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Collateral Valuation

Bank of America

Stock Price assumprions 30-Oct-01
Enron S11.16 TCW - Select $14.33
Compaq £8.95 TCW - Ager. $10.84
Eli Lilly $77.27 TCW - Small S14.95
EQTT $19.05

|Collateral Pledged | Shares |  Vaiue |
Enron Corp. - $0.00
Compaq Computer 71,094 $636,291.30
Total Market Vaiue of Collateral $636,291
Less: Collateral Required (80% LTV) 0.00% SO
Excess (Deficit) Collateral $636.291
Borrowing Power $509,033
Availabie to Borrow $509.033

- $2.933.000:
[Collateral Pledged J Shares | Value ]
Compaq (KLL owns) 113,064 $1,011,923
Eli Lilly & Co. 20,220 $1,562,399
EOTT Energy Parmers 5,000 $95,250
Enaron Corp. 60,000 $669,600
Enron 25,000
Enron (@ $12.44/share (owed by KLL personal) 35,000
TCW Galileo Select Equides 84,777 $1.214,854
TCW Galileo Aggressive Growth - 30
TCW Small Cap Growth 21,369 $319.467
Total Market Value of Collateral $4,873,493
Less: Collateral Required (LTV 80%) 60.18% $3,666,250
Excess (Deficit) Collateral $1.207,243
Borrowing Power $965,795
Available to Borrow §965,795

LOC_011030
/8/2002
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Collatera] Valuation

Bank of America -

|Colisteral Pledged | Shares | Vaiue |
Compaq 124,596 51,115,134 26.2%
'_‘-“F"
Enron Corp. , IT0408§  S2.348.064  §5.1%
Ry Ay
Enron @ 12.44/share y $889.352
Enron ($15.81/sh) $105.350
Enron ($17.75/sh) 20.746
Enron ($16.25/sh) $8.816
Enron Corp. (from Compass & BA) y $1323,799
Lilly 10,330 $798,199  18.7%
Totsal Market Value of Collateral $4,261,397 100%
Less: Collateral Required (80% LTY) 70.4% $3,750,000
Excess (Deficit) Collateral §511,397
Borrowing Power $409,118
Available to Borrow $409.118
{
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Collateral Valuation

Chase
30-O¢1-0!
Stock Price Assumptions
Enron $11.16
Compag $8.95
$15.0 Million Non Purpose Credit Line
| STOCK Svmbol  Certif. No.  Shares Vaiue Ownership |
Enron Corp (§11.77  ENE Chase Acct 2246 S 25,065 Personal
Total ENE 2,246 S 25.065 12.3%
Compaq CPQ BB125523 20000 S 179,000 Personal
Towal CPQ 20,000 S 179,000 87.7%
Total Value of Collateral § 204.065
LTV 80%
AVAILABLE BALANCE: . - - 51632527
Funded S0
REMAINING BALANCE . .$163:252%
{
Confidential Treament
Requested under FOlA
LOC_011030

8/8/2002

LAY-SEC-1
000000332



Collateral Valuation
Compass

30-0ct-01

Stock Price Assumption
Enron  S$11.16
Eli Lilly §77.27

$10.0 Miliion Non Purose Credit Line

| sTOCK Symbol Certif. No. Shares Ownership |

Eii Lilly LLy FC24922 5,000 Personal

Eli Lilly LLY  CNY18380 5.000 Personal
Total LLY 10,000 772,700

.TOTAL § 772,700
LTV 80%
AVAILABLE BALANCE $618.160
Funded <= (S780:871F
REMAINING BALANCE[ __(S171.711)]

Additional Collaterai
Sanders Morms Harris (30% LTV, capped at $1.000.000)
Totai § 3,500,000
LTV 30%
AVAILABLE BALANCE § 1,000,000
Funded F e~ - S0¢

REMAINING BALANCE}  51.000:000-

|Summary |

Total Collateral $ 4,272,700
Available Baiance § 1,618,160
Funded ($78%,871)

Combined Balance (for all Assets)|" $828,289
18.5“/,

LCollateral Pledped Shares j Value j

Enron Corp 25,000 $279.000

Total Market Value of Collateral $279.000

Less: Collateral Required 78.85% $275.000
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