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Report Summary:

Number of Other Included Managers: 1

Form 13F Information Table Entry Total: 145

Form 13F Information Table Value Total: 954,488
(thousands)

Please note that this submission consists solely of confidential information
omitted from the publicly available Form 13F filed concurrently by the Reporting
Manager with the Securities and Exchange Commuission.

List of Other Included Managers:

Provide a numbered list of the name(s) and Form 13F file number(s) of all
institutional investment managers with respect to which this report is filed, other
than the manager filing this report.

No. Form 13F File Number Name
1 ‘ 28-1159 Lehman Brothers Inc.
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