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CONSOLIDATED Gross Balance Sheet Assets 

Today P·rlor Variance Gross OVer 
15'-lul-08 14-Jul-08 lncr/(Decr) Target (Under) 

Global Rates 153,169 161,215 (8,046) 107,000 46,169 
High Grade Credit 14,105 15,754 (1,650) 12,500 1,605 
coo 8,136 7,745 391 9,000 (864) 
Secu ritized Products 64,330 64,580 (250) 59,000 5,330 
Real Estate 58,845 58,743 102 55,000 3,845 
High Yield 14,420 14,804 (384) 14,000 420 
Municipals 8,284 8,192 92 6,000 2,284 
Commodities 6,532 5,786 745 8,000 (1,468) 
Foreign Exchange 4,327 4,451 (124) 6,000 (1,673) 
Fl D Corporate 10,551 10,647 (96) 17,500 (6,949) 
Fl D Corp Loans 2,932 2,916 16 4,000 (1,068) 
IBD Loans 3,617 3,621 (4) 5,000 (1,383) 

Total RD Core: 349,248 358,455 {9,208) 303,000 46,248 
Total RD Prime Services: 239,280 259,300 (20,020) 110,000 129,280 

Total FID (Consolidated) 588,527 617,755 (29,228) 413,000 175,527 

Execution Services I Liquid Market 6,297 8,169 (1,871) 0 0 
Convertib le Products 1,893 2,466 (574) 0 0 
Volati lity 20,947 25,804 (4,858) 0 0 
Equities Strategies 2,880 4,113 (1,234) 0 0 
Firm Relationship Loans 2,507 2,490 18 0 0 
Equity Corporate 280 677 (397) 0 0 

Total Equities Core: 34,805 43,720 (8,915) 50,000 (15,195) 
Total Equities Prime Services: 30,922 97,857 (66,935) 115,000 (84,078) 

Total Equities (Consolidated) 65,727 141 ,577 (75,850) 165,000 (99,273) 

Global Principal Strategies 4,863 4,863 (0) 5,000 (137) 
Global Trading Strategies 5,640 5,584 56 6,100 (460) 
Global Opportunities Group 1,166 1,179 (14) 1,500 (334) 
Direct Principal Investments 1,341 1,355 (13) 1,400 (59) 

_____ _T..o_!?!_~!l!'.9lE!'.~!!'.Y..~'!.!~'!JJ 13,009 12,981 29 !~,qgg_ ____ ~l 
Asset Management _3:3_2_5 ___ T11o (3,785) 7,343 (4,019) 

Private Equity 5 ,931 5,363 567 5,257 674 
Totai/MD ----------~"-~~~---------g~~---------(~,~0~5 _______ !_~,~~----------.(q,l~ ~-nvestme-nt·sa-nkfng·oiv-iSion·--------------------

Treasury 35,214 35,438 (223) 39,000 (3,786) 
Corporate other Assets/Investments 16,226 17,223 (997) 30,400 (14,174) 

Total Non-Core ............... /!!,~1!~ ................. /!~,~~! ................ U,~!~/ ............ !~,~~~ ............... (!~,g1: 1) ..................................................................................................... 
Total All Other (Consolidated) 74,223 78,690 (4 ,468) 96,600 (22,377) 

Grand Totals Consolidated 728,477 838,022 (109,545) 674,600 53,877 

Liquid Markets Financing 206,031 217,604 (11 ,572) 76,500 129,531 

Credit Financing 26,569 34,897 (8,328) 25,500 1,069 
Clearing and Execution 91 216 (125) 0 91 
Fl D structured Transactions 238 234 5 500 (262) 
FlO Fu1ures 6,350 6,350 (0) 7,500 (1,150) 

Total RD Prime Services: 239,280 259,300 (20,020) 110,000 129,280 
'ECjUity··Fi·n·a·n'Ci·ng· ... ................... ................ 19;187 ················a4;so4 ············c6s,617i 99;5oo ·············· caa:313i 
Equity Synthetic 11,286 12,606 ( 1,321) 15,000 (3,714) 
Clearing and Execution 11 8 3 0 11 
Structured Transactions 439 439 0 500 (61 ) 
Equity Futures 0 0 0 0 0 

Total Equities Prime Services: 30,922 97,857 (66,935) 115,000 (84,078) 

Total Prime Services 270,202 357,157 (86,955) 225,000 45,202 
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Net Balance Sheet Assets 

TOday Prior Variance Net 
15'-lul-08 14-Jul-08 I ncr/( Deer) Target 

83,685 89,026 (5,342) 57,000 
11 ,048 12,810 (1,761) 10,000 
7,978 7,587 390 8,000 

62,623 62,873 (251) 54,500 
57 ,274 57,173 101 55 ,000 
13,433 13,695 (261) 12,000 
7,768 7,709 60 6,000 
6,242 5,499 744 8,000 
4,245 4,369 (124) 6,000 
2,830 2,926 (96) 11,000 
2,892 2,877 16 4,000 
3,608 3,612 (4) 4,500 

263,627 270,156 (6,528) 236,000 
4,981 9,949 (4,968) 5,500 

268,608 280,105 (11,496) 241,500 

6,043 6,003 40 0 
1,858 1,894 (36) 0 

19,440 22,030 (2,590) 0 
2,502 2,548 (46) 0 
2,507 2,490 18 0 

273 338 (65) 0 

32,624 35,302 (2,678) 40,000 
17,053 28,910 (11 ,857) 34,500 

49,677 64,212 (14,536) 74,500 

2,167 2,167 (0) 1,600 
5,324 5,261 62 5,800 
1,015 1,030 (15) 1,200 
1,341 1,355 (13) 1,400 

over 
(Under) 

26,685 
1,048 

(22) 
8 ,123 
2,274 
1,433 
1,768 

(1,758) 
(1,755) 
(8, 170) 
(1, 108) 

(892) 

27,627 
(519) 

27,108 

0 
0 
0 
0 
0 
0 

(7,376) 
(17,447) 

(24,823) 

567 
(476) 
(185) 

(59) 
------~"-~? ___________ ~,?J.~ ____________ _E_ ____ l._~J}gg_ _________ ..@l 

3,322 4,122 (800) 4,272 (950) 

5,716 5,363 353 5,029 688 

-------~"-~~-----------~·~~------------_(~~5 _______ _!!,~~----------(w~ 
34,988 35,211 (223) 7,000 27,988 
14,094 14,396 (302) 17,400 (3,306) 

1~.1!~~ ?~.!~~ J?~~) ~i!.g~~ ~1:.1!~9 
68,484 69,481 (997) 44,300 24,184 

386,769 413,798 (27,029) 360,300 26,469 

2,338 7,024 (4,686) 1,000 1,338 

1,004 1,167 (163) 1,500 (496) 
91 216 ( 125) 0 91 

130 125 5 250 (120) 
1,418 1,418 (0) 2,750 (1,332) 

4,981 9,949 (4,968) 5,500 (519) 
··············6,245 ················:zi;048 ............. (i~(ii63j 26;5oo (2il;255j 

10,361 7,418 2,943 7,750 2 ,611 
11 8 3 0 11 

436 436 0 250 186 
0 0 0 0 0 

17,053 28,910 (11 ,857) 34,500 (17,447) 

22034 38859 (16 826) 40,000 (17 966 
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Asset Breakout (for Current Day) 

I Netas I 
Net Repo FAS 140/ Seg cash/ 1D Cash 

Longs 105 Falls other Rev Repos Borrows Goodwill Shorts 

91 ,289 (1 0, 426) 750 2,072 67,928 1,556 0 (70,131) 
11 ,843 (913) 107 11 2,452 605 0 (3,027) 
8,118 (240) 0 100 135 23 0 (146) 

61 ,154 (215) 38 1,645 1,398 17 292 (1,284) 
57,283 (185) 3 174 1,571 0 0 (354) 
13,498 (216) 7 144 273 714 0 (932) 
7,750 0 9 10 381 135 0 (878) 
5,285 (3) 5 956 2 0 287 0 
4,162 (80) 11 152 82 0 0 (49) 

44 0 0 2,786 1,168 0 6,553 (0) 
2,892 0 0 0 0 39 0 (78) 
3,608 0 0 0 0 0 9 0 

266,926 (12,279) 931 8,050 75,390 3,089 7,141 (76,880) 
2,527 0 900 1,554 145,998 83,294 5,007 (1 ,856) 

269,453 (12,279) 1,830 9,604 221,387 86,384 12,148 (78,736 

5,512 (88) 424 195 0 211 43 (2,531) 
1,971 (155) 40 2 0 34 0 (793) 

16,961 (852) 77 3,254 0 1,507 0 (11,056) 
2,278 (75) 8 291 0 378 0 (1,356) 
2,507 0 0 0 0 0 0 (0) 

59 0 0 213 0 0 8 (0) 

29,288 (1 ,169) 549 3,955 0 2,130 51 (15,736) 
19,211 (3,368) 1,099 110 3 13,761 106 (18,963) 

48,499 (4,537) 1,649 4,065 3 15,892 156 (34,699) 

1,755 0 0 412 2,458 238 0 0 
5,065 (12) 25 246 182 134 0 (205) 

990 0 3 22 151 0 0 (164) 
1,341 0 0 0 0 0 0 0 

~J!9~k---IE$----~8-3---1-.~~~----2"-?!!{J-------E1-----------------%- -----------~) 
(2) 

5,357 0 0 359 0 0 214 0 
7,272 0 53 1,713 0 3 214 (2) ------------45o _________________ o ________________ o _______________ 6ii _________________ ii _________________ o _________________ ii_ -------------- (0) 

25,965 0 0 9,023 0 0 227 (7) 
1,379 0 0 12,715 1,000 1,000 132 0 

............ ~.? • .!~1: .... 0 0 .............. ~!.~~/! ................ J,qg~ . ................. 1,g~~ ... 359 ........................ (~) . 
44,216 (12) 81 24,199 3,791 1,374 573 (379 

362,169 (16,828) 3,560 37,868 225,181 103,649 12,877 (113,814) 

1,884 0 454 0 125,532 78,087 75 (1,688) 

555 0 355 95 20,410 5,154 0 (59) 
0 0 91 0 0 0 0 0 

88 0 0 42 56 53 0 (109) 
0 0 0 1,417 0 0 4,932 0 

2,527 0 900 1,554 145,998 83,294 5,007 (1,856) 
················7;735 ··············· c2;2oi )··· 1,035 (:i24) ii ............... i2;ii37 ······················ia6· ................ (7;948) 

11 ,120 (1,167) 52 355 0 925 0 (10,833) 
0 0 11 0 0 0 0 (0) 

356 0 1 79 3 0 0 (182) 
0 0 0 0 0 0 0 0 

19,211 (3,368) 1,099 110 3 13,761 106 (18,963) 

21,738 (3,368) 1999 1664 146 000 97,056 5,112 (20 819 

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


