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CONFIDEXTIAL AND PROPRIETARY
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DAILY POSITION REPORT
As of As of Noversber 2, 2000
r Position ] [ Maturity / Gap Risk ] [ Vahwe-ot-Risk ] PAL (3008)
Basiness Lnk - Camanedity Groop L _NaOpes | Lims I semmvay | Lrma [ 1-Dey 1 Lma T  Totay 1 Sosyroingg | MTD T QM T Yo}
ENRON NORTH AMERICA birsisaee] - o602 9500 17,39 " sr12tm2]
GAS TRADING 547 300Bcd || 216.) 350Bef | | s3as4]( s60.000 Jr ($363)] _ ($17,461) $2,891 52,728 $714,341
UNITED STATES s2.1 any $331.554 (1.436) (17.508)/ 1524 3877 678.716
CANADA 26 3.1 34612 1,073 47 1367 {1.14%) 35628
POWER TRADING 526 soMilMwH || 87 | 2smimwn | 520,843 || $50.000 ]* $14,951 $10,826 $15,825 ($9242) $481,955
EAST TRADING as $12.408 753 797 1.630 {25,350 he ARt )
WEST TRADING 5.1 16512 14,163 20.892 14.160 15.380 423,088
CANADA TRADING 23 $12.26} 35 731 as m 24%))
CROSS COMMODITY TRADING | [ sam] sso0 | [ $651 | $614 | s883 | (51322 $9,746 |
{_oTHER ] [ $0 | 0 | $0] (59298 ($84.629)]
ENRON EUROPE [ s3] “siswe] - roen] - s616)] 3407666
[ ENRON METALS J 170740 | 375000 Metrc Tons ] [ (554.365) | eononomewicTons | | 34967 ][ 58000 | [ s2478]  $7833]  (s28e8)]  (519.759)] $14,035 |
EUROPEAN TRADING $14,577 . $854 $6,642 $1,741 $15,236 $355,870
EUROPEAN GAS ** 25 260 Bef 713 %0 Bet si1zr i $1500 2,401 2616 1443 14.176 (XKD
U.K ELECTRICITY ** (43.6) 68 Mit MWH “3) 15 Mil MWH $14.439 $15.30 627 4.001 3250 9.259 206.723
CONTINENTAL ELECTRICITY 171 20 Mil MWH 6.8 20 Mil MWH $1.886 $4.000 (S39)] 31259 ([0) Q037 42.865
NORDIC ELECTRICITY 19 20 M MWI1{ 21 X Mil MWH $1.4%9 $4.000 ARRO (202 (IR 2.A714y 1391
STRUCTURED DERIVATIVES UK (7S] 1652 1845 ¢3.178) 60.837
ENRON CREDIT Ty | $100 Mit [ ss1] s1000 | 62 ()] 72 1,103 3,10
DEBT TRADING { ses2_ | 5250 Mid [ $347 || 52.000 | an) (230 %7 (%) 1.271
OTHER 0 Q220 (L) 7 52.9M
[__EESFUROPE ] [ $27 ] {3166)] s40  s3Be6] $37,761 |
ENRON GLORAL MARKETS [~ s - s0am] ~ser] - sao0n)] 2343w ]
GLOBAL PRODUCTS 65 12sMILBBLWTI [ 94 | 1sMiLBBLWT ] seare |l 58000 |+ (.19 110.38%) (2. 405)] 127.2K5) 10.176
WEATNER 354 5100 Mil $1.354 $3.000 14 (13 645 (6 12.881
COAL TRADING 34 15 Mil Tons T T vsMaTos | $149 || $4.000 179 i297m) 519 782 13.2%0
EMISSIONS ALLOWANCES 10.9) 1 Mil Credits 0 | IMiCreans | s7se || $3.000 6] 1241 264 788 V10T
FINANCIAL TRADING $353 $4,005 $1,134 $21,729 $199,116
UN DRIFT S00 902 1048 21977 115835
UK DRIFT [} 49 0 1.765 20511
EQUITY TRADING (574) S100 Mil 837 56000 23 [RRIY) (1) [NCAST) 55,002
_ __SOFT COMMODITIES TRADING 530 2000 Commcts 2930 2000 Coatmcts $324 $750. [ALD (L)) 150) 2 (hi})
GRAIN TRADING 0o 1000 Contracts ) 100 Contracts su 5500 wy 2n)) an k24 6
HEAT TRADING (195.0) 1000 Contracts (105.) 1000 € onrxts 1 5150 12} 2 19 13y ¢25),
L FX /INT RATE TRADING $25.5 $100 Mil S $3.000 103 ] 895 166 LR 1.241
319,794 100,000/
ENRON INDUSTRUAL MARKETS [ $l,298T $1,649 ] $1492 | $1,709 | 333,23.]
[ PULP & PAPER 181,304 300,000 Metnc Tons 108378 | 300,000 Metric Toms se3s || 53.000 1276 1.600 1.462 | 1.606 11.468
{ LUMBER 130 22,000 MBE (7.908) 22,000 MBF 1] s 2 61 w! 113 22%)
L STEEL TRADING 650 100,000 Net Tons. (650) 200.000 Net Tons $2|{ S1.000 0 (12 of (L1D))| i)
ENRON SOUTH AMERICA | $114 | s74)] (soll 0] 10564 ]
5. CONE GAS TRADING [ws | 15 Bef [T 20 Bef ] ] sa6 |[ s2000 | ) (7329 (2%1) (79%) 1313
S CONE POWER TRADING [ wo | asmumwi J|_ @e | asMimwd | | sasaj| $5000 | i8) 260 () wn TR
S. CONE CRUDE TRADING 195 634 274 11717 [ENAL))
ENRON ASLA, AFRICA { $33 | son] 9 - §533 |- $4.642 |
[ AUSTRAIIA POWER TRADING 1 l wn ] 3 Mil MWH ][ .6) [ 6 Mil MWH ] | ssn” 53,000 J [ 13 l mn] ('nl hAX] ] _ 4642 I
ENRON BROADBAND SERVICES L s3s)]  (s5.468)] $283)]___(s6649)] . ($17.972)]
[ BANDWIDTH TRADING 1 omem 1A-NY TDM DS} 61.6) LANY TOMDSY_ | sz_vl $2.000 [ERLT) (5.468)) (284 16.644) (17.972)
ADVERTISING TRADING 7.0 TR2CPP 7.0 TR2 (PP 2 $1.000 )] 1] 0 0 [
ENRON ENERGY SERVICES o0 lssow |+ [~ 3310 sager]  qs7263) 813w | sasr0s8]
L GASTRADING N en T Bt ey 1 Bt ] | 5421 2] 6.156 | ] 14.268 | 36916 ]
U PoWrRTRADING T s ] MiMWH [ a3 | MitMWH | | 2an | { (12380 (1480} .77 wie)] 220142
CROSS PORTFOLIO DIVERSIFICATION EFFECT
TOTAL TRADING [ sasa09l{sinoo0 ]+ [ s16063] $s00)] _ $12507 ] ($12513)]  $2050,981 |
ORIGINATIONS $10 $5324 ($25) $7,556 $49,752
us 10 5124 %) 7.55% 4997
INTERNATIONAL o o 0 [ (2191
TOTAL TRADING with ORIGINATIONS [ s16073 ] 34824 $12482 ]  (34.956)  $2,100.733 |
[__MERCHANT PORTFOLIO T s2aees | [ $2393 | $8,602 1 $5367 | ($120227)] ($1.787)]
["_camTAL PORTFOLIO I see | sa0omil [ s0][ sioom] | $0 ] 0 | 0 | sof  $126374
ToTAlL P&L $18.466 $13,426 $17,850 125,183 25,320

. Incluchn Divarsificanon Fffest
¢ Inciucks }- Block Pritolo acuvity

iA)  Pending calculation of NP
t8)  Pruthion and limil represem maximem e1posure.
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CONFIDENTIAL AND PROPRIETARY

DAILY POSITION REPORT

07) As of November 2. 2000
| Powition ] [ Vabor - Rk 1 [
Baninesm [init - Covameodity Growp L Net Opes T [ — [ 1-Day )| Lime { Tokay 1
[MERCHANT PoRTFOLIO [ 2405 ] = el
ENRON NORTH AMERICA, Net Fair Value 1,077.9 $363 $9.563 $5.065 ($24.722) $67,646
CANADA 42 11080 L (Al 1373 .19
DOWNSTREAM a0 - - - - (229
EAST ORIGINATIONS a0 | . . . .
ENERGY CAPITAL RESOURCES 0.5 188 (M9 188 (447 533
GAS ASSETS 103 4 Tals < 1M 90
GENERATION EAST 2943 - - 2553 R
GENERATION WEST T4 252 252 22 282 19.5%0
IGUANA 0.0 4.0
PAPER 157 - . - - 10.098)
PORTFOLIO 233 a1 5512 1838 (21,599 (203 069
PRINCIPAL INVESTING 7.3 i w (W9 2.79%) 106,918
SPECIAL ASSETS - PERFORMING 322 1.028 93 148 08N e
SPECIAL ASSETS - NON-PERFORMING 106 . . (5.008) 44.452)
TREASURY an - - - - (%4
WEST ORIGINATIONS 29
ENRON EUROPE, Net Fair Value 92 $298 $1.212 2% 2,686 29,262
rUBLIC 19.7 208 1.262 208 2686 3
PRIVATE i - - - 2810
HEDGES Q.0 paL]
STRUCTURED CREDIT a0
ENRON CALME, Net Fair Value 3363 . - . - .
PURLIC 1561
PRIVATE 180.2
CONYERTIBLE PRIVATE 0.0
STRUCTURED CREDIT 0.0
[ ENRON ASLA PACIFIC, Nef Fair Valse 1296 - . - - .
i PRIVATE 127.0
[ STRUCTURED CREINT 26

ENRON INDIA, Net Fair Value

L]

. . ] . T
— e e e

rosLic 0.0 [ 1 | Y]
ENRON NA INT'L. Net Fair Value 12 - - - - -
PUBLIC 0.0
PRIVATE 1.2
CONVERTIBLE PRIVATE 0o
STRUCTURED CREDIT Q0
ENRON CAPITAL MGMT, Net Fair Value (A) 192.1 ($733) $5.237 $1.968 $1,447 $36.591
ALPPURLIC RQUITY 671 140 20 1.99% 92 M.as
NON SLP PUBLIC EQUITY oo - B - -
S1LP PRIVATE EQUITY 1070 - . - LX 1]
SIL.P CONVERTIBLE PREFERREDYDERY 00 - - - - [oad
S1.F WARRANTS 0.0 - - -
SLP WARRANTS PUBLIC 00 - - - - b
SLP CANADIAN PUBLIC EQUITY pX s 1) 2N 476 4“7
SIP PRIVATE EQUITY PARTNERSHIPS o0 - B 1156)!
NONNLP PRIVATE EQUITY PARTNERSHIPS 0.0 - - - - -
SLP STRUCTURED CREDIT 143 ) X . . (734)
SLP - PORTFOLIO INSURANCE 0.0
ENRON CORP Y s 17 [ $165 | (s245)] s449]  (s1tavw)]  (s1an.103)
PUMIC 24 [ 16s | 2am| | 111199 (130100}
ENRON BROADBAND SERVICES, INC. 606 {SHRS) $751 {$¥72), $2,108 $157,393
PURLIC 1 (RS kAl (13311 2.100 16699
PRIVATE Rk . . - 9.000)
WARRANTS a0
ENRON NET WORKS 153 $0 0 $0 ($420) $1.814
PRIVATE "o - . . . .
PRIVATE EQUITY PARTNERSHIPS 43 ) ] (4200 1814
ENRON GLOBAL MARKETS 36.0 $2 $7 $3 $348 (87,264
TOTAL RETURN SWAP (53] . . . 879
ACCRUAL INCOME 0.0 . . . i
PRIVATE 1.2 - B . 262 (R.069)!
STRUCTURED CREDIT 19 2 7 k] * 127
ENRON RAPTOR 1 $63.8 $2,992 ($7,923) {31,544 ($90.475); (3149183
US PUBLIC s {3.660)] (10.150 (4.756) (M. 342)] (23.309)
US PRIVATE 1504 . - - - -
CONVERTIBIE - PRIVATE "7
WARRANTS . PRIVATE IE) A ; ) .
WARRANTS - PUBLIC 1.2 (12) 141 8 (6M) 47)
CANADIAN - PUBLIC 14 2 7 (8] i 201
CANADIAN - PRIVATE a8 . -
PRIVATE EQUITY PARTNERSHIPS 3.0 ) i : . .
US SYRUCTURED CREDIT-BOOK 183 [ 66 3 76 patl
S STAUCTURED CREDIT-MTM 0.0
EGF SLP - US STRUCTURED CREDIT [H
EGF SLP - PRIVATE EQUITY PARTNERSHIPS 18 - N - . -
EGF SLP . CANADIAN PUBLIC 09 [ [] (1), D2 122
EGP SL.P - US PUBLIC 37 11 [ T3] (238) 636
EGK SLP - WARRANTS PUBLIC 01 (M L3 (N (1) 0
&RS PUBLIC 0.2 6.492 1913 273 (SIRSY) (127.521)
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