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05/03/2008 -12/03/08 

(Note: Round Trade Date Positions down, not up per Desk to ensure sufficient collateral) 

Ledger 

Account 

Mark Gavin - 112112010v 4:12PM 

FOIA CONFIDENTIAL TREATMENT REQUESTED BY 
LEHMAN BROTHERS HOLDINGS, INC. 

c 

Cusip Face 

Real World Trade Date 
Cusip 
912810FR4 
912810FS2 
9128274Y5 
9128275W8 
9128277J5 
912828AF7 
912828BD1 
912828BW9 
912828CP3 
912828CZ1 
912828DHO 
912828EA4 
912828ET3 
912828FL9 
912828GD6 
9128276R8 
912810FH6 
912810FD5 
912828FB1 
912828GN4 

4,169,000,000 

G J 

Dirty Mark Clean Market Value 
Clean in Mark in (with accrued 
Mark Decimals Decimals interest) HC Repo Value Haircut calc 

Clean Gross Long 
Clean Market Inventory, TD 
Mark Price @MV 
122.14 1.2248 1.2214 64,912,015 1.065 60,692,734 61,017,294 
110.14 1.1041 1.1014 37,537,768 1.065 35,097,813 35,285,502 
133.52 1.3414 1.3352 143,532,582 1.065 134,202,964 134,920,627 
136.52 1.3719 1.3652 28,809,396 1.065 26,936,785 27,080,832 
134.28 1.3479 1.3428 49,871,412 1.065 46,629,770 46,879,127 
132.02 1.3246 1.3202 98,022,694 1.065 91,651,219 92,141,332 
123.88 1.2415 1.2388 79,455,936 1.065 74,291,300 74,688,580 
123.41 1.2370 1.2341 63,086,898 1.065 58,986,250 59,301,684 
121.24 1.2152 1.2124 49,822,257 1.065 46,583,810 46,832,922 
114.21 1.1457 1.1421 227,998,678 1.065 213,178,764 214,318,757 
116.54 1.1677 1.1654 5,838,465 1.065 5,458,965 5,488,157 
116.46 1.1672 1.1646 52,523,280 1.065 49,109,267 49,371,883 
114.77 1.1504 1.1477 138,043,800 1.065 129,070,953 129,761,172 
117.20 1.1753 1.1720 148,085,658 1.065 138,460,090 139,200,519 
116.36 1.1667 1.1636 255,515,403 1.065 238,906,902 240,184,479 
134.35 1.3489 1.3435 68,793,084 1.065 64,321,534 64,665,499 
175.35 1.7722 1.7535 70,887,400 1.065 66,279,719 66,634,156 
170.97 1.7274 1.7097 51,822,750 1.065 48,454,271 48,713,385 
114.51 1.1545 1.1451 170,872,660 1.065 159,765,937 160,620,300 
112.12 1.1290 1.1212 3,052,945,792 1.065 2,854,504,316 2,869,769,044 

4,858,377,928 4,542,583,363 
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K 

Repo Price 

1.1451 
1.0323 
1.2542 
1.2827 
1.2603 
1.2385 
1.1608 
1.1566 
1.1362 
1.0713 
1.0918 
1.0913 
1.0756 
1.0989 
1.0909 
1.2612 
1.6570 
1.6151 
1.0795 
1.0557 
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