From: Coletta, Kristen [kcoletta@lehman.com]

Sent: Thursday, September 11, 2008 4:33 PM (GMT)

To: Jones, Craig L [cljones@lehman.com]; Fleming, Dan (TSY)
[dfleming@lehman.com]

Subject: NFE Collateral Details

Attach: Book3 xls

As requested, attached is current collateral sitting in LCE, LCD and LCP
Chase boxes. Market prices have not been updated for today, 9/11/08.
Market price as of COB Tuesday Sept. 9 is currently reflected in file.
Please let me know if you have any questions.

<<Book3.xls>>
Thanks,
Kristen
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