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CONSOLIDATED 

Global Rates 
High Grade Credrt 
coo 
Securitized Products 
Real Estate 
High Yield 
Municipals 
Commodities 
Foreign Exchange 
Fl D Corporate 
Fl D Corp Loans 
IBD Loans 

Total RD Core: 
Total RD Prime Services: 

Total FID (Consolidated) 

Gross Balance Sheet Assets 

Lelmtan Brothers 
Global Consolidated Balance Sheet 

Global Consolidated Smnmary 
August 29, 2008 

FINAL 

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

Today Prior Variance Gross Over Today Prior Variance 'Net Over Net Repo 
29-Aug~9 28-Aug~8 lncr/(Decr) Target (Under) 29-Aug~9 28-Aug~8 lncr/(Decr) Target (Under) Longs 105 Falls other Rev Repos 

Printed: 2/1112010 4:23PM 

FAS 1401 
Borrows 

seg cash/ 
Goodwill 

mcash 
Shorts 

92,059 92,988 (929) 101 ,000 (8,941) 45,537 48,157 (2,620) 52,500 (6,963) 64,178 (21,122) 977 1,504 45,357 1,165 0 (55,170) 
9,462 9,975 (512) 11 ,000 (1 ,538) 7,086 7,769 (682) 8,500 (1 ,414) 7,526 (593) 87 66 1,735 641 0 (2,445) 
7,985 8,186 (201) 9,000 (1 ,015) 7,820 8,075 (256) 8,000 (180) 7,708 (233) 8 337 148 18 0 (130) 

52,793 54,926 (2,133) 49,000 3,793 50,140 52,913 (2,774) 44,500 5,640 48,335 (64) 13 1,855 2,321 38 295 (1 ,445) 
51,338 53,455 (2,117) 55,000 (3,662) 50,923 53,071 (2,148) 55,000 (4,077) 50,744 (75) 28 225 415 0 0 (191) 
12,764 11 ,659 1,105 14,000 (1 ,236) 11 ,886 10,785 1,101 12,000 (114) 11,846 (122) 17 145 213 665 0 (855) 
6,843 6,621 223 6,000 843 6,472 6,242 230 6,000 472 6,439 0 0 33 336 35 0 (416) 
6,796 7,082 (286) 8,000 (1 ,204) 6,501 6,791 (290) 8,000 (1 ,499) 3,586 (0) 0 2,915 4 0 291 0 
4,342 3,827 515 5,000 (658) 4,342 3,814 528 5,000 (658) 4,122 (102) 12 310 0 0 0 (4) 
6,790 8,930 (2,140) 18,750 (11 ,960) 1,320 2,003 (682) 10,000 (8,680) (1,099) 0 0 2,419 374 0 5,095 (0) 
2,800 2,655 144 3,250 (450) 2,462 2,616 (154) 3,000 (538) 2,462 0 0 0 298 39 0 (78) 
2,950 3,086 (136) 4,000 (1 ,050) 2,941 3,077 (136) 3,500 (559) 2,941 0 0 0 0 0 9 0 

256,922 263,391 (6,470) 284,000 (27,078) 197,429 205,314 (7,885) 216,000 (18,571) 208,789 (22,311) 1,141 9,810 51,201 2,601 5,690 (60,736) 
117,752 200,668 (82,916) 110,000 7,752 8,466 7,608 858 5,500 2,966 1,565 0 5,485 1,416 65,616 40,694 2,976 (1 ,992) 

374,674 464,060 (89,386) 394,000 (19,326 205,895 212,922 (7 ,027) 221,500 (15,605 210,355 (22,311) 6,625 11,227 116,817 43,295 8,666 (62,728 

Execution Services I Liquid Market 7,754 7,518 236 0 0 5,625 5,392 233 0 0 4,977 (70) 290 429 17 2,044 68 (2,349) 
ConvertibleProducts 1,761 1,806 (45) 0 0 1,268 1,281 (13) 0 0 1,266 (41) 22 22 0 493 0 (567) 
Volatilrty 25,127 24,564 563 0 0 21 ,849 21 ,360 490 0 0 19,760 (965) 91 2,964 93 3,044 141 (10,506) 
Equitiesstrategies 4,718 4,255 463 0 0 2,778 2,844 (66) 0 0 2,550 (21) 9 241 0 1,940 0 (1 ,134) 
Firm Relationship Loans 2,288 2,267 21 0 0 2,288 2,267 21 0 0 2,288 0 0 0 0 0 0 (0) 
Equity Corporate 827 672 155 0 0 547 392 155 0 0 114 0 0 433 85 0 195 (0) 

Total Equities Core: 42,476 41,083 1,394 46,000 {3,524) 34,357 33,536 821 35,000 (643) 30,955 (1,098) 411 4,088 195 7,521 403 (14,556) 
Total Equities Prime Services: 86,442 86,318 124 104,000 (17,558) 23,967 23,765 202 29,500 {5,533) 13,923 (2,959) 285 12,718 14,436 45,555 2,484 (16,099) 

rT~ota~I~E~q~u~~i~es~(C~o~n~s~o~lid~a~te~d~) ______ r-~12~8~,9~1~8~~1~27~,~40~0~---1~,5~1~7 ___ 1~5~0~,0~0~0--~(~21~,~08~2~) r-~58~,3~2~3~--~5~7,~3~01~--~1~,0~2~2 ___ 6~4~,5~0~0--~(6~,~17~7~) r-~4~4~,8~7~9 ____ ~(4~,0~5~7~) ____ ~6~9~6 ____ 1~6~,8~0~6 ____ ~14~·~63~1~--~5~3,~0~76~--~2~,8~8~8 r-~(~30~·~65~5~) 

Global Principal strategies 3,737 3,438 299 5,000 (1 ,263) 1,454 1,276 178 1,600 (146) 1,454 0 0 0 2,176 107 0 0 
Global Trading strategies 4,668 4,643 25 6,100 (1 ,432) 4,380 4,351 29 5,800 (1 ,420) 4,323 (15) 25 47 107 181 0 (281) 
Global Opportunities Group 1,203 1,211 (8) 1,500 (297) 1,063 1,060 3 1,200 (137) 1,029 0 0 34 140 0 0 (136) 
DirectPrincipallnvestments 1,419 1,419 0 400 1,019 1,419 1,419 0 400 1,019 1,419 0 0 0 0 0 0 0 

A 
__ s_s __ e!'t_'?M-~~a!n_E'a-~g!e!:'.m~!ee?.n_t!_!!:!'!..~~tj_f!fl 1_!6"',08-?4!_5 ___ 106-',?..8!3!..6 _____ 3!_~8---~8',q_9o7_q7 _ _____[;(12',917332~-l _______ !!3"',3e-!3_6o------------~3-'-.18°2-~2--------------l_!q8 __________ ~3',Q271p4 __________ ~18146 ~1"-.~~~ (1i!/ 25 81 2' 423 288 0 ------------~ o 1_i_o ___ 2~662 ____ 13 ____________ o ___________ 'i-.iio2- (3J 

Pnvate Equity 5,602 5,954 (352) 5,374 228 5,386 5,736 (350) 5,374 12 5,097 0 0 289 0 3 212 0 
Totai/MD 12,446 12,790 (343) 14,351 (1,904) 9,216 9,558 (342) 9,088 128 6,756 0 110 2,350 13 3 3,214 (3) 

~-,;;;;;;;iilieiirs-aiii<.in_9_oTVisioii _____________________ -------------646 ______________ 31T ___________ 33o ____________ 66_o _______________ 46- -----------646 _____________ 3Tf ____________ 336 ____________ 6o6 _____________ 46 -----------579 _________________ 6 ________________ ii _______________ 67 _________________ 6 _________________ o _________________ 6_ ---------------co> 

Treasury 52,602 29,812 22,790 39,000 13,602 9,306 29,585 (20,279) 7,000 2,306 3,304 0 0 6,002 43,069 0 227 0 
Corporate CrtherAssetsllnvestiments 17,339 17,461 (122) 27,400 (10,061 ) 17,461 14,267 3,194 14,400 3,061 4,072 0 (301) 13,691 (2,215) 1,157 936 0 

Total Non-Core ................................................................. !'!,~~~ .............. 1!,~~'! .............. ~.~,.~.~?. ........... ~!/!'!'! .................. ~,~~~.. . .......... ~!,1:.1.~ ............... 1:1:,.1..~~ ............. (1~,!~~) ........ ~~,gqq ............ !~,1:13. . ............. !<.~.~~.... 0 ................... (~q!) .............. !.~,?~q .............. 1:'!,~~ .................. !.<.1.~! .................. !,.1..~~.. . ......................... ('!) 
Total All Other (Consolidated) 94,061 71,091 22,970 94,351 (290 44,945 61,833 (16,888) 40,088 4,858 22,935 (15) (166) 22,191 43,289 1,449 4,377 (421) 

Grand Totals Consolidated 597,652 662,551 (64,899) 638,351 (40,699) 309,164 332,056 (22,892) 326,088 (16,924) 278 ,168 (26,383) 7,155 50,224 174,737 97,820 15,931 (93,804) 

Liquid Markets Financing 

Credit Financing 
Clearing and Execution 
Fl D Structured Transactions 
FID Futures 

86,460 
27,024 

33 
174 

165,750 
30,383 

32 
228 

(79,289) 76,500 9,960 5,796 3,576 2,220 1,000 4,796 568 0 5,204 
(3,360) 25,500 1,524 1,419 2,485 (1 ,066) 1,500 (81) 956 0 268 

1 0 33 33 32 1 0 33 3 0 13 
(55) 500 (326) 66 66 0 250 (184) 25 0 0 

24 
196 

17 
42 

50,166 
15,394 

0 
56 

30,432 
10,211 

0 
52 

67 
0 
0 
0 

4,061 4,275 (214) 7,500 (3,439) 1 '152 1,450 (298) 2,750 (1 ,598) 14 0 0 1' 139 0 0 2,908 
Total RD Prime Services: 117,752 200,668 (82,916) 110,000 7,752 8,466 7,608 858 5,500 2,966 1,565 0 5,485 1,416 65,616 40,694 2,976 

ECiuiiYF'ii1ancin9 .. 
Equrty Synthetic 
Clearing and Execution 

··················· ···· ···· ······74.057················73:515 ····················441 ············as:5oa ···· ···· ······ (14:443) ···········16:sa1 ···· ············15:243···· 557 ···········:z1:1soo ···· ········ (4,69iii ················s.so5··· (1 ,345)····················:z69 ···············1:z:o72 ················13:is4o ············· ··41 :255 ············ ······:z:4s2 

12,194 12,218 (24) 15,000 (2,806) 6,978 7,040 (62) 7,750 (772) 8,055 (1,614) 5 532 893 4,290 33 
17 20 (2) 0 17 17 20 (2) 0 17 0 0 11 6 0 0 0 

Structured Transactions 174 465 (291) 500 (326) 171 462 (291) 250 (79) 63 0 0 108 3 0 0 
Equrty Futures 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 

Total Equities Prime Services: 86,442 86,318 124 104,000 (17,558) 23,967 23,765 202 29,500 {5,533) 13,923 (2,959) 285 12,718 14,436 45,555 2,484 

~T~o~ta~I~Pr~im~e=S~eN~fu~es~--------~--~2~04~,~19~4~~2~86~,9~8~6--~~~8~2~79~V~~2~1~4~,00~0~---~~,8~0~~ L-~3~2c,4~33~--~3~1,~3~73~--~1,~0~60~~3~~~000~--~~.5~6~n~ L--~15~,4~8~9~--~~,9~5~~L---~~~76~9~--~14~,~13~4~--~80~,0~5~2--~8~6~2~4~9 ____ =5c,4~60~ 

(1 ,686) 
(199) 

0 
(108) 

0 

(1 ,992) 
...... .......... (5,584) 

(10,342) 
(6) 

(167) 
0 

(16,099) 

(18 092) 

Inquiries, call Jonathan Neal 
@ 3-0125 or Atiba Rodriguez @3-6937 

FOIA CONFIDENTIAL TREATMENT REQUESTED BY 
LEHMAN BROTHERS HOLDINGS INC. 


