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ENRON CORP.

Open Positions

* - Need Document

	Counterparty
	Deal Numbers
	Trade Date
	Expiration Date
	# of Contracts
	Transaction Type
	Strike Price
	Comments

	
	
	
	
	
	
	
	

	[BS & Co. Int. Ltd.
	NY 11062
	06/01/00
	05/24/01
	323,000
	Equity Forward
	$   79.415]
	

	      Rolled 06/01/00
	Amended
	06/01/00
	08/24/01
	323,000
	Equity Forward
	$   80.27
	Terminated

	
	
	
	
	
	
	
	

	[CSFBI (12/27/00)
	
	08/04/00 
	08/09/01
	750,000
	Equity Forward
	$   79.000]
	$50 Trigger

	      Rolled (03/30/01)
	5810994
	08/04/00 
	08/09/01
	750,000
	Equity Forward
	$   79.000
	$40 Trigger 

	      Rolled
	
	08/04/00
	11/09/01
	750,000
	Equity Forward
	$   79.000
	Extend Term. Date/Terminated*

	
	
	
	
	
	
	
	

	[CSFBI (12/27/00)
	5780325/V/NY
	05/08/00
	05/11/01
	1,761,200
	Equity Forward
	$   76.125]
	$50 Trigger

	      Amend 03/30/01
	
	05/08/00
	05/11/01
	1,761,200
	Equity Forward
	
	Compounding

	      Amend 05/09/01
	
	05/08/00
	11/12/01
	
	
	
	Compounding

	      Amend 06/06/01
	
	05/08/00
	11/12/01
	1,761,200
	
	
	 Trigger $40/Terminated*

	
	
	
	
	
	
	
	

	[CSFBI
	6092565
	06/07/01
	06/12/02
	1,672,000
	TRS
	$   50.0769]
	Rolled to forward / cancelled

	      Cancellation
	615095/V/NY
	10/23/01
	
	
	
	
	

	
	
	
	
	
	
	
	

	[CSFBI
	6150559
	07/18/01
	07/23/02
	100,000
	Equity Swap
	$   48.7972]
	Rolled to forward / cancelled

	      Cancellation
	615095/V/NY
	10/23/01
	
	
	
	
	

	
	
	
	
	
	
	
	

	[CSFBI
	6150925
	07/19/01
	07/24/02
	125,000
	Equity Swap
	$   49.1975]
	Rolled to forward / cancelled

	      Cancellation
	615095/V/NY
	10/23/01
	
	
	
	
	

	
	
	
	
	
	
	
	

	[CSFBI
	6151474
	07/20/01
	07/25/02
	100,000
	Equity Swap
	$   48.3375]
	Rolled to forward / cancelled

	      Cancellation
	615095/V/NY
	10/23/01
	
	
	
	
	

	
	
	
	
	
	
	
	

	[CSFBI
	6151481
	07/23/01
	07/26/02
	700,000
	Equity Swap
	$   46.8386]
	Rolled to forward / cancelled

	      Cancellation
	615095/V/NY
	10/23/01
	
	
	
	
	

	
	
	
	
	
	
	
	

	CSFBI
	6180929/V/NY
	08/14/01
	07/26/02
	1,025,000
	Equity Forward
	$   43.03
	$40 Trigger  

	
	
	
	
	
	
	
	

	CSFBI
	6180927/V/NY
	08/14/01
	06/12/02
	1,672,000
	Equity Forward
	$   43.03
	$40 Trigger  

	
	
	
	
	
	
	
	

	CSFBI
	6185873/V/NY
	08/16/01
	08/21/02
	400,000
	Equity Swap
	$   37.9491
	

	
	
	
	
	
	
	
	

	[JEDI SPV I, L.L.C.
	
	04/20/00
	09/11/00
	12,012,804
	Equity Swap
	$71,000.000]
	

	
	
	
	
	
	
	
	

	[Lehman Brothers
	LBF122346
	11/30/00
	02/28/01
	850,000
	Equity Forward
	$   71.0681]
	

	      Rolled 02/28/01
	
	02/28/01
	03/30/01
	850,000
	Equity Forward
	$   71.3033
	

	      Amend 02/28/01
	
	02/28/01
	07/05/01
	850,000
	Equity Forward
	$   72.3493
	

	      Rolled 03/05/01
	LBF1020565
	02/28/01
	10/03/01
	850,000
	Equity Forward
	$   73.0784
	Rolled into 196838 & 196850

	
	
	
	
	
	
	
	

	[Lehman Brothers
	LBF122347
	11/29/00
	02/28/01
	1,000,000
	Equity Forward
	$   73.926]
	

	      Amend 02/28/01
	
	03/05/01
	07/05/01
	1,000,000
	Equity Forward
	$   75.2637
	

	      Amend 02/28/01
	
	03/05/01
	03/30/01
	1,000,000
	Equity Forward
	$   74.1757
	

	      Rolled
	GID156770
	02/28/01
	10/03/01
	1,000,000
	Equity Forward
	$   76.0272
	Rolled into 196838 & 196850

	
	
	
	
	
	
	
	

	[Lehman Brothers
	LBF112194
	11/14/00
	08/04/01
	1,388,100
	Equity Forward
	$   83.7757]
	(Price Return)

	      Rolled
	LBF122530
	11/14/00
	07/05/01
	1,388,100
	Equity Forward
	$   83.7757
	

	      Rolled 08/04/00
	LBF122530
	08/04/00
	10/03/01
	1,388,100
	Equity Forward
	$   84.63
	Rolled into 196838 & 196850

	
	
	
	
	
	
	
	

	[Lehman Brothers
	LBF145597
	01/03/01
	01/17/01
	999,000
	Equity Forward
	$   80.400]
	Expired (Total Return)

	
	
	
	
	
	
	
	

	[Lehman Brothers
	LBF1030815
	04/02/01
	06/28/01
	3,400,000
	Euro. PUT
	$   18.0873]
	

	      Rolled
	LBF1071461
	07/02/01
	09/27/01
	3,400,000
	Euro. PUT
	$   18.2696
	ENE Seller - Expired

	
	
	
	
	
	
	
	

	[Lehman Brothers
	LBF1030816
	04/02/01
	06/28/01
	4,000,000
	Euro. PUT
	$   18.8159]
	

	      Rolled
	LBF1071459
	07/02/01
	09/27/01
	4,000,000
	Euro. PUT
	$   19.0068
	ENE Seller - Expired

	
	
	
	
	
	
	
	

	[Lehman Brothers
	LBF1030817
	04/02/01
	06/28/01
	6,246,450
	Euro. PUT
	$   18.6168]
	

	      Rolled
	LBF1071460
	07/02/01
	09/27/01
	6,246,450
	Euro. PUT
	$   18.8067
	ENE Seller - Expired

	
	
	
	
	
	
	
	

	[Lehman Brothers
	GID185419
	07/24/01
	10/03/01
	617,000
	Equity Swap
	$   42.8455]
	Terminated

	       Rolled
	GID188670
	08/13/01
	10/03/01
	617,000
	Equity Forward
	$   43.3221
	(Total Return) – Rolled into 196838 & 196850

	
	
	
	
	
	
	
	

	[Lehman Brothers
	GID185450
	07/25/01
	10/03/01
	425,000
	Equity Swap 
	$   42.7507]
	Terminated

	       Rolled
	GID188663
	08/13/01
	10/03/01
	425,000
	Equity Forward
	$   43.3221
	(Total Return) – Rolled into 196838 & 196850

	
	
	
	
	
	
	
	

	
	
	
	
	
	
	
	

	[Lehman Brothers
	GID189457
	08/13/01
	09/27/01
	2,776,500
	Euro. PUT
	$    9.6271]
	ENE Seller - Expired

	
	
	
	
	
	
	
	

	[Lehman Brothers
	GID189459
	08/13/01
	09/27/01
	1,912,500
	Euro. PUT
	$    9.6271]
	ENE Seller - Expired

	
	
	
	
	
	
	
	

	[Lehman Brothers
	GID194688
	09/18/01

(eff. 09/21/01)
	10/03/01
	400,000
	Equity Forward
	$   28.3341]
	Rolled into 196838 & 196850

	
	
	
	
	
	
	
	

	[Lehman Brothers
	GID196838
	09/28/01

(eff. 10/03/01)
	11/05/01
	2,245,761
	Equity Forward
	$   66.7925]
	

	
	NO1091917
	10/31/01
	
	
	Physical Settlement
	$  66.8025
	ENE repurchase – TERMINATED $150,000,000

	
	
	
	
	
	
	
	

	Lehman Brothers
	GID196850
	09/28/01

(eff. 10/03/01)
	01/04/02
	2,434,339
	Equity Forward
	$   67.5243
	TERMINATED +++

	
	
	
	
	
	
	
	

	Lehman Brothers
	GID 197073
	10/01/01
	10/30/01
	9,622,061
	Euro. PUT
	$   15.5246
	TERMINATED +++
Physical Settlement 

	      Revised
	
	10/01/01
	
	9,622,061
	
	
	(Cash Settlement if Reg U/Tender Offer)

	      Extended
	
	10/01/01
	10/31/01
	
	
	
	Extend Expiration Date

	      Extended
	
	
	11/01/01
	
	
	
	Extend Expiration Date

	
	
	
	
	
	
	
	

	Lehman Brothers
	GID 197075
	10/01/01
	12/28/01
	10,473,389
	Euro. PUT
	$   15.6947
	TERMINATED +++
Physical Settlement 

	      Revised
	
	
	
	10,473,389
	
	
	(Cash Settlement if Reg U/Tender Offer)

	
	
	
	
	
	
	
	

	[UBS AG
	1308700
	12/26/00
	04/12/01
	4,405,303
	Equity Forward
	$   75.0984]
	$50 Trigger

	      Rolled
	1318793
	04/12/01
	07/12/01
	4,405,303
	Equity Forward
	$   76.0609
	$40 Trigger

	      Rolled
	1322921
	07/12/01
	10/12/01
	4,405,303
	Equity Forward
	$   76.8534
	$40 Trigger *

	      Amend

      Amend
	1322921

1322921
	08/20/01

07/12/01
	10/12/01

01/14/02
	4,405,303

2,555,076
	Equity Forward

Equity Forward
	$   76.8534

$   77.4438
	$30 Trigger & Price Cap   

$20 Trigger EARLY TERMINATED

	
	
	
	
	
	
	
	

	[UBS AG
	1308703
	12/13/00
	06/13/01
	706,274
	Equity Forward
	$   76.1256]
	

	      Rolled
	1320909
	06/13/01
	09/13/01
	706,274
	Equity Forward
	$   76.9422
	$40 Trigger

	      Amend
	1320909
	08/20/01
	09/13/01
	706,274
	Equity Forward
	$   76.9422
	$30 Trigger & Price Cap - Expired

	
	
	
	
	
	
	
	

	
	
	
	
	
	
	
	

	
	
	
	
	
	
	
	

	
	
	
	
	
	
	
	

	[UBS AG
	1313598
	10/24/00
	10/24/01
	1,061,000
	Equity Swap
	$   70.500]
	

	      Amend 07/01/01
	1313598
	10/24/00
	04/24/01
	1,061,000
	Equity Swap 
	70.500
	Correct Valuation Date

	      Amend
	1318793
	04/12/01
	04/24/01
	821,000
	Equity Swap
	$   76.0609
	Reduced shares

	      Rolled
	1319174
	04/24/01
	10/24/01
	821,000
	Equity Swap
	$   61.870
	TERMINATED*

	
	
	
	
	
	
	
	

	
	
	
	
	
	
	
	

	
	
	
	
	
	
	
	

	[UBS AG
	1315329
	12/18/00
	3/19/01 & 06/18/01
	205,000
	Equity Swap
	$   79.5625]
	

	       Rolled
	1321176
	06/18/01
	12/18/01
	205,000
	Equity Swap
	$   44.70
	

	
	
	
	
	
	
	
	

	[UBS AG 
	1314500
	11/15/00
	2/15/01 & 03/15/01
	378,000
	Equity Swap
	$   80.375]
	

	        Rolled
	1317102
	02/15/01
	03/16/01
	378,000
	Equity Swap
	$   77.900
	Expired


Endnote

+++Effective 11/01/01, Lehman Brothers and ENE agreed to TERMINATE these transactions pursuant to an Agreement of same date.  On 11/06/01, Lehman to deliver 2,245,761 shares in exchange for $5M and a Note in the amount of $173,538,284.14 maturing on 12/03/01.  ENE to deliver Note on 11/12/01.

*The two CSFBI forwards were to be paid during the week of 11/12/01 ($59,250,000 and $134,071,350, respectively.
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