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Subject:
Summary of Issues – Week Ended 10/12/00
Date:
October 4, 2000

A.  Official Books


October 6, 2000

· Coal spreadsheet position did not upload to RisktRAC

· Bridgeline books were not officialized, BA forgot

October 9, 2000
·   No issues


October 10, 2000

· FT-CAND-PWR-PRC – Spreadsheet position was not pulled in by ENA Gas team
· FT-ONT-CENTRAL-PRC – Book has no positions so it was not officialized.  This book does, however, have value.        Needs to be officialized for the Credit group

October 11, 2000
· NG-PRICE-AFF-BAS – BA forgot to officialize


October 12, 2000

· 5 Emissions books not officialized
· 4 Global Products books not officialized
 B.  Value at Risk


10/6/00 – Could not rerun Coal VAR due to factor loadings run.


10/9/00 - No issues


10/10/00 – VAR ran slower than usual.  Reran Gas VAR due to issue above


10/11/00 – No issues


10/12/00 – Reran Emissions and Global Products VAR

C.  Cash Flow Issues


10/6/00 – Incorrect cash flows received from Canadian EnPower book causing an C$8,000 PV01 effect, used 
incorrect curve


10/9/00 – No issues


10/10/00 – No issues


10/11/00 – No issues


10/12/00 – No issues


Please contact me if you have any questions (x-35242)
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