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Stocks by Slippage

FOIA CONFIDENTIAL TREATMENT REQUESTED BY
LEHMAN BROTHERS HOLDINGS INC.

Sum of Slippage $MV

ISIN Security name Total
AUO00000FMG4 FORTESCUE METALS GROUP LTD 159,138,833
GB00OB09LSH6E8 INMARSAT ORD EUR 98,622,432
CA73755L1076 POTASH CORP OF SASKATCHEWAN 64,837,550
GB0005405286 HSBC HLDG $0.50 51,255,155
GB0006776081 PEARSON ORD 25P 49,372,468
US0015471081 AK STEEL HOLDING CORP 47,941,006
US2223721042 COUNTRYWIDE FINANCIAL CORP 46,356,423
GB0008754136 TATE & LYLE ORD25P 46,010,901
GB00B2BODG97 REED ELS 14 51/116 45,521,827
AU000000MMXS5 MURCHISON METALS LTD 40,388,427
US4470111075 HUNTSMAN CORP 32,580,195
GB0003294591 FKI ORD 10P 25,510,566
US60467R1005 MIRANT CORP 25,070,789
GB00BOLMC530 ACCSYS TCH EURO0.01 23,687,204
GB0004082847 STANDARD CHARTERED PLC 23,099,069
US893830AV15 TRANSOCEAN INC 1.5% 12/15/37 CV B 18,937,355
AT0000743059 OMV AG 18,741,427
GB00B2R9HC45 IMPERL TOB NIL PD 18,271,498
US6370711011 NATIONAL OILWELL VARCO INC 17,628,573
GB00BOKQX869 DO NOT USE SHIRE LTD 17,583,072
IMO0B28Y2V20 DQ ENT ORD 0.1P 17,527,224
GB0001641991 EASYJET ORD 25P 16,853,700
DK0060102614 NOVO NORDISK A/S-B 16,334,618
GB0002162385 AVIVA ORD 25P 15,656,736
US1567081096 CEPHALON INC 15,278,657
US4364401012 HOLOGIC INC 14,781,501
US601073AD10 MILLIPORE CORP 3.75% 06/01/26 CV 14,651,756
US50540RAG74 LABORATORY CORP OF AMERICA HOLDINGS 0% 09/11/3 14,498,993
GB00B02L3W35 BERKELEY GRP UNIT 12,997,943
US2945491007 EQUITABLE RESOURCES INC 11,400,189
GB00OB1FP6H53 MITCH ORD 8 13/24P 10,235,856
IE0001827041 CRH ORD EUR 0.32 9,760,105
US9830241009 WYETH 9,475,720
IEOOB1GKF381 RYANAIR HOLDINGS PLC 9,414,754
US9285551015 VIVO PARTICIPACOES SA-ADR 9,280,769
GB0033551168 CLIMATE EXCHANGE PLC 9,069,624
US5762061068 MASSEY ENERGY CO 8,914,408
JEOOB1RJLF86 31 INFRASTRUC GBP1 8,733,524
GB00B033F229 CENTRICA PLC 7,779,017
GB00BOOHD783 IMPERIAL ORD 2.5P 7,122,304
US6700061053 NOVELL INC 6,898,555
US7127041058 PEOPLES UNITED FINANCIAL 6,864,804
GB0031192486 LONMIN PLC 6,852,256
BMG169621056 BUNGE LTD 6,423,409
US4226801086 HECKMANN CORP 6,312,563
BMG200452024 CENTRAL EUROPEAN MEDIA ENT-A 6,018,184
NLO006034001 ASML HOLDING NV 5,462,206
BMG0692U1099 AXIS CAPITAL HOLDINGS LTD 5,331,076
GB00B04QKWS59 BRITISH ENERGY GROUP PLC 5,327,375
US98417P1057 XINYUAN REAL ESTATE CO L-ADR 5,237,624
GB0000961622 BALF BEAT ORD 50P 4,931,072
GB0008435405 DIMENSION ORD1CENT 4,880,427
US61945A1079 MOSAIC CO/THE 4,656,469
US25468Y1073 DISCOVERY HOLDING CO-A 4,258,475
US1941621039 COLGATE-PALMOLIVE CO 4,226,430
GB00B19DVX61 INVENSYS ORD 10P 4,068,089
US62913F2011 NIl HOLDINGS INC 3,366,517
US45245W/1099 IMCLONE SYSTEMS 3,342,925
GB0002374006 DIAGEO 28 101/108P 2,925,188
CH0012032048 ROCHE HOLDING AG-GENUSSCHEIN 2,784,985
GB0009039941 TRINITY MIRROR 10P 2,401,536
GB0033671222 REGUS GROUP ORD 5P 2,369,430
GBOOB1YFN979 SEGRO ORD 27 1/12P 2,343,351
GB0005227086 LOGICA ORD 10P 1,910,727
US0049302021 ACTIVISION INC 1,870,336
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GB0009457366 DAILY MAIL ANNVTG 1817,269
GB0009697037 BABCOCK INT ORDGOP 1,798,472
GB0007669376 ST JAMES PL ORD15P 1,772,052
CHO0024899483 UBS AG-REG 1,767,891
GB0002335270 CRODA INTL ORD 10P 1,686,019
GB0007099541 PRUDENTIAL PLC 1,654,407
US53071M3025 LIBERTY MEDIA CORP-CAP SER A 1,649,157
GBOOB2QMX606 AGA RANGE 46 7/8P 1,626,928
GB0031698896 WILL HILL ORD 10P 1528573
GBO0BOZSH635 LADBROKES 28 1/3P 1,426,941
IE0004614818 IND NEWS & MEDO.30 1297133
GB0008762301 TAYLOR WIMPEY 25P 1,020,443
AUOOOOXINAKS INTL FERRO MTLS DI 1,009,844
FRO000121881 HAVAS SA 991,829
GBOOBTCRLCA? MONDI ORD EURO0.20 936,175
GBOOBOTFLL16 GRT PORT ORD 12.5P 914,576
US23918K1088 DAVITA INC 887,729
GB0008025412 SIG PLC 886,316
GB0007995243 SHANKS GROUP 10P 836,112
GB00B18V8630 PENNON GRP 40.7P 777,000
GBOOBTHTFP68 SIGNET GRP US0.9C 768,950
US1270971039 CABOT OIL & GAS CORP 763,425
GBOOB1QHBP22 SPORTS DIR INT 10P 759,617
GB0003052338 EDINBURGH IT 25P 720,891
GB00B1Z4ST64 PROV FINANCIAL ORD 672,562
GB0000394469 SOCO INTL ORD 20P 642,928
GBOOBTRZDL64 CAIRN ENERGY PLC 622,582
GB00BO1QLV45 PREMIER FDS ORD 1P 587,436
GB0001478998 AGGREKO ORD 20P 584,816
GB0000595859 ARM HLDGS 0.05P 579,905
IE0003295239 FYFFES EURO 0.06 564,300
GBOOBTVNSX38 DRAX GRP 11 16/29P 539,568
GBOOB10QTX02 INCHCAPE ORD 25P 532,263
GB0001859296 BOVIS HOMES GRP50P 516,074
GB0004726096 SPIRENT COM 3 1/3P 477,353
GB0007291015 ST MODWEN PROP 10P 467,791
GBOOB1TQY924 UTD BUS MEDIA ORD 409,958
US2856611049 ELECTRONIC DATA SYSTEMS CORP 403,812
GB0006043169 WM MORRISON SUPERMARKETS 381,548
GB0030232317 MICHAEL PAGE ORD1P 340,341
GB0001528156 INTERSERVE ORD 10P 308,269
US8597372072 STERLITE INDUSTRIES INDI-ADR 253,485
GBO0B16L0BA1 NUFCOR URA USDO.01 227,612
GB00B0744359 FILTRONA ORD 25P 191,049
GB0003775441 NORTHGATE ORD 5P 172,202
GBO0BO79W581 MICRO FOCUS ORD10P 67,359
GB0009657569 AEGIS GROUP ORD 5P 56,736
GBOOBT132NW22 ASHMORE GROUP PLC. 24,653
GB0001952075 CHLORIDE ORD 25P 15517
(blank) (blank) 0
GB0002303468 /ARRIVA GRP ORD 5P 0
DE0005937007 MAN AG 0
US45337C1027 INCYTE CORP 0
GB0001862637 CHARTER 2P (REGD) 0
GB0030559776 FRIENDS PROVIDENT PLC 0
IE0000590798 DRAGON OIL PLC 0
US45104G1040 ICICI BANK LTD-SPON ADR 0
US3696041033 GENERAL ELECTRIC CO 0
US0567521085 BAIDU.COM - SPON ADR 0
GB0002395811 SCHRODERS PLC-NON VOTING 0
GBOOBIFH8J72 SEVERN TRENT PLC 0
GBOOBTYWA409 31 GROUP 73 19/22P 0
GB0002875804 BRITISH AMERICAN TOBACCO PLC 0
GBOOBIXZS820 ANGLO AMERICAN PLC 0
GBO0B28KQ186 MAN GROUP PLC 0
GB0003119392 EXPRO INTL GRP 10P 0
GIO00AOMV757 PARTYGAMING DI 0
GB0004579636 IMI PLC 0
GB0005758098 MEGGITT ORD 5P 0
GB0000608009 ATKINS (WS) PLC 0
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GB0009252882

GLAXOSMITHKLINE PLC

0
IEOOBO6H8J93 ANGLO IRISH BANK CORP 0
US1845021021 CLEAR CHANNEL COMMUNICATIONS 0
DE0007664005 VOLKSWAGEN AG 0
GB0001625572 CABLE&WIRE ORD 25P 0
SE0000108656 TELEFONAKTIEBOLAGET LM ERICSSON 0
GBOOB082RF11 RENTOKIL INITIAL PLC 0
SE0000667925 TELIASONERA AB 0
CH0011075394 ZURICH FINANCIAL SERVICE-REG 0
DE0006305006 DEUTZ AG 0
NL0000226223 STMICROELECTRONICS NV 0
XS0147484074 FORTFINLUX 6.207% PERP CV REGS FLT FORTFINLUX § 0
US3742761030 GETTY IMAGES INC 0
GB00B06GTJ32 RAMBLER ORDUSDO0.01 0
GB00B16GWD56 VODAFONE GROUP PLC 0
CH0012221716 ABB LTD-REG 0
GB00B0717F94 RENEWABLE EGY 10P 0
GB0002570330 TDG PLC ORD 1P 0
GB0OB2R3F116 RBS GRP NIL PD 0
GB0030913577 BT GROUP PLC 0
GB00B1CL5249 LAMPRELL ORD 5P 0
GB0000566504 BHP BILLITON PLC 0
GB0006462336 UNITED UTILITIES PLC 0
1T0003506190 ATLANTIA SPA 0
GB0007980591 BP PLC 0
1T0000064482 BANCA POPOLARE DI MILANO 0
GB0005331532 COMPASS GROUP PLC 0
GB0007188757 RIO TINTO 10P 0
JEOOB24DK975 ETFS SHRT CRDE OIL 0
IMOOB28QLQ61 LANDKOM INT ORDO.1 0
GB00B1L8B624 ENTERPRISE INNS PLC 0
GB0031411001 XSTRATAPLC 0
IE0005042456 ISHARES PLC-ISHARES FTSE 100 0
1T0003261697 AZIMUT HOLDING SPA 0
1T0003497176 TELECOM ITALIA-RNC 0
GB0006320161 INTERNATIONAL POWER PLC 0
US5404241086 LOEWS CORP 0
GG00B1YQ6Y64 THIRD PNT OFF EUR 0
CH0039913899 UBS AG RIGHTS 0
GB0004544929 IMPERIAL TOBACCO GROUP PLC 0
GB0001726081 CAPE PLC 0
GB0001742393 GCAP MEDIA 2.5P 0
GB0034265404 EUROPEAN NICKEL 1P 0
GB00B05M6465 NUMIS CORP ORD 5P 0
GB0OBOHWS366 QUEENS WLK INV NPV 0
IEOOB1RR8406 SMURFIT KAPPA EUR 0
US0094111095 AIRMEDIA GROUP INC-ADR 0
GBOOB1FP8915 BBA AVIATION PLC 0
FR0010209387 CAP GEMINI SA 1% 01/01/12 CV CAP 0
GB0OB1XN5J68 DE LARUEPLC 0
US5949181045 MICROSOFT CORP 0
GB0OB1VWM162 WELLSTREAM HOLDINGS PLC 0
BMG196F 11004 CATLIN GROUP DI 0
GB0000536739 ASHTEAD GRP 10P 0
GB0000811801 BARRAT DEVELOP 10P 0
US0153511094 ALEXION PHARMACEUTICALS INC 0
BE0933899800 FORTIS BANK 6.652% PERP CV CASH FLT FORTIS BANK 0
US590188Vv463 MERRILL LYNCH & CO INC 0% 03/13/32 CV * 0
GB0001500809 TULLOWOIL PLC 0
GB0002520509 ITE GROUP 1P 0
GB0003096442 ELECTROCOMPS 10P 0
GB0003450359 JPMORGAN INDIA ORD 0
GB00B1WQCS47 INTERCONTINENTAL HOTELS GROU 0
GB0004697420 JKX OIL & GAS 10P 0
GB0004915632 KIER GRP ORD 1P 0
GB0005296354 VWORKSPACE GRP 10P 0
GB0005576813 GALIFORM ORD 10P 0
GB0005622542 MILLENNIUM ORD30P 0

FOIA CONFIDENTIAL TREATMENT REQUESTED BY
LEHMAN BROTHERS HOLDINGS INC.

LBEX-DOCID 2078196



