LBEX-DOCID 3438624



LBEX-DOCID 3438624



LBEX-DOCID 3438624



LBEX-DOCID 3438624



LBEX-DOCID 3438624



LBEX-DOCID 3438624



LBEX-DOCID 3438624



LBEX-DOCID 3438624



LBEX-DOCID 3438624



LBEX-DOCID 3438624



LBEX-DOCID 3438624



LBEX-DOCID 3438624



LBEX-DOCID 3438624



LBEX-DOCID 3438624



LBEX-DOCID 3438624



LBEX-DOCID 3438624



LBEX-DOCID 3438624



FOIA CONFIDENTIAL TREATMENT REQUESTED BY
LEHMAN BROTHERS HOLDINGS INC. LBEX-DOCID 3438624



FOIA CONFIDENTIAL TREATMENT REQUESTED BY
LEHMAN BROTHERS HOLDINGS INC. LBEX-DOCID 3438624



LBEX-DOCID 3438624



LBEX-DOCID 3438624



LBEX-DOCID 3438624



LBEX-DOCID 3438624



LBEX-DOCID 3438624



LBEX-DOCID 3438624



LBEX-DOCID 3438624



LBEX-DOCID 3438624



LBEX-DOCID 3438624



LBEX-DOCID 3438624



LBEX-DOCID 3438624



LBEX-DOCID 3438624



LBEX-DOCID 3438624



FOIA CONFIDENTIAL TREATMENT REQUESTED BY
LEHMAN BROTHERS HOLDINGS INC. LBEX-DOCID 3438624



Europe CFU Balance Sheet (Cross System) - 13 Mar 2008

bpm_level1_desc

CREDIT FINANCING EUROPE
CREDIT FINANCING EUROPE
CREDIT FINANCING EUROPE
CREDIT FINANCING EUROPE
CREDIT FINANCING EUROPE
CREDIT FINANCING EUROPE
CREDIT FINANCING EUROPE
CREDIT FINANCING EUROPE
CREDIT FINANCING EUROPE
LIQUID MARKETS EUROPE
LIQUID MARKETS EUROPE
LIQUID MARKETS EUROPE
LIQUID MARKETS EUROPE
LIQUID MARKETS EUROPE
LIQUID MARKETS EUROPE
LIQUID MARKETS EUROPE
LIQUID MARKETS EUROPE
LIQUID MARKETS EUROPE
LIQUID MARKETS EUROPE
LIQUID MARKETS EUROPE
LIQUID MARKETS EUROPE
LIQUID MARKETS EUROPE
LIQUID MARKETS EUROPE
LIQUID MARKETS EUROPE
LIQUID MARKETS EUROPE
LIQUID MARKETS EUROPE

bpm_level2_desc

GCS CORPORATE REPO

GCS CORPORATE REPO

GCS CORPORATE REPO

GCS CORPORATE REPO

GCS CORPORATE REPO

GCS CORPORATE REPO

GCS CORPORATE REPO

GCS CORPORATE REPO

GCS CORPORATE REPO

FIRM FINANCING EUROPE

FIRM FINANCING EUROPE
MATCH BOOK TRADING EUROPE
MATCH BOOK TRADING EUROPE
MATCH BOOK TRADING EUROPE
MATCH BOOK TRADING EUROPE
MATCH BOOK TRADING EUROPE
MATCH BOOK TRADING EUROPE
MATCH BOOK TRADING EUROPE
MATCH BOOK TRADING EUROPE
MATCH BOOK TRADING EUROPE
MATCH BOOK TRADING EUROPE
MATCH BOOK TRADING EUROPE
MATCH BOOK TRADING EUROPE
MATCH BOOK TRADING EUROPE
MATCH BOOK TRADING EUROPE
MATCH BOOK TRADING EUROPE

trader_name
CUTTS NELSON
CUTTS NELSON
CUTTS NELSON
CUTTS NELSON
CUTTS NELSON
CUTTS NELSON
CUTTS NELSON
CUTTS NELSON
Cutts/Nelson
FINANCING
FINANCING
Anish Vasisth
Anish Vasisth
CUTTS NELSON
DANIEL SOSNOV
DANIEL SOSNOV
Daniel Sosnov
Daniel Sosnov
Daniel Sosnov
JAWAD

JAWAD

SAM BUNI

SAM BUNI
Samir A Buni
Samir A Buni
UNASSIGNED
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Account

073000333
073000523
073001026
073001125
074001124
076000769
076000777
078006376
076005446
073000077
073000127
073000754
074000753
077007706
073000762
074000761
073001067
073001141
074001066
073000747
074000746
073001166
074001165
073001133
074001132
073004715

account_netdown_ind

MAT
MAT
MAT
MAT
MAT
INC

MAT
MAT
INC

FIN

FIN

MAT
MAT
INC

MAT
MAT
MAT
MAT
MAT
MAT
MAT
MAT
MAT
MAT
MAT
EXC

long_inventory

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

short_inventory
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

m

21,640,629.56
7,956,150,774.10
67,729,002.62
1,890,285,832.13
0.00

0.00

0.00

0.00

0.00
61,014,374.00
52,681,532.49
6,570,585,376.91
0.00

8,688,932,419.20

16,785,356,451 00
0.00

53,664,717,555.70
4,509,346,633.61
261,336,675.06

38,288,758.87
0.00

bs
0.00
0.00
0.00

1,602,040,767.74
0.00

0.00
16,113,546.68
0.00

0.00

0.00

0.00
1,180,352,701.42
0.00

0.00

0.00

0.00

1,007,446,001.98
566,396,223.22
8,114570,157.57

967,801,651.23
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bk

0.00
1,101,809,201.93
58,528,088 21
401,634,867.96
0.00

0.00

0.00

0.00

0.00
7,968,124.02
0.00
643,008,995.87

1,751,246,410.38

84,441,131.39
185,613.03

3,872,034,857.06

21,826,214.70
0.00
166,577,716.39
0.00

0.00

pr
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

Is
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
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Asset Category 2 Asset Cateqgory 2

G7
B c2
NO RATING c2
COMMON STOCK E1
COMMON STOCK E2
PREFERRED STOCK E2
OTHER c2
B c2
COMMON STOCK E1
OTHER c2
B c2
OTHER c2
BBB c1
BBB c2
B c2
COMMON STOCK E1
COMMON STOCK E2
COMMON STOCK E2
B c2
OTHER c2
COMMON STOCK E1
COMMON STOCK E2
PARTNERSHIP INTEREST E2
COMMON STOCK E2
OTHER c2
OTHER c2
BBB c1
OTHER c2
COMMON STOCK E2
COMMON STOCK E3
COMMON STOCK E2
UNASSIGNED E2
A c1
B c1
BB c1
COMMON STOCK E1
COMMON STOCK E2
COMMON STOCK E3
PREFERRED STOCK E2
SAVERS c1
NOTES
NOTES G1
NOTES G1
NOTES
NOTES G1
BONDS G1
NOTES
NOTES G1
NOTES G1
NOTES G1
B c2
B c2
BB c2
B+ G2
ADR E2
COMMON STOCK E2
NOTES
CORPORATE LOANS TERM/STANDARD
CORPORATE LOANS TERM/STANDARD
COMMON STOCK E2
A c1
BB c1
COMMON STOCK E1
COMMON STOCK E2
BONDS G1
NOTES
NOTES G1
G7-NONUS
COMMON STOCK E1
COMMON STOCK E2
REAL-ESTATE INVES. TRUST E2
B c2
COMMON STOCK E2
PARTNERSHIP INTEREST E2
NOTES
NOTES G1
COMMON STOCK E1
COMMON STOCK E3
EUROPE -NON G7 E3
COMMON STOCK E2
COMMON STOCK E1
COMMON STOCK E2
COMMON STOCK E1
COMMON STOCK E2
ETF E2
UNASSIGNED E2
COMMON STOCK E1
COMMON STOCK E2
COMMON STOCK E3
COMMON STOCK E1
OTHER c2
COMMON STOCK E1
COMMON STOCK E2
REAL-ESTATE INVES. TRUST E1
OTHER c2
NO RATING c2
COMMON STOCK E1
COMMON STOCK E2
PARTNERSHIP INTEREST E2
BBB c1
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BONDS G1

NOTES G1
BBB c1
BBB c1
BBB+ c1
COMMON STOCK E1
COMMON STOCK E1
NR c2
COMMON STOCK E2
COMMON STOCK E3
COMMON STOCK E1
COMMON STOCK E2
COMMON STOCK E1
COMMON STOCK E2
COMMON STOCK E3
FUND UNITS E1
FUND UNITS E2
B c2
OTHER c2
G7
AAA G7
BONDS G1
NOTES G1
COMMON STOCK E1
COMMON STOCK E2
COMMON STOCK E3
COMMON STOCK E1
COMMON STOCK E2
COMMON STOCK E3
G7
AAA G7
BONDS G1
COMMON STOCK E1
BONDS G1
BONDS G1
NOTES G1
COMMON STOCK E2
COMMON STOCK E1
COMMON STOCK E3
INDEX EUROPE - NON G7
COMMON STOCK E1
COMMON STOCK E1
COMMON STOCK E2
COMMON STOCK E3
COMMON STOCK E2
COMMON STOCK E1
COMMON STOCK E1
COMMON STOCK E2
COMMON STOCK E3
COMMON STOCK E2
COMMON STOCK E3
A c1
A c1
PREFERRED STOCK E2
CORPORATE LOANS TERM/STANDARD
CORPORATE LOANS TERM/STANDARD
CORPORATE LOANS REVOLVER/STANDARD
CORPORATE LOANS TERM/STANDARD
CORPORATE LOANS REVOLVER/STANDARD
CORPORATE LOANS REVOLVER/STANDARD
NO RATING c2
COMMON STOCK E2
B c2
OTHER c2
NO RATING c2
OTHER c2
COMMON STOCK E1
COMMON STOCK E2
REAL-ESTATE INVES. TRUST E2
COMMON STOCK E2
B- c2
COMMON STOCK E2
PREFERRED STOCK E2
COMMON STOCK E1
CONV. PREFERRED STOCK  E2
B c2
BB c1
BB c2
BBB c1
BBB+ c1
BBB- c1
NR c2
OTHER c2
BBB c1
COMMON STOCK E1
COMMON STOCK E2
COMMON STOCK E2
COMMON STOCK E2
COMMON STOCK E3
BBB c1
A c1
B c2
BBB c1
BBB+ c1
NR c2
OTHER c2
A c1
B c2
COMMON STOCK E1
CONV. PREFERRED STOCK  E2
COMMON STOCK E1
ADR E2
COMMON STOCK E1
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COMMON STOCK E2
B

c2
BBB+ c2
BBB- c1
COMMON STOCK E1
COMMON STOCK E2

REAL-ESTATE INVES. TRUST E1
REAL-ESTATE INVES. TRUST E2

A c1
NR c2
COMMON STOCK E1
B c2
B- c2
BB c2
BBB+ c1
NR c2
OTHER c2
B c2
NO RATING c2
COMMON STOCK E1
COMMON STOCK E2
B- c2
OTHER c2
B c2
ADR E2
COMMON STOCK E2
COMMON STOCK E1
BBB c1
AA c1
B- c2
BB c2
BBB c1
BBB+ c1
BBB- c1
NR c2
B c2
NO RATING c2
ADR E2
COMMON STOCK E1
COMMON STOCK E2
NR c2
A c1
BB c2
BBB c1
BBB+ c1
BBB+ c2
NR c2
BBB c1
COMMON STOCK E1
COMMON STOCK E2
COMMON STOCK E2
COMMON STOCK E2
COMMON STOCK E1
COMMON STOCK E2
BBB c1
BBB+ c1
BBB+ c2
NR c2
BBB c1
COMMON STOCK E1
COMMON STOCK E2

REAL-ESTATE INVES. TRUST E1
REAL-ESTATE INVES. TRUST E2

BBB c1
COMMON STOCK E1
B- c2
BBB c1
BBB+ c1
NR c2
COMMON STOCK E1
COMMON STOCK BR
COMMON STOCK E2
COMMON STOCK E1
COMMON STOCK E2
REAL-ESTATE INVES. TRUST E2
COMMON STOCK E1
COMMON STOCK E2
REAL-ESTATE INVES. TRUST E2
COMMON STOCK E1
COMMON STOCK E2
COMMON STOCK E1
COMMON STOCK E2
ETF E2
REAL-ESTATE INVES. TRUST E1
COMMON STOCK E1
COMMON STOCK E2
ADR E2
COMMON STOCK E1
COMMON STOCK E2
ETF E2
ADR E2
COMMON STOCK E1
COMMON STOCK E2
REAL-ESTATE INVES. TRUST E1
ADR E2
COMMON STOCK E1
ETF E2
CUMU. PREFERRED STOCK  E2
PREFERRED STOCK E2
ADR E2
COMMON STOCK E2
ADR E2
COMMON STOCK E1
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COMMON STOCK
COMMON STOCK
PARTNERSHIP INTEREST
REAL-ESTATE INVES. TRUST
PREFERRED STOCK
COMMON STOCK
ADR

COMMON STOCK
MUTUAL FUND
EUROPE -NON G7
MUTUAL FUND
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
CLASS DESTINATION
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
ADR

COMMON STOCK
ADR

COMMON STOCK
FUND UNITS
COMMON STOCK
COMMON STOCK
COMMON STOCK
ADR

PARTNERSHIP INTEREST
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
CLASS DESTINATION
COMMON STOCK
COMMON STOCK
ETF

COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
ADR

COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
ADR

COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
UNASSIGNED

ADR

ADR

COMMON STOCK
ETF

COMMON STOCK
COMMON STOCK
COMMON STOCK
CLASS DESTINATION
COMMON STOCK
COMMON STOCK
REAL-ESTATE INVES. TRUST
COMMON STOCK
COMMON STOCK
ADR

CLASS DESTINATION
COMMON STOCK
COMMON STOCK
REAL-ESTATE INVES. TRUST
COMMON STOCK
CLASS DESTINATION
COMMON STOCK
COMMON STOCK
COMMON STOCK
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E2
E3
E2
E1
E3
E2
E2
E2
UF
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COMMON STOCK E2
REAL-ESTATE INVES. TRUST E1

COMMON STOCK E2
ADR E2
COMMON STOCK E1
COMMON STOCK E2
COMMON STOCK E1
COMMON STOCK E2
UNASSIGNED E2
ADR E2
CLASS DESTINATION E1
CLASS DESTINATION E2
COMMON STOCK E1
COMMON STOCK E2
COMMON STOCK E3
LATIN AMERICAN E2

REAL-ESTATE INVES. TRUST E1
REAL-ESTATE INVES. TRUST E2

ADR E2
CLASS DESTINATION E2
COMMON STOCK E1
COMMON STOCK E2
CLASS DESTINATION E2
COMMON STOCK E1
COMMON STOCK E2
COMMON STOCK E3

PARTNERSHIP INTEREST E2
REAL-ESTATE INVES. TRUST E2

COMMON STOCK E2
COMMON STOCK E1
ETF E2
CLASS DESTINATION E1
COMMON STOCK E1
COMMON STOCK E2
REAL-ESTATE INVES. TRUST E1
COMMON STOCK E2
COMMON STOCK E3
ETF E2
COMMON STOCK E2
ETF E2
UNASSIGNED E2
ADR E2
CLASS DESTINATION E1
COMMON STOCK E1
COMMON STOCK E2
COMMON STOCK E3
LATIN AMERICAN E2

REAL-ESTATE INVES. TRUST E1
REAL-ESTATE INVES. TRUST E2
COMMON STOCK E1
COMMON STOCK E2
REAL-ESTATE INVES. TRUST E1
REAL-ESTATE INVES. TRUST E2

CLASS DESTINATION E2
COMMON STOCK E1
COMMON STOCK E2
COMMON STOCK E1
COMMON STOCK E2
UNASSIGNED E2
ADR E2
CLASS DESTINATION E1
CLASS DESTINATION E2
COMMON STOCK E1
COMMON STOCK E2
COMMON STOCK E3
LATIN AMERICAN E2

REAL-ESTATE INVES. TRUST E1
REAL-ESTATE INVES. TRUST E2

COMMON STOCK E2
COMMON STOCK E1
COMMON STOCK E2

REAL-ESTATE INVES. TRUST E1
REAL-ESTATE INVES. TRUST E2

CLASS DESTINATION E2
COMMON STOCK E1
COMMON STOCK E2
COMMON STOCK E3
LATIN AMERICAN E2
COMMON STOCK E1
COMMON STOCK E2
UNASSIGNED E2
CLASS DESTINATION E1
CLASS DESTINATION E2
COMMON STOCK E1
COMMON STOCK E2
CLASS DESTINATION E1
CLASS DESTINATION E2
COMMON STOCK E1
COMMON STOCK E2
COMMON STOCK E2
COMMON STOCK E1
COMMON STOCK E2
COMMON STOCK E2
UNASSIGNED E2
ADR E2
CLASS DESTINATION E1
CLASS DESTINATION E2
COMMON STOCK E1
COMMON STOCK E2
COMMON STOCK E3
LATIN AMERICAN E2

PARTNERSHIP INTEREST E2
REAL-ESTATE INVES. TRUST E1
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REAL-ESTATE INVES. TRUST E2

COMMON STOCK E2
COMMON STOCK E1
COMMON STOCK E2

REAL-ESTATE INVES. TRUST E1
REAL-ESTATE INVES. TRUST E2

ETF E2
COMMON STOCK E1
COMMON STOCK E1
COMMON STOCK E2
ADR E2
ADR E2
COMMON STOCK E1
COMMON STOCK E2
ADR E2
COMMON STOCK E1
COMMON STOCK E1
COMMON STOCK E2
ETF E2
COMMON STOCK E1
COMMON STOCK E2
COMMON STOCK E1
COMMON STOCK E2
COMMON STOCK E1
ETF E2
COMMON STOCK E1
COMMON STOCK E2
CLASS DESTINATION E1
COMMON STOCK E1
CLASS DESTINATION E1
COMMON STOCK E1
COMMON STOCK E2
ETF E2
CLASS DESTINATION E1
COMMON STOCK E1
COMMON STOCK E2
ETF E2
REAL-ESTATE INVES. TRUST E1
COMMON STOCK E1
COMMON STOCK E2
COMMON STOCK E1
COMMON STOCK E2
COMMON STOCK E1
COMMON STOCK E2
ADR E2
COMMON STOCK E1
COMMON STOCK E2

PARTNERSHIP INTEREST E2
REAL-ESTATE INVES. TRUST E1

ADR E2
COMMON STOCK E1
COMMON STOCK E2
COMMON STOCK E2
CLASS DESTINATION E2
COMMON STOCK E2
REAL-ESTATE INVES. TRUST E2
CLASS DESTINATION E2
COMMON STOCK E2
REAL-ESTATE INVES. TRUST E2
CLASS DESTINATION E2
COMMON STOCK E2
COMMON STOCK E3
REAL-ESTATE INVES. TRUST E2
ETF E2
CLASS DESTINATION E2
COMMON STOCK E2
REAL-ESTATE INVES. TRUST E2
ADR E2
CLASS DESTINATION E1
COMMON STOCK E1
COMMON STOCK E2
COMMON STOCK E1
COMMON STOCK E1
COMMON STOCK E2
G7-NONUS E2
COMMON STOCK E2
CLASS DESTINATION E1
COMMON STOCK E1
COMMON STOCK E2
COMMON STOCK E2
ETF E2
CLASS DESTINATION E2
COMMON STOCK E1
COMMON STOCK E2

PARTNERSHIP INTEREST E2
REAL-ESTATE INVES. TRUST E1
REAL-ESTATE INVES. TRUST E2

UNASSIGNED E2
CLASS DESTINATION E1
COMMON STOCK E1
COMMON STOCK E2
LATIN AMERICAN E2
REAL-ESTATE INVES. TRUST E1
CLASS DESTINATION E2
COMMON STOCK E1
COMMON STOCK E2
LATIN AMERICAN E2
CLASS DESTINATION E2
COMMON STOCK E1
COMMON STOCK E2
COMMON STOCK E3
COMMON STOCK E1
COMMON STOCK E2
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REAL-ESTATE INVES. TRUST
REAL-ESTATE INVES. TRUST
COMMON STOCK

ETF

CLASS DESTINATION
COMMON STOCK
COMMON STOCK
COMMON STOCK
PARTNERSHIP INTEREST
REAL-ESTATE INVES. TRUST
COMMON STOCK

CLASS DESTINATION
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK

CLASS DESTINATION
CLASS DESTINATION
COMMON STOCK
COMMON STOCK
REAL-ESTATE INVES. TRUST
REAL-ESTATE INVES. TRUST
CLASS DESTINATION
COMMON STOCK
COMMON STOCK
PARTNERSHIP INTEREST
REAL-ESTATE INVES. TRUST
REAL-ESTATE INVES. TRUST
EUROPE -NON G7
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK

CLASS DESTINATION
COMMON STOCK
COMMON STOCK
PARTNERSHIP INTEREST
CLASS DESTINATION
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK

CLASS DESTINATION
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK

CLASS DESTINATION
COMMON STOCK
COMMON STOCK
REAL-ESTATE INVES. TRUST
ETF

COMMON STOCK
COMMON STOCK

ADR

CLASS DESTINATION
COMMON STOCK
COMMON STOCK
COMMON STOCK

ETF

ADR

CLASS DESTINATION
COMMON STOCK
COMMON STOCK

LATIN AMERICAN
REAL-ESTATE INVES. TRUST
COMMON STOCK
COMMON STOCK

LATIN AMERICAN

ADR

COMMON STOCK

CLASS DESTINATION
COMMON STOCK
COMMON STOCK

LATIN AMERICAN
COMMON STOCK

CLASS DESTINATION
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
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E1
E2
E2
E2
E2
E1
E2
E3
E2
E2
E2
E2
E1
E2
E3
E1
E2
E1
E2
E1
E2
E1
E2
E2
E2
E3
E2
E2
E3
E3
E1
E2
E1
E2
E1
E2
E1
E2
E1
E2
E1
E2
E2
E1
E2
E2
E2
E1
E2
E1
E2
E1
E2
E1
E2
E3
E2
E2
E3
E2
E1
E2
E1
E1
E2
E1
E2
E1
E1
E2
E1
E2
E1
E2
E2
E2
E1
E2
E2
E2
E2
E1
E1
E2
E2
E2
E1
E2
E2
E2
E2
E2
E1
E2
E2
E2
E2
E1
E2
E1
E2
E1
E2
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COMMON STOCK E1

COMMON STOCK E2
COMMON STOCK E1
COMMON STOCK E2
COMMON STOCK E1
COMMON STOCK E2
COMMON STOCK E1
COMMON STOCK E2
ADR E2
CLASS DESTINATION E1
CLASS DESTINATION E2
COMMON STOCK E1
COMMON STOCK E2
COMMON STOCK E3

REAL-ESTATE INVES. TRUST E1
REAL-ESTATE INVES. TRUST E2

COMMON STOCK E2
ETF E2
ADR E2
COMMON STOCK E1
COMMON STOCK E2
ADR E2
CLASS DESTINATION E2
COMMON STOCK E1
COMMON STOCK E2
LATIN AMERICAN E2
ADR E2
COMMON STOCK E2
ADR E2
CLASS DESTINATION E1
COMMON STOCK E1
COMMON STOCK E2
LATIN AMERICAN E2
ADR E2
COMMON STOCK E2
UNASSIGNED E2
ADR E2
CLASS DESTINATION E1
CLASS DESTINATION E2
COMMON STOCK E1
COMMON STOCK E2
COMMON STOCK E3
LATIN AMERICAN E2

REAL-ESTATE INVES. TRUST E1
REAL-ESTATE INVES. TRUST E2

COMMON STOCK E2
CLASS DESTINATION E2
COMMON STOCK E2
COMMON STOCK E3
UNASSIGNED E2
CLASS DESTINATION E1
CLASS DESTINATION E2
COMMON STOCK E1
COMMON STOCK E2
COMMON STOCK E3

PARTNERSHIP INTEREST E2
REAL-ESTATE INVES. TRUST E1
REAL-ESTATE INVES. TRUST E2

COMMON STOCK E2
COMMON STOCK E1
COMMON STOCK E1
COMMON STOCK E2
UNASSIGNED E2
CLASS DESTINATION E1
CLASS DESTINATION E2
COMMON STOCK E1
COMMON STOCK E2
COMMON STOCK E3
LATIN AMERICAN E2

REAL-ESTATE INVES. TRUST E1
REAL-ESTATE INVES. TRUST E2

COMMON STOCK E2
COMMON STOCK E1
COMMON STOCK E2
COMMON STOCK E1
COMMON STOCK E2
ETF E2
ETF E2
ETF E2
COMMON STOCK E1
COMMON STOCK E2

REAL-ESTATE INVES. TRUST E1
REAL-ESTATE INVES. TRUST E2

CLASS DESTINATION E2
COMMON STOCK E1
COMMON STOCK E2
COMMON STOCK E3
COMMON STOCK E2
ETF E2
UNASSIGNED E2
CLASS DESTINATION E2
COMMON STOCK E1
COMMON STOCK E2
COMMON STOCK E3
LATIN AMERICAN E2
REAL-ESTATE INVES. TRUST E2
RESTRICT STOCK UF
COMMON STOCK E2
COMMON STOCK E1
COMMON STOCK E2
ADR E2
COMMON STOCK E2
COMMON STOCK E3
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REAL-ESTATE INVES. TRUST E2

CLASS DESTINATION E1
CLASS DESTINATION E2
COMMON STOCK E1
COMMON STOCK E2
LATIN AMERICAN E2

REAL-ESTATE INVES. TRUST E1
REAL-ESTATE INVES. TRUST E2

COMMON STOCK E1
COMMON STOCK E2
COMMON STOCK E2
ADR E2
CLASS DESTINATION E1
CLASS DESTINATION E2
COMMON STOCK E1
COMMON STOCK E2
COMMON STOCK E3

PARTNERSHIP INTEREST E2
REAL-ESTATE INVES. TRUST E2

RESTRICT STOCK UF
ADR E2
COMMON STOCK E2
COMMON STOCK E3
EUROPE -NON G7 E3
PREFERRED STOCK E3
CLASS DESTINATION E2
CLASS DESTINATION E3
COMMON STOCK E1
COMMON STOCK E2
COMMON STOCK E3

PARTNERSHIP INTEREST E2
REAL-ESTATE INVES. TRUST E2

COMMON STOCK E2
COMMON STOCK E1
COMMON STOCK E2
OTHER c2
COMMON STOCK E1
COMMON STOCK E2
ETF E2
CLASS DESTINATION E2
COMMON STOCK E1
COMMON STOCK E2
ETF E2
REAL-ESTATE INVES. TRUST E2
COMMON STOCK E2
CLASS DESTINATION E1
COMMON STOCK E1
COMMON STOCK E2
COMMON STOCK E3
CLASS DESTINATION E1
COMMON STOCK E1
COMMON STOCK E2
LATIN AMERICAN E2
REAL-ESTATE INVES. TRUST E2
COMMON STOCK E1
COMMON STOCK E2
COMMON STOCK E1
UNASSIGNED E2
ADR E2
COMMON STOCK E1
COMMON STOCK E2
ETF E2
COMMON STOCK E2
COMMON STOCK E1
COMMON STOCK E2
COMMON STOCK E1
ADR E2
COMMON STOCK E1
COMMON STOCK E2
COMMON STOCK E3
ETF E2
COMMON STOCK E2
COMMON STOCK E1
COMMON STOCK E1
COMMON STOCK E2
ADR E2
CLASS DESTINATION E1
CLASS DESTINATION E2
COMMON STOCK E1
COMMON STOCK E2
ETF E2
REAL-ESTATE INVES. TRUST E1
COMMON STOCK E2
LISTED EQUITY UF
CLASS DESTINATION E1
COMMON STOCK E1
COMMON STOCK E2
ADR E2
COMMON STOCK E1
COMMON STOCK E2
COMMON STOCK E3
ETF E2
LATIN AMERICAN E2
PARTNERSHIP INTEREST E2
COMMON STOCK E2
COMMON STOCK E3
COMMON STOCK E1
COMMON STOCK E2
REAL-ESTATE INVES. TRUST E1
ADR E2
COMMON STOCK E1
COMMON STOCK E2
UNASSIGNED E2
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ADR E2

COMMON STOCK E1
COMMON STOCK E2
ADR E2
COMMON STOCK E2
COMMON STOCK E1
COMMON STOCK E2
COMMON STOCK E2
COMMON STOCK E2
COMMON STOCK E2
COMMON STOCK E1
COMMON STOCK E2
COMMON STOCK E1
CLASS DESTINATION E1
COMMON STOCK E1
COMMON STOCK E2
LATIN AMERICAN E2
COMMON STOCK E2
COMMON STOCK E1
COMMON STOCK E2

REAL-ESTATE INVES. TRUST E1
REAL-ESTATE INVES. TRUST E2

COMMON STOCK E1
COMMON STOCK E2
COMMON STOCK E2
COMMON STOCK E1
COMMON STOCK E2
COMMON STOCK E2
COMMON STOCK E1
COMMON STOCK E2
LATIN AMERICAN E2
COMMON STOCK E2
ADR E2
COMMON STOCK E1
COMMON STOCK E2
COMMON STOCK E1
COMMON STOCK E2
COMMON STOCK E1
COMMON STOCK E2
ADR E2
CLASS DESTINATION E1
COMMON STOCK E1
COMMON STOCK E2
PARTNERSHIP INTEREST E2
ADR E2
ADR E2
COMMON STOCK E1
COMMON STOCK E2
COMMON STOCK E2
COMMON STOCK E2
COMMON STOCK E2
COMMON STOCK E1
COMMON STOCK E2
REAL-ESTATE INVES. TRUST E2
COMMON STOCK E2
REAL-ESTATE INVES. TRUST E2
COMMON STOCK E2
REAL-ESTATE INVES. TRUST E2
COMMON STOCK E1
COMMON STOCK E2
REAL-ESTATE INVES. TRUST E2
COMMON STOCK E1
COMMON STOCK E2
COMMON STOCK E1
COMMON STOCK E2
REAL-ESTATE INVES. TRUST E1
COMMON STOCK E1
COMMON STOCK E2
ADR E2
COMMON STOCK E1
COMMON STOCK E2
COMMON STOCK E2
ADR E2
COMMON STOCK E2
COMMON STOCK E2
COMMON STOCK E2
COMMON STOCK E3
COMMON STOCK us
CLASS DESTINATION E2
COMMON STOCK E1
COMMON STOCK E2
ADR E2
COMMON STOCK E2
COMMON STOCK E2
COMMON STOCK E2
COMMON STOCK E1
COMMON STOCK E2
COMMON STOCK E2
ADR E2
COMMON STOCK E2
COMMON STOCK E1
COMMON STOCK E2
COMMON STOCK E2
COMMON STOCK E2
COMMON STOCK E2
COMMON STOCK E2
COMMON STOCK E2
COMMON STOCK E1
COMMON STOCK E2
COMMON STOCK E1
COMMON STOCK E2
CLASS DESTINATION E2
COMMON STOCK E1
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COMMON STOCK E2

CLASS DESTINATION E2
COMMON STOCK E1
COMMON STOCK E2
REAL-ESTATE INVES. TRUST E2
ADR E2
COMMON STOCK E1
COMMON STOCK E2
REAL-ESTATE INVES. TRUST E2
COMMON STOCK E2
ADR E2
CLASS DESTINATION E1
CLASS DESTINATION E2
COMMON STOCK E1
COMMON STOCK E2
COMMON STOCK E3
ETF E2
G7-NONUS E1
G7-NONUS E2
LATIN AMERICAN E2

PARTNERSHIP INTEREST E2
REAL-ESTATE INVES. TRUST E1

ADR E2
COMMON STOCK E2
COMMON STOCK E3
ADR E2
CLASS DESTINATION E2
COMMON STOCK E1
COMMON STOCK E2
G7-NONUS E2
REAL-ESTATE INVES. TRUST E2
COMMON STOCK E2
UNASSIGNED E2
CLASS DESTINATION E1
CLASS DESTINATION E2
COMMON STOCK E1
COMMON STOCK E2
PARTNERSHIP INTEREST E2
COMMON STOCK E2
ADR E2
COMMON STOCK E1
COMMON STOCK E2
COMMON STOCK E3
G7-NONUS E2
REAL-ESTATE INVES. TRUST E1
COMMON STOCK E2
COMMON STOCK E3
CLASS DESTINATION E2
COMMON STOCK E2
COMMON STOCK E3
FUND UNITS E2
FUND UNITS E3
ADR E2
CLASS DESTINATION E1
CLASS DESTINATION E2
COMMON STOCK E1
COMMON STOCK E2
COMMON STOCK E3
G7-NONUS E2

PARTNERSHIP INTEREST E2
REAL-ESTATE INVES. TRUST E1
REAL-ESTATE INVES. TRUST E2

CLASS DESTINATION E2
COMMON STOCK E2
COMMON STOCK E3
PREFERRED STOCK E3
ETF E2
ADR E2
COMMON STOCK E1
COMMON STOCK E2
G7-NONUS E1
NR c2
AAA c2
NR c2
A c2
NR c2
NR c2
NR c2
A c2
NR c2
NO RATING c2
A c2
NR c2
NR c2
NR c2
NR c2
FUND UNITS E3
A c2
NR c2
NR c2
NR c2
NR c2
NR c2
ADR E2
COMMON STOCK E1
COMMON STOCK E1
COMMON STOCK E1
ADR E2
COMMON STOCK E1
COMMON STOCK E2
COMMON STOCK E2
ADR E2
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COMMON STOCK
COMMON STOCK
REAL-ESTATE INVES. TRUST
PREFERRED STOCK
NR

NR

NR

A

NR

NR

FUND UNITS

A

NO RATING
COMMON STOCK
ETF

AA

ADR

COMMON STOCK
NR

COMMON STOCK
NR

COMMON STOCK
NR

COMMON STOCK
BBB+

COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
ADR

COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
ADR

COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
PARTNERSHIP INTEREST
REAL-ESTATE INVES. TRUST
COMMON STOCK
COMMON STOCK
NR

COMMON STOCK
COMMON STOCK
COMMON STOCK
ADR

ADR

COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
MONEY ONLY
ADR

COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
PREFERRED STOCK
ADR

COMMON STOCK
COMMON STOCK
COMMON STOCK
FUND UNITS
FUND UNITS
NOTES

BBB

NR

NR

COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
ADR

COMMON STOCK
COMMON STOCK
COMMON STOCK
NR

COMMON STOCK
COMMON STOCK
COMMON STOCK
FUND UNITS
COMMON STOCK
COMMON STOCK
COMMON STOCK

FOIA CONFIDENTIAL TREATMENT REQUESTED BY
LEHMAN BROTHERS HOLDINGS INC.

E2
E3
E2
E3
E3
c1
E2
E2
E1
E2
E2
E1
E2
E1
E2
E2
E1
E2
E1
E2
E1
E2
E2
E1
E2
E2
c2
E1
E2
E3
E2
E2
E3
E2
E2
E1
E2
c2
E2
E1
E3
E2
E3
E1
E2
E3
E2
E3
E3
E2
E3
E1
E2
E3
E2
E3
E3
E1
E1
E2
E3
E1
E2
G1
c1
c2
c2
E1
E3
E1
E2
E3
E2
E1
E3
E3
c2
E1
E2
E3
E1
E1
E2
E3

LBEX-DOCID 3438624



COMMON STOCK E2

COMMON STOCK E1
FUND UNITS E1
COMMON STOCK E1
COMMON STOCK E2
COMMON STOCK E2
COMMON STOCK E3
COMMON STOCK E2
COMMON STOCK E2
COMMON STOCK E2
COMMON STOCK E1
COMMON STOCK E2
COMMON STOCK E3
NR c2
COMMON STOCK E1
COMMON STOCK E2
COMMON STOCK E3
NR c2
c2
NR c2
COMMON STOCK E1
COMMON STOCK E2
NR c2
ADR E2
B c2
BBB c1
NR c2
CONV. PREFERRED STOCK  E2
COMMON STOCK E2
COMMON STOCK E3
BBB c1
BBB- c1
NR c2
COMMON STOCK E1
COMMON STOCK E2
NR c2
COMMON STOCK E1
COMMON STOCK E2
NR c2
COMMON STOCK E2
COMMON STOCK E3
AAAMJ c1
NR c2
COMMON STOCK E2
NR c2
COMMON STOCK E1
COMMON STOCK E2
BBB-MJ c2
NR c2
COMMON STOCK E1
COMMON STOCK E2
B c2
COMMON STOCK E1
COMMON STOCK E2
COMMON STOCK E3
NR
NR c2
NO RATING c2
COMMON STOCK E1
COMMON STOCK E2
COMMON STOCK E3
COMMON STOCK E2
COMMON STOCK E3
G7-NONUS
NR c2
COMMON STOCK E1
COMMON STOCK E2
NR c2
COMMON STOCK E1
COMMON STOCK E1
COMMON STOCK E3
CORPORATE LOANS TERM/STANDARD
CORPORATE LOANS REVOLVER/STANDARD
CORPORATE LOANS REVOLVER/STANDARD
COMMON STOCK E1
COMMON STOCK E1
COMMON STOCK E3
COMMON STOCK E1
COMMON STOCK E3
COMMON STOCK E2
COMMON STOCK E1
COMMON STOCK E2
COMMON STOCK E1
COMMON STOCK E1
COMMON STOCK E2
COMMON STOCK E1
COMMON STOCK E3
COMMON STOCK E1
COMMON STOCK E1
COMMON STOCK E2
COMMON STOCK E1
COMMON STOCK E2
COMMON STOCK E3
COMMON STOCK E2
COMMON STOCK E3
COMMON STOCK E2
COMMON STOCK E2
FUND UNITS E2
MUTUAL FUND UF
COMMON STOCK E1
COMMON STOCK E1
COMMON STOCK E3
COMMON STOCK E1

FOIA CONFIDENTIAL TREATMENT REQUESTED BY
LEHMAN BROTHERS HOLDINGS INC. LBEX-DOCID 3438624



COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
ADR

COMMON STOCK
ADR

COMMON STOCK
FUND UNITS
ADR

ADR

COMMON STOCK
UNASSIGNED
COMMON STOCK
COMMON STOCK
FUND UNITS
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
ADR

COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
ADR

COMMON STOCK
COMMON STOCK
COMMON STOCK
ADR

COMMON STOCK
COMMON STOCK
COMMON STOCK
FUND UNITS
COMMON STOCK
COMMON STOCK
FUND UNITS
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
ADR

ADR

ADR

COMMON STOCK
COMMON STOCK
COMMON STOCK
ADR

COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
ADR

ADR

COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
ADR

COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
ADR

COMMON STOCK
COMMON STOCK
COMMON STOCK
EQUITY
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
ADR

COMMON STOCK
COMMON STOCK
G7-NONUS
FUND UNITS
COMMON STOCK
ADR

COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK

FOIA CONFIDENTIAL TREATMENT REQUESTED BY
LEHMAN BROTHERS HOLDINGS INC.

E1
E2
E1
E1
E2
E1
E1
E3
E2
E1
E2
E3
E3
E2
E2
c2
E3
c2
E1
E3
E3
E1
E2
E3
E2
E1
E1
E2
E1
E1
E3
E1
E2
E3
E3
E1
E3
E1
E1
E1
E2
E3
E1
E1
E1
E2
E3
E1
E2
E3
E2
E1
E2
E2
E3
E2
E2
E1
E2
E2
E2
E1
E1
E1
E1
E1
E1
E2
E3
E1
E2
E1
E2
E2
E2
E3
E3
E1
E2
E2
E1
E2
E3
E1
E1
E2
E3
E3
E1
E2
E3
E1
E3
E2
E3
E2
E3
E1
E2
E1
E3
E1
E2

LBEX-DOCID 3438624



COMMON STOCK
EQUITY
COMMON STOCK
COMMON STOCK
COMMON STOCK
ADR

COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
FUND UNITS
PREFERRED STOCK
COMMON STOCK
COMMON STOCK
EQUITY
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
PREFERRED STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
FUND UNITS
ADR

COMMON STOCK
COMMON STOCK
COMMON STOCK
FUND UNITS

ETF
UNASSIGNED
COMMON STOCK
ETF

COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
PREFERRED STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
EQUITY
COMMON STOCK
COMMON STOCK
COMMON STOCK
ADR

COMMON STOCK
COMMON STOCK
COMMON STOCK
EQUITY
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
ADR

ADR

COMMON STOCK
COMMON STOCK
COMMON STOCK
FUND UNITS
FUND UNITS
FUND UNITS
EQUITY
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
FUND UNITS
COMMON STOCK
COMMON STOCK
COMMON STOCK
FUND UNITS
ADR

COMMON STOCK
FUND UNITS
COMMON STOCK
ADR

COMMON STOCK
COMMON STOCK
COMMON STOCK
FUND UNITS
COMMON STOCK
ADR

COMMON STOCK
COMMON STOCK

FOIA CONFIDENTIAL TREATMENT REQUESTED BY
LEHMAN BROTHERS HOLDINGS INC.

E3
E3
E1
E2
E3
E3
E1
E2
E3
E1
E2
E2
E2
E1
E2
E3
E1
E1
E2
E3
E1
E3
E3
E1
E2
E1
E2
E2
E1
E2
E2
E2
E1
E2
E3
E2
E2
E3
E1
E2
E1
E1
E2
E3
E1
E2
E2
E1
E2
E3
E3
E1
E2
E3
E1
E1
E2
E3
E3
E1
E2
E3
E1
E2
E3
E2
E3
E1
E3
E1
E2
E3
E1
E2
E3
E3
E2
E2
E1
E2
E1
E1
E2
E1
E1
E3
E2
E2
E3
c2
E3
E2
E3
E2
E1
E1
E2
E3
E2
E2
E3
E1
E2

LBEX-DOCID 3438624



COMMON STOCK
FUND UNITS
FUND UNITS
PREFERRED STOCK
NR

COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
EQUITY
COMMON STOCK
COMMON STOCK
COMMON STOCK
ADR

COMMON STOCK
COMMON STOCK
COMMON STOCK
FUND UNITS
FUND UNITS
FUND UNITS
MUTUAL FUND
EQUITY

RIGHTS / WARRANTS
COMMON STOCK
COMMON STOCK
ADR

COMMON STOCK
COMMON STOCK
ADR

COMMON STOCK
COMMON STOCK
COMMON STOCK
FUND UNITS
EQUITY
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
NR

ADR

COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
ADR

COMMON STOCK
COMMON STOCK
COMMON STOCK
ADR

COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
ADR

COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
EQUITY

ADR

COMMON STOCK
COMMON STOCK
FUND UNITS
COMMON STOCK
NR

NR

COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
ADR

COMMON STOCK
COMMON STOCK
COMMON STOCK

FOIA CONFIDENTIAL TREATMENT REQUESTED BY
LEHMAN BROTHERS HOLDINGS INC.

E3
c2
E3
E3
c2
c2
E3
E1
E2
E1
E2
E3
E1
E1
E2
E2
E1
E2
E3

E1
E2
UF
E3
D1
E3
E3
E1
E1
E3
E1
E1
E2
E3
E3
E3
E2
E3
E1
E2
E3
E1
E1
E2
E3
E1
c2
E1
E1
E2
E3
E1
E1
E2
E1
E1
E1
E2
E2
E3
E1
E3
E1
E2
E3
E1
E1
E2
E1
E2
E1
E2
E3
E1
E2
E1
E1
E2
E3
E1
E1
E2
E3
E1
E2
E3
E3
E3
E1
E1
E1
E1
c2
E3
E1
E1
E1
E1
E1
E1
E1
E1
E2

LBEX-DOCID 3438624



ADR

COMMON STOCK
COMMON STOCK
NR

NR

ADR

COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
ADR

COMMON STOCK
COMMON STOCK
ADR

COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
ADR

COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
NR

COMMON STOCK
COMMON STOCK
COMMON STOCK
ADR

COMMON STOCK
COMMON STOCK
COMMON STOCK
EQUITY

ADR

ADR

COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
SR ASSET BACKED NOTES
WARRANTS
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
NR

ADR

COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
RIGHTS

NR

COMMON STOCK
NR

ETF

NR

NR

COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
NR

COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
NR

NR

NR

COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
NR

NR

NO RATING

NR

NR

NR

CORP BOND FUND
NR

COMMON STOCK
COMMON STOCK
FUND UNITS
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
NR

COMMON STOCK

FOIA CONFIDENTIAL TREATMENT REQUESTED BY
LEHMAN BROTHERS HOLDINGS INC.

E2
E1
E3
c2
c2
E1
E1
E2
E3
E1
E2
E3
E1
E1
E3
E3
E3
E1
E2
E3
E3
E1
E1
E3
E1
E1
E1
c2
E1
E2
E3
E1
E1
E2
E3
E3
E1
E1
E1
E1
E1
E1

E3
E1
E1
E1
E2
E3
c2
E2
E1
E2
E1
E3
E3
c2
E1
c2
E2
c2
c2
E1
E2
E2
E3
c2
E1
E2
E3
E1
E2
E2
c2
c2
c2
E2
E1
E2
E3
E1
E3
E1
E2
E3
E1
c1
c2
c2
c2
c2
E3
c2
c2
E1
E2
E2
E1
E1
E2
E3
c2
E1

LBEX-DOCID 3438624



COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
FUND UNITS
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
ADR

COMMON STOCK
COMMON STOCK
COMMON STOCK
FUND UNITS
MUTUAL FUND
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
MUTUAL FUND
NR

A

NR

NR

NR

NR

NR

NO RATING

NR

NR

NR

NR

NO RATING

NR

NR

NR

NR

NR

NR

NR

NR

NR

NR

COMMON STOCK
COMMON STOCK
FUND UNITS
COMMON STOCK
COMMON STOCK
COMMON STOCK
ADR

COMMON STOCK
COMMON STOCK
COMMON STOCK
EQUITY

NR

NR

COMMON STOCK
COMMON STOCK
FUND UNITS
ADR

COMMON STOCK
COMMON STOCK
COMMON STOCK
FUND UNITS
ADR

COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
NR

NR

ADR

COMMON STOCK
ADR

COMMON STOCK
COMMON STOCK
COMMON STOCK
NR

NR

ADR

COMMON STOCK
COMMON STOCK
COMMON STOCK
NR

NR

COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK

E1
E2
E1
E2
E1
E1
E2
E3
E3
E1
E1
E2
E3
E2
UF
E1
E2
E1
E1
E1
E2
E3
E1
E2
UF
E3
c2
c2
c2
AN
c1
c2
c2
c2
c2
c2
c2
c2
c2
c2
c2
c2
c2
c2
c2
E3
E2
c2
E1
E2
c2
E1
E2
E1
E1
E1
E2
E3
E3
NL
E3
E1
E2
E1
E1
E1
E2
E3
E2
E1
E1
E2
E3
E1
E2
E3
E1
E2
E3
c2
E3
E2
E1
E1
E1
E2
E3
c2
c2
E1
E1
E2
E3
c2
NL
E1
E1
E2
E1
E2
E1
E2

REAL-ESTATE INVES. TRUST E1

FOIA CONFIDENTIAL TREATMENT REQUESTED BY
LEHMAN BROTHERS HOLDINGS INC.

LBEX-DOCID 3438624



COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
NOTES

NOTES

COUPON

NOTES

NOTES

OTHER

B

B-

BB

NO RATING
COMMON STOCK
A

BONDS

BONDS

NOTES

BONDS

BONDS

OTHER

B

B-

BB

OTHER

NOTES

AAA

BBB

A

CORPORATE LOANS
CORPORATE LOANS
CORPORATE LOANS
CORPORATE LOANS
CORPORATE LOANS
AAMJ

NOTES

NOTES

BONDS

NOTES

NOTES

COUPON
COUPON
COUPON
BONDS

NOTES

NOTES

COUPON
COUPON
COUPON

NOTES

NOTES

COUPON
OTHERS
COUPON
STRIPS

STRIPS

ZERO COUPON
PRIN

PRIN

PRIN

TINT

TINT

BONDS

NOTES

NOTES

COUPON
BONDS

NOTES

NOTES

COUPON
COUPON
COUPON
COUPON
BONDS

BONDS

NOTES

NOTES

COUPON
COUPON

NOTES

NOTES

COUPON
BONDS

BONDS

NOTES

COUPON
BONDS

BONDS

NOTES

NOTES

PRIN

PRIN

PRIN

TINT

TINT

BONDS

NOTES

NOTES

BONDS

BONDS

NOTES

FOIA CONFIDENTIAL TREATMENT REQUESTED BY
LEHMAN BROTHERS HOLDINGS INC.

E1
E1
E1
E2
E2

G1
G1

c2
c2
c2
c2
c2
E3
c1

G1
G1
G1
G1
c2
c2
c2
c2
c2

c1

c1

c1
REVOLVER/STANDARD
TERM/STANDARD
REVOLVER/STANDARD
REVOLVER/STANDARD
REVOLVER/STANDARD
c1

G1
G1

G1
c1
G1
OTHERS

G1
c1
G1
OTHERS

G1

TVA

G2

G1

G1
OTHERS
FHLMC

c1
G1

G1
G1

G1
G1
G1

G1
G1
c1
G1
OTHERS

G1
G1
c1
G1

G1
c1

G1
G1
G1
G1
G1

c1
G1

G1
G1

G1
G1
G1

LBEX-DOCID 3438624



NOTES G1

TIPS c1
TIPS G1
BONDS
BONDS G1
NOTES
NOTES G1
BONDS
BONDS G1
NOTES
NOTES G1
NOTES
NOTES G1
NOTES G1
NOTES
NOTES G1
BONDS G1
NOTES
NOTES
NOTES G1
NOTES
NOTES G1
TINT
BONDS G1
FNMA/FHLMC FIX FNMA
NOTES
FNMA/FHLMC FIX FHLMC
FNMA/FHLMC FIX FNMA
GNMA FIXED
NOTES G1
FNMA/FHLMC FIX c2
FNMA/FHLMC FIX FHLMC
FNMA/FHLMC FIX FNMA
GNMA FIXED
GNMA FIXED
FNMA/FHLMC FIX FNMA
NOTES
NOTES G1
TBA TBA
AA c1
AAA c2
A c1
BONDS/NOTES c1
G7
A G7-JP
G7
AAA G7
G7
AAA G7
G7-NONUS
A G7-JP
NOTES
NOTES G1
BONDS
BONDS G1
NOTES
NOTES G1
BONDS G1
NOTES
NOTES G1
NOTES
STRIPS G1
BONDS G1
NOTES
NOTES G1
BONDS
BONDS G1
NOTES
NOTES G1
TIPS G1
TINT
TINT G1
BILLS G1
BONDS G1
NOTES
NOTES G1
TIPS G1
NOTES G1
NOTES
NOTES
NOTES G1
GNMA FIXED
NOTES G1
BONDS G1
NOTES G1
BONDS G1
NOTES
NOTES G1
BONDS G1
NOTES G1
NOTES G1
BONDS/NOTES c1
G7
DISCOUNTS OTHERS
COUPON G1
COUPON c1
COUPON G1
NOTES
NOTES G1
BILLS
BILLS G1
NOTES G1
BILLS

FOIA CONFIDENTIAL TREATMENT REQUESTED BY
LEHMAN BROTHERS HOLDINGS INC. LBEX-DOCID 3438624



BILLS
BONDS
NOTES
NOTES
NOTES
BBB
NOTES
NOTES
NOTES

A
NOTES
A

AMJ

BBB

BBB

BBB

BB

A

A

B

BBB

BBB

OTHER
COMMON STOCK
COMMON STOCK
NO RATING

B-

A

BBB

A

BBB

BBB

COMMON STOCK
REAL-ESTATE INVES. TRUST
BBB

A

A

BB

BB

BBB

BBB

BBB

A

BB

BBB

COMMON STOCK
BBB

A

BBB

A

A

AA
AAA
BB
BBB
BBB

B

BB
COMMON STOCK
A

A

AAA
BBB
AAA

B
NOTES
NOTES
NOTES
NOTES
NOTES
NOTES
NOTES
NOTES
PREFERRED STOCK
BB
BBB

A

BB
BBB
BBB

A
UNASSIGNED
A

BBB

A

BBB

BBB+

COMMON STOCK
PREFERRED STOCK
PREFERRED STOCK

BBB

FOIA CONFIDENTIAL TREATMENT REQUESTED BY
LEHMAN BROTHERS HOLDINGS INC.

G1
G1

G1

c1
G1
G1
G1
c2
G1
c1
c1
c1

c1
c1
c2
c1
c1
c2
c2
c1
c2
c1
E1
E1

c2
c1
c1
c1
c1
c2
E1

c1
c1
c2
c1
c2
c1
c2
c2
c1
c1
c1
E1
c1
c1
c2
c1
c2
c1
c1
c1
c1
c2
c2
c2
E1
c1
c2
c2
c1
c1
c2
G1
G1
G1
G1
G1
G1
G1
G1
E2
c2
c1
c1
c2
c1
c1
c1
E2
c1
c1
c1
c1
c2
E1

E2
c1
c1
c1
c1
c1
c1
c2
c1
c1
c1
c1

LBEX-DOCID 3438624



A c1
PREFERRED STOCK E2
BBB c1
PREFERRED STOCK
PREFERRED STOCK E2
NOTES G1
NOTES G1
NOTES G1
NOTES G1
NOTES G1
NOTES G1
AA c2
COMMON STOCK E1
COMMON STOCK E2
COMMON STOCK E2
B c2
AA c1
BBB c1
BBB c1
BBB LATIN AMERICAN
BBB-
A c1
BBB c1
A c1
AMJ c1
GNMA c1
A c1
BBB c1
BBB c2
BBB+ c1
BBB+ c2
OTHER c1
A c1
BBB c1
BBB+ c1
A c1
BBB c1
BBB c1
BB c2
BBB c1
B c2
BBB c1
BBB+ c1
NO RATING c1
BBB c1
COMMON STOCK c1
OTHERS c1
OTHERS G2
BBB G2
G2
A c1
BBB c1
BBB c2
A c2
BMJ c2
BBB c1
BBB c2
AAA
BBB LATIN AMERICAN
c2
A- G2
BBB- G2
BBB c1
BBB c1
A c1
BONDS G1
NOTES G1
NOTES G1
NOTES G1
NOTES G1
NOTES G1
G2
c2
G2
BB G2
B NON G7
G2
A c1
G2
B c2
B- c2
BB c2
BBB c1
BBB c2
G2
G2
B c2
BB c2
BBB c1
BBB c2
BBB- c1
BB G2
GNMA G2
G2
B- G2
CCC+ G2
NR G2
G2
NR c2
c2
c2
GNMA G2

FOIA CONFIDENTIAL TREATMENT REQUESTED BY
LEHMAN BROTHERS HOLDINGS INC. LBEX-DOCID 3438624



BBB c1

BB NON G7
G2
B+ G2
BB G2
BB- G2
G2
AAA c1
B c2
BB c2
BBB c1
BBB c2
BBB+ c1
BBB- c1
BBMJ c2
A c1
COUPON G1
G7
AAA G7
BB NON G7
BBB G2
BMJ G2
EUROPE -NON G7
NO RATING G1
NR c2
G2
B+ G2
B- G2
BB- G2
BBB- c1
GNMA c2
A c1
G2
BB- G2
G2
G2
A c1
AA c1
B c2
BBB c1
A c1
A c2
AA c1
AAA c1
AAA c2
B c2
B- c2
BB c1
BBB c1
BBB c2
A c1
NOTES G1
NOTES G1
NOTES G1
NOTES G1
B- c2
FUND UNITS E3
NO RATING c2
OTHER c2
COMMON STOCK E2
B c2
NO RATING c2
OTHER c2
BB c2
B c2
B- c2
BB c2
BBB c2
OTHER c2
COMMON STOCK E2
B c2
OTHER c2
NO RATING c2
UNASSIGNED c2
B c2
BB c1
BBB c2
NO RATING c2
OTHER c2
COMMON STOCK E1
COMMON STOCK E2
B- c2
NO RATING c2
OTHER c2
COMMON STOCK E1
COMMON STOCK E2
NO RATING c2
OTHER c2
COMMON STOCK E1
COMMON STOCK E2
B c2
B c2
B- c2
NO RATING c2
OTHER c2
COMMON STOCK E1
COMMON STOCK E2
B- c2
OTHER c2
COMMON STOCK E2
B c2
OTHER c2
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NO RATING c2
COMMON STOCK E2
OTHER c2
COMMON STOCK E2
OTHER c2
NO RATING c2
NO RATING c2
B c2
NO RATING c2
OTHER c2
COMMON STOCK E3
COMMON STOCK E1
COMMON STOCK E2
B- c2
OTHER c2
COMMON STOCK E1
B- c2
COMMON STOCK E2
CORPORATE LOANS REVOLVER/STANDARD
CORPORATE LOANS REVOLVER/STANDARD
CORPORATE LOANS TERM/STANDARD
NOTES G1
COMMON STOCK E3
COMMON STOCK E3
OTHER c2
COMMON STOCK E2
B c2
B- c2
B- c2
COMMON STOCK E1
COMMON STOCK E2
B- c2
OTHER c2
B c2
OTHER c2
B c2
B- c2
BB c2
OTHER c2
COMMON STOCK E2
BB c2
B c2
B- c2
BB c2
OTHER c2
BB c2
OTHER c2
COMMON STOCK E1
COMMON STOCK E2
B c2
B- c2
B c2
B- c2
OTHER c2
B- c2
B c2
BB c2
BBB c1
B c2
B c2
B- c2
BB c1
BB c2
OTHER c2
COMMON STOCK E2
B c2
B- c2
B c2
B- c2
COMMON STOCK E2
OTHER c2
OTHER c2
B c2
OTHER c2
COMMON STOCK E1
COMMON STOCK E2
REAL-ESTATE INVES. TRUST E2
OTHER c2
COMMON STOCK E3
B c2
BB c2
OTHER c2
B c2
B- c2
BBB c2
OTHER c2
OTHER c2
COMMON STOCK E1
COMMON STOCK E2

REAL-ESTATE INVES. TRUST E1
REAL-ESTATE INVES. TRUST E2

B- c2
OTHER c2
B c2
B- c2
BB c2
NO RATING c2
OTHER c2
COMMON STOCK E1
B c2
B- c2
OTHER c2
COMMON STOCK E2
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OTHER c2

COMMON STOCK E2
B c2
BB c2
UNASSIGNED E2
OTHER c2
B- c2
NO RATING c2
OTHER c2
COMMON STOCK E2
B c2
B- c2
OTHER c2
B c2
COMMON STOCK E1
NO RATING c2
OTHER c2
COMMON STOCK E1
COMMON STOCK E2
COMMON STOCK E2
B c2
B- c2
OTHER c2
OTHER c2
B c2
B- c2
OTHER c2
B c2
B- c2
BB c2
B- c2
OTHER c2
B c2
BB c2
OTHER c2
B c2
B- c2
BB c2
COMMON STOCK E1
B c2
BB c2
OTHER c2
OTHER c2
B c2
B- c2
BB c2
OTHER c2
COMMON STOCK E1
COMMON STOCK E1
COMMON STOCK E1
BONDS G1
B c2
B- B-
B- c2
BB c1
BB c2
BBB c1
B B
B BMM
B c2
B- B-
B- c2
BB BB
BB BBMM
BB c1
BB c2
BBB BBB
BBB c1
BBB c2
CORPORATE LOANS TERM/STANDARD
B c2
B- c2
CORPORATE LOANS TERM/STANDARD
CORPORATE LOANS TERM/STANDARD
B c2
B c2
OTHER c2
B-MJ c2
B c2
OTHER c2
B c2
B- c2
BB c2
BBB c2
BBB- c1
BB c2
B c2
B- c2
BB c2
G2
OTHER c2
G2
G2
B G2
BB+ c2
BB+ G2
NOTES G1
BONDS G1
NOTES
NOTES G1
BONDS/NOTES c1
BONDS/NOTES c2
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BONDS/NOTES
BONDS/NOTES
NOTES
COUPON

TINT

TINT

NOTES

NO RATING
SAVERS
SAVERS
BONDS/NOTES
BONDS/NOTES
BONDS/NOTES
BONDS/NOTES
BONDS/NOTES
BONDS/NOTES
BONDS/NOTES
BONDS/NOTES
BONDS/NOTES
BONDS/NOTES
BONDS/NOTES
BONDS/NOTES
BONDS/NOTES
BONDS/NOTES
BONDS/NOTES
BONDS/NOTES
BONDS/NOTES
BONDS/NOTES
BONDS/NOTES
BONDS/NOTES
BONDS/NOTES
BONDS/NOTES
BONDS/NOTES
BONDS/NOTES
BONDS/NOTES
BONDS/NOTES
BONDS
NOTES

NOTES
BONDS/NOTES
BONDS/NOTES
BONDS/NOTES
BONDS/NOTES
BONDS/NOTES
BONDS/NOTES
BONDS/NOTES
BONDS/NOTES
BONDS/NOTES
BONDS/NOTES
BONDS/NOTES
SAVERS
BONDS/NOTES
BONDS/NOTES
BONDS/NOTES
BONDS/NOTES
BONDS/NOTES
BONDS/NOTES
CORPORATE LOANS
NOTES

AAA

AAA

AAA

AAA

AAA

BBB

AAA

NOTES

NOTES

NOTES

NOTES

AAA

NOTES

NOTES

NOTES

NOTES

NOTES

NOTES
CORPORATE LOANS
NOTES
COMMON STOCK
NO RATING
NOTES

NOTES

AAA

AAA

NOTES

NOTES
COUPON
NOTES

NOTES

NOTES

AAA

NOTES

NOTES

NOTES

NOTES

AAA

AAA

AAA

AAA

CMO AGENCIES
CMO AGENCIES
CMO AGENCIES

c1
c2

G1

G1
G1

c1
c1
c1
c2
c1
c2
c1
c2
c2
c1
c1
c2
c1
c1
c1
c1
c2
c1
c2
c1
c2
c1
c2
c1
c2
c1

c1
G1

G1
c2
c1
c2
c1
c2
c1
c1
c2
c1
c1
c2
c1

c1

c2

c2

c1

c1
FIRST MORTGAGE FACILITY
G1

AAA
AAAMJ
AAAMM
c1

c1

BBB
10's

G1

G1
G1
c1
G1

G1

REVOLVER/STANDARD

E1
c2

G1
AAA
AAAMM

G1
G1

G1
AAA
G1

G1

AAA
AAAMM
AAA

c1

c2

c1
FHLMC
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CMO AGENCIES FNMA

CMO AGENCIES FNMA
FNMA/FHLMC FIX FHLMC
FNMA/FHLMC FIX FNMA
FNMA/FHLMC FIX FNMA
CMO AGENCIES FNMA
FNMA/FHLMC FIX FHLMC
FNMA/FHLMC FIX FHLMC
NOTES
NOTES
RESIDENTIALS TRIPARTY INELIGIBLE
COMMON STOCK E1
AAA AAAMJ
10's
OTHER OTHERMJ
NO RATING
NO RATING
OTHER TRIPARTY INELIGIBLE
COMMON STOCK E1
FNMA/FHLMC ARM FHLMC
FNMA/FHLMC ARM FNMA
FNMA/FHLMC ARM FHLMC
FNMA/FHLMC ARM FNMA
GNMA ARM
NOTES G1
NO RATING
FNMA/FHLMC ARM FNMA
AAA AAA
AAA AAAMJ
NO RATING
AAA AAA
COUPON G1
NOTES G1
NO RATING
NOTES G1
AAA AAA
AAA AAA
AAA AAAMJ
AAA AAAMM
NO RATING
RESIDENTIALS TRIPARTY INELIGIBLE
COMMON STOCK
CORPORATE LOANS TERM/STANDARD
AAAMJ G7
EUROPE - NON G7
G7
A G1
AA G7
BONDS
BONDS G1
NOTES
NOTES G1
NOTES G1
NOTES
NOTES G1
NOTES
NOTES G1
A G7-JP
AMJ G7-JP
NR G7-JP
A G7-JP
NR G7-JP
A G7-JP
AMJ G7-JP
A G7-JP
NR c2
A G7-JP
AMJ G7-JP
NR G7-JP
A G7-JP
AMJ G7-JP
A G7-JP
A G7-JP
A G7-JP
NOTES
NOTES G1
NOTES G1
NOTES G1
NR c2
UNKNOWN c2
NOTES G1
NR c2
B c2
B c2
BBB c1
BBB+ c1
G7
G2
BB c1
BONDS G1
BBB+ c1
COUPON G2
A G2
B c2
B c2
G2
BONDS G1
B c2
B G2
BB+ c2
BB+ G2
BBB c1
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BONDS
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
ADR

B

BB

B

B-

BB

B

NR

CORPORATE LOANS
CORPORATE LOANS
CORPORATE LOANS
CORPORATE LOANS
CORPORATE LOANS
BONDS

OTHER

NR

CORPORATE LOANS
CORPORATE LOANS
CORPORATE LOANS
CORPORATE LOANS
CORPORATE LOANS
NR

BBB+

A

NR

COMMON STOCK
COMMON STOCK
FUND UNITS
FUND UNITS
FUND UNITS
FUND UNITS

AAA

AAA

AAA

COUPON

A
AA
AAA

NOTES
AA

NOTES
BONDS
NOTES
NOTES
NOTES
BONDS
BONDS
NOTES
NOTES
BONDS
NOTES

A

A

AA
AAA
AAA
AAA
AAAMJ
AAAMJ
G7-NONUS
NR

AAA
COUPON

>2P2rrr

A

A

AA

AA

AAA

AAAMJ
AAMJ
G7-NONUS
NO RATING
NR

P2 rrr

A
AA
AAA
AAA
NR

G1
E3
E1
E2
E3
E2
c2
c2
c2
c2
c2
c2

JP

TERM/STANDARD
TERM/STANDARD
TERM/STANDARD
REPO FACILITY
TERM/STANDARD

G1

G1

c2

TERM/STANDARD
REVOLVER/STANDARD
REVOLVER/STANDARD
TERM/STANDARD
REVOLVER/STANDARD
NON G7

G2

G2

NON G7

c2

E1

c2

c2
c1
c1
c1
c1
G7
G7
G7
EUROPE - NON G7
G2
G1
c1
G7
G1
G1

G1
G1

G1

G1

G1
EUROPE - NON G7
G7
G1
G2
G7
EUROPE - NON G7
G7
c1
EUROPE - NON G7
G1
G7
EUROPE - NON G7
G7

G7
G1
G1

EUROPE - NON G7
G7
c1
EUROPE - NON G7
G1
G7
EUROPE - NON G7
G7
c1
EUROPE - NON G7
G7
EUROPE - NON G7
EUROPE - NON G7

G1
G7
G7
G7
EUROPE - NON G7
G1
G7
G7
EUROPE - NON G7
G7
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AAA
AAA
AAA
AAAMJ

AA

AAA
AAA
AAA

AA

A

A

A

AA

AA

AAA

AAA

DE
G7-NONUS

AAA
NO RATING
COUPON

A
A
A
A
AA
AA

AAA

AMJ
G7-NONUS
NO RATING
AA

AAA
AAAMJ

NR

OTHER
AAA

AA

AAA
AAA
AAAMJ

A1l

COUPON

A

AA

AAA

AAA

DE
G7-NONUS

AAA

AAA
AAA

AAA

AAA

NR

A

BONDS
NOTES
NOTES
NOTES
FUND UNITS
A

A

AA
AAA
AAAMJ
AAAMJ
AAMJ
AAMJ
AMJ
BBB
BBB+
NO RATING
NR

A

FOIA CONFIDENTIAL TREATMENT REQUESTED BY
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c2

EUROPE -

G7
G7

EUROPE -

EUROPE -

G7
c1

EUROPE -

G1
G7

EUROPE -

G7
G1
G7
G7

G1
c1
c1
c1
c2
c1
c1
c1

EUROPE -

G7
c1
c1
G7
G7
c1
c1
c1
G1

EUROPE -

G7
G7
G7
c2
G7
G7

G7
G7
G7
G1
G7
G7
G7
G7
G7
G7
G7
G7-JP
G1
G1

G1

c1
c2
c1
c1
c1
c2
c1
c2
c1
c1
c1
c2
c2
c1

NON G7

NON G7

-NON G7

-NON G7

-NON G7

-NON G7

-NON G7

-NON G7

NON G7

NON G7

NON G7

NON G7

NON G7
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COUPON c1

A c1
AA c1
AA G7
AAA c1
AAA G1
AAA G7
AAAMJ G7
AAMJ c1
A c1
GNMA c1
NR c2
G7
AAA G1
AAA G7
BONDS G1
NOTES G1
G7
A c1
A G1
A G7
AAA G7
G7
A c1
A G1
A G7
AAA G7
BONDS G1
NOTES G1
OTHER G1
NO RATING c2
A G7
NO RATING c2
NOTES
NOTES G1
BONDS G1
NOTES G1
OTHER G1
NOTES G1
OTHER G1
NOTES
NOTES G1
A G7-JP
BONDS G1
NOTES G1
G7
AAA G1
AAA G7
G7
AAA G7
NR c2
COMMON STOCK E2
BBB c1
BBB c1
BBB+ c1
A c1
G7
AAA G1
DE G7
AAA c1
A c1
BBB c1
A c1
G7
BBB+ c1
G7
NOTES G1
OTHER G1
G7
BBB c1
BBB- c1
AAA G7
BONDS G1
BBB+ c1
G7
AAA G7
B c2
B- c2
B-MJ c2
OTHER c2
B c2
B c2
B- c2
BMJ c2
OTH c2
OTHER c2
GNMA c2
B c2
A c1
BBB+ c1
A c1
AAA c1
AAA c1
AAAMJ c1
G7
GNMA c1
AAA c1
G7
AAA EUROPE - NON G7
G7
BBB c1
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BBB+ c1

G7
G7
AAA G1
A c1
AAA c1
BBB c1
BBB+ c1
A c1
AA c1
AAA c1
G7
c1
AAA c1
BBB c1
BBB+ c1
G7
G7
A c1
AA c1
A c1
BBB c1
A c1
G7
AAA G1
NOTES G1
G7
B c2
B c2
OTH c2
COMMON STOCK E1
COMMON STOCK E2
G7
AAA G1
DE G7
BB c2
BBB c1
NR c2
G7
BBB c1
G7
B- c2
A c1
BBB c1
BBB c1
A c1
NR c2
A c1
AMJ c1
A c1
A CA
B c2
GNMA c2
B c2
B- c2
OTHER c2
COMMON STOCK E3
B c2
CORPORATE LOANS TERM/STANDARD
B c2
B- c2
B-MJ c2
OTHER c2
B c2
B c2
ADR E3
BONDS G1
CORPORATE LOANS TERM/STANDARD
BB c2
BBMJ c2
BB c2
BBB c1
BB- G2
BB c2
BBB c1
B G1
B c2
BB c2
BBB c1
OTHER c2
BMJ c2
B- G2
NOTES G1
GNMA c1
CORPORATE LOANS TERM/STANDARD
CORPORATE LOANS TERM/STANDARD
NR GB
CORPORATE LOANS TERM/STANDARD
GNMA c2
CORPORATE LOANS TERM/STANDARD
A c1
GNMA c1
AAA c1
ADR E2
COMMON STOCK E1
COMMON STOCK E2

PARTNERSHIP INTEREST E2
PARTNERSHIP INTEREST E3

ADR E2
COMMON STOCK E2
NR c2
COMMON STOCK E1
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COMMON STOCK E1

OTHER UF
BONDS/NOTES c1
COMMON STOCK E2
COMMON STOCK E2
COMMON STOCK E2
COMMON STOCK E3
BBB+ c1
A c1
B c2
B- c2
BB c1
BB c2
BBB c1
NR c2
OTHER c2
B c2
BB c1
BBB c1
NO RATING c2
ADR E2
COMMON STOCK E2
COMMON STOCK E1
COMMON STOCK E2
RESTRICT STOCK UF
COMMON STOCK E1
COMMON STOCK E2
COMMON STOCK E1
COMMON STOCK E2
COMMON STOCK E1
COMMON STOCK E2
CORPORATE LOANS TERM/STANDARD
COMMON STOCK E3
RESTRICT STOCK UF
NO RATING

ADR E2
CLASS DESTINATION E2
COMMON STOCK E2
COMMON STOCK E3

PARTNERSHIP INTEREST E2
REAL-ESTATE INVES. TRUST E2
REAL-ESTATE INVES. TRUST E3

COMMON STOCK E2
EUROPE -NON G7 E3
COMMON STOCK E1
COMMON STOCK E2
COMMON STOCK E1
COMMON STOCK E2
COMMON STOCK E1
COMMON STOCK E2
COMMON STOCK E2
REAL-ESTATE INVES. TRUST E2
CLASS DESTINATION E2
COMMON STOCK E1
COMMON STOCK E2
COMMON STOCK E1
COMMON STOCK E2
ADR E2
COMMON STOCK E1
COMMON STOCK E2
REAL-ESTATE INVES. TRUST E1
COMMON STOCK E1
ADR E2
CLASS DESTINATION E2
COMMON STOCK E1
COMMON STOCK E2
COMMON STOCK E3

PARTNERSHIP INTEREST E2
REAL-ESTATE INVES. TRUST E2

COMMON STOCK E2
COMMON STOCK E1
COMMON STOCK E2
COMMON STOCK E2
COMMON STOCK E1
COMMON STOCK E1
COMMON STOCK E1
COMMON STOCK E2
COMMON STOCK E1
COMMON STOCK E1
COMMON STOCK E1
COMMON STOCK E2
G7-NONUS E1
COMMON STOCK E1
ADR E2
COMMON STOCK E1
COMMON STOCK E2
COMMON STOCK E2
COMMON STOCK E3
ADR E2
CLASS DESTINATION E2
COMMON STOCK E1
COMMON STOCK E2
COMMON STOCK E3

PARTNERSHIP INTEREST E2
REAL-ESTATE INVES. TRUST E2

COMMON STOCK E2
CLASS DESTINATION E2
COMMON STOCK E1
COMMON STOCK E2
COMMON STOCK E1
COMMON STOCK E2
COMMON STOCK E2
COMMON STOCK E2
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COMMON STOCK E1

COMMON STOCK E2
PARTNERSHIP INTEREST E2
COMMON STOCK E3
CLASS DESTINATION E1
COMMON STOCK E1
COMMON STOCK E1
COMMON STOCK E2
REAL-ESTATE INVES. TRUST E1
CLASS DESTINATION E2
COMMON STOCK E1
COMMON STOCK E2
REAL-ESTATE INVES. TRUST E2
COMMON STOCK E2
COMMON STOCK E1
COMMON STOCK E2
REAL-ESTATE INVES. TRUST E2
COMMON STOCK E1
COMMON STOCK E2
COMMON STOCK E1
LATIN AMERICAN E2
COMMON STOCK E1
COMMON STOCK E2
CLASS DESTINATION E2
COMMON STOCK E2
REAL-ESTATE INVES. TRUST E2
COMMON STOCK E1
COMMON STOCK E2

REAL-ESTATE INVES. TRUST E1
REAL-ESTATE INVES. TRUST E2

COMMON STOCK E1
COMMON STOCK E1
COMMON STOCK E2
COMMON STOCK E1
COMMON STOCK E2
COMMON STOCK E1
COMMON STOCK E2
COMMON STOCK E1
COMMON STOCK E2
COMMON STOCK E2
COMMON STOCK E1
COMMON STOCK E2
PARTNERSHIP INTEREST E2
COMMON STOCK E1
COMMON STOCK E2
ADR E2
COMMON STOCK E1
COMMON STOCK E2
CLASS DESTINATION E2
COMMON STOCK E1
COMMON STOCK E2
COMMON STOCK E1
COMMON STOCK E2
COMMON STOCK E1
COMMON STOCK E1
COMMON STOCK E2
CLASS DESTINATION E1
COMMON STOCK E1
COMMON STOCK E2
COMMON STOCK E1
COMMON STOCK E2
G7-NONUS E1
COMMON STOCK E2
CLASS DESTINATION E1
COMMON STOCK E1
COMMON STOCK E1
COMMON STOCK E2
ADR E2
COMMON STOCK E1
COMMON STOCK E2
COMMON STOCK E3
COMMON STOCK E2
COMMON STOCK E1
COMMON STOCK E2
CLASS DESTINATION E2
COMMON STOCK E1
COMMON STOCK E2
CLASS DESTINATION E2
COMMON STOCK E1
COMMON STOCK E2
COMMON STOCK E1
COMMON STOCK E2
CLASS DESTINATION E1
COMMON STOCK E1
COMMON STOCK E2
COMMON STOCK E1
COMMON STOCK E2
COMMON STOCK E2
REAL-ESTATE INVES. TRUST E2
COMMON STOCK E1
COMMON STOCK E2
UNASSIGNED E2
NR E2
ADR E2
CLASS DESTINATION E1
COMMON STOCK E1
COMMON STOCK E2
COMMON STOCK E3
REAL-ESTATE INVES. TRUST E2
RIGHTS E3
FUND UNITS E1
FUND UNITS E2
COMMON STOCK E2
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BONDS/NOTES E2

ADR E2
COMMON STOCK E2
COMMON STOCK E3
CLASS DESTINATION E1
COMMON STOCK E1
COMMON STOCK E2
REAL-ESTATE INVES. TRUST E2
FUND UNITS E1
FUND UNITS E2
COMMON STOCK E1
COMMON STOCK E2
CLASS DESTINATION E1
COMMON STOCK E1
COMMON STOCK E2
REAL-ESTATE INVES. TRUST E2
FUND UNITS E1
FUND UNITS E2
CLASS DESTINATION E1
COMMON STOCK E1
COMMON STOCK E2
FUND UNITS E1
CLASS DESTINATION E1
COMMON STOCK E1
COMMON STOCK E2
FUND UNITS E1
CLASS DESTINATION E1
COMMON STOCK E1
COMMON STOCK E2
FUND UNITS E1
CLASS DESTINATION E1
COMMON STOCK E1
COMMON STOCK E2
FUND UNITS E1
CLASS DESTINATION E1
COMMON STOCK E1
COMMON STOCK E2
FUND UNITS E1
CLASS DESTINATION E1
COMMON STOCK E1
COMMON STOCK E2
FUND UNITS E1
COMMON STOCK E1
COMMON STOCK E2
COMMON STOCK E3
COMMON STOCK E2
COMMON STOCK E2
COMMON STOCK E2
COMMON STOCK E2

PARTNERSHIP INTEREST E2
PARTNERSHIP INTEREST E2
PARTNERSHIP INTEREST E2
COMMON STOCK E1
COMMON STOCK E2
REAL-ESTATE INVES. TRUST E1
REAL-ESTATE INVES. TRUST E2

COMMON STOCK E2
ADR E2
CLASS DESTINATION E1
COMMON STOCK E1
COMMON STOCK E2
PREFERRED STOCK E2
COMMON STOCK E2
ADR E2
COMMON STOCK E1
COMMON STOCK E2
ETF E2

REAL-ESTATE INVES. TRUST E1
REAL-ESTATE INVES. TRUST E2

COMMON STOCK E2
COMMON STOCK E2
COMMON STOCK E1
UNASSIGNED E2
ADR E2
CLASS DESTINATION E1
CLASS DESTINATION E2
COMMON STOCK E1
COMMON STOCK E2
COMMON STOCK E3
G7-NONUS E2

PARTNERSHIP INTEREST E2
REAL-ESTATE INVES. TRUST E1
REAL-ESTATE INVES. TRUST E2

PREFERRED STOCK E2
ADR E2
COMMON STOCK E2
COMMON STOCK E1
ADR E2
CLASS DESTINATION E2
COMMON STOCK E1
COMMON STOCK E2

PARTNERSHIP INTEREST E2
REAL-ESTATE INVES. TRUST E2

COMMON STOCK E2
COMMON STOCK E2
COMMON STOCK E1
COMMON STOCK E2

REAL-ESTATE INVES. TRUST E1
REAL-ESTATE INVES. TRUST E2
REAL-ESTATE INVES. TRUST E2

ADR E2
CLASS DESTINATION E2
COMMON STOCK E1
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COMMON STOCK E2
PARTNERSHIP INTEREST E2
REAL-ESTATE INVES. TRUST E2

COMMON STOCK E2
COMMON STOCK E3
COMMON STOCK E2
COMMON STOCK E1
ADR E2
CLASS DESTINATION E2
COMMON STOCK E2
REAL-ESTATE INVES. TRUST E2
COMMON STOCK E1
COMMON STOCK E2
CLASS DESTINATION E1
COMMON STOCK E1
COMMON STOCK E2
REAL-ESTATE INVES. TRUST E1
CLASS DESTINATION E2
COMMON STOCK E1
COMMON STOCK E2
COMMON STOCK E3
REAL-ESTATE INVES. TRUST E2
PREFERRED STOCK E2
ETF E2
ETF E2
COMMON STOCK E1
COMMON STOCK E2

REAL-ESTATE INVES. TRUST E1
REAL-ESTATE INVES. TRUST E2

ADR E2
COMMON STOCK E1
COMMON STOCK E2
COMMON STOCK E3
COMMON STOCK E2
COMMON STOCK E1
UNASSIGNED E2
COMMON STOCK E1
COMMON STOCK E2
ADR E2
CLASS DESTINATION E1
COMMON STOCK E1
COMMON STOCK E2
FUND UNITS E2
COMMON STOCK E1
COMMON STOCK E2
COMMON STOCK E3
LATIN AMERICAN E2
FUND UNITS E2
UNASSIGNED E2
ADR E2
CLASS DESTINATION E1
COMMON STOCK E1
COMMON STOCK E2
COMMON STOCK E3
G7 - NON US E2
LATIN AMERICAN E2
FUND UNITS E2
FUND UNITS E3
UNASSIGNED E2
ADR E2
COMMON STOCK E1
COMMON STOCK E2
COMMON STOCK E3
LATIN AMERICAN E2

PARTNERSHIP INTEREST E3
REAL-ESTATE INVES. TRUST E2

FUND UNITS E1
FUND UNITS E2
COMMON STOCK E2
ADR E2
COMMON STOCK E1
COMMON STOCK E2
REAL-ESTATE INVES. TRUST E2
FUND UNITS E1
FUND UNITS E2
UNASSIGNED E2
ADR E2
CLASS DESTINATION E1
COMMON STOCK E1
COMMON STOCK E2
COMMON STOCK E3
G7-NONUS E2
LATIN AMERICAN E2
FUND UNITS E2
FUND UNITS E3
ADR E2
ADR E2
CLASS DESTINATION E2
COMMON STOCK

COMMON STOCK E1
COMMON STOCK E2
COMMON STOCK E3
COMMON STOCK us
ETF E2
LATIN AMERICAN E2
PARTNERSHIP INTEREST E2
COMMON STOCK E2
COMMON STOCK us
COMMON STOCK E1
COMMON STOCK E2
ADR E2
COMMON STOCK E2
COMMON STOCK E2

FOIA CONFIDENTIAL TREATMENT REQUESTED BY
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REAL-ESTATE INVES. TRUST
ADR

CLASS DESTINATION
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
G7-NONUS
PARTNERSHIP INTEREST
REAL-ESTATE INVES. TRUST
REAL-ESTATE INVES. TRUST
ADR

COMMON STOCK
COMMON STOCK

ADR

CLASS DESTINATION
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
REAL-ESTATE INVES. TRUST
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK

ADR

COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
G7-NONUS
PARTNERSHIP INTEREST
COMMON STOCK
COMMON STOCK

ADR

COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK

ADR

CLASS DESTINATION
CLASS DESTINATION
COMMON STOCK
COMMON STOCK
G7-NONUS

LATIN AMERICAN
PREFERRED STOCK
COMMON STOCK
COMMON STOCK
G7-NONUS

ADR

CLASS DESTINATION
CLASS DESTINATION
COMMON STOCK
COMMON STOCK
G7-NONUS
REAL-ESTATE INVES. TRUST
REAL-ESTATE INVES. TRUST
COMMON STOCK
UNASSIGNED

ADR

CLASS DESTINATION
CLASS DESTINATION
COMMON STOCK
COMMON STOCK
G7-NONUS

LATIN AMERICAN
PARTNERSHIP INTEREST
REAL-ESTATE INVES. TRUST
REAL-ESTATE INVES. TRUST
PREFERRED STOCK
ADR

COMMON STOCK
G7-NONUS
UNASSIGNED

ADR

CLASS DESTINATION
CLASS DESTINATION
COMMON STOCK
COMMON STOCK
G7-NONUS

LATIN AMERICAN
COMMON STOCK
COMMON STOCK
G7-NONUS

COMMON STOCK

ADR

ADR

CLASS DESTINATION
CLASS DESTINATION
COMMON STOCK
COMMON STOCK
COMMON STOCK
G7-NONUS
REAL-ESTATE INVES. TRUST
REAL-ESTATE INVES. TRUST
ADR

COMMON STOCK
COMMON STOCK
G7-NONUS
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E2
E2
E2
E1

E2
E3
us
E2
E2
E2
E3
E2

E2
E2
E2

E2
E2
E1
E2
E1
E2
E2
E1
E2
E1
E2
E2
E2
E2
E2
E3
E2
E2
E1
E2
E1
E2
E2
E1
E2
E2
E2
E2
E1
E2
E1
E2
E2
E2
E2
E1
E2
E2
E2
E2
E2
E2
E2
E1
E2
E1
E2
E2
E2
E2
E3
E2
E2
c1
E2
E1
E2
E1
E2
E3
E2
E1
E2
E2
E2
E3
E2
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COMMON STOCK E3

BB c1
B c2
OTHER c2
A c1
AAA c1
B c2
BB c2
BBB c1
BBB c2
GNMA c2
NR c2
A c1
BBB c1
NO RATING c2
A c1
B c2
NR G7
G2
GNMA c1
G2
BBB G2
NR NON G7
G2
AMJ G2
BBB+ G2
NR G2
NOTES
BILLS G1
NOTES
NOTES G1
COUPON G1
BONDS G1
NOTES G1
PRIN G1
TINT
TINT G1
BONDS G1
NOTES
NOTES G1
BONDS G1
NOTES
NOTES G1
NOTES
NOTES G1
NO RATING
COMMON STOCK E2
COMMON STOCK E3
PREFERRED STOCK E3
COMMON STOCK E1
COMMON STOCK E2
COMMON STOCK E3
COMMON STOCK E3
BBB c1
COMMON STOCK E1
COMMON STOCK E2
COMMON STOCK E3
PREFERRED STOCK E3
COMMON STOCK E1
COMMON STOCK E2
COMMON STOCK E1
COMMON STOCK E3
COMMON STOCK E3
ASIA - NON G7 E3
COMMON STOCK E1
COMMON STOCK E2
COMMON STOCK E3
FUND UNITS E3
COMMON STOCK E3
COMMON STOCK E3
COMMON STOCK E3
WARRANTS E3
COMMON STOCK E3
COMMON STOCK E3
COMMON STOCK E3
COMMON STOCK E2
COMMON STOCK E3
CLASS DESTINATION E3
COMMON STOCK E2
COMMON STOCK E3
COMMON STOCK E3
EQUITY E3
COMMON STOCK E3
COMMON STOCK E1
ADR E2
ADR E3
COMMON STOCK E1
COMMON STOCK E2
COMMON STOCK E3
FUND UNITS E1
FUND UNITS E2
ADR E1
COMMON STOCK E1
COMMON STOCK E2
COMMON STOCK E3

REAL-ESTATE INVES. TRUST E1
REAL-ESTATE INVES. TRUST E2
REAL-ESTATE INVES. TRUST E3

FUND UNITS E1
FUND UNITS E2
FUND UNITS E3
COMMON STOCK E1
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COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
ADR

ADR

COMMON STOCK
COMMON STOCK
COMMON STOCK
ADR

ADR

ADR

COMMON STOCK
COMMON STOCK
COMMON STOCK
ADR

ADR

ADR

COMMON STOCK
COMMON STOCK
COMMON STOCK
ADR

COMMON STOCK
COMMON STOCK
COMMON STOCK
FUND UNITS
COMMON STOCK
COMMON STOCK
COMMON STOCK
FUND UNITS
PREFERRED STOCK
ADR

ADR

COMMON STOCK
COMMON STOCK
COMMON STOCK
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E2
E1
E2
E3
E1
E2
E3
E1
E2
E3
E2
E1
E2
E3
E1
E2
E3
E1
E2
E3
E1
E2
E3
E1
E2
E3
E1
E2
E3
E1
E2
E3
E1
E2
E3
E1
E2
E3
E1
E2
E1
E2
E3
E1
E2
E3
E1
E2
E3
E3
E1
E2
E3
E1
E2
E3
E1
E2
E3
E1
E2
E3
E1
E2
E3
E1
E2
E3
E1
E2
E3
E1
E2
E1
E2
E3
E1
E2
E3
E1
E2
E3
E1
E2
E3
E1
E2
E3
E1
E1
E2
E3
E1
E1
E2
E3
E1
E3
E1
E2
E1
E2
E3
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A
AMJ
A
AMJ
A

AAMJ

COMMON STOCK
COMMON STOCK
COMMON STOCK
FUND UNITS
ADR

COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
FUND UNITS
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
FUND UNITS
MUTUAL FUND
COMMON STOCK
ADR

CLASS DESTINATION
COMMON STOCK
COMMON STOCK
COMMON STOCK
EUROPE -NON G7
FUND UNITS
FUND UNITS
FUND UNITS
EQUITY
PREFERRED STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
FUND UNITS
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
FUND UNITS
PREFERRED STOCK
COMMON STOCK
COMMON STOCK
ADR

COMMON STOCK
COMMON STOCK
COMMON STOCK
ADR

COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
ADR

COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
G7-NONUS
ADR

CLASS DESTINATION
COMMON STOCK
COMMON STOCK
G7-NONUS
FUND UNITS
FUND UNITS
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
FUND UNITS
ADR

COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
FUND UNITS
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G7-JP
G7-JP
G7-JP
G7-JP
G7-JP
G7-JP
E1
E2
E3
E3
E1
E1
E2
E3
E1
E2
E3
E1
E1
E1
E2
E3
E1
E2
E3
E2
E3
E2
UF
E2
E1
E3
E1
E2
E3
E3
E1
E2
E3
E3
E3
c2
E1
E2
E3
E2
c2
E1
E2
E3
E2
E3
E2
E1
E2
E1
E2
E3
E2
E2
E1
E1
E1
E3
E1
E1
E2
E1
E2
E3
E1
E2
E3
E1
E1
E3
E1
E3
E2
E1
E1
E2
E2
E2
E2
E2
E3
E2
E2
E3
E3
E1
E1
E3
E1
E2
E1
E2
E2
E1
E2
E3

LBEX-DOCID 3438624



COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
FUND UNITS
FUND UNITS
COMMON STOCK
COMMON STOCK
COMMON STOCK
FUND UNITS
UNASSIGNED

COMMON STOCK
COMMON STOCK
COMMON STOCK
FUND UNITS
FUND UNITS
COMMON STOCK
COMMON STOCK
ADR

COMMON STOCK
COMMON STOCK
COMMON STOCK
EUROPE -NON G7
FUND UNITS
ADR

ADR

CLASS DESTINATION
COMMON STOCK
COMMON STOCK
COMMON STOCK
EUROPE -NON G7
FUND UNITS
FUND UNITS
FUND UNITS
EQUITY
UNASSIGNED
ADR

ADR

COMMON STOCK
COMMON STOCK
COMMON STOCK
FUND UNITS
FUND UNITS
EQUITY

ADR

ADR

COMMON STOCK
COMMON STOCK
COMMON STOCK
FUND UNITS
EQUITY

ADR

ADR

COMMON STOCK
COMMON STOCK
COMMON STOCK
FUND UNITS
EQUITY
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
ADR

ADR

COMMON STOCK
COMMON STOCK
COMMON STOCK
FUND UNITS
EQUITY
COMMON STOCK
COMMON STOCK
COMMON STOCK
FUND UNITS
COMMON STOCK
COMMON STOCK
COMMON STOCK
ADR

COMMON STOCK
COMMON STOCK
COMMON STOCK
EUROPE -NON G7
FUND UNITS
COMMON STOCK
COMMON STOCK
COMMON STOCK
FUND UNITS
EQUITY

ADR

CLASS DESTINATION
COMMON STOCK
COMMON STOCK
COMMON STOCK
FUND UNITS
FUND UNITS
ADR

COMMON STOCK
COMMON STOCK
COMMON STOCK
EUROPE -NON G7
FUND UNITS
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E2
E1
E1
E2
E3
E2
E3
E1
E2
E3
E3
E3
E3
E1
E2
E3
E2
E3
E1
E3
E3
E1
E2
E3
E3
E1
E1
E3
E3
E1
E2
E3
E3
E1
E2
E3
E3
E3
E2
E3
E1
E2
E3
E2
E3
E3
E1
E3
E1
E2
E3
E1
E3
E1
E3
E1
E2
E3
E1
E3
E1
E2
E3
E1
E2
E1
E3
E1
E2
E3
E1
E3
E1
E2
E3
E2
E1
E2
E1
E3
E1
E2
E3
E3
E1
E1
E2
E3
E1
E3
E3
E3
E1
E2
E3
E1
E2
E3
E1
E2
E3
E3
E1
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ADR

ADR

ADR

CLASS DESTINATION
COMMON STOCK
COMMON STOCK
COMMON STOCK
EUROPE -NON G7
G7-NONUS
FUND UNITS
FUND UNITS
FUND UNITS
EQUITY
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
FUND UNITS
ADR

COMMON STOCK
COMMON STOCK
ADR

COMMON STOCK
COMMON STOCK
COMMON STOCK
EUROPE -NON G7
FUND UNITS
COMMON STOCK
ADR

COMMON STOCK
COMMON STOCK
COMMON STOCK
ADR

COMMON STOCK
COMMON STOCK
COMMON STOCK
G7-NONUS
FUND UNITS
COMMON STOCK
COMMON STOCK
COMMON STOCK
ADR

COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
ADR

ADR

COMMON STOCK
COMMON STOCK
COMMON STOCK
FUND UNITS
EQUITY

ADR

CLASS DESTINATION
COMMON STOCK
COMMON STOCK
COMMON STOCK
EUROPE -NON G7
FUND UNITS
FUND UNITS
EQUITY

ADR

COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
ADR

ADR

COMMON STOCK
COMMON STOCK
COMMON STOCK
FUND UNITS
EQUITY
COMMON STOCK
COMMON STOCK
COMMON STOCK
FUND UNITS
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
ADR

COMMON STOCK
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E1
E2
E3
E3
E1
E2
E3
E3
E2
E1
E2
E3
E3
E1
E2
E1
E2
E1
E2
E3
E1
E2
E3
E3
E2
E1
E2
E3
E1
E2
E3
E3
E1
E3
E2
E1
E1
E2
E1
E1
E2
E3
E2
E1
E1
E2
E3
E1
E1
E2
E3
E1
E2
E3
E1
E2
E3
E1
E2
E3
E1
E3
E1
E2
E3
E1
E3
E1
E3
E1
E2
E3
E3
E1
E2
E3
E1
E1
E2
E3
E1
E2
E3
E2
E1
E3
E1
E2
E3
E1
E3
E1
E2
E3
E2
E1
E2
E3
E1
E2
E3
E1
E1
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COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
FUND UNITS
COMMON STOCK
COMMON STOCK
COMMON STOCK
G7-NONUS
FUND UNITS
FUND UNITS
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
ADR

COMMON STOCK
COMMON STOCK
COMMON STOCK
EUROPE -NON G7
FUND UNITS
FUND UNITS
COMMON STOCK
COMMON STOCK
COMMON STOCK
ADR

COMMON STOCK
COMMON STOCK
COMMON STOCK
ADR

ADR

ADR

COMMON STOCK
COMMON STOCK
COMMON STOCK
FUND UNITS
FUND UNITS
EQUITY
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
FUND UNITS
FUND UNITS
UNASSIGNED
ADR

COMMON STOCK
COMMON STOCK
COMMON STOCK
G7-NONUS
FUND UNITS
FUND UNITS
FUND UNITS
EQUITY

CLASS DESTINATION
COMMON STOCK
COMMON STOCK
COMMON STOCK
EUROPE -NON G7
FUND UNITS
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
ADR

COMMON STOCK
COMMON STOCK
COMMON STOCK
EUROPE -NON G7
FUND UNITS
ADR

COMMON STOCK
COMMON STOCK
COMMON STOCK
EUROPE -NON G7
FUND UNITS
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
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E2
E3
E1
E2
E1
E2
E1
E2
E1
E2
E3
E2
E1
E2
E3
E1
E1
E2
E3
E2
E1
E2
E3
E3
E2
E3
E2
E3
E1
E2
E3
E1
E2
E3
E3
E1

E1
E2
E3
E1
E1
E2
E3
E1
E2
E3
E1
E2
E3
E1
E2
E3
E3
E1
E3
E3
E1
E2
E3
E2
E3
E3
E2
E1
E2
E3
E2
E1
E2
E3
E3
E3
E1
E2
E3
E3

E1
E2
E3
E1
E1
E2
E3
E3
E1
E2
E3
E3
E1
E3
E1
E2
E3
E3
E1
E1
E2
E3
E1
E2
E3
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FUND UNITS
COMMON STOCK
COMMON STOCK
COMMON STOCK
FUND UNITS
EQUITY
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
FUND UNITS
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK
FUND UNITS
EQUITY
UNASSIGNED

COMMON STOCK
COMMON STOCK
COMMON STOCK
G7-NONUS
FUND UNITS
FUND UNITS
RIGHTS

OTHER

A

AAA

OTH

OTHER

AAA

COUPON

AAA

AAA

COUPON

OTHER

AAA

AAA

AAA

DE
G7-NONUS
NO RATING

A

AA

AAA

AAA
AAAMJ
NR
COUPON

AAA
AAA
AAA

AAA
AAA

A
A2

A

AA

AMJ
G7-NONUS
AAA

NR
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E2
E1
E2
E3
E1
E3
E1
E2
E3
E1
E2
E3
E1
E1
E2
E3
E3
E1
E3
E1
E1
E2
E3
E1
E1
E3
E1
E2
E3
E1
E2
E3
E3
E3
E3
E1
E2
E3
E3
E2
E3
E3
c2
c1
c1
c1
c1
c1
c1
c1
c1
c1
c2
EUROPE - NON G7
G7
G7
G1
G7
G7

G1
EUROPE - NON G7
G2
EUROPE - NON G7
EUROPE - NON G7
G7
EUROPE - NON G7
G7
G1

c2
G1
G7
G7
G1
G7
EUROPE - NON G7
EUROPE - NON G7
EUROPE - NON G7
c1

G7
G7
G7
G7

G7
HK
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BS Group - Adj Listing by Acct (Cross System) - 13 Mar 2008

Source Business
Adj Camnment System Date DBS Entity DBS Entity Name Cost Centre  Region
ITS 13-Mar-08 0000 LEHMAN BROTHERS INC. 22373 SUM AMERICAS
ITS 13-Mar-08 0000 LEHMAN BROTHERS INC. 22373 SUM AMERICAS
ITS 13-Mar-08 0000 LEHMAN BROTHERS INC. 22373 SUM AMERICAS
ITS 13-Mar-08 0000 LEHMAN BROTHERS INC. 22373 SUM AMERICAS
ITS 13-Mar-08 0000 LEHMAN BROTHERS INC. 22373 SUM AMERICAS
ITS 13-Mar-08 0000 LEHMAN BROTHERS INC. 22373 SUM AMERICAS
ITS 13-Mar-08 0000 LEHMAN BROTHERS INC. 22373 SUM AMERICAS
ITS 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 20099 SUM EUROPE AND
ITS 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 22137 SUM EUROPE AND
ITS 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 24565 SUM EUROPE AND
ITS 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 24565 SUM EUROPE AND
ITS 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 24565 SUM EUROPE AND
ITS 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 24565 SUM EUROPE AND
50% split with GREG (infrastructure finance) ITS 13-Mar-08 0C13 LB INDIA HLDGS MAURITIUS I LTD 50169 SUM ASIA
Asset Warehouse Reclass ITS 13-Mar-08 0061 LEHMAN BROTHERS FINANCE S.A. 25423 SUM EUROPE AND
BRWSRR-FV1-13MAR2007 ITS 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 24392 SUM ASIA
BRWSRR-FV1-13MAR2007 ITS 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 24392 SUM ASIA
BRWSRR-FV1-13MAR2007 ITS 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 24392 SUM ASIA
BRWSRR-FV1-13MAR2007 ITS 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 24392 SUM ASIA
BRWSRR-FV1-13MAR2007 ITS 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 24392 SUM ASIA
BRWSRR-FV1-13MAR2007 ITS 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 24392 SUM ASIA
BRWSRR-FV1-13MAR2007 ITS 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 24392 SUM ASIA
BRWSRR-FV1-13MAR2007 ITS 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 24392 SUM ASIA
BRWSRR-FV1-13MAR2007 ITS 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 24392 SUM ASIA
BRWSRR-FV1-13MAR2007 ITS 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 24392 SUM ASIA
BRWSRR-FV1-13MAR2007 ITS 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 24392 SUM ASIA
BRWSRR-FV1-13MAR2007 ITS 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 24392 SUM ASIA
BRWSRR-FV1-13MAR2007 ITS 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 24392 SUM ASIA
BRWSRR-FV1-13MAR2007 ITS 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 24392 SUM ASIA
BRWSRR-FV1-13MAR2007 ITS 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 24392 SUM ASIA
BRWSRR-FV1-13MAR2007 ITS 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 27808 SUM ASIA
BRWSRR-FV1-13MAR2007 ITS 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 49026 SUM ASIA
BRWSRR-FV1-13MAR2007 ITS 13-Mar-08 0370 LB ASIA CAPITAL COMPANY 27215 SUM ASIA
BRWSRR-FV1-GB Regionalise to Asia - TPB ITS 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 40130 SUM ASIA
CASHBORROWS ALLOCN_13MAR2007 ITS 13-Mar-08 0061 LEHMAN BROTHERS FINANCE S.A. 46997 SUM EUROPE AND
CASHBORROWS ALLOCN_13MAR2007 ITS 13-Mar-08 0061 LEHMAN BROTHERS FINANCE S.A. 46997 SUM EUROPE AND
CASHBORROWS ALLOCN_13MAR2007 ITS 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 24346 SUM EUROPE AND
CASHBORROWS ALLOCN_13MAR2007 ITS 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 24346 SUM EUROPE AND
CASHBORROWS ALLOCN_13MAR2007 ITS 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 24346 SUM EUROPE AND
CASHBORROWS ALLOCN_13MAR2007 ITS 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 24346 SUM EUROPE AND
CASHBORROWS ALLOCN_13MAR2007 ITS 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 24346 SUM EUROPE AND
CASHBORROWS ALLOCN_13MAR2007 ITS 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 24346 SUM EUROPE AND
CASHBORROWS ALLOCN_13MAR2007 ITS 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 24346 SUM EUROPE AND
CASHBORROWS ALLOCN_13MAR2007 ITS 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 24346 SUM EUROPE AND
CASHBORROWS ALLOCN_13MAR2007 ITS 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 24346 SUM EUROPE AND
CASHBORROWS ALLOCN_13MAR2007 ITS 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 24346 SUM EUROPE AND
CASHBORROWS ALLOCN_13MAR2007 ITS 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 24346 SUM EUROPE AND
CASHBORROWS ALLOCN_13MAR2007 ITS 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 24346 SUM EUROPE AND
CASHBORROWS ALLOCN_13MAR2007 ITS 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 24346 SUM EUROPE AND
CASHBORROWS ALLOCN_13MAR2007 ITS 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 24346 SUM EUROPE AND
CASHBORROWS ALLOCN_13MAR2007 ITS 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 24346 SUM EUROPE AND
CASHBORROWS ALLOCN_13MAR2007 ITS 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 24346 SUM EUROPE AND
CASHBORROWS ALLOCN_13MAR2007 ITS 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 24346 SUM EUROPE AND
CASHBORROWS ALLOCN_13MAR2007 ITS 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 24346 SUM EUROPE AND
CASHBORROWS ALLOCN_13MAR2007 ITS 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 27755 SUM EUROPE AND
CASHBORROWS ALLOCN_13MAR2007 ITS 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 27755 SUM EUROPE AND
CASHBORROWS ALLOCN_13MAR2007 ITS 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 27755 SUM EUROPE AND
CASHBORROWS ALLOCN_13MAR2007 ITS 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 27755 SUM EUROPE AND
CASHBORROWS ALLOCN_13MAR2007 ITS 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 27755 SUM EUROPE AND
CASHBORROWS ALLOCN_13MAR2007 ITS 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 29966 SUM EUROPE AND
CASHBORROWS ALLOCN_13MAR2007 ITS 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 49146 SUM EUROPE AND
CASHBORROWS ALLOCN_13MAR2007 ITS 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 49281 SUM EUROPE AND
CASHBORROWS ALLOCN_13MAR2007 ITS 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 49281 SUM EUROPE AND
CASHBORROWS ALLOCN_13MAR2007 ITS 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 49281 SUM EUROPE AND
CASHBORROWS ALLOCN_13MAR2007 ITS 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 49281 SUM EUROPE AND
CDO FAS140 Gross Up ITS 13-Mar-08 0059 LB SPECIAL FINANCING INC. 40310 SUM EUROPE AND
CDO Regionalisation ITS 13-Mar-08 0059 LB SPECIAL FINANCING INC. 29729 SUM EUROPE AND
CDO Regionalisation ITS 13-Mar-08 0059 LB SPECIAL FINANCING INC. 29729 SUM EUROPE AND
CDO Regionalisation ITS 13-Mar-08 0059 LB SPECIAL FINANCING INC. 29729 SUM EUROPE AND
CDO Regionalisation ITS 13-Mar-08 0059 LB SPECIAL FINANCING INC. 42518 SUM EUROPE AND
CDO Regionalisation ITS 13-Mar-08 0059 LB SPECIAL FINANCING INC. 53069 SUM EUROPE AND
CDO Regionalisation ITS 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 24817 SUM EUROPE AND
CFD Reallocation from TPB to Synthetic Financing ITS 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 49281 SUM EUROPE AND
CMC listed options QUEST RISK Vol ITS 13-Mar-08 0061 LEHMAN BROTHERS FINANCE S.A. 47492 SUM EUROPE AND
Cash Borrow Allocation ITS 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 49281 SUM EUROPE AND
Cash Borrows TPB - re-allocation of CFD Borrows to ITS 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 49281 SUM EUROPE AND
Cash Borrows TPB - regionalisation to Amer ITS 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 49281 SUM EUROPE AND
Cash Borrows TPB - regionalisation to Asia ITS 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 49281 SUM EUROPE AND
EFONDS Topside ITS 13-Mar-08 0C15 LB MARITIM INVESTOR GMBH 21786 SUM AMERICAS
Equities ITS Repo 108 Benefit - Longs ITS 13-Mar-08 0059 LB SPECIAL FINANCING INC. 29174 SUM AMERICAS
Equities ITS Repo 108 Benefit - Longs ITS 13-Mar-08 0059 LB SPECIAL FINANCING INC. 29174 SUM AMERICAS
Equities ITS Repo 108 Benefit - Longs ITS 13-Mar-08 0059 LB SPECIAL FINANCING INC. 29174 SUM AMERICAS
Equities ITS Repo 108 Benefit - Longs ITS 13-Mar-08 0059 LB SPECIAL FINANCING INC. 29174 SUM AMERICAS
Equities ITS Repo 108 Benefit - Longs ITS 13-Mar-08 0059 LB SPECIAL FINANCING INC. 43387 SUM AMERICAS
Equities ITS Repo 108 Benefit - Longs ITS 13-Mar-08 0059 LB SPECIAL FINANCING INC. 43387 SUM AMERICAS
Equities ITS Repo 108 Benefit - Longs ITS 13-Mar-08 0059 LB SPECIAL FINANCING INC. 43387 SUM AMERICAS
Equities ITS Repo 108 Benefit - Longs ITS 13-Mar-08 0059 LB SPECIAL FINANCING INC. 43387 SUM AMERICAS
Equities ITS Repo 108 Benefit - Longs ITS 13-Mar-08 0061 LEHMAN BROTHERS FINANCE S.A. 24245 SUM EUROPE AND
Equities ITS Repo 108 Benefit - Longs ITS 13-Mar-08 0061 LEHMAN BROTHERS FINANCE S.A. 24245 SUM EUROPE AND
Equities ITS Repo 108 Benefit - Longs ITS 13-Mar-08 0061 LEHMAN BROTHERS FINANCE S.A. 24245 SUM EUROPE AND
Equities ITS Repo 108 Benefit - Longs ITS 13-Mar-08 0061 LEHMAN BROTHERS FINANCE S.A. 24245 SUM EUROPE AND
Equities ITS Repo 108 Benefit - Longs ITS 13-Mar-08 0061 LEHMAN BROTHERS FINANCE S.A. 24245 SUM EUROPE AND
Equities ITS Repo 108 Benefit - Longs ITS 13-Mar-08 0061 LEHMAN BROTHERS FINANCE S.A. 24245 SUM EUROPE AND
Equities ITS Repo 108 Benefit - Longs ITS 13-Mar-08 0061 LEHMAN BROTHERS FINANCE S.A. 27746 SUM EUROPE AND
Equities ITS Repo 108 Benefit - Longs ITS 13-Mar-08 0061 LEHMAN BROTHERS FINANCE S.A. 27746 SUM EUROPE AND
Equities ITS Repo 108 Benefit - Longs ITS 13-Mar-08 0061 LEHMAN BROTHERS FINANCE S.A. 46117 SUM EUROPE AND
Equities ITS Repo 108 Benefit - Longs ITS 13-Mar-08 0061 LEHMAN BROTHERS FINANCE S.A. 46117 SUM EUROPE AND
Equities ITS Repo 108 Benefit - Longs ITS 13-Mar-08 0061 LEHMAN BROTHERS FINANCE S.A. 46119 SUM EUROPE AND
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Equities ITS Repo 108 Benefit - Longs
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46121
46132
46148
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FAS 140 SP Gross Up - ES 0705

FAS 140 SP Gross Up - NL2X

FIN 46 CRE Atomi 3rd Party Equity
FIN 46 CRE Battersea 3rd Pty Equity
FIN 46 CRE Battersea 3rd Pty Senior
FIN 46 CRE Billy Wilder 3rd Pty Equity
FIN 46 CRE Billy Wilder 3rd Pty Senior
FIN 46 CRE Boultbee Sikupili 3rd Pty
FIN 46 CRE Chiswick 3rd Pty Equity
FIN 46 CRE Chiswick 3rd Pty Senior
FIN 46 CRE Gross Ups

FIN 46 CRE Landmark 3rd Party Equity
FIN 46 CRE Leo 3rd Pty

FIN 46 CRE Lille 3rd Party Equity

FIN 46 CRE Lille 3rd Party Senior

FIN 46 CRE Montpellier 3rd Party Equity
FIN 46 CRE Montpellier 3rd Party Senior
FIN 46 CRE Nantes 3rd Party Equity
FIN 46 CRE Nantes 3rd Party Senior
FIN 46 CRE P GOLF

FIN 46 CRE Poitiers 3rd Party Equity
FIN 46 CRE Poitiers 3rd Party Senior
FIN 46 CRE Torneo 3rd Party Equity
FIN 46 CRE Torneo 3rd Party Senior
FIN 46 CRE Trading 3rd Party Equity

FIN 46 GROSS UP - BAWAG - MGT Code 53065

FIN41&-FV1- GROSS_UP_13Mar2007
FIN41&-FV1- GROSS_UP_13Mar2007
FIN41&-FV1- GROSS_UP_13Mar2007
FIN41&-FV1- GROSS_UP_13Mar2007
FIN41&-FV1- GROSS_UP_13Mar2007
FIN41&-FV1- GROSS_UP_13Mar2007
FIN41&-FV1- GROSS_UP_13Mar2007
FIN41&-FV1- GROSS_UP_13Mar2007
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FIN41&-FV1- GROSS_UP_13Mar2007
FIN41&-FV1- GROSS_UP_13Mar2007
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FIN41&-FV1- GROSS_UP_13Mar2007
FIN41&-FV1- GROSS_UP_13Mar2007
FIN41&-FV1- GROSS_UP_13Mar2007
FIN41&-FV1- GROSS_UP_13Mar2007
FIN41&-FV1- GROSS_UP_13Mar2007
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13-Mar-08 0183
13-Mar-08 0183
13-Mar-08 0183
13-Mar-08 0183
13-Mar-08 0187
13-Mar-08 0928
13-Mar-08 0928
13-Mar-08 0477
13-Mar-08 0477
13-Mar-08 00C7
13-Mar-08 00U4
13-Mar-08 00U4
13-Mar-08 00U4
13-Mar-08 00U4
13-Mar-08 00C7
13-Mar-08 00U4
13-Mar-08 00U4
13-Mar-08 0493
13-Mar-08 00U4
13-Mar-08 00U4
13-Mar-08 00U4
13-Mar-08 00U4
13-Mar-08 00U4
13-Mar-08 00U4
13-Mar-08 00U4
13-Mar-08 00U4
13-Mar-08 0493
13-Mar-08 00U4
13-Mar-08 00U4
13-Mar-08 00U4
13-Mar-08 00U4
13-Mar-08 00U4
13-Mar-08 0143
13-Mar-08 0000
13-Mar-08 0000
13-Mar-08 0000
13-Mar-08 0000
13-Mar-08 0000
13-Mar-08 0059
13-Mar-08 0061

13-Mar-08 0061

13-Mar-08 0061

13-Mar-08 0061

13-Mar-08 0061

13-Mar-08 0061

13-Mar-08 0061

13-Mar-08 0061

13-Mar-08 0061

13-Mar-08 0061

13-Mar-08 0061

13-Mar-08 0061

13-Mar-08 0183
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13-Mar-08 0183
13-Mar-08 0183
13-Mar-08 0183
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13-Mar-08 0183
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LB INTERNATIONAL (EUROPE)
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LB INTERNATIONAL (EUROPE)
LB INTERNATIONAL (EUROPE)
LB INTERNATIONAL (EUROPE)
LB INTERNATIONAL (EUROPE)
LB INTERNATIONAL (EUROPE)
LB INTERNATIONAL (EUROPE)
LB INTERNATIONAL (EUROPE)
LB INTERNATIONAL (EUROPE)
LB COMMERCIAL CORP. ASIA LIMITED

LB FINANCE NETHERLANDS ANTILLES BRA
LB FINANCE NETHERLANDS ANTILLES BRA

STORM FUNDING LTD

STORM FUNDING LTD

ELDON STREET HOLDINGS LIMITED
LB UK RE HOLDINGS LIMITED

LB UK RE HOLDINGS LIMITED

LB UK RE HOLDINGS LIMITED

LB UK RE HOLDINGS LIMITED
ELDON STREET HOLDINGS LIMITED
LB UK RE HOLDINGS LIMITED

LB UK RE HOLDINGS LIMITED
MABLE

LB UK RE HOLDINGS LIMITED

LB UK RE HOLDINGS LIMITED

LB UK RE HOLDINGS LIMITED

LB UK RE HOLDINGS LIMITED

LB UK RE HOLDINGS LIMITED

LB UK RE HOLDINGS LIMITED

LB UK RE HOLDINGS LIMITED

LB UK RE HOLDINGS LIMITED
MABLE

LB UK RE HOLDINGS LIMITED

LB UK RE HOLDINGS LIMITED

LB UK RE HOLDINGS LIMITED

LB UK RE HOLDINGS LIMITED

LB UK RE HOLDINGS LIMITED

LB OFFSHORE PARTNERS LTD.
LEHMAN BROTHERS INC.

LEHMAN BROTHERS INC.

LEHMAN BROTHERS INC.

LEHMAN BROTHERS INC.

LEHMAN BROTHERS INC.

LB SPECIAL FINANCING INC.
LEHMAN BROTHERS FINANCE S.A.
LEHMAN BROTHERS FINANCE S.A.
LEHMAN BROTHERS FINANCE S.A.
LEHMAN BROTHERS FINANCE S.A.
LEHMAN BROTHERS FINANCE S.A.
LEHMAN BROTHERS FINANCE S.A.
LEHMAN BROTHERS FINANCE S.A.
LEHMAN BROTHERS FINANCE S.A.
LEHMAN BROTHERS FINANCE S.A.
LEHMAN BROTHERS FINANCE S.A.
LEHMAN BROTHERS FINANCE S.A.
LEHMAN BROTHERS FINANCE S.A.
LB INTERNATIONAL (EUROPE)

LB INTERNATIONAL (EUROPE)

LB INTERNATIONAL (EUROPE)

LB INTERNATIONAL (EUROPE)

LB INTERNATIONAL (EUROPE)

LB INTERNATIONAL (EUROPE)

LB INTERNATIONAL (EUROPE)

LB INTERNATIONAL (EUROPE)
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47482
47493
47573
47573
47622
48595
48595
48623
48849
48997
48997
49013
49281
49281
49281
49281
49281
49281
49281
49281
49281
49281
49300
49301
49303
49865
49866
49866
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49873
49877
49877
51410
51410
51410
51410
51411
51411
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51419
51419
51419
51419
51419
51421
51421
51429
51429
24149
46147
46147
50238
50238
29275
20071
20071
20071
20071
29275
20071
20071
22348
20071
20071
20071
20071
20071
20071
20071
20071
22348
20071
20071
20071
20071
20071
53065
20245
20949
24604
26160
43934
43387
42792
46119
46132
46168
46174
46181
46997
47452
47480
47492
48852
50759
22497
23509
24346
24392
24719
24751
24893
25099
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SUM EUROPE AND
SUM EUROPE AND
SUM EUROPE AND
SUM EUROPE AND
SUM EUROPE AND
SUM EUROPE AND
SUM EUROPE AND
SUM EUROPE AND
SUM EUROPE AND
SUM EUROPE AND
SUM EUROPE AND
SUM EUROPE AND
SUM EUROPE AND
SUM EUROPE AND
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SUM EUROPE AND
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SUM EUROPE AND
SUM EUROPE AND
SUM EUROPE AND
SUM EUROPE AND
SUM EUROPE AND
SUM EUROPE AND
SUM EUROPE AND
SUM ASIA
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SUM EUROPE AND
SUM EUROPE AND
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SUM EUROPE AND
SUM EUROPE AND
SUM EUROPE AND
SUM EUROPE AND
SUM EUROPE AND
SUM EUROPE AND
SUM EUROPE AND
SUM EUROPE AND
SUM EUROPE AND
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SUM EUROPE AND
SUM EUROPE AND
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SUM EUROPE AND
SUM AMERICAS
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SUM AMERICAS
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SUM AMERICAS
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SUM EUROPE AND
SUM EUROPE AND
SUM ASIA

SUM EUROPE AND



FIN41&-FV1- GROSS_UP_13Mar2007 ITS 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 25099 SUM EUROPE AND
FIN41&-FV1- GROSS_UP_13Mar2007 ITS 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 25431 SUM EUROPE AND
FIN41&-FV1- GROSS_UP_13Mar2007 ITS 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 25656 SUM EUROPE AND
FIN41&-FV1- GROSS_UP_13Mar2007 ITS 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 25657 SUM EUROPE AND
FIN41&-FV1- GROSS_UP_13Mar2007 ITS 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 25658 SUM EUROPE AND
FIN41&-FV1- GROSS_UP_13Mar2007 ITS 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 26071 SUM EUROPE AND
FIN41&-FV1- GROSS_UP_13Mar2007 ITS 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 27583 SUM EUROPE AND
FIN41&-FV1- GROSS_UP_13Mar2007 ITS 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 27726 SUM EUROPE AND
FIN41&-FV1- GROSS_UP_13Mar2007 ITS 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 27755 SUM EUROPE AND
FIN41&-FV1- GROSS_UP_13Mar2007 ITS 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 27808 SUM ASIA
FIN41&-FV1- GROSS_UP_13Mar2007 ITS 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 27938 SUM AMERICAS
FIN41&-FV1- GROSS_UP_13Mar2007 ITS 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 29548 SUM EUROPE AND
FIN41&-FV1- GROSS_UP_13Mar2007 ITS 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 29966 SUM EUROPE AND
FIN41&-FV1- GROSS_UP_13Mar2007 ITS 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 42532 SUM EUROPE AND
FIN41&-FV1- GROSS_UP_13Mar2007 ITS 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 43093 SUM EUROPE AND
FIN41&-FV1- GROSS_UP_13Mar2007 ITS 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 43094 SUM EUROPE AND
FIN41&-FV1- GROSS_UP_13Mar2007 ITS 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 43466 SUM EUROPE AND
FIN41&-FV1- GROSS_UP_13Mar2007 ITS 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 46109 SUM EUROPE AND
FIN41&-FV1- GROSS_UP_13Mar2007 ITS 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 48007 SUM EUROPE AND
FIN41&-FV1- GROSS_UP_13Mar2007 ITS 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 49013 SUM EUROPE AND
FIN41&-FV1- GROSS_UP_13Mar2007 ITS 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 49015 SUM EUROPE AND
FIN41&-FV1- GROSS_UP_13Mar2007 ITS 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 49025 SUM EUROPE AND
FIN41&-FV1- GROSS_UP_13Mar2007 ITS 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 49026 SUM ASIA
FIN41&-FV1- GROSS_UP_13Mar2007 ITS 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 49146 SUM EUROPE AND
FIN41&-FV1- GROSS_UP_13Mar2007 ITS 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 49281 SUM EUROPE AND
FIN41&-FV1- GROSS_UP_13Mar2007 ITS 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 49635 SUM EUROPE AND
FIN41&-FV1- GROSS_UP_13Mar2007 ITS 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 49875 SUM EUROPE AND
FIN41&-FV1- GROSS_UP_13Mar2007 ITS 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 51410 SUM EUROPE AND
FIN41&-FV1- GROSS_UP_13Mar2007 ITS 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 51411 SUM EUROPE AND
FIN41&-FV1- GROSS_UP_13Mar2007 ITS 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 51419 SUM EUROPE AND
FIN41&-FV1- GROSS_UP_13Mar2007 ITS 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 51421 SUM EUROPE AND
FIN41&-FV1- GROSS_UP_13Mar2007 ITS 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 51429 SUM EUROPE AND
FIN41&-FV1- GROSS_UP_13Mar2007 ITS 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 51429 SUM EUROPE AND
FIN41&-FV1- GROSS_UP_13Mar2007 ITS 13-Mar-08 0187 LB COMMERCIAL CORP. ASIA LIMITED 20131 SUM ASIA
FIN41&-FV1- GROSS_UP_13Mar2007 ITS 13-Mar-08 0187 LB COMMERCIAL CORP. ASIA LIMITED 24312 SUM ASIA
FIN41&-FV1- GROSS_UP_13Mar2007 ITS 13-Mar-08 0187 LB COMMERCIAL CORP. ASIA LIMITED 25533 SUM ASIA
FIN41&-FV1- GROSS_UP_13Mar2007 ITS 13-Mar-08 0187 LB COMMERCIAL CORP. ASIA LIMITED 45082 SUM ASIA
FIN41&-FV1- GROSS_UP_13Mar2007 ITS 13-Mar-08 0370 LB ASIA CAPITAL COMPANY 25141 SUM ASIA
FIN41&-FV1- GROSS_UP_13Mar2007 ITS 13-Mar-08 0370 LB ASIA CAPITAL COMPANY 27214 SUM ASIA
FIN41&-FV1- GROSS_UP_13Mar2007 ITS 13-Mar-08 0370 LB ASIA CAPITAL COMPANY 27215 SUM ASIA
FIN41&-FV1- GROSS_UP_13Mar2007 ITS 13-Mar-08 0370 LB ASIA CAPITAL COMPANY 27215 SUM ASIA
FIN41&-FV1- GROSS_UP_13Mar2007 ITS 13-Mar-08 0370 LB ASIA CAPITAL COMPANY 27463 SUM ASIA
FIN41&-FV1- GROSS_UP_13Mar2007 ITS 13-Mar-08 0A80 LB OTC DERIVATVES INC 51370 SUM AMERICAS
Fails Adjs ITS 13-Mar-08 00E2 LBHK FUNDING(CAYMAN)NO. 1 LIMITED 20171 SUM EUROPE AND
Fin 46 SP Gross Up LMC ITS 13-Mar-08 0059 LB SPECIAL FINANCING INC. 56305 SUM EUROPE AND
Forward Settlement Date Treasuries ITS 13-Mar-08 0000 LEHMAN BROTHERS INC. 23343 SUM AMERICAS
Forward Settlement Date Treasuries ITS 13-Mar-08 0000 LEHMAN BROTHERS INC. 23343 SUM AMERICAS
Forward Settlement Date Treasuries ITS 13-Mar-08 0000 LEHMAN BROTHERS INC. 23343 SUM AMERICAS
Future Margin House 12020 12050 ITS 13-Mar-08 00U4 LBUKREHOLDINGS LIMITED 45058 SUM EUROPE AND
GEDS OTC's ITS 13-Mar-08 0059 LB SPECIAL FINANCING INC. 26285 SUM EUROPE AND
GEDS OTC's ITS 13-Mar-08 0928 LB FINANCE NETHERLANDS ANTILLES BRA 43384 SUM EUROPE AND
INVADJ REVERSE INCORRECT GROSS ALLOC ITS 13-Mar-08 0083 LEHMAN BROTHERS JAPAN INC. 25028 SUM ASIA

ITS Financing Account under EMG Americas (M/B Cana ITS 13-Mar-08 0000 LEHMAN BROTHERS INC. 22718 SUM AMERICAS
JV Allocations - NY ITS 13-Mar-08 0000 LEHMAN BROTHERS INC. 40822 SUM AMERICAS
JV Allocations - NY ITS 13-Mar-08 0000 LEHMAN BROTHERS INC. 47501 SUM AMERICAS
JV Allocations - NY ITS 13-Mar-08 0000 LEHMAN BROTHERS INC. 47501 SUM AMERICAS
JV Allocations - NY ITS 13-Mar-08 0000 LEHMAN BROTHERS INC. 47501 SUM AMERICAS
JV Allocations - NY ITS 13-Mar-08 0000 LEHMAN BROTHERS INC. 47501 SUM AMERICAS
JV Allocations - NY ITS 13-Mar-08 0000 LEHMAN BROTHERS INC. 47501 SUM AMERICAS
JV Allocations - NY ITS 13-Mar-08 0000 LEHMAN BROTHERS INC. 47501 SUM AMERICAS
JV Allocations - NY ITS 13-Mar-08 0000 LEHMAN BROTHERS INC. 47501 SUM AMERICAS
JV Allocations - NY ITS 13-Mar-08 0000 LEHMAN BROTHERS INC. 47501 SUM AMERICAS
JV Allocations - NY ITS 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 20099 SUM EUROPE AND
JV Allocations - NY ITS 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 20099 SUM EUROPE AND
JV Allocations - NY ITS 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 20099 SUM EUROPE AND
JV Allocations - NY ITS 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 20099 SUM EUROPE AND
JV Allocations - NY ITS 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 20099 SUM EUROPE AND
JV Allocations - NY ITS 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 24527 SUM EUROPE AND
JV Allocations - NY ITS 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 24527 SUM EUROPE AND
JV Allocations - NY ITS 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 24527 SUM EUROPE AND
JV Allocations - NY ITS 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 24527 SUM EUROPE AND
JV Allocations - NY ITS 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 24527 SUM EUROPE AND
JV Allocations - NY ITS 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 26369 SUM AMERICAS
JV Allocations - NY ITS 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 26369 SUM AMERICAS
JV Allocations - NY ITS 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 26369 SUM AMERICAS
JV Allocations - NY ITS 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 26369 SUM AMERICAS
JV Allocations - NY ITS 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 26369 SUM AMERICAS
JV Allocations - NY ITS 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 26369 SUM AMERICAS
Kinetix Adjustment ITS 13-Mar-08 0C11 LB COMMODITY SERVICES INC. 49823 SUM EUROPE AND
LBIE Derivative MTM ITS 13-Mar-08 0059 LB SPECIAL FINANCING INC. 26213 SUM EUROPE AND
LBIE Derivative MTM ITS 13-Mar-08 0059 LB SPECIAL FINANCING INC. 29729 SUM EUROPE AND
LBIE Derivative MTM ITS 13-Mar-08 0059 LB SPECIAL FINANCING INC. 40267 SUM EUROPE AND
LBIE Derivative MTM ITS 13-Mar-08 0059 LB SPECIAL FINANCING INC. 43842 SUM EUROPE AND
LBIE Derivative MTM ITS 13-Mar-08 0059 LB SPECIAL FINANCING INC. 46427 SUM EUROPE AND
LBIE Derivative MTM ITS 13-Mar-08 0059 LB SPECIAL FINANCING INC. 47583 SUM EUROPE AND
LBIE Derivative MTM ITS 13-Mar-08 0059 LB SPECIAL FINANCING INC. 49099 SUM EUROPE AND
LBIE Derivative MTM ITS 13-Mar-08 0059 LB SPECIAL FINANCING INC. 50078 SUM EUROPE AND
LBIE Derivative MTM ITS 13-Mar-08 0059 LB SPECIAL FINANCING INC. 50102 SUM EUROPE AND
LBIE Derivative MTM ITS 13-Mar-08 0059 LB SPECIAL FINANCING INC. 51269 SUM EUROPE AND
LBIE Derivative MTM ITS 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 20901 SUM EUROPE AND
LBIE Derivative MTM ITS 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 24293 SUM EUROPE AND
LBIE Derivative MTM ITS 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 24514 SUM EUROPE AND
LBIE Derivative MTM ITS 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 24817 SUM EUROPE AND
LBIE Derivative MTM ITS 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 24817 SUM EUROPE AND
LBIE Derivative MTM ITS 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 24981 SUM EUROPE AND
LBIE Derivative MTM ITS 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 40391 SUM EUROPE AND
LBIE Derivative MTM ITS 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 40395 SUM EUROPE AND
LBIE Derivative MTM ITS 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 42507 SUM EUROPE AND
LBIE Derivative MTM ITS 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 45591 SUM EUROPE AND
LBIE Derivative MTM ITS 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 47663 SUM EUROPE AND
LBIE Derivative MTM ITS 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 47690 SUM EUROPE AND
LBSF Derivative MTM ITS 13-Mar-08 0059 LB SPECIAL FINANCING INC. 26213 SUM EUROPE AND
LBSF Derivative MTM ITS 13-Mar-08 0059 LB SPECIAL FINANCING INC. 41729 SUM EUROPE AND
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LBSF Derivative MTM

LBSF Derivative MTM

LBSF Derivative MTM

LBSF Derivative MTM

LBSF Derivative MTM

LBSF Derivative MTM

LBSF Derivative MTM - a/c 11083

Lehman Paper Extinguishment

Lehman Paper Extinguishment

Lehman Paper Extinguishment

Lehman Paper Extinguishment

Lehman Paper Extinguishment

Lehman Paper Extinguishment

Lehman Paper Extinguishment

Lehman Paper Reversal

Lehman Paper Reversal

Lehman Paper Reversal

Lehman Paper Reversal

Lehman Paper Reversal

Lehman Paper Reversal

Lehman Paper Reversal

Lehman Paper Reversal

Lehman Paper Reversal

Lehman Paper Reversal

Lehman Paper Reversal

Listed Opn EUREX netdown RISK Vol

Listed Opn LIFFE netdown RISK Vol

Listed Opn SAF netdown RISK Vol
OTC/Swaps in GEDS (LBIE)

OTC/Swaps in GEDS (LBIE)

REP105-FV1

REP105-FV1

REP105-FV1

REP105-FV1

REP105-FV1

REPO 108 Reallocation from TPB to Synthetic Financ
RESERVES

RESERVES

RESERVES

RESERVES

RESERVES

RESERVES

RESERVES

RESERVES

RESERVES

RESERVES

Re-allocation of Seg Cash not in GFS
Reclassto FID &US

Reclassto FID &US

Reclassto FID &US

Reclassto FID &US

Reclassto FID &US

Ruby Finance FR

Summit Loans

When Issued Adjustment

When Issued Adjustment

When Issued Adjustment

When Issued Adjustment

When Issued Adjustment

When Issued Adjustment

cmc adjre: BS Adj re 6076 LCPI Trd Book
cmc adjre: BS Europe Adjust

cmc adjre: BS Europe Adjust

cmc adjre: BS Europe Adjust

cmc adjre: BS Europe Adjust

cmc adjre: BS Europe Adjust

cmc adjre: BS Europe Adjust

cmc adjre: BS Europe Adjust

cmc adjre: BS Europe Adjust

cmc adjre: BS Europe Adjust

cmc adjre: BS Europe Adjust

cmc adjre: BS Europe Adjust

cmc adjre: BS Europe Adjust

cmc adjre: BS Europe Adjust

cmc adjre: BS Inventory Adj

cmc adjre: BS Inventory Adj

reclass out to GOG

Convertibles/HY/Portfolio JV (25/50/25)

FAS 140 CRE Windemere XIV Gross Up FAS 140
FIN 46 CRE Atomi 3rd Party Senior

FIN 46 CRE Boultbee RadissonEquity 3rd Party
FIN 46 CRE Boultbee RadissonSenior3rd Party
FIN 46 CRE CDF 3rd Pty Bridge Equity

FIN 46 CRE CDF Senior syndiated to GS

FIN 46 CRE Devonshire House 3rd Pty Eq
FIN 46 CRE Devonshire House Senior

FIN 46 CRE E Shelter 3rd Party Equity

FIN 46 CRE E Shelter 3rd Party Senior(Win X)
FIN 46 CRE Kapiteeli 3rd Party Equity

FIN 46 CRE Windemere Xl Gross Up FIN 46
FIP Private Placement FR

IBD FRL split 50/25/25 with Eqty, FID and IBD
IBD FRL split 50/25/25 with Eqty, FID and IBD
IBD FRL split 50/25/25 with Eqty, FID and IBD
INVADJ REVERSE INCORRECT GROSS ALLOC
INVADJ REVERSE INCORRECT GROSS ALLOC
INVADJ REVERSE INCORRECT GROSS ALLOC
INVADJ REVERSE INCORRECT GROSS ALLOC
INVADJ REVERSE INCORRECT GROSS ALLOC
JV Split between HY and IBD Loans

JV Split between HY and IBD Loans

JV Split between HY and IBD Loans

JV Split between HY and IBD Loans
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ITs
LiQ
LiQ
LiQ
LiQ
LiQ
LiQ
LiQ
LiQ
LiQ
LiQ
LiQ
LiQ
LiQ
LiQ
LiQ
LiQ
LiQ
LiQ
LiQ
LiQ
LiQ
LiQ
LiQ
LiQ
LiQ
LiQ

13-Mar-08 0059
13-Mar-08 0059
13-Mar-08 0059
13-Mar-08 0059
13-Mar-08 0059
13-Mar-08 0183
13-Mar-08 0059
13-Mar-08 0061
13-Mar-08 0061
13-Mar-08 0061
13-Mar-08 0061
13-Mar-08 0061
13-Mar-08 0061
13-Mar-08 0183
13-Mar-08 0059
13-Mar-08 0059
13-Mar-08 0061
13-Mar-08 0183
13-Mar-08 0183
13-Mar-08 0183
13-Mar-08 0183
13-Mar-08 0183
13-Mar-08 0183
13-Mar-08 0183
13-Mar-08 0C11
13-Mar-08 0061
13-Mar-08 0061
13-Mar-08 0061
13-Mar-08 0183
13-Mar-08 0183
13-Mar-08 0183
13-Mar-08 0477
13-Mar-08 0477
13-Mar-08 0477
13-Mar-08 0477
13-Mar-08 0183
13-Mar-08 00C6
13-Mar-08 00C6
13-Mar-08 00C6
13-Mar-08 00C7
13-Mar-08 00C7
13-Mar-08 00C7
13-Mar-08 0183
13-Mar-08 01H5
13-Mar-08 0479
13-Mar-08 0920
13-Mar-08 0183
13-Mar-08 00L8
13-Mar-08 00M6
13-Mar-08 01M5
13-Mar-08 01M5
13-Mar-08 0493
13-Mar-08 00K9
13-Mar-08 0929
13-Mar-08 0000
13-Mar-08 0059
13-Mar-08 0183
13-Mar-08 0183
13-Mar-08 0183
13-Mar-08 0183
13-Mar-08 0045
13-Mar-08 0183
13-Mar-08 0183
13-Mar-08 0183
13-Mar-08 0183
13-Mar-08 0183
13-Mar-08 0183
13-Mar-08 0183
13-Mar-08 0183
13-Mar-08 0183
13-Mar-08 0183
13-Mar-08 0183
13-Mar-08 0183
13-Mar-08 0183
13-Mar-08 0183
13-Mar-08 0299
13-Mar-08 0C13
13-Mar-08 0045
13-Mar-08 0929
13-Mar-08 0929
13-Mar-08 0929
13-Mar-08 0929
13-Mar-08 0929
13-Mar-08 0929
13-Mar-08 0929
13-Mar-08 0929
13-Mar-08 0929
13-Mar-08 0929
13-Mar-08 0929
13-Mar-08 0929
13-Mar-08 0929
13-Mar-08 0C19
13-Mar-08 0C19
13-Mar-08 0C19
13-Mar-08 0187
13-Mar-08 022D
13-Mar-08 022D
13-Mar-08 023A
13-Mar-08 0495
13-Mar-08 0045
13-Mar-08 0045
13-Mar-08 00T1
13-Mar-08 00T1

LB SPECIAL FINANCING INC.
LB SPECIAL FINANCING INC.

LB SPECIAL FINANCING INC.

LB SPECIAL FINANCING INC.

LB SPECIAL FINANCING INC.

LB INTERNATIONAL (EUROPE)

LB SPECIAL FINANCING INC.
LEHMAN BROTHERS FINANCE S.A.
LEHMAN BROTHERS FINANCE S.A.
LEHMAN BROTHERS FINANCE S.A.
LEHMAN BROTHERS FINANCE S.A.
LEHMAN BROTHERS FINANCE S.A.
LEHMAN BROTHERS FINANCE S.A.
LB INTERNATIONAL (EUROPE)

LB SPECIAL FINANCING INC.

LB SPECIAL FINANCING INC.
LEHMAN BROTHERS FINANCE S.A.
LB INTERNATIONAL (EUROPE)

LB INTERNATIONAL (EUROPE)

LB INTERNATIONAL (EUROPE)

LB INTERNATIONAL (EUROPE)

LB INTERNATIONAL (EUROPE)

LB INTERNATIONAL (EUROPE)

LB INTERNATIONAL (EUROPE)

LB COMMODITY SERVICES INC.
LEHMAN BROTHERS FINANCE S.A.
LEHMAN BROTHERS FINANCE S.A.
LEHMAN BROTHERS FINANCE S.A.
LB INTERNATIONAL (EUROPE)

LB INTERNATIONAL (EUROPE)

LB INTERNATIONAL (EUROPE)
STORM FUNDING LTD

STORM FUNDING LTD

STORM FUNDING LTD

STORM FUNDING LTD

LB INTERNATIONAL (EUROPE)

LB (PTG)LTD

LB (PTG)LTD

LB (PTG)LTD

ELDON STREET HOLDINGS LIMITED
ELDON STREET HOLDINGS LIMITED
ELDON STREET HOLDINGS LIMITED
LB INTERNATIONAL (EUROPE)
MYRA SARL

LEHMAN BROTHERS HOLDINGS PLC
LB BANKHAUS LONDON BRANCH

LB INTERNATIONAL (EUROPE)

THE BALLYBUNION PARTNERSHIP
BALLYBUNION INVESTMENT LIMITED
KENILWORTH INVESTMENTS 1
KENILWORTH INVESTMENTS 1
MABLE

RUBY FINANCE SRL

LCPI LONDON BRANCH
LEHMAN BROTHERS INC.

LB SPECIAL FINANCING INC.
LB INTERNATIONAL (EUROPE)
LB INTERNATIONAL (EUROPE)
LB INTERNATIONAL (EUROPE)
LB INTERNATIONAL (EUROPE)
LEHMAN COMMERCIAL PAPER
LB INTERNATIONAL (EUROPE)
LB INTERNATIONAL (EUROPE)
LB INTERNATIONAL (EUROPE)
LB INTERNATIONAL (EUROPE)
LB INTERNATIONAL (EUROPE)
LB INTERNATIONAL (EUROPE)
LB INTERNATIONAL (EUROPE)
LB INTERNATIONAL (EUROPE)
LB INTERNATIONAL (EUROPE)
LB INTERNATIONAL (EUROPE)
LB INTERNATIONAL (EUROPE)
LB INTERNATIONAL (EUROPE)
LB INTERNATIONAL (EUROPE)
LB INTERNATIONAL (EUROPE)
LB | GROUP INC.

LB INDIA HLDGS MAURITIUS Il LTD
LEHMAN COMMERCIAL PAPER INC.
LCPI LONDON BRANCH

LCPI LONDON BRANCH

LCPI LONDON BRANCH

LCPI LONDON BRANCH

LCPI LONDON BRANCH

LCPI LONDON BRANCH

LCPI LONDON BRANCH

LCPI LONDON BRANCH

LCPI LONDON BRANCH

LCPI LONDON BRANCH

LCPI LONDON BRANCH

LCPI LONDON BRANCH

LCPI LONDON BRANCH

AEGIS FINANCE LLC

AEGIS FINANCE LLC

AEGIS FINANCE LLC

LB COMMERCIAL CORP. ASIA LIMITED
HERCULES KK

HERCULES KK

GKI DEVELOPMENT INC.

SUNRISE FINANCE CO., LTD

LEHMAN COMMERCIAL PAPER INC.
LEHMAN COMMERCIAL PAPER INC.
LB COMMERCIAL BANK (LBCB)

LB COMMERCIAL BANK (LBCB)

INC.
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LEHMAN BROTHERS HOLDINGS INC.

46427
47583
50078
51032
56305
40399
41977
46181
46997
47474
47480
47492
50003
24801
29729
47583
20193
24514
24817
40303
40325
40391
40395
40399
49823
47492
47492
47492
51429
51429
28723
50238
50238
52159
52159
49281
29150
29150
29150
29275
29275
29275
24398
49484
27553
25472
51417
20174
20172
48817
48817
20970
43177
21896
52023
29734
24677
24974
40325
40395
25739
20099
20099
20099
20099
24344
24345
24345
24345
24345
24345
24345
24345
26044
20099
40075
50169
52090
41119
56173
56173
56173
41119
41119
41119
41119
41119
41119
41119
41119
41119
45817
46974
76817
20020
49044
49044
28693
43642
22172
29096
41169
42540
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SUM ASIA
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JV Split between HY and IBD Loans LiQ 13-Mar-08 0920 LB BANKHAUS LONDON BRANCH 42127 SUM AMERICAS

JV Split between HY and IBD Loans LiQ 13-Mar-08 0920 LB BANKHAUS LONDON BRANCH 42809 SUM AMERICAS
Paris Prime LiQ 13-Mar-08 0929 LCPI LONDON BRANCH 41119 SUM EUROPE AND
RESERVES LiQ 13-Mar-08 00C6 LB (PTG)LTD 29150 SUM EUROPE AND
RESERVES LiQ 13-Mar-08 00V8 MONACO NPL (NO 1) LIMITED 46383 SUM EUROPE AND
RESERVES LiQ 13-Mar-08 00X9 LB FINANCING LTD. 42644 SUM EUROPE AND
RESERVES LiQ 13-Mar-08 00X9 LB FINANCING LTD. 46519 SUM EUROPE AND
RESERVES LiQ 13-Mar-08 01P9 LB COMMERCIAL MORTGAGE CONDUIT LTD 45187 SUM EUROPE AND
RESERVES LiQ 13-Mar-08 0493 MABLE 25834 SUM EUROPE AND
RESERVES LiQ 13-Mar-08 091E LB BANKHAUS AG, ITALIAN BRANCH 20802 SUM EUROPE AND
RESERVES LQ 13-Mar-08 0920 LB BANKHAUS LONDON BRANCH 25472 SUM EUROPE AND
RESERVES LiQ 13-Mar-08 0929 LCPI LONDON BRANCH 41119 SUM EUROPE AND
RESERVES LiQ 13-Mar-08 0929 LCPI LONDON BRANCH 41119 SUM EUROPE AND
RESERVES LiQ 13-Mar-08 0929 LCPI LONDON BRANCH 41119 SUM EUROPE AND
RESERVES LiQ 13-Mar-08 0929 LCPI LONDON BRANCH 41119 SUM EUROPE AND
RESERVES LiQ 13-Mar-08 0929 LCPI LONDON BRANCH 41119 SUM EUROPE AND
RESERVES LiQ 13-Mar-08 0929 LCPI LONDON BRANCH 41119 SUM EUROPE AND
RESERVES LiQ 13-Mar-08 0929 LCPI LONDON BRANCH 41522 SUM EUROPE AND
RESERVES LiQ 13-Mar-08 0929 LCPI LONDON BRANCH 41524 SUM EUROPE AND
Windemere IX LiQ 13-Mar-08 0929 LCPI LONDON BRANCH 41119 SUM EUROPE AND
Windemere VIII FR LiQ 13-Mar-08 0929 LCPI LONDON BRANCH 41119 SUM EUROPE AND
Windemere X LiQ 13-Mar-08 0929 LCPI LONDON BRANCH 41119 SUM EUROPE AND
Windemere XI| LiQ 13-Mar-08 0929 LCPI LONDON BRANCH 41119 SUM EUROPE AND
Windemere XII LiQ 13-Mar-08 0929 LCPI LONDON BRANCH 41119 SUM EUROPE AND
Windemere XIV LiQ 13-Mar-08 0929 LCPI LONDON BRANCH 41119 SUM EUROPE AND
Correction for Tri Party Netting MTS 13-Mar-08 0000 LEHMAN BROTHERS INC. 22705 SUM AMERICAS
FID TMS Borrow MTS 13-Mar-08 0000 LEHMAN BROTHERS INC. 26438 SUM AMERICAS
LV AA - FV Level 2 (Feb ad)) MTS 13-Mar-08 0000 LEHMAN BROTHERS INC. 40245 SUM AMERICAS
LV AA - FV Level 3 (Feb ad)) MTS 13-Mar-08 0000 LEHMAN BROTHERS INC. 40245 SUM AMERICAS
Whistlejacket Cusip 028847416 ad] for Feb MTS 13-Mar-08 0000 LEHMAN BROTHERS INC. 56191 SUM AMERICAS
120+ Repurchase Options Gross-up MTS 13-Mar-08 0099 LEHMAN BROTHERS HOLDINGS INC. 24559 SUM AMERICAS
120+ Repurchase Options Gross-up MTS 13-Mar-08 0099 LEHMAN BROTHERS HOLDINGS INC. 24559 SUM AMERICAS
120+ Repurchase Options Gross-up MTS 13-Mar-08 0099 LEHMAN BROTHERS HOLDINGS INC. 24559 SUM AMERICAS
120+ Repurchase Options Gross-up MTS 13-Mar-08 0099 LEHMAN BROTHERS HOLDINGS INC. 24559 SUM AMERICAS
120+ Repurchase Options Gross-up MTS 13-Mar-08 0099 LEHMAN BROTHERS HOLDINGS INC. 24559 SUM AMERICAS
120+ Repurchase Options Gross-up MTS 13-Mar-08 0099 LEHMAN BROTHERS HOLDINGS INC. 24559 SUM AMERICAS
120+ Repurchase Options Gross-up MTS 13-Mar-08 0099 LEHMAN BROTHERS HOLDINGS INC. 24559 SUM AMERICAS
120+ Repurchase Options Gross-up MTS 13-Mar-08 0099 LEHMAN BROTHERS HOLDINGS INC. 24832 SUM AMERICAS
120+ Repurchase Options Gross-up MTS 13-Mar-08 0099 LEHMAN BROTHERS HOLDINGS INC. 46980 SUM AMERICAS
15C3-3 Credit - Treasuries posted to OCC MTS 13-Mar-08 0000 LEHMAN BROTHERS INC. 23338 SUM AMERICAS
Borrows - MTS (Mooney Shorts) Reclass from RR to B MTS 13-Mar-08 0000 LEHMAN BROTHERS INC. 22148 SUM AMERICAS
Borrows - MTS (Mooney Shorts) Reclass from RR to B MTS 13-Mar-08 0000 LEHMAN BROTHERS INC. 23635 SUM AMERICAS
Borrows - MTS (Mooney Shorts) Reclass from RR to B MTS 13-Mar-08 0000 LEHMAN BROTHERS INC. 29450 SUM AMERICAS
CFU RR/RE transfer with EFG MTS 13-Mar-08 0000 LEHMAN BROTHERS INC. 23338 SUM AMERICAS
Capital Crossing - Goodwill MTS 13-Mar-08 0212 LEHMAN BROTHERS BANK 53091 SUM AMERICAS
Capital Crossing Cash MTS 13-Mar-08 0212 LEHMAN BROTHERS BANK 53091 SUM AMERICAS
Capital Crossing Inventory MTS 13-Mar-08 0212 LEHMAN BROTHERS BANK 53091 SUM AMERICAS
Capital Crossing Others assets MTS 13-Mar-08 0212 LEHMAN BROTHERS BANK 53091 SUM AMERICAS
Convertbles/HY/Portfolio JV (25/50/25) MTS 13-Mar-08 0045 LEHMAN COMMERCIAL PAPER INC. 52090 SUM AMERICAS
Equity/REO Gross up - Lehman Housing Consolidated MTS 13-Mar-08 0318 LWLP INC. PCO 24836 SUM AMERICAS
Fails - True up MTS Fails MTS 13-Mar-08 0000 LEHMAN BROTHERS INC. 23338 SUM AMERICAS
Fails - True up MTS Fails MTS 13-Mar-08 0000 LEHMAN BROTHERS INC. 23707 SUM AMERICAS
Fails - True up MTS Fails MTS 13-Mar-08 0000 LEHMAN BROTHERS INC. 25188 SUM AMERICAS
Fails - True up MTS Fails MTS 13-Mar-08 0000 LEHMAN BROTHERS INC. 27607 SUM AMERICAS
Fails - True up MTS Fails MTS 13-Mar-08 0000 LEHMAN BROTHERS INC. 28197 SUM AMERICAS
Fails - True up MTS Fails MTS 13-Mar-08 0000 LEHMAN BROTHERS INC. 40345 SUM AMERICAS
Firm Short Credit (ITS Shorts covered by P. Mooney MTS 13-Mar-08 0000 LEHMAN BROTHERS INC. 26438 SUM AMERICAS
Forward Settlement Date Treasuries MTS 13-Mar-08 0000 LEHMAN BROTHERS INC. 23741 SUM AMERICAS
Future Margin House 12020 12050 MTS 13-Mar-08 0000 LEHMAN BROTHERS INC. 42244 SUM AMERICAS
Future Margin House 12020 12050 MTS 13-Mar-08 0000 LEHMAN BROTHERS INC. 71348 SUM AMERICAS
G1F1 - Report Settlement Date balance MTS 13-Mar-08 0000 LEHMAN BROTHERS INC. 29348 SUM AMERICAS
G1F1 - Report Settlement Date balance MTS 13-Mar-08 0000 LEHMAN BROTHERS INC. 29348 SUM AMERICAS
G1FA - Report Settlement Date balance MTS 13-Mar-08 0000 LEHMAN BROTHERS INC. 23707 SUM AMERICAS
G1FA - Report Settlement Date balance MTS 13-Mar-08 0000 LEHMAN BROTHERS INC. 29348 SUM AMERICAS
G1FA - Report Settlement Date balance MTS 13-Mar-08 0000 LEHMAN BROTHERS INC. 29348 SUM AMERICAS
GACS8 - Report Settlement Date balance MTS 13-Mar-08 0000 LEHMAN BROTHERS INC. 23707 SUM AMERICAS
GACS8 - Report Settlement Date balance MTS 13-Mar-08 0000 LEHMAN BROTHERS INC. 23707 SUM AMERICAS
GACS8 - Report Settlement Date balance MTS 13-Mar-08 0000 LEHMAN BROTHERS INC. 23707 SUM AMERICAS
GACS8 - Report Settlement Date balance MTS 13-Mar-08 0000 LEHMAN BROTHERS INC. 29348 SUM AMERICAS
GACS8 - Report Settlement Date balance MTS 13-Mar-08 0000 LEHMAN BROTHERS INC. 29348 SUM AMERICAS
GACS8 - Report Settlement Date balance MTS 13-Mar-08 0000 LEHMAN BROTHERS INC. 29348 SUM AMERICAS
GACS8 - Report Settlement Date balance MTS 13-Mar-08 0000 LEHMAN BROTHERS INC. 29348 SUM AMERICAS
GAWA - Report Settlement Date balance MTS 13-Mar-08 0000 LEHMAN BROTHERS INC. 40345 SUM AMERICAS
GAWA - Report Settlement Date balance MTS 13-Mar-08 0000 LEHMAN BROTHERS INC. 40345 SUM AMERICAS
GAWA - Report Settlement Date balance MTS 13-Mar-08 0000 LEHMAN BROTHERS INC. 40345 SUM AMERICAS
GAWA - Report Settlement Date balance MTS 13-Mar-08 0000 LEHMAN BROTHERS INC. 40345 SUM AMERICAS
GAWA - Report Settlement Date balance MTS 13-Mar-08 0000 LEHMAN BROTHERS INC. 40345 SUM AMERICAS
GMB8J - Report Settlement Date balance MTS 13-Mar-08 0000 LEHMAN BROTHERS INC. 29348 SUM AMERICAS
GMB8J - Report Settlement Date balance MTS 13-Mar-08 0000 LEHMAN BROTHERS INC. 29348 SUM AMERICAS
H47W - RR reclass to Cash (DBS a/c 10015) MTS 13-Mar-08 0360 LEHMAN BROTHERS CANADA INC. 24578 SUM AMERICAS
H47W - RR reclass to Cash (DBS a/c 10015) MTS 13-Mar-08 0360 LEHMAN BROTHERS CANADA INC. 24578 SUM AMERICAS
JV Allocations - NY MTS 13-Mar-08 0000 LEHMAN BROTHERS INC. 23691 SUM AMERICAS
JV Allocations - NY MTS 13-Mar-08 0000 LEHMAN BROTHERS INC. 23691 SUM AMERICAS
JV Allocations - NY MTS 13-Mar-08 0000 LEHMAN BROTHERS INC. 23691 SUM AMERICAS
JV Allocations - NY MTS 13-Mar-08 0000 LEHMAN BROTHERS INC. 47501 SUM AMERICAS
JV Allocations - NY MTS 13-Mar-08 0000 LEHMAN BROTHERS INC. 47501 SUM AMERICAS
JV Allocations - NY MTS 13-Mar-08 0299 LB I GROUP INC. 50256 SUM AMERICAS
JV Allocations - NY MTS 13-Mar-08 0299 LB I GROUP INC. 50256 SUM AMERICAS
JV Allocations - NY MTS 13-Mar-08 0299 LB I GROUP INC. 50256 SUM AMERICAS
LBIE Derivatives MTS 13-Mar-08 0045 LEHMAN COMMERCIAL PAPER INC. 42431 SUM AMERICAS
LBIE Derivatives (Yankee Credit Trading) MTS 13-Mar-08 0000 LEHMAN BROTHERS INC. 47501 SUM AMERICAS
LBIE Derivatives (Bonds) MTS 13-Mar-08 0000 LEHMAN BROTHERS INC. 23491 SUM AMERICAS
LBIE Derivatives (HG Esoteric) MTS 13-Mar-08 0000 LEHMAN BROTHERS INC. 25194 SUM AMERICAS
LBIE Derivatives - DERIV MORTGAGE OPTIONS MTS 13-Mar-08 0000 LEHMAN BROTHERS INC. 27909 SUM AMERICAS
LBIE Derivatives - DERIVATIVES MORTGAGES - afc MTS 13-Mar-08 0059 LB SPECIAL FINANCING INC. 26448 SUM AMERICAS
Lehman Paper Extinguishment - Aegis MTS 13-Mar-08 0000 LEHMAN BROTHERS INC. 23514 SUM AMERICAS
MTS Repo 105 Benefit - Longs MTS 13-Mar-08 0000 LEHMAN BROTHERS INC. 23629 SUM AMERICAS
MTS Repo 105 Benefit - Longs MTS 13-Mar-08 0000 LEHMAN BROTHERS INC. 23629 SUM AMERICAS
MTS Repo 105 Benefit - Longs MTS 13-Mar-08 0000 LEHMAN BROTHERS INC. 23629 SUM AMERICAS
MTS Repo 105 Benefit - Longs MTS 13-Mar-08 0000 LEHMAN BROTHERS INC. 23629 SUM AMERICAS
MTS Reverse Repo reclassed to Longs (Gable Reclas MTS 13-Mar-08 0045 LEHMAN COMMERCIAL PAPER INC. 29755 SUM AMERICAS
MTS Reverse Repo reclassed to Longs (Gable Reclas MTS 13-Mar-08 0045 LEHMAN COMMERCIAL PAPER INC. 29755 SUM AMERICAS
MTS Reverse Repo reclassed to Longs (Gable Reclas MTS 13-Mar-08 0212 LEHMAN BROTHERS BANK 29757 SUM AMERICAS

FOIA CONFIDENTIAL TREATMENT REQUESTED BY
LEHMAN BROTHERS HOLDINGS INC. LBEX-DOCID 3438624



MTS Reverse Repo reclassed to Longs (Gable Reclas MTS 13-Mar-08 0212 LEHMAN BROTHERS BANK 29757 SUM AMERICAS

MTS Reverse Repo reclassed to Longs (Gable Reclas MTS 13-Mar-08 0212 LEHMAN BROTHERS BANK 29757 SUM AMERICAS
MTS Reverse Repo reclassed to Longs (Gable Reclas MTS 13-Mar-08 0212 LEHMAN BROTHERS BANK 29757 SUM AMERICAS
RACRS Trust Elimination MTS 13-Mar-08 0045 LEHMAN COMMERCIAL PAPER INC. 56271 SUM AMERICAS
Racers Elimination MTS 13-Mar-08 0045 LEHMAN COMMERCIAL PAPER INC. 56271 SUM AMERICAS
Reclassto FID &US MTS 13-Mar-08 0299 LB I GROUP INC. 43097 SUM AMERICAS
Repo 105 Adj MTS 13-Mar-08 0000 LEHMAN BROTHERS INC. 22700 SUM AMERICAS
Repo 105 Adj MTS 13-Mar-08 0000 LEHMAN BROTHERS INC. 22700 SUM AMERICAS
Repo 105 Adj MTS 13-Mar-08 0000 LEHMAN BROTHERS INC. 22700 SUM AMERICAS
Repo 105 Adj MTS 13-Mar-08 0000 LEHMAN BROTHERS INC. 23121 SUM AMERICAS
Repo 105 Adj MTS 13-Mar-08 0000 LEHMAN BROTHERS INC. 23121 SUM AMERICAS
Repo 105 Adj MTS 13-Mar-08 0000 LEHMAN BROTHERS INC. 23741 SUM AMERICAS
Repo 105 Adj MTS 13-Mar-08 0000 LEHMAN BROTHERS INC. 23741 SUM AMERICAS
Repo 105 Adj MTS 13-Mar-08 0059 LB SPECIAL FINANCING INC. 26285 SUM EUROPE AND
Repo 105 Adj MTS 13-Mar-08 0059 LB SPECIAL FINANCING INC. 26285 SUM EUROPE AND
Repo 105 Adj MTS 13-Mar-08 0059 LB SPECIAL FINANCING INC. 43842 SUM EUROPE AND
Repo 105 Adj MTS 13-Mar-08 0059 LB SPECIAL FINANCING INC. 43843 SUM EUROPE AND
Repo 105 Adj MTS 13-Mar-08 0059 LB SPECIAL FINANCING INC. 43843 SUM EUROPE AND
Repo 105 Adj MTS 13-Mar-08 0059 LB SPECIAL FINANCING INC. 43843 SUM EUROPE AND
Repo 105 Adj MTS 13-Mar-08 0059 LB SPECIAL FINANCING INC. 43843 SUM EUROPE AND
Repo 105 Adj MTS 13-Mar-08 0059 LB SPECIAL FINANCING INC. 43843 SUM EUROPE AND
Repo 105 Adj MTS 13-Mar-08 0059 LB SPECIAL FINANCING INC. 51296 SUM AMERICAS
Repo 105 Adj MTS 13-Mar-08 0059 LB SPECIAL FINANCING INC. 51296 SUM AMERICAS
Self funding RR allocated to cover own shorts. - MTS 13-Mar-08 0000 LEHMAN BROTHERS INC. 20842 SUM AMERICAS
Self funding RR allocated to cover own shorts. - MTS 13-Mar-08 0000 LEHMAN BROTHERS INC. 20842 SUM AMERICAS
Self funding RR allocated to cover own shorts. - MTS 13-Mar-08 0000 LEHMAN BROTHERS INC. 20843 SUM AMERICAS
Self funding RR allocated to cover own shorts. - MTS 13-Mar-08 0000 LEHMAN BROTHERS INC. 22283 SUM AMERICAS
Self funding RR allocated to cover own shorts. - MTS 13-Mar-08 0000 LEHMAN BROTHERS INC. 23741 SUM AMERICAS
Self funding RR allocated to cover own shorts. - MTS 13-Mar-08 0000 LEHMAN BROTHERS INC. 25294 SUM EUROPE AND
Self funding RR allocated to cover own shorts. - MTS 13-Mar-08 0000 LEHMAN BROTHERS INC. 52078 SUM AMERICAS
Self funding RR allocated to cover own shorts. - MTS 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 51861 SUM AMERICAS
Skypower - Goodwill MTS 13-Mar-08 0C71 LB SKYPOWER INC. 56035 SUM AMERICAS
Skypower Inc. Investment - a/c 11081 MTS 13-Mar-08 0C71 LB SKYPOWER INC. 56035 SUM AMERICAS
Swaps MTS 13-Mar-08 0171 LEHMAN INVESTMENTS INC. 24155 SUM AMERICAS
Trains Adjustment - a/c GABO (Shorts) MTS 13-Mar-08 0000 LEHMAN BROTHERS INC. 23492 SUM AMERICAS
Trains Adjustment - a/c GABO (Shorts) MTS 13-Mar-08 0000 LEHMAN BROTHERS INC. 23492 SUM AMERICAS
Trains Adjustment - a/c GABO (Shorts) MTS 13-Mar-08 0000 LEHMAN BROTHERS INC. 23492 SUM AMERICAS
Trains Adjustment - a/c GABO (Shorts) MTS 13-Mar-08 0000 LEHMAN BROTHERS INC. 23492 SUM AMERICAS
Trains Adjustment - a/c GABO (Shorts) MTS 13-Mar-08 0000 LEHMAN BROTHERS INC. 23492 SUM AMERICAS
Trains Adjustment - a/c GABO (Shorts) MTS 13-Mar-08 0000 LEHMAN BROTHERS INC. 23492 SUM AMERICAS
Trains Adjustment - a/c GABO (Shorts) MTS 13-Mar-08 0000 LEHMAN BROTHERS INC. 23492 SUM AMERICAS
Trains Adjustment - a/c GABO (Shorts) MTS 13-Mar-08 0000 LEHMAN BROTHERS INC. 23492 SUM AMERICAS
Trains Adjustment - a/c GABO (Shorts) MTS 13-Mar-08 0000 LEHMAN BROTHERS INC. 23492 SUM AMERICAS
Trains Adjustment - a/c GABO (Shorts) MTS 13-Mar-08 0000 LEHMAN BROTHERS INC. 23492 SUM AMERICAS
Trains Adjustment - a/c GABO (Shorts) MTS 13-Mar-08 0000 LEHMAN BROTHERS INC. 23492 SUM AMERICAS
Trains Adjustment - a/c GABO (Shorts) MTS 13-Mar-08 0000 LEHMAN BROTHERS INC. 23492 SUM AMERICAS
Trains Adjustment - a/c GABO (Shorts) MTS 13-Mar-08 0000 LEHMAN BROTHERS INC. 23492 SUM AMERICAS
Trains Adjustment - a/c GABO (Shorts) MTS 13-Mar-08 0000 LEHMAN BROTHERS INC. 23492 SUM AMERICAS
Trains Adjustment - a/c GABO (Shorts) MTS 13-Mar-08 0000 LEHMAN BROTHERS INC. 23492 SUM AMERICAS
Trains Adjustment - a/c GABO (Shorts) MTS 13-Mar-08 0000 LEHMAN BROTHERS INC. 23492 SUM AMERICAS
Trains Adjustment - a/c GABO (Shorts) MTS 13-Mar-08 0000 LEHMAN BROTHERS INC. 23492 SUM AMERICAS
Trains Adjustment - a/c GABO (Shorts) MTS 13-Mar-08 0000 LEHMAN BROTHERS INC. 23492 SUM AMERICAS
When Issueds MTS 13-Mar-08 0000 LEHMAN BROTHERS INC. 23707 SUM AMERICAS
When Issueds MTS 13-Mar-08 0000 LEHMAN BROTHERS INC. 23707 SUM AMERICAS
When Issueds MTS 13-Mar-08 0000 LEHMAN BROTHERS INC. 23707 SUM AMERICAS
Whistlejacket Adjustment for Feb MTS 13-Mar-08 0000 LEHMAN BROTHERS INC. 56191 SUM AMERICAS
Whole Loans Pendings MTS 13-Mar-08 0099 LEHMAN BROTHERS HOLDINGS INC. 24559 SUM AMERICAS
Whole Loans Pendings MTS 13-Mar-08 0099 LEHMAN BROTHERS HOLDINGS INC. 24650 SUM AMERICAS
Whole Loans Pendings MTS 13-Mar-08 0212 LEHMAN BROTHERS BANK 27340 SUM AMERICAS
Whole Loans Pendings MTS 13-Mar-08 0212 LEHMAN BROTHERS BANK 27361 SUM AMERICAS
Whole Loans Pendings MTS 13-Mar-08 0212 LEHMAN BROTHERS BANK 27361 SUM AMERICAS
Whole Loans Pendings MTS 13-Mar-08 0212 LEHMAN BROTHERS BANK 27361 SUM AMERICAS
Borrow vs. Cash OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 77831 SUM AMERICAS
FAS140 Derivative Gross-Up - afc 11061 OTH 13-Mar-08 0099 LEHMAN BROTHERS HOLDINGS INC. 24509 SUM AMERICAS
FAS140 Derivative Gross-Up - afc 11061 OTH 13-Mar-08 0099 LEHMAN BROTHERS HOLDINGS INC. 24553 SUM AMERICAS
FAS140 Derivative Gross-Up - afc 11061 OTH 13-Mar-08 0099 LEHMAN BROTHERS HOLDINGS INC. 24559 SUM AMERICAS
FAS140 Derivative Gross-Up - afc 11061 OTH 13-Mar-08 0099 LEHMAN BROTHERS HOLDINGS INC. 24559 SUM AMERICAS
FAS140 Derivative Gross-Up - afc 11061 OTH 13-Mar-08 0099 LEHMAN BROTHERS HOLDINGS INC. 24559 SUM AMERICAS
10015/20 - Treasury Cash OTH 13-Mar-08 ALL UNASSIGNED 00000 UNASSIGNED
10020 - Eagle Energy Cash OTH 13-Mar-08 0C63 EAGLE ENERGY PARTNERS 1 LP 49305 SUM AMERICAS
10040Trapped Cash - not booked on any system OTH 13-Mar-08 002C WOORI LB SECOND ASSET SECUR SPEC CO 40172 SUM ASIA
10040Trapped Cash - not booked on any system OTH 13-Mar-08 004C WOORI LB FOURTH ASSET SECUR SPEC CO 40174 SUM ASIA
10040Trapped Cash - not booked on any system OTH 13-Mar-08 006C WOORI LB EIGHT ASSET SECUR SPEC CO 40192 SUM ASIA
10040Trapped Cash - not booked on any system OTH 13-Mar-08 012C LB CAPITAL CORPORATION Ill 43848 SUM ASIA
10040Trapped Cash - not booked on any system OTH 13-Mar-08 014B WOORI LB 5TH ASSET SECUR SPEC CO LT 43246 SUM ASIA
10040Trapped Cash - not booked on any system OTH 13-Mar-08 015B WOORI LB 6TH ASSET SECUR SPEC CO LT 43245 SUM ASIA
10040Trapped Cash - not booked on any system OTH 13-Mar-08 0240 FALCON HOLDINGS Il INC. 27168 SUM ASIA
10040Trapped Cash - not booked on any system OTH 13-Mar-08 037A L.B.AYK 28387 SUM ASIA
10040Trapped Cash - not booked on any system OTH 13-Mar-08 043A LBC YK 28386 SUM ASIA
10040Trapped Cash - not booked on any system OTH 13-Mar-08 045A LEHMAN BROTHERS OPPORTUNITY LTD 20120 SUM ASIA
10040Trapped Cash - not booked on any system OTH 13-Mar-08 054C LEIHUA ASSET MGT CORP LIMITED 20812 SUM ASIA
10040Trapped Cash - not booked on any system OTH 13-Mar-08 064A HY INVESTMENTS (IRELAND) LIMITED 29689 SUM ASIA
10040Trapped Cash - not booked on any system OTH 13-Mar-08 066A LBEYK 29687 SUM ASIA
10040Trapped Cash - not booked on any system OTH 13-Mar-08 068A LB HY OPPORT KOREA INC 25096 SUM ASIA
10040Trapped Cash - not booked on any system OTH 13-Mar-08 097A WOORI LB 1ST ASSET SECUR SPEC CO LT 25778 SUM ASIA
11025 - Eagle Energy Inventory OTH 13-Mar-08 0C63 EAGLE ENERGY PARTNERS 1 LP 49305 SUM AMERICAS
11055 - Eagle Energy Inventory OTH 13-Mar-08 0C63 EAGLE ENERGY PARTNERS 1 LP 49305 SUM AMERICAS
11081-00001 GP Interest Long/Short Onshore | OTH 13-Mar-08 0A58 LEHMAN BROTHERS MANAGEMENT LLC 95141 SUM AMERICAS
11081-00003 GP Interest Balanced Fund OTH 13-Mar-08 0A58 LEHMAN BROTHERS MANAGEMENT LLC 95141 SUM AMERICAS
11081-00004 GP Interest- Div Arb Onshore | OTH 13-Mar-08 0A58 LEHMAN BROTHERS MANAGEMENT LLC 95141 SUM AMERICAS
11081-00007 GP Interest Div Arb Onshore Il OTH 13-Mar-08 0A58 LEHMAN BROTHERS MANAGEMENT LLC 95141 SUM AMERICAS
11081-00008 GP Interest Long/Short Il OTH 13-Mar-08 0A58 LEHMAN BROTHERS MANAGEMENT LLC 95141 SUM AMERICAS
11081-00009 LP Investment Agg Plus OTH 13-Mar-08 0A58 LEHMAN BROTHERS MANAGEMENT LLC 95141 SUM AMERICAS
11081-00009 LP Investment Convertible Arbitrage LL OTH 13-Mar-08 0099 LEHMAN BROTHERS HOLDINGS INC. 95107 SUM AMERICAS
11081-00009 LP Investment Directional Opp Offshore OTH 13-Mar-08 0A58 LEHMAN BROTHERS MANAGEMENT LLC 95141 SUM AMERICAS
11081-00009 LP Investment Directional Opp Onshore OTH 13-Mar-08 0A58 LEHMAN BROTHERS MANAGEMENT LLC 95141 SUM AMERICAS
11081-00009 LP Investment H2 Credit OTH 13-Mar-08 0312 PROPERTY ASSET MANAGEMENT INC 40773 SUM AMERICAS
11081-00008 LP Investment L/S Offshore Il OTH 13-Mar-08 0A58 LEHMAN BROTHERS MANAGEMENT LLC 95141 SUM AMERICAS
11081-00009 LP Investment LV Income Fund LLC OTH 13-Mar-08 0099 LEHMAN BROTHERS HOLDINGS INC. 95107 SUM AMERICAS
11081-00008 LP Investment in Penta Asia LS OTH 13-Mar-08 0A58 LEHMAN BROTHERS MANAGEMENT LLC 95141 SUM AMERICAS
11081-00008 LP Investment in Tiger Asia LS OTH 13-Mar-08 0A58 LEHMAN BROTHERS MANAGEMENT LLC 95141 SUM AMERICAS
11081-00014 GP Interest Market Neutral L/S Onshore OTH 13-Mar-08 0143 LB OFFSHORE PARTNERS LTD. 21800 SUM AMERICAS
11081-00014 LP Investment Ospraie Special Opportun OTH 13-Mar-08 0BS0 ARS HOLDINGS| LLC 41325 SUM AMERICAS
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11081-00015 GP Interest Alaska Fund OTH 13-Mar-08 0AS8 LEHMAN BROTHERS MANAGEMENT LLC 95141 SUM AMERICAS

11081-00016 GP Interest Dual Strategies B OTH 13-Mar-08 0AS8 LEHMAN BROTHERS MANAGEMENT LLC 95141 SUM AMERICAS
11081-00017 GP Interest Dual Strategies A OTH 13-Mar-08 0AS8 LEHMAN BROTHERS MANAGEMENT LLC 95141 SUM AMERICAS
11081-00018 LP Investment Asia Multi Strategies OTH 13-Mar-08 0AS8 LEHMAN BROTHERS MANAGEMENT LLC 95141 SUM AMERICAS
11081-00020 LP Investment Ospraie Wingspan OTH 13-Mar-08 0B90 ARS HOLDINGS | LLC 41325 SUM AMERICAS
11081-00022 LP Investment Skybridge OTH 13-Mar-08 0299 LB 1 GROUP INC. 95113 SUM AMERICAS
11081-00026 GP Interest Directional Opp Onshore OTH 13-Mar-08 0AS8 LEHMAN BROTHERS MANAGEMENT LLC 95141 SUM AMERICAS
11081-00027 GP Interest Asia L/S Element Fund OTH 13-Mar-08 0AS8 LEHMAN BROTHERS MANAGEMENT LLC 95141 SUM AMERICAS
11081-00027 LP Investment Asia L/S Element Fund OTH 13-Mar-08 0AS8 LEHMAN BROTHERS MANAGEMENT LLC 95141 SUM AMERICAS
11081-00028 GP Interest Europe L/S Element Fund OTH 13-Mar-08 0AS8 LEHMAN BROTHERS MANAGEMENT LLC 95141 SUM AMERICAS
11081-00028 LP Investment Europe L/S Element Fund OTH 13-Mar-08 0A58 LEHMAN BROTHERS MANAGEMENT LLC 95141 SUM AMERICAS
11081-00046 LP Investment ALLTA Fund OTH 13-Mar-08 0AS8 LEHMAN BROTHERS MANAGEMENT LLC 95141 SUM AMERICAS
11081-00108 LP Investment LV Leverage Plus OTH 13-Mar-08 0099 LEHMAN BROTHERS HOLDINGS INC. 95107 SUM AMERICAS
11081-00109 LP Investment Market Neutral L/S Offsh OTH 13-Mar-08 0143 LB OFFSHORE PARTNERS LTD. 21800 SUM AMERICAS
11081-00109 LP Investment Market Neutral L/S Onsho OTH 13-Mar-08 0143 LB OFFSHORE PARTNERS LTD. 21800 SUM AMERICAS
11081-00404 LP Investment LV Income Fund LLC OTH 13-Mar-08 0099 LEHMAN BROTHERS HOLDINGS INC. 95107 SUM AMERICAS
11081-00406 LP Investment Credit Arb Offshore OTH 13-Mar-08 0143 LB OFFSHORE PARTNERS LTD. 48367 SUM AMERICAS
11081-00409 NB Investment Satori Intermediate Fund OTH 13-Mar-08 0099 LEHMAN BROTHERS HOLDINGS INC. 95149 SUM AMERICAS
11081-00409 NB Investment Satori Offshore Fund OTH 13-Mar-08 0099 LEHMAN BROTHERS HOLDINGS INC. 95149 SUM AMERICAS
11081-00409 NB Investment Satori Onshore Fund OTH 13-Mar-08 0099 LEHMAN BROTHERS HOLDINGS INC. 95149 SUM AMERICAS
11081-00410 GP Interest Global Macro Onshore OTH 13-Mar-08 0143 LB OFFSHORE PARTNERS LTD. 46672 SUM AMERICAS
11081-00411 LP Investment GTAA | Offshore OTH 13-Mar-08 0143 LB OFFSHORE PARTNERS LTD. 46672 SUM AMERICAS
11081-00411 LP Investment GTAA Il Offshore OTH 13-Mar-08 0143 LB OFFSHORE PARTNERS LTD. 46672 SUM AMERICAS
11081-00411 LP Investment in Q Fund OTH 13-Mar-08 0143 LB OFFSHORE PARTNERS LTD. 46672 SUM AMERICAS
11081-00415 LP Investment in LV Credit Select Fund OTH 13-Mar-08 0099 LEHMAN BROTHERS HOLDINGS INC. 95107 SUM AMERICAS
11083 - Eagle Energy Inventory OTH 13-Mar-08 0C63 EAGLE ENERGY PARTNERS 1LP 49305 SUM AMERICAS
11083 - US Commodities - Derivatives OTH 13-Mar-08 0C11 LB COMMODITY SERVICES INC. 21522 SUM AMERICAS
12040 Other Assets - Princ & interest OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 22134 SUM AMERICAS
12340 - CDO America Cash Collateral OTH 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 22273 SUM AMERICAS
12340 - Rate Deriv Amer Cash Collateral Rec OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 77471 SUM AMERICAS
12340 - Rate Derivatives Europe Cash Collateral R OTH 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 20478 SUM EUROPE AND
12340 - SP Amer Trading Cash Collateral Rec OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 23635 SUM AMERICAS
12340 - US Commodities - Other Receivables OTH 13-Mar-08 0C11 LB COMMODITY SERVICES INC. 21522 SUM AMERICAS
12450 Other Assets - P&I Dividends OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 22134 SUM AMERICAS
12460 - EQTY Employee Loans OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 78501 SUM AMERICAS
12460 - FID Employee Loans OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 22134 SUM AMERICAS
12460 - IBD Employee Loans OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 78011 SUM AMERICAS
12470 - Eagle Energy Other Receivables OTH 13-Mar-08 0C63 EAGLE ENERGY PARTNERS 1 LP 49305 SUM AMERICAS
12630 Money Brokering Fees/Rebates OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 24173 SUM AMERICAS
13020-0071 - (LB Bank FHLB Stock+MTM LBB) per Trud OTH 13-Mar-08 0212 LEHMAN BROTHERS BANK 29213 SUM AMERICAS
14020 - Eagle Energy PPE OTH 13-Mar-08 0C63 EAGLE ENERGY PARTNERS 1LP 49305 SUM AMERICAS
14020/30 - Cohane Rafferty (Other Assets) - JV w/ OTH 13-Mar-08 0A60 COHANE RAFFERTY LLC 87840 SUM AMERICAS
14020/30 - Cohane Rafferty (Other Assets) JV with OTH 13-Mar-08 0A60 COHANE RAFFERTY LLC 29422 SUM AMERICAS
14025 - Eagle Energy PPE OTH 13-Mar-08 0C63 EAGLE ENERGY PARTNERS 1LP 49305 SUM AMERICAS
14030 - Eagle Energy PPE OTH 13-Mar-08 0C63 EAGLE ENERGY PARTNERS 1LP 49305 SUM AMERICAS
14040 - Eagle Energy PPE OTH 13-Mar-08 0C63 EAGLE ENERGY PARTNERS 1LP 49305 SUM AMERICAS
14520 - Eagle Energy PPE OTH 13-Mar-08 0C63 EAGLE ENERGY PARTNERS 1LP 49305 SUM AMERICAS
14525 - Eagle Energy PPE OTH 13-Mar-08 0C63 EAGLE ENERGY PARTNERS 1LP 49305 SUM AMERICAS
14530 - Eagle Energy PPE OTH 13-Mar-08 0C63 EAGLE ENERGY PARTNERS 1LP 49305 SUM AMERICAS
15¢3 Lockup OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 20241 SUM AMERICAS
15¢3 Lockup OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 24160 SUM AMERICAS
15¢3 Lockup OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 25507 SUM AMERICAS
15¢3 Lockup OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 70721 SUM AMERICAS
15¢3 Lockup OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 75631 SUM AMERICAS
15¢3 Lockup OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 77831 SUM AMERICAS
15¢3 Lockup OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 78501 SUM AMERICAS
15¢3 Lockup OTH 13-Mar-08 0B42 NEUBERGER BERMAN LLC (LLCNB) 44732 SUM AMERICAS
15c3-3 Lockup - MTS Reverses OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 23369 SUM AMERICAS
15c3-3 Lockup - Reverses OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 75401 SUM AMERICAS
16022 - Eagle Energy Deferred Expenses OTH 13-Mar-08 0C63 EAGLE ENERGY PARTNERS 1 LP 49305 SUM AMERICAS
16035 - Eagle Energy Deferred Expenses OTH 13-Mar-08 0C63 EAGLE ENERGY PARTNERS 1 LP 49305 SUM AMERICAS
16040 - Eagle Energy Deferred Expenses OTH 13-Mar-08 0C63 EAGLE ENERGY PARTNERS 1 LP 49305 SUM AMERICAS
17610 - Cohane Rafferty (Goodwill) - JV w/ Mortgag OTH 13-Mar-08 0A60 COHANE RAFFERTY LLC 87840 SUM AMERICAS
17610 - Cohane Rafferty (Goodwill) JV with IBD OTH 13-Mar-08 0A60 COHANE RAFFERTY LLC 29422 SUM AMERICAS
17610 - Eagle Energy Goodwill OTH 13-Mar-08 0C63 EAGLE ENERGY PARTNERS 1 LP 49305 SUM AMERICAS
ALS Cash OTH 13-Mar-08 0045 LEHMAN COMMERCIAL PAPER INC. 56230 SUM AMERICAS
ALS Other Assets OTH 13-Mar-08 0045 LEHMAN COMMERCIAL PAPER INC. 56230 SUM AMERICAS
AMTS Seg - Mutual Funds - a/c 1011600010 (Kleber) OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 00266 SUM AMERICAS
AMTS Seg-Cash SS FDS - a/c 1011000020 OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 00266 SUM AMERICAS
ARS Seed Money Investments OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 41396 SUM AMERICAS
Allocating to G/L (FAS 140) OTH 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 27936 SUM AMERICAS
Allocation to G/L (Goodwill) OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 77711 SUM AMERICAS
Aquiline Financial Investment - a/c 11081 OTH 13-Mar-08 0299 LB 1 GROUP INC. 41789 SUM AMERICAS
BRWSRR-FV-1-JP 104 GOV_SHORT1BB OTH 13-Mar-08 0083 LEHMAN BROTHERS JAPAN INC. 24348 SUM ASIA
BRWSRR-FV-1-JP 104 GOV_SHORT1RR OTH 13-Mar-08 0083 LEHMAN BROTHERS JAPAN INC. 24348 SUM ASIA
BRWSRR-FV-1-JP 130 NON_JGBBB OTH 13-Mar-08 0083 LEHMAN BROTHERS JAPAN INC. 24348 SUM ASIA
BRWSRR-FV-1-JP 130 NON_JGBRR OTH 13-Mar-08 0083 LEHMAN BROTHERS JAPAN INC. 24348 SUM ASIA
BRWSRR-FV-1-JP 155 GOV_SWAP1RR OTH 13-Mar-08 0083 LEHMAN BROTHERS JAPAN INC. 24372 SUM ASIA
BRWSRR-FV-1-JP 166 GOV_OPT1BB OTH 13-Mar-08 0083 LEHMAN BROTHERS JAPAN INC. 24348 SUM ASIA
BRWSRR-FV-1-JP 166 GOV_OPT1RR OTH 13-Mar-08 0083 LEHMAN BROTHERS JAPAN INC. 24348 SUM ASIA
BRWSRR-FV-1-JP 167 GOV_OPT2BB OTH 13-Mar-08 0083 LEHMAN BROTHERS JAPAN INC. 24348 SUM ASIA
BRWSRR-FV-1-JP 167 GOV_OPT2RR OTH 13-Mar-08 0083 LEHMAN BROTHERS JAPAN INC. 24348 SUM ASIA
BRWSRR-FV-1-JP 177 GOV_PROP1BB OTH 13-Mar-08 0083 LEHMAN BROTHERS JAPAN INC. 24348 SUM ASIA
BRWSRR-FV-1-JP 177 GOV_PROP1RR OTH 13-Mar-08 0083 LEHMAN BROTHERS JAPAN INC. 24348 SUM ASIA
BRWSRR-FV-1-JP 180 GOV_SHORT2BB OTH 13-Mar-08 0083 LEHMAN BROTHERS JAPAN INC. 24348 SUM ASIA
BRWSRR-FV-1-JP 180 GOV_SHORT2RR OTH 13-Mar-08 0083 LEHMAN BROTHERS JAPAN INC. 24348 SUM ASIA
BRWSRR-FV-1-JP 183 GOV_JRBB OTH 13-Mar-08 0083 LEHMAN BROTHERS JAPAN INC. 24348 SUM ASIA
BRWSRR-FV-1-JP 183 GOV_JRRR OTH 13-Mar-08 0083 LEHMAN BROTHERS JAPAN INC. 24348 SUM ASIA
BRWSRR-FV-1-JP FF Asia 074000282 OTH 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 40068 SUM ASIA
BRWSRR-FV-1-JP FF Asia BB OTH 13-Mar-08 0083 LEHMAN BROTHERS JAPAN INC. 43948 SUM ASIA
BRWSRR-FV-1-JP FF Asia BOND BORROW FIN 41 CORRECTI OTH 13-Mar-08 0083 LEHMAN BROTHERS JAPAN INC. 43948 SUM ASIA
BRWSRR-FV-1-JP FF Asia RR OTH 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 40068 SUM ASIA
BRWSRR-FV1-JP 104 GOV_SHORT1RR OTH 13-Mar-08 0083 LEHMAN BROTHERS JAPAN INC. 24348 SUM ASIA
BRWSRR-FV1-JP 130 NON_JGBRR OTH 13-Mar-08 0083 LEHMAN BROTHERS JAPAN INC. 24348 SUM ASIA
BRWSRR-FV1-JP 155 GOV_SWAP1RR OTH 13-Mar-08 0083 LEHMAN BROTHERS JAPAN INC. 24372 SUM ASIA
BRWSRR-FV1-JP 166 GOV_OPT1RR OTH 13-Mar-08 0083 LEHMAN BROTHERS JAPAN INC. 24348 SUM ASIA
BRWSRR-FV1-JP 167 GOV_OPT2RR OTH 13-Mar-08 0083 LEHMAN BROTHERS JAPAN INC. 24348 SUM ASIA
BRWSRR-FV1-JP 177 GOV_PROP1RR OTH 13-Mar-08 0083 LEHMAN BROTHERS JAPAN INC. 24348 SUM ASIA
BRWSRR-FV1-JP 180 GOV_SHORT2RR OTH 13-Mar-08 0083 LEHMAN BROTHERS JAPAN INC. 24348 SUM ASIA
BRWSRR-FV1-StatArb Regionalization OTH 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 48209 SUM ASIA
BRWSRR-FV1-TPB Regionalization OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 78123 SUM ASIA
BRWSRR-FV1-US Regionalise to Asia- TPB OTH 13-Mar-08 0083 LEHMAN BROTHERS JAPAN INC. 24385 SUM ASIA

BS Cushion - Borrows OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 77711 SUM AMERICAS
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BS Cushion - Longs OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 77711 SUM AMERICAS

BS Cushion - Reverses OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 77711 SUM AMERICAS
BSALLO-FV1-GB TPB regionalization Asia OTH 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 47653 SUM ASIA

Borrow vs. Cash OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 20245 SUM AMERICAS
Borrow vs. Cash OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 23152 SUM AMERICAS
Borrow vs. Cash OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 24604 SUM AMERICAS
Borrow vs. Cash OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 25038 SUM AMERICAS
Borrow vs. Cash OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 25507 SUM AMERICAS
Borrow vs. Cash OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 27643 SUM AMERICAS
Borrow vs. Cash OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 42136 SUM AMERICAS
Borrow vs. Cash OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 70721 SUM AMERICAS
Borrow vs. Cash OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 77001 SUM AMERICAS
Borrow vs. Cash OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 77411 SUM AMERICAS
Borrow vs. Cash OTH 13-Mar-08 0059 LB SPECIAL FINANCING INC. 26680 SUM AMERICAS
Borrow vs. Cash OTH 13-Mar-08 0059 LB SPECIAL FINANCING INC. 43387 SUM AMERICAS
Borrow vs. Cash OTH 13-Mar-08 0061 LEHMAN BROTHERS FINANCE S.A. 24084 SUM AMERICAS
Borrow vs. Cash OTH 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 23259 SUM AMERICAS
Borrow vs. Cash- Institutional Stock Loan - Americ OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 24173 SUM AMERICAS
Boston SAS 70 OTH 13-Mar-08 0A97 LEHMAN BROTHERS ASSET MANAGEMNT LLC 43045 SUM AMERICAS
CASHAB-FV1- ZZ ChinaQFIl (SynPB) CAB 07-Mar OTH 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 40130 SUM ASIA
CASHAB-FV1- ZZ ChinaQFIl (SynPB) CAB 29-Feb OTH 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 40130 SUM ASIA
CASHAB-FV1- ZZ ChinaQFIl (EQ Corp residual) CAB 07 OTH 13-Mar-08 0370 LB ASIA CAPITAL COMPANY 24384 SUM ASIA
CASHAB-FV1- ZZ ChinaQFIl (EQ Corp residual) CAB 29 OTH 13-Mar-08 0370 LB ASIA CAPITAL COMPANY 24384 SUM ASIA
CASHAB-FV1- ZZ ChinaQFIl (EQ Strategies) CAB 07-Ma OTH 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 27192 SUM ASIA
CASHAB-FV1- ZZ ChinaQFIl (EQ Strategies) CAB 29-Fe OTH 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 27192 SUM ASIA
CASHAB-FV1- ZZ ChinaQFIl (NonJpn Cash) CAB 07-Mar OTH 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 29793 SUM ASIA
CASHAB-FV1- ZZ ChinaQFIl (NonJpn Cash) CAB 29-Feb OTH 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 29793 SUM ASIA
CASHAB-FV1- ZZ Residual (EQ Corp) CAB 07-Mar OTH 13-Mar-08 0370 LB ASIA CAPITAL COMPANY 24384 SUM ASIA
CASHAB-FV1- ZZ Residual (EQ Corp) CAB 29-Feb OTH 13-Mar-08 0370 LB ASIA CAPITAL COMPANY 24384 SUM ASIA
CASHAB-FV1-KR LBIE Seoul (Deriv) OTH 13-Mar-08 091C LBIE SEQUL SECURITIES BRANCH 41079 SUM ASIA
CASHAB-FV1-ZZ (FID Corp residual) OTH 13-Mar-08 0083 LEHMAN BROTHERS JAPAN INC. 26860 SUM ASIA
CASHBORROWS ALLOCN_13MAR2007 OTH 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 28885 SUM AMERICAS
CASHBORROWS ALLOCN_13MAR2007 OTH 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 49960 SUM EUROPE AND
CDO FAS140 Gross Up OTH 13-Mar-08 0059 LB SPECIAL FINANCING INC. 29730 SUM EUROPE AND
CDO FAS140 Gross Up OTH 13-Mar-08 0059 LB SPECIAL FINANCING INC. 42982 SUM ASIA

CDO FIN 46 Gross Up OTH 13-Mar-08 0059 LB SPECIAL FINANCING INC. 29730 SUM EUROPE AND
CDO FIN 46 Gross Up OTH 13-Mar-08 0059 LB SPECIAL FINANCING INC. 48087 SUM AMERICAS
CDO Regionalisation OTH 13-Mar-08 0059 LB SPECIAL FINANCING INC. 42345 SUM AMERICAS
CDO Regionalisation OTH 13-Mar-08 0059 LB SPECIAL FINANCING INC. 42982 SUM ASIA

CDO Regionalisation OTH 13-Mar-08 0059 LB SPECIAL FINANCING INC. 42982 SUM ASIA

CDO Regionalisation OTH 13-Mar-08 0059 LB SPECIAL FINANCING INC. 42982 SUM ASIA

CDO Regionalisation OTH 13-Mar-08 0059 LB SPECIAL FINANCING INC. 48087 SUM AMERICAS
CDO Regionalisation OTH 13-Mar-08 0059 LB SPECIAL FINANCING INC. 48087 SUM AMERICAS
CDO Regionalisation OTH 13-Mar-08 0059 LB SPECIAL FINANCING INC. 48087 SUM AMERICAS
CFD Reallocation from TPB to Synthetic Financing OTH 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 24122 SUM EUROPE AND
CFU RR/RE transfer with EFG OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 77831 SUM AMERICAS
CMC listed options GEDS STR Vol OTH 13-Mar-08 0061 LEHMAN BROTHERS FINANCE S.A. 24245 SUM EUROPE AND
CMC listed options QUEST FLOW Vol OTH 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 40785 SUM EUROPE AND
Cameo (Cash Collateral Pledged) OTH 13-Mar-08 0061 LEHMAN BROTHERS FINANCE S.A. 24242 SUM AMERICAS
Campus Door - Goodwill OTH 13-Mar-08 0C29 CAMPUS DOOR 49746 SUM AMERICAS
Cash Borrows Stat Arb - regionalisation to Amer OTH 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 47612 SUM AMERICAS
Cash Borrows Stat Arb - regionalisation to Amer OTH 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 49960 SUM EUROPE AND
Cash Borrows Stat Arb - regionalisation to Asia OTH 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 49960 SUM EUROPE AND
Cash Borrows TPB - re-allocation of CFD Borrows to OTH 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 24122 SUM EUROPE AND
Cash Borrows TPB - regionalisation OTH 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 24122 SUM EUROPE AND
Cash Borrows TPB - regionalisation to Am OTH 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 27936 SUM AMERICAS
Cash Borrows TPB - regionalisation to Amer OTH 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 27936 SUM AMERICAS
Cash Borrows TPB - regionalisation to As OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 78123 SUM ASIA

Chicago SAS 70 OTH 13-Mar-08 0A97 LEHMAN BROTHERS ASSET MANAGEMNT LLC 40037 SUM AMERICAS
Collateral Pledged OTH 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 24482 SUM EUROPE AND
Collateralized Lending Allocation Entity 061 OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 20241 SUM AMERICAS
Convertbles/Flow/Structured JV OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 51308 SUM AMERICAS
Convertbles/Flow/Structured JV OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 51308 SUM AMERICAS
Convertbles/Flow/Structured JV OTH 13-Mar-08 0061 LEHMAN BROTHERS FINANCE S.A. 51328 SUM AMERICAS
Convertbles/Flow/Structured JV OTH 13-Mar-08 0061 LEHMAN BROTHERS FINANCE S.A. 51328 SUM AMERICAS
Convertbles/HY/Portfolio JV (25/50/25) OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 23490 SUM AMERICAS
Convertbles/HY/Portfolio JV (25/50/25) OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 23490 SUM AMERICAS
Convertbles/HY/Portfolio JV (25/50/25) OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 23490 SUM AMERICAS
Convertbles/HY/Portfolio JV (25/50/25) OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 23490 SUM AMERICAS
Equity Syndicate Longs OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 23981 SUM AMERICAS
Equity Syndicate Longs OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 27646 SUM AMERICAS
Equity Syndicate Longs OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 78501 SUM AMERICAS
Equity/REO Gross up - Lehman Housing Consolidated OTH 13-Mar-08 0099 LEHMAN BROTHERS HOLDINGS INC. 24667 SUM AMERICAS
Equity/REO Gross up - Lehman Housing Consolidated OTH 13-Mar-08 0312 PROPERTY ASSET MANAGEMENT INC 24835 SUM AMERICAS
Equity/REO Gross up - Lehman Housing Consolidated OTH 13-Mar-08 0312 PROPERTY ASSET MANAGEMENT INC 41575 SUM AMERICAS
F/X Customer Receivable a/c 12210 OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 27731 SUM AMERICAS
F/X Forwards LB Japan a/c 11083-00004 OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 27731 SUM AMERICAS
F/X Forwards LBCC a/c 11083-00004 OTH 13-Mar-08 0060 LB COMMERCIAL CORPORATION 23331 SUM AMERICAS
F/X Forwards LBl a/c 11083-00004 OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 27731 SUM AMERICAS
F/X Forwards LBIE a/c 11083-00004 OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 27731 SUM AMERICAS
F/X Forwards LBSF a/c 11083-00004 OTH 13-Mar-08 0059 LB SPECIAL FINANCING INC. 43258 SUM AMERICAS
FAILS& PB reclass Asia OTH 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 47653 SUM ASIA

FAILS& StatArb reclass Asia OTH 13-Mar-08 0370 LB ASIA CAPITAL COMPANY 25141 SUM ASIA

FAS 133 (Hedging - Derivative MTM) OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 23905 SUM AMERICAS
FAS 140 Adjustment OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 24173 SUM AMERICAS
FAS 140 Muni Gross-up (RIBCO) OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 00114 SUM AMERICAS
FAS 140 Muni Gross-up (RIBCO) OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 25560 SUM AMERICAS
FAS 140 Muni Gross-up (RIBCO) OTH 13-Mar-08 0498 RIBCO LLC 56056 SUM AMERICAS
FAS 140 SP Gross Up SPML - ES0704 OTH 13-Mar-08 00G5 SOUTHERN PACIFIC MORTGAGE LTD 29488 SUM EUROPE AND
FAS133-FV1-CN China B Bk SSS OTH 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 42196 SUM ASIA
FAS133-FV1-IN Indian Bk GDR OTH 13-Mar-08 0B79 LB INVESTMENT MGMT COMPANY LTD 46520 SUM ASIA
FAS133-FV1-IN Indian Bk SSS OTH 13-Mar-08 0B79 LB INVESTMENT MGMT COMPANY LTD 46520 SUM ASIA
FAS133-FV1-JP Stat Arb Bal Sheet Adj. OTH 13-Mar-08 0370 LB ASIA CAPITAL COMPANY 25141 SUM ASIA
FAS133-FV1-JP Stat Arb Bal Sheet Adj. OTH 13-Mar-08 0370 LB ASIA CAPITAL COMPANY 25141 SUM ASIA
FAS133-FV1-KR Korean Bk SSS OTH 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 40130 SUM ASIA
FAS133-FV1-TW Taiwan Bk SSS OTH 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 42196 SUM ASIA
FAS133-FV1-ZZ Eq Struct LBAC Net Assets OTH 13-Mar-08 0370 LB ASIA CAPITAL COMPANY 27215 SUM ASIA
FAS133-FV1-ZZ Eq Struct LBAC Net Liabilities OTH 13-Mar-08 0370 LB ASIA CAPITAL COMPANY 27215 SUM ASIA
FAS133-FV1-ZZ Eq Struct LBCCA Net Assets OTH 13-Mar-08 0187 LB COMMERCIAL CORP. ASIA LIMITED 24149 SUM ASIA
FAS133-FV1-ZZ Eq Struct LBCCA Net Liabilities OTH 13-Mar-08 0187 LB COMMERCIAL CORP. ASIA LIMITED 24149 SUM ASIA
FAS133-FV1-ZZ Flow LBIE Net Assets OTH 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 22629 SUM ASIA
FAS133-FV1-ZZ Flow LBIE Net Liabilities OTH 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 22629 SUM ASIA
FAS133-FV1-ZZ Flow LBIHCII Net Assets OTH 13-Mar-08 0B79 LB INVESTMENT MGMT COMPANY LTD 45527 SUM ASIA
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FAS133-FV1-ZZ Flow LBIHCII Net Liabilities OTH 13-Mar-08 OB79 LB INVESTMENT MGMT COMPANY LTD 45527 SUM ASIA

FAS133-FV1-ZZ Struct LBCCA Net Assets OTH 13-Mar-08 0187 LB COMMERCIAL CORP. ASIA LIMITED 20131 SUM ASIA
FAS133-FV1-ZZ Struct LBCCA Net Liabilities OTH 13-Mar-08 0187 LB COMMERCIAL CORP. ASIA LIMITED 20131 SUM ASIA
FAS133-FV1-ZZ Warrants LBF Net Assets + Net Liabil OTH 13-Mar-08 0061 LEHMAN BROTHERS FINANCE S.A. 48064 SUM ASIA
FAS133-FV1-ZZ Warrants LBF Net Liabilities OTH 13-Mar-08 0061 LEHMAN BROTHERS FINANCE S.A. 48064 SUM ASIA
FAS133-FV1-ZZ Warrants LBIE Seoul Net Assets + Net OTH 13-Mar-08 091C LBIE SEOUL SECURITIES BRANCH 42351 SUM ASIA
FAS133-FV1-ZZ Warrants LBIE Seoul Net Liabilities OTH 13-Mar-08 091C LBIE SEOUL SECURITIES BRANCH 42351 SUM ASIA
FAS133-FV2-US CDO Derivative MTM - LBSF OTH 13-Mar-08 0059 LB SPECIAL FINANCING INC. 42082 SUM ASIA
FAS133-FV2-US HGC Derivative MTM - LBIE OTH 13-Mar-08 0059 LB SPECIAL FINANCING INC. 29716 SUM ASIA
FAS133-FV2-ZZ LBSFSWAPMTM Derivative OTH 13-Mar-08 0059 LB SPECIAL FINANCING INC. 22670 SUM ASIA
FAS133-FV2-ZZ LBSFSWAPMTM Derivative OTH 13-Mar-08 0059 LB SPECIAL FINANCING INC. 26786 SUM ASIA
FAS133-FV2-ZZ Eq Struct LBCCA Net Assets OTH 13-Mar-08 0187 LB COMMERCIAL CORP. ASIA LIMITED 24149 SUM ASIA
FAS133-FV2-ZZ Eq Struct LBCCA Net Liabilities OTH 13-Mar-08 0187 LB COMMERCIAL CORP. ASIA LIMITED 24149 SUM ASIA
FAS133-FV2-ZZ Eq Struct LBIE Net Assets OTH 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 27192 SUM ASIA
FAS133-FV2-ZZ Eq Struct LBIE Net Liabilities OTH 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 27192 SUM ASIA
FAS133-FV2-ZZ Flow LBF Net Assets OTH 13-Mar-08 0061 LEHMAN BROTHERS FINANCE S.A. 20382 SUM ASIA
FAS133-FV2-ZZ Flow LBF Net Liabilities OTH 13-Mar-08 0061 LEHMAN BROTHERS FINANCE S.A. 20382 SUM ASIA
FAS133-FV2-ZZ Flow LBIE Net Assets OTH 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 22629 SUM ASIA
FAS133-FV2-ZZ Flow LBIE Net Liabilities OTH 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 22629 SUM ASIA
FAS133-FV2-ZZ Prop LBAC Net Liabilities OTH 13-Mar-08 0370 LB ASIA CAPITAL COMPANY 27180 SUM ASIA
FAS133-FV2-ZZ Prop LBF Net Assets OTH 13-Mar-08 0061 LEHMAN BROTHERS FINANCE S.A. 20384 SUM ASIA
FAS133-FV2-ZZ Prop LBF Net Liabilities OTH 13-Mar-08 0061 LEHMAN BROTHERS FINANCE S.A. 20384 SUM ASIA
FAS133-FV2-ZZ Struct LBCCA Net Assets OTH 13-Mar-08 0187 LB COMMERCIAL CORP. ASIA LIMITED 20131 SUM ASIA
FAS133-FV2-ZZ Struct LBCCA Net Liabilities OTH 13-Mar-08 0187 LB COMMERCIAL CORP. ASIA LIMITED 20131 SUM ASIA
FAS133-FV2-ZZ Struct LBF Net Assets OTH 13-Mar-08 0061 LEHMAN BROTHERS FINANCE S.A. 24244 SUM ASIA
FAS133-FV2-ZZ Struct LBF Net Liabilities OTH 13-Mar-08 0061 LEHMAN BROTHERS FINANCE S.A. 24244 SUM ASIA
FAS133-FV2-ZZ Warrants LBF Net Assets + Net Liabil OTH 13-Mar-08 0061 LEHMAN BROTHERS FINANCE S.A. 48064 SUM ASIA
FAS133-FV2-ZZ Warrants LBF Net Liabilities OTH 13-Mar-08 0061 LEHMAN BROTHERS FINANCE S.A. 48064 SUM ASIA
FAS133-FV2-ZZ Warrants LBIE Seoul Net Assets + Net OTH 13-Mar-08 091C LBIE SEOUL SECURITIES BRANCH 42351 SUM ASIA

FAS140 Gross up - a/lc GAJB 11061 OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 23707 SUM AMERICAS
FAS140 Not in GFS OTH 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 24122 SUM EUROPE AND
FAS140 Not in GFS OTH 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 27936 SUM AMERICAS
FAS140 Not in GFS OTH 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 29700 SUM EUROPE AND
FAS140-FV1-GB Not in GFS OTH 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 47653 SUM ASIA
FASB94-FV1-KR Woori | - Inventory KRW OTH 13-Mar-08 097A WOORI LB 1ST ASSET SECUR SPEC CO LT 25778 SUM ASIA
FASB94-FV2-KR Woori | -—- Inventory KRW OTH 13-Mar-08 097A WOORI LB 1ST ASSET SECUR SPEC CO LT 25778 SUM ASIA
FASB94-FV2-KR Woori IV - Inventory KRW OTH 13-Mar-08 004C WOORI LB FOURTH ASSET SECUR SPEC CO 40174 SUM ASIA
FASB94-FV3-KR Woori | - Inventory KRW OTH 13-Mar-08 097A WOORI LB 1ST ASSET SECUR SPEC CO LT 25778 SUM ASIA
FASB94-FV3-KR Woori Il --- Inventory OTH 13-Mar-08 002C WOORI LB SECOND ASSET SECUR SPEC CO 40172 SUM ASIA
FASB94-FV3-KR Woori IV - Inventory KRW OTH 13-Mar-08 004C WOORI LB FOURTH ASSET SECUR SPEC CO 40174 SUM ASIA
FASB94-FV3-KRW Woori V --- Inventory OTH 13-Mar-08 014B WOORI LB 5TH ASSET SECUR SPEC CO LT 43246 SUM ASIA

FID Future Net BS Cust Receivable 12210 OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 00266 SUM AMERICAS
FID PCS Margin Debits (TMS) OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 29354 SUM AMERICAS
FIN 46 - Lehman Housing Consolidated OTH 13-Mar-08 0362 LEHMAN HOUSING CAPITAL INC. 26674 SUM AMERICAS
FIN 46 - Lehman Housing Consolidated - afc 110 OTH 13-Mar-08 0099 LEHMAN BROTHERS HOLDINGS INC. 24667 SUM AMERICAS
FIN 46 - Lehman Housing Consolidated - afc 110 OTH 13-Mar-08 0099 LEHMAN BROTHERS HOLDINGS INC. 28791 SUM AMERICAS
FIN41&-FV1- GROSS_UP_13Mar2007 OTH 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 28885 SUM AMERICAS
FIN46 gross up OTH 13-Mar-08 0B44 NB ASSET MGMT INC (NAMNB) 44764 SUM AMERICAS
FIN46R-FV2-ZZ CLN BS OTH 13-Mar-08 013C HORIZON Il INTERNATIONAL LTD 43834 SUM ASIA

FRL 50:50 FID:EQT OTH 13-Mar-08 0920 LB BANKHAUS LONDON BRANCH 25946 SUM EUROPE AND
FRL 50:50 FID:EQT OTH 13-Mar-08 0929 LCPI LONDON BRANCH 21863 SUM EUROPE AND
FRL 50:50 FID:EQT OTH 13-Mar-08 2346 BANKING MODEL ADJUSTMENTS 45723 SUM EUROPE AND
FRL 50:50 FID:EQT OTH 13-Mar-08 2346 BANKING MODEL ADJUSTMENTS 45724 SUM EUROPE AND
Fails - True up MTS Fails OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 00899 SUM AMERICAS
Fails - True up MTS Fails OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 20842 SUM AMERICAS
Fails - True up MTS Fails OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 23526 SUM AMERICAS
Fails - True up MTS Fails OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 23635 SUM AMERICAS
Fails - True up MTS Fails OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 24206 SUM ASIA

Fails - True up MTS Fails OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 24552 SUM AMERICAS
Fails - True up MTS Fails OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 26678 SUM EUROPE AND
Fails - True up MTS Fails OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 29454 SUM AMERICAS
Fails - True up MTS Fails OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 72331 SUM AMERICAS
Fails - True up MTS Fails OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 77471 SUM AMERICAS
Fails - True up MTS Fails OTH 13-Mar-08 0099 LEHMAN BROTHERS HOLDINGS INC. 71338 SUM AMERICAS
Fails - True up MTS Fails OTH 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 24122 SUM EUROPE AND
Fails - True up MTS Fails OTH 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 24787 SUM AMERICAS
Fails PB - Non GFS fails for upload OTH 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 24122 SUM EUROPE AND
Fails Stat Arb - regionalisation Aisa OTH 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 29966 SUM EUROPE AND
Fails Stat Arb - regionalisation US OTH 13-Mar-08 0059 LB SPECIAL FINANCING INC. 43387 SUM AMERICAS
Fails Stat Arb - regionalisation US OTH 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 29966 SUM EUROPE AND
Fails TPB - regionalisation Aisa OTH 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 24122 SUM EUROPE AND
Fails TPB - regionalisation US OTH 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 24122 SUM EUROPE AND
Fails TPB - regionalisation US OTH 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 27936 SUM AMERICAS
Firm Short Credit (RR Allocation - ITS) OTH 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 23259 SUM AMERICAS
Firm Short Credit (RR Allocation - MTS) OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 23367 SUM AMERICAS
Future Margin House 12020 12050 OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 00176 SUM AMERICAS
Future Margin House 12020 12050 OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 00266 SUM AMERICAS
Future Margin House 12020 12050 OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 20241 SUM AMERICAS
Future Margin House 12020 12050 OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 23905 SUM AMERICAS
Future Margin House 12020 12050 OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 24173 SUM AMERICAS
Future Margin House 12020 12050 OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 47576 SUM AMERICAS
Future Margin House 12020 12050 OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 72331 SUM AMERICAS
Future Margin House 12020 12050 OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 77441 SUM AMERICAS
Future Margin House 12020 12050 OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 77471 SUM AMERICAS
Future Margin House 12020 12050 OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 77711 SUM AMERICAS
Future Margin House 12020 12050 OTH 13-Mar-08 0045 LEHMAN COMMERCIAL PAPER INC. 24842 SUM AMERICAS
Future Margin House 12020 12050 OTH 13-Mar-08 0059 LB SPECIAL FINANCING INC. 25534 SUM AMERICAS
Future Margin House 12020 12050 OTH 13-Mar-08 0059 LB SPECIAL FINANCING INC. 40069 SUM ASIA

Future Margin House 12020 12050 OTH 13-Mar-08 0061 LEHMAN BROTHERS FINANCE S.A. 20384 SUM ASIA

Future Margin House 12020 12050 OTH 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 24644 SUM AMERICAS
Future Margin House 12020 12050 OTH 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 24719 SUM EUROPE AND
Future Margin House 12020 12050 OTH 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 29793 SUM ASIA

Future Margin House 12020 12050 OTH 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 40785 SUM EUROPE AND
Future Margin House 12020 12050 OTH 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 49011 SUM ASIA

Future Margin House 12020 12050 OTH 13-Mar-08 0187 LB COMMERCIAL CORP. ASIA LIMITED 42556 SUM ASIA

Future Margin House 12020 12050 OTH 13-Mar-08 0362 LEHMAN HOUSING CAPITAL INC. 26674 SUM AMERICAS
Future Margin House 12020 12050 OTH 13-Mar-08 0C11 LB COMMODITY SERVICES INC. 21522 SUM AMERICAS
GIL Others (excludes Cash & Goodwill) OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 77711 SUM AMERICAS
G477 - Firm Short Credit applied to Borrows. OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 23905 SUM AMERICAS
GEDS Intra-company Netdowns (LBF) Long OTC's OTH 13-Mar-08 0061 LEHMAN BROTHERS FINANCE S.A. 20239 SUM AMERICAS
GEDS Intra-company Netdowns (LBF) Long OTC's OTH 13-Mar-08 0061 LEHMAN BROTHERS FINANCE S.A. 24242 SUM AMERICAS
GEDS Intra-company Netdowns (LBF) Short OTC's OTH 13-Mar-08 0061 LEHMAN BROTHERS FINANCE S.A. 20239 SUM AMERICAS
GEDS Intra-company Netdowns (LBF) Short OTC's OTH 13-Mar-08 0061 LEHMAN BROTHERS FINANCE S.A. 24242 SUM AMERICAS
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GEDS Intra-company Netdowns (LBIE) Long OTC's OTH 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 27555 SUM AMERICAS

GEDS Intra-company Netdowns (LBIE) Short OTC's OTH 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 27555 SUM AMERICAS
GEDS Intra-company Netdowns (LOTC) Long OTC's OTH 13-Mar-08 0A80 LB OTC DERIVATIVES INC 25737 SUM AMERICAS
GEDS Intra-company Netdowns (LOTC) Long OTC's OTH 13-Mar-08 0A80 LB OTC DERIVATIVES INC 51339 SUM AMERICAS
GEDS Intra-company Netdowns (LOTC) Short OTC's OTH 13-Mar-08 0A80 LB OTC DERIVATIVES INC 25737 SUM AMERICAS
GEDS Intra-company Netdowns (LOTC) Short OTC's OTH 13-Mar-08 0A80 LB OTC DERIVATIVES INC 51339 SUM AMERICAS
GenNX 360 Investment - a/c 11801 OTH 13-Mar-08 0099 LEHMAN BROTHERS HOLDINGS INC. 40300 SUM AMERICAS
Good Faith - Cash Cmdty Clr Dep - a/c 1021000150 OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 00266 SUM AMERICAS
Good Faith - US Treas Guaran Dep - afc 1021500012 OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 00266 SUM AMERICAS
Good Faith - US Treas Mrgn Dep - afc 1021500020 OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 00266 SUM AMERICAS
Goodwill (Other) OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 77711 SUM AMERICAS
Grange Securities - Goodwill OTH 13-Mar-08 007D LEHMAN BROTHERS AUSTRALIA LTD 96599 SUM AMERICAS
Grange enhanced cash fund gross up OTH 13-Mar-08 032D LB AUSTRALIA FINANCE PTY LTD 42932 SUM ASIA
Greentech Investment - a/c 11081 OTH 13-Mar-08 0299 LB I GROUP INC. 40566 SUM AMERICAS
Gulfmark Investment - afc 11081 OTH 13-Mar-08 0099 LEHMAN BROTHERS HOLDINGS INC. 23595 SUM AMERICAS
IBD - Bivideon FAS157-Level 3 OTH 13-Mar-08 0099 LEHMAN BROTHERS HOLDINGS INC. 50719 SUM AMERICAS
IBD - FAS157-Level 3 OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 23981 SUM AMERICAS
IBD FRL split 50/25/25 with Eqty, FID and IBD OTH 13-Mar-08 0045 LEHMAN COMMERCIAL PAPER INC. 25142 SUM AMERICAS
IBD FRL split 50/25/25 with Eqty, FID and IBD OTH 13-Mar-08 0045 LEHMAN COMMERCIAL PAPER INC. 25142 SUM AMERICAS
IBD FRL split 50/25/25 with Eqty, FID and IBD OTH 13-Mar-08 0045 LEHMAN COMMERCIAL PAPER INC. 25199 SUM AMERICAS
IBD FRL split 50/25/25 with Eqty, FID and IBD OTH 13-Mar-08 0045 LEHMAN COMMERCIAL PAPER INC. 25236 SUM AMERICAS
IBD FRL split 50/25/25 with Eqty, FID and IBD OTH 13-Mar-08 0045 LEHMAN COMMERCIAL PAPER INC. 25240 SUM AMERICAS
IBD FRL split 50/25/25 with Eqty, FID and IBD OTH 13-Mar-08 0045 LEHMAN COMMERCIAL PAPER INC. 29093 SUM AMERICAS
IBD FRL split 50/25/25 with Eqty, FID and IBD OTH 13-Mar-08 0045 LEHMAN COMMERCIAL PAPER INC. 42142 SUM AMERICAS
IBD FRL split 50/25/25 with Eqty, FID and IBD OTH 13-Mar-08 0059 LB SPECIAL FINANCING INC. 20979 SUM AMERICAS
IBD FRL split 50/25/25 with Eqty, FID and IBD OTH 13-Mar-08 0059 LB SPECIAL FINANCING INC. 41277 SUM AMERICAS
IBD FRL split 50/25/25 with Eqty, FID and IBD OTH 13-Mar-08 00T1 LB COMMERCIAL BANK (LBCB) 41150 SUM AMERICAS
IBD FRL split 50/25/25 with Eqty, FID and IBD OTH 13-Mar-08 00T1 LB COMMERCIAL BANK (LBCB) 41165 SUM AMERICAS
IBD FRL split 50/25/25 with Eqty, FID and IBD OTH 13-Mar-08 00T1 LB COMMERCIAL BANK (LBCB) 41171 SUM AMERICAS
IBD FRL split 50/25/25 with Eqty, FID and IBD OTH 13-Mar-08 0212 LEHMAN BROTHERS BANK 25417 SUM AMERICAS
IBD FRL split 50/25/25 with Eqty, FID and IBD OTH 13-Mar-08 0212 LEHMAN BROTHERS BANK 25454 SUM AMERICAS
IBD FRL split 50/25/25 with Eqty, FID and IBD OTH 13-Mar-08 0920 LB BANKHAUS LONDON BRANCH 25144 SUM AMERICAS
IBD FRL split 50/25/25 with Eqty, FID and IBD OTH 13-Mar-08 0920 LB BANKHAUS LONDON BRANCH 25238 SUM AMERICAS
IBD FRL split 50/25/25 with Eqty, FID and IBD OTH 13-Mar-08 0920 LB BANKHAUS LONDON BRANCH 25242 SUM AMERICAS
IBD FRL split 50/25/25 with Eqty, FID and IBD OTH 13-Mar-08 0920 LB BANKHAUS LONDON BRANCH 25250 SUM AMERICAS
IBD FRL split 50/25/25 with Eqty, FID and IBD OTH 13-Mar-08 0920 LB BANKHAUS LONDON BRANCH 29095 SUM AMERICAS
IBD FRL split 50/25/25 with Eqty, FID and IBD OTH 13-Mar-08 0920 LB BANKHAUS LONDON BRANCH 42139 SUM AMERICAS
IM Forgiveable Loans Carry - Equity ICG-WFC OTH 13-Mar-08 0B42 NEUBERGER BERMAN LLC (LLCNB) 44300 SUM AMERICAS
IM Forgiveable Loans Carry - Investment Mgmt Execu OTH 13-Mar-08 0B42 NEUBERGER BERMAN LLC (LLCNB) 44300 SUM AMERICAS
IM Forgiveable Loans Carry - Liberty View OTH 13-Mar-08 0B42 NEUBERGER BERMAN LLC (LLCNB) 44307 SUM AMERICAS
IM Forgiveable Loans Carry - NB Fixed Income Mgmt OTH 13-Mar-08 0B42 NEUBERGER BERMAN LLC (LLCNB) 44601 SUM AMERICAS
IM Forgiveable Loans Carry - RR Advisors Rubin PIM OTH 13-Mar-08 0B42 NEUBERGER BERMAN LLC (LLCNB) 44732 SUM AMERICAS
IM Forgiveable Loans Carry - Straus/Schwartz Group OTH 13-Mar-08 0B42 NEUBERGER BERMAN LLC (LLCNB) 44732 SUM AMERICAS
IM Forgiveable Loans Carry - Sum PIM OTH 13-Mar-08 0B42 NEUBERGER BERMAN LLC (LLCNB) 44153 SUM AMERICAS
INVADJ -FV1-JP071006076 | ADJ OTH 13-Mar-08 0059 LB SPECIAL FINANCING INC. 43721 SUM ASIA
INVADJ -FV1-JP071009381 225-YEN FUNDING ADJ OTH 13-Mar-08 0370 LB ASIA CAPITAL COMPANY 45054 SUM ASIA
INVADJ -FV1-JP074000274 325 - FO27 YEN FUN ADJ OTH 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 40068 SUM ASIA
INVADJ -FV1-JP074000282 317 - M28 TKY MATC ADJ OTH 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 40068 SUM ASIA
INVADJ -FV1-JP077004166 139 - CO10 COLLATERAL A/C OTH 13-Mar-08 0083 LEHMAN BROTHERS JAPAN INC. 43948 SUM ASIA
INVADJ -FV1-JP077004182 125- FO10 YEN FUNDING BS OTH 13-Mar-08 0083 LEHMAN BROTHERS JAPAN INC. 43948 SUM ASIA
INVADJ -FV1-JP077004190 118 - MO13 SECURED MATCHE OTH 13-Mar-08 0083 LEHMAN BROTHERS JAPAN INC. 43948 SUM ASIA
INVADJ -FV1-US Tsy GOV JV Allocation OTH 13-Mar-08 0059 LB SPECIAL FINANCING INC. 22670 SUM ASIA
INVADJ -FV1-US Tsy GOV JV Allocation OTH 13-Mar-08 0059 LB SPECIAL FINANCING INC. 26786 SUM ASIA
INVADJ FV3 MCD Alloc to STF (RMBS) OTH 13-Mar-08 077C LIBERTUS JUTAKU LOAN K.K. 21745 SUM ASIA
INVADJ FV3 MCD Alloc to STF (RMBS) OTH 13-Mar-08 077C LIBERTUS JUTAKU LOAN K.K. 45089 SUM ASIA
INVADJ GFS ADJ Australia Equity OTH 13-Mar-08 027D LB RE AUSTRALIA COMMERCIAL PTY LTD 41784 SUM ASIA
INVADJ GFS ADJ Australia PL OTH 13-Mar-08 027D LB RE AUSTRALIA COMMERCIAL PTY LTD 41784 SUM ASIA
INVADJ GFS ADJ China Equity OTH 13-Mar-08 0187 LB COMMERCIAL CORP. ASIA LIMITED 20020 SUM ASIA
INVADJ GFS ADJ China Equity OTH 13-Mar-08 027C SH JASMINE 1 LTD 439805 SUM ASIA
INVADJ GFS ADJ China Equity OTH 13-Mar-08 0492 REVIVAL HOLDINGS LIMITED 28598 SUM ASIA
INVADJ GFS ADJ China PL OTH 13-Mar-08 0187 LB COMMERCIAL CORP. ASIA LIMITED 20020 SUM ASIA
INVADJ GFS ADJ HK Equity OTH 13-Mar-08 0187 LB COMMERCIAL CORP. ASIA LIMITED 20020 SUM ASIA
INVADJ GFS ADJ HK PL OTH 13-Mar-08 0187 LB COMMERCIAL CORP. ASIA LIMITED 20020 SUM ASIA
INVADJ GFS ADJ India Equity OTH 13-Mar-08 079A ASIA INDO OPPORTUNITY Il LTD 46656 SUM ASIA
INVADJ GFS ADJ India PL OTH 13-Mar-08 042D LB HYDERABAD INVESTMENTS | LLC 56198 SUM ASIA
INVADJ GFS ADJ JAPAN Equity OTH 13-Mar-08 011D PEGASUS Y K. 42570 SUM ASIA
INVADJ GFS ADJ JAPAN Equity OTH 13-Mar-08 012D PERSEUS Y .K. 50763 SUM ASIA
INVADJ GFS ADJ JAPAN Equity OTH 13-Mar-08 0254 PLUTO REALTY Y.K. 23039 SUM ASIA
INVADJ GFS ADJ JAPAN Equity OTH 13-Mar-08 038C YK SHINNO 20388 SUM ASIA
INVADJ GFS ADJ JAPAN Equity OTH 13-Mar-08 042C DAISY YK 40861 SUM ASIA
INVADJ GFS ADJ JAPAN Equity OTH 13-Mar-08 048C JASMINE YK 20387 SUM ASIA
INVADJ GFS ADJ JAPAN Equity OTH 13-Mar-08 0495 SUNRISE FINANCE CO., LTD 42826 SUM ASIA
INVADJ GFS ADJ JAPAN Equity OTH 13-Mar-08 0495 SUNRISE FINANCE CO., LTD 43642 SUM ASIA
INVADJ GFS ADJ JAPAN Equity OTH 13-Mar-08 062C LUNAR CONSTELLATION LIMITED PARTNER 20399 SUM ASIA
INVADJ GFS ADJ JAPAN PL OTH 13-Mar-08 0083 LEHMAN BROTHERS JAPAN INC. 25028 SUM ASIA
INVADJ GFS ADJ Japan Equity OTH 13-Mar-08 008D ARGO Y K. 42571 SUM ASIA
INVADJ GFS ADJ Korea PL OTH 13-Mar-08 023A GKI DEVELOPMENT INC. 28693 SUM ASIA
INVADJ GFS ADJ Korea Equity OTH 13-Mar-08 023A GKI DEVELOPMENT INC. 28693 SUM ASIA
INVADJ GFS ADJ Korea PL OTH 13-Mar-08 074A MAEWHA K-STARS LTD 29374 SUM ASIA
INVADJ GFS ADJ Philipiones Equity OTH 13-Mar-08 026C QUANTA ASSET COMPNAY LIMITED 43872 SUM ASIA
INVADJ GFS ADJ Sinagapore Equity OTH 13-Mar-08 065B LB INVESTMENTS PTE LTD - NEW 47970 SUM ASIA
INVADJ GFS ADJ Singapore Equity OTH 13-Mar-08 065B LB INVESTMENTS PTE LTD - NEW 47970 SUM ASIA
INVADJ GFS ADJ Thailand Equity OTH 13-Mar-08 0187 LB COMMERCIAL CORP. ASIA LIMITED 46888 SUM ASIA
INVADJ GFS ADJ Thailand Equity OTH 13-Mar-08 023B SAMUIHOTEL 1 COMPANY LIMITED 46413 SUM ASIA
INVADJ GFS ADJ Thailand Equity OTH 13-Mar-08 027B PACIFIC ESTATE DEVELOPMENT LIMITED 46417 SUM ASIA
INVADJ GFS ADJ Thailand PL OTH 13-Mar-08 0187 LB COMMERCIAL CORP. ASIA LIMITED 46888 SUM ASIA
INVADJ GFS ADJ ThailandEquity OTH 13-Mar-08 0125 THAI STRATEGIC ASSET FUND/ PTG 29136 SUM ASIA
INVADJ GFS ADJ ThailandEquity OTH 13-Mar-08 036B BANGKOK OFFICE 2 COMPANY LIMITED 46675 SUM ASIA
INVADJ GFS ADJ Vietnam Equity OTH 13-Mar-08 0125 THAI STRATEGIC ASSET FUND/ PTG 29136 SUM ASIA
INVADJ GFS ADJ japan PL OTH 13-Mar-08 073A LB COMMERCIAL MORTGAGE K.K. 29694 SUM ASIA
INVADJ GFS ADJ malaysia PL OTH 13-Mar-08 0187 LB COMMERCIAL CORP. ASIA LIMITED 46888 SUM ASIA
INVADJ GFS ADJ malaysia PL OTH 13-Mar-08 059C PHILIPPINE INVEST ONE (SPV-AMC) INC 41479 SUM ASIA
INVADJ-FV2-ZZ CDO Timing & Reserves OTH 13-Mar-08 0059 LB SPECIAL FINANCING INC. 29442 SUM ASIA
INVADJ-FV2-ZZ HGC Timing & Reserves OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 75213 SUM ASIA
INVADJ-FV3-MCD JAPAN Alloc to STF OTH 13-Mar-08 077C LIBERTUS JUTAKU LOAN K.K. 21923 SUM ASIA

ITS Financing Account under EMG Americas (EMG) OTH 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 23259 SUM AMERICAS
ITS Financing Account under EMG Americas (MB Corp) OTH 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 24787 SUM AMERICAS
Invest in Spinnaker (13020) OTH 13-Mar-08 01H1 SAIL INVESTOR (UK) LTD 47878 SUM EUROPE AND
Invest in Synergy (13020) OTH 13-Mar-08 00C1 LEHMAN BROTHERS (CAYMAN ISLANDS)LTD 44000 SUM EUROPE AND
Investment in DE Shaw (13020) OTH 13-Mar-08 0C40 ARS HOLDINGS Il LLC 51120 SUM AMERICAS
Investment in Milestone OTH 13-Mar-08 0B27 LEHMAN WEALTH SERVICES HOLDINGS LLC 43463 SUM AMERICAS
Investment in NYSE OTH 13-Mar-08 0099 LEHMAN BROTHERS HOLDINGS INC. 71338 SUM AMERICAS
Investment in Ospraie (13020) OTH 13-Mar-08 0BS0 ARS HOLDINGS | LLC 41325 SUM AMERICAS
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Investment in Partnership & JV OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 78501 SUM AMERICAS

JGBCC&-FV1-JP Cash at bank OTH 13-Mar-08 0083 LEHMAN BROTHERS JAPAN INC. 24348 SUM ASIA

JV Alloc OTH 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 22544 SUM EUROPE AND
JV Alloc OTH 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 22544 SUM EUROPE AND
JV Alloc OTH 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 25343 SUM EUROPE AND
JV Alloc OTH 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 25343 SUM EUROPE AND
JV Alloc OTH 13-Mar-08 0299 LB I GROUP INC. 43097 SUM AMERICAS
JV Alloc OTH 13-Mar-08 0299 LB I GROUP INC. 43097 SUM AMERICAS
JV Alloc OTH 13-Mar-08 0AS5 STOCKHOLM INVESTMENTS LIMITED 29347 SUM AMERICAS
JV Alloc OTH 13-Mar-08 0AS5 STOCKHOLM INVESTMENTS LIMITED 29347 SUM AMERICAS
JV Allocations - NY OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 20965 SUM AMERICAS
JV Allocations - NY OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 20965 SUM AMERICAS
JV Allocations - NY OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 20965 SUM AMERICAS
JV Allocations - NY OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 23981 SUM AMERICAS
JV Allocations - NY OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 23981 SUM AMERICAS
JV Allocations - NY OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 40319 SUM AMERICAS
JV Allocations - NY OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 40319 SUM AMERICAS
JV Allocations - NY OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 40319 SUM AMERICAS
JV Allocations - NY OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 45471 SUM EUROPE AND
JV Allocations - NY OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 45471 SUM EUROPE AND
JV Allocations - NY OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 45471 SUM EUROPE AND
JV Allocations - NY OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 45471 SUM EUROPE AND
JV Allocations - NY OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 45471 SUM EUROPE AND
JV Allocations - NY OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 45471 SUM EUROPE AND
JV Allocations - NY OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 45471 SUM EUROPE AND
JV Allocations - NY OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 45471 SUM EUROPE AND
JV Allocations - NY OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 45471 SUM EUROPE AND
JV Allocations - NY OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 45471 SUM EUROPE AND
JV Allocations - NY OTH 13-Mar-08 0299 LB I GROUP INC. 28478 SUM AMERICAS
JV Allocations - NY OTH 13-Mar-08 0299 LB I GROUP INC. 28478 SUM AMERICAS
JV Allocations - NY OTH 13-Mar-08 0299 LB I GROUP INC. 28478 SUM AMERICAS
JV Split between Fund Deriv and Equities OTH 13-Mar-08 0059 LB SPECIAL FINANCING INC. 21527 SUM AMERICAS
JV Split between Fund Deriv and Equities OTH 13-Mar-08 0059 LB SPECIAL FINANCING INC. 51386 SUM AMERICAS
JV Split between Fund Deriv and Equities OTH 13-Mar-08 0061 LEHMAN BROTHERS FINANCE S.A. 21525 SUM AMERICAS
JV Split between Fund Deriv and Equities OTH 13-Mar-08 0061 LEHMAN BROTHERS FINANCE S.A. 51387 SUM AMERICAS
LB Bankhaus, LCPI, & others OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 77471 SUM AMERICAS
LBF Master netdown number FLOW Vol OTH 13-Mar-08 0061 LEHMAN BROTHERS FINANCE S.A. 40783 SUM EUROPE AND
LBF Master netdown number STR Vol OTH 13-Mar-08 0061 LEHMAN BROTHERS FINANCE S.A. 24245 SUM EUROPE AND
LBF Master netdown number YE OTH 13-Mar-08 0061 LEHMAN BROTHERS FINANCE S.A. 27746 SUM EUROPE AND
LBHI Treasury WRST Money Markets - Domestic - OTH 13-Mar-08 ALL UNASSIGNED 00000 UNASSIGNED

LBIE Derivatives OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 23635 SUM AMERICAS
LBIE Derivatives OTH 13-Mar-08 0059 LB SPECIAL FINANCING INC. 27327 SUM AMERICAS
LBIE Derivatives OTH 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 24015 SUM AMERICAS
LBIE Derivatives OTH 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 24535 SUM AMERICAS
LBIE Derivatives OTH 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 24644 SUM AMERICAS
LBIE Derivatives OTH 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 46477 SUM AMERICAS
LBIE Derivatives OTH 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 47815 SUM AMERICAS
LBIE Derivatives (Distressed) OTH 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 22261 SUM AMERICAS
LBIE Derivatives (HY-SCT) OTH 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 43233 SUM AMERICAS
LBIE Derivatives (Primary Managed) OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 23526 SUM AMERICAS
LBIE Derivatives (Secondary CDO) OTH 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 22273 SUM AMERICAS
LBIE Derivatives - Exotic Options - afc 11083 OTH 13-Mar-08 0059 LB SPECIAL FINANCING INC. 29069 SUM AMERICAS
LBIE Derivatives - Fund Derivatives - afc 1108 OTH 13-Mar-08 0059 LB SPECIAL FINANCING INC. 21527 SUM AMERICAS
LBIE Derivatives - US Long Options OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 77331 SUM AMERICAS
LBIE Derivatives - US Swaps OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 72411 SUM AMERICAS
LBSF Derivative MTM OTH 13-Mar-08 0059 LB SPECIAL FINANCING INC. 25267 SUM EUROPE AND
LBSF Derivative MTM OTH 13-Mar-08 0059 LB SPECIAL FINANCING INC. 29727 SUM EUROPE AND
LBSF Derivative MTM OTH 13-Mar-08 0059 LB SPECIAL FINANCING INC. 29729 SUM EUROPE AND
LBSF Derivative MTM OTH 13-Mar-08 0059 LB SPECIAL FINANCING INC. 40308 SUM EUROPE AND
LBSF Derivative MTM OTH 13-Mar-08 0059 LB SPECIAL FINANCING INC. 42518 SUM EUROPE AND
LBSF Derivative MTM OTH 13-Mar-08 0059 LB SPECIAL FINANCING INC. 43159 SUM EUROPE AND
LBSF Derivative MTM OTH 13-Mar-08 0059 LB SPECIAL FINANCING INC. 51269 SUM EUROPE AND
LBSF Derivative MTM - afc 11083 OTH 13-Mar-08 0059 LB SPECIAL FINANCING INC. 22235 SUM AMERICAS
LBSF Derivative MTM - afc 11083 OTH 13-Mar-08 0059 LB SPECIAL FINANCING INC. 22415 SUM AMERICAS
LBSF Derivative MTM - afc 11083 OTH 13-Mar-08 0059 LB SPECIAL FINANCING INC. 22416 SUM AMERICAS
LBSF Derivative MTM - afc 11083 OTH 13-Mar-08 0059 LB SPECIAL FINANCING INC. 22417 SUM AMERICAS
LBSF Derivative MTM - afc 11083 OTH 13-Mar-08 0059 LB SPECIAL FINANCING INC. 25588 SUM AMERICAS
LBSF Derivative MTM - afc 11083 OTH 13-Mar-08 0059 LB SPECIAL FINANCING INC. 25996 SUM AMERICAS
LBSF Derivative MTM - afc 11083 OTH 13-Mar-08 0059 LB SPECIAL FINANCING INC. 26127 SUM AMERICAS
LBSF Derivative MTM - afc 11083 OTH 13-Mar-08 0059 LB SPECIAL FINANCING INC. 27327 SUM AMERICAS
LBSF Derivative MTM - afc 11083 OTH 13-Mar-08 0059 LB SPECIAL FINANCING INC. 28578 SUM AMERICAS
LBSF Derivative MTM - afc 11083 OTH 13-Mar-08 0059 LB SPECIAL FINANCING INC. 28592 SUM AMERICAS
LBSF Derivative MTM - afc 11083 OTH 13-Mar-08 0059 LB SPECIAL FINANCING INC. 29346 SUM AMERICAS
LBSF Derivative MTM - afc 11083 OTH 13-Mar-08 0059 LB SPECIAL FINANCING INC. 29379 SUM AMERICAS
LBSF Derivative MTM - afc 11083 OTH 13-Mar-08 0059 LB SPECIAL FINANCING INC. 29448 SUM AMERICAS
LBSF Derivative MTM - afc 11083 OTH 13-Mar-08 0059 LB SPECIAL FINANCING INC. 42171 SUM AMERICAS
LBSF Derivative MTM - afc 11083 OTH 13-Mar-08 0059 LB SPECIAL FINANCING INC. 43258 SUM AMERICAS
LBSF Derivative MTM - afc 11083 OTH 13-Mar-08 0059 LB SPECIAL FINANCING INC. 48052 SUM AMERICAS
LBSF Derivative MTM - afc 11083 OTH 13-Mar-08 0059 LB SPECIAL FINANCING INC. 48112 SUM AMERICAS
LBSF Derivative MTM - afc 11083 OTH 13-Mar-08 0059 LB SPECIAL FINANCING INC. 50047 SUM AMERICAS
LBSF Derivative MTM - afc 11083 OTH 13-Mar-08 0C11 LB COMMODITY SERVICES INC. 21580 SUM AMERICAS
LP investment in LibertyView OTH 13-Mar-08 0099 LEHMAN BROTHERS HOLDINGS INC. 95107 SUM AMERICAS
Lehman Paper Extinguishment OTH 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 24482 SUM EUROPE AND
Lehman Paper Placeholder OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 23678 SUM AMERICAS
Lehman Paper Placeholder OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 50422 SUM AMERICAS
Lehman Paper Placeholder OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 51401 SUM AMERICAS
Lehman Paper Placeholder OTH 13-Mar-08 0061 LEHMAN BROTHERS FINANCE S.A. 24259 SUM ASIA

Lincoln Capital Goodwill OTH 13-Mar-08 0A97 LEHMAN BROTHERS ASSET MANAGEMNT LLC 40028 SUM AMERICAS
Listed Opn EUREX netdown FLOW Vol OTH 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 40785 SUM EUROPE AND
Listed Opn EUREX netdown STR Vol OTH 13-Mar-08 0061 LEHMAN BROTHERS FINANCE S.A. 24245 SUM EUROPE AND
Listed Opn LIFFE netdown FLOW Vol OTH 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 40785 SUM EUROPE AND
Listed Opn LIFFE netdown STR Vol OTH 13-Mar-08 0061 LEHMAN BROTHERS FINANCE S.A. 24245 SUM EUROPE AND
Long Inv TPB - regionalisation Asia OTH 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 24122 SUM EUROPE AND
Long Inv TPB - regionalisation US OTH 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 24122 SUM EUROPE AND
Long Inv TPB - regionalisation US OTH 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 27936 SUM AMERICAS
MARGIN - Cash&Carry NY report as of 28-Feb OTH 13-Mar-08 0187 LB COMMERCIAL CORP. ASIA LIMITED 25532 SUM ASIA

MARGIN - Portfolio NY report as of 28-Feb OTH 13-Mar-08 0370 LB ASIA CAPITAL COMPANY 26266 SUM ASIA

MARGIN - Struct Vol NY report as of Feb 07 OTH 13-Mar-08 0061 LEHMAN BROTHERS FINANCE S.A. 24244 SUM ASIA
MARGIN-FV1- ZZ JSCC (Jpn Cash) OTH 13-Mar-08 0083 LEHMAN BROTHERS JAPAN INC. 27989 SUM ASIA
MARGIN-FV1-ZZ JSCC (Port) OTH 13-Mar-08 0083 LEHMAN BROTHERS JAPAN INC. 22281 SUM ASIA
MARGIN-FV1-ZZ JSCC (Stat Arb) OTH 13-Mar-08 0370 LB ASIA CAPITAL COMPANY 25141 SUM ASIA
MARGIN-FV1-ZZ JSCC (Struct Vol) OTH 13-Mar-08 0083 LEHMAN BROTHERS JAPAN INC. 24329 SUM ASIA
MARGIN-FV1-ZZ JSCC Fixed Req Seisan Kikin OTH 13-Mar-08 0083 LEHMAN BROTHERS JAPAN INC. 22281 SUM ASIA
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MARGIN-FV1- ZZ JSCC Fixed Req Seisan Kikin OTH 13-Mar-08 0083 LEHMAN BROTHERS JAPAN INC. 24329 SUM ASIA

MARGIN-FV1-ZZ JSCC Fixed Req Seisan Kikin OTH 13-Mar-08 0083 LEHMAN BROTHERS JAPAN INC. 27989 SUM ASIA
MARGIN-FV1-ZZ JSCC Fixed Req Seisan Kikin OTH 13-Mar-08 0370 LB ASIA CAPITAL COMPANY 25141 SUM ASIA
MARGIN-FV1-ZZ LBJ to TSE/OSE 07-Mar OTH 13-Mar-08 0083 LEHMAN BROTHERS JAPAN INC. 24420 SUM ASIA
MARGIN-FV1-ZZ OSE (Jpn Cash) OTH 13-Mar-08 0083 LEHMAN BROTHERS JAPAN INC. 27989 SUM ASIA
MARGIN-FV1-ZZ OSE (Port) OTH 13-Mar-08 0083 LEHMAN BROTHERS JAPAN INC. 22281 SUM ASIA
MARGIN-FV1- ZZ OSE (StatArb) OTH 13-Mar-08 0370 LB ASIA CAPITAL COMPANY 25141 SUM ASIA
MARGIN-FV1- ZZ OSE (Struct Vol) OTH 13-Mar-08 0083 LEHMAN BROTHERS JAPAN INC. 24329 SUM ASIA
MARGIN-FV1- ZZ TSE (Jpn Cash) OTH 13-Mar-08 0083 LEHMAN BROTHERS JAPAN INC. 27989 SUM ASIA
MARGIN-FV1- ZZ TSE (Port) OTH 13-Mar-08 0083 LEHMAN BROTHERS JAPAN INC. 22281 SUM ASIA
MARGIN-FV1- ZZ TSE (StatArb) OTH 13-Mar-08 0370 LB ASIA CAPITAL COMPANY 25141 SUM ASIA
MARGIN-FV1- ZZ TSE (Struct Vol) OTH 13-Mar-08 0083 LEHMAN BROTHERS JAPAN INC. 24329 SUM ASIA

MM Fund - DBS A/C 11050 LBDP/0486 OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 77471 SUM AMERICAS
MM Fund - DBS A/C 11050 LBFP/0327 OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 77471 SUM AMERICAS
MORTGAGE TBA'S - afc 11083 OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 40345 SUM AMERICAS
Margin Debit OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 70721 SUM AMERICAS
Margin Debit I/C OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 77831 SUM AMERICAS
Margin Lending OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 23905 SUM AMERICAS
Money Market - Treasury (0B43) OTH 13-Mar-08 ALL UNASSIGNED 00000 UNASSIGNED
Money Market Investment OTH 13-Mar-08 0A59 LB ALTERNATIVE INVMTS MGMT LLC 95140 SUM AMERICAS
Money Market Investment OTH 13-Mar-08 0B35 NEUBERGER BERMAN INC NBINC 44298 SUM AMERICAS
Money Market Investment OTH 13-Mar-08 0B42 NEUBERGER BERMAN LLC (LLCNB) 44618 SUM AMERICAS
Mooney - Firm Short Credit applied to Borrows. OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 23905 SUM AMERICAS
Municipals Treasury Assets (Treasury BUYS Munis) OTH 13-Mar-08 ALL UNASSIGNED 00000 UNASSIGNED
NB Funds (NBMI) Seed Money Investments OTH 13-Mar-08 0B43 NEUBERGER BERMAN MGMT INC (MGTNB) 44357 SUM AMERICAS
NB Margin Debits OTH 13-Mar-08 0B35 NEUBERGER BERMAN INC NBINC 44298 SUM AMERICAS
NB Non-cash investment (Goodwill) OTH 13-Mar-08 0099 LEHMAN BROTHERS HOLDINGS INC. 71338 SUM AMERICAS
NB cash investment (Goodwill) OTH 13-Mar-08 0099 LEHMAN BROTHERS HOLDINGS INC. 71338 SUM AMERICAS
NBLLC Seed Money Investments OTH 13-Mar-08 0B42 NEUBERGER BERMAN LLC (LLCNB) 44732 SUM AMERICAS
NETMDR StatArb Regional Reclass Asia OTH 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 48209 SUM ASIA
NETMDR TPB Regional Reclass Asia OTH 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 47653 SUM ASIA

Net Fixed Assets OTH 13-Mar-08 0A59 LB ALTERNATIVE INVMTS MGMT LLC 95140 SUM AMERICAS
Net Fixed Assets OTH 13-Mar-08 0B35 NEUBERGER BERMAN INC NBINC 44298 SUM AMERICAS
Net Fixed Assets OTH 13-Mar-08 0B42 NEUBERGER BERMAN LLC (LLCNB) 44300 SUM AMERICAS
Net Fixed Assets OTH 13-Mar-08 0B42 NEUBERGER BERMAN LLC (LLCNB) 44618 SUM AMERICAS
Neuberger Borrows Intercompany (reduce ISL) OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 24173 SUM AMERICAS
New York SAS 70 OTH 13-Mar-08 0B42 NEUBERGER BERMAN LLC (LLCNB) 40911 SUM AMERICAS
OCC Options Netting OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 00306 SUM AMERICAS
OCC Options Netting OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 23490 SUM AMERICAS
OCC Options Netting OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 23678 SUM AMERICAS
OCC Options Netting OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 23905 SUM AMERICAS
OCC Options Netting OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 24160 SUM AMERICAS
OCC Options Netting OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 24173 SUM AMERICAS
OCC Options Netting OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 24381 SUM AMERICAS
OCC Options Netting OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 24604 SUM AMERICAS
OCC Options Netting OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 27643 SUM AMERICAS
OCC Options Netting OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 27647 SUM AMERICAS
OCC Options Netting OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 27778 SUM AMERICAS
OCC Options Netting OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 29194 SUM AMERICAS
OCC Options Netting OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 42136 SUM AMERICAS
OCC Options Netting OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 42244 SUM AMERICAS
OCC Options Netting OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 42418 SUM AMERICAS
OCC Options Netting OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 42423 SUM AMERICAS
OCC Options Netting OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 43166 SUM AMERICAS
OCC Options Netting OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 47503 SUM AMERICAS
OCC Options Netting OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 47576 SUM AMERICAS
OCC Options Netting OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 48323 SUM AMERICAS
OCC Options Netting OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 75291 SUM AMERICAS
OCC Options Netting OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 75511 SUM AMERICAS
OCC Options Netting OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 77001 SUM AMERICAS
OCC Options Netting OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 77441 SUM AMERICAS
OFFINV - FV3 - GFS Japan Brokerage OTH 13-Mar-08 0083 LEHMAN BROTHERS JAPAN INC. 22401 SUM ASIA
OFFINV - FV3 - GFS Japan Brokerage OTH 13-Mar-08 022D HERCULES KK 49044 SUM ASIA
OFFINV - FV3 - MCD Allocation OTH 13-Mar-08 041B KOREA CENTRAL MORTGAGE INC 45087 SUM ASIA
OFFINV - FV3 - Princ Finance Asia OTH 13-Mar-08 0284 GLOBAL THAI PROPERTY FUND 26709 SUM ASIA
OFFINV - FV3 - Thailand Structured Finance OTH 13-Mar-08 0284 GLOBAL THAI PROPERTY FUND 26709 SUM ASIA
OFFINV GFS ADJ HK Other OTH 13-Mar-08 0187 LB COMMERCIAL CORP. ASIA LIMITED 20020 SUM ASIA
OFFINV GFS ADJ Indonesia NPL OTH 13-Mar-08 0492 REVIVAL HOLDINGS LIMITED 28598 SUM ASIA
OFFINV GFS ADJ JAPAN NPL OTH 13-Mar-08 003B HILLS FUNDING |, LTD 25862 SUM ASIA
OFFINV GFS ADJ JAPAN NPL OTH 13-Mar-08 034C TL Il ASSET MANAGEMENT CO. LTD 40772 SUM ASIA
OFFINV GFS ADJ JAPAN NPL OTH 13-Mar-08 039C Y.K.PARK FUNDING 40858 SUM ASIA
OFFINV GFS ADJ JAPAN NPL OTH 13-Mar-08 043C Y.K.SBB FUNDING 40862 SUM ASIA
OFFINV GFS ADJ JAPAN NPL OTH 13-Mar-08 0495 SUNRISE FINANCE CO., LTD 22487 SUM ASIA
OFFINV GFS ADJ JAPAN NPL OTH 13-Mar-08 074C YK DUCKHORN 21541 SUM ASIA
OFFINV GFS ADJ JAPAN Other OTH 13-Mar-08 0495 SUNRISE FINANCE CO., LTD 22487 SUM ASIA
OFFINV GFS ADJ JAPAN Other OTH 13-Mar-08 0495 SUNRISE FINANCE CO., LTD 43642 SUM ASIA
OFFINV GFS ADJ JAPAN REO OTH 13-Mar-08 0267 ORCA INTERNATIONAL YK 26535 SUM ASIA
OFFINV GFS ADJ Japan NPL OTH 13-Mar-08 068C Y.K.TOWER FUNDING 46474 SUM ASIA
OFFINV GFS ADJ JapanOther OTH 13-Mar-08 0495 SUNRISE FINANCE CO., LTD 42621 SUM ASIA
OFFINV GFS ADJ KOREA Other OTH 13-Mar-08 023A GKI DEVELOPMENT INC. 28693 SUM ASIA
OFFINV GFS ADJ Korea NPL OTH 13-Mar-08 004D OWL HOLDINGS | INC. 56010 SUM ASIA
OFFINV GFS ADJ Korea NPL OTH 13-Mar-08 030D OWL HOLDINGS Il INC 41739 SUM ASIA
OFFINV GFS ADJ MALAYSIA NPL OTH 13-Mar-08 059C PHILIPPINE INVEST ONE (SPV-AMC) INC 41479 SUM ASIA
OFFINV GFS ADJ Philipines REO OTH 13-Mar-08 026C QUANTA ASSET COMPNAY LIMITED 43872 SUM ASIA
OFFINV GFS ADJ Phillipines NPL OTH 13-Mar-08 059C PHILIPPINE INVEST ONE (SPV-AMC) INC 41479 SUM ASIA
OFFINV GFS ADJ Phillipines Other OTH 13-Mar-08 059C PHILIPPINE INVEST ONE (SPV-AMC) INC 41479 SUM ASIA
OFFINV GFS ADJ Singapore Other OTH 13-Mar-08 065B LB INVESTMENTS PTE LTD - NEW 47970 SUM ASIA
OFFINV GFS ADJ TAIWAN NPL OTH 13-Mar-08 076A LB INVESTMENTS JAPAN INC 29695 SUM ASIA
OFFINV GFS ADJ TAIWAN REO OTH 13-Mar-08 034C TL Il ASSET MANAGEMENT CO. LTD 40772 SUM ASIA
OFFINV GFS ADJ TAIWAN REO OTH 13-Mar-08 087A TL 1 ASSET MANAGEMENT CO LTD 29955 SUM ASIA
OFFINV GFS ADJ Thailand NPL OTH 13-Mar-08 014A THAILAND OPPORTUNITY FUND 43390 SUM ASIA
OFFINV GFS ADJ Thailand Other OTH 13-Mar-08 0187 LB COMMERCIAL CORP. ASIA LIMITED 46888 SUM ASIA
OFFINV GFS ADJ taiwan NPL OTH 13-Mar-08 034C TL Il ASSET MANAGEMENT CO. LTD 40772 SUM ASIA
OFFINV GFS ADJ taiwan NPL OTH 13-Mar-08 087A TL 1 ASSET MANAGEMENT CO LTD 42563 SUM ASIA
OFFINV-FV1-KR Kumho JV deal OTH 13-Mar-08 0187 LB COMMERCIAL CORP. ASIA LIMITED 29318 SUM ASIA
OFFINV-FV2- DAEWOO ENGINEERING &SHR OTH 13-Mar-08 070B MERIT, LLC 42920 SUM ASIA
OFFINV-FV2- DAEWOO Put options (not in GFS BS repo OTH 13-Mar-08 070B MERIT, LLC 42920 SUM ASIA
OFFINV-FV2-CAPITAL STRATEGIC IN CONV BOND 2 %12Jul OTH 13-Mar-08 0187 LB COMMERCIAL CORP. ASIA LIMITED 42556 SUM ASIA
OFFINV-FV2-CAPITAL STRATEGIC INSHR OTH 13-Mar-08 0187 LB COMMERCIAL CORP. ASIA LIMITED 42556 SUM ASIA
OFFINV-FV2-CAPITAL STRATEGIC INVESTMENT LTD OTH 13-Mar-08 0187 LB COMMERCIAL CORP. ASIA LIMITED 42556 SUM ASIA
OFFINV-FV2-Cosmo JV deal OTH 13-Mar-08 0187 LB COMMERCIAL CORP. ASIA LIMITED 29314 SUM ASIA
OFFINV-FV2-JP LBCYK - Inventory (Performing/Sub OTH 13-Mar-08 043A LBC YK 28386 SUM ASIA
OFFINV-FV2-KR Woori | --- Inventory KRW OTH 13-Mar-08 097A WOORI LB 1ST ASSET SECUR SPEC CO LT 25778 SUM ASIA

FOIA CONFIDENTIAL TREATMENT REQUESTED BY
LEHMAN BROTHERS HOLDINGS INC. LBEX-DOCID 3438624



OFFINV-FV2-SAC PEI LUXCO Il OTH 13-Mar-08 0187 LB COMMERCIAL CORP. ASIA LIMITED 50634 SUM ASIA

OFFINV-FV2-SAC PEI LUXCO Il SHR OTH 13-Mar-08 0187 LB COMMERCIAL CORP. ASIA LIMITED 50634 SUM ASIA
OFFINV-FV3-JP LBCCIII - Inventory (Distressed) OTH 13-Mar-08 012C LB CAPITAL CORPORATION Il 43848 SUM ASIA
OFFINV-FV3-JP LBCCIII - Inventory (Performing/Su OTH 13-Mar-08 012C LB CAPITAL CORPORATION Il 43848 SUM ASIA
OFFINV-FV3-JP LBCYK --- Inventory (Performing/Sub OTH 13-Mar-08 043A LBC YK 28386 SUM ASIA
OFFINV-FV3-JP: LBCYK --- Inventory (Distressed) OTH 13-Mar-08 043A LBC YK 28386 SUM ASIA
OFFINV-FV3-JPY-LBCYK --- Inventory (New Finance/Or OTH 13-Mar-08 043A LBC YK 28386 SUM ASIA
OFFINV-FV3-KR LBAYK --- Inventory (Distressed) OTH 13-Mar-08 037A LB.AYK 28387 SUM ASIA
OFFINV-FV3-KR Woori | --- Inventory KRW OTH 13-Mar-08 097A WOORI LB 1ST ASSET SECUR SPEC CO LT 25778 SUM ASIA
OFFINV-FV3-KR Woori Inventory USD OTH 13-Mar-08 097A WOORI LB 1ST ASSET SECUR SPEC CO LT 25778 SUM ASIA
OFFINV-FV3-KR Woori Il --- Inventory OTH 13-Mar-08 002C WOORI LB SECOND ASSET SECUR SPEC CO 40172 SUM ASIA
OFFINV-FV3-KR Woori IV -—- Inventory KRW OTH 13-Mar-08 004C WOORI LB FOURTH ASSET SECUR SPEC CO 40174 SUM ASIA
OFFINV-FV3-KR Woori IV --- Inventory USD OTH 13-Mar-08 004C WOORI LB FOURTH ASSET SECUR SPEC CO 40174 SUM ASIA
OFFINV-FV3-KR Woori V --- Inventory KRW OTH 13-Mar-08 014B WOORI LB 5TH ASSET SECUR SPEC CO LT 43246 SUM ASIA
OFFINV-FV3-TH TDF - Inventory OTH 13-Mar-08 0337 THAI DEVELOPMENT FUND 28137 SUM ASIA
OTC/Swaps in GEDS (LBBL) OTH 13-Mar-08 0920 LB BANKHAUS LONDON BRANCH 27552 SUM EUROPE AND
OTC/Swaps in GEDS (LBBL) OTH 13-Mar-08 0920 LB BANKHAUS LONDON BRANCH 27552 SUM EUROPE AND
OTC/Swaps in GEDS (LBF) OTH 13-Mar-08 0061 LEHMAN BROTHERS FINANCE S.A. 24245 SUM EUROPE AND
OTC/Swaps in GEDS (LBF) OTH 13-Mar-08 0061 LEHMAN BROTHERS FINANCE S.A. 24245 SUM EUROPE AND
OTC/Swaps in GEDS (LBF) OTH 13-Mar-08 0061 LEHMAN BROTHERS FINANCE S.A. 27746 SUM EUROPE AND
OTC/Swaps in GEDS (LBF) OTH 13-Mar-08 0061 LEHMAN BROTHERS FINANCE S.A. 27746 SUM EUROPE AND
OTC/Swaps in GEDS (LBF) OTH 13-Mar-08 0061 LEHMAN BROTHERS FINANCE S.A. 40783 SUM EUROPE AND
OTC/Swaps in GEDS (LBF) OTH 13-Mar-08 0061 LEHMAN BROTHERS FINANCE S.A. 40783 SUM EUROPE AND
OTC/Swaps in GEDS (LBFN) OTH 13-Mar-08 0928 LB FINANCE NETHERLANDS ANTILLES BRA 40777 SUM EUROPE AND
OTC/Swaps in GEDS (LBFN) OTH 13-Mar-08 0928 LB FINANCE NETHERLANDS ANTILLES BRA 40777 SUM EUROPE AND
OTC/Swaps in GEDS (LBIE) OTH 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 24482 SUM EUROPE AND
OTC/Swaps in GEDS (LBIE) OTH 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 24482 SUM EUROPE AND
OTC/Swaps in GEDS (LBIE) OTH 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 24801 SUM EUROPE AND
OTC/Swaps in GEDS (LBIE) OTH 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 26071 SUM EUROPE AND
OTC/Swaps in GEDS (LBIE) OTH 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 27755 SUM EUROPE AND
OTC/Swaps in GEDS (LBIE) OTH 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 27755 SUM EUROPE AND
OTC/Swaps in GEDS (LBIE) OTH 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 40785 SUM EUROPE AND
OTC/Swaps in GEDS (LBIE) OTH 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 40785 SUM EUROPE AND
OTC/Swaps in GEDS (LBIE) OTH 13-Mar-08 0920 LB BANKHAUS LONDON BRANCH 27552 SUM EUROPE AND
OTC/Swaps in GEDS (LOTC) OTH 13-Mar-08 0A80 LB OTC DERIVATIVES INC 43704 SUM EUROPE AND
OTC/Swaps in GEDS (LOTC) OTH 13-Mar-08 0A80 LB OTC DERIVATIVES INC 43704 SUM EUROPE AND
Other Assets - Customer Receivable OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 22134 SUM AMERICAS
Other Assets - Other OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 22134 SUM AMERICAS
Other Assets - Other OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 78011 SUM AMERICAS
Other Assets - Segregated Assets OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 22134 SUM AMERICAS
PE - COI - FAS157-Level 2 OTH 13-Mar-08 0299 LB 1 GROUP INC. 21710 SUM AMERICAS
PE - COI - FAS157-Level 3 OTH 13-Mar-08 0299 LB 1 GROUP INC. 21710 SUM AMERICAS
PE - COI - FAS157-Level 3 OTH 13-Mar-08 0299 LB 1 GROUP INC. 24890 SUM AMERICAS
PE - COI - FAS157-Level 3 OTH 13-Mar-08 0299 LB 1 GROUP INC. 47745 SUM EUROPE AND
PE - COI - FAS157-Level 3 OTH 13-Mar-08 0299 LB 1 GROUP INC. 47758 SUM ASIA

PE - COI - FAS157-Level 3 OTH 13-Mar-08 0A24 LEHMAN BROS. COMM. ASSOCIATES INC. 27867 SUM AMERICAS
PE - COI - FAS157-Level 3 OTH 13-Mar-08 0A38 LEHMAN BROTHERS OFFSHORE COMM ASSOC 28388 SUM AMERICAS
PE - COI - FAS157-Level 3 OTH 13-Mar-08 0B55 LB COMMUNICATIONS CAPITAL PART | LP 43517 SUM AMERICAS
PE - COI - FAS157-Level 3 OTH 13-Mar-08 0C31 LB CO-INVEST CAP PARTNERS 47746 SUM EUROPE AND
PE - COI - FAS157-Level 3 OTH 13-Mar-08 0C31 LB CO-INVEST CAP PARTNERS 47755 SUM ASIA

PE - COI - FAS157-Level 3 OTH 13-Mar-08 0C31 LB CO-INVEST CAP PARTNERS 50027 SUM AMERICAS
PE - COI - FAS157-Level 3 OTH 13-Mar-08 0C32 LB CAYMAN GP, LTD. 47747 SUM EUROPE AND
PE - COI - FAS157-Level 3 OTH 13-Mar-08 0C32 LB CAYMAN GP, LTD. 47756 SUM ASIA

PE - COI - FAS157-Level 3 OTH 13-Mar-08 0C32 LB CAYMAN GP, LTD. 49759 SUM AMERICAS
PE - COI - FAS157-Level 3 OTH 13-Mar-08 0C33 LB CO-INVEST ASSOCIATES LLC 47748 SUM EUROPE AND
PE - COI - FAS157-Level 3 OTH 13-Mar-08 0C33 LB CO-INVEST ASSOCIATES LLC 47757 SUM ASIA

PE - COI - FAS157-Level 3 OTH 13-Mar-08 0C33 LB CO-INVEST ASSOCIATES LLC 50048 SUM AMERICAS
PE - COI - FAS157-Level 3 OTH 13-Mar-08 0C47 LB CO-INVEST GROUP FUND 48398 SUM AMERICAS
PE - COI - FAS157-Level 3 OTH 13-Mar-08 0C47 LB CO-INVEST GROUP FUND 50761 SUM ASIA

PE - COI - FAS157-Level 3 OTH 13-Mar-08 0C47 LB CO-INVEST GROUP FUND 53038 SUM EUROPE AND
PE - COI - FAS157-Level 3 OTH 13-Mar-08 0C74 LB BAWAG HOLDINGS L.L.C. 56084 SUM EUROPE AND
PE - CRS - FAS157-Level 2 OTH 13-Mar-08 0143 LB OFFSHORE PARTNERS LTD. 45853 SUM ASIA

PE - CRS - FAS157-Level 2 OTH 13-Mar-08 0143 LB OFFSHORE PARTNERS LTD. 56190 SUM AMERICAS
PE - CRS - FAS157-Level 2 OTH 13-Mar-08 0143 LB OFFSHORE PARTNERS LTD. 56227 SUM EUROPE AND
PE - CRS - FAS157-Level 3 OTH 13-Mar-08 00U7 LEHMAN CROSSROADS OFFSHORE CAPITAL 21524 SUM AMERICAS
PE - CRS - FAS157-Level 3 OTH 13-Mar-08 0143 LB OFFSHORE PARTNERS LTD. 45853 SUM ASIA

PE - CRS - FAS157-Level 3 OTH 13-Mar-08 0143 LB OFFSHORE PARTNERS LTD. 56190 SUM AMERICAS
PE - CRS - FAS157-Level 3 OTH 13-Mar-08 0143 LB OFFSHORE PARTNERS LTD. 56227 SUM EUROPE AND
PE - CRS - FAS157-Level 3 OTH 13-Mar-08 0299 LB 1 GROUP INC. 52082 SUM AMERICAS
PE - CRS - FAS157-Level 3 OTH 13-Mar-08 0BO6 LB PRIVATE FUNDS INVESTMENT CO LLC 42589 SUM EUROPE AND
PE - CRS - FAS157-Level 3 OTH 13-Mar-08 0BO6 LB PRIVATE FUNDS INVESTMENT CO LLC 42791 SUM ASIA

PE - CRS - FAS157-Level 3 OTH 13-Mar-08 0BO6 LB PRIVATE FUNDS INVESTMENT CO LLC 43369 SUM AMERICAS
PE - CRS - FAS157-Level 3 OTH 13-Mar-08 0B10 LEHMAN CROSSROADS INVESTMENT CO LP 43367 SUM AMERICAS
PE - CRS - FAS157-Level 3 OTH 13-Mar-08 0B93 LEHMAN CROSSROADS CAPITAL PARTNERS 21523 SUM AMERICAS
PE - CRS - FAS157-Level 3 OTH 13-Mar-08 0C77 LEH CROSSROADS CAP PARTNERS II, LP 42807 SUM AMERICAS
PE - CRS - FAS157-Level 3 OTH 13-Mar-08 0C77 LEH CROSSROADS CAP PARTNERS II, LP 50801 SUM EUROPE AND
PE - DPE - FAS157-Level 3 OTH 13-Mar-08 0B71 LB EXEC DIVERSIFIED PE FUND 2004 LP 40059 SUM AMERICAS
PE - DPE - FAS157-Level 3 OTH 13-Mar-08 0B73 LB O/S DIVERSIFIED PE FUND 2004 LP 40060 SUM AMERICAS
PE - DPE - FAS157-Level 3 OTH 13-Mar-08 0B74 LB DIVERSIFIED PE FUND 2004 LP 40058 SUM AMERICAS
PE - DPEF/PA/PRETAX - FAS157-Level 1 OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 77711 SUM AMERICAS
PE - DPEF/PA/PRETAX - FAS157-Level 3 OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 77711 SUM AMERICAS
PE - FOF - FAS157-Level 3 OTH 13-Mar-08 0143 LB OFFSHORE PARTNERS LTD. 29792 SUM AMERICAS
PE - FOF - FAS157-Level 3 OTH 13-Mar-08 0143 LB OFFSHORE PARTNERS LTD. 49181 SUM ASIA

PE - FOF - FAS157-Level 3 OTH 13-Mar-08 0299 LB 1 GROUP INC. 23754 SUM AMERICAS
PE - GIF - FAS157-Level 3 OTH 13-Mar-08 0923 LBIE (ITALIAN BRANCH) 45774 SUM EUROPE AND
PE - GM - FAS157-Level 2 OTH 13-Mar-08 0299 LB 1 GROUP INC. 47797 SUM EUROPE AND
PE - GM - FAS157-Level 2 OTH 13-Mar-08 0299 LB 1 GROUP INC. 47799 SUM AMERICAS
PE - GMZ - FAS157-Level 3 OTH 13-Mar-08 0299 LB 1 GROUP INC. 47797 SUM EUROPE AND
PE - GMZ - FAS157-Level 3 OTH 13-Mar-08 0299 LB 1 GROUP INC. 47799 SUM AMERICAS
PE - LOAN OPP - FAS157-Level 2 OTH 13-Mar-08 0299 LB 1 GROUP INC. 45190 SUM AMERICAS
PE - LOAN OPP - FAS157-Level 2 OTH 13-Mar-08 0C96 LB LOAN OPPORTUNITY ASSOC LLC 45189 SUM AMERICAS
PE - MB - FAS157-Level 1 OTH 13-Mar-08 0299 LB 1 GROUP INC. 21129 SUM EUROPE AND
PE - MB - FAS157-Level 3 OTH 13-Mar-08 0019 LB ASIA HOLDINGS LIMITED 22162 SUM ASIA

PE - MB - FAS157-Level 3 OTH 13-Mar-08 00U4 LB UK RE HOLDINGS LIMITED 47629 SUM EUROPE AND
PE - MB - FAS157-Level 3 OTH 13-Mar-08 0118 LEHMAN BROTHERS/ROSECLIFF INC. 22290 SUM AMERICAS
PE - MB - FAS157-Level 3 OTH 13-Mar-08 0118 LEHMAN BROTHERS/ROSECLIFF INC. 50733 SUM EUROPE AND
PE - MB - FAS157-Level 3 OTH 13-Mar-08 0121 LEHMAN BROTHERS/MBGP INC. 27764 SUM AMERICAS
PE - MB - FAS157-Level 3 OTH 13-Mar-08 0121 LEHMAN BROTHERS/MBGP INC. 50729 SUM EUROPE AND
PE - MB - FAS157-Level 3 OTH 13-Mar-08 0143 LB OFFSHORE PARTNERS LTD. 26143 SUM AMERICAS
PE - MB - FAS157-Level 3 OTH 13-Mar-08 0143 LB OFFSHORE PARTNERS LTD. 50732 SUM EUROPE AND
PE - MB - FAS157-Level 3 OTH 13-Mar-08 01D3 LB SPV SCA (LUX) 46017 SUM EUROPE AND
PE - MB - FAS157-Level 3 OTH 13-Mar-08 0299 LB 1 GROUP INC. 21129 SUM EUROPE AND
PE - MB - FAS157-Level 3 OTH 13-Mar-08 0299 LB 1 GROUP INC. 29645 SUM AMERICAS
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PE - MB - FAS157-Level 3 OTH 13-Mar-08 0299 LB 1 GROUP INC. 48463 SUM EUROPE AND

PE - MB - FAS157-Level 3 OTH 13-Mar-08 0299 LB I GROUP INC. 51430 SUM ASIA

PE - MB - FAS157-Level 3 OTH 13-Mar-08 0459 LB MERCHANT BANKING PARTNERS Il INC 22593 SUM AMERICAS
PE - MB - FAS157-Level 3 OTH 13-Mar-08 0459 LB MERCHANT BANKING PARTNERS Il INC 50827 SUM EUROPE AND
PE - MB - FAS157-Level 3 OTH 13-Mar-08 0471 LB OFFSHORE PARTNERS Il LTD. 22594 SUM AMERICAS
PE - MB - FAS157-Level 3 OTH 13-Mar-08 0471 LB OFFSHORE PARTNERS Il LTD. 50829 SUM EUROPE AND
PE - MB - FAS157-Level 3 OTH 13-Mar-08 0B52 LB CAPITAL PARTNERS Il LP 43514 SUM AMERICAS
PE - MB - FAS157-Level 3 OTH 13-Mar-08 0B52 LB CAPITAL PARTNERS Il LP 50802 SUM EUROPE AND
PE - MB - FAS157-Level 3 OTH 13-Mar-08 0B53 LB CAPITAL PARTNERS Il LP 21125 SUM EUROPE AND
PE - MB - FAS157-Level 3 OTH 13-Mar-08 0B53 LB CAPITAL PARTNERS Il LP 43515 SUM AMERICAS
PE - MB - FAS157-Level 3 OTH 13-Mar-08 0B54 LB CAPITAL PARTNERS IV LP 21126 SUM EUROPE AND
PE - MB - FAS157-Level 3 OTH 13-Mar-08 0B54 LB CAPITAL PARTNERS IV LP 43516 SUM AMERICAS
PE - MB - FAS157-Level 3 OTH 13-Mar-08 0B81 LB MERCHANT BANKG CAP PARTNS V,L.P. 20945 SUM AMERICAS
PE - MB - FAS157-Level 3 OTH 13-Mar-08 0B81 LB MERCHANT BANKG CAP PARTNS V,L.P. 50826 SUM EUROPE AND
PE - MB - FAS157-Level 3 OTH 13-Mar-08 0C70 LBMB ASSOCIATES IV LLC 56077 SUM ASIA

PE - MB - FAS157-Level 3 OTH 13-Mar-08 0C70 LBMB ASSOCIATES IV LLC 56079 SUM EUROPE AND
PE - MB - FAS157-Level 3 OTH 13-Mar-08 0DO1 LB MERCHANT BANKING GROUP VILP 56317 SUM ASIA

PE - MB - FAS157-Level 3 OTH 13-Mar-08 0D02 LB MERCHANT BANKING CAP PART VILP 56313 SUM ASIA

PE - MB4 - FAS157-Level 3 OTH 13-Mar-08 0299 LB I GROUP INC. 48460 SUM AMERICAS
PE - MB4 - FAS157-Level 3 OTH 13-Mar-08 0C70 LBMB ASSOCIATES IV LLC 42051 SUM AMERICAS
PE - MB4 - FAS157-Level 3 OTH 13-Mar-08 0DO1 LB MERCHANT BANKING GROUP VILP 56211 SUM AMERICAS
PE - MB4 - FAS157-Level 3 OTH 13-Mar-08 0D02 LB MERCHANT BANKING CAP PART VILP 56210 SUM AMERICAS
PE - MLPP - FAS157-Level 1 OTH 13-Mar-08 0299 LB I GROUP INC. 45010 SUM AMERICAS
PE - MLPP - FAS157-Level 2 OTH 13-Mar-08 0299 LB I GROUP INC. 45010 SUM AMERICAS
PE - PAT - FAS157-Level 3 OTH 13-Mar-08 0B56 LB OFFSHORE PART ACCT 2000/2001 LP 43518 SUM AMERICAS
PE - PAT - FAS157-Level 3 OTH 13-Mar-08 0B57 LB PARTNERSHIP ACCT 2000/2001 LP 43519 SUM AMERICAS
PE - RE1- FAS157-Level 3 OTH 13-Mar-08 00D3 LB OFFSHORE REAL ESTATE ASSOCIATES 56135 SUM AMERICAS
PE - RE1- FAS157-Level 3 OTH 13-Mar-08 00D3 LB OFFSHORE REAL ESTATE ASSOCIATES 56147 SUM EUROPE AND
PE - RE1- FAS157-Level 3 OTH 13-Mar-08 0299 LB I GROUP INC. 29360 SUM AMERICAS
PE - RE1- FAS157-Level 3 OTH 13-Mar-08 0299 LB I GROUP INC. 29434 SUM EUROPE AND
PE - RE1- FAS157-Level 3 OTH 13-Mar-08 0312 PROPERTY ASSET MANAGEMENT INC 21130 SUM EUROPE AND
PE - RE1- FAS157-Level 3 OTH 13-Mar-08 0312 PROPERTY ASSET MANAGEMENT INC 29647 SUM AMERICAS
PE - RE1- FAS157-Level 3 OTH 13-Mar-08 0B58 LB REAL ESTATE CAPITAL PART | LP 42815 SUM AMERICAS
PE - RE1- FAS157-Level 3 OTH 13-Mar-08 0B58 LB REAL ESTATE CAPITAL PART | LP 48332 SUM EUROPE AND
PE - RE1- FAS157-Level 3 OTH 13-Mar-08 0B59 LB OFFSHORE REAL ESTATE CAPITAL | 43520 SUM AMERICAS
PE - RE1- FAS157-Level 3 OTH 13-Mar-08 0B59 LB OFFSHORE REAL ESTATE CAPITAL | 56150 SUM EUROPE AND
PE - RE2- FAS157-Level 3 OTH 13-Mar-08 0B83 LB OFFSHORE R EST ASSOCIATES II,LTD 48342 SUM EUROPE AND
PE - RE2- FAS157-Level 3 OTH 13-Mar-08 0B83 LB OFFSHORE R EST ASSOCIATES II,LTD 48355 SUM ASIA

PE - RE2- FAS157-Level 3 OTH 13-Mar-08 0B83 LB OFFSHORE R EST ASSOCIATES II,LTD 91117 SUM AMERICAS
PE - RE2- FAS157-Level 3 OTH 13-Mar-08 0B84 PAMI LBREP II LLC 48341 SUM EUROPE AND
PE - RE2- FAS157-Level 3 OTH 13-Mar-08 0B84 PAMI LBREP II LLC 48354 SUM ASIA

PE - RE2- FAS157-Level 3 OTH 13-Mar-08 0B84 PAMI LBREP II LLC 91118 SUM AMERICAS
PE - RE2- FAS157-Level 3 OTH 13-Mar-08 0B89 REAL ESTATE PRIVATE EQUITY INC. 20061 SUM AMERICAS
PE - RE2- FAS157-Level 3 OTH 13-Mar-08 0B89 REAL ESTATE PRIVATE EQUITY INC. 48338 SUM EUROPE AND
PE - RE2- FAS157-Level 3 OTH 13-Mar-08 0B89 REAL ESTATE PRIVATE EQUITY INC. 48351 SUM ASIA

PE - RE2- FAS157-Level 3 OTH 13-Mar-08 0B97 LB REAL ESTATE CAP PARTNERS II,L.P. 41951 SUM AMERICAS
PE - RE2- FAS157-Level 3 OTH 13-Mar-08 0B97 LB REAL ESTATE CAP PARTNERS II,L.P. 48340 SUM EUROPE AND
PE - RE2- FAS157-Level 3 OTH 13-Mar-08 0B97 LB REAL ESTATE CAP PARTNERS II,L.P. 48353 SUM ASIA

PE - RE2- FAS157-Level 3 OTH 13-Mar-08 0B98 LB REAL OFFSHORE R E CAP PART Il LP 41950 SUM AMERICAS
PE - RE2- FAS157-Level 3 OTH 13-Mar-08 0B98 LB REAL OFFSHORE R E CAP PART Il LP 48339 SUM EUROPE AND
PE - RE2- FAS157-Level 3 OTH 13-Mar-08 0B98 LB REAL OFFSHORE R E CAP PART Il LP 48352 SUM ASIA

PE - RE3 - FAS157-Level 3 OTH 13-Mar-08 0C56 REPE LBREP lll LLC 53053 SUM AMERICAS
PE - RE3 - FAS157-Level 3 OTH 13-Mar-08 0C56 REPE LBREP lll LLC 53054 SUM EUROPE AND
PE - RE3 - FAS157-Level 3 OTH 13-Mar-08 0C56 REPE LBREP lll LLC 56068 SUM ASIA

PE - REM1 - FAS157-Level 3 OTH 13-Mar-08 0B82 LB OFFSHORE RE MEZZANINE ASSOC,LTD. 48347 SUM EUROPE AND
PE - REM1 - FAS157-Level 3 OTH 13-Mar-08 0B82 LB OFFSHORE RE MEZZANINE ASSOC,LTD. 91116 SUM AMERICAS
PE - REM1 - FAS157-Level 3 OTH 13-Mar-08 0B89 REAL ESTATE PRIVATE EQUITY INC. 21188 SUM AMERICAS
PE - REM1 - FAS157-Level 3 OTH 13-Mar-08 0B89 REAL ESTATE PRIVATE EQUITY INC. 48346 SUM EUROPE AND
PE - REM1 - FAS157-Level 3 OTH 13-Mar-08 0B89 REAL ESTATE PRIVATE EQUITY INC. 56306 SUM EUROPE AND
PE - REM1 - FAS157-Level 3 OTH 13-Mar-08 0C04 LB REAL ESTATE MEZZANINE CAP PAR LP 21621 SUM AMERICAS
PE - REM1 - FAS157-Level 3 OTH 13-Mar-08 0C04 LB REAL ESTATE MEZZANINE CAP PAR LP 48345 SUM EUROPE AND
PE - REM2 - FAS157-Level C OTH 13-Mar-08 0B84 PAMI LBREP II LLC 91118 SUM AMERICAS
PE - REM2 - FAS157-Level C OTH 13-Mar-08 0C56 REPE LBREP lll LLC 53053 SUM AMERICAS
PE - REM2 - FAS157-Level C OTH 13-Mar-08 0C56 REPE LBREP lll LLC 53054 SUM EUROPE AND
PE - REM2 - FAS157-Level C OTH 13-Mar-08 0C56 REPE LBREP lll LLC 56068 SUM ASIA

PE - SEC - FAS157-Level 3 OTH 13-Mar-08 0143 LB OFFSHORE PARTNERS LTD. 45511 SUM AMERICAS
PE - SEC - FAS157-Level 3 OTH 13-Mar-08 0299 LB I GROUP INC. 21511 SUM AMERICAS
PE - SEC - FAS157-Level 3 OTH 13-Mar-08 0C22 LB SECONDARY OPP CAP PARTNERS, LP 21183 SUM AMERICAS
PE - SEC - FAS157-Level 3 OTH 13-Mar-08 0C23 LB OFFSHORE SECON OPP CAP PTNRS, LP 21184 SUM AMERICAS
PE - SEC - FAS157-Level 3 OTH 13-Mar-08 0C34 LB SECOPP ASSOCIATES, LLC 50045 SUM AMERICAS
PE - VC- FAS157-Level 1 OTH 13-Mar-08 0312 PROPERTY ASSET MANAGEMENT INC 28173 SUM AMERICAS
PE - VC- FAS157-Level 1 OTH 13-Mar-08 0A48 LB VENTURE ASSOCIATES Il LLC 24455 SUM AMERICAS
PE - VC - FAS157-Level 2 OTH 13-Mar-08 0312 PROPERTY ASSET MANAGEMENT INC 28173 SUM AMERICAS
PE - VC- FAS157-Level 3 OTH 13-Mar-08 0119 LEHMAN BROTHERS VENTURE ASSOC INC 27389 SUM AMERICAS
PE - VC- FAS157-Level 3 OTH 13-Mar-08 0299 LB I GROUP INC. 26390 SUM AMERICAS
PE - VC- FAS157-Level 3 OTH 13-Mar-08 0479 LEHMAN BROTHERS HOLDINGS PLC 24404 SUM EUROPE AND
PE - VC- FAS157-Level 3 OTH 13-Mar-08 0A48 LB VENTURE ASSOCIATES Il LLC 24455 SUM AMERICAS
PE - VC- FAS157-Level 3 OTH 13-Mar-08 0B34 LB VENTURE ASSOCIATES 2003 LLC 43471 SUM AMERICAS
PE - VC- FAS157-Level 3 OTH 13-Mar-08 0B50 LB VENTURE CAPITAL PARTNERS Il LP 43511 SUM AMERICAS
PE - VC- FAS157-Level 3 OTH 13-Mar-08 0B60 LB VENTURE CAPITAL PARTNERS | LP 43512 SUM AMERICAS
PE - VC- FAS157-Level 3 OTH 13-Mar-08 0C87 LB VENTURE ASSOCIATES V, LLC 42747 SUM AMERICAS
PE Crossroads Acquisition- Goodwill OTH 13-Mar-08 0BO7 LEHMAN CROSSROADS INVEST ADVISER LP 43360 SUM AMERICAS
PE Crossroads Acquisition- Goodwill OTH 13-Mar-08 0B11 THE MAIN OFFICE MANAGEMENT CO Il LP 43372 SUM AMERICAS
PE Crossroads Acquisition- Goodwill OTH 13-Mar-08 0B12 CAPITAL ANALYTICS Il LP 41532 SUM AMERICAS
PE Crossroads Acquisition- Goodwill OTH 13-Mar-08 0B13 E-VALUATEII LP 43359 SUM AMERICAS
PE Crossroads Acquisition- Goodwill OTH 13-Mar-08 0B14 SECURITY ASSURANCE ADVISERS Il LP 43371 SUM AMERICAS
PE Skypower- Goodwill OTH 13-Mar-08 0C71 LB SKYPOWER INC. 56040 SUM AMERICAS
PE Skypower- Other Asset OTH 13-Mar-08 0C71 LB SKYPOWER INC. 56040 SUM AMERICAS
Payout of EQE Gooduwill OTH 13-Mar-08 0A58 LEHMAN BROTHERS MANAGEMENT LLC 95141 SUM AMERICAS
Placeholder - Fenway Gross up OTH 13-Mar-08 ALL UNASSIGNED 00000 UNASSIGNED
Preferred Mortgages - Goodwill OTH 13-Mar-08 OON3 PREFERRED MORTGAGES 41864 SUM EUROPE AND
Prepaids, Deferred taxes OTH 13-Mar-08 0B35 NEUBERGER BERMAN INC NBINC 44298 SUM AMERICAS
Prepaids, Deferred taxes OTH 13-Mar-08 0B42 NEUBERGER BERMAN LLC (LLCNB) 44300 SUM AMERICAS
Private Equity Minority Interest OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 77711 SUM AMERICAS
REP108&-FV1-GB TPB Repo 108 Regionalisation -Asia OTH 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 47653 SUM ASIA

REPO 108 Reallocation from TPB to Synthetic Financ OTH 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 24122 SUM EUROPE AND
RESERVES OTH 13-Mar-08 00N4 PENINSULA GOLF 40240 SUM EUROPE AND
RESERVES OTH 13-Mar-08 00R7 HARLEY PROPERTY VENTURES 40825 SUM EUROPE AND
Re-allocation of Seg Cash not in GFS OTH 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 91064 SUM EUROPE AND
Receivables OTH 13-Mar-08 0A59 LB ALTERNATIVE INVMTS MGMT LLC 95140 SUM AMERICAS
Receivables OTH 13-Mar-08 0B35 NEUBERGER BERMAN INC NBINC 44298 SUM AMERICAS
Receivables OTH 13-Mar-08 0B42 NEUBERGER BERMAN LLC (LLCNB) 44300 SUM AMERICAS
Receivables OTH 13-Mar-08 0B42 NEUBERGER BERMAN LLC (LLCNB) 44618 SUM AMERICAS

FOIA CONFIDENTIAL TREATMENT REQUESTED BY
LEHMAN BROTHERS HOLDINGS INC. LBEX-DOCID 3438624



Receivables Customer OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 27643 SUM AMERICAS

Regional Allocation of NMDr - Stat Arb US OTH 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 47612 SUM AMERICAS
Regional Allocation of NMDr - TPB US OTH 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 27936 SUM AMERICAS
Residual from Securitsations OTH 13-Mar-08 00G5 SOUTHERN PACIFIC MORTGAGE LTD 29488 SUM EUROPE AND
Reversal FAS140-FV1-JP Asset swap for OTH 13-Mar-08 0187 LB COMMERCIAL CORP. ASIA LIMITED 24149 SUM ASIA
ReversalFAS140 Asset swap gross up reduction (off OTH 13-Mar-08 0187 LB COMMERCIAL CORP. ASIA LIMITED 24149 SUM ASIA
SEG CASH - GLG notin GFS OTH 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 24122 SUM EUROPE AND
SEG CASH - regionalisation Asia OTH 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 24122 SUM EUROPE AND
SEG CASH - regionalisation US OTH 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 24122 SUM EUROPE AND
SEG CASH - regionalisation US OTH 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 27936 SUM AMERICAS
SEGCSH OTH 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 47653 SUM ASIA
SEGCSH-FV1- ZZ LBJ seg cash from LBACC 07-Mar OTH 13-Mar-08 0083 LEHMAN BROTHERS JAPAN INC. 24420 SUM ASIA
SPMLASSETS 13010 INVESTMENT IN CONS. SUBS OTH 13-Mar-08 00G5 SOUTHERN PACIFIC MORTGAGE LTD 20488 SUM EUROPE AND
STR Vol Reserve OTH 13-Mar-08 0061 LEHMAN BROTHERS FINANCE S.A. 24245 SUM EUROPE AND
Seg Cash Allocation as per Kleber/Chris Li OTH 13-Mar-08 ALL UNASSIGNED 00000 UNASSIGNED
Segregated Cash - NY Allocation to London OTH 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 29356 SUM EUROPE AND
Self Funded Trades OTH 13-Mar-08 0059 LB SPECIAL FINANCING INC. 26680 SUM AMERICAS
Short Credit Transfer between IRP & CFU OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 20842 SUM AMERICAS
Short Credit Transfer between IRP & CFU OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 23367 SUM AMERICAS
Southern Pacific - Goodwill OTH 13-Mar-08 00G5 SOUTHERN PACIFIC MORTGAGE LTD 41863 SUM EUROPE AND
Stat Arb NMD for Fungible A/C's - not in GFS OTH 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 49960 SUM EUROPE AND
Stock Borrow Rebate Receiveable OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 24173 SUM AMERICAS
Sumitomo Loan Participation (HG FRL)- LB Bank OTH 13-Mar-08 0212 LEHMAN BROTHERS BANK 25361 SUM AMERICAS
Sumitomo Loan Participation (HG FRL)- LB Bank OTH 13-Mar-08 0212 LEHMAN BROTHERS BANK 25417 SUM AMERICAS
Sumitomo Loan Participation (HG FRL)- LB Bank OTH 13-Mar-08 0212 LEHMAN BROTHERS BANK 25454 SUM AMERICAS
Sumitomo Loan Participation - (HG FRL) LBCB OTH 13-Mar-08 00T1 LB COMMERCIAL BANK (LBCB) 41150 SUM AMERICAS
Sumitomo Loan Participation - (HG FRL) LBCB OTH 13-Mar-08 00T1 LB COMMERCIAL BANK (LBCB) 41165 SUM AMERICAS
Sumitomo Loan Participation - (HG FRL) LBCB OTH 13-Mar-08 00T1 LB COMMERCIAL BANK (LBCB) 41171 SUM AMERICAS
Sumitomo Loan Participation - (HY FRL) LBCB OTH 13-Mar-08 00T1 LB COMMERCIAL BANK (LBCB) 41165 SUM AMERICAS
Sumitomo Loan Participation - (HG FRL) - LCPI OTH 13-Mar-08 0045 LEHMAN COMMERCIAL PAPER INC. 25142 SUM AMERICAS
Sumitomo Loan Participation - (HG FRL) - LCPI OTH 13-Mar-08 0045 LEHMAN COMMERCIAL PAPER INC. 25199 SUM AMERICAS
Sumitomo Loan Participation - (HG FRL) - LCPI OTH 13-Mar-08 0045 LEHMAN COMMERCIAL PAPER INC. 25240 SUM AMERICAS
Sumitomo Loan Participation - (HY FRL) - LBCB OTH 13-Mar-08 00T1 LB COMMERCIAL BANK (LBCB) 41152 SUM AMERICAS
Sumitomo Loan Participation - (HY FRL) - LCPI OTH 13-Mar-08 0045 LEHMAN COMMERCIAL PAPER INC. 25199 SUM AMERICAS
Sumitomo Loan Participation - (HY FRL) - LCPI OTH 13-Mar-08 0045 LEHMAN COMMERCIAL PAPER INC. 25236 SUM AMERICAS
Sumitomo Loan Participation - (HY FRL) - LCPI OTH 13-Mar-08 0045 LEHMAN COMMERCIAL PAPER INC. 42142 SUM AMERICAS
Sumitomo Loan Participation - (HY FRL) - LCPI OTH 13-Mar-08 00T1 LB COMMERCIAL BANK (LBCB) 41172 SUM AMERICAS
Summit (N-FIPSUM & N-EURSUM) OTH 13-Mar-08 0061 LEHMAN BROTHERS FINANCE S.A. 24242 SUM AMERICAS
Summit Loans OTH 13-Mar-08 0061 LEHMAN BROTHERS FINANCE S.A. 43396 SUM EUROPE AND
Swaps OTH 13-Mar-08 0059 LB SPECIAL FINANCING INC. 26444 SUM AMERICAS
Swaps OTH 13-Mar-08 0059 LB SPECIAL FINANCING INC. 43387 SUM AMERICAS
Swaps OTH 13-Mar-08 0061 LEHMAN BROTHERS FINANCE S.A. 24084 SUM AMERICAS
Swaps OTH 13-Mar-08 00T1 LB COMMERCIAL BANK (LBCB) 20800 SUM AMERICAS
Swaps LOTC OTH 13-Mar-08 0A80 LB OTC DERIVATIVES INC 21984 SUM AMERICAS
Swaps MTM SYN PB OTH 13-Mar-08 0061 LEHMAN BROTHERS FINANCE S.A. 26076 SUM EUROPE AND
Swaps MTM SYN PB OTH 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 26071 SUM EUROPE AND
Swaps MTM YE - Cayman OTH 13-Mar-08 00F1 LBEFG CAYMAN 43603 SUM EUROPE AND
Swaps MTM YE - LBF OTH 13-Mar-08 0061 LEHMAN BROTHERS FINANCE S.A. 27746 SUM EUROPE AND
Swaps MTM YE - LBIE OTH 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 27755 SUM EUROPE AND
Swaps PROP OTH 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 43007 SUM EUROPE AND
TMS FAS 140 GROSS UP OTH 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 27936 SUM AMERICAS
TPB L3FID3 Rev Repos OTH 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 24122 SUM EUROPE AND
TPB L3FID3 Rev Repos - regionalisation America OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 77831 SUM AMERICAS
TPB NMD for Fungible A/C's - notin GFS OTH 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 24122 SUM EUROPE AND
TPB Repo 108 Regionalisation OTH 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 24122 SUM EUROPE AND
TPB Repo 108 Regionalisation -US OTH 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 27936 SUM AMERICAS
Taj Capital Investment (New Silk Route) - afc 1108 OTH 13-Mar-08 0099 LEHMAN BROTHERS HOLDINGS INC. 53011 SUM ASIA
Taj Capital Investment - a/c 11082 OTH 13-Mar-08 0099 LEHMAN BROTHERS HOLDINGS INC. 53011 SUM ASIA
Tax Receivable + DTA - Not in GFS OTH 13-Mar-08 0183 LB INTERNATIONAL (EUROPE) 27755 SUM EUROPE AND
Townsend Goodwill OTH 13-Mar-08 0C18 TOWNSEND ANALYTICS 21768 SUM AMERICAS
Treasury Cash Cushion OTH 13-Mar-08 ALL UNASSIGNED 00000 UNASSIGNED
Tudor Ventures Investment - a/c 11081 OTH 13-Mar-08 0099 LEHMAN BROTHERS HOLDINGS INC. 47740 SUM AMERICAS
US Commodities - Debt OTH 13-Mar-08 0C11 LB COMMODITY SERVICES INC. 21522 SUM AMERICAS
US Commodities - Physical Commodities OTH 13-Mar-08 0C11 LB COMMODITY SERVICES INC. 21522 SUM AMERICAS
Zero Out Flash No Balances OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 23117 SUM AMERICAS
Zero Out Flash No Balances OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 24491 SUM AMERICAS
Zero Out Flash No Balances OTH 13-Mar-08 0000 LEHMAN BROTHERS INC. 75381 SUM AMERICAS
Zero Out Flash No Balances OTH 13-Mar-08 0059 LB SPECIAL FINANCING INC. 43387 SUM AMERICAS
Zero Out Flash No Balances OTH 13-Mar-08 0061 LEHMAN BROTHERS FINANCE S.A. 24242 SUM AMERICAS
T™MS 13-Mar-08 0000 LEHMAN BROTHERS INC. 00100 SUM AMERICAS
T™MS 13-Mar-08 0000 LEHMAN BROTHERS INC. 23490 SUM AMERICAS
T™MS 13-Mar-08 0000 LEHMAN BROTHERS INC. 23490 SUM AMERICAS
T™MS 13-Mar-08 0000 LEHMAN BROTHERS INC. 24160 SUM AMERICAS
T™MS 13-Mar-08 0000 LEHMAN BROTHERS INC. 40263 SUM AMERICAS
T™MS 13-Mar-08 0000 LEHMAN BROTHERS INC. 43788 SUM AMERICAS
T™MS 13-Mar-08 0000 LEHMAN BROTHERS INC. 43934 SUM AMERICAS
T™MS 13-Mar-08 0000 LEHMAN BROTHERS INC. 48322 SUM AMERICAS
T™MS 13-Mar-08 0000 LEHMAN BROTHERS INC. 48967 SUM AMERICAS
T™MS 13-Mar-08 0000 LEHMAN BROTHERS INC. 48967 SUM AMERICAS
T™MS 13-Mar-08 0000 LEHMAN BROTHERS INC. 52002 SUM AMERICAS
T™MS 13-Mar-08 0000 LEHMAN BROTHERS INC. 52002 SUM AMERICAS
T™MS 13-Mar-08 0059 LB SPECIAL FINANCING INC. 53084 SUM AMERICAS
T™MS 13-Mar-08 0299 LB I GROUP INC. 22258 SUM AMERICAS
T™MS 13-Mar-08 0A80 LB OTC DERIVATIVES INC 21984 SUM AMERICAS
Convertbles/Flow/Structured JV T™MS 13-Mar-08 0000 LEHMAN BROTHERS INC. 51326 SUM AMERICAS
Convertbles/Flow/Structured JV T™MS 13-Mar-08 0000 LEHMAN BROTHERS INC. 51326 SUM AMERICAS
Convertbles/Flow/Structured JV T™MS 13-Mar-08 0000 LEHMAN BROTHERS INC. 51368 SUM AMERICAS
Convertbles/Flow/Structured JV T™MS 13-Mar-08 0000 LEHMAN BROTHERS INC. 51368 SUM AMERICAS
Convertbles/Flow/Structured JV T™MS 13-Mar-08 0059 LB SPECIAL FINANCING INC. 51403 SUM AMERICAS
Convertbles/Flow/Structured JV T™MS 13-Mar-08 0059 LB SPECIAL FINANCING INC. 51403 SUM AMERICAS
Convertbles/HY/Portfolio JV (25/50/25) T™MS 13-Mar-08 0000 LEHMAN BROTHERS INC. 48322 SUM AMERICAS
Convertbles/HY/Portfolio JV (25/50/25) T™MS 13-Mar-08 0000 LEHMAN BROTHERS INC. 48322 SUM AMERICAS
Convertbles/HY/Portfolio JV (25/50/25) T™MS 13-Mar-08 0000 LEHMAN BROTHERS INC. 48323 SUM AMERICAS
Convertbles/HY/Portfolio JV (25/50/25) T™MS 13-Mar-08 0000 LEHMAN BROTHERS INC. 48323 SUM AMERICAS
Equities ITS Repo 108 Benefit - Longs T™MS 13-Mar-08 0000 LEHMAN BROTHERS INC. 00100 SUM AMERICAS
Equities ITS Repo 108 Benefit - Longs T™MS 13-Mar-08 0000 LEHMAN BROTHERS INC. 20245 SUM AMERICAS
Equities ITS Repo 108 Benefit - Longs T™MS 13-Mar-08 0000 LEHMAN BROTHERS INC. 23117 SUM AMERICAS
Equities ITS Repo 108 Benefit - Longs T™MS 13-Mar-08 0000 LEHMAN BROTHERS INC. 24173 SUM AMERICAS
Equities ITS Repo 108 Benefit - Longs ™S 13-Mar-08 0000 LEHMAN BROTHERS INC. 24604 SUM AMERICAS
Equities ITS Repo 108 Benefit - Longs T™MS 13-Mar-08 0000 LEHMAN BROTHERS INC. 24604 SUM AMERICAS
Equities ITS Repo 108 Benefit - Longs T™MS 13-Mar-08 0000 LEHMAN BROTHERS INC. 25038 SUM AMERICAS
Equities ITS Repo 108 Benefit - Longs T™MS 13-Mar-08 0000 LEHMAN BROTHERS INC. 25038 SUM AMERICAS
Equities ITS Repo 108 Benefit - Longs T™MS 13-Mar-08 0000 LEHMAN BROTHERS INC. 25038 SUM AMERICAS
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Equities ITS Repo 108 Benefit - Longs ™S 13-Mar-08 0000 LEHMAN BROTHERS INC. 25038 SUM AMERICAS

Equities ITS Repo 108 Benefit - Longs T™MS 13-Mar-08 0000 LEHMAN BROTHERS INC. 25038 SUM AMERICAS
Equities ITS Repo 108 Benefit - Longs T™MS 13-Mar-08 0000 LEHMAN BROTHERS INC. 25038 SUM AMERICAS
Equities ITS Repo 108 Benefit - Longs T™MS 13-Mar-08 0000 LEHMAN BROTHERS INC. 25438 SUM AMERICAS
Equities ITS Repo 108 Benefit - Longs T™MS 13-Mar-08 0000 LEHMAN BROTHERS INC. 27646 SUM AMERICAS
Equities ITS Repo 108 Benefit - Longs T™MS 13-Mar-08 0000 LEHMAN BROTHERS INC. 29194 SUM AMERICAS
Equities ITS Repo 108 Benefit - Longs T™MS 13-Mar-08 0000 LEHMAN BROTHERS INC. 29194 SUM AMERICAS
Equities ITS Repo 108 Benefit - Longs T™MS 13-Mar-08 0000 LEHMAN BROTHERS INC. 29194 SUM AMERICAS
Equities ITS Repo 108 Benefit - Longs T™MS 13-Mar-08 0000 LEHMAN BROTHERS INC. 41115 SUM AMERICAS
Equities ITS Repo 108 Benefit - Longs T™MS 13-Mar-08 0000 LEHMAN BROTHERS INC. 43166 SUM AMERICAS
Equities ITS Repo 108 Benefit - Longs ™S 13-Mar-08 0000 LEHMAN BROTHERS INC. 48322 SUM AMERICAS
Equities ITS Repo 108 Benefit - Longs T™MS 13-Mar-08 0000 LEHMAN BROTHERS INC. 48370 SUM AMERICAS
Equities ITS Repo 108 Benefit - Longs T™MS 13-Mar-08 0000 LEHMAN BROTHERS INC. 48967 SUM AMERICAS
Equities ITS Repo 108 Benefit - Longs T™MS 13-Mar-08 0000 LEHMAN BROTHERS INC. 48967 SUM AMERICAS
Equities ITS Repo 108 Benefit - Longs T™MS 13-Mar-08 0000 LEHMAN BROTHERS INC. 48967 SUM AMERICAS
Equities ITS Repo 108 Benefit - Longs T™MS 13-Mar-08 0000 LEHMAN BROTHERS INC. 51311 SUM AMERICAS
Equities ITS Repo 108 Benefit - Longs T™MS 13-Mar-08 0000 LEHMAN BROTHERS INC. 51320 SUM AMERICAS
Equities ITS Repo 108 Benefit - Longs T™MS 13-Mar-08 0000 LEHMAN BROTHERS INC. 51335 SUM AMERICAS
Equities ITS Repo 108 Benefit - Longs T™MS 13-Mar-08 0000 LEHMAN BROTHERS INC. 52002 SUM AMERICAS
Equities ITS Repo 108 Benefit - Longs T™MS 13-Mar-08 0000 LEHMAN BROTHERS INC. 52002 SUM AMERICAS
Equities ITS Repo 108 Benefit - Longs T™MS 13-Mar-08 0059 LB SPECIAL FINANCING INC. 26680 SUM AMERICAS
Equities ITS Repo 108 Benefit - Longs T™MS 13-Mar-08 0059 LB SPECIAL FINANCING INC. 29174 SUM AMERICAS
Equities ITS Repo 108 Benefit - Longs T™MS 13-Mar-08 0059 LB SPECIAL FINANCING INC. 29174 SUM AMERICAS
Equities ITS Repo 108 Benefit - Longs T™MS 13-Mar-08 0059 LB SPECIAL FINANCING INC. 29174 SUM AMERICAS
Equities ITS Repo 108 Benefit - Longs T™MS 13-Mar-08 0059 LB SPECIAL FINANCING INC. 29174 SUM AMERICAS
Equities ITS Repo 108 Benefit - Longs T™MS 13-Mar-08 0059 LB SPECIAL FINANCING INC. 29174 SUM AMERICAS
Equities ITS Repo 108 Benefit - Longs T™MS 13-Mar-08 0059 LB SPECIAL FINANCING INC. 29174 SUM AMERICAS
Equities ITS Repo 108 Benefit - Longs T™MS 13-Mar-08 0059 LB SPECIAL FINANCING INC. 29174 SUM AMERICAS
Equities ITS Repo 108 Benefit - Longs T™MS 13-Mar-08 0059 LB SPECIAL FINANCING INC. 29174 SUM AMERICAS
Equities ITS Repo 108 Benefit - Longs T™MS 13-Mar-08 0059 LB SPECIAL FINANCING INC. 43191 SUM EUROPE AND
Equities ITS Repo 108 Benefit - Longs T™MS 13-Mar-08 0059 LB SPECIAL FINANCING INC. 43387 SUM AMERICAS
Equities ITS Repo 108 Benefit - Longs T™MS 13-Mar-08 0059 LB SPECIAL FINANCING INC. 43387 SUM AMERICAS
Equities ITS Repo 108 Benefit - Longs T™MS 13-Mar-08 0059 LB SPECIAL FINANCING INC. 43387 SUM AMERICAS
Equities ITS Repo 108 Benefit - Longs T™MS 13-Mar-08 0059 LB SPECIAL FINANCING INC. 43387 SUM AMERICAS
Equities ITS Repo 108 Benefit - Longs T™MS 13-Mar-08 0059 LB SPECIAL FINANCING INC. 43387 SUM AMERICAS
Equities ITS Repo 108 Benefit - Longs T™MS 13-Mar-08 0059 LB SPECIAL FINANCING INC. 46114 SUM EUROPE AND
Equities ITS Repo 108 Benefit - Longs T™MS 13-Mar-08 0059 LB SPECIAL FINANCING INC. 46150 SUM EUROPE AND
Equities ITS Repo 108 Benefit - Longs T™MS 13-Mar-08 0059 LB SPECIAL FINANCING INC. 46163 SUM EUROPE AND
Equities ITS Repo 108 Benefit - Longs T™MS 13-Mar-08 0059 LB SPECIAL FINANCING INC. 46176 SUM EUROPE AND
Equities ITS Repo 108 Benefit - Longs T™MS 13-Mar-08 0059 LB SPECIAL FINANCING INC. 46180 SUM EUROPE AND
Equities ITS Repo 108 Benefit - Longs T™MS 13-Mar-08 0059 LB SPECIAL FINANCING INC. 47454 SUM EUROPE AND
Equities ITS Repo 108 Benefit - Longs T™MS 13-Mar-08 0059 LB SPECIAL FINANCING INC. 47479 SUM EUROPE AND
Equities ITS Repo 108 Benefit - Longs T™MS 13-Mar-08 0059 LB SPECIAL FINANCING INC. 48627 SUM EUROPE AND
Equities ITS Repo 108 Benefit - Longs T™MS 13-Mar-08 0059 LB SPECIAL FINANCING INC. 49151 SUM EUROPE AND
Equities ITS Repo 108 Benefit - Longs T™MS 13-Mar-08 0059 LB SPECIAL FINANCING INC. 49152 SUM EUROPE AND
Equities ITS Repo 108 Benefit - Longs T™MS 13-Mar-08 0059 LB SPECIAL FINANCING INC. 50065 SUM EUROPE AND
Equities ITS Repo 108 Benefit - Longs T™MS 13-Mar-08 0059 LB SPECIAL FINANCING INC. 51331 SUM AMERICAS
Equities ITS Repo 108 Benefit - Longs T™MS 13-Mar-08 0059 LB SPECIAL FINANCING INC. 51336 SUM AMERICAS
Equities ITS Repo 108 Benefit - Longs T™MS 13-Mar-08 0059 LB SPECIAL FINANCING INC. 51372 SUM AMERICAS
Equities ITS Repo 108 Benefit - Longs T™MS 13-Mar-08 0059 LB SPECIAL FINANCING INC. 51372 SUM AMERICAS
Equities ITS Repo 108 Benefit - Longs T™MS 13-Mar-08 0059 LB SPECIAL FINANCING INC. 51403 SUM AMERICAS
Equities ITS Repo 108 Benefit - Longs T™MS 13-Mar-08 0059 LB SPECIAL FINANCING INC. 51403 SUM AMERICAS
Equities ITS Repo 108 Benefit - Longs T™MS 13-Mar-08 0059 LB SPECIAL FINANCING INC. 51403 SUM AMERICAS
Equities ITS Repo 108 Benefit - Longs T™MS 13-Mar-08 0059 LB SPECIAL FINANCING INC. 51403 SUM AMERICAS
Equities ITS Repo 108 Benefit - Longs ™S 13-Mar-08 0059 LB SPECIAL FINANCING INC. 51403 SUM AMERICAS
Equities ITS Repo 108 Benefit - Longs T™MS 13-Mar-08 0059 LB SPECIAL FINANCING INC. 53084 SUM AMERICAS
Equities ITS Repo 108 Benefit - Longs T™MS 13-Mar-08 0059 LB SPECIAL FINANCING INC. 53084 SUM AMERICAS
Equities ITS Repo 108 Benefit - Longs T™MS 13-Mar-08 0059 LB SPECIAL FINANCING INC. 53084 SUM AMERICAS
Equities ITS Repo 108 Benefit - Longs T™MS 13-Mar-08 0059 LB SPECIAL FINANCING INC. 53111 SUM EUROPE AND
Equities ITS Repo 108 Benefit - Longs T™MS 13-Mar-08 0061 LEHMAN BROTHERS FINANCE S.A. 46117 SUM EUROPE AND
Equities ITS Repo 108 Benefit - Longs T™MS 13-Mar-08 0A80 LB OTC DERIVATVES INC 21984 SUM AMERICAS
Equities ITS Repo 108 Benefit - Longs T™MS 13-Mar-08 0A80 LB OTC DERIVATVES INC 21984 SUM AMERICAS
Equities ITS Repo 108 Benefit - Longs T™MS 13-Mar-08 0A80 LB OTC DERIVATVES INC 52087 SUM AMERICAS
Future Margin House 12020 12050 T™MS 13-Mar-08 0299 LB I GROUP INC. 47550 SUM AMERICAS
IM Forgiveable Loans - PIM San Fransisco T™MS 13-Mar-08 0000 LEHMAN BROTHERS INC. 00525 SUM AMERICAS
IM Forgiveable Loans - PIM Boston T™MS 13-Mar-08 0000 LEHMAN BROTHERS INC. 00031 SUM AMERICAS
IM Forgiveable Loans Carry - NB Private Asset Mana T™MS 13-Mar-08 0000 LEHMAN BROTHERS INC. 44100 SUM AMERICAS
IM Forgiveable Loans Carry - PIM Atlanta T™MS 13-Mar-08 0000 LEHMAN BROTHERS INC. 00399 SUM AMERICAS
IM Forgiveable Loans Carry - PIM Boston T™MS 13-Mar-08 0000 LEHMAN BROTHERS INC. 00358 SUM AMERICAS
IM Forgiveable Loans Carry - PIM Chicago - Lasalle T™MS 13-Mar-08 0000 LEHMAN BROTHERS INC. 00580 SUM AMERICAS
IM Forgiveable Loans Carry - PIM Dallas T™MS 13-Mar-08 0000 LEHMAN BROTHERS INC. 00638 SUM AMERICAS
IM Forgiveable Loans Carry - PIM Los Angeles T™MS 13-Mar-08 0000 LEHMAN BROTHERS INC. 00337 SUM AMERICAS
IM Forgiveable Loans Carry - PIM Miami T™MS 13-Mar-08 0000 LEHMAN BROTHERS INC. 00733 SUM AMERICAS
IM Forgiveable Loans Carry - PIM New York T™MS 13-Mar-08 0000 LEHMAN BROTHERS INC. 00306 SUM AMERICAS
IM Forgiveable Loans Carry - PIM Palm Beach T™MS 13-Mar-08 0000 LEHMAN BROTHERS INC. 00708 SUM AMERICAS
IM Forgiveable Loans Carry - PIM Philadelphia T™MS 13-Mar-08 0000 LEHMAN BROTHERS INC. 00350 SUM AMERICAS
IM Forgiveable Loans Carry - PIM San Francisco T™MS 13-Mar-08 0000 LEHMAN BROTHERS INC. 00525 SUM AMERICAS
JV Allocations - NY T™MS 13-Mar-08 0000 LEHMAN BROTHERS INC. 23490 SUM AMERICAS
JV Allocations - NY T™MS 13-Mar-08 0000 LEHMAN BROTHERS INC. 23490 SUM AMERICAS
JV Allocations - NY T™MS 13-Mar-08 0000 LEHMAN BROTHERS INC. 23490 SUM AMERICAS
JV Allocations - NY T™MS 13-Mar-08 0000 LEHMAN BROTHERS INC. 23490 SUM AMERICAS
JV Allocations - NY T™MS 13-Mar-08 0000 LEHMAN BROTHERS INC. 23490 SUM AMERICAS
JV Allocations - NY T™MS 13-Mar-08 0000 LEHMAN BROTHERS INC. 23490 SUM AMERICAS
JV Allocations - NY T™MS 13-Mar-08 0000 LEHMAN BROTHERS INC. 23490 SUM AMERICAS
JV Allocations - NY T™MS 13-Mar-08 0000 LEHMAN BROTHERS INC. 23490 SUM AMERICAS
JV Allocations - NY T™MS 13-Mar-08 0000 LEHMAN BROTHERS INC. 23490 SUM AMERICAS
JV Allocations - NY T™MS 13-Mar-08 0000 LEHMAN BROTHERS INC. 23490 SUM AMERICAS
JV Allocations - NY T™MS 13-Mar-08 0000 LEHMAN BROTHERS INC. 23490 SUM AMERICAS
JV Allocations - NY T™MS 13-Mar-08 0000 LEHMAN BROTHERS INC. 23490 SUM AMERICAS
JV Allocations - NY T™MS 13-Mar-08 0000 LEHMAN BROTHERS INC. 23490 SUM AMERICAS
JV Allocations - NY T™MS 13-Mar-08 0000 LEHMAN BROTHERS INC. 23490 SUM AMERICAS
JV Allocations - NY T™MS 13-Mar-08 0000 LEHMAN BROTHERS INC. 23490 SUM AMERICAS
JV Allocations - NY T™MS 13-Mar-08 0000 LEHMAN BROTHERS INC. 23490 SUM AMERICAS
JV Allocations - NY T™MS 13-Mar-08 0000 LEHMAN BROTHERS INC. 23490 SUM AMERICAS
JV Allocations - NY T™MS 13-Mar-08 0000 LEHMAN BROTHERS INC. 23678 SUM AMERICAS
JV Allocations - NY T™MS 13-Mar-08 0000 LEHMAN BROTHERS INC. 23678 SUM AMERICAS
JV Allocations - NY T™MS 13-Mar-08 0000 LEHMAN BROTHERS INC. 23678 SUM AMERICAS
JV Allocations - NY T™MS 13-Mar-08 0000 LEHMAN BROTHERS INC. 23678 SUM AMERICAS
JV Allocations - NY ™S 13-Mar-08 0000 LEHMAN BROTHERS INC. 23678 SUM AMERICAS
JV Allocations - NY T™MS 13-Mar-08 0000 LEHMAN BROTHERS INC. 23678 SUM AMERICAS
JV Allocations - NY T™MS 13-Mar-08 0000 LEHMAN BROTHERS INC. 23678 SUM AMERICAS
JV Allocations - NY T™MS 13-Mar-08 0000 LEHMAN BROTHERS INC. 23678 SUM AMERICAS
JV Allocations - NY T™MS 13-Mar-08 0000 LEHMAN BROTHERS INC. 23678 SUM AMERICAS
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JV Allocations - NY ™S 13-Mar-08 0000 LEHMAN BROTHERS INC. 23678 SUM AMERICAS

JV Allocations - NY T™MS 13-Mar-08 0000 LEHMAN BROTHERS INC. 23678 SUM AMERICAS
JV Allocations - NY T™MS 13-Mar-08 0000 LEHMAN BROTHERS INC. 23678 SUM AMERICAS
JV Allocations - NY T™MS 13-Mar-08 0000 LEHMAN BROTHERS INC. 23678 SUM AMERICAS
JV Allocations - NY T™MS 13-Mar-08 0000 LEHMAN BROTHERS INC. 23678 SUM AMERICAS
JV Allocations - NY T™MS 13-Mar-08 0000 LEHMAN BROTHERS INC. 23678 SUM AMERICAS
JV Allocations - NY T™MS 13-Mar-08 0000 LEHMAN BROTHERS INC. 23678 SUM AMERICAS
JV Allocations - NY T™MS 13-Mar-08 0000 LEHMAN BROTHERS INC. 23678 SUM AMERICAS
JV Allocations - NY T™MS 13-Mar-08 0000 LEHMAN BROTHERS INC. 25241 SUM AMERICAS
JV Allocations - NY T™MS 13-Mar-08 0000 LEHMAN BROTHERS INC. 25241 SUM AMERICAS
JV Allocations - NY ™S 13-Mar-08 0000 LEHMAN BROTHERS INC. 25241 SUM AMERICAS
JV Allocations - NY T™MS 13-Mar-08 0000 LEHMAN BROTHERS INC. 47503 SUM AMERICAS
JV Allocations - NY T™MS 13-Mar-08 0000 LEHMAN BROTHERS INC. 47576 SUM AMERICAS
JV Allocations - NY T™MS 13-Mar-08 0000 LEHMAN BROTHERS INC. 49789 SUM AMERICAS
JV Allocations - NY T™MS 13-Mar-08 021C PRINCIPAL TRANSACTIONS INC Il 48734 SUM AMERICAS
JV Allocations - NY T™MS 13-Mar-08 021C PRINCIPAL TRANSACTIONS INC Il 48734 SUM AMERICAS
JV Allocations - NY T™MS 13-Mar-08 0299 LB I GROUP INC. 29453 SUM AMERICAS
JV Allocations - NY T™MS 13-Mar-08 0299 LB I GROUP INC. 47578 SUM AMERICAS
JV Allocations - NY T™MS 13-Mar-08 0299 LB I GROUP INC. 47578 SUM AMERICAS
JV Allocations - NY T™MS 13-Mar-08 0299 LB I GROUP INC. 47578 SUM AMERICAS
JV Allocations - NY T™MS 13-Mar-08 0299 LB I GROUP INC. 47733 SUM AMERICAS
JV Allocations - NY T™MS 13-Mar-08 0299 LB I GROUP INC. 47733 SUM AMERICAS
JV Allocations - NY T™MS 13-Mar-08 0299 LB I GROUP INC. 47733 SUM AMERICAS
JV Allocations - NY T™MS 13-Mar-08 0299 LB I GROUP INC. 50061 SUM AMERICAS
JV Allocations - NY T™MS 13-Mar-08 0299 LB I GROUP INC. 50061 SUM AMERICAS
JV Allocations - NY T™MS 13-Mar-08 0299 LB I GROUP INC. 50061 SUM AMERICAS
JV Allocations - NY T™MS 13-Mar-08 0299 LB I GROUP INC. 52085 SUM AMERICAS
MARI Holdings Topside T™MS 13-Mar-08 0299 LB I GROUP INC. 22258 SUM AMERICAS
Munis purchased for Treasury Group T™MS 13-Mar-08 0000 LEHMAN BROTHERS INC. 00111 SUM AMERICAS
Munis purchased for Treasury Group T™MS 13-Mar-08 0000 LEHMAN BROTHERS INC. 00111 SUM AMERICAS
Munis purchased for Treasury Group T™MS 13-Mar-08 0000 LEHMAN BROTHERS INC. 00111 SUM AMERICAS
Munis purchased for Treasury Group T™MS 13-Mar-08 0000 LEHMAN BROTHERS INC. 00111 SUM AMERICAS
Munis purchased for Treasury Group T™MS 13-Mar-08 0000 LEHMAN BROTHERS INC. 00111 SUM AMERICAS
Munis purchased for Treasury Group T™MS 13-Mar-08 0000 LEHMAN BROTHERS INC. 00111 SUM AMERICAS
Munis purchased for Treasury Group T™MS 13-Mar-08 0000 LEHMAN BROTHERS INC. 00111 SUM AMERICAS
Munis purchased for Treasury Group T™MS 13-Mar-08 0000 LEHMAN BROTHERS INC. 00111 SUM AMERICAS
Munis purchased for Treasury Group T™MS 13-Mar-08 0000 LEHMAN BROTHERS INC. 00111 SUM AMERICAS
Munis purchased for Treasury Group T™MS 13-Mar-08 0000 LEHMAN BROTHERS INC. 00111 SUM AMERICAS
Munis purchased for Treasury Group T™MS 13-Mar-08 0000 LEHMAN BROTHERS INC. 00111 SUM AMERICAS
OCC Options Netting T™MS 13-Mar-08 0000 LEHMAN BROTHERS INC. 00100 SUM AMERICAS
OCC Options Netting T™MS 13-Mar-08 0000 LEHMAN BROTHERS INC. 00176 SUM AMERICAS
OCC Options Netting T™MS 13-Mar-08 0000 LEHMAN BROTHERS INC. 20958 SUM AMERICAS
OCC Options Netting T™MS 13-Mar-08 0000 LEHMAN BROTHERS INC. 23561 SUM AMERICAS
OCC Options Netting T™MS 13-Mar-08 0000 LEHMAN BROTHERS INC. 23649 SUM AMERICAS
OCC Options Netting T™MS 13-Mar-08 0000 LEHMAN BROTHERS INC. 42178 SUM AMERICAS
OCC Options Netting T™MS 13-Mar-08 0000 LEHMAN BROTHERS INC. 48055 SUM AMERICAS
OCC Options Netting T™MS 13-Mar-08 0000 LEHMAN BROTHERS INC. 48901 SUM AMERICAS
OCC Options Netting T™MS 13-Mar-08 0000 LEHMAN BROTHERS INC. 48967 SUM AMERICAS
OCC Options Netting T™MS 13-Mar-08 0000 LEHMAN BROTHERS INC. 49789 SUM AMERICAS
OCC Options Netting T™MS 13-Mar-08 0000 LEHMAN BROTHERS INC. 51326 SUM AMERICAS
OCC Options Netting T™MS 13-Mar-08 0000 LEHMAN BROTHERS INC. 51329 SUM AMERICAS
OCC Options Netting T™MS 13-Mar-08 0000 LEHMAN BROTHERS INC. 51335 SUM AMERICAS
OCC Options Netting T™MS 13-Mar-08 0000 LEHMAN BROTHERS INC. 56215 SUM AMERICAS
SG Cowen Goodwill T™MS 13-Mar-08 0000 LEHMAN BROTHERS INC. 00753 SUM AMERICAS
When Issueds ™S 13-Mar-08 0000 LEHMAN BROTHERS INC. 00107 SUM AMERICAS
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Division
SUM-EQUITIES
SUM-EQUITIES
SUM-EQUITIES
SUM-EQUITIES
SUM-EQUITIES
SUM-EQUITIES
SUM-EQUITIES
SUM-PRIME SERVICES
PRINCIPAL INVESTING
SUM-PRIME SERVICES
SUM-PRIME SERVICES
SUM-PRIME SERVICES
SUM-PRIME SERVICES

SUM-INVESTMENT MANAGEMENT

SUM-FIXED INCOME
SUM-PRIME SERVICES
SUM-PRIME SERVICES
SUM-PRIME SERVICES
SUM-PRIME SERVICES
SUM-PRIME SERVICES
SUM-PRIME SERVICES
SUM-PRIME SERVICES
SUM-PRIME SERVICES
SUM-PRIME SERVICES
SUM-PRIME SERVICES
SUM-PRIME SERVICES
SUM-PRIME SERVICES
SUM-PRIME SERVICES
SUM-PRIME SERVICES
SUM-PRIME SERVICES
PRINCIPAL INVESTING
SUM-PRIME SERVICES
SUM-EQUITIES
SUM-PRIME SERVICES
SUM-EQUITIES
SUM-EQUITIES
SUM-PRIME SERVICES
SUM-PRIME SERVICES
SUM-PRIME SERVICES
SUM-PRIME SERVICES
SUM-PRIME SERVICES
SUM-PRIME SERVICES
SUM-PRIME SERVICES
SUM-PRIME SERVICES
SUM-PRIME SERVICES
SUM-PRIME SERVICES
SUM-PRIME SERVICES
SUM-PRIME SERVICES
SUM-PRIME SERVICES
SUM-PRIME SERVICES
SUM-PRIME SERVICES
SUM-PRIME SERVICES
SUM-PRIME SERVICES
SUM-PRIME SERVICES
SUM-PRIME SERVICES
SUM-PRIME SERVICES
SUM-PRIME SERVICES
SUM-PRIME SERVICES
SUM-PRIME SERVICES
SUM-PRIME SERVICES
SUM-EQUITIES
SUM-PRIME SERVICES
SUM-PRIME SERVICES
SUM-PRIME SERVICES
SUM-PRIME SERVICES
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-PRIME SERVICES
SUM-EQUITIES
SUM-PRIME SERVICES
SUM-PRIME SERVICES
SUM-PRIME SERVICES
SUM-PRIME SERVICES
PRINCIPAL INVESTING
SUM-PRIME SERVICES
SUM-PRIME SERVICES
SUM-PRIME SERVICES
SUM-PRIME SERVICES
SUM-PRIME SERVICES
SUM-PRIME SERVICES
SUM-PRIME SERVICES
SUM-PRIME SERVICES
SUM-EQUITIES
SUM-EQUITIES
SUM-EQUITIES
SUM-EQUITIES
SUM-EQUITIES
SUM-EQUITIES
SUM-PRIME SERVICES
SUM-PRIME SERVICES
SUM-EQUITIES
SUM-EQUITIES
SUM-EQUITIES

Synthetic Division
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-FIXED INCOME
GFS-PRINCIPAL INVESTING
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES

GFS-INVESTMENT MANAGEMENT

GFS-FIXED INCOME
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-PRINCIPAL INVESTING
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-FIXED INCOME
GFS-FIXED INCOME
GFS-FIXED INCOME
GFS-FIXED INCOME
GFS-FIXED INCOME
GFS-FIXED INCOME
GFS-FIXED INCOME
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-PRINCIPAL INVESTING
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES

BPM Level 0

LIQUID MARKETS AMERICAS
LIQUID MARKETS AMERICAS
LIQUID MARKETS AMERICAS
LIQUID MARKETS AMERICAS
LIQUID MARKETS AMERICAS
LIQUID MARKETS AMERICAS
LIQUID MARKETS AMERICAS
FIRM FINANCING

GLOBAL TRADING STRATEGIES

EQUITY FINANCING
EQUITY FINANCING
EQUITY FINANCING
EQUITY FINANCING
PRIVATE EQUITY
CDO

EQUITY FINANCING
EQUITY FINANCING
EQUITY FINANCING
EQUITY FINANCING
EQUITY FINANCING
EQUITY FINANCING
EQUITY FINANCING
EQUITY FINANCING
EQUITY FINANCING
EQUITY FINANCING
EQUITY FINANCING
EQUITY FINANCING
EQUITY FINANCING
EQUITY FINANCING
EQUITY FINANCING

GLOBAL TRADING STRATEGIES

EQUITY SYNTHETICS
EQUITY STRATEGIES
EQUITY SYNTHETICS
VOLATILITY EUROPE
VOLATILITY EUROPE
EQUITY FINANCING
EQUITY FINANCING
EQUITY FINANCING
EQUITY FINANCING
EQUITY FINANCING
EQUITY FINANCING
EQUITY FINANCING
EQUITY FINANCING
EQUITY FINANCING
EQUITY FINANCING
EQUITY FINANCING
EQUITY FINANCING
EQUITY FINANCING
EQUITY FINANCING
EQUITY FINANCING
EQUITY FINANCING
EQUITY FINANCING
EQUITY FINANCING
EQUITY FINANCING
EQUITY FINANCING
EQUITY FINANCING
EQUITY FINANCING
EQUITY FINANCING
EQUITY SYNTHETICS
EUROPE EXEC SVCS
EQUITY FINANCING
EQUITY FINANCING
EQUITY FINANCING
EQUITY FINANCING
CDO

CDO

CDO

CDO

CDO

CDO

HIGH GRADE CREDIT
EQUITY FINANCING
VOLATILITY EUROPE
EQUITY FINANCING
EQUITY FINANCING
EQUITY FINANCING
EQUITY FINANCING

GLOBAL TRADING STRATEGIES

EQUITY SYNTHETICS
EQUITY SYNTHETICS
EQUITY SYNTHETICS
EQUITY SYNTHETICS
EQUITY SYNTHETICS
EQUITY SYNTHETICS
EQUITY SYNTHETICS
EQUITY SYNTHETICS
VOLATILITY EUROPE
VOLATILITY EUROPE
VOLATILITY EUROPE
VOLATILITY EUROPE
VOLATILITY EUROPE
VOLATILITY EUROPE
EQUITY FINANCING

EQUITY FINANCING

VOLATILITY EUROPE
VOLATILITY EUROPE
VOLATILITY EUROPE
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BPM Level 1

PORTFOLIO AMERICAS
PORTFOLIO AMERICAS
PORTFOLIO AMERICAS
PORTFOLIO AMERICAS
PORTFOLIO AMERICAS
PORTFOLIO AMERICAS
PORTFOLIO AMERICAS
CREDIT FINANCING EUROPE
GLOBAL TRADING STRAT-EUR
PRIME BROKER EUROPE
PRIME BROKER EUROPE
PRIME BROKER EUROPE
PRIME BROKER EUROPE
MERCH BNK ASIA

CDO - EUROPE

NON HF FINANCING ASIA
NON HF FINANCING ASIA
NON HF FINANCING ASIA
NON HF FINANCING ASIA
NON HF FINANCING ASIA
NON HF FINANCING ASIA
NON HF FINANCING ASIA
NON HF FINANCING ASIA
NON HF FINANCING ASIA
NON HF FINANCING ASIA
NON HF FINANCING ASIA
NON HF FINANCING ASIA
NON HF FINANCING ASIA
NON HF FINANCING ASIA
NON HF FINANCING ASIA
GLOBAL TRADING STRAT-ASIA
PB SYNTHETICS ASIA
EQUITIES STRATEGIES-ASIA
PB SYNTHETICS ASIA
RISKVOLATILITY EUROPE
RISKVOLATILITY EUROPE
NON HF FINANCING EUROPE
NON HF FINANCING EUROPE
NON HF FINANCING EUROPE
NON HF FINANCING EUROPE
NON HF FINANCING EUROPE
NON HF FINANCING EUROPE
NON HF FINANCING EUROPE
NON HF FINANCING EUROPE
NON HF FINANCING EUROPE
NON HF FINANCING EUROPE
NON HF FINANCING EUROPE
NON HF FINANCING EUROPE
NON HF FINANCING EUROPE
NON HF FINANCING EUROPE
NON HF FINANCING EUROPE
NON HF FINANCING EUROPE
NON HF FINANCING EUROPE
NON HF FINANCING EUROPE
STRUCTURED ARB-EUROPE
STRUCTURED ARB-EUROPE
STRUCTURED ARB-EUROPE
STRUCTURED ARB-EUROPE
STRUCTURED ARB-EUROPE
STAT ARB SYNTHETICS EUR
PORTFOLIO EUROPE

PRIME BROKER EUROPE
PRIME BROKER EUROPE
PRIME BROKER EUROPE
PRIME BROKER EUROPE
CDO - EUROPE

CDO - EUROPE

CDO - EUROPE

CDO - EUROPE

CDO - EUROPE

CDO - EUROPE

HIGH GRADE CREDIT EUROPE
PRIME BROKER EUROPE
RISKVOLATILITY EUROPE
PRIME BROKER EUROPE
PRIME BROKER EUROPE
PRIME BROKER EUROPE
PRIME BROKER EUROPE

GLOBAL TRADING STRAT-AMER

PB SYNTHETICS AMERICAS
PB SYNTHETICS AMERICAS
PB SYNTHETICS AMERICAS
PB SYNTHETICS AMERICAS
STAT ARB SYNTHETICS AMER
STAT ARB SYNTHETICS AMER
STAT ARB SYNTHETICS AMER
STAT ARB SYNTHETICS AMER
STRUCTURED VOL EUROPE
STRUCTURED VOL EUROPE
STRUCTURED VOL EUROPE
STRUCTURED VOL EUROPE
STRUCTURED VOL EUROPE
STRUCTURED VOL EUROPE
STRUCTURED ARB-EUROPE
STRUCTURED ARB-EUROPE
STRUCTURED VOL EUROPE
STRUCTURED VOL EUROPE
RISKVOLATILITY EUROPE

BPM Level 2

PROGRAM TRADING AMERICAS
PROGRAM TRADING AMERICAS
PROGRAM TRADING AMERICAS
PROGRAM TRADING AMERICAS
PROGRAM TRADING AMERICAS
PROGRAM TRADING AMERICAS
PROGRAM TRADING AMERICAS
GCS CORPORATE REPO

GLB TRAD STR EUR-TRAN PRIC
TRAD PRIME BROKER EUROPE
TRAD PRIME BROKER EUROPE
TRAD PRIME BROKER EUROPE
TRAD PRIME BROKER EUROPE

MB INDIA

CDO BESPOKE CORRELATION EUR
INSTITUTIONAL FIN ASIA
INSTITUTIONAL FIN ASIA
INSTITUTIONAL FIN ASIA
INSTITUTIONAL FIN ASIA
INSTITUTIONAL FIN ASIA
INSTITUTIONAL FIN ASIA
INSTITUTIONAL FIN ASIA
INSTITUTIONAL FIN ASIA
INSTITUTIONAL FIN ASIA
INSTITUTIONAL FIN ASIA
INSTITUTIONAL FIN ASIA
INSTITUTIONAL FIN ASIA
INSTITUTIONAL FIN ASIA
INSTITUTIONAL FIN ASIA
INSTITUTIONAL FIN ASIA

GLB TRAD STR AS-TRANS PRI

SYN PRIME BROKER ASIA
EQUITIES STRAT JAPAN

SYN PRIME BROKER ASIA
STRUCTURED RISK

STRUCTURED RISK
INSTITUTIONAL STCK LN-EUR
INSTITUTIONAL STCK LN-EUR
INSTITUTIONAL STCK LN-EUR
INSTITUTIONAL STCK LN-EUR
INSTITUTIONAL STCK LN-EUR
INSTITUTIONAL STCK LN-EUR
INSTITUTIONAL STCK LN-EUR
INSTITUTIONAL STCK LN-EUR
INSTITUTIONAL STCK LN-EUR
INSTITUTIONAL STCK LN-EUR
INSTITUTIONAL STCK LN-EUR
INSTITUTIONAL STCK LN-EUR
INSTITUTIONAL STCK LN-EUR
INSTITUTIONAL STCK LN-EUR
INSTITUTIONAL STCK LN-EUR
INSTITUTIONAL STCK LN-EUR
INSTITUTIONAL STCK LN-EUR
INSTITUTIONAL STCK LN-EUR
STRUCTURED ARB EQ FIN EUROPE
STRUCTURED ARB EQ FIN EUROPE
STRUCTURED ARB EQ FIN EUROPE
STRUCTURED ARB EQ FIN EUROPE
STRUCTURED ARB EQ FIN EUROPE
STAT ARB SYNTHETICS EUR

PORT EUR TRANSITION MGMT
TRAD PRIME BROKER EUROPE
TRAD PRIME BROKER EUROPE
TRAD PRIME BROKER EUROPE
TRAD PRIME BROKER EUROPE
CDO CREDIT HYBRIDS EUR

CDO BESPOKE CORRELATION EUR
CDO BESPOKE CORRELATION EUR
CDO BESPOKE CORRELATION EUR
CDO LIQUID INDICES EUR

CDO NON JV EUR

HG FLOWTRADING EUR

TRAD PRIME BROKER EUROPE
CONVERTS STRIPPING

TRAD PRIME BROKER EUROPE
TRAD PRIME BROKER EUROPE
TRAD PRIME BROKER EUROPE
TRAD PRIME BROKER EUROPE
GLB TRAD STR RISK MANAGED
SYN PRIME BROKER AMER

SYN PRIME BROKER AMER

SYN PRIME BROKER AMER

SYN PRIME BROKER AMER

STAT ARB SYNTHETICS AMERICAS
STAT ARB SYNTHETICS AMERICAS
STAT ARB SYNTHETICS AMERICAS
STAT ARB SYNTHETICS AMERICAS
SINGLE STOCK EXOTICS

SINGLE STOCK EXOTICS

SINGLE STOCK EXOTICS

SINGLE STOCK EXOTICS

SINGLE STOCK EXOTICS

SINGLE STOCK EXOTICS
STRUCTURED ARB EQ FIN EUROPE
STRUCTURED ARB EQ FIN EUROPE
INDEX EXOTICS

INDEX EXOTICS

AGGREGATED RISK
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SUM-EQUITIES
SUM-EQUITIES
SUM-EQUITIES
SUM-EQUITIES
SUM-EQUITIES
SUM-EQUITIES
SUM-EQUITIES
SUM-EQUITIES
SUM-EQUITIES
SUM-EQUITIES
SUM-EQUITIES
SUM-EQUITIES
SUM-EQUITIES
SUM-EQUITIES
SUM-EQUITIES
SUM-EQUITIES
SUM-EQUITIES
SUM-EQUITIES
SUM-EQUITIES
SUM-EQUITIES
SUM-EQUITIES
SUM-EQUITIES
SUM-EQUITIES
SUM-EQUITIES
SUM-EQUITIES
SUM-EQUITIES
SUM-EQUITIES
SUM-EQUITIES
SUM-EQUITIES
SUM-EQUITIES
SUM-EQUITIES
SUM-EQUITIES
SUM-EQUITIES
SUM-EQUITIES
SUM-EQUITIES
SUM-EQUITIES
SUM-EQUITIES
SUM-EQUITIES
SUM-EQUITIES
SUM-EQUITIES
SUM-EQUITIES
SUM-EQUITIES
PRINCIPAL INVESTING
PRINCIPAL INVESTING
PRINCIPAL INVESTING
SUM-EQUITIES
SUM-EQUITIES
SUM-EQUITIES
SUM-EQUITIES
SUM-EQUITIES
SUM-PRIME SERVICES
SUM-PRIME SERVICES
SUM-PRIME SERVICES
SUM-PRIME SERVICES
SUM-PRIME SERVICES
SUM-PRIME SERVICES
SUM-EQUITIES
SUM-EQUITIES
SUM-EQUITIES
SUM-EQUITIES
SUM-EQUITIES
SUM-EQUITIES
SUM-EQUITIES
SUM-EQUITIES
SUM-EQUITIES
SUM-EQUITIES
SUM-EQUITIES
SUM-EQUITIES
SUM-EQUITIES
SUM-EQUITIES
SUM-EQUITIES
SUM-PRIME SERVICES
SUM-PRIME SERVICES
SUM-EQUITIES
SUM-PRIME SERVICES
SUM-PRIME SERVICES
SUM-PRIME SERVICES
SUM-PRIME SERVICES
SUM-PRIME SERVICES
SUM-PRIME SERVICES
SUM-PRIME SERVICES
SUM-PRIME SERVICES
SUM-EQUITIES
SUM-PRIME SERVICES
SUM-PRIME SERVICES
SUM-PRIME SERVICES
SUM-PRIME SERVICES
SUM-PRIME SERVICES
SUM-PRIME SERVICES
SUM-PRIME SERVICES
SUM-PRIME SERVICES
SUM-PRIME SERVICES
SUM-PRIME SERVICES
SUM-PRIME SERVICES
SUM-PRIME SERVICES
SUM-PRIME SERVICES
SUM-PRIME SERVICES
SUM-PRIME SERVICES
SUM-PRIME SERVICES
SUM-PRIME SERVICES
SUM-PRIME SERVICES
SUM-PRIME SERVICES
SUM-PRIME SERVICES

GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-PRINCIPAL INVESTING
GFS-PRINCIPAL INVESTING
GFS-PRINCIPAL INVESTING
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES
GFS-EQUITIES

VOLATILITY EUROPE
VOLATILITY EUROPE
VOLATILITY EUROPE
VOLATILITY EUROPE
VOLATILITY EUROPE
VOLATILITY EUROPE
VOLATILITY EUROPE
VOLATILITY EUROPE
VOLATILITY EUROPE
VOLATILITY EUROPE
VOLATILITY EUROPE
VOLATILITY EUROPE
VOLATILITY EUROPE
VOLATILITY EUROPE
VOLATILITY EUROPE
VOLATILITY EUROPE
VOLATILITY EUROPE
VOLATILITY EUROPE
VOLATILITY EUROPE
VOLATILITY EUROPE
VOLATILITY EUROPE
VOLATILITY EUROPE
VOLATILITY EUROPE
VOLATILITY EUROPE
VOLATILITY EUROPE
VOLATILITY EUROPE
VOLATILITY EUROPE
VOLATILITY EUROPE
VOLATILITY EUROPE
VOLATILITY EUROPE
VOLATILITY EUROPE
VOLATILITY EUROPE
VOLATILITY EUROPE
VOLATILITY EUROPE
VOLATILITY EUROPE
VOLATILITY EUROPE
VOLATILITY EUROPE
VOLATILITY EUROPE
VOLATILITY EUROPE
VOLATILITY EUROPE
EUROPE EXEC SVCS
EUROPE EXEC SVCS
GLOBAL TRADING STRATEGIES
GLOBAL TRADING STRATEGIES
GLOBAL TRADING STRATEGIES
VOLATILITY EUROPE
VOLATILITY EUROPE
VOLATILITY EUROPE
VOLATILITY EUROPE
VOLATILITY EUROPE
EQUITY FINANCING
EQUITY FINANCING
EQUITY FINANCING
EQUITY FINANCING
EQUITY FINANCING
EQUITY FINANCING
EUROPE EXEC SVCS
EUROPE EXEC SVCS
EUROPE EXEC SVCS
EUROPE EXEC SVCS
EUROPE EXEC SVCS
EUROPE EXEC SVCS
EUROPE EXEC SVCS
CONVERTIBLES PRODUCT
CONVERTIBLES PRODUCT
CONVERTIBLES PRODUCT
CONVERTIBLES PRODUCT
CONVERTIBLES PRODUCT
CONVERTIBLES PRODUCT
CONVERTIBLES PRODUCT
EUROPE EXEC SVCS
CLEARING AND EXECUTION
CLEARING AND EXECUTION
EUROPE EXEC SVCS
EQUITY FINANCING
EQUITY SYNTHETICS
EQUITY SYNTHETICS
EQUITY SYNTHETICS
EQUITY SYNTHETICS
EQUITY SYNTHETICS
EQUITY SYNTHETICS
EQUITY SYNTHETICS
EUROPE EXEC SVCS
EQUITY FINANCING
EQUITY FINANCING
EQUITY FINANCING
EQUITY FINANCING
EQUITY SYNTHETICS
EQUITY SYNTHETICS
EQUITY SYNTHETICS
EQUITY SYNTHETICS
EQUITY SYNTHETICS
EQUITY SYNTHETICS
EQUITY SYNTHETICS
EQUITY SYNTHETICS
EQUITY SYNTHETICS
EQUITY SYNTHETICS
EQUITY SYNTHETICS
EQUITY SYNTHETICS
EQUITY SYNTHETICS
EQUITY SYNTHETICS
EQUITY SYNTHETICS
EQUITY SYNTHETICS
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FLOW VOLATILITY EUROPE
RISKVOLATILITY EUROPE
STRUCTURED VOL EUROPE
STRUCTURED VOL EUROPE
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CONVERTIBLES PRODUCT
CLEARING AND EXECUTION
EUROPE EXEC SVCS
EUROPE EXEC SVCS
EUROPE EXEC SVCS
EQUITY SYNTHETICS
EQUITY FINANCING
EQUITY FINANCING
EQUITY FINANCING
GLOBAL TRADING STRATEGIES
LIQUID MARKETS AMERICAS
EUROPE EXEC SVCS
EQUITY SYNTHETICS
EUROPE EXEC SVCS
EUROPE EXEC SVCS
EUROPE EXEC SVCS
EUROPE EXEC SVCS
VOLATILITY EUROPE
EUROPE EXEC SVCS
EUROPE EXEC SVCS
EUROPE EXEC SVCS
EQUITY STRATEGIES
EQUITY SYNTHETICS
EUROPE EXEC SVCS
EQUITY FINANCING
EUROPE EXEC SVCS
VOLATILITY EUROPE
EUROPE EXEC SVCS
EUROPE EXEC SVCS
EUROPE EXEC SVCS
EQUITY STRATEGIES
EQUITY STRATEGIES
EQUITY STRATEGIES
VOLATILITY ASIA

ASIA EXECUTION SERVICES
ASIA EXECUTION SERVICES
ASIA EXECUTION SERVICES
EQUITY SYNTHETICS
EQUITY STRATEGIES
EQUITY STRATEGIES
EQUITY STRATEGIES
ASIA EXECUTION SERVICES
VOLATILITY AMERICAS
STRUCTURED TRANSACTIONS
SECURITIZED PRODUCTS
GLOBAL RATES

GLOBAL RATES

GLOBAL RATES

ASSET MANAGEMENT PRINCIPAL Il
GLOBAL RATES

GLOBAL RATES

REAL ESTATE

FIRM FINANCING

HIGH GRADE CREDIT
HIGH GRADE CREDIT
HIGH GRADE CREDIT
HIGH GRADE CREDIT
HIGH GRADE CREDIT
HIGH GRADE CREDIT
HIGH GRADE CREDIT
HIGH GRADE CREDIT
HIGH GRADE CREDIT
FIRM FINANCING

FIRM FINANCING

FIRM FINANCING

FIRM FINANCING

FIRM FINANCING

HIGH GRADE CREDIT
HIGH GRADE CREDIT
HIGH GRADE CREDIT
HIGH GRADE CREDIT
HIGH GRADE CREDIT
HIGH GRADE CREDIT
HIGH GRADE CREDIT
HIGH GRADE CREDIT
HIGH GRADE CREDIT
HIGH GRADE CREDIT
HIGH GRADE CREDIT
COMMODITIES TRADING
GLOBAL RATES

CDO

HIGH GRADE CREDIT
GLOBAL RATES

GLOBAL RATES

CDO

SECURITIZED PRODUCTS
CDO

CDO

CDO

CDO

FOREIGN EXCHANGE
GLOBAL RATES

HIGH GRADE CREDIT
HIGH GRADE CREDIT
GLOBAL RATES

GLOBAL RATES

GLOBAL RATES

CDO

FOREIGN EXCHANGE
CDO

GLOBAL RATES
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CDO
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CONVERTIBLES EUROPE
STAT ARB CLEARING EUR
EUROPE CASH

EUROPE CASH

EUROPE CASH

PB SYNTHETICS EUROPE
STRUCTURED ARB-EUROPE
NON HF FINANCING EUROPE
STRUCTURED ARB-EUROPE
GLOBAL TRADING STRAT-ASIA
EVENT DRIVEN-AMERICAS
EUROPE CASH

STAT ARB SYNTHETICS EUR
EUROPE CASH

EUROPE CASH

EUROPE CASH

EUROPE QUANTITATIVE TRADING
FLOW VOLATILITY EUROPE
EUROPE CASH

EUROPE CASH

EUROPE CASH

EQUITIES STRATEGIES-EUR
PB SYNTHETICS ASIA
PORTFOLIO EUROPE

PRIME BROKER EUROPE
EUROPE CASH

FLOW VOLATILITY EUROPE
EUROPE CASH

EUROPE CASH

EUROPE QUANTITATIVE TRADING
EQUITIES STRATEGIES-EUR
EQUITIES STRATEGIES-EUR
EQUITIES STRATEGIES-EUR
STRUCTURED VOL ASIA
ASIA CASH

PORTFOLIO ASIA
SYSTEMATIC TRADING ASIA
STAT ARB SYNTHETICS ASIA
EQUITIES STRATEGIES-ASIA
EQUITIES STRATEGIES-ASIA
EQUITIES STRATEGIES-ASIA
ASIA CASH

STRUCTURED VOL AMERICAS
STRUCTURED TRANS EUR
SP EUROPE-TRADING

LIQUID MKTS PROP AMERICA
LIQUID MKTS PROP AMERICA
LIQUID MKTS PROP AMERICA

PROP

STAT ARB CLEARING EUR
HEALTHCARE

TECHNOLOGY

TELECOM

SYN PRIME BROKER EUR
EUR-TENDER & SCRIP ARB
INSTITUTIONAL FIN EUR
STRUCTURED ARB EQ FIN EUROPE
GLB TRAD STR AS-TRANS PRI
EVENT DRIVEN FACILITATION
FINANCIALS

STAT ARB SYNTHETICS EUR
EMG EUROPE

CONSUMERS

INDUSTRIALS & ENGINEERING
EUR EUROPE QUANT STRATEGIE
DELTA1

SUNDRY PAN EUROPE CASH
OILSAND MINING

INSURANCE

EQTY STRAT EUR LONG-SHORT
SYN PRIME BROKER ASIA
PORT EUR TRANSITION MGMT
TRAD PRIME BROKER EUROPE
REAL ESTATE

SINGLE STOCK

EUR CASH RETINA

EUR CASH SETINA

EUR US SYSTEMATIC

EQTY STRAT EUR VOL ARB
EDPP

EDPP

STRUCT VOL NON-JAPAN ASIA
NON JAPAN ASIA EQUITIES
PORTFOLIO-PROP NON JAPAN
SYS TRADING JAPAN

STAT ARB SYNTHETICS ASIA
EQUITIES STRAT JAPAN
EQUITIES STRAT JAPAN
EQUITIES STRAT JAPAN
JAPAN EQUITIES

SINGLE STOCK - STR

YE PROJECTS

ABS SECONDARY OTHER EUROPE
RATES PROP AMER

RATES PROP AMER

RATES PROP AMER

AM PRINCIPAL INVESTMENTS- EURIASSET MGT SEED EUROPE

RATES DERIVATIVES EUROPE
CAPITAL MKTS FUNDS JV EUR
REAL ESTATE-ASIA

OPTIONS PROP
FUNDS JV TRADING
CMBS-ASIA

LIQUID MARKETS FINANCING AMER M/B CANADA

HIGH GRADE CREDIT US

HIGH GRADE CREDIT US

HIGH GRADE CREDIT US

HIGH GRADE CREDIT US

HIGH GRADE CREDIT US

HIGH GRADE CREDIT US

HIGH GRADE CREDIT US

HIGH GRADE CREDIT US

HIGH GRADE CREDIT US
CREDIT FINANCING EUROPE
CREDIT FINANCING EUROPE
CREDIT FINANCING EUROPE
CREDIT FINANCING EUROPE
CREDIT FINANCING EUROPE
HIGH GRADE CREDIT EUROPE
HIGH GRADE CREDIT EUROPE
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HIGH GRADE CREDIT EUROPE
HIGH GRADE CREDIT US

HIGH GRADE CREDIT US

HIGH GRADE CREDIT US

HIGH GRADE CREDIT US

HIGH GRADE CREDIT US

HIGH GRADE CREDIT US
EUROPE COMMODITIES TRADING
RATES DERIVATIVES EUROPE
CDO - EUROPE

HIGH GRADE CREDIT EUROPE
RATES DERIVATIVES EUROPE
RATES DERIVATIVES EUROPE
CDO - EUROPE

SP EUROPE-TRADING

CDO - EUROPE

CDO - EUROPE

CDO - EUROPE

CDO - EUROPE

FX EUROPE

RATES DERIVATIVES EUROPE
HIGH GRADE CREDIT EUROPE
HIGH GRADE CREDIT EUROPE
GOVERNMENTS EUROPE
RATES DERIVATIVES EUROPE
RATES DERIVATIVES EUROPE
CDO - EUROPE

FX EEMEA

CDO - EUROPE

RATES DERIVATIVES EUROPE
RATES DERIVATIVES EUROPE
CDO - EUROPE

HG HYBRID CAPITALUS

HG YANKEE CREDIT TRADING US
HG YANKEE CREDIT TRADING US
HG YANKEE CREDIT TRADING US
HG YANKEE CREDIT TRADING US
HG YANKEE CREDIT TRADING US
HG YANKEE CREDIT TRADING US
HG YANKEE CREDIT TRADING US
HG YANKEE CREDIT TRADING US
GCS CORPORATE REPO

GCS CORPORATE REPO

GCS CORPORATE REPO

GCS CORPORATE REPO

GCS CORPORATE REPO

HG FLOWTRADING EUR

HG FLOWTRADING EUR

HG FLOWTRADING EUR

HG FLOWTRADING EUR

HG FLOWTRADING EUR

HG HYBRID CAPITALUS

HG HYBRID CAPITALUS

HG HYBRID CAPITALUS

HG HYBRID CAPITALUS

HG HYBRID CAPITALUS

HG HYBRID CAPITALUS

EUR COMMODITIES STRUCTURED
SWAPS

CDO BESPOKE CORRELATION EUR
HG CREDIT VOLATILITY EUR
OPTIONS VANILLA

RATES CVA EUROPE

CDO CREDIT CPPI EUR

RMBS SECONDARY EUROPE
CDO CLO CASH-SYN HYBRID EUR
CDO ABS EUR

CDO LIQUID TRANCHE EUR

CDO CLO PRIMARY EUR
FX-OPTIONS EUROPE

FUND DERIVATIVES

HG FLOWTRADING EUR

HG FLOWTRADING EUR

DOLLAR GOVTS

OPTIONS PROP

OPTIONS EXOTIC

CDO LIQUID INDICES EUR

EMG LM EUROPE

CDO STRUCTURED PRODUCTS EUR
STRATEGIC EXOTICS

SWAPS

CDO NON JV EUR
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SUM-PRIME SERVICES
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SUM-BANKING DIVISION
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GFS-BANKING DIVISION
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GFS-BANKING DIVISION
GFS-BANKING DIVISION

GFS-FIXED INCOME

GLOBAL RATES
CDO
CDO
GLOBAL RATES

SECURITIZED PRODUCTS

GLOBAL RATES
FIRM FINANCING
VOLATILITY EUROPE
VOLATILITY EUROPE
VOLATILITY EUROPE
VOLATILITY EUROPE
VOLATILITY EUROPE
VOLATILITY EUROPE

CONVERTIBLES PRODUCT

CDO

CDO

GLOBAL RATES
GLOBAL RATES
HIGH GRADE CREDIT
CDO

GLOBAL RATES
GLOBAL RATES
GLOBAL RATES
GLOBAL RATES

COMMODITIES TRADING

VOLATILITY EUROPE
VOLATILITY EUROPE
VOLATILITY EUROPE
EQUITY STRATEGIES
EQUITY STRATEGIES
REAL ESTATE

SECURITIZED PRODUCTS
SECURITIZED PRODUCTS

RATES DERIVATIVES EUROPE
CDO - EUROPE

CDO - EUROPE

RATES DERIVATIVES EUROPE
SP EUROPE-TRADING

RATES DERIVATIVES EUROPE
CREDIT FINANCING AMERICAS
INDEX VOLATILITY EUROPE
RISKVOLATILITY EUROPE
STRUCTURED VOL EUROPE
FLOW VOLATILITY EUROPE
RISKVOLATILITY EUROPE
STRUCTURED VOL EUROPE
CONVERTIBLES EUROPE
CDO - EUROPE

CDO - EUROPE

CAPITAL MKTS FUNDS JV EUR
RATES DERIVATIVES EUROPE
HIGH GRADE CREDIT EUROPE
CDO - EUROPE

RATES DERIVATIVES EUROPE
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SP EUROPE-ORIGINATION
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EQUITY FINANCING

REAL ESTATE

REAL ESTATE

REAL ESTATE

REAL ESTATE

REAL ESTATE

REAL ESTATE

REAL ESTATE

REAL ESTATE

REAL ESTATE

REAL ESTATE

EUROPE EXEC SVCS
STRUCTURED TRANSACTIONS
STRUCTURED TRANSACTIONS
STRUCTURED TRANSACTIONS
STRUCTURED TRANSACTIONS
STRUCTURED TRANSACTIONS

REAL ESTATE
GLOBAL RATES

COMMODITIES TRADING

HIGH GRADE CREDIT
GLOBAL RATES
HIGH GRADE CREDIT
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GLOBAL RATES
FIRM FINANCING
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PRIVATE EQUITY

CONVERTIBLES PRODUCT

REAL ESTATE
REAL ESTATE
REAL ESTATE
REAL ESTATE
REAL ESTATE
REAL ESTATE
REAL ESTATE
REAL ESTATE
REAL ESTATE
REAL ESTATE
REAL ESTATE
REAL ESTATE
REAL ESTATE
OTHER

FID CORPORATE
EQUITIES CORPORATE
REAL ESTATE

SECURITIZED PRODUCTS
SECURITIZED PRODUCTS

REAL ESTATE

REAL ESTATE

HIGH YIELD
LEVERAGED FINANCE
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HIGH YIELD
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PRIME BROKER EUROPE
REAL ESTATE-EUROPE

REAL ESTATE-EUROPE

REAL ESTATE-EUROPE

REAL ESTATE-EUROPE

REAL ESTATE-EUROPE

REAL ESTATE-EUROPE

REAL ESTATE-EUROPE

REAL ESTATE-EUROPE

REAL ESTATE-EUROPE

REAL ESTATE-EUROPE
EUROPE CASH

STRUCTURED TRANS EUR
STRUCTURED TRANS EUR
STRUCTURED TRANS EUR
STRUCTURED TRANS EUR
STRUCTURED TRANS EUR
REAL ESTATE-EUROPE
CAPITAL MKTS FUNDS JV EUR
EUROPE COMMODITIES TRADING
HIGH GRADE CREDIT EUROPE
GOVERNMENTS EUROPE
HIGH GRADE CREDIT EUROPE
RATES DERIVATIVES EUROPE
RATES DERIVATIVES EUROPE
CREDIT FINANCING EUROPE
CREDIT FINANCING EUROPE
CREDIT FINANCING EUROPE
CREDIT FINANCING EUROPE
CREDIT FINANCING EUROPE
LIQUID MARKETS EUROPE
LIQUID MARKETS EUROPE
LIQUID MARKETS EUROPE
LIQUID MARKETS EUROPE
LIQUID MARKETS EUROPE
LIQUID MARKETS EUROPE
LIQUID MARKETS EUROPE
LIQUID MARKETS EUROPE
LIQUID MARKETS EUROPE
CREDIT FINANCING EUROPE
LIQUID MARKETS EUROPE
MERCH BNK ASIA
CONVERTIBLES AMERICAS
REAL ESTATE-EUROPE

REAL ESTATE-EUROPE

REAL ESTATE-EUROPE

REAL ESTATE-EUROPE

REAL ESTATE-EUROPE

REAL ESTATE-EUROPE

REAL ESTATE-EUROPE

REAL ESTATE-EUROPE

REAL ESTATE-EUROPE

REAL ESTATE-EUROPE

REAL ESTATE-EUROPE

REAL ESTATE-EUROPE

REAL ESTATE-EUROPE
OTHER BANKING INDUST AMER
FID CORP-LOANS AMERICAS
EQUITIES CORP AMERICAS
REAL ESTATE-ASIA

SP ASIA-TRADING

SP ASIA-TRADING

REAL ESTATE-ASIA

REAL ESTATE-ASIA

HIGH YIELD - AME

LF AMERICAS

LF AMERICAS

HIGH YIELD - AME

RATES CVA EUROPE

CDO CREDIT CPPI EUR

CDO CLO CASH-SYN HYBRID EUR
STRATEGIC EXOTICS

ABS SECONDARY OTHER EUROPE
OPTIONS INFLATION

M/B CORPORATES

STRUCTURED FLOW
STRUCTURED RISK

INDEX EXOTICS

SINGLE STOCK

CONVERTS STRIPPING

FUNDS

FACILITATION

CDO BESPOKE CORRELATION EUR
CDO CREDIT CPPI EUR

FUNDS JV TRADING

FUND DERIVATIVES

HG FLOWTRADING EUR

CDO CREDIT HYBRIDS EUR

USD EXOTICS

OPTIONS PROP

OPTIONS EXOTIC

OPTIONS INFLATION

EUR COMMODITIES STRUCTURED
CONVERTS STRIPPING
CONVERTS STRIPPING
CONVERTS STRIPPING

EDPP

EDPP

CMBS-EUROPE

MBS CAPTIVE RETAINED CLASSES
MBS CAPTIVE RETAINED CLASSES
SP LEGACY BOND EUROPE

SP LEGACY BOND EUROPE

TRAD PRIME BROKER EUROPE

PRIN. TRAN -EUROPE
PRIN. TRAN -EUROPE
PRIN. TRAN -EUROPE
PRIN. TRAN -EUROPE
PRIN. TRAN -EUROPE
PRIN. TRAN -EUROPE
CMBS-EUROPE

PRIN. TRAN -EUROPE
PRIN. TRAN -EUROPE
CMBS-EUROPE
OILSAND MINING

YE PROJECTS

YE PROJECTS

YE PROJECTS

YE PROJECTS

YE PROJECTS

CMBS-EUROPE

FUNDS JV TRADING

EUR COMMODITIES STRUCTURED
HG FLOWTRADING EUR

EURO GOVTS

HG SHORT TERM CREDIT EUR
USD EXOTICS

OPTIONS EXOTIC

GCS CORPORATE REPO

GCS CORPORATE REPO

GCS CORPORATE REPO

GCS CORPORATE REPO

GCS CORPORATE REPO

FIRM FINANCING EUROPE
MATCH BOOK TRADING EUROPE
MATCH BOOK TRADING EUROPE
MATCH BOOK TRADING EUROPE
MATCH BOOK TRADING EUROPE
MATCH BOOK TRADING EUROPE
MATCH BOOK TRADING EUROPE
MATCH BOOK TRADING EUROPE
MATCH BOOK TRADING EUROPE
GCS CORPORATE REPO

MATCH BOOK TRADING EUROPE
MB INDIA

DISTRESSED & LEV EQ
CMBS-EUROPE

PRIN. TRAN -EUROPE

PRIN. TRAN -EUROPE

PRIN. TRAN -EUROPE
CMBS-EUROPE

CMBS-EUROPE

CMBS-EUROPE

CMBS-EUROPE

CMBS-EUROPE

CMBS-EUROPE

CMBS-EUROPE

CMBS-EUROPE

CMBS-EUROPE

HG FIRM RELAT LOANS AMER
HG FIRM RELATIONSHIP LOANS
HG FRL-AMERICAS

PRIN. TRAN -ASIA

ABS-NEW ISSUE-ASIA

ABS-NEW ISSUE-ASIA

PRIN. TRAN -ASIA

PRIN. TRAN -ASIA

HY LOANS SYND US

LF LOANS

LF LOANS

HY LOANS SYND US
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STAT ARB FINANCING EUR
INSTITUTIONAL STCK LN-AMER
HG FIRM RELATIONSHIP LOANS
HG FIRM RELAT LOANS AMER
HG FRL-AMERICAS

HG FIRM RELATIONSHIP LOANS
HG FIRM RELAT LOANS AMER
HG FRL-AMERICAS

HG FIRM RELAT LOANS AMER
HG FRL-AMERICAS

HG FIRM RELAT LOANS AMER
HG FIRM RELATIONSHIP LOANS
HY-FIRM RELATIONSHIP LOANS
HG FIRM RELAT LOANS AMER
HY-FIRM RELATIONSHIP LOANS
HY FRL-AMERICAS

HY FRL-AMERICAS

OTHER STR VOL AMERICAS
FUNDS

MUNIS DERIVATIVES

STAT ARB SYNTHETICS AMERICAS
SYN PRIME BROKER AMER
MUNIS DERIVATIVES

SYN PRIME BROKER AMER
SYN PRIME BROKER EUR

SYN PRIME BROKER EUR
STRUCTURED ARB EQ FIN EUROPE
STRUCTURED ARB EQ FIN EUROPE
STRUCTURED ARB EQ FIN EUROPE
EQTY STRAT EUR EVNT DRIVEN
TRAD PRIME BROKER AMERICA
TRAD PRIME BROKER EUROPE
TRAD PRIME BROKER AMERICA
TRAD PRIME BROKER EUROPE
TRAD PRIME BROKER EUROPE
TRAD PRIME BROKER AMERICA
DIRECT PRINCIPAL-ASIA
DIRECT PRINCIPAL-ASIA
STRUCTURED ARB EQ FIN EUROPE
TAL CORPORATE

UNASSIGNED

DIRECT PRINCIPAL-AMERICAS
ENERGY CORPORATE

ENERGY CORPORATE
PROGRAM TRADING AMERICAS
OTHER CONVERTS AMERICAS
BASIC MATERIALS

STAT ARB SYNTHETICS AMERICAS
OTHER STR VOL AMERICAS
OTHER CONVERTS AMERICAS
HY DISTRESSED US

HY DISTRESSED US

OTHER FLOWVOL AMERICA
HG HYBRID CAPITALUS

OTHER FLOWVOL AMERICA
CASH DIRECT TO MODEL
DISTRESSED & LEV EQ

SINGLE STOCK - FLOW

SINGLE STOCK - FLOW
AVERAGE PRICE ACCOUNT
AVERAGE PRICE ACCOUNT
SINGLE STOCK - FLOW

GLB TRAD STR RISK MANAGED
SYN PRIME BROKER AMER

JV TRADING

JV TRADING

SINGLE STOCK - STR

SINGLE STOCK - STR
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CORRELATION - STR
DISTRESSED & LEV EQ
DISTRESSED & LEV EQ
DISTRESSED & LEV EQ
DISTRESSED & LEV EQ

OTHER CONVERTS AMERICAS
DELTA ONE - NQUANTS
PROGRAM TRADING AMERICAS
INSTITUTIONAL STCK LN-AMER
RISK ARB AMERICAS

RISKARB AMERICAS
EXCHANGE TRADED FUNDS
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LIQUID MARKETS AMERICAS
LIQUID MARKETS AMERICAS
LIQUID MARKETS AMERICAS
LIQUID MARKETS AMERICAS
LIQUID MARKETS AMERICAS
LIQUID MARKETS AMERICAS
LIQUID MARKETS AMERICAS
LIQUID MARKETS AMERICAS
EQUITY STRATEGIES
EQUITY STRATEGIES
CONVERTIBLES PRODUCT
LIQUID MARKETS AMERICAS
LIQUID MARKETS AMERICAS
LIQUID MARKETS AMERICAS
LIQUID MARKETS AMERICAS
CONVERTIBLES PRODUCT
LIQUID MARKETS AMERICAS
LIQUID MARKETS AMERICAS
LIQUID MARKETS AMERICAS
LIQUID MARKETS AMERICAS
VOLATILITY AMERICAS
EQUITY SYNTHETICS
EQUITY SYNTHETICS
EQUITY SYNTHETICS
EQUITY SYNTHETICS
EQUITY SYNTHETICS
EQUITY SYNTHETICS
EQUITY SYNTHETICS
EQUITY SYNTHETICS
VOLATILITY EUROPE
EQUITY SYNTHETICS
EQUITY SYNTHETICS
EQUITY SYNTHETICS
EQUITY SYNTHETICS
EQUITY SYNTHETICS
VOLATILITY EUROPE
VOLATILITY EUROPE
VOLATILITY EUROPE
VOLATILITY EUROPE
VOLATILITY EUROPE
VOLATILITY EUROPE
VOLATILITY EUROPE
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VOLATILITY EUROPE

LIQUID MARKETS AMERICAS
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VOLATILITY AMERICAS
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VOLATILITY AMERICAS
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VOLATILITY AMERICAS
VOLATILITY AMERICAS
LIQUID MARKETS AMERICAS
LIQUID MARKETS AMERICAS
LIQUID MARKETS AMERICAS
VOLATILITY EUROPE
VOLATILITY EUROPE
EQUITY SYNTHETICS
EQUITY SYNTHETICS

LIQUID MARKETS AMERICAS
EQUITY STRATEGIES

PIM PRE-ALLOCATED

PIM PRE-ALLOCATED

FLOW VOLATILITY AMERICAS
FLOW VOLATILITY AMERICAS
FLOW VOLATILITY AMERICAS
EVENT DRIVEN-AMERICAS
AMERICAS CASH
SYSTEMATIC TRADING AMER
SYSTEMATIC TRADING AMER
SYSTEMATIC TRADING AMER
EQUITIES STRATEGIES-AMER
EQUITIES STRATEGIES-AMER
CONVERTIBLES AMERICAS
AMERICAS CASH

FLOW VOLATILITY AMERICAS
FLOW VOLATILITY AMERICAS
FLOW VOLATILITY AMERICAS
CONVERTIBLES AMERICAS
FLOW VOLATILITY AMERICAS
FLOW VOLATILITY AMERICAS
PORTFOLIO AMERICAS
PORTFOLIO AMERICAS
STRUCTURED VOL AMERICAS
PB SYNTHETICS AMERICAS
PB SYNTHETICS AMERICAS
PB SYNTHETICS AMERICAS
PB SYNTHETICS AMERICAS
PB SYNTHETICS AMERICAS
PB SYNTHETICS AMERICAS
PB SYNTHETICS AMERICAS
PB SYNTHETICS AMERICAS
STRUCTURED VOL EUROPE
STAT ARB SYNTHETICS AMER
STAT ARB SYNTHETICS AMER
STAT ARB SYNTHETICS AMER
STAT ARB SYNTHETICS AMER
STAT ARB SYNTHETICS AMER
RISKVOLATILITY EUROPE
STRUCTURED VOL EUROPE
STRUCTURED VOL EUROPE
STRUCTURED VOL EUROPE
STRUCTURED VOL EUROPE
RISKVOLATILITY EUROPE
STRUCTURED VOL EUROPE
STRUCTURED VOL EUROPE
STRUCTURED VOL EUROPE
STRUCTURED VOL EUROPE
STRUCTURED VOL EUROPE
FLOW VOLATILITY AMERICAS
FLOW VOLATILITY AMERICAS
STRUCTURED VOL AMERICAS
STRUCTURED VOL AMERICAS
STRUCTURED VOL AMERICAS
STRUCTURED VOL AMERICAS
STRUCTURED VOL AMERICAS
STRUCTURED VOL AMERICAS
STRUCTURED VOL AMERICAS
FLOW VOLATILITY AMERICAS
FLOW VOLATILITY AMERICAS
FLOW VOLATILITY AMERICAS
STRUCTURED VOL EUROPE
STRUCTURED VOL EUROPE
PB SYNTHETICS AMERICAS
PB SYNTHETICS AMERICAS
FLOW VOLATILITY AMERICAS
EQUITIES STRATEGIES-AMER
DOMESTIC

DOMESTIC

NEUBERGER BERMAN PRIV ASST N PAM AMERICAS

PIM PRE-ALLOCATED
PIM PRE-ALLOCATED
PIM PRE-ALLOCATED
PIM PRE-ALLOCATED
PIM PRE-ALLOCATED
PIM PRE-ALLOCATED
PIM PRE-ALLOCATED
PIM PRE-ALLOCATED
PIM PRE-ALLOCATED
PIM PRE-ALLOCATED
HIGH YIELD
HIGH YIELD
HIGH YIELD
HIGH YIELD
HIGH YIELD
HIGH YIELD
HIGH YIELD
HIGH YIELD
HIGH YIELD
HIGH YIELD
HIGH YIELD
HIGH YIELD
HIGH YIELD
HIGH YIELD
HIGH YIELD
HIGH YIELD
HIGH YIELD
HIGH GRADE CREDIT
HIGH GRADE CREDIT
HIGH GRADE CREDIT
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HIGH GRADE CREDIT
HIGH GRADE CREDIT
HIGH GRADE CREDIT
HIGH GRADE CREDIT
HIGH GRADE CREDIT
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DOMESTIC

DOMESTIC

DOMESTIC

DOMESTIC

DOMESTIC

LATIN AMERICA
DOMESTIC

DOMESTIC

DOMESTIC

DOMESTIC

HIGH YIELD - AME

HIGH YIELD - AME

HIGH YIELD - AME

HIGH YIELD - AME

HIGH YIELD - AME

HIGH YIELD - AME

HIGH YIELD - AME

HIGH YIELD - AME

HIGH YIELD - AME

HIGH YIELD - AME

HIGH YIELD - AME

HIGH YIELD - AME

HIGH YIELD - AME

HIGH YIELD - AME

HIGH YIELD - AME

HIGH YIELD - AME

HIGH YIELD - AME

HIGH GRADE CREDIT US
HIGH GRADE CREDIT US
HIGH GRADE CREDIT US
HIGH GRADE CREDIT US
HIGH GRADE CREDIT US
HIGH GRADE CREDIT US
HIGH GRADE CREDIT US
HIGH GRADE CREDIT US
HIGH GRADE CREDIT US

EXCHANGE TRADED FUNDS
EXCHANGE TRADED FUNDS
EXCHANGE TRADED FUNDS
EVENT DRIVEN FACILITATION
BASIC MATERIALS

AMM

AMM

AMM

EQUITY STRATEGY LONG SHORT
REAL IVOL

DISTRESSED & LEV EQ
AVERAGE PRICE ACCOUNT
SINGLE STOCK - FLOW
SINGLE STOCK - FLOW
SINGLE STOCK - FLOW
PRINCIPAL

INDEX ARB

CORRELATION - FLOW
AVERAGE PRICE ACCOUNT
AVERAGE PRICE ACCOUNT
OTHER STR VOL AMERICAS
SYN PRIME BROKER AMER
SYN PRIME BROKER AMER
SYN PRIME BROKER AMER
SYN PRIME BROKER AMER
SYN PRIME BROKER AMER
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SYN PRIME BROKER AMER
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SINGLE STOCK EXOTICS
STAT ARB SYNTHETICS AMERICAS
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SINGLE STOCK EXOTICS
SINGLE STOCK EXOTICS
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INDEX EXOTICS
MACRO/SPEC SITUATIONS
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SINGLE STOCK EXOTICS
SINGLE STOCK EXOTICS
SINGLE STOCK EXOTICS
INDEX EXOTICS

INDEX - FLOW
CORRELATION - FLOW
SINGLE STOCK - STR
SINGLE STOCK - STR
CORRELATION - STR
CORRELATION - STR
CORRELATION - STR
CORRELATION - STR
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SINGLE STOCK - FLOW
SINGLE STOCK - FLOW
SINGLE STOCK - FLOW
SINGLE STOCK EXOTICS
INDEX EXOTICS

SYN PRIME BROKER AMER
SYN PRIME BROKER AMER
CORRELATION - FLOW
OPPORTUNITY FUND

PIM SAN FRANCISCO

PIM BOSTON

PAM MM

PIM ATLANTA

PIM BOSTON

PIM CHICAGO- LASALLE
PIM DALLAS

PIM LOS ANGELES

PIM MIAMI

NEW YORK

PIM PALM BEACH

PIM PHILADELPHIA

PIM SAN FRANCISCO

HY DISTRESSED US

HY DISTRESSED US

HY DISTRESSED US

HY DISTRESSED US

HY DISTRESSED US

HY DISTRESSED US

HY DISTRESSED US
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CDO
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CDO

CDO
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CONVERTIBLES PRODUCT
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CDO
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CDO AMERICAS

CDO AMERICAS
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HG FLOWTRADING US
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HY CREDIT STRATEGY US

HY CREDIT STRATEGY US

HY CREDIT STRATEGY US

HG CREDIT STRATEGY US
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HG CREDIT STRATEGY US
PRIN FINANCE RESIDENTIAL
GLB TRAD STR RISK MANAGED
SHORT TERM

SHORT TERM

SHORT TERM

SHORT TERM

SHORT TERM

SHORT TERM

SHORT TERM

SHORT TERM

SHORT TERM

SHORT TERM

SHORT TERM

OTHER CONVERTS AMERICAS
GLB TRAD STR RISK MANAGED
CDO PROP Us

CDO PE AMERICAS

HY BONDS SYND US

HY FLOW US
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071000459
077008852
0710008F3
0710008F3
0710005L3
077001253
077001253
077001253
077005890
077005890
071000848
0710008G1
0710008G1
071000475
072002850
072002850
072006448
076006352
076006485
077002947
071000905
071000QM8
071000QM8
071000QM8
0760061M7
0760061M7
0760061N5
0760061P0
0760061P0
0760061P0
0760061L9
0760061L9
0760061L9
071000Q71
071000Q71
0760061H8
0760061H8
074003070
074003070
071000SR5
071005D58
071005D66
072004v68
072004v92
072004W00
071002FM6
071002FM6
072004CK8
078009560
078009560
072006687
072006687
072006687
072006687
072006687
072006687
073008476
072005572
072008196
071004816
072000748
072004CW2
076002864
071002562
071002588
076004969
076004969
076004233
073006751
073006751
071002YX1
073001786
073001786
071005JG8
071002950
072007966
076000314
076000314
076000314
076000314
076000322
076000322
0720036H4
072004727
072008865
0710049H0
071004907
071001903
071001903
071001903
0710021F6
0710021F6
0710021F6
0710025H8
0710025H8
0710025H8
0710028G7
0710028G7
071002B57
071002B57
071002B57
071002BR9
071002BR9
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CYCLICAL SECTOR
DIVIDEND STRATEGY
EXOTICS INDEX FWD
EXOTICS INDEX FWD
EXOTSINLEST2
EXOTICS

EXOTICS

EXOTICS

EXOTIC 2 LBF
EXOTIC 2 LBF
EXOTICS SECTOR
EXOTICS INDEX VOL
EXOTICS INDEX VOL
PHARMA/CHEMICAL
VOL DK IND HDGE
VOL DK IND HDGE
RELATIVE VALUE
DELTA 1 INDEX BOOK
TECHNOLOGY SECTOR
LBF WLD EURO INDX
WLD SECTOR BSKTS
L-EXHLBF

L-EXHLBF

L-EXHLBF

L-EX2LBF

L-EX2LBF

L-EX3LBF

L-EX4LBF

L-EX4LBF

L-EX4LBF

L-EX1LBF

L-EX1LBF

L-EX1LBF

L-EMELBF

L-EMELBF

L-EXZLBF

L-EXZLBF

HFR LBF

HFR LBF

L-ID1LBF

DAV1

DAV2

SPECIAL SITUATIONS
MARKET HEDGE
INSURANCE
L-EEWLBIE
L-EEWLBIE

VOL WASH

EXOTICS LONG TERM
EXOTICS LONG TERM
PB UK CFD TRADING
PB UK CFD TRADING
PB UK CFD TRADING
PB UK CFD TRADING
PB UK CFD TRADING
PB UK CFD TRADING

SETTS CCP NETTING WASHBOOK

AUTO EXECUTION WOR
AGENCY AMERICA CLI
PROPRIETORY RISK 3
IC6 INDEX CHNGS 6
PROPRIETORY RISK A
PROPRIETORY RISK
CBCYCLICAL TDG

CB FINANCIALS TDG
CVT BACK ITALY

CVT BACK ITALY
CONVERTIBLES HK
CAP STR ARB

CAP STR ARB

ED RV4

STAT ARB ERROR
STAT ARB ERROR
PHARMS/CHEM POD 2
LBIE FINNISH TRADE

CLIENT EQ SWAP CASH HEDGES

EQ SWP IN ISSUE LBIE-
EQ SWP IN ISSUE LBIE-
EQ SWP IN ISSUE LBIE-
EQ SWP IN ISSUE LBIE-

EQ SWP OUT OF ISSUE LBIE-
EQ SWP OUT OF ISSUE LBIE-

REL VAL ER STRAT
ETF FINANCING

JV ARBITRAGE ITL
EUCLID SWISS DIST
EUCLID SWISS DIS
DPFM LPS: KNOWLE
DPFM LPS: KNOWLE
DPFM LPS: KNOWLE
MILLENNIUM LPS
MILLENNIUM LPS
MILLENNIUM LPS
MILLENNIUM LPS
MILLENNIUM LPS
MILLENNIUM LPS
PIONEER L/S LPS
PIONEER L/S LPS
ANAXIS LPS
ANAXIS LPS
ANAXIS LPS
BGIMID HORIZON LP
BGIMID HORIZON LP

usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD

[eN-N-N-N=N-N-j-jojcjc - N- NNy N-N-N-)-y-N-N-N-N-N-N-)-N-N-N-N-N-N-)-N-N-N-N-N-N-J--N-N-N-NoN-N-N-N-)-N N -N-N-N-N -l N-N- NNy -y -N-N-N-N-N-) -y -N-N-N-N-j -l -N-N-N-N-N-J-J-N-J-J-N-N-N-N-N-N-N-N-N-]

[eN-N-N-N=N-N-j-jojcjc - N- NNy N-N-N-)-y-N-N-N-N-N-N-)-N-N-N-N-N-N-)-N-N-N-N-N-N-J--N-N-N-NoN-N-N-N-)-N N -N-N-N-N -l N-N- NNy -y -N-N-N-N-N-) -y -N-N-N-N-j -l -N-N-N-N-N-J-J-N-J-J-N-N-N-N-N-N-N-N-N-]

1,022,083 0 0 0
12,361,802 0 0 0
204 0 0 0

11,853 0 0 0
2,528,221 0 0 0
859 0 0 0

1,100 0 0 0
2,634 0 0 0
611,515 0 0 0
2,744,951 0 0 0
1,041,736 0 0 0
3,202,127 0 0 0
125,441 0 0 0
112,429 0 0 0
406,019,527 0 0 0
3,792,526 0 0 0
1,845,610 0 0 0
579 0 0 0

12 0 0 0

287 0 0 0

27,524 0 0 0
2,169 0 0 0
2,656,899 0 0 0
4,183 0 0 0

967 0 0 0
124,542 0 0 0

3 0 0 0

32 0 0 0
1,587,592 0 0 0
141,229 0 0 0
37,399 0 0 0
10,369,815 0 0 0
81,791 0 0 0
46,654 0 0 0
270,846 0 0 0
2,825 0 0 0
2,483,442 0 0 0
84,592 0 0 0
1,591,252 0 0 0
252,774 0 0 0
667,167 0 0 0
603,441 0 0 0
8,890,030 0 0 0
2,677,018 0 0 0
9,916,939 0 0 0
3,421,724 0 0 0
116,841 0 0 0
4,052 0 0 0
3,664,590 0 0 0
117 0 0 0
10,319,715 0 0 0
1,639,079,567 0 0 0
571,655,320 0 0 0
597,912,447 0 0 0
175,692 0 0 0
9,462,823 0 0 0
210,288 0 0 0
42,503 0 0 0
141,072 0 0 0
117,516 0 0 0
339,363 0 0 0
422,016 0 0 0
439,616 0 0 0
1,205 0 0 0
1,042,132 0 0 0
8,115,910 0 0 0
6,888,725 0 0 0
94,973,228 0 0 0
54,436,942 0 0 0
198,241,919 0 0 0
19,954 0 0 0
72,086 0 0 0
10,462 0 0 0
322,020 0 0 0
325,438,272 0 0 0
4,798,677 0 0 0
5,348,073 0 0 0
761,190,686 0 0 0
63,479,195 0 0 0
2,029,515 0 0 0
9,739,412 0 0 0
1,630,181 0 0 0
6,034,412 0 0 0
2,475,500 0 0 0
69,534,191 0 0 0
620,879 0 0 0
1,050,345 0 0 0
63,547 0 0 0
380,483 0 0 0
256,550 0 0 0
673,251 0 0 0
385,363 0 0 0
43,189 0 0 0
5,016,769 0 0 0
4,449,494 0 0 0
1,040,873 0 0 0
1,929,338 0 0 0
223,327 0 0 0
2,320,246 0 0 0
1,296,946 0 0 0
616,110 0 0 0
20,218,676 0 0 0
9,251,597 0 0 0
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071002BR9
071002CF4
071002CF4
071002CN7
071002CN7
071002CN7
071002D55
071002D55
071002D63
071002D71
071002JR1
071002JR1
071002J89
071002J89
071002K81
071002K81
071002N05
071002N05
071002N05
071002N62
071002N62
071002NR6
071002NR6
071002PB9
071002PB9
071002PB9
071002R68
071002R68
071002758
071002776
071002776
071002776
071002722
071002722
071002722
071002YFO
071002YFO
071002ZN2
071002ZN2
071002ZN2
0710047F6
0710047G4
0710047G4
0710047G4
0710047H2
0710047M1
071004776
071004974
0710059v6
0710059wW4
0710059wW4
0710059wW4
071005BF8
071005C34
071005C34
071005C34
071005CB6
071005DN9
071005DN9
071005DY5
071005FJ6
071005FJ6
071005FL1
071005FL1
071005FL1
071005HJ4
071005HJ4
071005HJ4
071005L18
071005L18
071005M17
071005M17
071005MK5
071005MK5
071005MK5
071005MQ2
071005MQ2
071005MQ2
071005MT6
071005MT6
071005NF5
071005NF5
071005Q21
071005Q21
071005SB9
071005SB9
071005SB9
072003262
072003262
0720034W3
0720034W3
0720034Y9
0720039M0
0720039N8
0720039N8
0720040H8
072004044
0720040K1
0720042K9
0720042K9
0720042K9
0720042X1
0720042X1
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BGIMID HORIZON LP
RABLPS

RABLPS

IVC SOLAIA LPS

IVC SOLAIA LPS

IVC SOLAIA LPS

DKR IBEX LPS

DKR IBEX LPS

ASSET MGMT INT LPS
ASSET MANAGERS INT
INTL BENCHMARK LPS
INTL BENCHMARK LPS
LMA SPC MAP 15

LMA SPC MAP 15
QUANTMETRICS-HITE
QUANTMETRICS-HITE
LBAM MYRILLION LPS
LBAM MYRILLION LPS
LBAM MYRILLION LPS
BLACKROCK INV MAN
BLACKROCK INV MAN
QUANTMETRICS-HITE
QUANTMETRICS-HITE
LYXOR/GARTMORE LPS
LYXOR/GARTMORE LPS
LYXOR/GARTMORE LPS
BLACKROCK LPS
BLACKROCK LPS
THYKE HVDMA

SSL ARB LPS

SSL ARB LPS

SSL ARB LPS

PHZ LPS

PHZ LPS

PHZ LPS

COOLUM MKT NEUTRAL
COOLUM MKT NEUTRAL
SABRE WRMULTISTRAT
SABRE WRMULTISTRAT
SABRE WRMULTISTRAT
LIONHART AURORA
GSA GLOBAL LPS

GSA GLOBAL LPS

GSA GLOBAL LPS

GSA GLOBA LPS
LIONHART GLOBAL
GSA GLOBAL IPS
BLUEMATRIX MF LPS
LIONHART TITAN LPS
ZEBRA WR MULTI
ZEBRA WR MULTI
ZEBRA WR MULTI
BANCO INVEST LPS
SABRE ENHANCED LPS
SABRE ENHANCED LPS
SABRE ENHANCED LPS
BANCO INVEST LPS
BREVAN HOWARD LPS
BREVAN HOWARD LPS
SAC CAPITAL LPS
BLACKROCK EU TMT
BLACKROCK EU TMT
TYKHE EUROPEAN LPS
TYKHE EUROPEAN LPS
TYKHE EUROPEAN LPS
IVC LPS

IVC LPS

IVC LPS

ANIMA SGR SPA LPS
ANIMA SGR SPA LPS
ERGOS OFFSHORE
ERGOS OFFSHORE

32 CAPITALLPS

32 CAPITALLPS

32 CAPITALLPS
TYKHE FUND LPS
TYKHE FUND LPS
TYKHE FUND LPS
MILLENIUM PARTNERS
MILLENIUM PARTNERS
LAZARD FRERES& CO.
LAZARD FRERES& CO.
QUANTMETRICS LPS
QUANTMETRICS LPS
FDO PARTNERS LPS
FDO PARTNERS LPS
FDO PARTNERS LPS
THYKE LPS TDG1
THYKE LPS TDG1
TYKHE FUND EU LPS
TYKHE FUND EU LPS
TYKE FUND GB LPS
GSA SPAIN LPS
TUDOR LPS

TUDOR LPS

GSA DE6 TRD

GSA DE7 TRD

GSA DES TRD
QUANTLAB LPS
QUANTLAB LPS
QUANTLAB LPS
TEWKS GBP LPS
TEWKS GBP LPS

usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD

[eN-N-N-N=N-N-j-jojcjc - N- NNy N-N-N-)-y-N-N-N-N-N-N-)-N-N-N-N-N-N-)-N-N-N-N-N-N-J--N-N-N-NoN-N-N-N-)-N N -N-N-N-N -l N-N- NNy -y -N-N-N-N-N-) -y -N-N-N-N-j -l -N-N-N-N-N-J-J-N-J-J-N-N-N-N-N-N-N-N-N-]

[eN-N-N-N=N-N-j-jojcjc - N- NNy N-N-N-)-y-N-N-N-N-N-N-)-N-N-N-N-N-N-)-N-N-N-N-N-N-J--N-N-N-NoN-N-N-N-)-N N -N-N-N-N -l N-N- NNy -y -N-N-N-N-N-) -y -N-N-N-N-j -l -N-N-N-N-N-J-J-N-J-J-N-N-N-N-N-N-N-N-N-]

5,104,002 0 0 0
1,056,634 0 0 0
286,849 0 0 0
474,179 0 0 0
310,452 0 0 0
213,099 0 0 0
8,848,140 0 0 0
2,634,438 0 0 0
6,616,486 0 0 0
2,624,663 0 0 0
3,543,095 0 0 0
1,053,775 0 0 0
276,154 0 0 0
464,292 0 0 0
293,971 0 0 0
494,246 0 0 0
762,853 0 0 0
216,881 0 0 0
55,338 0 0 0
976,095 0 0 0
91,031 0 0 0
80,175 0 0 0
134,793 0 0 0
23,404 0 0 0
23,222 0 0 0
9,729 0 0 0
1,502,413 0 0 0
59,795 0 0 0
11,658,014 0 0 0
563,263 0 0 0
314,797 0 0 0
149,590 0 0 0
552,280 0 0 0
66,503 0 0 0
52,997 0 0 0
515,626 0 0 0
254,587 0 0 0
786,659 0 0 0
439,739 0 0 0
208,871 0 0 0
845,009 0 0 0
21,990,085 0 0 0
20,615,625 0 0 0
3,399,654 0 0 0
879,877 0 0 0
845,009 0 0 0
1,263,939 0 0 0
10,024,449 0 0 0
187,800 0 0 0
96,459 0 0 0
43,615 0 0 0
6,287 0 0 0
663,354 0 0 0
46,988 0 0 0
29,377 0 0 0
12,675 0 0 0
4,019,537 0 0 0
284,998 0 0 0
852,643 0 0 0
2,901,041 0 0 0
91,830 0 0 0
34,496 0 0 0
24,810,875 0 0 0
9,894,978 0 0 0
2,059,751 0 0 0
10,965 0 0 0
382,243 0 0 0
60,171 0 0 0
13,761,317 0 0 0
11,882,742 0 0 0
71,265 0 0 0
119,818 0 0 0
8,341,596 0 0 0
4,061,702 0 0 0
1,889,437 0 0 0
2,308,855 0 0 0
1,455,208 0 0 0
572,292 0 0 0
133,672 0 0 0
14,919 0 0 0
89,373 0 0 0
10,948 0 0 0
169,256 0 0 0
284,565 0 0 0
77,598 0 0 0
16,543 0 0 0
1,345 0 0 0
1,504,862 0 0 0
1,408,105 0 0 0
226,204 0 0 0
5,496 0 0 0
749,070 0 0 0
850,777 0 0 0
11,546 0 0 0
6,196 0 0 0
79,173 0 0 0
137 0 0 0
2,090,639 0 0 0
1,773,582 0 0 0
157,742 0 0 0
32,755 0 0 0
12,706,510 0 0 0
6,637,664 0 0 0
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0720042X1
0720043B8
0720043D4
072004B03
072004B03
072004C10
072004C10
072004C10
072004D01
072004D01
072004D01
072004DB7
072004FS8
072004FS8
072004FS8
072004K94
072004K94
072004Q72
072004Q72
072004Q72
072004Q72
072004Q80
072004Q80
072004Q80
072004Q98
072004RB2
072004RX4
072004521
072004521
072004521
072004SD7
072004SD7
072004SD7
072004SF2
072004SF2
072004SF2
072004TH7
0720047J3
0720047J3
072004TW4
072004TW4
072004TW4
072004X41
072004X41
072004X41
072008956
073000671
073000689
073000689
073000689
073001117
073001737
073001737
073002214
076007764
076007764
077005080
077005080
077005080
0720099F2
0720043W2
078009339
071002C15
071002FRS
071002FT1
071002FX2
071002GB9
072004101
072004R48
072004R48
072004R63
072004XY5
072008592
072008592
074007899
077000941
077000941
079000063
0710020K6
072004F66
072004F74
078005642
0720040M7
0720040M7
0720040M7
076008291
078009586
072006539
072006539
072004L10
072004L10
072004vD3
076007335
076007335
073001752
071002216
077009413
077000933
0710023wW7
072009749
0720034H6
077000909
071002299

FOIA CONFIDENTIAL TREATMENT REQUESTED BY
LEHMAN BROTHERS HOLDINGS INC.

TEWKS GBP LPS
TEWKS EUR LPS
TEWKS CHF LPS
COOLUM MASTER FUND
COOLUM MASTER FUND
SABRE STYLE

SABRE STYLE

SABRE STYLE

THYKE LONG ONLY GB
THYKE LONG ONLY GB
THYKE LONG ONLY GB
THYKE LONG ONLY EU
RIVOLI EQUITY FUND
RIVOLI EQUITY FUND
RIVOLI EQUITY FUND
PIONEER MAC70
PIONEER MAC70

GSA -(GBP FLOW)
GSA -(GBP FLOW)
GSA -(GBP FLOW)
GSA -(GBP FLOW)
GSA-(EUR FLOW)
GSA-(EUR FLOW)
GSA-(EUR FLOW)
GSA-(CHF & SEK)
GSA-(NOK & DKK)
THYKE ESP LPS

UK ABSOLUTE ALPHA
UK ABSOLUTE ALPHA
UK ABSOLUTE ALPHA
SABRE/MSS EQUITY
SABRE/MSS EQUITY
SABRE/MSS EQUITY
LYXOR/SABRE STYLE
LYXOR/SABRE STYLE
LYXOR/SABRE STYLE
SAC GBP VWAP

SAC GBP LMX

SAC GBP LMX

PHZ LPS TRADING
PHZ LPS TRADING
PHZ LPS TRADING
SACMULTQUANT LPS
SACMULTQUANT LPS
SACMULTQUANT LPS
THYKE LPS GER
THYKE LPS SP

THYKE LPS SW
THYKE LPS SW
THYKE LPS SW
PIONEER 1

PIONEER L/S MAIN
PIONEER L/S MAIN
BUHL ASSET MGMT
LPS IKOS

LPS IKOS

MIL GBP TRD

MIL GBP TRD

MIL GBP TRD
EUROCLEAR CONV TRD
DMA EI ALLOC
CONSUMER POD
QUANT HP 4

QUANT QT 3

QUANT QT 5

QUANT QT 8

QUANT QP 1

ANALYST MOMENTUM |
TACTICAL TRDG S6
TACTICAL TRDG S6
ACTIVE RISK

SHORT TERM MOMENTU
EVENT MOMENTUM-PQS
EVENT MOMENTUM-PQS
EVENT DIVIDEND
EVENT MOMENTUM Ii
EVENT MOMENTUM II
INTRADAY CLOSE REV
oDD

LT

ST

RISK SWAP US TRADE
AMM DOT LBIE

AMM DOT LBIE

AMM DOT LBIE

SWP BKT STK JV0O01
CYCLICAL SECTOR
DIVD STR

DIVD STR

EXOTICS INDEX FWDS
EXOTICS INDEX FWDS
EXOTSINGLEST2
GBP/ITL EXO STOCK
GBP/ITL EXO STOCK
EXOTIC 2

EXOTICS SECTOR
PHARMA/CHEMICAL
FINANCE/INSURANCE
EQUITIES BOOK 4
RELATIVE VALUE
DELTA 1 INDEX ARB
TECHNOLOGY SECTOR
WLD SECTOR BSKTS

usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD

[eN-N-N-N=N-N-j-jojcjc - N- NNy N-N-N-)-y-N-N-N-N-N-N-)-N-N-N-N-N-N-)-N-N-N-N-N-N-J--N-N-N-NoN-N-N-N-)-N N -N-N-N-N -l N-N- NNy -y -N-N-N-N-N-) -y -N-N-N-N-j -l -N-N-N-N-N-J-J-N-J-J-N-N-N-N-N-N-N-N-N-]

[eN-N-N-N=N-N-j-jojcjc - N- NNy N-N-N-)-y-N-N-N-N-N-N-)-N-N-N-N-N-N-)-N-N-N-N-N-N-J--N-N-N-NoN-N-N-N-)-N N -N-N-N-N -l N-N- NNy -y -N-N-N-N-N-) -y -N-N-N-N-j -l -N-N-N-N-N-J-J-N-J-J-N-N-N-N-N-N-N-N-N-]

2,057,662 0 0 0
32,264 0 0 0
2,950 0 0 0
53,425 0 0 0
87,852 0 0 0
3,676,921 0 0 0
2,056,796 0 0 0
975,519 0 0 0
3,687,332 0 0 0
6,611,492 0 0 0
18,968 0 0 0
7,386,175 0 0 0
48,620 0 0 0
32,949 0 0 0
26,442 0 0 0
426,597 0 0 0
83,487 0 0 0
544,866 0 0 0
10,011,174 0 0 0
8,665,118 0 0 0
4,667,007 0 0 0
6,046,178 0 0 0
3,388,578 0 0 0
1,615,326 0 0 0
2,498,440 0 0 0
1,344,073 0 0 0
2,733,134 0 0 0
9,637,024 0 0 0
64,409,534 0 0 0
30,134,980 0 0 0
245,615 0 0 0
137,243 0 0 0
65,257 0 0 0
6,346,743 0 0 0
3,546,843 0 0 0
1,685,738 0 0 0
429,296 0 0 0
5,860,363 0 0 0
1,260,918 0 0 0
3,450,496 0 0 0
1,068,626 0 0 0
392,725 0 0 0
8,024,250 0 0 0
5,363,894 0 0 0
4,508 0 0 0
6,326,497 0 0 0
7,125 0 0 0
7,479,507 0 0 0
6,413,677 0 0 0
1,237,914 0 0 0
2,997,945 0 0 0
7,046,825 0 0 0
2,646,379 0 0 0
727 0 0 0
13,385,375 0 0 0
333,859 0 0 0
19,831,376 0 0 0
12,534,787 0 0 0
3,318,432 0 0 0
661,306 0 0 0
550,842 0 0 0
4,716,050 0 0 0
69,946 0 0 0
136,010 0 0 0
17,045 0 0 0
27,118 0 0 0
9,997,120 0 0 0
18,985 0 0 0
1,446,633 0 0 0
247,567 0 0 0
1,442,857 0 0 0
237,891 0 0 0
236,033 0 0 0
65,236 0 0 0
870,799 0 0 0
112,409 0 0 0
50,941 0 0 0
68,010 0 0 0
1,167,745 0 0 0
937,936 0 0 0
1,181,177 0 0 0
105,829 0 0 0
78,561,580 0 0 0
165,775 0 0 0
934,564 0 0 0
12,531,460 0 0 0
592,809 0 0 0
5,067,536 0 0 0
703,634 0 0 0
57,613 0 0 0
13,565 0 0 0
2,907,593 0 0 0
1,506 0 0 0
720,146 0 0 0
30,222 0 0 0
21,754 0 0 0
1,481 0 0 0
3,485,967 0 0 0
1,626,863 0 0 0
518,959 0 0 0
623,581 0 0 0
117,306 0 0 0
4,620,289 0 0 0
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071002299
076007343
071002CHO
071002CHO
071002NPO
0710028L6
0710028L6
071002D14
071002v55
0710028D4
0710028D4
071005FZ0
071002422
071002422
071002422
071002422
071002422
071002422
072004SL9
072004SL9
072004SL9
078005774
0710028P7
0710028M4
0710028N2
0710025R6
071002554
071002554
071002528
0710026B0
0710026G9
0710026G9
0720034R4
072004LR3
072004LW2
077007433
072009905
073001927
077007458
072004B29
072004B37
072004FB5
072004FB5
072004FB5
071002X95
071002YB9
076008663
076008663
0710079L4
0710000G9
0710000G9
071005326
071005326
071000400
072000BG6
072000BG6
072000BG6
072000BG6
071000392
072000BG6
072000BG6
077009306
072000BG6
072000BG6
072000BG6
072000BG6
072000BG6
072000BG6
072000BG6
072000BG6
077009306
072000BG6
072000BG6
072000BG6
072000BG6
072000BG6
07300BCPO
07200CRDO
073004829
074005026
078004058
07200CPP5
077000073
076006227
0710005D1
077008852
077001253
077005890
0710008G1
072006448
072005671
071000905
077001154
071000Q97
071000P31
078005360
071004899
076005537
076005412
072007388
072004GH1
076004134
0710021B5

WLD SECTOR BSKTS
GBP/ITL XSP STOCK
L-SWXLBIE
L-SWXLBIE

JIMY FUND/CAT
L-EX1LBIE

L-EX1LBIE

L-EXHLBIE

L-EMELBIE

L-EXZLBIE

L-EXZLBIE

ENERGY POD 3

PB EUR CFD TRADING
PB EUR CFD TRADING
PB EUR CFD TRADING
PB EUR CFD TRADING
PB EUR CFD TRADING
PB EUR CFD TRADING
STAT ARB CFD

STAT ARB CFD

STAT ARB CFD

PRIME BROKER COMMS
L-EX4LBIE

L-EX2LBIE

L-EX3LBIE
L-TEK_FRONT
L-TEL_FRONT
L-TEL_FRONT
L-FRM_FRONT
L-RET_FRONT
L-ERG_FRONT
L-ERG_FRONT

RR TMT

RETINA TRADING 2
RETINA TRADING 6
TRADING RETINA
TECH INDICATORS
ANALYST STAT

ICE

QAS STOCK POS A
QBS STOCK POS B
QDS STOCK POS D
QDS STOCK POS D
QDS STOCK POS D
VOL DELTA EUCLID
VOL COR EUCLID
EURO RISK ARB
EURO RISK ARB
T-C32

SAM DUMMY TRDBK
SAM DUMMY TRDBK
PTG-STORM-TRADING
PTG-STORM-TRADING
THL SH LOAN

LB UK RE HLDGS EQU
LB UK RE HLDGS EQU
LB UK RE HLDGS EQU
LB UK RE HLDGS EQU
THL PURE EQUITY

LB UK RE HLDGS EQU
LB UK RE HLDGS EQU
MABLE

LB UK RE HLDGS EQU
LB UK RE HLDGS EQU
LB UK RE HLDGS EQU
LB UK RE HLDGS EQU
LB UK RE HLDGS EQU
LB UK RE HLDGS EQU
LB UK RE HLDGS EQU
LB UK RE HLDGS EQU
MABLE

LB UK RE HLDGS EQU
LB UK RE HLDGS EQU
LB UK RE HLDGS EQU
LB UK RE HLDGS EQU
LB UK RE HLDGS EQU
HY EUR MGT PRIVEQT
ITS CANADIAN ACCT
FIDELITY BKGE NFIS
FOREIGN PRODUCTS
CANADIAN PRODUCTION
ELECTRONIC TRADING
T

L-SAFLBF

OTC AND STOCK TRAD
DIVIDEND STRATEGY
EXOTICS

EXOTIC 2 LBF
EXOTICS INDEX VOL
RELATIVE VALUE
ESTOXX DISPERSION
WLD SECTOR BSKTS
CONVERT STRIPPING
L-EXALBF

H-HKU

TLX

AUTOS PROP

COLL PLEDGED SECURED HLDG

EQUITY FINANCE GROUP

AGENCY PROGRAM TRDG - DCP

INDEX CHANGES 9
CVT FRONT ASIA
CAP ARB EUCLID STK

usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
EUR
GBP
GBP
EUR
EUR
EUR
GBP
GBP
usD
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
usD
EUR
EUR
EUR
EUR
EUR
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
usD
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usD
usD
usD
usD
usD
usD
usD
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0
351,432,162
135,534,898
8,874,291
8,084,200
42,442,050
2,033,599
15,008,606
8,651,348
2,190,879
17,482,083
391,401,200
17,167,452
48,238,486
1,267,215
11,774,579
1,388,055
11,839,202
640,225
5,380,710
2,964,500
1,294,277
9,687,525
3,915,542
35,171,584
7,429,106
35,725,343

0

[cN-N-N-J-N-N-j-jojcNcN-N-N-N-N-)-N-N-N-N-N-N-N-¥-]
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108,906
24,063,739
104,153

56
3,673,300
8,325,524
4,401,195
603,824
1,033,891
403,551
412,784
683,785
4,636,250
2,417,909
6,236,597
156,224,313
95,728,985
21,615,719
129,018,787
6,849,884
251,238,295
7

22,093,616
2,750,229
26,341,067
1,881,681
23,484,983
845,921
12,971,896
612,472
100,704,368
159,158
142,578
234,907
2,998,526
753,397
234,534
1,411,537
722,477
1,104

1

802,418
8,936
5,105
2,061,614
729,013
41,373,244
4,670,266
96,206,485
15,810
54,251

0
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891
103

279,406

459

161,554
1,330,106
2,366,215

175,921
10,041,053

304,004

13,814,003

1,077,238

591,665
5,735,299

479,471
1,358,738
3,448,606

46,614,103
44,217,754

389,458
2,747,440
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82,958,148

1,052,336,895

0

207,880,616

70,330,377

34,028
250,001
1,250,061

208,333
2,179,941

925,000
275,000

11,478,710

1,267,720

277,671,982

0

2,500,000
973,785,224

o

6,244,519
76,668,353
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15,000,000
58,187,424

5,820,414

5,820,414

35,820,414

35,820,414

131,620,645

0

55,228,139

7,273,410
814,655,191

39,757,282
52,165,049

75,879,612

6,955,340
38,022,677
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170,000,000
253,600,000

64,200,000

3,690,000,000

0
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75,574,337

1,158,896
15,991,858

8,619,616
5,625,876
45,389,447

56,696,111

62,159,355

21,336,473

19,430,710
14,039,100
733,568,977

o

0

1,683,507,950

0

10,828,559
72,903,889
45,502,966
24,928,681
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Net Target Security Sub type  Asset Category | Asset Cateqory 2 Asset Cateqory 3 GAAP Asset Class 1 Name
E3

0 ADJUSTMENT EQUITY COMMON STOCK

0 ADJUSTMENT PREFERREDS EQUITY E3

0 ADJUSTMENT EQUITY ADR E2

0 ADJUSTMENT EQUITY ADR E2 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E2

0 ADJUSTMENT EQUITY COMMON STOCK E2 Total Corporate Stocks & Options
0 ADJUSTMENT FUND UNITS FUND UNITS E2 Total Corporate Stocks & Options
0 ADJUSTMENT MONEY MARKETS NR c2

0 ADJUSTMENT CASH CASH CASH

0 ADJUSTMENT EQUITY COMMON STOCK E2

0 ADJUSTMENT CORPORATE NO RATING c2

0 ADJUSTMENT EQUITY COMMON STOCK E2

0 ADJUSTMENT FUND UNITS FUND UNITS E3 Total Corporate Stocks & Options
0 ADJUSTMENT

0 ADJUSTMENT CORPORATE NR us Total Corp. Obligations & Spot

0 ADJUSTMENT EQUITY ADR E2 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY ADR E3 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY ASIA - NON G7 E3 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY CLASS DESTINATION E3 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E2 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E3 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY REAL-ESTATE INVES. TRUST E2 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY REAL-ESTATE INVES. TRUST E3 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY WARRANTS E3 Total Derivatives & Other Contr.
0 ADJUSTMENT FUND UNITS FUND UNITS E1 Total Corporate Stocks & Options
0 ADJUSTMENT FUND UNITS FUND UNITS E2 Total Corporate Stocks & Options
0 ADJUSTMENT FUND UNITS FUND UNITS E3 Total Corporate Stocks & Options
0 ADJUSTMENT PREFERREDS EQUITY E3 Total Corporate Stocks & Options
0 ADJUSTMENT WARRANTS RIGHTS / WARRANTS E3 Total Derivatives & Other Contr.
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT

0 ADJUSTMENT EQUITY COMMON STOCK E2 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E3 Total Corporate Stocks & Options
0 ADJUSTMENT CORPORATE BBB c1 Total Corp. Obligations & Spot

0 ADJUSTMENT CORPORATE NR c2 Total Corp. Obligations & Spot
0 ADJUSTMENT EQUITY E3 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY ADR E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY ADR E2 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY ADR E3 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E2 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E3 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY RIGHTS E3 Total Corporate Stocks & Options
0 ADJUSTMENT FUND UNITS FUND UNITS E2 Total Corporate Stocks & Options
0 ADJUSTMENT FUND UNITS FUND UNITS E3 Total Corporate Stocks & Options
0 ADJUSTMENT GOVERNMENTS AAA G7 Total Governments & Agencies

0 ADJUSTMENT PREFERREDS EQUITY E3 Total Corporate Stocks & Options
0 ADJUSTMENT PREFERREDS PREFERRED STOCK E3 Total Corporate Stocks & Options
0 ADJUSTMENT SOVEREIGNS - LOCALS G2 Total Governments & Agencies

0 ADJUSTMENT SOVEREIGNS - LOCALS NR G2 Total Governments & Agencies

0 ADJUSTMENT UNASSIGNED UNASSIGNED E3

0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E2 Total Corporate Stocks

0 ADJUSTMENT EQUITY COMMON STOCK E2 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E3 Total Corporate Stocks & Options
0 ADJUSTMENT PREFERREDS EQUITY E3 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E3 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E2 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E2 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E3 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY EUROPE -NON G7 E3 Total Corporate Stocks

0 ADJUSTMENT CORPORATE FIN 46 GROSS UP Total Corp. Obligations & Spot

0 ADJUSTMENT

0 ADJUSTMENT CORPORATE NR us Total Corp. Obligations & Spot

0 ADJUSTMENT DERIVATIVES OTHER DERIVATIVES Total Derivatives & Other Contr.
0 ADJUSTMENT DERIVATIVES OTHER DERIVATIVES Total Derivatives & Other Contr.
0 ADJUSTMENT DERIVATIVES OTHER DERIVATIVES Total Derivatives & Other Contr.
0 ADJUSTMENT DERIVATIVES OTHER DERIVATIVES Total Derivatives & Other Contr.
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY LISTED OPTIONS Total Derivatives & Other Contr.
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT PRIVATE EQUITY INVESTMENT Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E2 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E2 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
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0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E2 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E2 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E2 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT CONVERTIBLES NR c2 Total Corp. Obligations & Spot

0 ADJUSTMENT EQUITY COMMON STOCK E2 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E2 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E2 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E2 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E2 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E3 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK c2 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E3 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E3 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY E3 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E2 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E3 Total Corporate Stocks & Options
0 ADJUSTMENT FUND UNITS FUND UNITS E3 Total Corporate Stocks & Options
0 ADJUSTMENT UNASSIGNED UNASSIGNED E3

0 ADJUSTMENT EQUITY E3 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E3 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E3 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E2 Total Corporate Stocks & Options
0 ADJUSTMENT CONVERTIBLES A c1 Total Corp. Obligations & Spot

0 ADJUSTMENT CONVERTIBLES BBB- c1 Total Corp. Obligations & Spot

0 ADJUSTMENT CONVERTIBLES NR c2 Total Corp. Obligations & Spot

0 ADJUSTMENT CONVERTIBLES A c1 Total Corp. Obligations & Spot

0 ADJUSTMENT CONVERTIBLES A c1 Total Corp. Obligations & Spot

0 ADJUSTMENT CONVERTIBLES BBB- c1 Total Corp. Obligations & Spot

0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E2 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT CONVERTIBLES NR c2 Total Corp. Obligations & Spot

0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E2 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E3 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E3 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT FUND UNITS FUND UNITS E3 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E2 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E3 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E2 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E3 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E2 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E3 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E3 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E2 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E3 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E2 Total Corporate Stocks & Options
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0 ADJUSTMENT EQUITY COMMON STOCK E3 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E3 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E2 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E3 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E2 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E3 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E3 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E2 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E2 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E2 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E2 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E3 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E2 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E2 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E2 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E3 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E2 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E2 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E3 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E2 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E3 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E2 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E2 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E3 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E2 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E3 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E2 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E3 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E3 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E2 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E3 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E3 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E2 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E2 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E2 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E3 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E2 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E3 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E3 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E2 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E2 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E3 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E2 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E3 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E2 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E2 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E2 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E2 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E3 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E3 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E2 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E2 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E2 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E3 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E2 Total Corporate Stocks & Options
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0 ADJUSTMENT EQUITY COMMON STOCK E3 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E3 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E2 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E2 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E2 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E3 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E2 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E3 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E2 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E3 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E3 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY E3 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E2 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E3 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E2 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E3 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E2 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E3 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E2 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E3 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E2 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E3 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E2 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E2 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E3 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E2 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E3 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E2 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E3 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E3 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E2 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E2 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E2 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E3 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E3 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E3 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E3 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E3 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E3 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E3 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E3 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E3 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E2 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E3 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E3 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E3 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E3 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E3 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
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0 ADJUSTMENT EQUITY COMMON STOCK E3 Total Corporate Stocks & Options

0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options

0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options

0 ADJUSTMENT EQUITY COMMON STOCK E3 Total Corporate Stocks & Options

0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options

0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options

0 ADJUSTMENT EQUITY COMMON STOCK E3 Total Corporate Stocks & Options

0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options

0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options

0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options

0 ADJUSTMENT EQUITY COMMON STOCK E3 Total Corporate Stocks & Options

0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options

0 ADJUSTMENT CONVERTIBLES NR c2 Total Corp. Obligations & Spot

0 ADJUSTMENT EQUITY E3 Total Corporate Stocks & Options

0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options

0 ADJUSTMENT EQUITY COMMON STOCK E2 Total Corporate Stocks & Options

0 ADJUSTMENT EQUITY COMMON STOCK E3 Total Corporate Stocks & Options

0 ADJUSTMENT FUND UNITS FUND UNITS E3 Total Corporate Stocks & Options

0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options

0 ADJUSTMENT EQUITY COMMON STOCK E2 Total Corporate Stocks & Options

0 ADJUSTMENT EQUITY COMMON STOCK E3 Total Corporate Stocks & Options

0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options

0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options

0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options

0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options

0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E3 Total Corporate Stocks & Options

0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options

0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options

0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options

0 ADJUSTMENT EQUITY COMMON STOCK E3 Total Corporate Stocks & Options

0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options

0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options

0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options

0 ADJUSTMENT EQUITY COMMON STOCK E3 Total Corporate Stocks & Options

0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options

0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options

0 ADJUSTMENT EQUITY COMMON STOCK E3 Total Corporate Stocks & Options

0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options

0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options

0 ADJUSTMENT EQUITY COMMON STOCK E2 Total Corporate Stocks & Options

0 ADJUSTMENT EQUITY COMMON STOCK E3 Total Corporate Stocks & Options

0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options

0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options

0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options

0 ADJUSTMENT EQUITY COMMON STOCK E2 Total Corporate Stocks & Options

0 ADJUSTMENT CONVERTIBLES BBB+ c1 Total Corp. Obligations & Spot

0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options

0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options

0 ADJUSTMENT CMO AGENCIES Total Mortgages & Mortgage Backed
0 ADJUSTMENT CMO AGENCIES Total Mortgages & Mortgage Backed
0 ADJUSTMENT EQUITY COMMON STOCK Fl Total Corporate Stocks & Options

0 ADJUSTMENT

0 ADJUSTMENT

0 ADJUSTMENT

0 ADJUSTMENT

0 ADJUSTMENT EQUITY COMMON STOCK FR Total Corporate Stocks & Options

0 ADJUSTMENT

0 ADJUSTMENT

0 ADJUSTMENT CORPORATE FIN 46 GROSS UP Total Corp. Obligations & Spot

0 ADJUSTMENT

0 ADJUSTMENT EQUITY COMMON STOCK DE Total Corporate Stocks & Options

0 ADJUSTMENT EQUITY COMMON STOCK FR Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK FR Total Corporate Stocks & Options

0 ADJUSTMENT EQUITY COMMON STOCK FR Total Corporate Stocks & Options

0 ADJUSTMENT EQUITY COMMON STOCK FR Total Corporate Stocks & Options

0 ADJUSTMENT EQUITY COMMON STOCK FR Total Corporate Stocks & Options

0 ADJUSTMENT EQUITY COMMON STOCK FR Total Corporate Stocks & Options

0 ADJUSTMENT CORPORATE FIN 46 GROSS UP Total Corp. Obligations & Spot

0 ADJUSTMENT EQUITY COMMON STOCK FR Total Corporate Stocks & Options

0 ADJUSTMENT EQUITY COMMON STOCK FR Total Corporate Stocks & Options

0 ADJUSTMENT

0 ADJUSTMENT

0 ADJUSTMENT EQUITY COMMON STOCK DE Total Corporate Stocks & Options

0 ADJUSTMENT EQUITY FIN 46 GROSS UP Total Corporate Stocks & Options

0 ADJUSTMENT EQUITY COMMON STOCK E3 Total Corporate Stocks & Options

0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options

0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options

0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options

0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options

0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options

0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options

0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options

0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks

0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options

0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options

0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options

0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options

0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options

0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options

0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options

0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options

0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options

0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options

0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options

0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
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G7-NON US
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A
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Total Corporate Stocks & Options
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Total Mortgages & Mortgage Backed
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Total Governments & Agencies
Total Governments & Agencies

Total Derivatives & Other Contr.
Total Derivatives & Other Contr.
Total Corp. Obligations & Spot Commodities

Total Corp. Obligations & Spot
Total Mortgages & Mortgage Backed
Total Corp. Obligations & Spot
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LEHMAN BROTHERS HOLDINGS INC.

0 ADJUSTMENT UNFUNDED COMMITMENT CORPORATE LOANS REVOLVER/STANDARD

0 ADJUSTMENT UNFUNDED COMMITMENT CORPORATE LOANS REVOLVER/STANDARD

0 ADJUSTMENT UNFUNDED COMMITMENT CORPORATE LOANS TERM/STANDARD

0 ADJUSTMENT

0 ADJUSTMENT UNFUNDED COMMITMENT CORPORATE LOANS TERM/STANDARD

0 ADJUSTMENT UNFUNDED COMMITMENT CORPORATE LOANS TERM/STANDARD

0 ADJUSTMENT UNFUNDED COMMITMENT CORPORATE LOANS TERM/STANDARD
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0 ADJUSTMENT WHOLELOAN Total Mortgages & Mortgage Backed
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0 ADJUSTMENT

0 ADJUSTMENT

0 ADJUSTMENT

0 ADJUSTMENT

0 ADJUSTMENT TREASURIES NOTES G1 Total Governments & Agencies

0 ADJUSTMENT

0 ADJUSTMENT

0 ADJUSTMENT MBS FNMA/FHLMC FIX FNMA Total Governments & Agencies

0 ADJUSTMENT MBS FNMA/FHLMC FIX FNMA Total Governments & Agencies

0 ADJUSTMENT MBS FNMA/FHLMC ARM FHLMC Total Governments & Agencies

0 ADJUSTMENT MBS FNMA/FHLMC FIX FNMA Total Governments & Agencies

0 ADJUSTMENT MBS FNMA/FHLMC FIX FNMA Total Governments & Agencies

0 ADJUSTMENT MBS FNMA/FHLMC ARM FHLMC Total Governments & Agencies

0 ADJUSTMENT MBS FNMA/FHLMC ARM FNMA Total Governments & Agencies

0 ADJUSTMENT MBS FNMA/FHLMC ARM FNMA Total Governments & Agencies

0 ADJUSTMENT MBS FNMA/FHLMC FIX c2 Total Governments & Agencies

0 ADJUSTMENT MBS FNMA/FHLMC FIX FHLMC Total Governments & Agencies

0 ADJUSTMENT MBS FNMA/FHLMC FIX FNMA Total Governments & Agencies

0 ADJUSTMENT MBS FNMA/FHLMC FIX FNMA Total Governments & Agencies

0 ADJUSTMENT MBS FNMA/FHLMC FIX c2 Total Governments & Agencies

0 ADJUSTMENT MBS FNMA/FHLMC FIX FHLMC Total Governments & Agencies

0 ADJUSTMENT MBS FNMA/FHLMC FIX FNMA Total Governments & Agencies

0 ADJUSTMENT MBS GNMA c2 Total Governments & Agencies

0 ADJUSTMENT MBS GNMA FIXED Total Governments & Agencies

0 ADJUSTMENT MBS FNMA/FHLMC FIX FNMA Total Governments & Agencies

0 ADJUSTMENT MBS FNMA/FHLMC FIX FNMA Total Governments & Agencies

0 ADJUSTMENT

0 ADJUSTMENT OTHERS MONEY ONLY Total Corp. Obligations & Spot

0 ADJUSTMENT ASSET BACKS AAA AAA Total Mortgages & Mortgage Backed
0 ADJUSTMENT ASSET BACKS BB BBMM Total Mortgages & Mortgage Backed
0 ADJUSTMENT ASSET BACKS BBB BBB Total Mortgages & Mortgage Backed
0 ADJUSTMENT TREASURIES BONDS G1 Total Governments & Agencies

0 ADJUSTMENT TREASURIES NOTES G1 Total Governments & Agencies

0 ADJUSTMENT ASSET BACKS AAA AAA Total Mortgages & Mortgage Backed
0 ADJUSTMENT ASSET BACKS BB BBMM Total Mortgages & Mortgage Backed
0 ADJUSTMENT ASSET BACKS BBB BBB Total Mortgages & Mortgage Backed
0 ADJUSTMENT DERIVATIVES OTHER DERIVATIVES Total Derivatives & Other Contr.

0 ADJUSTMENT DERIVATIVES OTHER DERIVATIVES Total Derivatives & Other Contr.

0 ADJUSTMENT DERIVATIVES OTHER DERIVATIVES Total Derivatives & Other Contr.

0 ADJUSTMENT DERIVATIVES OTHER DERIVATIVES Total Derivatives & Other Contr.

0 ADJUSTMENT DERIVATIVES OTHER DERIVATIVES Total Derivatives & Other Contr.

0 ADJUSTMENT DERIVATIVES OTHER DERIVATIVES Total Derivatives & Other Contr.

0 ADJUSTMENT MONEY MARKETS Al Al Total CD's and Other Mon Mkt Instr.
0 ADJUSTMENT AGENCY COUPON OTHERS Total Governments & Agencies

0 ADJUSTMENT AGENCY COUPON C1 Total Governments & Agencies

0 ADJUSTMENT AGENCY COUPON G1 Total Governments & Agencies

0 ADJUSTMENT AGENCY COUPON OTHERS Total Governments & Agencies

0 ADJUSTMENT WHOLELOAN RESIDENTIALS TRIPARTY INELIGIBLE Total Mortgages & Mortgage Backed
0 ADJUSTMENT OTHERS MONEY ONLY Total Corporate Stocks & Options

0 ADJUSTMENT WHOLELOAN COMMERCIAL TRIPARTY INELIGIBLE Total Mortgages & Mortgage Backed
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0 ADJUSTMENT WHOLELOAN COMMERCIAL TRIPARTY INELIGIBLE Total Mortgages & Mortgage Backed

0 ADJUSTMENT WHOLELOAN RESIDENTIALS TRIPARTY INELIGIBLE Total Mortgages & Mortgage Backed

0 ADJUSTMENT WHOLELOAN RESIDENTIALS TRIPARTY INELIGIBLE Total Mortgages & Mortgage Backed

0 ADJUSTMENT CORPORATE NO RATING Total Corp. Obligations & Spot Commodities
0 ADJUSTMENT MONEY MARKETS Al c1 Total CD's and Other Mon Mkt Instr.

0 ADJUSTMENT PRIVATE LABEL NO RATING Total Mortgages & Mortgage Backed

0 ADJUSTMENT TREASURIES TIPS Total Governments & Agencies

0 ADJUSTMENT TREASURIES TIPS G1 Total Governments & Agencies
0 ADJUSTMENT TREASURIES TIPS G1 Total Governments & Agencies

0 ADJUSTMENT TREASURIES TIPS Total Governments & Agencies

0 ADJUSTMENT TREASURIES TIPS G1 Total Governments & Agencies

0 ADJUSTMENT TREASURIES TIPS Total Governments & Agencies

0 ADJUSTMENT TREASURIES TIPS G1 Total Governments & Agencies

0 ADJUSTMENT TREASURIES TIPS Total Governments & Agencies

0 ADJUSTMENT TREASURIES TIPS G1 Total Governments & Agencies

0 ADJUSTMENT TREASURIES TIPS G1 Total Governments & Agencies

0 ADJUSTMENT TREASURIES TIPS Total Governments & Agencies

0 ADJUSTMENT TREASURIES TIPS G1 Total Governments & Agencies

0 ADJUSTMENT TREASURIES TIPS Total Governments & Agencies

0 ADJUSTMENT TREASURIES TIPS G1 Total Governments & Agencies

0 ADJUSTMENT TREASURIES TIPS G1 Total Governments & Agencies

0 ADJUSTMENT TREASURIES TIPS Total Governments & Agencies

0 ADJUSTMENT TREASURIES TIPS G1 Total Governments & Agencies

0 ADJUSTMENT

0 ADJUSTMENT

0 ADJUSTMENT

0 ADJUSTMENT

0 ADJUSTMENT

0 ADJUSTMENT

0 ADJUSTMENT

0 ADJUSTMENT

0 ADJUSTMENT

0 ADJUSTMENT EQUITY FIN 46 GROSS UP Total Corporate Stocks & Options

0 ADJUSTMENT DERIVATIVES OTHER DERIVATIVES Total Derivatives & Other Contr.

0 ADJUSTMENT CORPORATE B B Total Corp. Obligations & Spot Commodities
0 ADJUSTMENT CORPORATE B BMM Total Corp. Obligations & Spot Commodities
0 ADJUSTMENT CORPORATE B c2 Total Corp. Obligations & Spot Commodities
0 ADJUSTMENT CORPORATE B c2 Total Corp. Obligations & Spot Commodities
0 ADJUSTMENT CORPORATE B- B- Total Corp. Obligations & Spot Commodities
0 ADJUSTMENT CORPORATE B- B- Total Corp. Obligations & Spot Commodities
0 ADJUSTMENT CORPORATE B- C2 Total Corp. Obligations & Spot Commodities
0 ADJUSTMENT CORPORATE B- c2 Total Corp. Obligations & Spot Commodities
0 ADJUSTMENT CORPORATE BB BB Total Corp. Obligations & Spot Commodities
0 ADJUSTMENT CORPORATE BB BBMM Total Corp. Obligations & Spot Commodities
0 ADJUSTMENT CORPORATE BB C1 Total Corp. Obligations & Spot Commodities
0 ADJUSTMENT CORPORATE BB C1 Total Corp. Obligations & Spot Commodities
0 ADJUSTMENT CORPORATE BB c2 Total Corp. Obligations & Spot Commodities
0 ADJUSTMENT CORPORATE BB c2 Total Corp. Obligations & Spot Commodities
0 ADJUSTMENT CORPORATE BBB BBB Total Corp. Obligations & Spot Commodities
0 ADJUSTMENT CORPORATE BBB C1 Total Corp. Obligations & Spot Commodities
0 ADJUSTMENT CORPORATE BBB C1 Total Corp. Obligations & Spot Commodities
0 ADJUSTMENT CORPORATE BBB c2 Total Corp. Obligations & Spot Commodities
0 ADJUSTMENT PRIVATE LABEL NO RATING Total Mortgages & Mortgage Backed

0 ADJUSTMENT PRIVATE LABEL NO RATING Total Mortgages & Mortgage Backed

0 ADJUSTMENT PRIVATE LABEL NO RATING Total Mortgages & Mortgage Backed

0 ADJUSTMENT CORPORATE NO RATING Total Corp. Obligations & Spot

0 ADJUSTMENT WHOLELOAN RESIDENTIALS TRIPARTY INELIGIBLE Total Mortgages & Mortgage Backed

0 ADJUSTMENT WHOLELOAN COMMERCIAL TRIPARTY INELIGIBLE Total Mortgages & Mortgage Backed

0 ADJUSTMENT WHOLELOAN RESIDENTIALS TRIPARTY INELIGIBLE Total Mortgages & Mortgage Backed

0 ADJUSTMENT WHOLELOAN COMMERCIAL TRIPARTY INELIGIBLE Total Mortgages & Mortgage Backed

0 ADJUSTMENT WHOLELOAN COMMERCIAL TRIPARTY INELIGIBLE Total Mortgages & Mortgage Backed

0 ADJUSTMENT WHOLELOAN COMMERCIAL TRIPARTY INELIGIBLE Total Mortgages & Mortgage Backed

0 ADJUSTMENT

0 ADJUSTMENT WHOLELOAN EQUITY GROSS UP Total Mortgages & Mortgage Backed

0 ADJUSTMENT WHOLELOAN EQUITY GROSS UP Total Mortgages & Mortgage Backed

0 ADJUSTMENT WHOLELOAN EQUITY GROSS UP Total Mortgages & Mortgage Backed

0 ADJUSTMENT WHOLELOAN EQUITY GROSS UP Total Mortgages & Mortgage Backed

0 ADJUSTMENT WHOLELOAN EQUITY GROSS UP Total Mortgages & Mortgage Backed

0 ADJUSTMENT

0 ADJUSTMENT

0 ADJUSTMENT

0 ADJUSTMENT

0 ADJUSTMENT

0 ADJUSTMENT

0 ADJUSTMENT

0 ADJUSTMENT

0 ADJUSTMENT

0 ADJUSTMENT

0 ADJUSTMENT

0 ADJUSTMENT

0 ADJUSTMENT

0 ADJUSTMENT

0 ADJUSTMENT

0 ADJUSTMENT

0 ADJUSTMENT

0 ADJUSTMENT DERIVATIVES OTHER DERIVATIVES Total Derivatives & Other Contr.

0 ADJUSTMENT DERIVATIVES OTHER DERIVATIVES Total Derivatives & Other Contr.

0 ADJUSTMENT PRIVATE EQUITY INVESTMENT Total Corporate Stocks & Options

0 ADJUSTMENT PRIVATE EQUITY INVESTMENT Total Corporate Stocks & Options

0 ADJUSTMENT PRIVATE EQUITY INVESTMENT Total Corporate Stocks & Options

0 ADJUSTMENT PRIVATE EQUITY INVESTMENT Total Corporate Stocks & Options

0 ADJUSTMENT PRIVATE EQUITY INVESTMENT Total Corporate Stocks & Options

0 ADJUSTMENT PRIVATE EQUITY INVESTMENT Total Corporate Stocks & Options

0 ADJUSTMENT PRIVATE EQUITY INVESTMENT Total Corporate Stocks & Options

0 ADJUSTMENT PRIVATE EQUITY INVESTMENT Total Corporate Stocks & Options

0 ADJUSTMENT PRIVATE EQUITY INVESTMENT Total Corporate Stocks & Options

0 ADJUSTMENT PRIVATE EQUITY INVESTMENT Total Corporate Stocks & Options

0 ADJUSTMENT PRIVATE EQUITY INVESTMENT Total Corporate Stocks & Options
0 ADJUSTMENT PRIVATE EQUITY INVESTMENT Total Corporate Stocks & Options

0 ADJUSTMENT PRIVATE EQUITY INVESTMENT Total Corporate Stocks & Options

0 ADJUSTMENT PRIVATE EQUITY INVESTMENT Total Corporate Stocks & Options

0 ADJUSTMENT PRIVATE EQUITY INVESTMENT Total Corporate Stocks & Options

0 ADJUSTMENT PRIVATE EQUITY INVESTMENT Total Corporate Stocks & Options
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ADJUSTMENT

ADJUSTMENT

ADJUSTMENT

ADJUSTMENT EQUITY OTC OPTIONS Total Corporate Stocks & Options
ADJUSTMENT EQUITY OTC OPTIONS Total Derivatives & Other Contr.
ADJUSTMENT EQUITY OTC OPTIONS Total Corporate Stocks & Options
ADJUSTMENT EQUITY OTC OPTIONS Total Derivatives & Other Contr.
ADJUSTMENT EQUITY OTC OPTIONS Total Corporate Stocks & Options
ADJUSTMENT EQUITY OTC OPTIONS Total Derivatives & Other Contr.
ADJUSTMENT EQUITY OTC OPTIONS Total Corporate Stocks & Options
ADJUSTMENT EQUITY OTC OPTIONS Total Derivatives & Other Contr.
ADJUSTMENT EQUITY OTC OPTIONS Total Corporate Stocks & Options
ADJUSTMENT EQUITY OTC OPTIONS Total Derivatives & Other Contr.
ADJUSTMENT EQUITY OTC OPTIONS Total Corporate Stocks & Options
ADJUSTMENT EQUITY OTC OPTIONS Total Derivatives & Other Contr.
ADJUSTMENT EQUITY OTC OPTIONS Total Corporate Stocks & Options
ADJUSTMENT EQUITY OTC OPTIONS Total Corporate Stocks & Options
ADJUSTMENT EQUITY OTC OPTIONS Total Corporate Stocks & Options
ADJUSTMENT EQUITY OTC OPTIONS Total Derivatives & Other Contr.
ADJUSTMENT EQUITY OTC OPTIONS Total Corporate Stocks & Options
ADJUSTMENT EQUITY OTC OPTIONS Total Derivatives & Other Contr.
ADJUSTMENT EQUITY OTC OPTIONS Total Corporate Stocks & Options
ADJUSTMENT EQUITY OTC OPTIONS Total Corporate Stocks & Options
ADJUSTMENT EQUITY OTC OPTIONS Total Derivatives & Other Contr.
ADJUSTMENT

ADJUSTMENT

ADJUSTMENT

ADJUSTMENT

ADJUSTMENT

ADJUSTMENT

ADJUSTMENT

ADJUSTMENT

ADJUSTMENT

ADJUSTMENT

ADJUSTMENT

ADJUSTMENT

ADJUSTMENT

ADJUSTMENT

ADJUSTMENT

ADJUSTMENT

ADJUSTMENT

ADJUSTMENT

ADJUSTMENT

ADJUSTMENT

ADJUSTMENT

ADJUSTMENT

ADJUSTMENT

ADJUSTMENT

ADJUSTMENT

ADJUSTMENT

ADJUSTMENT

ADJUSTMENT

ADJUSTMENT

ADJUSTMENT

ADJUSTMENT

ADJUSTMENT

ADJUSTMENT

ADJUSTMENT

ADJUSTMENT

ADJUSTMENT

ADJUSTMENT

ADJUSTMENT

ADJUSTMENT

ADJUSTMENT

ADJUSTMENT

ADJUSTMENT

ADJUSTMENT

ADJUSTMENT

ADJUSTMENT

ADJUSTMENT

ADJUSTMENT

ADJUSTMENT

ADJUSTMENT

ADJUSTMENT

ADJUSTMENT

ADJUSTMENT

ADJUSTMENT

ADJUSTMENT

ADJUSTMENT

ADJUSTMENT

ADJUSTMENT

ADJUSTMENT

ADJUSTMENT

ADJUSTMENT

ADJUSTMENT

ADJUSTMENT

ADJUSTMENT

ADJUSTMENT

ADJUSTMENT

ADJUSTMENT

ADJUSTMENT
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ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT OTHER
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT EQUITY COMMON STOCK Total Corporate Stocks & Options
ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
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ADJUSTMENT

0

0 ADJUSTMENT

0 ADJUSTMENT

0 ADJUSTMENT CMO AGENCIES Total Mortgages & Mortgage Backed
0 ADJUSTMENT CONVERTIBLES OTH us Total Corp. Obligations & Spot

0 ADJUSTMENT CONVERTIBLES OTH us Total Corp. Obligations & Spot

0 ADJUSTMENT

0 ADJUSTMENT

0 ADJUSTMENT

0 ADJUSTMENT

0 ADJUSTMENT

0 ADJUSTMENT

0 ADJUSTMENT

0 ADJUSTMENT EQUITY OTC OPTIONS Total Corporate Stocks & Options
0 ADJUSTMENT

0 ADJUSTMENT

0 ADJUSTMENT

0 ADJUSTMENT

0 ADJUSTMENT

0 ADJUSTMENT

0 ADJUSTMENT

0 ADJUSTMENT

0 ADJUSTMENT CORPORATE NO RATING Total Corp. Obligations & Spot

0 ADJUSTMENT CORPORATE NO RATING Total Corp. Obligations & Spot

0 ADJUSTMENT CORPORATE NO RATING Total Corp. Obligations & Spot

0 ADJUSTMENT CORPORATE NO RATING Total Corp. Obligations & Spot

0 ADJUSTMENT CORPORATE NO RATING Total Corp. Obligations & Spot

0 ADJUSTMENT CORPORATE NO RATING Total Corp. Obligations & Spot

0 ADJUSTMENT CORPORATE NO RATING Total Corp. Obligations & Spot

0 ADJUSTMENT CORPORATE NO RATING Total Corp. Obligations & Spot

0 ADJUSTMENT CORPORATE NO RATING Total Corp. Obligations & Spot

0 ADJUSTMENT CORPORATE NO RATING Total Corp. Obligations & Spot
0 ADJUSTMENT CORPORATE NO RATING Total Corp. Obligations & Spot

0 ADJUSTMENT CORPORATE NO RATING Total Corp. Obligations & Spot

0 ADJUSTMENT CORPORATE NO RATING Total Corp. Obligations & Spot

0 ADJUSTMENT CORPORATE NO RATING Total Corp. Obligations & Spot

0 ADJUSTMENT CORPORATE NO RATING Total Corp. Obligations & Spot

0 ADJUSTMENT SWAP EQUITY SWAP UF Total Derivatives & Other Contr.
0 ADJUSTMENT FUND UNITS SR ASSET BACKED NOTES c2 Total Corporate Stocks & Options
0 ADJUSTMENT DERIVATIVES OTHER DERIVATIVES Total Derivatives & Other Contr.
0 ADJUSTMENT SWAP EQUITY SWAP UF Total Derivatives & Other Contr.
0 ADJUSTMENT SWAP EQUITY SWAP UF Total Derivatives & Other Contr.
0 ADJUSTMENT DERIVATIVES OTHER DERIVATIVES Total Derivatives & Other Contr.
0 ADJUSTMENT SWAP EQUITY SWAP UF Total Derivatives & Other Contr.
0 ADJUSTMENT SWAP EQUITY SWAP UF Total Derivatives & Other Contr.
0 ADJUSTMENT SWAP EQUITY SWAP UF Total Derivatives & Other Contr.
0 ADJUSTMENT SWAP EQUITY SWAP UF Total Derivatives & Other Contr.
0 ADJUSTMENT SWAP EQUITY SWAP UF Total Derivatives & Other Contr.
0 ADJUSTMENT SWAP EQUITY SWAP UF Total Derivatives & Other Contr.
0 ADJUSTMENT SWAP EQUITY SWAP UF Total Derivatives & Other Contr.
0 ADJUSTMENT EQUITY

0 ADJUSTMENT

0 ADJUSTMENT

0 ADJUSTMENT

0 ADJUSTMENT EQUITY COMMON STOCK Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY OTHER Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY OTHER Total Corporate Stocks & Options
0 ADJUSTMENT

0 ADJUSTMENT

0 ADJUSTMENT

0 ADJUSTMENT EQUITY OTHER Total Corporate Stocks & Options
0 ADJUSTMENT OTHER

0 ADJUSTMENT OTHER

0 ADJUSTMENT EQUITY COMMON STOCK Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK Total Corporate Stocks & Options
0 ADJUSTMENT CONVERTIBLES A c1 Total Corp. Obligations & Spot

0 ADJUSTMENT CORPORATE OTHER c2 Total Corp. Obligations & Spot

0 ADJUSTMENT CORPORATE OTHER c2 Total Corp. Obligations & Spot

0 ADJUSTMENT OPTIONS LISTED EQUITY UF Total Derivatives & Other Contr.
0 ADJUSTMENT CORPORATE OTHER c2 Total Corp. Obligations & Spot

0 ADJUSTMENT OPTIONS LISTED EQUITY UF Total Derivatives & Other Contr.
0 ADJUSTMENT EQUITY COMMON STOCK E2 Total Corporate Stocks & Options
0 ADJUSTMENT CORPORATE OTHER c2 Total Corp. Obligations & Spot

0 ADJUSTMENT OPTIONS LISTED EQUITY UF Total Derivatives & Other Contr.
0 ADJUSTMENT OPTIONS LISTED EQUITY UF Total Derivatives & Other Contr.
0 ADJUSTMENT EQUITY COMMON STOCK E2 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT OPTIONS LISTED EQUITY UF Total Derivatives & Other Contr.
0 ADJUSTMENT EQUITY COMMON STOCK E3 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E2 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY Total Corporate Stocks

0 ADJUSTMENT EQUITY Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY Total Corporate Stocks

0 ADJUSTMENT EQUITY Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY Total Corporate Stocks

0 ADJUSTMENT EQUITY Total Corporate Stocks & Options
0 ADJUSTMENT CONVERTIBLES OTHER Total Corp. Obligations & Spot

0 ADJUSTMENT CONVERTIBLES OTHER Total Corp. Obligations & Spot Commodities
0 ADJUSTMENT CONVERTIBLES OTHER Total Corp. Obligations & Spot

0 ADJUSTMENT CONVERTIBLES OTHER Total Corp. Obligations & Spot Commodities
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
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0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options

0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options

0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options

0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options

0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options

0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options

0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options

0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options

0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options

0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options

0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options

0 ADJUSTMENT CONVERTIBLES A c1 Total Corp. Obligations & Spot

0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options

0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options

0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options

0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options

0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options

0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options

0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options

0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options

0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options

0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options

0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options

0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options

0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options

0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options

0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options

0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options

0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options

0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options

0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options

0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options

0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options

0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options

0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options

0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options

0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options

0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options

0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options

0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options

0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options

0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options

0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options

0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options

0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options

0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options

0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options
0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options

0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options

0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options

0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options

0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options

0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options

0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options

0 ADJUSTMENT EQUITY COMMON STOCK E1 Total Corporate Stocks & Options

0 ADJUSTMENT

0 ADJUSTMENT

0 ADJUSTMENT

0 ADJUSTMENT

0 ADJUSTMENT

0 ADJUSTMENT

0 ADJUSTMENT

0 ADJUSTMENT

0 ADJUSTMENT

0 ADJUSTMENT

0 ADJUSTMENT

0 ADJUSTMENT

0 ADJUSTMENT

0 ADJUSTMENT

0 ADJUSTMENT EQUITY COMMON STOCK E3 Total Corporate Stocks & Options

0 ADJUSTMENT EQUITY WARRANTS E3 Total Derivatives & Other Contr.

0 ADJUSTMENT PREFERREDS PREFERRED STOCK E3 Total Corporate Stocks & Options

0 ADJUSTMENT CONVERTIBLES OTHER c2 Total Corp. Obligations & Spot

0 ADJUSTMENT CORPORATE B c2 Total Corp. Obligations & Spot

0 ADJUSTMENT CORPORATE B c2 Total Corp. Obligations & Spot Commodities

0 ADJUSTMENT CORPORATE B- c2 Total Corp. Obligations & Spot

0 ADJUSTMENT CORPORATE B- c2 Total Corp. Obligations & Spot Commodities

0 ADJUSTMENT CORPORATE BB c2 Total Corp. Obligations & Spot

0 ADJUSTMENT CORPORATE BB c2 Total Corp. Obligations & Spot Commodities

0 ADJUSTMENT CORPORATE BBB c2 Total Corp. Obligations & Spot
0 ADJUSTMENT CORPORATE BBB c2 Total Corp. Obligations & Spot Commodities
0 ADJUSTMENT CORPORATE NO RATING c2 Total Corp. Obligations & Spot

0 ADJUSTMENT CORPORATE OTHER c2 Total Corp. Obligations & Spot

0 ADJUSTMENT CORPORATE OTHER c2 Total Corp. Obligations & Spot Commodities

0 ADJUSTMENT EQUITY COMMON STOCK E2 Total Corporate Stocks

0 ADJUSTMENT EQUITY COMMON STOCK E2 Total Corporate Stocks & Options

0 ADJUSTMENT CONVERTIBLES OTHER c2 Total Corp. Obligations & Spot

0 ADJUSTMENT CORPORATE B c2 Total Corp. Obligations & Spot

0 ADJUSTMENT CORPORATE B c2 Total Corp. Obligations & Spot Commodities

0 ADJUSTMENT CORPORATE B- c2 Total Corp. Obligations & Spot

0 ADJUSTMENT CORPORATE B- C2 Total Corp. Obligations & Spot Commodities
0 ADJUSTMENT CORPORATE BB c2 Total Corp. Obligations & Spot

0 ADJUSTMENT CORPORATE BB c2 Total Corp. Obligations & Spot Commodities

0 ADJUSTMENT CORPORATE BBB c2 Total Corp. Obligations & Spot

0 ADJUSTMENT CORPORATE BBB c2 Total Corp. Obligations & Spot Commodities
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ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
ADJUSTMENT
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CORPORATE
CORPORATE
CORPORATE
EQUITY
EQUITY
EQUITY
EQUITY
PREFERREDS
CORPORATE
CORPORATE
CORPORATE
OPTIONS
OPTIONS
OPTIONS
EQUITY
PREFERREDS
PREFERREDS
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
PREFERREDS
PRIVATE EQUITY INVESTMENT
MUNI

MUNI

MUNI

MUNI
MUNI
MUNI
MUNI
MUNI
MUNI

MUNI

MUNI

OPTIONS
OPTIONS
OPTIONS
OPTIONS
OPTIONS
OPTIONS
OPTIONS

OPTIONS

OPTIONS
OPTIONS
OPTIONS
OPTIONS
OPTIONS
OPTIONS

MUNI

NO RATING

OTHER

OTHER

COMMON STOCK
COMMON STOCK
COMMON STOCK
WARRANTS
PREFERRED STOCK
AAA

BBB

A

LISTED EQUITY
LISTED EQUITY
LISTED EQUITY
COMMON STOCK
PREFERRED STOCK
PREFERRED STOCK

COMMON STOCK
RESTRICT STOCK

COMMON STOCK
RESTRICT STOCK

COMMON STOCK
RESTRICT STOCK
PREFERRED STOCK

BONDSNOTES
BONDSNOTES

BONDS/NOTES

BONDSNOTES
BONDSNOTES
BONDSNOTES
BONDSNOTES
BONDSNOTES
BONDSNOTES

BONDS/NOTES

BONDSNOTES

BONDSMNOTES

LEHMAN BROTHERS HOLDINGS INC.

c2
c2
c2
E2
E2
E3
E3
E3
C1
C1
c1
UF
UF
UF

UF

UF
UF

UF
UF

UF

C1
c2

c2
c2
C1
c2
C1
c2

c2

c1

c1

c1

Total Corp. Obligations & Spot
Total Corp. Obligations & Spot
Total Corp. Obligations & Spot Commodities
Total Corporate Stocks
Total Corporate Stocks & Options
Total Corporate Stocks & Options
Total Derivatives & Other Contr.
Total Corporate Stocks & Options
Total Corp. Obligations & Spot Commodities
Total Corp. Obligations & Spot Commodities
Total Corp. Obligations & Spot Commodities
Total Derivatives & Other Contr.
Total Derivatives & Other Contr.
Total Derivatives & Other Contr.
Total Corporate Stocks & Options
Total Corporate Stocks & Options
Total Corporate Stocks & Options
Total Corporate Stocks & Options
Total Corporate Stocks & Options
Total Corporate Stocks & Options
Total Corporate Stocks & Options
Total Corporate Stocks & Options
Total Corporate Stocks & Options
Total Corporate Stocks & Options
Total Corporate Stocks & Options
Total Corporate Stocks & Options
Total Corporate Stocks & Options
Total Corporate Stocks & Options
Total Governments & Agencies
Total Governments & Agencies
Total Governments & Agencies
Total Governments & Agencies
Total Governments & Agencies
Total Governments & Agencies
Total Governments & Agencies
Total Governments & Agencies
Total Governments & Agencies
Total Governments & Agencies
Total Governments & Agencies
Total Derivatives & Other Contr.
Total Derivatives & Other Contr.
Total Derivatives & Other Contr.
Total Derivatives & Other Contr.
Total Derivatives & Other Contr.
Total Derivatives & Other Contr.
Total Derivatives & Other Contr.
Total Derivatives & Other Contr.
Total Derivatives & Other Contr.
Total Derivatives & Other Contr.
Total Derivatives & Other Contr.
Total Derivatives & Other Contr.
Total Derivatives & Other Contr.
Total Derivatives & Other Contr.

Total Governments & Agencies
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GAAP Asset Class 2 Name

Equities-US

Equities-US
Equities-US

Equities-US

US Corporates Bonds & Other
Foreign Equities
Foreign Equities
Foreign Equities
Foreign Equities
Foreign Equities
Foreign Equities
Foreign Equities
Foreign Equities
Foreign Equities
Derivatives
Foreign Equities
Foreign Equities
Foreign Equities
Foreign Equities
Derivatives
Foreign Equities
Foreign Equities
Foreign Equities

Foreign Equities

Foreign Equities

Foreign Corporates Bonds & Other

Foreign Corporates Bonds & Other

Foreign Equities

Foreign Equities

Foreign Equities

Foreign Equities

Foreign Equities

Foreign Equities

Foreign Equities

Foreign Equities

Foreign Equities

Foreign Equities

Foreign Governments @ Mkt
Foreign Equities

Foreign Equities

Foreign Governments @ Mkt
Foreign Governments @ Mkt

Foreign Equities
Foreign Equities
Foreign Equities
Foreign Equities
Foreign Equities
Foreign Equities
Foreign Equities
Foreign Equities
Foreign Equities
Foreign Equities
Foreign Equities
US Corporates Bonds & Other

US Corporates Bonds & Other
Derivatives
Derivatives
Derivatives
Derivatives
Equities-US
Derivatives
Equities-US
Equities-US
Equities-US
Foreign Equities
Equities-US
Equities-US
Equities-US
Equities-US
Equities-US
Equities-US
Equities-US
Equities-US
Equities-US
Equities-US
Foreign Equities
Equities-US
Foreign Equities
Foreign Equities
Foreign Equities
Foreign Equities
Foreign Equities
Foreign Equities
Foreign Equities
Foreign Equities
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GAAP Asset Class 3 Name

EQUITIES U.S.

EQUITIES U.S.
EQUITIES U.S.

EQUITIES U.S.

US CORPORATE BONDS
NON US-EQUITIES
NON US-EQUITIES
NON US-EQUITIES
NON US-EQUITIES
NON US-EQUITIES
NON US-EQUITIES
NON US-EQUITIES
NON US-EQUITIES
NON US-EQUITIES
EQUITY WARRANTS
NON US-EQUITIES
NON US-EQUITIES
NON US-EQUITIES
NON US-EQUITIES
EQUITY WARRANTS
NON US-EQUITIES
NON US-EQUITIES
NON US-EQUITIES

NON US-EQUITIES
NON US-EQUITIES
NON US-CORPORATE

NON US-CORPORATE

NON US-EQUITIES
NON US-EQUITIES
NON US-EQUITIES
NON US-EQUITIES
NON US-EQUITIES
NON US-EQUITIES
NON US-EQUITIES
NON US-EQUITIES
NON US-EQUITIES
NON US-EQUITIES
FOREIGN GOVTS

NON US-EQUITIES
NON US-EQUITIES
FOREIGN GOVTS

FOREIGN GOVTS

NON US-EQUITIES
NON US-EQUITIES
NON US-EQUITIES
NON US-EQUITIES
NON US-EQUITIES
NON US-EQUITIES
NON US-EQUITIES
NON US-EQUITIES
NON US-EQUITIES
NON US-EQUITIES
NON US-EQUITIES
US CORPORATE BONDS

US CORPORATE BONDS

OPTIONS ON OTHER FIXED INCOME
OPTIONS ON OTHER FIXED INCOME
OPTIONS ON OTHER FIXED INCOME
OPTIONS ON OTHER FIXED INCOME
EQUITIES U.S.

LISTED OPTIONS

EQUITIES U.S.

EQUITIES U.S.

EQUITIES U.S.

NON US-EQUITIES

EQUITIES U.S.
EQUITIES U.S.
EQUITIES U.S.
EQUITIES U.S.
EQUITIES U.S.
EQUITIES U.S.
EQUITIES U.S.
EQUITIES U.S.
EQUITIES U.S.
NON US-EQUITIES
EQUITIES U.S.
NON US-EQUITIES
NON US-EQUITIES
NON US-EQUITIES
NON US-EQUITIES
NON US-EQUITIES
NON US-EQUITIES
NON US-EQUITIES
NON US-EQUITIES
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Foreign Equities NON US-EQUITIES

Foreign Equities NON US-EQUITIES
Equities-US EQUITIES U.S.
Foreign Equities NON US-EQUITIES
Foreign Equities NON US-EQUITIES
Equities-US EQUITIES U.S.
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