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A.  Official Books


September 25, 2000

· EES Enpower books officialized, but didn’t flow through, re-officialized in the morning

· 5 Methanol books not officialized (Global Products)

· 1 Spreadsheet position not captured:  RLL-ERMS-XL-PRC

· Approx. 50 books officialized, but didn’t flow due to London system problems with RisktRAC

· Coal spreadsheet not captured due to RisktRAC access problem by BA caused by move.

September 26, 2000

· 5 Financial books not officialized until the next morning.  ERMS issue – metacalc did not recognize prices.

· 2 new gas spreadsheets not pulled in to RisktRAC by BA

· Lavorato book was re-officialized in the morning due to deal booked with the wrong risk type.

· Coal spreadsheet not captured, pulled in the next morning

September 27, 2000

·   3 UK Global Products books were not officialized in RisktRAC due to system feed problems

·   20+ UK Global Products books were officialized late due to system problems

September 28, 2000

·   No officialization issues

September 29, 2000

· - 7 UK Global Products (Petchems) books not officialized due to manpower shortage

· - FT-Cand-PWR-PRC spreadsheet not uploaded by book administrator

· - WEST-SJ-GDL book not officialized by book administrator

· - FT-CAND-EGSC-IDX book not officialized by book administrator

· - COAL-ERMS-XL-PRC spreadsheet not uploaded by book administrator

 B.  Value at Risk


9/25/00 – Reran EES VAR due to book officialization issue above.


                Reran Global Products VAR due to official books issues above


                Reran Coal VAR due to Coal book not official


                Reran AGG-ECT VAR due to issues above.


9/26/00 – Reran AGG-GAS VAR due to change in Lavorato book gas position.


                Reran Coal VAR due to spreadsheet position capture issue (RisktRAC development was setup instead of 


                production module.


9/27/00 – Reran AGG-GAS VAR due to Omicron curves being loaded incorrectly by BA


                Reran Global Products VAR due to official books issues above



 
9/28/00 – No VARs rerun  


9/29/00 – All VARs rerun as majority of commodity groups were late sending files to be included in VAR calc.

C.  Cash Flow Issues


9/25/00 – No issues


9/26/00 – No issues


9/27/00 – Approximately $11 Million notional value not verbally reported to the Financial Desk, by the Pulp & Paper BA, .

                
thereby creating uncertainty as to the accuracy of the dollar amount, and no hedge in place.


9/28/00 – No issues



9/29/00 – Power Trading calc’d their book on 30th and not 29th because of end of month, therefore cash flows not correct on 



29th.  Canadian gas posted incorrect curves, which affected cash flows.
D.  Other

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