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PERSONAL
Cypress
TCW-Mid
TCW.Select
Fayez

PARTNERSHIP
Fayez

Cypress
TCW-Seiect
TCW-Mid
TCW-Small

26-Sep

2,644,016
928,896
476,721

2,657,869

26-Sep
869,563
406,517

1,688,881
327.879
547,187

5-0ct
2,821,959
1,048,550
512,923
2,807,307

5-0ct
913,683
433,664
[,817.984
368.864
615,223

% Chg
6.7%
12.9%
7.6%
5.6%
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Collateral Valuation

.Bank of America

§-Oct-01

Eli Lilly $79.69
EOTT $20.98

Stock Price assumprions
Enron §31.73 TCW - Select $13.80
Compaq $8.82 TCW - Ager. $9.72

TCW - Small S14.83

‘SHI00 DU UERZe B o1 ABTRIT Y0 RG Eed 1 REA R IFen T et h SHTind w P
o = ¢

QOutstanding Loan Balance

|Coliateral Pledged

] Shares r Value J

Enron Corp. 71,701 $2.275,073
Compaq Computer 332,256 $2.930.498
Total Market Value of Collateral §$5.205.571
Less: Collateral Required (80% LTY) 3.84% $250.000
Excess (Deficit) Collateral $4,955,571
Borrowing Power §3,964.457

§3.964.457

Availabie to Borrow

$5.013,000°

[Coliateral Pledged

] Shares r Vaiue

|

Compag 113,064 $997.224
Eli Lilly & Co. 20.220 31,611,332
EOTT Energy Parmers 5,000 $104,900
Enron Corp. 60.000 £1,903,800
TCW Galileo Select Equinies 131,738 31,817,984
TCW Galileo Aggressive Growth 37,949 $368,864
TCW Small Cap Growth 41,485 { $615.223
Total Market Value of Collateral $7,419,328
Less: Collateral Required (LTV 80%) 67.57% $6,266,250
Excess (Deficit) Collateral $1,153,078
Borrowing Power $922,462
$922.462

Available to Borrow

LOC_011005
8/8/2002

43.7%
56.3%
100.0%

13.4%
21.7%%
[.4%
25.7%
24.5%
5.0%
8.3%
100.0%

Confidential Treament
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Collateral Valuation

. Bank of America

Outstanding Loan Balance o [~ $5.000.000°]

Eollateral Pledged | Shares | Value j
Enron Corp. 238,534 S7.568.684
Total Market Value of Collateral $7.568,684
Less: Collateral Required (80% LTV) 66.1% $6.250.000
Excess (Deficit) Collateral . $1.318.684
Borrowing Power §1.054.947
Avaijlabje to Borrow $1.054.947

Confidential T reament
A
LoC.011005 Requested under FOU

8/8/2002

LAY-SEC-1
000000275



Collatera] Valuation
Chase

5-Oct-01

Stock Price Assumptions
Enron S$31.73
Compag $8.82

$15.0 Million Non Purpose Credit Line
{  STOCK Svmbol  Certif. No.  Shares Value Ownership | -
Enron Corp (§17.7. ENE Chase Acct 3836 S 124,889 Personal

Enron Corp (§11.77  ENE Chase Acct 82388 § 2614171 Personal
Towal ENE' 86324 5§ 2,739,061 93.9%

Compagq CPQ BB125523 20000 § 176,400  Personal
Total CPQ 20,000 S 176,400 6.1%

Total Value of Collateral 5 2.915.461

LTV 80%
AVAILABLE BALANCE - - $2,186.595«
Funded SO

REMAINING BALANCE . $2,186,595=

LOC_011005 Confidential Treament
/8/2002 Requested under FOIA
LAY-SEC-1
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Collateral Valuation
Compass

5-Oct-01

Stock Price Assumption
Enron S$31.73
Eli Liliy §79.68

$10.0 Million Non Purpose Credit Line

| STOCK Symbol Certif. No. Shares Ownership |
Eli Lilly LLY FC24822 5.000 Personal
Eli Lilly LLY  CNY18380 5.000 Personal
Total LLY 10,000 796,900 29.7%
Enron Corp ENE HC118322 7,690 Personal
Enron Corp ENE HC118285 22.052 Personal
Enron Corp ENE HC119286 1,751 Personal
Enron Corp-Split  ENE HC164652 1,751 Personal
Enron Corp ENE HC119358 4,521 Persona!
Enron Corp-Split  ENE HC164653 4,521 Persona!
Enron Corp ENE HC118360 7.792 Personal
Enron Corp ENE  HC127004 9440 Personal
Total ENE 59,518 1.888.506 70.3%
TOTAL $ 2,685,406

LTV 80%

AVAILABLE BALANCE  $2.148325
Funded E'(Sf‘m
REMAINING BALANCE|=" - $858.454]

Additional Collateral
Sanders Morrs Harns (30% LTV. capped at $1.000.000)
Total § 3,500,000
LTV 30%
AVAILABLE BALANCE $ 1,000,000
Funded & r~=—= $03

REMAINING BALANCE(- $1.000.000-

|Summary ]

Total Collateral $ 6,185,406
Available Balance $ 3,148,325
Funded ($1.289.871)

Combined Balance (for all Assets)| $1,858.454
20.9%

Confidential Treament
Reguested und d
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8/8/2002

LAY-SEC-1
000000277



Collateral Valuation

Compass

|Collateral Pledged Shares |  Value J
Enron Corp 25,000 $793,250
Total Market Value of Collateral §793.250
Less: Collateral Required : 65.55% $650,000

Confidential Treament
LOC_011005 Reguested under FOIA
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