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Lehman Brothers
Net Inventory Long
Regional Breakout
August 25, 2008
USD millions
EUROPE NET INVENTORY LONG
Mortgages & Asset- Commercial Paper
backed Securities Corporate Debt & & Other Money Derivatives &
(includes REHS & Government & Other (Physical Market Other Contractual Blank Adjustments|
REHU) Agencies commodities)  Corporate Equities Instruments Agreements (refer to comment)| Net Inventory Long
iGlobal Rates 99 10,474 1,901 1,402 0 6,961 0 20,837
iHigh Grade Credit 0 79 214 0 54 291 0 638
CcDO 708 2 1,161 0 0 1,196 0 3,067
Securitized Products 8,830 0 1,521 119 0 537 0 11,006
Real Estate 12,461 0 1,969 74 0 8 0 14,513
High Yield 3 13 1,011 377 0 18 0 1,421
|Municipals 0 0 0 0 0 0 0 0
Commodities 0 0 49 0 0 360 0 409
Foreign Exchange 0 99 28 0 0 633 9 769
iFID Corporate 0 0 0 5 0 0 0 5
iFID Corp Loans 0 0 889 0 0 0 0 889
IBD Loans 0 0 1,192 0 0 45 0 1,237
Total FID Core: 22,100 10,666 9,936 1,977 54 10,049 9 54,791
Total FID Prime Services: 0 54 55 12 0 0 0 121
[Total FID Europe 22,100 10,720 9,991 1,989 54 10,049 9 54,911
Execution Services 0 0 0 483 0 5 0 487
Convertible Products 0 0 186 4 0 0 0 191
Volatility 0 2 1,630 4,154 0 4,446 0 10,231
Equities Strategies 0 0 0 130 0 0 0 130
Firm Relationship Loans 0 0 263 0 0 0 0 263
Equity Corporate 0 0 11 9 0 0 0 20
Total Equities Core: 0 2 2,090 4,780 0 4,451 0 11,323
Total Equities Prime Services: 0 0 79 3,448 0 97 29 3,652
[Total Equities Europe 0 2 2,169 8,228 0 4,548 29 14,976
Global Principal Strategies 0 0 140 0 0 0 0 140
Global Trading Strategies 0 0 134 116 0 0 0 249
Global Opportunities Group 0 0 0 0 0 0 0 0
Direct Principal Investments 0 0 0 0 0 0 0 0
Total Principal Investing [ 0 274 116 [ [ 0 389
Asset Management 0 0 0 831 0 0 0 831
Private Equity 264 0 198 1,092 0 0 0 1,555
Total IMD 264 0 198 1,923 0 0 0 2,386 |
Investment Banking Division 0 0 57 59 0 0 0 116
Treasury 0 0 0 1 0 0 0 1
Corporate Other Assets / Investments 0 0 0 0 0 0 0 0
Total Non-Core 0 0 57 60 0 0 0 117
[Total All Other Europe 264 0 529 2,098 0 0 0 2,892
|Grand Totals Europe 22,365 10,721 12,689 12,315 54 14,597 38 72,779
Liquid Markets Financing 0 ?ﬁ i E E E E ?ﬁ
Credit Financing 0 0 54 0 0 0 0 54
Clearing and Execution 0 0 0 0 0 0 0 0
FID Structured Transactions 0 0 0 12 0 0 0 12
FID Futures 0 0 0 0 0 0 0 0
Total FID Prime Services: 0 54 55 12 0 0 0 121
Equity Financing 0 0 52 1,693 0 54 29 1,828
Equity Synthetic 0 0 26 1,743 0 43 0 1,812
Clearing and Execution 0 0 0 0 0 0 0 0
Structured Transactions 0 0 0 12 0 0 0 12
Equity Futures 0 0 0 0 0 0 0 0
Total Equities Prime Services: 0 0 79 3,448 0 97 29 3,652
|Total Prime Services Europe 0 54 133 3,460 0 97 29 3,773
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