Margin Line Trading Lines 


	
	Paribas
	Soc Gen
	SSB
	EDF Man
	ABN Amro
	Bank One

	Line Facts:
	
	
	
	
	
	

	Effective Date
	12/11/96
	12/15/2000
	3/29/2001
	Cancelled
	Cancelled 
	Cancelled

	Total Commitment 
	$75 MM
	$20 MM
	$50 MM**
	
	
	

	Variation Limit
	$0 MM
	$20 MM 
	
	
	
	

	Commission (round turn)
	$5.10
	$5.10
	
	
	
	

	Initial Margin
	 FF + 56 bp*
	LIBOR
	FF + 25bp
	
	
	

	Variation Margin
	FF + 56 bp*
	LIBOR + 5 bp
	FF + 60 bp
	
	
	

	
	
	
	
	
	
	

	Documentation:
	
	
	
	
	
	

	Credit Agreement
	12/11/96
	12/12/2000
	3/29/2001
	
	
	

	Corp. Guarantee
	12/11/96
	12/12/2000
	3/29/2001
	
	
	

	Promissory Note
	12/11/96
Secured by Assignment of Hedging Account
	12/12/2000
Security Agreement Over Commodity Trading Account 
	
	
	
	

	Futures Agreement
	6/26/96
	12/12/2000
	4/30/98
	
	
	

	Law
	New York
	New York
	New York
	
	
	

	Arbitration
	N/A
	Yes as provided in Customer Agreement
	
	
	
	



*Currently there is confusion as to whether the Pariabs loan covers initial margin and variation margin.  
**The notional amount of the loan is $50 MM but in light of the recent liquidity facility provided by Chase and Citi, Citi is restricting use of this line to its current position (~$5 MM.) 
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