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Interoffice Memorandum
To
Rick Buy, Louise Kitchen, John Lavorato, Ted Murphy, David

Port, Cassandra Schultz, Jeff Skilling, Greg Whalley, File Copy
From
Chris Abel / Kenneth Thibodeaux
Department:
Risk Management
Subject:
Limit Violation
Date:
June 13, 2001
—————————————
Please note below the occurrence of the following limit violation as of the close of business June 12, 2001.
Enron Americas - North America Gas Trading

Violation:
Maturity Gap Risk Limit

Limit:
300 Bcf

Maturity Gap Risk:
(413) Bcf

Explanation:




The Maturity Gap violations over the past several days has been due to additional short 



positions being added across all regions for the months of July through August 2001. 



Today’s Maturity Gap was reduced due to the addition of 34 Bcf of length in July 2001.  



Of that, the financial desk contributed 16Bcf.   

RAC Comments:

Recommended Course of Action:

Increase 
Decrease 
No Action
Acknowledgement :
Office of the Chair  —————————
Risk Assessment and Control
—————————
Respect
Integrity
Communication
Excellence
