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Reported Liquidity Pool

LBHI Reportable Liquidity as of August 04, 2008 LBHI Reportable Liquidity as of August 01,2008 DoD Changes
By Investments: By Investments: By Investments:
-Deposits/MMF -Deposits/MMF -Deposits/MMF

-New York 15,526 -New York 18,504 -New York (2,978)

-London 4,716 20,241 -London 4,744 23,247 -London (28) (3,006)
-Boxed Inventory in LBHI 7,022 -Boxed Inventory in LBHI 7,117 -Boxed Inventory in LBHI 95)
-Boxed Inventory in LBI -Boxed Inventory in LBI -Boxed Inventory in LBI -

-Treasury Managed 2,000 -Treasury Managed 1,130 -Treasury Managed 870

-Other 4,212 6,212 -Other 2,341 3,471 -Other 1,871 2,741
-Boxed Inventory in LBIE -Boxed Inventory in LBIE -Boxed Inventory in LBIE

-Treasury Managed - -Treasury Managed - -Treasury Managed -

-Other 4,956 4,956 -Other 4,573 4,573 -Other 383 383
-Boxed Inventory in Storm 463 -Boxed Inventory in Storm 463 -Boxed Inventory in Storm -
-Boxed Inventory in LBF - -Boxed Inventory in LBF - -Boxed Inventory in LBF -
-Boxed Inventory in LBAH 31 -Boxed Inventory in LBAH 38 -Boxed Inventory in LBAH )
-Boxed Inventory in LB Re UK 3 / Financing 294 -Boxed Inventory in LB Re UK 3 / Financing 294 -Boxed Inventory in LB Re UK 3 / Financing -
-Boxed Inventory in Helsinki - -Boxed Inventory in Helsinki - -Boxed Inventory in Helsinki -

Reportable Liquidity 39,219 Reportable Liquidity 39,203 Reportable Liquidity 16
By Region: By Region: By Region:
-New York 28,760 -New York 29,091 -New York (332)
-London 10,460 -London 10,112 -London 348
Reportable Liquidity 39,219 Reportable Liquidity 39,203 Reportable Liquidity 16
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Sources & Uses Of Cash

Period-to-date

14-Jul 15-Jul 16-Jul 17-Jul 18-Jul 21-Jul 22-Jul 23-Jul 24-Jul 25-Jul 28-Jul 29-Jul 30-Jul 31-Jul 1-Aug 4-Aug from May 30
BODLBHE Eigiidiiy Pool Position 395 386 380 386 56:1 4054 380 391 397 40t 395 39:0 3977 392 j

Unsecured Facilities:
Chase
European
SMBC (JPY)
Sub total - - - - - - - - - -

Secured Facilities:

SMBC (JPY)
MetLife
Belmont (Conduit)
Fidelity - - - -
BGI - - - - - - - - - - - - - - - - (1.0)
ABN - - - - - - - - - - - - - - - - -
West LB - - - - -
Sub total - - - - - - - - - - - - - - - - 1.0
LTD Activity
LTD Settlements 0.0 0.0 - - 03 - 0.0 - 0.0 - 0.0 0.0 0.0 0.0 0.0 6.7
LTD Maturities (0.2) (0.0) (0.5) 0.1) (0.3) 0.1) 0.0) 0.3) 0.1) 0.0) 0.1) 0.1) (0.1) (0.0) (0.0) (0.2) 6.3)
Sub total 0.2) 0.0 0.5 0.1) 0.0 0.1) 0.0) 0.3) 0.1) 0.0) 0.1) 0.1) 0.1 0.0 0.0 0.2) 0.5
STD Activity
CP Issuance 2.3 2.1 2.0 2.0 1.7 18 1.9 2.3 1.7 2.1 1.9 1.7 1.9 13 18 1.7 99.5
Bank Loan drawdown 0.0 0.1 0.1 0.1 1.1 0.1 03 0.0 0.2 0.0 0.0 0.0 0.0 1.0 0.0 0.0 6.4
STD Maturities:
Short-Term BV notes (0.0) (0.0) (0.0) (0.0) (0.0) (0.0) (0.0) (0.0) (0.0) (0.0) (0.0) (0.0) (0.0) (0.0) - (0.0) 0.3)
CP 2.4) (2.3) 2.1) (2.0) (1.9) (1.7 (1.9) (1.9) 2.2) (2.0) 2.2) (1.7 (1.7 (1.7 (1.7 (1.7 (106.4)
Bank Loans (0.0) (1.2) (0.1) 0.1) (0.1) (0.1) (0.1) (0.1) (0.0) (0.2) (0.0) (0.0) (0.0) (1.0) (0.0) (0.0) (6.6)
Letters of Credit - - - - - - - - - - - - - - - - -
Sub total 0.1 (1.3 0.1 0.0 0.7 0.1 0.2 0.3 0.3) 0.1 0.3) 0.0 0.2 0.4 0.1 0.0 7.3)
Loan Funding 0.2) 0.5 - 1.5 0.1) 0.1 0.3) 0.2 - 1.3 0.2) 0.3 0.2 0.2) 0.4 0.1 8.3
Derivatives 0.1 (0.6) 0.3) 0.5) 0.2 0.1 0.0) 0.2 0.3) 0.1 0.2) 0.5 0.3 0.4 0.1 0.1 (5.0
Intercompany funding
Intercompany funding 03 09 - (0.3) 0.4 0.5 2.5) - 1.1 0.1 0.2) - 03 - 0.1 0.1 1.1
Capital injection/repatriation - - - - - - - - - - - - - - - - 0.5
Sub total 0.3 0.9 - 0.3) 0.4 0.5 2.5) - 11 0.1 0.2) - 0.3 - 0.1 0.1 1.6
ABCP Investment - - - - 0.7 (0.3) 0.6 - - 0.7) 0.7 - (0.2) - - - 1.8
Other (0.4) (0.3) 0.4 (0.3) 0.4 (0.3) (0.0) 0.7 0.2 (0.1) (0.3) (0.3) (0.1) (0.3) (0.5) (0.1) (2.6)
39.2

EOD LBHI Liquidity Pool Position

Quitstanding CP balance
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Q3 Holdings’ Liquidity Projection

$billions 4-Aug 1-Aug Variance

Liquidity Pool 39.2 39.2 0.0

Includes CP Balance 3.7 3.7 (0.0)

ST & LT Debt:

LTD Settlements 0.0 0.1 (0.0)

LTD Maturities 2.1 (2.3) 0.2 Based on expected life
LTD Buybacks (0.5) (1.1) 0.6

CP Maturities 2.4) 2.4) 0.0

Bank Loan Maturities (1.2) (1.2) 0.0

Certificates Maturities (0.3) (0.3) -

Other STD Maturities 0.2) 0.2) 0.0 Incl. $(0.1)bn LC
CP Issuance ($3.5bn target at the end of Q3) 2.2 1.7 0.5

Total ST & LT Debt Maturity @.5) 5.8 13

US Securitizations:
Freedom CLO unwind 0.8 1.5 (0.7) H. Domenici
Total US Securitizations 0.8 1.5 0.7

European Securitizations:

Irish Mortgages 0.2 0.2 0.0 C. Goldband
Dutch Mortgages 03 0.2 0.1 C. Goldband
Thalia CLO termination 0.2) 0.2) -
Thalia 2 CLO 0.6 0.6 - C. Goldband
Total European Securitizations 1.0 0.9 0.1
Business Activity:
Loan transfers to BH 0.9 0.9 - C. Goldband
Pine collateralization 0.2) 0.2) -
G.E. Fusion 03 - 0.3
Derivative margin - 0.2 0.2)
7th Avenue note repo to BH 08 1.0 (0.2) H. Domenici
Europe Leverage Credit Facility 03 - 0.3
HG/HY loan sales 1.0 1.1 0.1)
Real Estate loan sales 12 13 0.1)
Europe Residential Mortgage sales - 0.5 (0.5)
Ospraie sale 0.1 0.1 - R. Azerad
Total Business Activity 43 4.9 0.6)
Other Activity:

Fenway ABCP 0.1) 0.2) 0.1
LBB dividend payment - -
LBB subdebt repayment - - -

LBIE Capital Repatriation 1.0 1.0 - C. Pellerani
Total Other Activity 0.9 0.8 0.1
Q3 Liquidity Projection 41.7 41.5 0.2
Inchides CP balance 3.5 3.0
CC reduction in LBHI required to reach $45 billion target 33 35
Q3 Liquidity Target 45.0 45.0
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FT
Liquidity Pool / MCO / CC Projections

Q2 '08 Q3 I
30-May 4-Aug 5-Aug 6-Aug 7-Aug 8-Aug 11-Aug 12-Aug 13-Aug 14-Aug 15-Aug 18-Aug Forecast

BOD Liquidity Pool
MCO Surplus

Cash Capital Surplus
Short-term Cash Flow

Commercial Papers 2.8) (0.0) (1.4) (0.4) (0.0) (0.0) (0.1) (0.0) - (0.0) (0.1) (0.0) 2.4)
Bank Loans (0.1) (0.0 (0.0 - - - - - - - 1.2) - 1.2)
Short-Term BV notes (0.0) (0.0 (0.0 (0.0) (0.0) - (0.0) (0.0 (0.0 - (0.0) (0.0) 0.1)
Certificates/Warrants (0.6) - - - - - - - - - - - 0.3)
Short-Term Secured Facilities 0.6 - - - - - - - - - - - -
Letters of Credit - - - - - - (0.1) - - - - - (0.1)
Hot Money 0.4 - - - - - - - - - - - _
Sub total 3.2) (0.0) 1.4 0.4 (0.0) (0.0) 0.3) (0.0) (0.0) 0.0) 1.3) (0.0 “.1)
Long-term Cash Flow
Forecasted:
Long-Term Debt (0.0) 0.2) (0.0 (0.0) (1.0) (0.0) (0.0) (0.0 0.0 (0.0) 0.0 (0.1) [CAY]
Bank Facilities 0.4 - - - - - - - - - - - -
Loan Syndication 03 - - - - 0.1 - - - - - - 3.9
Loan Securitization - - - - - - - - - - 23 - 25
Loan Funding - - - - - - - - - - (0.4) - (0.4)
Derivatives (0.5) 0.1 - - - - - - - - - - -
Capital Injection/Repatriation - - - - - - - - - - - - 1.0
Intercompany Funding 12 0.1 - - - - - - - - - - -
Other 02 0.0 - - - - - - - - - - 0.9
Sub total 15 0.1 (0.0) (0.0) (1.0) 0.1 (0.0) (0.0) 0.0 0.0) 19 0.1) 58
Not Forecasted:
LTD Buybacks - (0.0 0.2) - - 0.2) - - - - 0.3) - 1.1
Bank Facilities - - - - - - - - - - - - -
Loan Syndication 1.8 0.1 - - - - - - - - - - -
Loan Securitization - - - - - - - - - - - - -
Loan Funding - - - - - - - - - - - - -
Derivatives - - - - - - - - - - - - -
Capital Injection/Repatriation 08 - - - - - - - - - - - -
Intercompany Funding - - - - - - - - - - - - -
Other 0.7 (0.1) - - - - - - - - - - -
Sub total 3.3 (0.0) 0.2) - - 0.2) - - - - 0.3) - 1.1)
Change in CC/MCO Projections
Sources:
LTD Issuance - Pending Settlements 0.0 - - - - - - - - - - - -
Bank Facilities 0.4 - - - - - - - - - - - -
Loan Syndication - - - - - 0.1 - - - - - - 3.9
Loan Securitization - - - - - - - - - - 23 - 25
Capital Repatriation - - - - - - - - - - - - 1.0
Other 0.2 - - - - - - - - - - - 0.9
Sub total 0.6 - - - - 0.1 - - - - 2.3 - 83
Outflows:
LTD roll into Current Portion (0.0) (0.0 - (0.0) (0.0) (0.0) 0.1) (0.0 (0.0 (0.0) 0.3) (0.0) 1.9
Bank Facilities - - - - - - - - - - - - -
Loan Funding - - - - - - - - - - 0.2) - 0.2)
Capital Injection - - - - - - - - - - - - -
Other - - - - - - - - - - - - -
Sub total (0.0) (0.0) - (0.0) (0.0) (0.0) (0.1) (0.0) (0.0) (0.0) 0.4) (0.0) 2.1)

EOD Liquidity Pool

MCO Surplus
Cash Capital Surplus
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Maturity Profile

QTR QTR Ending

Current Portion Schedule as of 07/25/08

Current Portion ¥iMatur

es (Gontractual)

Current Portion # Niaturities (Expected)

Net Change] current

in Current Portion
Period Period Ending| Debt Maturing ion alance

o 77257200 =2,052 ==.745

1 73172008 -0 a39 779 22,871 —za0 sso 40 26,385
Month End 773172004 = a39 779 22871 —za0 sso &40 26,385
2 87172008 o o 22871 _zs 37 a4 26396

3 srz00s] -1,024 13 -1,012 21,859 —1,z18 se -1,160 25,236

a s8/1572004)| 18 374 —14. 21715 ee 403 37 25,573

s sr2272004)| —a3s0 1,186 757 22472 -s27 1,225 eos 26272

& srzo72004)| 339 21 —z19 22253 —ass 14 —271 26,001
Month End srzo72004)| —2,311 1,694 —617 22253 -2,319 1,934 —384 26001
k4 o9r572004)| “zo0 1z o2 22346 “=o0 s2 371 26372

s 971272004 —o3 a5 —aa 22302 -sos 125 —384 25088

° /1972004 -6z 35 —z7 22274 —13s 182 aa 26,031

10 9r2672004)| —s2s 172 —es3 21,621 -s00 17a 722 25310

a4 /3072004 37 sz0 as3 22103 76 aze 400 25710
Month End /3072004 -1,038 sss -150 2z103 -1,703 1,412 —zo1 25710
EES 10r372008] 10 10 o 22103 —zz 19 —a 25,706

13 3z 134 102 22205 -7e 102 26 25732

14 1071772008 126 93 —33 22172 —179 73 -106 25,626

1s 1072472008 -1,008 140 —ses 21,304 -1,038 s0 —oss 2a/6es

16 1073172008 7z 315 243 21546 “iso 211 22 24,690
Month End 1073172008 -1,z49 oz 557 21546 -1,504 ass -1,020 24,690
17 11s772008| —So9 377 —132 21414 —s1s 377 —1a1 24549

18 1171472008 —ae 2,100 2,053 23468 —12e 2,069 1,943 26492

19 1172172008 134 1,370 1.z36 24704 —117 1,317 1,200 27,693

o 1172872008 -1,368 2z6 114z 23562 -1,396 is9 1237 26456
Month End 1172872008 -z057 4,073 2016 23562 -z1s6 3,922 1,766 26456
21 12s572008] —40a 209 195 23367 —306 79 —z1s 26239

22 1271272008 -se 79 23 23,390 —os8 122 24 26,262

23 1271972008 —3as 353 s 233098 —3s0 324 s6 26206

2a 1272672008 -1,993 114 -1,879 21519 -z,029 124 -1,90e 24,300

25 1273172008 —194 132 ‘ez 21/as57 —zas 131 “11s 24183
Month End 1273172008 -2,991 sse -z,10s 21,457 -3,153 a79 2,273 24183
26 4rzrz009)| o o o 21,457 427 3 “iza 24059

27 17972009 33 24 ez 21519 _as =288 198 24258

2a 171672009 —a93 125 —ses 21151 —as3 &3 —az0 23838

29 472372009 —o0s o5 —s10 20341 —o33 sa _sas 22989

30 Bl 113 1,877 1,763 22104 —196 1,885 1,689 24,677
Month End 1s30/2009)| -1,544 2191 a7 22104 -1,828 2322 PEN 24,677
31 2/6/2009) 239 191 —as 2z 056 -z7a 76 -99 24,579

32 271372009 —1a3 219 76 22132 “1as 215 70 24,649

33 2/2072009)| —199 1as _sa =2z07s -z26 116 -109 24539

34 2r2772009)| _sso 246 —313 21765 —o04 199 —7os 23744
Month End 2r2772009) -1,140 01 —340 21765 -1,639 7os —o33 23744
s 37672009 —2a4 1,070 7s6 22550 512 300 &1z 23132

36 371372009 734 54 —as0 22100 —zas 336 a7 23219

37 3/2072009)| —340 183 —1s6 21,944 a0z 84z 440 23,659

3s 3s2772009)| -3,044 226 —z,818 19,126 -3,097 241 2,856 =20/s03

39 33172009 “o3 130 7 19,163 “o7 oz s =20/s08
Month End 33172009 —4,495 1,893 -z,60z 19,163 —4,757 1,821 2,936 =20/s08
a0 4r372009)| -1,z08 e -1,z02 17,961 —1,zas5 aa -1,201 19,607

a1 4r1072009)| “es 125 s9 18,020 = &3 Ty 19,589

az 471772009 —1a7 153 —34 17,986 —173 s16 342 19,932

a3 arzarzo09) -0 a4 B 18,010 —a3a 24 —a10 19,521

aa 4r3072009)| 182 115 —es 17,942 —193 32 a39 19,960
Month End 4r3072009)| -1,703 asz —1,221 17,942 2127 1,278 —sas 19,960
as 57172009 la o Za 17,938 s 7a =) =20/028

a6 sr2009)| =219 138 = 17,858 —z29 1sa -70 19,958

a7z s/1572009) _as e3s 547 18,405 —1sz 279 127 =20/085

as sr2272009)| 927 173 —754 17,651 —o1s 17s —738 19,347

as srz072009)| —2aa 2,795 2,550 20201 —zaz 2,885 2,642 21,990
Month End srz072009)| -1,482 3,741 2259 20201 -1,544 3.574 2030 21,990
s0 &r572009) 715 s07 -zo07 19,993 -7o0e o3 -103 21,887

s1 71272009 _se 190 134 20127 —39 160 421 22008

s2 &r1972009)| 175 139 —36 20092 —139 195 se 22064

s3 &rz672009)| —=z06 321 115 20207 —193 o5 = 21,965

sa &r3072009)| -190 a9 -100 20107 —1e1 a9 72 21,893
Month End &r3072009)| -1,341 1,247 _oa 20107 -1,238 1,141 —o7 21,893
ss 7372009 Zas 17 —31 20076 s7 18 —39 21,854

se 771072009 -20 se —34 20043 57 102 as 21,898

s7 711772009 131 392 261 20304 —1s3 a37 254 22182

sa 712472009 53 ez ° 20313 _oz as —a 22179

so 73172009 _s39 919 a1 20394 —as0 932 az 22221
Month End 713172009 -1,160 1,447 287 20394 -1,z49 1,577 328 22221
=) 72009 R 79 e 20,460 -20 3a sz 22168

&1 81472009 —oz 26 = 20394 —121 ez =y 22110

ez 82172009 -1,458 746 712 19,682 -1,492 —a71 21,639

==y srzarz009)| 131 25 —10s 19,576 -zz0 —zos 21434

Ga 83172009 382 19 —3e3 19,213 a19 397 21,037
Month End 873172009 -z,07e s95 —1,181 19,213 -2,341 1,184 21,037
es 97472009 ‘e o ‘e 19,207 3. o “3a 21,002

= 971172009 —z7 eo az 19,249 —119 as —3a =20/968

&7 9r1872009)| 57 =20 —3a 19,212 —194 a3 —1s1 20,817

es 9r2572009)| 172 143 —zo 19,183 —1es 138 _30 20,787

==y /3072009 -s20 76 —a4a 18,739 —aso 104 —3as =20/402
Month End /3072009 782 308 —a7a 18,739 -1,005 371 —e3a 20,402
70 10r2rz009)| “10 14 a 18,743 1e 14 = 20,400

71 10r9r2009| 134 s7 77 18,666 -103 s7 —as 20,355

72 1071672009 _o3 318 224 18,890 70 375 305 20,660

73 1072372009 134 247 112 19,003 —a1 277 196 =20/855

7a 318 38 120 19,122 —z1s ac0 246 21101
Month End 1073072009 -e20 1,073 383 19122 —ass 1,183 Gos 21101
75 11s672009| 376 0 —317 18,806 —37a 57 —316 20,784

76 1171372009 -z,102 19 -z,083 16,722 -2,071 70 -=2,001 18,783

77 1172072009 -1,362 1s -1,347 15,376 -1,310 pry -1,269 17,514

7a 1172772009 228 az —1se 15,189 “iea a1 —1z2s 17,391

79 1173072009 —13s 73 s35 15,724 -107 ee7 s60 17,951
Month End 1173072009 -4,206 s0s -3,398 15,724 —4,025 a76 3,149 17,951
S0 1 2rarz009) 77 =23 _sa 15.670 “es ss a7 17,969

TOTAL —30.A0; 3587 =, 5570, —33.380 5,507 7775 5
Comments:

All balances exclude FAS adjustments and Debt held in Inventory.
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ash Capita > Reporting Perio

e - - -

|LTD - Gross-up for Self-funding Trades - - - 87 &7 - - - - - @) )|
JDravm SMEC Facility 861 861 B - - - - @ @)
JDrvm Chase Comitted Facility 3 E B - - - - m )
jcoo - 208 - o - 3,590 3797 - 22 - @) - 112y (1)
joc sBs - - - - - 188 188 - - - - - (49) (49)|
|LEVERAGED FINANCE - - - - - 4s6 456 - - - - &3] &3]
MUNICIPALS - 21 - 200 - 666 887 - - - (28) - @) (28))|
JOTHER BANKING - - - - - 2,341 2,341 - - - - - 38) (38))|
[EQUITIES CORPORATE 15 1,478 - 702 - 1335 3,530 o 6 - 7 - (103) (26))|
[EVENT DRIVEN - - - n - 1 12 - @) - - - 0 @)
VOLATILITY ASIA 36 533 - 21 - 1,731 2,326 @ (81} - ay - 20 69)]
Unallocated LB Box N S 96 oy oy
JALTERNATIVES - - - 1 - 6 7 - - - @) - @) @)
4SSET MANAGEMENT PRINCIPAL INV - - 301 132 - 2244 2677 - - © @) - 1 @)
|ASSET MGMT ADMINIS TRATION - - - o - o o - - - o - @) @)
[NEUBERGER BERMAN PRIV ASST MGT - - - o - 2 2 - - - @) - 0 @)
| TotalIMD - o 301 223 - 7,992 8516 - (U] © @ - 3 4
[DIRECT PRINCIPAL INVESTMENTS. - - - 475 - 830 1,305 - - - o - (@3) (23|
[GLOB AL PRINCIPAL STRATEGIES - - - - - 1,507 1,507 - (€] - @) - 13y 15|
Unallocated LB Box - - .- e e o LD e
lon Trading Assets (note 1) 37% 174 1,646 555 - 9,720 12,471 @ (86) - 95 - 72) (65)]
|Grosms-up for Self: funding Trades. - - - - - 87 &7 - - - - - @ )|
o il Uses i50 15968 a3 13,158 I61 i30T 13908 caz) sy &) a3 51 Z575) st
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LBSF

29-Jul 30-Jul

July June
monthly  monthly

Collateral margin receipt (128) 121
Swap activity () 46
RegT / Exchange margin (178) 152
LBIE BTB 0 (5,265)
Other 0 0

2315)

(1238)  (240)
175 (160)
(5,658  (43)

(183)

(308)  (4946)

6415 (2944
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Exchange Margins

Legal Entity Total on Deposit Total on Deposit Total on Depaosit Total on Deposit
i million J-lue +dug Al A Q2 o Dale
LBI Customer 3,734 3.847 (113) (1,778)
Firm 3,236 2,941 295 127
MBSCC 1,058 1,100 42) 191
NSCC 116 178 ©63) 116
LBIGTY 90 90 0 4
Total LBI 8,233 8,156 78 (1,345)
0 0 0 0
LBIE Customer 415 340 75 %9
Firm 3,434 3,282 152 533
Total LBIE 3,849 3,622 227 433
0 0 0 0
LBJ Customer 150 151 D (136)
Firm 2 3 4 Q)
Total LBJ 152 154 2 (142)
0 0 0 0
LB Mauritius Customer 0 0 0 0
Firm 136 218 8D 42)
Total LB Mauritius 136 218 (81 42)
0 0 0 0
LBSPL Customer 12 13 (D 12
Firm 35 35 0 11
Total LBSPL 47 48 0) 23
0 0 0 0
LBPL Customer 78 85 ©) @23
Firm 139 133 6 56
Total LBPL 217 218 ©) 33

Customer

Firm
Total L chman
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Global Margin Exposure

Global Margin Exposure MIS

Global Margin Exposures, Margin Calls and Movements
August 5, 2008

NYSE Portfolio Margin Prime Broker Derivatives Futures Fl-Financing | Cross-Netting GLG PCS Opts Fwds | NB | PB Arrange Total
Calls For Agreed = 46,683,05 279,564,74 61, 26 54,740,201 98,858 948 75,0 29,031,797 | = 83,910,998
Awaiting Response - 56,894 580.018,02 68, 742 ,431,256 302,128,802 2,315,38 5495954 | - 286,6
Disputed = 2:376,06 54,486,952 223,655 6,847,099 - 44,933,772
Past Due - 7,289,25 568,883,00 231,09 45,503:740 223,655 62,87 6,700,709 |:: - 732,194,322
Calls Against Agreed - 403,803,213), 09,628 7,058,885 - - (45 726
Disputed - 754 878, 25)| 21,326,239 7.611,06 - (784,915 394
Total Isi- For (Receip - 8,439,945 041.958,82 | 530,322,003 225,658,409 400,987,75 223,655 3,490,38! 33,374,850| - 3 ,455.872
Total Is - Against = 58,681, 37)| - 53,835,867 24,669,945 ,100,000)):: - 38,287,119
Total Calls - For + Agaif et eimel - 8,439,045 883277, | 530,322,003 71,822.542 76,317,805 023,655 3,490,38 32274850 | - 2.077,168.7
No. Calls Today - For Agreed - 26 53 53 22 6 - 24 471 - 2.
Awaiting Response - 7 77 664 8 9 - 5 13] - 783
Disputed - - 186 - 16 - 10 - 26| - 238
Past Due - 14 75 7 7 - 10 2 12] - 27
No. Calls Today - Against Agreed - - 67 - 12 4 - - - - 3
Disputed - - 67 - 4 1 - - 1 - 73
0. of Calls Today - Total (For + Agains - 47 52 724 9 20 20 9| - 535
0. Calls MTD < Total (For # Agains - : - - - ¥

LEHMAN BROTHERS
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Disputed Margin Call

Margin Call data as of: 8/05/2008

Disputed Margin Call Summary

Category m Disputed Net Amount

1 - Pricing Disputes 15.00 906,602,811.58
2 - Trade mismatches 9 $ 263,513,533.00
3 - Disputed Upfront amt 0 $ -
4 - Disputed Incoming Calls 41 $ 196,707,202.48
5 - Legal Issues 1 $ 10,193,808.00
6 - Tech Issue 0 $ -
7 - Awaiting Receipt 1 $ 13,948,443.00
8 - Rec to be completed 34 $ 139,222,000.00
9 - Agreed / Cleared 0 $ -
LEHMAN BROTHERS 11
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Debt Buybacks

& Debt Buybacks as of August 4™ 2008 (in millions)

Date Dec-07 Jan-08 Feb-08 Mar-08 Apr-08 May-08 Jun-08 Jul-08 YTD
Structured (237) (502) (387) (187) (1,286) (543) (1,477) (452) (5,071)
Plain Vanilla (168) (194) (550) (159) (44) (338) (1,681) (1,528) (4,662)
Extendible 27 5) (57) (343) 47) (54) (186) - (719)
Debt Buy Backs Total (431) (701) (994) (689) (1,378) (935) (3,344) (1,981) (10,452)
Date 7/28/2008 7/29/2008 7/30/2008 7/31/2008 8/1/2008 8/2/2008  8/3/2008  8/4/2008 8-day
Structured (19) 2 3) (10) - - - 4) 37)
Plain Vanilla ) ) (26) ) - (26)
Extendible - - - - - -
Debt Buy Backs Total (19) (2) (29) (10) - - - (4) (64)
Note: debt buy backs are based on settlement date;
Bankhaus notes are excluded
& Debt held in inventory as of June 30, 2008 (in millions)
Entity Total
BV (137)
LBBAG 0

LBHI (45)

Current Portion Total (182)
BV (514)

LBHI (785)
|_ong Term Debt Total (1,299)
Grand Total (1,481)
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Bankhaus Pipeline

Bankhaus Loan Pipeline Report

August, 2008

($millions)

Loan 1ype Deal Commitment Funded
Asia HG Taiwan High Speed Rail 250 250
EUHG Modema Invik 68 68
USRE Moonlight Basin 80 80
USHG Capmark 15 15
USHY CDW 100 100
USHY SF Riopelle 250 250
USHY SF Guggenheim 184 184
EU HG TAQA (National Energy UAE) 50 50
July Pipeline 997 97
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Global Secured Funding Trades At Risk

Principal in $Bn's

Region Collateral Allocated Total Fed - Repo At High Med |High & Med . Net at
i Repo | BA0khaus | ECB | p o o | Term=IM| = ooy Risk | Risk Total Overfunding 1" p.
Asia E1 - Major Index Equities 0.2 - - - - 02 0.0 0.1 02 0.2) 0.2
E2 & E3 - Non-Major Index Equities 1.3 - - - - 1.3 02 0.2 04 0.2 0.2
EMG 0.0 - - - - 0.0 0.0 0.0 0.0 (0.0) 0.0
Asia Total 1.5 - - - - 1.5 0.3 0.3 0.6 0.0 0.4
Europe Asset Backs - Investment Grade 16.9 33 12.9 - 0.0 0.8 0.7 0.1 0.7 1.0 -
Asset Backs - Non-Investment Grade 0.1 0.0 - - 0.0 0.0 0.0 - 0.0 0.1 0.0
C1 - Investment Grade Convertibles 0.5 0.0 - - 0.3 0.2 0.0 0.0 0.1 0.0) -
C2 - Non-Investment Grade Convertibles 1.2 0.0 - - 0.2 0.9 0.2 0.2 04 0.2) -
Corporates - [nvestment Grade 7.0 0.0 - - 0.9 6.1 13 1.9 33 0.6) -
Corporates - Non-Investment Grade 22 0.3 - - 0.3 1.5 0.1 0.6 0.7 7.1 -
E1 - Major Index Equities 5.7 0.6 - - 2.6 2.5 0.0 - 0.0 2.4 -
E2 & E3 - Non-Major Index Equities 8.1 1.5 - - 2.5 4.1 04 - 04 0.3 -
EMG 5.2 1.2 - - 0.8 32 0.5 0.9 14 2.1 -
Money Markets 0.1 0.0 - - 0.0 0.1 - 0.1 0.1 0.0) 0.1
Private Labels - High Yield 0.0 0.0 - - - - - - - 0.0) -
Private Labels - Iivestment Grade 0.0 - - - - 0.0 0.0 0.0 0.0 (0.0) -
Furope Total 47.0 7.0 12.9 - 7.8 19.5 33 3.8 7.0 2.9 0.1
U.S. Asset Backs - Investment Grade 3.7 - - 0.9 0.6 22 0.5 0.8 1.3 3.1 -
Asset Backs - Non-Investment Grade 1.5 - - - 0.7 0.8 0.0 0.0 0.0 1.3 -
C1 - Investment Grade Convertibles 04 - - - - 04 - - - 0.4) -
C2 - Non-Investment Grade Convertibles 0.6 - - - - 0.6 0.1 - 0.1 0.5) -
Corporates - [nvestment Grade 7.7 - - - 0.2 74 2.7 2.0 4.6 2.1 3.6
Corporates - Non-Investment Grade 3.9 - - - 0.0 3.9 04 24 2.8 59 -
E1 - Major Index Equities 4.2 - - - 1.6 2.6 - 1.5 1.5 3.3) -
E2 & E3 - Non-Major Index Equities 4.8 - - - 22 2.6 1.2 0.7 2.0 10.0 -
Money Markets 8.8 1.0 - - - 7.8 0.1 54 5.5 0.8 4.7
Muni 2.8 - - - - 2.8 - 1.7 1.7 1.4 0.3
Private Labels - High Yield 1.7 - - 0.0 13 0.5 02 0.2 04 (1.2) 04
Private Labels - Investment Grade 7.1 - - 2.6 0.1 4.3 04 2.7 31 11.0 -
Wholeloan Residential 0.5 - - - 0.5 0.1 - - - (0.2) -
U.S. Total 47.7 1.0 - 3.5 7.2 36.0 5.7 17.5 23.2 25.9 9.0
Grand Total 96.2 8.0 12.9 3.5 15.0 56.9 9.2 21.6 30.8 28.8 9.5

1. The above is based on global cash repo trades and Government Upgrade Collateral Swaps (CPT Trades) as of August 4th, 2008, excluding products traded special, Governments, Treasuries,
Government/MBS Agencies, Sovereigns, and Commercial Wholeloans.
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Global Secured Funding Trades At Risk Trend

Global Secured Funding Trades At Risk
May 30th - August 4th

Principal in 3Bn's 5/30/2008 6/30/2008 7/25/2008 7/28/2008 7/29/2008 7/30/2008 7/31/2008 8/1/2008 8/4/2008
Region Collateral Allocated High & Med || High & Med || High & Med || High & Med || High & Med || High & Med || High & Med || High & Med || High & Med
Total Total Total Total Total Total Total Total Total
Asia E1l - Major Index Equities 0.2 0.3 0.1 0.2 0.2 0.1 0.1 0.1 0.2
E2 & E3 - Non-Major Index Equities 0.5 0.4 0.4 0.4 0.4 0.4 0.4 0.4 0.4
EMG 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0
Asia Total 0.8 0.8 0.6 0.6 0.6 0.6 0.6 0.6 0.6
Europe Asset Backs - Investment Grade 0.7 0.2 1.1 0.9 0.9 0.9 0.9 0.8 0.7
Asset Backs - Non-Investment Grade 0.0 - 0.0 0.0 0.0 0.0 0.0 0.0 0.0
C1 - Investment Grade Convertibles 0.4 0.1 0.1 0.0 0.0 0.1 0.1 0.1 0.1
C2 - Non-Investment Grade Convertibles 0.2 0.3 0.4 0.4 0.3 0.3 0.3 0.3 0.4
Corporates - Investment Grade 1.3 1.8 3.4 3.7 3.6 35 3.2 3.4 33
Corporates - Non-Investment Grade 1.0 0.9 0.6 0.6 0.6 0.6 0.5 0.5 0.7
E1 - Major Index Equities 0.3 0.3 0.0 0.0 0.0 0.1 0.1 0.1 0.0
E2 & E3 - Non-Major Index Equities 0.2 0.3 0.3 0.3 0.2 0.1 0.1 0.1 0.4
EMG 3.0 2.6 1.3 1.2 1.2 1.1 13 1.4 1.4
Money Markets 0.0 0.2 0.0 0.0 0.0 0.0 0.1 0.1 0.1
Private Labels - High Yield - - - - - - - - -
Private Labels - Investment Grade 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0
Europe Total 7.2 6.8 7.1 7.2 6.9 6.6 6.5 6.7 7.0
U.S. Asset Backs - Investment Grade 3.0 2.9 1.5 1.5 1.4 1.5 2.0 1.4 1.3
Asset Backs - Non-Investment Grade 1.0 0.1 0.0 0.0 0.0 0.0 0.0 0.0 0.0
C1 - Investment Grade Convertibles 0.0 0.0 - - - 0.0 0.0 - -
C2 - Non-Investment Grade Convertibles 0.8 0.3 0.2 0.3 0.2 0.1 0.1 0.1 0.1
Corporates - Investment Grade 35 4.1 4.9 4.0 4.5 3.9 5.0 4.6 4.6
Corporates - Non-Investment Grade 2.2 2.7 2.5 2.6 2.6 2.4 1.8 2.6 2.8
E1 - Major Index Equities 1.9 1.1 1.5 1.5 1.5 1.5 1.1 2.0 1.5
E2 & E3 - Non-Major Index Equities 3.6 1.8 1.9 2.0 1.9 1.8 2.4 1.9 2.0
Money Markets 6.5 8.3 4.6 5.3 4.5 4.6 5.0 5.0 5.5
Muni 2.1 3.1 1.9 1.7 1.7 2.4 1.9 2.1 1.7
Private Labels - High Yield 1.8 1.6 0.5 0.5 0.5 0.5 0.5 0.5 0.4
Private Labels - Investment Grade 3.9 3.2 2.6 2.6 2.6 2.4 2.3 22 3.1
Wholeloan Residential 0.5 0.0 - - - - - - -
U.S. Total 30.9 29.2 22.1 22.0 21.4 21.3 22.0 22.5 23.2
Grand Total 38.9 36.7 29.8 29.8 28.9 28.5 29.1 29.8 30.8
LEHMAN BROTHERS 15

FOIA CONFIDENTIAL TREATMENT REQUESTED BY
LEHMAN BROTHERS HOLDINGS INC.

LBEX-DOCID 1058945




Global Secured Funding by Shell

Global Shell Booked Summary
Excludes Governments & Agencies
as of August 4th, 2008

Principal in $Bn's
Region Shell Booked Summary 4-Aug 1-Aug | Variance Comments
Asia Equities 1.5 1.5 0.0
Asia Total 1.5 1.5 0.0
Europe Asset Backs - Investment Grade 18.0 18.0 (0.0)
C1 - Investment Grade Convertibles 0.5 0.5 0.0)
C2 - Non-Investment Grade Convertibles 1.0 1.0 0.1)
Corporates - Investment Grade 6.3 6.1 0.2
Corporates - Non-Investment Grade 6.2 6.2 (0.0)
EMG 32 32 0.0
Equities 11.7 11.6 0.1
Money Markets 0.1 0.1 0.0
Europe Total 46.8 46.7 0.1
U.S. Asset Backs - Investment Grade 6.8 7.4 (0.6)] $0.7 bn loss in funding from BONY
Asset Backs - Non-Investment Grade 2.8 2.8 0.0)
C2 - Non-Investment Grade Convertibles 0.1 0.1 0.0)
Corporates - Investment Grade 5.6 5.6 0.0
Corporates - Non-Investment Grade 9.8 10.8 (1.0)| $1.0 bn loss in funding from Fildelity
Equities 10.0 10.0 0.0
Money Markets 9.6 9.6 -
Muni 43 38 0.5 | $0.5 bn gain in funding from Fortis
Private Labels - High Yield 0.5 0.6 0.1)
Private Labels - Investment Grade 18.0 17.9 0.2
Wholeloan Residential 0.3 0.3 0.0
U.S. Total 67.8 68.8 (1.0
Grand Total 116.1 116.9 (0.8)
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LBIE Prime Broker - Hot Cash and Dry Powder

PRIME BROKER HOT CASH

Hot Cash by Client - 4th Aug Hot Cash by Client - 1st Aug Hot Cash by Client - 31st July

Client USD mm's Client USD mm's Client USD mm's
GALLEON 109,866,311 KING STREET 95,640,472 DUQUESNE 65,592,132
KING STREET 83,542,183 GALLEON 92,171,372 SANSAR CAPITAL 60,166,108
SANSAR CAPITAL 64,308,229 SANSAR CAPITAL 61,906,214 FIDAC 56,461,965
FIDAC 58,919,670 FIDAC 57,553,870 EMPYREAN CAPITAL FUND 55,412,013
EMPYREAN CAPITAL FUND 55,761,005 EMPYREAN CAPITAL FUND 55,768,852 KING STREET 53,618,254
TYKHE - STAT ARB 52,060,810 TYKHE - STAT ARB 46,141,884 GALLEON 51,766,446
BLUECREST 41,505,856 EAGLE LAKE 39,922,956 TYKHE - STAT ARB 50,163,745
EAGLE LAKE 39,922,415 SENTURION ASSET 34,124,660 EAGLE LAKE 39,851,059
MARBLE BAR 38,984,929 SAILFISH 34,034,295 SAILFISH 33,893,795
SAILFISH 33,785,395 CLAREN ROAD 32,945,671 MARBLE BAR 33,235,739
CLAREN ROAD 32,971,799 MARBLE BAR 32,608,926 CLAREN ROAD 32,855,212
CQs 24,144,916 CAXTON INTERNATIONAL 30,771,090 CQs 27,165,853
CENTAURUS 23,827,481 CQs 24,014,679 SENTURION ASSET 25,858,014
CYRUS 21,994,648 EIGER 21,505,726 EIGER 21,802,402
EIGER 21,747,044 CENTAURUS 21,167,520 CYRUS 20,220,252
Total Top 15 703,342,690 Total Top 15 680,278,186 Total Top 15 628,062,988
Other 334,569,684 Other 353,051,775 Other 322,724,117
Total 1,037,912,375 Total 1,033,329,960 Total 950,787,104

*please note that as of 25/06 treasury will be incorporating the LBI Omnibus Reg T margin balance into our Prime Broker Generation/Usage. This is margin that
LBIE pays to LBI to cover the Reg T requirement for US PB clients that conduct their PB business out of Europe. This was previously apart of LBIE's overall
sources/uses and now has been reclassified to be incorporated under the PB Model*

PB Liquidity Model

04-Aug = Cash Generation of $2,424m
(Generation of $5,823m less $1,800m in Chase
and BONY less $1,600m Omnibus Reg T
margin)

01-Aug = Cash Generation of $1,432m
(Generation of $5,486m less $2,441m in Chase
and BONY less $1,614m Omnibus Reg T
margin)

31-Jul = Cash Generation of $2,322m
(Generation of $6,045m less $2,117m in Chase
and BONY less $1,607m Omnibus Reg T
margin)

30-Jul = Cash Generation of $1,835m
(Generation of $5,946m less $2,497m in Chase
and BONY less $1,614m Omnibus Reg T
margin)

29-Jul = Cash Generation of $1,834m
(Generation of $5,987m less $2,542m in Chase
and BONY less $1,610m Omnibus Reg T
margin)

DRY POWDER

PB Drv Powder Summary as at 05/08

Sum of US Value (Smm's) Governments Equities Convertibles Corporates High Grade | Low Grade
CountryGroup Gl E1 E2 E3 Cl 2 K1 K2] Grand Total

UsS 269 441 21 7 84 26 126 975 743 232
Main Countries 35 247 297 198 105 21 92 996 566 430
2nd tier Countries 9 15 14 0 3 61 102 0 102
Emerging Countries 0 107 2 2 8 5 124 0 124
Grand Total 35 525 754 341 9 195 56 284 2,198 1,309 889
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Prime Broker Funding

04/08/2008 01/08/2008 DOD Change
Uses Uses

Net Margin(T2DR) 26,299 Net Margin(T2DR) 26,820 521

(+) Gross up (sweep for CC,PPC) 22,709 (+) Gross up (sweep for CC,PPC) 22,989 281

Gross Margin |_40.008 |  Gross Margin | #0810 ] | 802 |
Short Financing (SMV) 38,032 Short Financing (SMV) 38,505 473

(plus) Haircut 1.370 (plus) Haircut 1.378 8

Net Short Financing 39402 ]  Net Short Financing | 39883 ] | 481 |
Segregated Cash 116 Segregated Cash I 92 | | (24) |
Total Uses [ 88,526 Total Uses [ 89,785 l 1,259 |

Sources Sources

Lifts 40,164 Lifts 40,684 (520)

(less) Chase/Bony Box 1,800 (less) Chase/Bony Box 2,441 641

(less) Haircut 1,477 (less) Haircut 1,487 10

Net Lifts [ 36,887 |  NetLifts | 36,736 1 | 131 |
Net Short Sale Proceeds(T3 CR) 15,323 Net Short Sale Proceeds(T3 CR) 15,516 (193)

(+) Gross up (sweep for CC,PPC) 22,709 (+) Gross up (sweep for CC,PPC) 22,989 (281)
Gross Short Sale proceeds | 38.032 | Gross Short Sale proceeds | 38505 ] | (473) |
Hot Cash 1,038 Hot Cash 1,033 5
Segregated Cash 116 Segregated Cash 92 24

Cash collateral 16,476 Cash collateral 16,444 33

Total Cash Balance(T2CR) | 17,630 | Total Cash Balance(T2CR) | 17,569 | | 61 |
Total Sources [ 92.550 Total Sources [ 92.830 | (280) |
PB Generation 4,024 PB Generation 3,045 978

LBl Omnibus Margin balance 1.6 LBl Omnibus Margin balance 1,614 (14)

Total PB Generatior 2.42 Total PB Generatior 1,432 992

less) Hot cash 1,03 less) Hot cash 1,033 5

Total generation excluding Hot Cash 1,38 Total generation excluding Hot Cash < | 987 |
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LBI & LBIE Payables

16-Jul  17-Jul  18-Jul  21-Jul 22-Jul 24-Jul 25Jul 28 Jul 29-Jul  30-Jul 31 Jul
Pavables
LBI 3,279 2,667 5,193 5,785 6,778 6,988 4471 6,081 5,934 4438 3,200 2,137 2,341 4212
LBIE 4920 5,189 4,548 7,201 9,031 7,506 8.336 4905 6,313 5312 8,072 11,365 5,426 5,797

Trapped Cash

LBI 3 15 6 42 - - - - - - 4 13 8 9
LBIE 5 3 7 3 8 3 16 10 2 6 3 19 4 12
Treasury Investment

LBI 3,282 2,682 5,199 5,827 6,778 6,988 4471 6,081 5,934 4,438 3,204 2,150 2.349 4,221
LBIE 4926 5,193 4,555 7,203 9,039 7,509 8.352 4915 6,315 5,318 8,075 11,384 5,430 5,809
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LBBAG Snapshot

Liquidity Position ECB Volume

TOTAL without ECB

ECB tender

12,725 Short Term Debt
Overnight liquidity invested - 1 week - - GDPF covered Deposits 4,716 3,773 +30.8
Seg cash capacity 450 3 months 6,050 9,354 Segregated Deposits 962 962 +0.0
ECB capacity 754 6 months 2,181 3,371 non GDPF covered Deposits 806 0 +10.8
ECB capacity 488 754 Long Term Debt 5,377 5,352 +37.3
SCHULDSCHEINE 5,129 5,103 +37.3
Minimum Reserve Liquidity Investments EMTNs 249 249 +37.3
ECB repo 12,725 0
Total Investmments Cash Collateral 1,922 1,922
Internal Rev Repos Cash Capital Facility 0 2,500
Cash at Banks Capital 1,755 1,755
Money Funds EQUITY (Tier 1) 1,163 1,163
still to cover 573 SUB DEBT (Tier 2) 592 592
FIXED COST OF FUNDING +16.1
Deposits raised Schuldscheine raised GDPF Licence +1.9
Re- Investments (Negative Carry) +4.7
1m lw SWAP +9.5
Market Data
EUR/USD 1.546
Bankhaus Variable Rate EUR 4.807
Bankhaus Variable Rate USD 2.834
Rolloffs (maturity profile) ECB Rolloffs (maturity profile)
1,800 - 5,000 4
1,598
1,600 4,329
4 3,835
1,400 - 4,000
1,200 |
3,000 4
1,000 - 2,706
800 1 2,000 1,855
600 1
400 7 1,000 -
200 4
0 0 0
0 0+ . . . . .
Aug Sep Oct Nov Dec Jan Feb Mar Apr May Jun Jul Aug Sep Oct Nov Dec Jan Feb
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LBBAG Liquidity Projection

Liquidity Projection

5Aug 6 Aug T Aug 8 Aug 31 Aug 30 Sep 31 0c¢ct 30-Nov 31 Dec 31 .Jan
Beginning Liquidity Position 1,347 1,309 1,299 1,299 1,035 658 946 473 844
Unsecured Funding
STD 95 (52) 28 (1,027 (521) (656) 479) (393) (203) (3.454)
GDPF Deposits (71) (52) (28) (973) (492) (640) 479) (330) (109) (3.174)
Non-GDPF Deposits (24) - - (54) (29) (16) - (63) 94) (280)
LTD - - - - - - - - - -
SSD - - - - - - - - - -
Maximum Unsecured Funding Loss 95 (52) 28 (1,027 (521) (656) 479) (393) (203) (3.454)
Secured Funding
Repo - - - - - - - - - -
ECB Repo - - - - - 500 - 500 1,000
Maximum Secured Funding Loss - - - - - 500 - 500 - 1,000
Asset
Transfer in - - (100) as) (250) (68) 377 - - (810)
Capmark - - - (15) - - - - - (15)
CDW - - (100) - - - - - - (100)
Taiwan High Speed Rail - - - - (250) - - - - (250)
Converteam - - - - - - - - -
Moderna Invik - - - - - (68) - - - (68)
Seller Finance (4 positions) - - - - - - 377) - - 377)
Transfer Out - - - - - - - - - -
tha - - - - - - - - - -
tha - - - - - - - - - -
Net Loan Transfer - - (100) (15) (250) (68) 377) - - (810)
Worst Potential Liquidity Postion 1,252 1,257 1,171 257 264 434 90 580 641
Assumed Roll of ECB - - - - - - - - - -
Liquidty Position Assuming ECB Roll 1,252 1,257 1,171 257 264 434 90 580 641
Roll-80% of GDPF protect Deposits 57 42 22 778 394 512 383 264 87 2,539
Liqudity Position Assuming ECB Roll & 80% roll of GDPF protected 1,347 1,309 1,299 1,193 1,035 658 946 473 844 728
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LBBAG Reverse Repo Details

Bankhaus B/S Report 29,264

in USDmm

8/5/2008

Cash Capital Assets 2,898
7th Avenue Swap Receivables with LCPI 190
Non-ECB-eligible MBS Eurosail non-ECB eligible 333
R3 CLO 350
Freedom ABS (CLO) 0
Pine ABS (CLO) 0
Sasco ABS (CLO) 0
Racer ABS (CLO) 1,000
High Yield (Set 2) CCC and worse 1,025

Non-Cash Capital Assets

Bonds all with LBIE @ EUROCLEAR 2,087
High Grade (Set 0) BBB and better 1,237
High Yield (Set 1) BBB-CCC 850
High Yield (Set 3) B+ and better 0

Equity all with LBIE @ JPM CHASE 2,706
O/N (Overnight) Non Major Index (<$5) 0
T/N (Tom/Next) Non major listed 773
6m Term OECD-A non Major Index 1,933

Other 180
Quantum (Camulos) terminates 10/1/08 180

TOTAL Outright Repo 7,871
Back to Back 14,669
ECB STORM / LBRE 11,627

A&L 1,546
LBIE - STORM Roundtrip 1,296
TOTAL Reverse Repo 22.541
TOILAL lLoans 6,723
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