 2,955,782 1.69 u 
10040704[ 150,000,000 88,673,445 1.69 u 
HKSEC-Nl 5,000,000 642,182 7.79 u 
SEHK-1-0' 4,000,000 513,746 7.79 u 
20429 50,000,000 50,000,000 1.00 u 
20431 50,000,000 50,000,000 1.00 u 
5304308 125,274 125,274 1.00 u 
NYSB2007 1,000,000 1,000,000 1.00 u 
NYSB200E 38,000,000 38,000,000 1.00 u 
1-2008/03/ 5,000,000,000 49,704,256 100.60 u 
SB0330 260,000 260,000 1.00 u 
SB0328 1,783,744 1,783,744 1.00 u 
SB 0372 5,900,000 5,900,000 1.00 u 
SB0393 2,350,519 2,350,519 1.00 u 
FG6016Br. 1,499,994 1,499,994 1.00 u 
777-52-00: 36,114,000 36,114,000 1.00 u 
401288 2,682,528 2,682,528 1.00 u 
1-2005/09/ 1,000,000,000 9,940,851 100.60 u 
2-2005/09/ 1,000,000,000 9,940,851 100.60 u 
3-2005/09/ 1,000,000,000 9,940,851 100.60 u 
S07144 178,822 178,822 1.00 u 
S07146 96,682 96,682 1.00 u 
503131 1,330,535 1,330,535 1.00 u 
S03132 239,496 239,496 1.00 u 
507206 5,250,000 5,250,000 1.00 u 
S07221 7,696,847 7,696,847 1.00 u 
507243 40,100,000 40,100,000 1.00 u 
S03187 60,000 60,000 1.00 u 
S03186 60,000 60,000 1.00 u 
S02188 20,000,000 20,000,000 1.00 u 
507360 62,212 62,212 1.00 u 
S07382 1,675,000 1,698,783 0.99 u 
S07389 10,100,000 10,100,000 1.00 u 
506391 50,000,000 50,000,000 1.00 u 
S07007 4,305,000 4,305,000 1.00 u 
S08024 298,000 298,000 1.00 u 
S08073 50,000,000 50 000,000 1.00 u 

1,693,103,986 
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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 Maturity 
2/20/2008 3/17/2008 
2/25/2008 3/17/2008 
2/26/2008 3/17/2008 
2/26/2008 3/17/2008 
2/27/2008 3/17/2008 
3/10/2008 3/17/2008 
3/12/2008 3/17/2008 
3/13/2008 3/17/2008 

3/4/2008 3/18/2008 
3/11/2008 3/18/2008 
3/12/2008 3/18/2008 
3/13/2008 3/18/2008 

3/6/2008 3/20/2008 
2/22/2008 3/24/2008 
2/27/2008 3/24/2008 
2/25/2008 3/25/2008 
2/26/2008 3/25/2008 

3/4/2008 3/26/2008 
2/22/2008 3/27/2008 
2/25/2008 3/27/2008 
2/26/2008 3/27/2008 
2/26/2008 3/28/2008 
2/27/2008 3/28/2008 
2/26/2008 3/31/2008 
2/27/2008 3/31/2008 
2/28/2008 3/31/2008 

3/6/2008 3/31/2008 
3/4/2008 4/3/2008 
1/8/2008 4/8/2008 
1/8/2008 4/8/2008 
1/8/2008 4/10/2008 

10/18/2007 4/15/2008 
10/22/2007 4/24/2008 
10/24/2007 4/25/2008 
10/24/2007 4/28/2008 
12/17/2007 4/30/2008 

1/10/2008 5/1/2008 
1/8/2008 5/12/2008 

2/13/2008 5/12/2008 
2/13/2008 5/14/2008 
2/14/2008 5/14/2008 

1/9/2008 5/16/2008 
1/9/2008 5/16/2008 

2/19/2008 5/21/2008 
2/20/2008 5/21/2008 
2/21/2008 5/21/2008 
2/26/2008 5/21/2008 

10/26/2007 5/22/2008 
1/1112008 6/2/2008 

1/9/2008 6/3/2008 
3/6/2008 6/3/2008 
3/6/2008 6/4/2008 
2/5/2008 6/5/2008 
3/5/2008 6/9/2008 
3/6/2008 6/9/2008 

3/12/2008 6/9/2008 
1/8/2008 6/1112008 

1/14/2008 6/11/2008 
1/9/2008 6/13/2008 

1/10/2008 6/13/2008 
1/15/2008 6/19/2008 
2/25/2008 6/19/2008 
1/1112008 6/20/2008 
1/1112008 6/20/2008 
1/16/2008 6/20/2008 
1/10/2008 7/2/2008 
1/15/2008 7/11/2008 
1/14/2008 7/14/2008 
1/17/2008 7/15/2008 
2/21/2008 7/22/2008 
1/30/2008 7/28/2008 
1/16/2008 8f7/2008 

1/9/2008 8/14/2008 
1/10/2008 8/15/2008 
1/29/2008 8/18/2008 
1/29/2008 8/29/2008 
2/21/2008 8/29/2008 
1/17/2008 9/2/2008 
3f7/2008 9/3/2008 

1/11/2008 9/10/2008 
1/25/2008 9/22/2008 
1/29/2008 10/1/2008 
1/16/2008 10/9/2008 
1/17/2008 10/9/2008 
2/28/2008 10/10/2008 

3/4/2008 10/10/2008 
1/25/2008 10/14/2008 
2/13/2008 3/11/2009 
2/22/2008 3/23/2009 
3/14/2008 3/17/2008 
3/14/2008 3/18/2008 

PrincUS$ Rate ££¥ 
1,000,000,000 3.12 USD 

99,819,167 3.105616 USD 
3,568,744 3.155522 USD 

20,485,088 3.155522 USD 
39,933,500 3.155246 USD 

180,247,967 3.053867 USD 
141,610,987 3.051293 USD 

2,099,293 3.03102 USD 
35,203,509 3.103742 USD 

398,019,648 3.06685 USD 
193,701,485 3.051551 USD 
111,453,077 3.031276 USD 
74,911,625 3.033575 USD 

199,466,111 3.108297 USD 
169,851,867 3.106956 USD 
74,812,708 3.107761 USD 

4,987,750 3.157736 USD 
49,906,806 3.055695 USD 
50,850,683 3.109103 USD 
63,195,851 3.108297 USD 
19,947,500 3.158291 USD 
33,000,243 3.158567 USD 
34,908,125 3.158291 USD 
12,761,920 3.159399 USD 
77,276,219 3.159122 USD 

4,088,520 3.158845 USD 
9,978,958 3.03639 USD 

39,898,333 3.057772 USD 
98,885,250 4.459715 USD 
49,443,889 4.449488 USD 

148,291,125 4.46082 USD 
48,742,500 5.159768 USD 

194,989,583 5.000267 USD 
195,016,667 4.999573 USD 

19,475,919 4.933259 USD 
4,911,875 4.784324 USD 

49,348,222 4.24534 USD 
24,623,264 4.406402 USD 
99,260,806 3.012266 USD 
14,886,629 3.012771 USD 

1,885,750 3.02267 USD 
196,952,889 4.351295 USD 
98,476,444 4.351294 USD 
19,846,922 3.0181 USD 
19,847,828 3.033077 USD 
14,390,525 3.042974 USD 
27,374,745 3.051833 USD 

194,513,750 4.858268 USD 
76,752,921 4.090398 USD 

3,931,704 4.28313 USD 
49,632,875 2.991969 USD 

6,948,025 2.992217 USD 
29,692,458 3.081591 USD 
99,202,667 3.014032 USD 
11,112,220 2.993461 USD 

992,979 2.86008 USD 
24,541,458 4.339595 USD 
34,749,284 3.891691 USD 

9,817,567 4.288232 USD 
147,326,250 4.215135 USD 

6,885,643 3.857339 USD 
4,951,764 3.049418 USD 

34,381,715 4.021033 USD 
23,567,983 4.098781 USD 
32,462,320 3.822278 USD 
19,603,667 4.182891 USD 
49,072,917 3.820845 USD 

146,906,000 4.165929 USD 
6,432,751 3.76974 USD 
3,948,658 3.079527 USD 

34,027,942 3.179763 USD 
2,839,690 3.747945 USD 
4,877,375 4.151823 USD 

29,267,883 4.208019 USD 
491,275 3.165236 USD 

10,797,591 3.168299 USD 
73,784,792 3.120562 USD 

1,952,673 3.810161 USD 
3,004,727 2.747225 USD 

25,134,599 4.012804 USD 
1,958,494 3.165697 USD 
1,956,950 3.219295 USD 

32,767,281 3.751558 USD 
4,863,306 3.803997 USD 

196,250,000 3.057325 USD 
10,805,056 2.952322 USD 

1,231,649 3.150899 USD 
130,000,000 3.8125 USD 
150,000,000 3.27 USD 

3,283,416,004 3.055341 USD 
29,989,833 3.051035 USD 

E!l!i!Y 
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 Investor 
LOAN Bank Loan 
CP 3\NEEK 
CP 3\NEEK 
CP 3\NEEK 
CP 2\NEEK 
CP 1\NEEK 
CP 1\NEEK 
CP 1\NEEK 
CP 2\NEEK 
CP 1\NEEK 
CP 1\NEEK 
CP 1\NEEK 
CP 2\NEEK 
CP 3\NEEK 
CP 3\NEEK 
CP 3\NEEK 
CP 3\NEEK 
CP 3\NEEK 
CP 3\NEEK 
CP 3\NEEK 
CP 3\NEEK 
CP 3\NEEK 
CP 3\NEEK 
CP 3\NEEK 
CP 3\NEEK 
CP 3\NEEK 
CP 3\NEEK 
CP 4\NEEK 
CP DREYFUS 
CP STOREGON 
CP BONY 
CP IDS 
CP RESERVE 
CP DREYFUS 
CP EVERGRN 
CP COOAKLND 
CP STOREGON 
CP EATON 
CP AMEX 
CP GUARDIAN 
CP OTHER 
CP DREYFUS 
CP BONY 
CP OHIOPOLI 
CP OTHER 
CP OTHER 
CP BLACKRCK 
CP RESERVE 
CP STOREGON 
CP BB&T 
CP MEAGNY 
CP EVERGRN 
CP TRUSTCO 
CP COPENN 
CP OTHER 
CP OTHER 
CP EATON 
CP UBS 
CP BB&T 
CP DREYFUS 
CP WELLS 
CP OTHER 
CP SILICON 
CP EATON 
CP HARTFORD 
CP WELLS 
CP DREYFUS 
CP DREYFUS 
CP UBS 
CP OTHER 
CP USTRUST 
CP CLWATER 
CP UBS 
CP JPMIM 
CP JASCO 
CP SGRAHAM 
CP JPMIM 
CP OTHER 
CP UBS 
CP UBS 
CP OTHER 
CP TRUSTCO 
CP UBS 
CP UBS 
CP RESERVE 
CP OTHER 
CP UBS 
CP FRANKRUS 
CP EVERGRN 
CP 
CP 

FOIA CONFIDENTIAL TREATMENT REQUESTED BY 
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Contract 
Life Rem. Life 

26 4 
21 
20 
20 
19 

14 

14 
31 11 
26 11 
29 12 
28 12 
22 13 
34 14 
31 14 
30 14 
31 15 
30 15 
34 18 
33 18 
32 18 
25 18 
30 21 
91 26 
91 26 
93 28 

180 33 
185 42 
184 43 
187 46 
135 48 
112 49 
125 60 
89 60 
91 62 
90 62 

128 64 
128 64 
92 69 
91 69 
90 69 
85 69 

209 70 
143 81 
146 82 
89 82 
90 83 

121 84 
96 88 
95 88 
89 88 

155 90 
149 90 
156 92 
155 92 
156 98 
115 98 
161 99 
161 99 
156 99 
174 111 
178 120 
182 123 
180 124 
152 131 
180 137 
204 147 
218 154 
218 155 
202 158 
213 169 
190 169 
229 173 
180 174 
243 181 
241 193 
246 202 
267 210 
266 210 
225 211 
220 211 
263 215 
392 363 
395 375 
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Tradeid Value Maturity PrincUS$ Rate 
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Entity MM Type Investor 
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Contract 
Life 

FOIA CONFIDENTIAL TREATMENT REQUESTED BY 
LEHMAN BROTHERS HOLDINGS INC. 
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Customer Box MV (in millions) as of March 14, 2008 

Source System 

TMS 
ITS 
Grand Total 

Details 

Customer 

10,044 

10,044 

!source System ITMS 

Box Prior to Treasury Investment (in millions) 
Account Code Asset Category 1 
c EQUITY 

CORPORATE 
MUNI 
FUND UNITS 
UNASSIGNED 
PREFERREDS 
CONVERTIBLES 
MONEY MARKETS 
LEHMAN PAPER 
UNITS 
TREASURIES 
AGENCY 
GOVERNMENTS 
MBS 

C Total 

ITS PB 

Sum of US Value myAssetCiass 
CountryGroup G2 
us 
Main Countries 
2nd tier Countries 
Emerging Countries 41 

PB 

13,412 
13,412 

Total 
4,420 
2,400 
1,303 
1,059 

298 
227 
135 
125 
59 
10 
4 
1 
1 
1 

10,044 

E1 
1 '108 

353 
26 

TOTAL 
10,044 
13,412 
23,456 

E2 
1,832 

261 
1,494 

16 

E3 
44 

520 
363 
220 

Grand Total 41 1,488 3,603 1 '146 

FOIA CONFIDENTIAL TREATMENT REQUESTED BY 
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C1 C2 
299 1,739 

36 810 
56 344 
21 453 

412 3,347 

K2 K1 Grand Total 
2,105 313 7,439 

411 46 2,437 
302 71 2,656 
106 21 880 

2,924 452 13,412 
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Bank Funding of lliguid Assets (as of March 7) 

Collateral $MM % 
Res is 4,300 20% 
CWL 7,700 36% 
Corp Loans 9,100 42% 
Student Loans 400 2% 

21,500 100% 

Bilateral CC Facility Funding of Illiquid Assets 

Facility 
RACERS Trust (funded by repo) 
Swedbank 
State Steet 
Danske Bank 
Dresdner Bank 
Met Life 
ABN Amro 
7th Ave Note Trust (funded by repo) 
Hudson Castle (LLF) 

$MM Collateral 
4,400 Corporate Loans 
1,485 CWL 
1,100 US CWL 

880 CWL 1 ,2 & Mezz 
771 Corporate Loans 
531 CWLs 
330 REO & RE Equity 
440 Swap Receivables 

____ ....;.1...;_13,;;.,1Corporate Loans 
10,050 

Collateral Posted to non-CC Facilities 
Collateral 

__ ....;5~,7;....;0;...;;0_CWL and Corporate Bonds 

Grand Total 37,250 
==:::::::::::= 

FOIA CONFIDENTIAL TREATMENT REQUESTED BY 
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Business By Bank 

; 
; ; I 

I ; ; ; I ; 
laok '""'"'II• Oa•h leariog "'" FX ti"'l"e" fl ow 
laok Jew Zealaod lotemal loml Seooritie• Settlemeot "'" laok Jew Zealaod Ca•h le.,log "'" 

'"''"" [loelaod [lotematiooal Seo"'ltie• Settlemeot [E,mpe low vol,me 
; 

; ; 
I Baok of Am"'''" [Phlllpploe• Oa•h Olea1log lA• I• 
I Baok of Am"'''" !Thailand Oa•h Olea1log lA• I• 
[Book ofTokyo M"'"~'hl [Japao [lotematiooal Seo"'ltle• Settlemeot lA• I• 
[BNP Pariba• [lotematiooal Seo"'ltle• Settlemeot [E"'ope 

I 
I 
I 

I I 

'"' Jeth,.laod• Oa•h lea1log ""'Pe 

'"' Jeth,.laod• lotemal loo•l Seo"'ltle• Settlemeot ""'Pe 

"" ;paio lotemalloo•l Seooritie• Settlemeot "'ope 
[BONY T1IPart) [E"'ope 

; I 
; ; 

; 
. tiM ;hile otemal looel Seo"'ltle• Settlemeot 1merioa• low vd,me 
. tiM :olombia otemal looel Seo"'ltle• Settlemeot 'm"'''"' low vd,me 
. tiM :zeoh Rep,bllo Oa•h lea1log '"'ope 

c"'tiMk Czeoh Rep,bllo [lotematiooal Seo"'ltle• Settlemeot [E"'ope 
I 
I 

I 
1 tiao apao '"'h lea1log "'" FX ti"'l"e" flow 
1 tiao Oeoya '"'h lea1log 1me1loa• 
. tiM Oolea :a•h leariog "'" :OibMk (olea [lotematiooal Seooritie• Settlemeot lA• I• 

; 
; 

. tiM 'hlllpploe• otemal looel Seo"'ltle• Settlemeot "'" . tiM 'olaod otemal looel Seo"'ltle• Settlemeot '"'ope 

. tiM 'olaod Oa•h lea1log '"'ope 
c"'tiMk [Portugal [lotematiooal Seo"'ltle• Settlemeot [E"'ope 

I 
; ; 

I ; 
1 tiao ;wlterlaod Oa•h lea1log :,mpe 
1 tiao ;wlterlaod lotemal loo•l Seo"'ltle• Settlemeot :,mpe 
. tiM ··"""" lotemalloo•l Seooritie• Settlemeot "'" :OibMk [T,rl<ey Ca•h Cl eariog [E"'ope 

; 
; 

; 

c "'ti""' [Veoe'"ela [lotematlooal Seo"'ltle• Settlemeot [Am"'''" ' 
c "'ti""' us Ca•h Clea1log [Amerioa• La1ge lot1aday 

; 
; 

NB ""' Baok OIWOY lotemal looel Seooritle• Settlemeot "'ope 
;,,. Jatioool BaMk of S . Afrio ""thAfrloa Oa.h leariog "'ope FX ti"'l"e" flow 
ao.atiaok •tool a lotemalloo•l Seo"'ltle• Settlemeot ""'Pe 

[Hao.atiaok Latvia [lotematlooal Seo"'ltle• Settlemeot [E,mpe low vol,me 
I 

; 
I ; ; 
I ; ; 
(azak•thao Oa.h leariog '"'ope 
(azak•thao lotemal looel Seooritie• Settlemeot '"'ope 
.ebaooo lotemallooel Seo"'ltle• Settlemeot '"'ope 

HSBC IM•"'""' Ca.h Clea1log lA• I• 
; ; 

II ; ; 
I 

I 
1etoam lotemal looel Seooritle• Settlemeot "'" I 'lgaria lotemal looel Seooritle• Settlemeot '"'ope 
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[l,.ael Dl.co""t Baok ll,.ael [lotematlooal Seo"'ltle• Settlemeot [E,mpe 

I 
; 
; 

veo <baok ·""embo"'g otemationaJ Seooritie• Settlemeot '"'ope 
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looal Baok of Kuwa• ("wa lt Ca.h Clea1log '"'ope 
atlooal Baok of Kuwa• ("wa lt [lotematlooal Seo"'ltle• Settlemeot [E"'ope 
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; 
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I 
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; 
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Exchange Collateral 
As of Mar 14th 

in billions 
Posted 

US Exch 
occ 3.9 

Gust 3.6 
Firm 0.3 

CME 2.4 
Gust 1.9 
Firm 0.5 

MBSCC 0.9 
NYMEX 1.6 
Gust 0.5 
Firm 1.1 

ICE 0.2 
Gust 0.1 
Firm 0.1 

lnt'l 
HKFE 1.4 

Gust 1.1 
Firm 0.3 

Eurex 0.2 
Korea 0.4 
Taiwan FE 0.1 
Tokyo 0.5 

Gust 0.1 
Firm 0.4 

LCH 1.2 
Gust 1.2 

TOTAL 12.8 
Total Cust 8.5 
Total Firm 4.3 

LBI LBIE 
Required Over/Under Posted Required Over/Under Comments 

-3.9 
-3.6 
-0.3 
-2.4 
-1.9 
-0.5 
-0.9 
-1.6 
-0.5 
-1.1 
-0.2 
-0.1 
-0.1 
0.0 
0.0 

-1.4 
-1.1 
-0.3 0.4 0.4 
-0.2 LBI is reflected via i!co with LBIE 
-0.4 
-0.1 0.0 0.0 
-0.5 
-0.1 
-0.4 
-1.2 

includes Italian IDEM, Spanish MEF, Austria, 
Greece ADEX, Warsaw and settle through 
LBIE 

0.0 -7.3 0.0 0.0 0.0 
0.0 -4.3 0.4 0.4 0.0 

FOIA CONFIDENTIAL TREATMENT REQUESTED BY 
LEHMAN BROTHERS HOLDINGS INC. 
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MARGIN REGION LEGAL ACCOUNT NAME ICR PME AWAITING DISPUTED AGREED USD PAST DUE CALL DATE DUE 
CENTER ENTITY RESPONSE USD USD USD DATE 

Derivatives NY LBSF 71504MGTY JPMORGAN CHASE BANK, NA iAA 
Derivatives LON LBIE 101505PELO PELOTON PARTNERS LLP A/C PELOTON ABS MASTER FUND iB+ 
Derivatives LON LBSF 020397GSI GOLDMAN SACHS INTERNATIONAL iAA 
Derivatives LON LBSF 020894ABAA ABN AMRO BANK NV iAA 
Derivatives NY LBF 102696MLIL MERRILL LYNCH INTERNATIONAL iA+ 
Derivatives NY LBF 40797CITI CITIBANK, NA iAA 
Derivatives NY LBF 65994DBAG DEUTSCHE BANK AG iAA 
Derivatives LON LBSF 92393NINP NOMURA INTERNATIONAL PLC. iA 
Derivatives NY LBSF 50111FNMA FEDERAL NATIONAL MORTGAGE ASSOCIATION iAAA 
Derivatives NY LBI 71504MGTY JPMORGAN CHASE BANK, NA iAA 
Derivatives LON LBSF 79280CSFL CREDIT SUISSE INTERNATIONAL iA+ 
Derivatives NY LBSF 102696MLIL MERRILL LYNCH INTERNATIONAL iA+ 
Derivatives NY LBIE 71504MGTY JPMORGAN CHASE BANK, NA iAA 
Derivatives LON LBF 50860KRED KBC BANK NV iA+ 
Derivatives LON LBF 40288BARC BARCLAYS BANK PLC iAA 
Derivatives LON LBSF 11593BLBM BAYERISCHE LANDESBANK iA 
Derivatives NY LBF 37527SOCG SOCIETE GENERALE iAA 
FI-Financin~ NY LBI 8419360 PACIFIC INVESTMENT MGMT #2737 A/C PIMCO EMERGING MKT BOND FD iAA 
Derivatives LON LBSF 060795DGFT DZ BANK AG DEUTSCHE ZENTRAL-GENOSSENSCHAFTSBANK 
Derivatives LON LBSF 72193BSAM BANCO SANTANDER SA (EX BSCH) 
Derivatives LON LBF 101893DGER DRESDNER BANK AG 
Derivatives NY LBSF 0109013728 P3728/PIMCO CAYMAN COMMODITY FUND I, L TO 
Derivatives LON LBSF 51295WDLD WESTLBAG 
Derivatives NY LBCC 091197XJA J. ARON & COMPANY 
Derivatives NY LBSF 40288BARC BARCLAYS BANK PLC 
Derivatives LON LBIE 101600WTHY HYPO REAL ESTATE BANK INTERNATIONAL AG 
Derivatives LON LBF 79280CSFL CREDIT SUISSE INTERNATIONAL 
Derivatives NY LBSF 38090FUNC WACHOVIA BANK, NATIONAL ASSOCIATION 
Derivatives NY LBSF 021699CDCN NATIXIS FINANCIAL PRODUCTS INC 
Derivatives NY LBF 82393SBIL CITIGROUP GLOBAL MARKETS LTD 
Derivatives LON LBSF 011196CFPF COMMERZBANK AKTIENGESELLSCHAFT (FRANKFURT ONLY) 
Derivatives NY LBSF 032701GSFO GOLDMAN SACHS GLOBAL OPPORTUNITIES FD OFFSHORE L TO 
Derivatives NY LBCC 40797CITI CITIBANK, NA 
Derivatives NY LBIE 012104BLUE BLUE MOUNTAIN CREDIT ALTERNATIVES MASTER FUND LP 
Derivatives NY LBSF 102605111R Ill RELATIVE VALUE CREDIT STRATEGIES HUB FUND L TO 
Derivatives NY LBSF 62469SBCM SMBC CAPITAL MARKETS, INC. 
Derivatives LON LBIE 70530LLOY LLOYDS TSB BANK PLC 

FOIA CONFIDENTIAL TREATMENT REQUESTED BY 
LEHMAN BROTHERS HOLDINGS INC. 

iA 
iAA 
iA+ 
iAA 
iA-
iAA 
iAA 
iA-
iA+ 
iAA 
iAA 
iAA 
iA 
iBBB-
iAA 
iBB+ 
iBBB-
iAA 
iAA 

181 ,554,513 181 ,554,513 14-Mar-08 17-Mar-08 
165,781 '750 165,781 '750 144,130,375 28-Feb-08 29-Feb-08 

79,200,000 79,200,000 32,700,000 12-Mar-08 13-Mar-08 
63,450,000 63,140,000 13-Mar-08 14-Mar-08 
61 ,848,000 61 ,848,000 54,290,480 3-Mar-08 4-Mar-08 
55,510,000 55,510,000 4,716,000 5-Mar-08 6-Mar-08 
64,127,000 9,007,000 55,120,000 55,120,000 13-Feb-08 14-Feb-08 
48,630,000 48,630,000 47,250,000 11-Mar-08 12-Mar-08 
46,000,000 46,000,000 14-Mar-08 17-Mar-08 
45,500,000 45,500,000 6,980,000 12-Mar-08 13-Mar-08 
44,984,200 44,984,200 44,984,200 29-Feb-08 3-Mar-08 
95,530,000 39,610,000 14-Mar-08 17-Mar-08 
32,902,555 32,902,555 13-Mar-08 14-Mar-08 
27,136,967 27,136,967 15,477,891 3-Mar-08 4-Mar-08 
27,123,000 27,123,000 3,288,000 10-Mar-08 11-Mar-08 
22,351 ,758 22,351 ,758 9,106,367 10-Mar-08 11-Mar-08 
20,457,000 20,457,000 20,457,000 12-Mar-08 13-Mar-08 
19,104,344 19,104,344 14-Mar-08 14-Mar-08 
18,600,000 18,600,000 18,600,000 7-Mar-08 10-Mar-08 
18,377,073 18,377,073 14-Mar-08 17-Mar-08 
16,444,285 16,444,285 14-Mar-08 17-Mar-08 
15,923,364 16,000,000 16,000,000 6-Mar-08 7-Mar-08 
15,763,000 15,763,000 14-Mar-08 17-Mar-08 
(8,200, 000) 14,300,000 13-Mar-08 14-Mar-08 
55,981 ,000 14,051 ,000 14-Mar-08 17-Mar-08 
14,025,814 14,025,814 14,025,814 3-Mar-08 4-Mar-08 
14,000,000 14,000,000 14-Mar-08 17-Mar-08 
5,460,000 5,460,000 13,850,000 13-Mar-08 14-Mar-08 

56,312,000 13,11 2,000 14-Mar-08 17-Mar-08 
4,503,988 12,295,490 4,032,348 12-Mar-08 13-Mar-08 

11 ,896,677 11 ,896,677 14-Mar-08 17-Mar-08 
33,463 11 ,286,509 13-Mar-08 14-Mar-08 

20,824,000 11 ,137,000 13-Mar-08 14-Mar-08 
10,719,694 10,719,694 13-Mar-08 14-Mar-08 
10,634,001 10,634,001 14-Mar-08 17-Mar-08 
8,830,000 10,265,000 13-Mar-08 14-Mar-08 

10,020,000 13-Mar-08 14-Mar-08 
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cp shows for 194.21 MM. MTM= 549,891,605. sent cp spreadsheet of trades with large mtm dill. 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 dill tot2.6mn USD+6unmatched trades( confirms sent)&9.6mn EUR MTM difference on 5 trades. recs checking with client 
DISPUTED MTM VALUATIONS. portfolio being reed by india 
5.63m eur agreed and booekd to old call. exposure updated 
cp disputes, mtm diff=80mm 
ZERO PX FOR CA683234YD42 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 dill 13mm 
cp disputes. cp sent a call as well. I have requested marks MTM:::79.1 mm 
DISPUTED MTM VALUATIONS 
cp disputes- trades unwound & to fall off in the next few days 
cp partially agrees 9.867mm MTM dill 1 Omm 
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 

FOIA CONFIDENTIAL TREATMENT REQUESTED BY 
LEHMAN BROTHERS HOLDINGS INC. 


