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Chase Trip arty Ha rcut Summary 
Trades Maturing Sep 15, 2008 
as of Sep 12, 2008 

Co Ua tera1 ADo cated S10tt ma:ry Prin ($Bn 's) 

1\SSET BACKS- INVESTMENT GRPillE 
1\SSET BACKS- NON-INVESTMENT GRADE 

C1- INVESTMENT GRADE CONVERTIBLES 
C2- NON-INVESTMENT GRADE CONVERTIBLES 
CORPORATES- INVESTMENT GRADE 

CORPORATES -NON -INVESTMENT GRADE 

EQUITIES 

GOVERNMENT AGENCY 
MBS 

MONEY MARKETS 
MUNI 
OTHER 

PRIVATE LABELS - HIGH YIELD 
PRIVATE LABELS- INVESTMENT GRPillE 

TREASURIES 
Grand Total 
FOIA CONFIDENTIAL TREATMENT REQUESTED BY 
LEHMAN BROTHERS HOLDINGS INC. 

1 .1 
0.9 

0.0 
0.2 
5.8 

1.6 

3.1 

12.7 
20.7 

3.9 
1.9 
0.0 

0.6 
1.8 

21.2 
75.5 

Current Haircut Fed Hairt:u t Var:ia:rre Impact 
15% 20% 5% 0.1 
33% 20% -13% (0 .1) 
15% 20% 5% 0.0 
5% 20% 15% 0.0 
7% 20% 13% 0.7 

15% 20% 5% 0.1 

6% 20% 14% 0.4 

2% 6% 4% 0.6 
2% 6% 4% 0.8 

9% 20% 11% 0.4 
8% 20% 12% 0.2 
7% 20% 13% 0.0 

19% 20% 1% 0.0 
13% 20% 7% 0.1 
1% 4% 3% 0.5 
4% 9% 5% 3.9 


