Collateral Valuation
Bank of America

Stock Price assumptions 9.Nov-01
Enron 38.63: TCW - Select $14.33
Compagq $7.73 TCW - Ager. S10.84
EliLilly = §$78.47 TCW - Small $16.63
EOTT $19.05

Outstanding Loan Balance

[Collateral Pledged | Shares | Value |

Enron Corp. - $0.00 0.0%
Compaq Computer 83,064 S642.084.72  100.0%
Compag Computer 11,970

Compaq Computer 71,004

Total Market Value of Collateral $642,085 100.0%
Less: Collateral Required (80% LTYV) 0.00% S0

Excess (Deficit) Collateral $642.085
Borrowing Power §513.668

Available to Borrow $513.668

Otstanding Loan Balance

[C ollateral Pledged | Shares T Value ]
Compaq (KLL owns) 113,064 $873,985 25.5%
Eli Lilly & Co. 20,220 $1.586,663  46.3%
EOTT Energy Parmers 5,000 $95,250 2.8%
Enron Corp. 60.000 $517,800 15.1%
Enron 25,000
Enron @ $12.44/share (owed by KLL personal) 35.000
TCW Galileo Select Equities - 30 0.0%
TCW Galileo Aggressive Growth - 30 0.0%
TCW Small Cap Growth 21,369 $355.366 10.4%
Total Market Vajue of Collateral $3,429,065  100.0%
Less: Coliateral Required (LTV 80%) 50.45% $2.162,500
Excess (Deficit) Collateral $1.266,565
Borrowing Power $1,013,252
Availabie to Borrow $1,013.252
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320.724

[Coliateral Pledged { Shares | Vaive |
Compaq 124,596 §963,127 30.1%
Earon Corp. 210.400 $1.815,782 56.8%

Enron @ 12.44/share 79.691 $687.733

Enron ($15.81/sh) 9.440 S81.467

Enron ($17.75/sh) 1.859 $16.043

Enron ($16.25/sh} ] 790 $6.818

Earon Corp. (from Compass & BA) 118.620 $1.023.691
Lilly 5,330 $418.245  13.1%
Total Market Value of Collateral $3,197,124 100%
Less: Collateral Required (80% LTV) 93.8% $3.750,000
Excess (Deficit) Collateral (8552.876)
Borrowing Power so
Available to Borrow $0

LOC ot1108
8/8/2002

Cunﬁdeminl Treament

Requesteq under Foy4

LAY-SEC-1
000000358



€8L'ET {11e>) ssaox7]
LLL'8SY wauannhay
09578y Annby
(6s1°09y71) samjer]
6YL'8YE'] sKassy
LLL'BSY (681'99¢°1) 801°5¢8' —1¥9'}
0 (o10'9007) 0 0 1886578¥
S68°P1 1 0 I8S°6SK 08! 6886ST8Y
. __sm._? | £00'9¢T 0 970'bb6 19b°€1 L886578Y
: tras - L 0 0 . 0 | 886578y
00s' 1y 938 000°0¢ uom) $L8°L01 (6L1°091) 005 FEY 0 £8865Z8¥
| amea _u::_m..\n— RIS _ mm:._Eo:A_ Puny

£086578# Wunoddy

LTI 770 (1rea) ssaoxy
690'C18 wanannbay
0€8'PL0T Lynnbg jer0).
(cvo'zar) sanpqery
£LY'LST'E S1Is8Y
690'€18 (£v9'281°1) SLT'TIST'E 861's
000 (zL'Tvo'7811) o000 00°0 25619¢0S
_ oLy 917 _ 000 000 000 000 OLEFSIPS
00$'sL1 [N 000°0ST 1m0 ] MO 000 000 000 000 9ZEVSIPS
0sT'Te b9 000°S 4] 000 000 00°0 000 YIEYSIPS
- 08 - uong 0520995 000 00°0£¥'9T1 00'0 0961905
- Ly8L - Ay 000 000 000 000 8S619€0¢
089°81 9L°LE 00§ e2115243)) YT 9% 9L 000 S6ye'sTo't L8L61E . ¥S$619£0S
_ mep [ areygyg M saeyg | um::._oﬂ 2S¢ @ bar asnoy

(s3uspjoyy jonprspur) 09519605 grimossy

ssaadf )
73le g

wosuy

23kny
1¥PR-MOL
PIOT] “Alpu]
PIN-MOL
ssaadf:)

Confidential Tresment
Requested under FOIA

LAY-SEC-1
000000359



