ENRON CORP. DERIVATIVES
Open Issues as of 10/01/01

 
1.	CSFBI – waiting for OK from J.A.
· Need TRS for Equity Swap settling 8/16/02 (400,000)
· Need Termination of five (5) Equity Swaps
(1,672,000; 100,000; 125,000; 100,000; 700,000)
· Need 2 forwards (5 swaps rolled into forwards)
(1,025,000)
(1,672,000)
· Amend Trigger in 2 new forwards to $30
· Roll/Amend forward expired 8/09/01 (750,000) and amend Trigger to $30

2.	Lehman Bros.
· Need to execute 2 forwards (617,000; 425,000) – waiting for OK from J.A.
· Need to execute 2 Lehman Puts T.D. 8/16/01 – waiting for OK from J.A.
(2,159,500; 1,487,500)
· Awaiting confirmation for 9/21/01 forward on 400,000 shares at $28.2657


3. ISDA Master Agreements under negotiation:

· Bear Stearns International Ltd. – comments received (Nancy Bauer) (Boyd)
· First Union National Bank – waiting for credit (Vijay Suchdev) ( Bailey)
· CSFB International – comments received for ENA (Anita Khosla) (Panus)
· Morgan Stanley Capital Services Inc. – comments received (M. Flett) (Bailey)
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