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DUKE ENERGY FLORIDA INC.’S
REQUEST FOR CONFIDENTIAL CLASSIFICATION

Duke Energy Florida, Inc. (“DEF” or “Company”), pursuant to Section 366.093, Florida
Statutes (F.S.), and Rule 25-22.006, Florida Administrative Code (F.A.C.), submits this Request
for Confidential Classification for certain information provided in response to Staff’s Seventh

Set of Interrogatories (Nos. 49-62) propounded on DEF. In support of this Request, DEF states:

1. DEF’s Responses to Staff’s Seventh Set of Interrogatories (specifically Questions

49, 50, 51, 52, 55, & 56, and Attachments) contain information that is “proprietary business

information” under Section 366.093(3), Florida Statutes.
2. The following exhibits are included with this request:

(a) Sealed Composite Exhibit A is a package containing unredacted copies of

all documents for which DEF seeks confidential treatment. Composite Exhibit A is being

submitted separately in a sealed envelope labeled “CONFIDENTIAL.” In the unredacted

versions, the information asserted to be confidential is highlighted by yellow marker.

(b)  Composite Exhibit B is a package containing two copies of redacte LOM e |
versions of the documents for which the Company requests confidential classification. The APA |
£CO

specific information for which confidential treatment is requested has been blocked out by NG |
v o; BRI

opaque marker or other means. ‘DM |
TEL

(c) Exhibit C is a table which identifies by page and line the information for CLK
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which DEF seeks confidential classification and the specific statutory bases for secking
confidential treatment.

(d)  Exhibit D is an affidavit attesting to the confidential nature of information
identified in this request.

3. As indicated in Exhibit C, the information for which DEF requests
confidential classification is “proprietary confidential business information” within the meaning
of Section 366.093(3), F.S. Specifically, the information at issuc relates to competitively
negotiated data, such as bid evaluations and fuel supply contracts, the disclosure of which would
impair the efforts of the Company or its affiliates to negotiate fuel supply contracts on favorable
terms. See § 366.093(3)(d), F.S.; Affidavit of Joseph McCallister at 4 5. Furthermore, the
information at issue relates to the competitive interests of DEF and its fuel suppliers, the
disclosure of which would impair their competitive businesses. § 366.093(3)(e), F.S.; Affidavit
of Joseph McCallister at § 6. Accordingly, such information constitutes “proprietary confidential
business information” which is exempt from disclosure under the Public Records Act pursuant to
Section 366.093(1), F.S.

4. The information identified as Exhibit “A™ is intended to be and is treated as
confidential by the Company. See Affidavit of Joseph McCallister at § 7. The information has
not been disclosed to the public, and the Company has treated and continues to treat the
information and contracts at issue as confidential. Sce Affidavit of Joseph McCallister at 17

5. DEF requests that the information identified in Exhibit A be classified as
“proprietary confidential business information™ within the meaning of section 366.093(3), F.S.,
that the information remain confidential for a period of at least 18 months as provided in section
366.093(4) F.S., and that the information be returned as soon as it is no longer necessary for the

Commission to conduct its business.



WHEREFORE, for the foregoing reasons, DEF respectfully requests that this Request for
Confidential Classification be granted.

RESPECTFULLY SUBMITTED this 17" day of October, 2013.
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Associate General Counsel
MATTHEW R. BERNIER
Associate General Counsel
Duke Energy Florida, Inc.
299 1*' Avenue North

St. Petersburg, Florida 33701
Telephone: 727-820-4692
Facsimile: 727-820-5249

Email; dianne.triplett(a)dukc-energy.com

Email: matthew.bernier@duke-energy.com

Attorneys for
DUKE ENERGY FLORIDA, INC.



CERTIFICATE OF SERVICE
I HEREBY CERTIFY that a true and corrc?; copy of the foregoing has been furnished via

electronic mail to the following this 17th day of /&;2‘

/" %ey

Martha Barrera, Esq.

Office of General Counsel

Florida Public Service Commission
2540 Shumard Oak Blvd.
Tallahassee, FL. 32399-0850

mbarrera@psc.state.fl.us

James D. Beasley, Esq.

Jeffry Wahlen, Esq.

Ausley & McMullen Law Firm
P.O. Box 391

Tallahassee, FL. 32302

jbeasley(@ausley.com

John T. Butler, Esq.
Florida Power & Light Co.
700 Universe Boulevard
Juno Beach, FL 33408
John.butler@fpl.com

Ken Hoffman

Florida Power & Light

215 S. Monroe Street, Ste. 810
Tallahassee, FL 32301-1859
Ken.hoffman(@fpl.com

Jeffrey A. Stone, Esq.
Russell A. Badders, Esg.
Steven R. Griffin

Beggs & Lane Law Firm
P.O. Box 12950
Pensacola, FL. 32591

jas@beggslane.com
rabf@beggslane.com

srg@beggslane.com

Ms. Paula K. Brown
Tampa Electric Company
P.O.Box 111

Tampa, FL 33601
regdept@itecoenergy.com

Mr. Robert L. McGee
Gulf Power Company

One Energy Place
Pensacola, FL. 32520-0780

| rimegee@southernco.com

Beth Keating

Gunster, Yoakley & Stewart, P.A.
215 S. Monroe St., Ste 618
Tallahassee, FL. 32301

bkeating{@gunster.com

J.R.Kelly/Charles Rehwinkel
Office of Public Counsel

c¢/o The Florida Legislature

111 West Madison Street, #812
Tallahassee, FL. 32399

Kelly. jr@leg.state.fl.us

Rehwinkel.charles@leg.state.flus

Curtis Young

Florida Public Utilities Company
P.O. Box 3395

West Palm Beach, FL 33402-3395

cyoung(@fpuc.com

James W. Brew, Esq.

c¢/o Brickfield Law Firm

1025 Thomas Jefferson St., NW
8" Floor, West Tower
Washington, DC 20007

jbrew@bbrslaw.com

Moyle Law Firm

Jon C. Moyle, Jr.

118 North Gadsden Street
Tallahassee, FL 32301
jmoyle@moylelaw.com

Florida Retail Federation

Robert Scheffel Wright/John T. LaVia,
c/o Gardner, Bist, Wiener Law Firm
1300 Thomaswood Drive

Tallahassee, FL 32308

schef(@gbwiegal.com
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REDACTED

As summarized in Question 49 and 50, DEF has outlined on the Attachments
bearing bates numbers PEF-13-FL-001932 through PEF-13-FL-001946 and the
Attachments bearing bates numbers PEF-13-FL-001951 and PEF-13-FL-001952
for Question 51 illustrations of this for natural gas and heavy oil trades executed for
2012 and 2013. These are further described below.

As outlined in Example #1 on the Attachment bearing bates number PEF-13-FL-
001951, DEF executed a natural gas financial swap for the November 2012 through
March 2013 time period on January 30, 2012 for- per MMBtu. During the
course of the trading day on January 30, 2012, the market price for the November
2012 through March 2013 strip time period traded from a low of approximately
$3.4728 per MMBu to a high of approximately $3.6216 per MMBtu, a range of
approximately $0.1488 per MMBtu, and closed on that day at $3.5262 per MMBtu.
At the time DEF executed this trade, the market price for this time period was
I o MMBtu and as illustrated above was within the daily trading range.

As outlined in Example #2 on the Attachment bearing bates number PEF-13-FL-
001951, DEF executed a natural gas financial swap for the November 2012 through
March 2013 time period on February 7, 2012 for [l per MMBtu. During the
course of the trading day on February 7, 2012, the market price for the November
2012 through March 2013 strip time period traded from a low of approximately
$3.4762 per MMBtu to a high of approximately $3.6284 per MMBtu, a range of
approximately $0.1522 per MMBtu, and closed on that day at $3.4786 per MMBtu.
At the time DEF executed this trade, the market price for this time period was
I - MMBtu and as illustrated above was within the daily trading range.

As outlined in Example #3 on the Attachment bearing bates number PEF-13-FL-
001951, DEF executed a natural gas financial swap for the November 2012 through
March 2013 time period on February 28, 2012 for |l per MMBtu. During the
course of the trading day on February 28, 2012, the market price for the November
2012 through March 2013 strip time period traded from a low of approximately
$3.3690 per MMBtu to a high of approximately $3.4580 per MMBtu, a range of
approximately $0.0890 per MMBtu, and closed on that day at $3.3740 per MMBtu.
At the time DEF executed this trade, the market price for this time period was
B - MMBtu and as illustrated above was within the daily trading range.

With respect to heavy oil transactions that appear to fall outside the 5% threshold
for 2012 periods outlined in Example #4 on the Attachment bearing bates number
PEF-13-FL-001952, the same explanation outlined above for strip trades applies to
these trades as well. In addition, unlike the NYMEX natural gas contract, which is
liquid, the New York Harbor 1.0 Residual fuel oil is not as liquid and not as
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REDACTED

observable via transparent market beyond a period of approximately 18 to 24
months. As such, on the trade dates for the trades outlined in Example #4 on
Attachment bearing bates number PEF-13-FL-001952, there was not a transparent
observable forward curve for the 2012 calendar year strip trades or an intraday
observable price range data available for calendar year 2012 on the trade dates. For
background, for question 50 on the trade date of these transactions outlined in
Example #4, the market price reported on the trade date for heavy oil was an
internal estimated indicative price modeled using a relationship to the liquid
observable WTI crude oil commodity. At the time of the trade, this relationship
was derived by taking the ratio of the WTI Crude forward price to NYH 1.0
forward price reported by the Intercontinental Exchange (ICE) Monthly Price
Validation service. This service surveys companies with interest in commodity
trading and calculates a market consensus of indicative long-range forward prices
for different pricing points and fuels. As part of estimating the indicative price for
non-observable pricing periods, each month Enterprise Risk Management (ERM)
would update the ratio and used it to convert the daily-observed WTI crude prices
to NYH 1.0 prices. This methodology described was discontinued in 2009 as it was
deemed to be insufficient to capture the quickly changing oil markets and the
relationship between the fuels. However, this was the indicative estimated market
price reported in the system on the respective trade dates as there was no observable
market. Thus, on the trade dates there will be percentage variances between the
traded price executed and the indicative calculated market price in the system for
the respective periods. Today, changes are made to the daily forward prices of
heavy oil based on the percentages changes in WTI crude on a daily basis.
However, regardless of the reported internal modeled prices for the non-observable
forward prices for heavy oil, DEF always pays market price for the products it
hedges. DEF identified trades that based on the simplified comparison were outside
of the 5%. DEF included market quotes from financial counterparties for additional
transparency prior to execution of the least cost transaction at the time. With the
above background, as described in example #4 an additional explanation is outlined
below for heavy oil hedge trades.

As outlined in Example #4 on Attachment bearing bates number PEF-13-FL-
001952, with respect to the heavy oil trade executed on December 18, 2008 for
calendar year 2012 strip, DEF obtained three independent quotes from three
separate companies that ranged from [JJJJil per barrel to - per barrel. DEF
executed the lowest market price of [JJJJll| per barrel which was the price at the
time of the trade. Although the comparison on Question 50 would indicate what
DEF paid versus the estimated indicative modeled strip price for 2012 as noted
above, DEF executed the trade at the prevailing market at the time of the trade.



As all these examples illustrate, market prices for natural gas and fuel oil change
within trading days and can experience large movements within any given trading
day for the respective forward time periods being hedged. As noted previously,
DEF always executes trades at the market prices that exist at the time trades are
executed within the trading day and all the trades executed for the test period were
executed at the prevailing market price that existed at the time of the trade on the
respective trading day.

Please see Attachments bearing bates numbers PEF-13-FL-001951 and PEF-13-FL-
001952.

Please Note: *Attachments bearing Bates Numbers PEF-13-FL-001951 and PEF-
13-FL-001952 is confidential and a redacted copy has been attached hereto. An
unredacted copy has been filed with the Florida Public Service Commission along
with DEF’s Request for Confidential Classification dated October 17, 2013.



REDACTED

55. Please state the realized hedging gains and losses by fuel type and by type of

hedging instrument for the twelve months beginning August 1, 2012, and ending July 31,

2013.
Answer:
Duke Energy Florida
For August 2012 through July 2013
Hedging Instrument Fuel Type Total
OTC Financial Instruments Natural Gas
OTC Financial Instruments Natural Gas - Storage
OTC Financial Instruments Heavy Oil
OTC Financial Instruments Light Oil
OTC Financial Instruments Light Heating Oil - River Barge - Fuel Surcharge Hedges
OTC Financial Instruments Light Heating Oil - Rail - Fuel Surcharge Hedges

Total Net Cost



REDACTED

56. For the twelve months beginning August 1, 2012, and ending July 31, 2013, for
each month that hedged volumes of fuel oil or natural gas were outside the percentage
range for volumes to be hedged stated in DEF's risk management plan or otherwise stated
in internal procedures governing DEF’s hedging activities, please state the month, the
extent to which the volume hedged was outside of the range, and an explanation of the

cause.

Answer: As outlined in DEF’s 2012 Risk Management Plan, due to the decline in
overall forecasted heavy oil usage for future periods, DEF made the decision not to
execute heavy oil hedges for periods beyond calendar year 2012, and targeted to
hedge a minimum of [ of forecasted heavy oil usage for calendar year 2012.
As of December 2011, with respect to heavy oil, DEF was approximately -
hedged for forecasted heavy oil usage for calendar year 2012 which was above the
minimum target hedge percentage. DEF’s actual hedge percentage for calendar
year 2012 based on actual burns for heavy oil was approximately | Given the
actual to forecasted 2012 burn variances, the resulting actual hedge percentage for
heavy oil was lower than the targeted minimum of [JJfj based on forecasted
calendar year usage. As outlined in the Plan, actual hedge percentages for any
monthly periods, rolling twelve month time period or calendar annual period can
come in higher or lower than the hedge percentage targets as a result of actual
versus forecasted fuel burns.



Questan &8 REDACTED

Deceamier Swip Hedges

Percent
Citference from

Instrument

Dednerny Month Trads Date

FIXED SWaAP 2126526
FLXED SWAP 2126517
FIRED SWWAP 2126528
2130399
2130402
2130405
FIKED SWAP 214005
FIXED SWAP T14026%
TNSF00T FEGED SWWAF 2040267

BA&2007 FIOMED SWAP
FIKEC SWAP

ena7007 | FIXEDSWAP |

Br7EZ007 FIXED SWAS |

o m

| BRER00T FIXED SWaAF

2

PGTrotH] |
@ 7
0 2 FIXED SWA? I

BNz FOUED SWA>
W22 FIXED SWA?
12 FINED SWA3 2208418
12 | 205418
200420
22022}
| 2220223
220224
10/132007 I 2244184
1041372007 FOLED SWAP 2244185
1012007 FINED SWAP 2244147
104182007 FIXZD SWAP 2244148
OE007 | FIXED SWAP 2244148
112007 | FIXED swap 2282118
FIXED SWAP 2262120
1041720132 FIXED SWeP 2262121
1112012 FIXED SWAP 2262122
12112012 FIXED SWAP 2262123
B41/2012 FIXED SWAP 2287613
FIXED SWaP 2287614 HHUEB
FIXE D SWAP 2287613 ; HHUB
W2 | FIXED SWaP 2208611 | HHUB
ez 2268812 HHUB
132 22098513 HHUB
FIED SWAP 2304857 HHUB
FIED SWAP 2304853 | HHUB
| FLED SWAP 2304853 | HHUE
1 FIXED SWAP 733486) HHLB
| 2rvvaocs FINED SWieP 7334851 HHUE
iz | amwnocs FRED SWAP 2334867 HHUA
F 412008 FINED SWWAP FELFLIAE HHUE
2 AT008 FIXED SWWA 23727 HHUB
12 4ACR00E | FOED SWaP 23727 HHUB
12 aZmona | FDED 2372745 HHUB
12 | 4noood FIXED SWAP 237217 HHUB
BEO12 | 4nazD08 FIXED SW, 2403490 HHUB
% 2 4N32008 FRED 2400482 | HHUB
12 AMA2008 FIXED S 2403404 | MHUB
] ‘ FINED SW&P | 2607825 | HHUB 2
12 FIMED SWeP 2407827 HHUB 100
12 | FDED SWer 240TEZE HHUIB $5.1
2 | FIXED SWEP 243728 NG $6 47
7 FIXED SWeP 2437255 5%
i 5232008 | FOED SWAD 2437255
G008 FIXED) SWAP 2441273
G008 | FLXED SWAe 244174
|  suzoos | FOEDSWae 2041275

Page 1
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Chuzshon 45 REDACTED
2002 August - December Swip Hedges

|
BI2O0NE FIMED SWAP HYBIES, | NG ‘
S22 FIXED SWAP NYMEX ¥ NG
100112 FIXED SWAP NYMEX NG
BP0 FIXED NYMEX NG
FIXED SWAS NYMEX NG
FILED SWAI 245TH24 HYMER NG
| FIXED SWAP 2468915 NYMEX NG
ganrn? | | FIXE3 SWAP 458838 NYMEX NG
1012012 | FIrED SWAP 1458037 NYMEX NG
BAROI? FIKED SWAP 2470689 MYMEL NG
] FIMED SWAP 7479650 MYMER NG
FIXED SWAP NYBSEX NG
FIXED SWAP IFERC HHUB
IFERC HHUE
| IFERC HHUB
| NYMEX NG
FINED SWAF NYMEX
| FUNED SWAF NYMEX
| FUXED SWAF 7625161 NYMEL
| FIXED SWAF 2625162 NYMEX
FIXED 2840230 NYMEX
FIXED 2640231 NYMEX
FIGED 2640233 NYMEX
w2 1232008 FILED SWaP NYRIEX NG
12112012 123072008 FIXED SWa# NYMEX NG
BIVZUI2 111572009 FIXED SWiaP NYMEX NG
Lol 1H 11572009 FINED SWWAR 2655371 NYMEX NG
[ TralF] 152009 FIKED SWAP 2655372 NYMEX NG
200 FINED SWAP 2656077 NYMEX NG
1182009 FIXED SWWAP 2656078 HYMEX G
12472009 FIXED SWAP 2950205 Y WEX. G
1242006 FIXED SWAP 2950206 NYREEX G
12662009 FIXED SWWAF 2950207 NYMER G
1210 FIXED SWWAP JOTBABS WYRREX, HG
1200 FIXED SWAP 2078487 MYIREX, KNG
1242010 FIXED SWAP 2076488 NYMEX NG
2010 FIXED SWAP aoTe NYMEX NG
22010 FINED SWAP 202075 NYMEX NG
22010 FINED 2992080 NYMEX N
ARS20M0 FIEED SWAP 30196358 NYMEX N3
2010 FINED SWAP 3011636 NYMEX ]
A0 FIXED SWAP 3011637 NYMEX NG
[T ¥ ] 422010 FIXED SWAP 304009¢ (]
912012 42872010 FINED SWAP IHDGEE (]
LT 4252010 FIGED SWAP 0400 NYMEX N3
LT S262010 | FINED SWAP 305895 HYMEN, N3
SN2 SRERO10 FIXED SWHAP ELE nrmEx | N3
1001 S2E2010 FIXED SWAP 3058998 wrmex | ]
82012 & FIXED SWAP 307592 NYMIEX N3
LaTotr] BAED10 FIKED SWAP 3075821 NYMEX NS
Bt FIXED SWAP 307582 MNYMEX ]
6242010 FIXED 5 | 3oresu WY MEX NG
6242010 FIRE VAl 0TES NS NYMEX L]
6242010 FIXED SWAP WIS NYMEX (<]
THZO10 FIXED SWA? 1084028 NYME G -
& 1EN2 | 2010 FIXED SWAS 2084050 NYRIEX o] m
WIG0IZ FOUED SWAS 3084031 NYMEX NG o
BZNZ FIED SWAS 309242 NYMEX NG =}
91212 i FIXED SWAD 0I: NYREEN NG n
| 2pzeon FIXED SWA? | 309242 MYMEX W3 5
| B0 | # 3097887 NYMEX NG a8
a0 | 30978 MYMEX NG o
Bra2ato | soavery | NYMEX NG L
B 2000 3100805 NYREX NG “
B 2010 3100804 NYMEX NG
| 3100807 | MYMEX NG
FIXED SWA® | wrmex NG
FIXED SWAD HYREX NG PAGNZo0A8
FIXED § | wNvMEX NG



Dol REDACTED
202 Augus - December Swap Hedge:

SINI010 FIXED SWAP NYMEK NG
BIT00 FIXED SWAP NYMEX NG
802010 MYNIE NG
11H 12040 | MYMEX NG
11112010 | HYMED NG
WAR012 11112000 | FIXED SWAP HYMED, NG
BH2082 117222010 FIXED SWAP NYMEY NG
| iiRaeoe FIXED SWaP WYMEX NG
| wzazomn FIMED SWAP NYMEX NG
12182010 FIXED § NYMEX G
120142010 FIXED SWAP | NYMEX NG
V22N FIXED SwWaP | NYMEX NS
FIXED SWAP | WE2046 NYMER KRG
FINED SWAP 3182047 NYMEX NG
165011 | FIXED SWaP 3182049 NYMEZ | NG
FIXED SWAP 1200030 NYMEX NG
FIXED SWAP 3300031 NYMEX NG
3011 FIXED § NYMEX NG
812012 2t FIXED SWAP NYMER NG
27011 FIXED SWAF 2RISTA NYMEN NG
FINED SWAF 1201478 MYMEX NG
FINED SWAF 1201402 NYMEC NG
272011 HNYMES NG
10172312 xeon MYMES KRG
a2 | NYMEX NG
VU2 IR0 FIXED SWNAF NYMES NG
12012 2B2011 FINED SYWAF NYMEX, NG
FIBIONE FEXED SWAF NYMEX NG
| I FEXED SWAF NYMEX NG
AN FIXED SWAP e | NYMEX NG
e P01 FIXED SIVAP 3213623 NYMEX NG
| wze0nt FIXED SWAP WNIE | NYBEX NG
[ 322011 FINED SWAP NYMEX NG
| amozon FIXED SWAP NYMEX NG
FINED SWAP 32T MYMEX NG
FUNED SWAP 3218240 MNYMEX NG
1201 FINED: SWAP 28 NYMEX NG
M0 FIXED SWAP J218042 NYMEX NG
A0 FIXED SWAP | NYMEX NG
12112012 B0 FIMED SWAP NYMEX
247011 FIXED SW. NYMEX
3247 FIXED NYMEX
3242011 FOCED: NYMEX
FIXED SWAP NYMEX
| FINED SWAP NYMEX
| FIXED SWARP NYMEX NG
i 011 FIXED SWAP NYMEX NG
| R0 FIXED SWAR NYMEX NG
ABZO1Y FIXED SWAP HYMEX NS
482011 FINED SWAP MYMEX NG
4132011 FIKED SWaAP NYMEX NG
4132011 FIED SWAP NYMEX NG
4razon FIXED Syvae NYMEX NG
ang2oit FIXED SWAP WYMEX NG
angzon FIXED SWAP | MYMEX NG
FIXED SWWAP | NYMEK HS
FIXED SWAP NYMEX K3
FIXED SWaAP | BYIEEN M3
FINED SWnP WYMEX M3
FIXED SWaP WY REE X N3
FIXED SWaP NYMEX N3
FIXED SWAP | WYMEX N3
FIKED SWAP N5
| FIKED SWAP | N3
| | N3
| FIXED SWaAP N3
S0 FIXED SWaAP NS ~ _
$132011 | FIXED SWAP N3 Page 3 o6
51311 | FED | 3301234 ]
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Cuestion 49

2012 Augast - December Swip Heoges

REDACTED

12112012

NYMEX
MOYRRE Y

NYME
NYMEX
| FIXED SWAP HYMEX
FIXED SWAP NYMEX
| FIXED SWaP NI NYMEX 'I
FIXED SWAP 3312393 NYMEX |
12 FIXED SWAP 1321028 NYMER |
2012812 FIXED SWAP 171829 |
| 1329744 ]
FIXED SWAP 1329745 Nymex | NG
E32011 FIXED SWAP $320748 NYMEL NG
697011 FIXED SWaAFP JA20E01 NYMEX NG
s5701 FIKED SWAF 1329682 MYMEE | NG
BB201 FIXED SWAF 33005 NYMEX KNG
&162011 FIXED SWAF 334006 NYMES | NG
6162011 FINED SWAF 334007 NYMES | NG
13912 6162011 5334008 NYMES | NG
otz | easaon | 34009 NYMES WG
Bzciz | | FIKED SWAF 3341161 WYMEX NG
wzeiz | FIXED SWAF 3341162 NYMEX l NG
wnenz | FINED SWAF 3341163 NYMEK | NG
| &zazon FINED SWAP 3341164 WYMER NG
6282011 FLXED SWAP L1165 NYREX NG
TITR0 FIXED SWAP 3346501 NYMEX NG
weoz | FIRED SWAP 546502 NG
wivz | 011 FIXED SWAP 3346803 NG
| meon FINED SWAP TS MYMEX NG
| weson FINED SWAP 17572 NYMEN NG
[ FIKED SWaAR 349570 NYMEX HG
[ FIKED SWAR 3349571 NYMEX HG
| FIXED Swap | J349872 NYMEX NG
FINED SWAP 3349478 NYMEX NG
FIXED SWAP 3348579 NYMEX | NG
FINED SWAP 2380847 NYMEX N
T2 FIXED 350848 NYMEX NG
FIXED SWAP 3IS084G NYMEX G
FIXED SWAP 3353522 NYMEX NG
3353523 NYMEX 5
3353524 NYMEX
| JA53525 MNYMEN
| 3353526 NYMEX
3354885 IFERC
2354860 FERC
| 3355088 NYBIEX
| 2385086 NYMEX
| FINED SWAP 1366688 IFERC
Tr2erkand FIXED SWAS ANBBERT FERC |
| 1=zt FINED SWAP 138TITZ NYM |
12e1 FINED SWAP 336737 nNYMEX |
B22011 FINED SWAP IFERC
[irr il FIXED SWAP IFERC
20N FIGED SWAP NymEK |
FIXED SWAP NYMEX
FIXED SWAP NYMEEX
FOED SWAS NYMEEX
BA2011 FLNED SWAP NYMEX
B0 FINED SWAP NYMEN
[T oIE] FIRED SWAP NYMEN
BRI011 FIXED SWAP WYMER
| wezon FIXED SWYAP 3T 62E NYMEX NG
| 82011 FIXED SWAP I3TI62E MYREEX M3
1 852011 FIXED SWWAR 33722 IFERC HHUB
\ FIXED SWAP 33T2TIE IFERT HHUB
| FIXED SWAP 3372254 IFERC HHUB
| FIXED SWAP 37206 IFERT HHB
I FIXED SWAR X722 WY MER M3
! BA2011 FIXED SWaP TG NYLEEX N3

55053

55265

A40%
Movg for e S

1a%
Ang for the &

Page & of &
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REDACTED

=]

August - Deceminer Swap Hedges.

juj

B0 L1t FIXED SWaP | W7aT9s IFERC HHUB
R T Y FIXNED SWAF | 1373796 IFERC HHUB
[(ENTTIH B2011 FIXED SWAF ITISE NYMEX G '
1252012 BR2011 FINED SWWAF 3373819 MYMES K6
BH2C12 | BR2011 FIXED SwWAE 3474367 IFERE HHUB
ez | B2 FIXED SWAF 374368 FERC HHUB |
sz | FIXED SWAP 3377140 NYMEK KNG |
L il b FUCED SRR TN NYMEX NG
812012 | FIXED SWAP 2379030 IFERS HHUB
12012 FIKED SWAP 3375031 IFERC HHUB
1IN | FINED SWaP 3379138 MY MEX NG 84 %
FIALralF] an7zont | FIXED SWaP 3379137 NYMEX NG Avg for the Stip
BRIIZ BR5T011 FIKED SWAP 3383867 IFERC HHUB
RIIZ 8252011 FIXED SWaAP 3353828 IFERC HHUE
(=1 257011 FIKED SWAP 3383068 NYMEX NG
252011 FIXED SWAP | 3383569 NYMEX
EIETTE ED SWaAP 3365624 NYMEX
v FIXED SWAP 3356625 NYMEX
WRT01Y FIRED SWAP 388481 IFERL
w2011 FIXED SWAP 2388467 FFERC
SMARa FOOFD 3194400 NYMEX
WI4201 FIXED 3304491 NYMER
1 42011 FIXED SWAP 3394485 NYMEX
117152012 ez 33355681 NYRER 25%
12102 SE20TY £ IFISREC MNYMEX v for e Sin
B2 FEECEE FIXED SWAP | 1350658 MYMEX
W12 FIXED SWAP | 3300665 NYMEX
1 FIXED Swer | FISOE6E NYMEX
FIXED Swas 44843 NYMEX 25%
FIXED SWAP 3448425 MY MEX pvg for e St
W | FED SWA> 3455144 MYMEX
1 10 FIXED S 455146 NYREX
T2 FIXED SWWa= 455147 NYMEX
1OAL2011 FIKED SWWAS 3456978 WYMEX
10A1L2011 FIXED SWAS 345687 NYMEX
3201 FIKED W= | ME1246 NYMEX
125012 WOAEZON FIXED Swa> | 451247 MYMEX
12 1AFZ0N FIXED SWA? | MSITIE MYMEX
L] b 012011 FIKED SWA® | G171 MYMEX
10012 071300 FIXED SWR> | 3461720 NYMEX
a2 10212001 D SWA? 3453108 FERS TRASZA
9N 10212011 D SWA? 3463106 IFERS TRASZ4
102172001 FIXED SWA? 463107 FERS i TRASZS
1002772011 FINED SWA® AT2TH IFERC | TRMSZ4
10272011 FINED SWA? MR IFERG | TRASZ4
R0 FIXZD SWWAF urzim | IFERC | TRNSZ4
WZTZ0T1 D SWaP 3472648 | IFERC HEUB
EITR20 0 SWaAD 4TX048 | IFERC HiLIB
FIXZD SWAP I4TBISE IFERC TRNSZA
LRI R FIXZD SWWAP 478151 | IFERC 574
112011 ) > 3478153 IFERC
INTEO0TE NYMEX
TW201 J4THT? NYMEX
W20 IMTEEE IFERC
12012 01 34T FERC o
10012012 1Mo 1478621 IFERC m
THIR01Z 1102011 79621 NYMEX NG A
1IP0I 11772001 3479623 NYMEX NG w
[EFH 1152011 FLED SWAP 3483200 FERC TRHSZ4 m
Lol i 1182011 FDED SWAP J4BE201 WERC TRHSZ4 g
1WIR02 1182011 FIXED SWAP FERC TRHNSZ4 9
142011 D SWAP NYMEX NG w
112000 NYMEX MG g
12200 NYMEX | &G
1215 3502070 NYMEX NG
1252011 3502071 NYMEX NG
1222011 AS029 1 FERC H-UB 30% ~
v 3502915 FERC HEUB Avg for he Strip RIS
12042011 FUED SWHP 3503800 FERC | TRANSZ4




Qussbon 45

20'7 Augusl - Decernber Swap Hedges

REDACTED

e siip was 0.3

* Parcertage dftereice fom irade proe - Negaive idert6es whan 8 trads pnce s above the dosing maret price for b respective day based o the simplifeed companisoe
* Percentage defferece from rade price - Postive idenbes when B trade prce s below ihe closing market prce for Bhe respecive dey based on the EmpETed companson

Mate 1

Dse 10 the lest pencd of the request bewng afferent thas Te ackad monsi of Bve sirip Geals gxecuted, this causes the appearasce of ades bewg maose #an 5% diferent from Bve markel pice for the respechied day
based on e simpabed compartson Below, the entire srips havs been pel topbifhier 10 shw haw & would look when ir compisie loom

piRo? | 2n4moun FIXED SWAP w01 | IFERC TRNSZ4
1Rz | 12420 FIXED SWAP 1503806 FERC TRMSZ4
BH2012 120280011 FIOUED SWAP LB08TES IFERC TRMEZ4
12282011 FIXED SWAP 1508796 IFERC TRNEZ4
12282011 FINED SWAP 3508797 IFERC TRNSZ4
12282011 FIKED SWWAP S0BE7E WFERC HrLB
| 12re201 FIXED SWAF 508827 IFERT HHLB
g0z | 122N FLXED SWAP ¥509358 IFERC TRHSI4
w1012 12202011 | Foes swer 3509359 IFERC TRNEZA
RFAH TLIE FIXED SWAP 3514190 IFERC HHUB
222 1012 FIXED SWAP 2514181 IFERC HHUB
B 2012 UZ6R01Z FLXED SWAP 3521408 WYMES NG
T2 102012 FINED SWAP 3522740 NYMER NG 5 1% F——
120162812 17302012 FINED SWAP 1522741 KYMEX NG A for the Stip | Awg for en
[HT-T ] FINED SWAP 3523050 IFERC TANSI4
B2z i FIXNEDSWAP 3523341 IFERC TRNSZ4
BRI | FIXED SWAF 3526023 FFERC TRNSZ4
g FIKED SWVAP 1526026 IFERC HUB [TTY "
127102012 FIXED SWAP 1526027 FERT g for the SEip | Awg for
Mrar | FIXED SWAF 1529156 WTERC TRNEZA
Tz 2282012 FINED SWAF 353314 IFERC 5.1% R
2282012 FINED SWAF 3534318 IFERC
ez FIXEDF SWVAF 35346388 IFERG TRNEZ4
WIRED1D FOXED SWWAF 3548971 IFERC MAINLN
LIRI0Y FINED SWAF 5072 | FERC MAINLN

11012312 WIN202 FIKED SWWAP 353240 NYMEX G 0w <lgentfied m Attachment A, Question 51
12112012 WIXF0N2 FIXED SWWAP 3522741 RYMEX KNG Aorg. for e | <ldented in Atlachment A, Cuettsn 51
g3 WII012 FIXED SWAP 1522742 NYMEX NG Sinp Trade <jdented in Abechment A, Queston 51
2N WIOFON2 FIXED SWAP 52T NYMEX NG <ldentied ;m Atachment A Oueston 51,
3113 3012 FIXED SWAP 3522744 ] NYMEX NG <identied m Arachmem A Ouesion 51,
1402012 22 FIXED SWAP ISTE06 IFERC HHJB 0.5% <idenved i Arachment & Ouesion 51,
1222 T2 FEXED SVWWAP asaeoaT IFERC HHIB Forg for the <bdenthed m Arachment A Cuesion 31,
VN2 T2 FIKED SWAP 3576028 IFERC HHJB Strip Trade <ldenlded m Atachment A Quesson 51
212013 ez FIXED SWAP 26028 IFERC HHJB <igentiied n Atachment A, Cuesion 51
3203 HTRN2 FIKED SWAP 3526030 FERG HHJB cidentified in Al schment A, Cuesion 51
111172012 22870102 FIXED SWAP 3534374 IFERC HHIB 0% <igenbfied in Atachmen A Quason 31,
12T 2807 FIRED SWAP 3534315 IFERC HHUB Avg.for e | <identfied in Atachment & Quesion 51
VI3 el riciFl FIXED SWAP J5343IE IFERC HHUB Strip Trade: <ldentiied in Atachment A, Quesson 51
22013 2RI FIXED SWaP 3534317 IFERC HHUB <identfied in Atachment A, Cwesian 51
P01 22HI0N2 FIXED SWAP 3534318 IFERC HHUB <identfied in Atachment A Quasion 51,

Examgie #1
Exampie £1
Example €1
Exampia £1
Exampie £1

Example #2
Exampie #2
Exampls £2
Exampis £2
Example #1

Exampie 13
Exampae §3
Exampie 73
Example #3
Exampie 53

" | <igentted in Anachment A, Question 51 Exarmgle 81
<ldenitied in Attachment A, Clusabon 51, Example 1

te 1 Biton <igenified in Aflachment A Ceesbon 51, Exsmgle #7
enfie s8ap was 06% Jqlmx’ed in Artachenant A, Question i, Examgle #7

<identfied ir Aflachment A Queshon 51, Example 83
Aorg for the Strip  JAvp for entre stip was 0.1% <ldertdied w Altachment A_ Quesbon 51, Exampie 81
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Cuestion 49

2013 January - July Swap Hedges

REDACTED

Delivery Month Trade Date Instrument ZKey Market Location
4112013 11612007 FIXED SWAP 21268529 IFERC HHUB
512013 T/6/2007 FIXED SWAP 2126530 IFERC HHUB
B/172013 Ti6/2007 FIXED SWAP 2126531 IFERC HHUB
71112013 T16/2007 FIXED SWAP 2126532 IFERC HHUB
4112013 711172007 FIXED SWAP 2130415 IFERC HHUB
5112013 7/11/2007 FIXED SWAP 2130416 IFERC HHUB
6112013 71172007 FIXED SWAP 2130421 IFERC HHUE
7203 TI12007 FIXED SWAP 2130422 IFERC HHUE
4172013 711912007 FIXED SWaP 2140270 IFERC HHUE
5172013 1972007 FIXED SWAP 2140273 IFERC HHUE
6/1/2013 7192007 FIXED SWAP 2140274 IFERC HHUE
712013 71192007 FIXED SWAP 2140353 IFERC HHUE
47112013 811412007 FIXED SVIAP 2165078 IFERGC HHUB
512013 8/14/2007 FIXED SWAP 2165079 IFERC HHUE
66172013 811412007 FIXED SWAP 2165082 IFERC HHUB
203 81472007 FIXED SWAP 2165083 IFERC HHUB
4112013 8/28/2007 FIXED SWAP 2181888 IFERC HHUB
5/1/2013 8/28/2007 FIXED SWAP 2161889 IFERC HHUB
6/1/2013 B/2872007 FIXED SWAP 2181890 IFERC HHUB
7203 8/28/2007 FIXED SWAP 2181891 IFERC HHUB
4172013 9M12/2007 FIXED SWAP 2194798 IFERC HHUB
5112013 9/12/2007 FIXED SWAP 2194799 IFERC HHUB
B/1/2013 9/12/2007 FIXED SWAP 2184800 IFERC HHUB
71172013 9/12/2007 FIXED SWAP 2184801 IFERG HHUB
1203 9126/2007 FIXED SWAP 2209421 IFERC HHUB
202013 912612007 FIXED SWAP 2209422 IFERC HHUB
312013 Q2672007 FIXED SWAP 2209423 IFERC HHUB
4/112013 9/26/2007 FIXED SWAP 2200424 IFERC HHUB
SH2013 9/26/2007 FIXED SWAP 2209425 IFERC HHUB
6/17/2013 9/26/2007 FIXED SWAP 2209426 IFERC HHUB
772013 Q2642007 FIXED SWAP 2209427 IFERC HHUB
4/172013 10/372007 FIXED SWwaAP 2220225 IFERC HHUB
5172013 10/3/2007 FIKED SWAP 2220226 IFERC HHUB
6/1/2013 104312007 FIXED SWAP 2220227 IFERC HHUB
712013 10/3/2007 FIXED SWAP 2120228 IFERC HHUB
11172013 10/19:2007 FIXED SWAP 2244150 IFERC HHUB
2112013 10/19:2007 FIXED SWAP 2244151 IFERC HHUB
31172013 101192007 FIXED SWAP 2244152 IFERC HHUB
41172013 10/19:2007 FIXED S\WAP 2244153 IFERC HHUB
SM2013 10182007 FIXED SWAP 2744154 IFERC HHUB
6172013 10/19:2007 FIXED SWAP 2244155 IFERC HHUB
TNre013 107192007 FIXED SWAP 2244156 IFERC HHUB
1172013 11/6/2007 FIXED SWAP 2262126 IFERC HHUB
212013 11/6/2007 FIXED SWAP 2062127 IFERC HHUB
3112013 11/6/2007 FIXED SWAP 2262128 IFERC HHUB
4172013 11/672007 FIXED SWAP 2162132 IFERC HHUB
5172013 11/6/2007 FIXED SWaAP 2262133 IFERC HHUB
6172013 11/672007 FIXED SWAP 2262135 IFERC HHUB
7172013 11/6/2007 FIXED SWAP 2262136 IFERC HHUB
4/1/2013 12/10:2007 FIXED SWAP 2287617 IFERC HHUB
5112013 1211072007 FIXED SWAP 2287618 IFERC HHUB
6/1/2013 121102007 FIXED SWAP 2287619 IFERC HHUB
TH2013 1210:2007 FIXED SWAP 2287620 IFERC HHUB

Volume MMBlu

Trade Price
(S/MMBtu)

Market Price on
Trade Date

Percent
Difference from
Trade Price

Avg for the Stnp

Awg for the Strip

g for the Stap

g for the Sirip

Page 1ol 8

8€6100-14-€L-43d



4112013 120272007 FIXED SWAP 2288914 IFERC HHUB
5172013 1212712007 FIXFD SWAP 2288915 IFERC HHUB
6/1/2013 121272007 FIXED SWAP 2298916 IFERC HHUB
T3 1202712007 FIXED SWAP 2288917 IFERC HHUB
4172013 1/9/2008 FIXED SWAP 2304860 IFERC HHUB
51112013 1/9/2008 FIXED SWAP 2304861 IFERC HHUB
6/1/2013 11972008 FIXED SWAP 2304862 FERC HHUB
THz013 11942008 FIXED SWAP 2304863 IFERC HHUB
4/1/2013 2/13/2008 FIXED SWaP 2334863 IFERC HHUB
5/12013 2113/2008 FIXED SWap 2354864 IFERC HHUB
6112013 2/13/2008 FIXED Swap 2334865 IFERC HHUB
712013 201312008 FIXZD Swap 2354868 IFERC HHUB
11203 212912008 FIXED SWAP 2348605 IFERC HHUB
2172013 2/29/2008 FIXED SWAP 234B610 IFERC HHUB
3112013 212812008 FIXED SWAP 2348611 IFERC HHUB
412012 2/29/2008 FIXED SWAP 2348612 IFERC HHUB
512013 2/28/2008 FIXED SWAP 2348613 IFERC HHUB
6/1,2013 202972008 FIXED SWAP 2348614 IFERC HHUB
712013 2/29/2008 FIXED SWAP 2348615 IFERC HHUB
1712013 47212008 FIXED SWAP 2372118 IFERC HHUB
2112013 4/2/2008 FIXED SWAP 2372718 IFERC HHUB
312013 422008 FIXED SWAP 23127122 IFERC HHUB
47172013 41212008 FIXED SWAP 2372723 IFERC HHUB
512013 41212008 FIXED SWAP 2312724 IFERC HHUB
812013 4/2/2008 FIXED SWAP 2372725 IFERC HHUB
7112013 4/2/2008 FIXED SWAP 23727326 IFERC HHUB
412013 4125/2008 FIXED SWAP 2407820 IFERC HHUB
511213 4125/2008 FIXED SWAP 2407830 IFERC HHUB
6/172013 4125/2008 FIXED SWAP 2407831 IFERC HHUB
T2 41252008 FIXED SWAP 2417832 IFERC HHUB
4172013 6/12/2008 FIXED SWAP 2451040 IFERC HHUB
5112013 6/12/2008 FIXED SWAP 2451041 IFERC HHUB
6/1/2013 6/12/2008 FIXED SWAP 2451044 IFERC HHUB
71172013 61272008 FIXED SWAP 2451045 IFERC HHUB
4112013 71112008 FIXED SWAP 2459665 IFERC HHUB
512013 71112008 FIXED SWAP 2450666 IFERC HHUE
6/1/2013 F/11/2008 FIXED SWAP 2459669 IFERC HHLUE
7203 7i1112008 FIXED SWAP 2469670 IFERC HHUE
4/1/2013 10/21/2008 FIXED SWAP 2579397 IFERC HHUE
5/1/2013 10/21/2008 FIXED SWAP 2579398 IFERC HHUE
6/172013 10/21/2008 FIXED SWAP 2579399 IFERC HHUE
7112013 1072172008 FIXED SW/AP 2579400 IFERC HHUE
412013 12/212008 FIXED SV/AP 2622814 NYMEX NG
5/iz013 12213008 FIXED SWAP 2622815 NYMEX NG
6/1/2013 12/2/2008 FIXED SWAP 2622816 NYMEX NG
712013 121212008 FIXED SVIAP 2622817 NYMEX NG
112013 121412008 FIXED SWAP 2825163 NYMEX NG
21112013 121412008 FIXED SWAP 2625164 NYMEX NG
IN2013 12/4/2008 FIXED SWAP 2625165 NYNEX NG
111/2013 12/30/2008 FIXED SWAP 2640235 NYMEX NG
2002013 127302008 FIXED SWAP 2640236 NYMEX NG
2013 12/30/2008 FIXED SWAP 2640237 NYMEX G
41112013 1/15/2009 FIXED SWAP 2655321 NYMEX NG
S5M/2013 1152009 FIXED SWAP 2655322 NYMEX NG
6172013 11152009 FIXED SWAP 2€55323 NYMEX NG
7112013 11152009 FIXED SWAP 2655324 NYMEX NG
112013 1/16/2009 FIXED SWAP 2656079 NYMEX NG
2172013 1/16/2009 FIXED SWAP 2€56080 NYMEX NG
3172013 1/16/2009 FIXED SWAP 2€56081 NYMEX NG
4172013 111872010 FIXED SWAP 3161160 NYMEX NG
5M1/2013 11/18/2010 FIXED SWAP 3161161 NYMEX NG
6/1/2013 11182010 FIXED SWAP 3161162 NYMEX NG

$8.842
$8.807
$8.872
SB8.847
$10.180

$10.150
$10.225
£10.315
$9.764
$0.734
S9B814
$9.014
$7.309
$7 239
37324
37419
$7.393
$7.323
57.393
$7.483
$8.287
$8.267
$8.022
37.763
§7.748
£7.493
$6.845
§6.775
$6.845
$6.930
$7.847
§7.827
$7.582
$5.134
$5.126
£5.148
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72M3
£/1/2013
5112013
612013
71,2013
11:2013
21172013
312013
41112013
5/112013
6112013
7,3
11112013
21112013
3172013
1112013
21112013
3172013
1172013
20112013
3/1/2013
412013
5/1/2013
6172013
72013
11172013
2172013
3/1/2013
47172013
5112013
6/1/2013
712013
4/°12013
502013
6/1/2013
71172013
11112013
21172013
3/1/2013
1112013
21172013
anRo13
11172013
20112013
I2;m3
41172013
SN2013
BL/2013
THi2013
411/2013
512013
61/2013
TN12013
1/1/2013
201112013
3172013
1172013
21172013
32013
4aNnr2o13
SN2013
6/1/2013

11/18/2010
12/16/2010
121162010
12116/2010
12/16/2010
2182011
2/8i2011
21812011
21072011
2110/2011
210/2011
2102011
2162011
271672011
2/16/2011
31202011
dzrzon
22011
3Nz011
3M10/2011
anorzon
35O
3152011
31152011
152011
318201
3nenon
3/18/2011
31221201
372212011
3722/2011
22/2011
3252011
37252011
252011
I252011
31252011
3/25/2011
372572011
4/4/2011
41472011
4/4/2011
41312011
4132011
43201
41182011
41182011
41182011
47182011
552011
SI52011
SIS0
SI52011
5152011
S/5/2011
552011
9011
S0
S/9/2011
51372011
513£2011
5/13/2011

FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SV/AP
FIXED SYAF
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWaAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWVAP
FIXED SwWAP
FIXED SWAP
FIXED SyWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWwAP
FIXED SWAP
FIXED SWAP
FIXED SWAP

3161163
3172596
3172597
3172598
3172599
3202228
3202229
3202230
3203152
3203153
3203154
3203155
3237066
3207067
3237068
3213904
3213905
3213806
3217519
3217820
3217521
3220882
3220883
3220684
3220885
3222399
3222400
3222401
3223660
3223661
3223662
J223665
3225045
3225046
3225047
3225048
3225054
3225055
3225056
3231885
3231886
3231887
3274074
3274075
3274078
3277225
3277228
3277230
3277234
3205359
3295260
3295361

3295362
3295356
3295357
3795358
3298000
388001

3198002
3301236
3301237
3301238

NYMEX
NYMEX
NYMZX
NYM=X
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYNEX
NYNEX
NYMEX
NYNMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
MNYMEX
NYMEX
NYMEX
NYNEX
NYREX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX

NG
NG
NG
NG
NG
NG
NG
NG
NG
NG
NG
NG
NG
NG
NG
NG
NG
NG
NG
NG
NG
NG
NG
NG
NG
NG
NG
NG
NG
NG
NG
NG
NG
NG
NG
NG
NG
NG
NG
NG
NG
NG
NG
NG
NG
NG
NG
NG
NG
NG
NG
NG
NG
NG
NG
NG
NG
NG
NG
NG
NG
NG

$5.183
$5.002
$5.00C
$5.02¢
$5.067
$5.331
£5.301
$5.196
34 966
$4 961
$4 985
$5.025
$5.250
$5.228
$5136
$5242
s5217
£5.128
§5.260
55 244
$5.159
$5.087
$5.102
$5.13
$5.170
$5495
$5.457
$5.382
$5118
$5.128
$5.157
$5.200
$5.217
$5.235
$5.262
$5.306
$5.597
$5.557
£5.477
§5.548
$5.518
$5.438
$5.450
$5.425
£5.347
$£5.082
$5.1C7
$5.139
$5.164
$5.101
$5.11
$5.144
$5.187
$5.427
$5.991
$5.316
$5.349
$5.313
$5.2¢41
$5.076
$5.001
$5.126
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1172013
M3
2112013
312013
112013
2012013
3172013
4/1:2013
5112013
61,2013
712013
11172013
2112013
3112013
1712013
2/112013
12013
112013
21112013
32013
11172013
21203
32013
41172013
52013
6112013
71172013
4/1/2013
5/1/2013
/172013
712013
11142013
20172013
32013
4/1/2013
5/1/2013
6/1/2013
7112013
1/1/2013
21172013
312013
11/2013
21142013
3112013
5/1/2013
62013
7012013
51172013
6172013
203
11172013
2112013
3472013
5/1/2013
6/172013
1112013
11172013
2172013
3172013
112013
2172013
3172013

511312011
S1yzen
511372011
S13/2011
512412011
512412011
5/24/2011
52572011
SI25/2011
512512011
S25231
52772311
Llrafralll
S5f2712011
sfz2011
61212011
B/2/2011
8972011
6972011
6/9/2011
6/16/2011
611672011
EM6/2011
6172011
B/1712011
61712011
8172011
BI2B/2011
6/28/2011
B/28/2011
e/28/2011
2812011
62872011
62812011
Tz
72211
TTI2011
7201
78/2011
71812011
7/812011
71212011
1M 22011
e
73011
732011
713rzon
771972011
THS2011
Tszon
71972011
71972011
71972011
Tiz2izon
7221201
72201
The2i2011
Tr22non
71222011
71282011
TiI29/2011
762972011

FIXZD SWap
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAFP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SV/IAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SwWaP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAFP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIKED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIKED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP

3301239
3301233
3301234
3301235
3309048
3309049
3305050
3309825
3305826
3309827
3309628
3312394
3312395
3312396
3321930
3321931
3321932
3329693
3320694
3329695
3334010
3334011
3334012
3334607
3334608
3334600
3334610
3341169
3341170
I
3341172
33411656
3341167
3241168
3247081
3347062
3347083
3347064
J347573
3347574
3347575
3249580
3548581
3349582
3550077
3350080
3350081

3353485
3353486
3353487
3353527
3353528
3353520
3355370
3355311

3355372
3155367
3355368
3355369
3367374

3367375
3367376

NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYM=X
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYNEX
MNYNEX
NYNEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYREX
NYMEX
NYMEX
NYMEX
NYMEX
IFERC
IFERC
IFERC
IFERC
IFERC
IFERC
NYMEX
NYMEX
NYMEX
IFERC
IFERC
IFERC
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX

NG
NG
NG
NG
NG

NG

NG

NG

NG
NG
NG
NG
NG
NG
NG
NG
NG
NG
NG
NG
NG
NG
NG
NG
NG
NG
NG
HHUB
HHUB
HHUB
HHUB
HHUB
HHUB
NG
NG
NG
HHUB
HHU8
HHUB
NG
NG
NG
NG
NG
NG

$5.169
$5.420
$5.383
$5.310
$5.470
§5.435
$5.357
$5.126
$5.144
$5.184
$5.222
$5.513
$5476
55 391
$5.592
$5.552
$5470
£5.483
$5.445
$5.363
$5377
§5.245
$5.270
$4 968
$4 983
$5.019
$5.0535
$4,931
$4.943
$4.981
$5.021
$5.273
§$5.243
$5.168
$4.881
$4.893
$4.927
$4.965
$5.267
$5.235
$5.160
$5.324
$5.2a2
$5.217
55.046
$5.080
$5.119
$5.051
§5.086
$5.124
§5.383
$5.3%0
£5.268
$4.981
$5.016
$5.051
$5.296
$5.2€3
$5.161
£5.181
£5.127
£5.0%6
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S12013
6172013
T3
4172013
SM2M3
Br2013
Tr2013
O3
2203
2013
112013
2023
I3
S0 3
BI/2013
12013
Wi2013
2M203
32013
1412043
2112013
3rm3
S/t/2013
6172013
THR013
1/4/2013
2112013
2013
172013
22013
anr2o3
12013
22013
2013
50/2013
G201
THI2013
SM2013
812013

112013
Wzm3
12013
yiem3
4203
5172013
6172013
TNR2013
12013
212013
2013
112013
22013
IN2013
12013
203
INT2013
512013
Bri2013
THi2013

BrU2011
Br2om
8ri/2011
Br4I2011
ara2011
Ba2011
Bra/2011
B8/4/2011
82011
Bdrza11
BIAr2011
BA4r2011
Brdr2iit
523
BIS2MN
BrSr2211
BrSS20141
BiS20%1
BrS2011
8/8/20114
BiBS2011
BI&2011
Bri502011
BASHONT
BASIE0N
B S0
a/M15201!
8152011
BTN
B0
BATHOH
Br2snoit
BI25011
8252011
si262011
Br2e/2011
Br262011
BI04
A3 ON
g3ron
B30
8312011
Bra1/2011
42011
142011
142011
G420
Qr6R011
aMeR2011
aneRo1
1062011
1a2011
1062011
11112011
11200
11172011
1142011
101472011
10M1472011
10182011
10/182011
101872011

FIXED SWAP
FIXED SWAF
FIXED SWAF
FIZED SWAP
FIXED SWAP
FINED SWAP
FIMED SWAP
FIXED SWAP
FILED SWAP
FILED SWAP
FIXED SWaAP
FIXED SWAP
FIXED SWIAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIRLED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWaAP
FIXED SWAP
FIKED SWAP
FISED SWAP
FIXED SWaAP
FIXED SWAP
FIXED SWAP
FIED SWAP
FIKED SWAF
FIXED SWAP
FIXED SWWAP
FIKED SWAP
FIXED SWAP
FIXED SWAP
FIXED S\WAP
FIXED SWaAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIED SWAP
FIXED SWAP
FIXED SYWAP
FIXFD SWAP
FBED SWAP
FEED SWAP
FIKED SWAP
FDED SWAP
FIXED SWAP
FIED SWAP
FIXED SWAP
FIXED SWaAP
FIED SYWAP
FIED SWAP
FINED SYWAP
FEED SWAP
FIXED SWAP

J36ETI10
3358711
3358712
3371635
3371636
3371637
3371636
3371671
337672
3371673
A3M630
3371631
371632
3372248
32247
3372248
3372243
3372244
3372245
37820
3ET3821
3573822
35377902
3377903
3377904
3377742
3377743
3ATTT44
3379138
3379139
3379140
3383970
318381
3353672
3384407
3384408
3384409
3386619
3386620
336621
33BB626
33B662T
3386628
3394493
3394484
3394495
3304456
3385083
3395084
3195085
3448436
3448437
3448438
3456972
56573
3456974
H58817
3458818
3458819
3461248
361249
3461250

IFERC
IFERC
IFERC
NYMEX
NYMEX
NYMEX
NYNEX
NYWEX
NYNEX
NYMEX
NYREX
NYMEX
NYMEX
IFERC
IFERC

NYMEX
NYMEX
NYMEX
NYRIEX
NYRIEX
NYMEX
IFERC

IFERC
IFERC
NYME X
NYMEX
NYMEX
NYMEX
MNYMEX
NYMEX
NYMEX
NYMEX
NYMEX
IFERC
FERC

IFERC
IFERC

IFERC

IFERC

NYMEX
NYMEX
NYMEX
IFERC
IFERC

IFERC

FERC

NYMEX
NYWEX
NYMEX
NYEX,
NYLEX
NYMEX
NYEX
NYLIEX
NYWEX
IFERC

IFERC

IFERC

NYREX
NYMEX
NYMEX

HHUSB

HHUB

HHUB
NG
NG
NG

e
G

NG
NG
NG
NG
NG
NG
HHUB
HHUB
HHUB
NG
NG
NG
NG
NG
NG
HHUB
HHUB
HHUB

HHUB
HHUE
HHUB
NG
NG
NG
TRNSZ4
TRNSZ4
TRNSZ4
TRNSZ4
NG
NG
NG
NG
NG
NG
NG
NG
NG
HHU3
HHUB
HHU3
NG
NG

NG

$4 941
4977
$5.013
$4 700
54 504
54 541
84 878
$5 046
$5.021
$4.954
$5.046
$5.021
§4.954
$4.835
$4.673
24912
$5.073
$5.04
$4.887
$5.078
$5.050
$4.982
$4 880
$4.913
54 950
$5.119
55082
$5.022
55074
$5.0489
B4 982
£4 086
£4.9¢0
54 BSS
£4 611
$4.841
$4.877
$4.919
$4.947
$4.985
$5.1£3
$5.115
$5.0£5
$4.853
$4.871
$4.901
$4.930
54 996
2407
$4.905
54818
54 794
S4.730
$4.726
$4.703
$4.619
§4.501
$4.621
£4.658
$4 663
§4.643
54 584
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1112013
112013
31,2013
5112013
61,2013
7112013
41112013
5112013
/112013
71112013
11172013
212013
zo3
11112013
2172013
32013
11172013
2112013
Irv203
412013
5172013
6/1/2013
THi2013
412013
5172013
6/1/2013
112013
1112013
2112013
3112013
4772013
5172013
6/1/2013
72013
11172013
21112013
INnRo13
1112013
21172013
3172013
4112013
5112013
6/1/2013
TN2013
41172013
5172013
6/1/2013
71/2013
1172013
21/2013
3172013
1112013
2/1/2013
3N2013
417203
5/1/2013
6/1/2013
712013
112013
2172013
32013
4172013

1052712011
102712011
102712011
10/28/2011
10/28/2011
10/28/2011
1azon
111372011
11372011
11372011
111412011
11/4/2011
11/4/12011
11/712011
1172091
11712011
1171472011
111472011
111472011
11142011
1171472011
111472011
1171472011
120572011
12152011
12/512011
124512011
121122011
121122011
121122011
12142011
1211412011
1211412011
1211412011
127282011
12/28i2011
12/28:2011
1112012
1111/2012
1411/2012
1/11/2012
11172012
111/2012
1112012
112672012
112672012
1126812012
1/26/2012
113072012
11302012
1/30/2012
271012
2712012
21712012
212211012
212272012
2fezr0z
21222012
21282012
212812012
2128012
/1472012

FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SV/AP
FIXED SWIAP
FIXED SW/AP
FIXED SW/AP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED S\WWAP
FIXED S\WAP
FIXED SWAP
FIXED S\WAP
FIXED S\WAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP

3472650
3472651

3472652

3473251

3473252
3473253
3477373
3477374
3477375
3477376
3478078
3478079
3478080
3479624
3479625
3479626
3490398
3430399
3490402
3490468
3450469
3430470
3490471
3500328
3500330
3£00331

3500332
3502916
3502017
3502018
3503785
3503788
3503789
3503780
3508828
3508829
3508830
3514194
3514195
3514196
3514205
3514206
3514207
3514208
3521382
3521383
3521384
3521385
3522742
3522743
3522744
3526028
3526029
3526030
3531923
3531924
3531926
3531928

3534316

3534317

3534318

3541880

IFERC
IFERG
IFERC
IFERC
IFERC
IFERC
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYWEX
NYNEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
IFERC
IFERC
IFERC
IFERC
IFERC
IFERC
IFERC
IFERC
IFERC
IFERG
IFERC
IFERC
IFERC
IFERC
IFERC
IFERC
IFERC
IFERC
IFERC
IFERC
IFERC
IFERC
IFERC
IFERC
IFERC
NYMEX
NYMEX
NYMEX
IFERC
IFERC
IFERC
IFERC
IFERC
IFERC
IFERC
IFERC
IFERC
IFERC
MNYIAEX

HHUB
HHUB
HHUB
HHUB
HHUB
HHUB
NG
NG
NG
NG
NG
NG
NG
NG
NG

MAINLN
MAINLN
MAINLN
MAINLN
HHUB
HHUB
HHUB
MAINLN
MAINLN
MAINLN
MAINLN
HHUB
HHUB
HHUB
HHUB
HHUB
HHUB
MAINLN
MAINLN
MAINLN
MAINLN
MAINLN
MAINLN
MAINLN
MAINLN
NG
NG
NG
HHUB
HHUB
HHUB
MAINLN
MAINLN
MAINLN
MAINLN
HHU3
HHU3
HHUS
NG

$4.816
$4.802
$4.547
$4.556
$4.587
$4.623
$4.432
$4.447
§4.477
$4.514
$4.584
$4 571
$4.519
$4.522
34.510
$4.462
$4.353
$4.342
$4 297
$4.214
$4.229
$4.257
$4.295
$4.127
$4.150
$4.181
$4.224
$4.098
54 090
$4.048
13815
$3.834
$3.882
$3.905
$3.990
$3.987
$3.961
$3.717
$3.715
$3641
$3578
$3.600
$3.631
83.675
5340
$3 493
$3.525
$3.567
$3.633
$3.637
$3 607
$3.591
$3.599
$3.580
$3.646
$3.684
$3.712
$3.775
$3.488
$3.505
$3.487
$3.424
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5172013
6/1/2013
T2013
4112013
5112013
6/1:2013
71,2013
4112013
51172013
6172013
71112013
41172013
5/12013
6/112013
TH2o13
4/1/2013
512013
6/172013
712013
411/2013
5172013
612013
TIr2013
41172013
51172013
6/1/2013
TH/2013
51/2013
6/172013
2013
5172013
6/1/2013
7112013
5112013
6/1/2013
71172013
5112013
6/°/2013
712013
5042013
6/1/2013
712013
4/1/2013
112013
6/112013
7112013
4/1/2013
5172013
6172013
712013
47172013
5M1/2013
6172013
2013
41172013
5172013
6172013
7112013
47172013
51/2013
8/1/2013
T3

342012
3142012
311472012
411172012
411172012
41172012
411172012
512412112
52412012
52412012
52412012
741212012
711212012
722012
7212012
B/10/2012
8102012
a0z
8/10/2012
BI2718012
B/2712012
BI2712012
81271012
/62012
B/E2012
9612212
9/e2M2
9/17/2012
911712012
91702
101572012
10/15/2012
1071572012
10v2372012
10/23r2012
104232012
101232012
10/23/2012
10623/2012
107252012
104252012
1042512012
11/2/2012
1122012
111212012
11272012
11/152012
111152012
111152012
11152012
11192012
111192012
111192012
11192012
111272012
111272012
11/27:2012
117272012
11/28.:2012
11/28/2012
11/28:2012
11/28:2012

FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SYIAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIKED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIKED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED S\WAP
FIXED SWAP
FIXED SWAP
FIXED S\WAP
FIXED S\WAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIRED SWAP
FIXED SWAP

35¢1881

3541882
3541883
3581792
3581793
3581794
3581795
3608565
3608566
3608567
3608568
3640046
3640047
3640048
3640049
36857235
3657236
3637237
3657238
3681681
361694
3651700
3681701
3606841
3696842
3696843
3606844
3704585
3704588
3704591
3743525
3743526
3743527
3749645
3749646
3749647
3749672
3749673
3749674
3751096
3751097
3751098
3162627
3762628
3762629
3762630
3778388
3778390
3778391
3778392
3780732
3780733
3780734
3780735
3785688
37B5889
3785890
3785891
3786475
3786476
3788477
3786478

NYMEX
NYMEX
NYMEX
NYMEX
NYM=X
NYMEX
NYMEX
IFERC
IFERC
IFERC
IFERGC
IFERC
IFERC
IFERC
IFERC
IFERC
IFERC
IFERC
IFERC
IFERC
IFERC
IFERC
IFERC
IFERC
IFERC
IFERC
IFERC
IFERC
IFERC
IFERC
IFERC
IFERC
IFERC
IFERC
IFERC
IFERC
IFERC
IFERC
IFERC
IFERC
IFERC
IFERC
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYME X
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX

NG
NG
NG
NG
NG
NG
TRNSZ4
TRNSZ4
TRNSZ4
TRNSZ4
TRNSZ4
TRNSZ4
TRNSZ4
TRNSZ4
TRNSZ4
TRNSZ4
TRNG24
TRNS24
TRNGSZ4
TRNSZ4
TRNSZ4
TRNSZ4
TRNSZ4
TRNSZ4
TRNSZ4
TRNSZ4
TRNSZ4
TRNSZ4
TRNSZ4
TRNSZ4
TRNSZ4
TRNSZ4
TRNSZ4
TRNSZ4
TRNSZ4
TRNSZ4
TRNSZ4
TRNSZ4
TRNS74
TRNSZ4
TRNSZ4
NG
NG

NG

NG

£3 464
$3.518
$3.563
$3.224
s$3.281
$3.335
£3.2391
$3.423
$3.450
$3.483
$3.536
$3.520
$3.542
$3.581
$3.626
53.454
£3.490
£1.536
$3.577
$3.209
$3.339
$3.383
$3.421
$3.319
$3.357
$3.403
$£3.443
$3.482
$3523
§3.5685
$3.857
$3.898
$3.940
$3.946
$3.980
$4.018
$3.946
$3.980
$4.019
£3.900
$3.937
$3.978
$3.646
$3.681
$£3.723

3.765
$3.782
$3.812
$3.847
$3.886
$3.7¢9
$3.830
$3.865
$£3.903
$3.8¢1
$3.891
$3.927
$3.968
A 777
33811
$3848
33 8£9
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4172013 11202012 FIXED SWAP 3ITEBOSS NYMEX NG
512013 112972012 FIXED SWAP 3ITEBOSE NYMEX NG
62013 1112902012 FINED SWAP ITEBOST NYMEX NG
72013 112912012 FIXED SWAP 3788058 NYMEX NG
4112013 12/4/2012 FIXED SWAP 3801713 NG
5/1/2013 120472012 FIXED SWAP 3801714 NG
612013 120472012 FIXED SWWAP 3801715 NG
7203 121412012 FIXED SWaP 3801716 NG
412013 12n2n2 FIXED SWAP 3804746 NG
SMi2013 122Nz FIXED SWAP 3304747 NG
G203 amen2 FIXED SWAP BOATS0 NG
12013 127120 FIXED SWAP 3604751 NG
472013 1211002012 FIXED SWAP Jene22T NG
S1172013 121072012 FIXED SWAP 336226 NG
612013 121107012 FINED SWAP 386229 NYMEX NG
72013 12102012 FIXED SWAP IBI6230 NYMEX NG
ar2013 121342012 FIXED SWAP 3829620 NYMEX NG
5/1/2013 12n3nmz FIXED SWAP 3809621 MNYNEX NG
6/1/2013 121132012 FIXED SWiAP 3809622 NYNEX NG
7712013 1211202012 FIXED SWAP 3808623 NYMEX NG
/2013 12013 FIXED SWAP 3830732 IFERC MAINLN
THM2013 11872013 FIXED SWAP 3830733 IFERG MAINLY
612013 2072013 FIXED SWAP 3856030 IFERC IMAINLN
TI2013 272013 FIXED SvipP 3856031 IFERC MAINLN
G203 211172013 FIXED SWiAP 3857445 FERC MAINLN
TH2013 211r2013 FIXED SWaAP 3857445 FERC MAINLN
&r2013 242013 FIXED SWAP 3859785 IFERC MAINLN
TIrR013 21452013 FIXED SWAP 3859785 IFERC MAINLN
6172013 22217013 FIXED SWAP IE64907 IFERC MAINLN
TIF2013 HTHIND FIXED SWAP 3E64908 IFERC MAINLN

* Percentage diference from rade proe -
* Percenlage diffecence from rade pree -

Note 1

Due to he test period of the reques! being deferent than the actual moaths of the stnp deals executed, ths causes the appearance of rades teing more than 5% different lrom the market price for the respective day
based cn the simplifiec comparison. Below, e enlirz strips have b2en put together o show how it woule look when = compéete form.

Negative dentifies when a Wrade price is abowe the closing markel price for the respective day based on the simpified companson,
Positive icentifies when & lrade price is below the closing markel price for the respective day based on the simpidied COmparison.
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PEF-13-FL-001946

REDACTED
Queshon 49
013 January - July Storage Swap Hedges

. Markot Py n
Delivery Month Trade Date Instrument Market Location Volume MMBiu f E s Difference from

Trade Date

8172013 5/2013 | FIXED SWAP | 54109
&1/2013 51612013 FIXED SWAP $4.046

There were no siorage heoges cone between August 2UTZ and May 2013

Trade Price

* Parcentage dfference fram irade price - Negatve wienlfies wher a trage pnoe is sbove the ciosing markei pnce for the respeciive day based on ha smpifiad companson
~ Percentage ofference from trade price - Posivve ientfies when a trade price 15 beiow the ciosing markel pnce ‘or the respective day based on the simphfied compansen

Nots 1
Due 1o the test penod of tne reques! beng dilferent than the actual months of the sinp deals executed, this causes the appoarance of rades being mare than 5% dfferent from the markel pnce for the
raspective day based an the simplfied companscn Below. the entre sinps have been pul together [0 show how it would icok whan in compliete form



Qaeston 40 REDACTED
2012 Augeyt - December Swap Hedjes
Residual Fuel Od

Dedreary Manth Trade Dabe % Market Locatn

[ bl il | 1end2008 FIXED § 263478 NYHRBR 12 8% See M Bataw Jeidentitsed n Attachment . Queston 51, Example #1
er2ng | 120182008 FIXED SWAP 2834210 NYHRBR e ) L Avg for entire strip was 13 3% <identifoad i Atlachment B, Question 51, Example #4
10295012 ‘ 1211842008 FIED SWAP B4 12 NYHRER NOGT

1282008 FIXED SWEP 2634214 NYHROR MOST

12182008 FINED SWAP 2534715 NYHRER | NOE1

FDED SWaP 3350976 HOS1

121012 FUOED SWAP 3350978 HOS51
W2 FIXED SWAP 35083M NOS4
192012 FDED SWAP 3508895 NYHRER OB
62052012 FIXED SWAP IBIT4AT NYHRER NOB1

6202012 | FIXEDSWAP 3SIT451 NYHRBR MOG1

Tazo12 | FREDSWAP | 3532655 NYHRBR | HOB1

Ences and quantitos ane ir Dasrels

Cuesion 50
2012 Augast - Decamber Swap Haoges
Light Fusel Od

Market Price
Trads D

Trade Date Masket ation Trade Price

122011 FIXED SWaP NYMEX
WZA2011 FOED SWaP 3196548 MYMENX
Nso FILED SWAP 320839 MYMEX
anszon FIXED SWaP 3220841 Y MEE X
232011 FIRED SWAP 3338637 NYMEX
TE2012 622011 FIXED SWaAP 3338539 WYMEX
12012012 Br232001 FIXED SWAP 3338511 NYMEX
1012012 BNO2011 FIXED SWAP 3T NYMEX
HRo2 302011 FIXED SWAFP BTSN NYMEX
12712012 BI02011 FIED SWWaP 1375127 NYMEX
k faled v 22012 FIXED SWAP ¥5T393 LF
1212012 Lol FIXED SWaP 7 35T LF HND2ULS

Light Fues Onf prices 3nd qu

ies are vadod financety an grions

* Parcentega difference from frade mnce - Nagatve sentfies when @ ¥ade pnce 5 abore the closing markel pnce for the respesine day based on the simpified companson
wr tha respaciive day bated on the serpiled compansan

- Percentage dife-ence from frade orice - Posdive idenbfes when o lade pnce i below fhe tleing rarket pAce

Hole 1
Dhre 1o Bhe2 1 peciod of the request baing Gflerent fian the actual months of the stnp deals execuled thes causes the appoarance of trades beang more than 5% diferent from the marke! price for the respectve
cay based on Ihe ssmphfeed companson. Beow, the enlire sirps have baen pul fogether 1o Show how i would lock when in complebe form.

12012 127872008 FIXED SWaP 2634154 NYHREBR MNOG1 13.3% <igapsfied m Aftachenent B, Cuestion 51, Example £4
Moz 121182008 FIXED SWaP P45 NYHREBR NOE1 v for he <identified in Attachment B, Guestion 51, Exampie #4
Aoz FIXED S 2634158 NYHRBR NOET Birip Trade <deniihed n Atachment B. Queshior 51, Exsmple #4
430N FIXED SWaP PE3AZ00 NYHREBR ~O61 <identfied n Attachment B, Cuestion 57, Example #4
S0z FILED S 2634202 MY HRBR NOE1 <iheniieed n Attackren) B, Queshos 51, Example #4
FIXED SWAP PHIAP04 NYFRER NOG1 <idenbbed n Anachment 8. Quesbo: 51, Dample 84

2E34206 MNYFRER WNOS1 <ideniied n Atachmen! B, Questior 51, Example #4

| 12nam00e FIXED SW: 2634208 NYERER NOE1 «iianthied in Attachment B, Question 51, Exanple 24

| 121182008 FIZED SWaP 2634210 NY+RER NOS1 <iderbSed in Atlachmen! B Questios 51, Example 84

! 121852008 FIZED SWaP 2634212 NYFRER HOG1 <iderbbed i Alachment B, Questor 51, Example #4

I 1ana2008 FILED SWeap 2638214 NYFRBER NOS1 <idertibed in ARachment B Quesbos 51, Example 84

12185008 FILED SWaP 2634718 MYRBR NOE1 <ientdied in Alachmend! B, Questar 51, Example #4
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PEF-13-FL-001948

Cuesuon 30 REDACTED
ZUNZ August - Decamos Fuel Gel Sway FRedgos - Darge
Light Fuel Ol

Porcent
~ - Mainet
Detivery Month Trade Date Instrument Z Key Market Location Volume Gal Trade Price Price ot puerence from

Trade Date
Trade Price

BI1r2012 VZE201 FIXED SWAP 3196535

9/1/2012 1282011 FIXED SWAP 3196537 NYMEX HOIND

172012 122011 FIKED SWAP 3376625 NYMEX HOIND

912012 aMa201 FIXED SWAP 337ea27 NYMEX HOIND

12012 srzrzon FIXED SWAP 3376629 NYMEX HOIND

111472012 Bdz0T FU4ED SWAP 3376521 MYMEX HOIND

12012012 22011 FIXED SWAP | I3TEE3L NYMEX HOIND

2012 2872011 FIXED BWAR | 3392235 NYMEX HOIND

91172012 H92011 FIXED SWAP IILLS MNYMEX HOING

112012 212011 FIXED SWAP 3358180 | NYMEX HOIND

11172012 gr2izon FIXED SWAP 3358164 | NYMEX ROIND

121142012 212011 FIXED SWAP 3358168 NYMEX HOIND

12012 11220200 FIXED SWAP 3454720 NYMEX HOIND

w2012 1120 FIXED SWAP 3494722 NYMEX HOIND

10172012 i B20r2012 FUXED SWAP 3674008 USGLF NO2ULS
11172012 B202012 FIXED SWAP 3874008 USGLF NO2ULS
12142012 Bi2V2012 FIXED BWAP 3674040 USGLF NO2ULS

Light Fuel Od paces ans quaniities are traded financially . galions

Queston 50
2012 August - Decamber Fuel Oi Swap Hedges - Rail
Lignt Fued il

. Percent
Delivery Month Trade Date Instrument Markot Locaton Velume Lal Tragde Price Market Price on Dafference from

Trade Date
L, - Trade Prica

BRAN2 V262011 FIXED SWAP 2150541 HEIND
2012 V262011 FIXED SWapP 3196543 NYMEX HOIND
10V12012 Y1201 FIXED SWAP 3398154 NYMEX HOIND
wi2ma ‘ BR212011 FIXED SWAP 3398156 | NYMEX HUINL
121172012 Br2172011 ‘ FIXED SWaP 3398158 NYMEX HOIND
anr2012 RR2012 FIXED SWAP 381717 USGLF NGZULS
2012 l S82012 | FIXED SWaAP | 3621719 USGLF | NOULS

Light Fuet Oil pnces and quanities are traded financaally in gafions

* Parcenlage diffesence from wade prce - Negative identifes wnen a race prce s above [he closing markel price 1or the respective day based on the simphfied Compansan
* Percentage difference from irace pnce - Posilive idenstiies when a trade price & below the closing market prce for the respective cay based on the simpified companson

Note 1
Due 1o the tes: penad of the request being different than the aclual maonihs of the stnp deals executed, this causes the appearance of races being mare than 5% different from the markel prce for the respecinve day
pased on the simplbed Companson Heiow, INE BMILME SIS Nave Deen pul fuge e 1w of e Traw ol wonild ook when in complete farm



REDACTED
Question 50
2013 January - July Swap Hedges
Light Fual Oil

Percent
Market Price on 4
Delivey Month Trade Date Instrument Z Key Markel Location Volume BBLs Trade Price = b Differe
. Trade Date Trade P

1112013 2723212 FIXED SWAP 3532485 USGLF NOZULS $137.19
21112013 242312012 FIXED SWAP 3532486 USGLF NO2ULS $136.61
2013 212312012 FIXED SWAP 3532458 USGLF NO2ULS §136.02
41172013 202312012 FIXED SWAP 3532491 USGLF NOZULS $135.51
52013 2{232M2 FIXED SWAP 3532433 USGLF NOZ2ULS $134.96
6/1/2013 2123202 FIXED SWAP 3532435 USGLF NOZULS $°3425
7R3 3720/2012 FIXED SWAP 3544336 USGLF NOZULS $:3579
712013 51712012 FIXED SWAP 3509953 USGLF NO2ULS §°2298
7112013 B202012 FIXED SWAP 3674000 USGLF NO2ULS $126.03
41172013 10/2212012 FIXED SWAP 3748049 U3GLF NO2ULS $124 89
51172013 1042212012 FIXED SWAP 3748956 USGLF NOZULS 5123.94
6172013 1072212012 FIXED SWAP 3748958 USGLF NO2WLS $12356
7112013 107222012 FIXED SWAP 3748350 USGLF NO2ULS $123.43
5/1/2013 412272013 FIXED SWAP 3937684 USGLF NO2ULS $116.47

Light Fuel DIl prices and quantities are traded financialty in galions.

* Percentage diference from trade price - Negative identifies when & rade proe is above the closing market price fo* the respeclive day based on the simplified companison
* Percentage diterence from trade pnca - Postive identifies wnen a trade price 1s below the closing markel grice for the respective day based on the simpldied companson

HNote 1

Due 1o tha tast peniod of the request being different than the astual months of the sirip deals execuled, this causes the appearance of rades being more than 5% dfferent ‘rom the market price for the respective

day based on the simplfied comparison Below, the ertire strips have been put logether 1o stow how it would look when in complete form

6¥6100-14-€1-43d
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REDACTED
Question 50
2013 January: July Fuel Oif Swap Hedges - Barge
Light Fuei O

Percent
. Market Price on
Delivery Month Trade Date Instrument Z Key Market Location Velume Gal Trade Pnce ;' 2de Dat ' Difterence trom
rage &
Trade Price

11112013 12712012 FIXED SWAP 3521823 | NO2ULS
212013 W2T042 FIXED SWAP | 3521824 USGLF NO2ULS
W03 W2TR012 FIAED SWAP iszieza JSOLP KO2ULS
12013 V122012 FIXED SWAP 3540872 USGLF NO2ULS
a2 FIXED SWAP 3540872 | USGLF NOZULS

3122012 FIXED SWAP 3540875 USGLF NOLS

\ V2002012 FIXED SWAP 3544398 USGLF NOZULS

6712012 FIXED SWAP 1599347 USGLF NOZULS

9262012 FIXED SWAP TN USGLF NO2ULS

262012 FIXED SWAP aT1T16 USGLF NO2ULS

9/26/2012 TINED BwWar TR USGLF RO2ULS

‘ 8272012 FIXED SWAP 3714481 USGLF NO2ULS

2013 104412012 FIXED SWAP ITIE415 USGLF NO2ULS
2112013 10072012 | HIAED SWAR 730417 USCLF | NOoZUL3
a3 1N42012 FIXED SWaAP IT6419 USGLF NO2ULS
U3 ‘ 103172012 FIXED SWAP ITE1003 USGLF NOZULS
2112013 105312012 FIXED SWAP ITB1008 | USGLF NOZULS
AT 1073112012 FIXED SWAP ars1007 USGLF NO2ULS
A0l ! FIXED SWAP Jrrera USGLF NO2ULS
S1P2013 1 1 ‘ FIXED SWAP 3776784 USGLF NOZULS
&12013 115932012 | FIXED EWaAP 3778788 USGLF NOZULS
1172013 1232012 FIXED EWAP 3801025 USGLF NOJULS
2172013 ‘ 12722012 FiXED SWaP 3801027 USGLF KOULS
V2013 120372012 FIXED SWAP 3801029 USGLF NO2ULS
42013 12082012 ‘ FIXED SWAF IEDIEDS USGLF NOZULS
5172013 1262012 FIXED SWAP JBOIEIT JSGLF NO2ULS
5102013 | 1282012 | FIXED SWAP 3803839 JUSGLF NO2ULS

Lsght Fuel Oil prices and quanities afe lraded financ.ally in gaiens

Quostion 50
2013 January - Juty Fuel Of Swap Hedges - Rail
Lignt Fuel Ui

Market Price on

Defivery Month Trade Date Instrumant 7 Koy Market Location 3 Trade Price A
Trauy Date

1172013 1272012 FIXED SWAP asarer | L NO2ULS
2nM3 1272012 FIXED SWAP IsnTas | USGLF NOULS
V12013 172712012 FIXED SWAP 3521799 USGLF NOZULS
4172013 2010 FIXEDN SWAP 1540865 USGLF NO2ULS
512013 3122612 FIXED SWAP 3540867 USGLF NO2ULS
8112013 ‘ 22012 FIXED SWAP 3540888 USGLF NO2ULS
HTARY 1 12 | FIXED 3WAP 2595041 | UBCLF NORAS
a0y | ee0n2 | FIXED SWAP e | USGLF NO2ULS
5172013 FIXED SWAF | 371708 USGLF NO2ULS
B2013 | FE SWAP Irnros USGLY ! NUZULS
4112013 FIXED SWAP | 3757199 USGLF NO2ULS
172013 FIXED S\WAP 3741200 USGLF NO2ULS
8172013 1 | FXED SWAP 3751203 USGLF NO2ULS
1172013 1162012 | FIXED SWAP ITE4518 USGLF NO2ULS

Light Fuel OH pdcus dnd quantiies am traded hinangwily n gallong

* Percentage differance from trade pnce - Negative icentilies when a irade prce 1s abave he closing market price for the re spective day based on the simplfied companscn
* Percerrage difference liom rade pnce - Poaftive idsnifigs when & URoa prce (& DeIow ME SIosiNg market prcy fov tiv iespeclive day based on e simplitied companson

Note 1
Due 10 the tast penod of the request being different than the aclual months of the sinp deals execiuted, Mis CAUSES ING Bppasiance Of IAGES Deing Mmare han 5% GMendn Trom the Manet prce for tne respactive day
pased on lhe simphtied companson. Below, tne enlire SITps rave bean pul together 1o show how t woukd 100K when in complate form



Question #51

Example #1
Trade Date: January 30, 2012
Lucauon.  Nymex
Delivery Months: November 2012 through March 2013
Trade Price:
Zkey 3522740, 3522741, 3522742, 3522743, 3522744

Nymex Nymex Nymex
Settle High Low
Nov-12 $3.2420 $3.3230 $3.1850
Dec-12 $3.5120 53.6030 $3.4550
Jan-13 $3.6330 53.7580 $3.5810
Feb-13 $3.6370 $3.7440 $3.5870
Mar-13 $3.6070 $3.6800 $3.5560
Strip $3.5262 §3.6216 5§3.4728

Trade Price Difference to Strip
Note: See NG Swaps for 2012/2012 to identify this transaction on Question 49

Exampla #2
Trade Date; February 7, 2012
Location: Henry Hub IFERC
Delivery Months: November 2012 through March 2013
Trade Price:
Zkey 3526026, 3526027, 3526028, 3526029, 3526030

Nymex Nymex Nymex
Setde High Low
MNov-12 $3.1620 $3.3210 $3.1600
Dec-12 §3.4610 $3.6300 $3.4570
Jan-13 £3.5010 $3.7420 $3.5800
Feb-13 $3.5990 £3.7280 $3.5980
Mar-13 $3 5800 $3.7210 $3.5770
Strip $3.4786 $3.6284 $3.4762

Trade Price Difference to Strip
Note: See NG Swaps for 2012/2013 to identify this transaction on Question 45,

Example #3
Trade Date: February 28, 2012
Location: Henry Hub IFERC
Delivery Months: November 2012 through Maruh 2013
Trade Price:
Zkey 3534314, 3534315, 3534316, 3534317, 3434318

Nymex Nymax Nymiex
Settle High Low
Now-12 $3.0500 $3.1480 $3.0460
Dec-12 $3.3490 $3.4570 53,3440
Jan-13 $3.4850 $3.5600 $3.4800
Feb-13 $3.5020 $3.5500 $3.4980
Mar-13 5$3.4840 53,5750 $3.4770
Strip $3.3740 53,4580 $3.3690

Trade Price Difference to Strip
Note: See NG Swaps for 2012/2013 to identify this transaction on Question 49

High [ Low
Range
$0.1380
$0.1480
S0.1770
50,1570
$0.1240
$0.1488

High [ Low
Range
50.1610
$0.1730
$0.1530
50,1300
50.1340
50.1522

High / Low
Range
$0.1020
50.1130
50.0800
£0.0520
$0.0980
500890

Pagelof 1

REDACTED
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Question #51
Example 84
Trade Date:

Location:

Trade Price

December 18, 2008
NY Harbor
Delivery Months: Jan 2012 to Dec 2012

Zkey 2638194/95/98/200/02/04/06/08/10/12/14/16

Explanation: Average for strip was 13.3%. See explanation for 51

Jan-12
Feb-12
Mar-12
Apr-12
May-12
Jun-12
Jul-12
Aug-12
Sep-12
Oct-12
Nov-12
Dec-12
Strip

NY Harbor
Trade Price

$63.70
563.70
$63.70
$63.70
$63.70
$63.70
$63.70
$63.70
$63.70
$63.70
$63.70
$63.70
$63.70

NY Harbor

Markat Price

T T T ST T T R R ST R AT

54.76
5484
54.91
5497
5508
55.29
55.39
55.45
5549
55.49
55.58
55.72
55.25

Percent Difference
from Trade Price

-14.0%
13.9%
-13.8%
A3.7%
-15.5%
-13.2%
=13 1%
-12.9%
-12.9%
-12,8%
-12.7%
-12.5%
-13.3%

Executed->

Fage lof 1

PEF-13-FL-001952

REDACTED

indicative
Market Cuotes Market Price % Difference
§55.25
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Question 52 REDACTED
012 August - December Opuons
Delivery Manth Trade Date Instrument Z Key PutCall Market Location Strike Price ‘;;T;i‘g“:; ::“‘“’:3‘?;::“‘-‘"!
w2012 Y172010 FIXED FINANCIAL OPTION | 3118854 PuT NYMEX H NG
1 8172010 FIXED FINANCIAL OPTION 3118864 CALL NYMEX 3 NG
i Y 10 FIRED FINANCIAL OFTION 33118065 PUT NYMEX NG
S0z | Y100 FIXED FINANCIAL OPT:ON 3118855 CALL NYMEX H NG
1002012 | w1700 FIXED FINANCIAL OPTION 3118868 PUT NYMEX NG
10512012 172010 FIXED FINANCIAL QPTION 3718866 CALL NYMEX NG
1112012 1772070 FIXED FINANCIAL OPTION | 3118387 | PUT NYMEX NG
1112012 w2010 FINFD FINANGIAL OPTION | 3118867 CALL NYMEX NG
121112012 872000 FIXED FINANCIAL OPTION 3118868 PUT NYMEX NG
17112012 Q1772010 FIXED FINANCIAL DPTION 3118868 CALL | NYMEX NG
BIwzonz WATIZEI0 FIXED FINANCIAL OPTION 3121520 PUT NYMEX NG
BN2012 w2TRI0 FIXED FINANCIAL OPTION 3121520 CALL NYMEX NG
w2012 W2TRO0 FIXED FINANCIAL OFTION | 2 PUT NYMEX NG
812012 W212010 FIXED FINANCIAL OPT:ION 3121521 CALL NYMEKX NG
10/17201 0 FIXED FINANCIAL OPTION 3121822 PUT NYMEX NG
1012012 ‘ FIXED FINANCLAL OPTICN 352 CALL NYMEX KRG
11112012 FIXED FINANCIAL OF s ¥ PUT NYMEX NG
117412012 | @010 FIXED FINANCIAL OFTION | 2121523 i CALL NYMEX NG
120872012 . 9272010 | FLAED FINANCIAL OPTION 3121624 BuT NYMEX NG
8272010 | FIXED FINANCIAL OPTION 3121624 CALL NYMEX NG
| B2 l FIXED FINANCIAL OPTION 3388670 PUT NYMEX NG
‘ anrzan FIXED FINANCIAL OPTION SIBEETO CALL NYMEX NO
anren FIXED FINANCIAL OPTION 33886T1 T NYMEX NG
anae | FIXED FINANCLAL OPTION 3388871 CALL NYMEX NG
| mam FIXED FINANCIAL OPTION 3368672 PUT NYMEX NG
lI an2en FIXED FINANCIAL OPTION 3368872 CALL NYMEX NG
82081 FIXED FINANCIAL OPTION 1IBBATR PUT NYMEX NG
B/arzon ‘ FIXED FINANCIAL OPTION 3368673 CALL NYMEX NG
1 ‘ anaon FIXED FINANCIAL OPTION 3368874 PUT NYMEX NG
1 (] | 812011 FIAEL FINANCIAL OPTION 308674 CALL NYMLX NG
B2012 | BAZCN ‘ FIXED FINANCIAL CPTION 33 PUT IFERC HHUB
BI172012 | annan FIXED FINANCIAL OFTION JaTan CALL IFERC HHUB
w2002 | 86201 | FIXED FINANCIAL OPTION 2222 PUT IFERC HHUB
e Bis2011 | FAXED FINANCIAL DPTION Jaraazz CALL IFERC HHUB
104172012 B/SII01Y ] FIXED FINANCIAL OPTION 3312223 PUT IFERC HHUB
Vor1i2012 ‘ A2 FIXED FINANCIAL OPTION 3372223 CALL IFERC HHUB
Tz Branon FIXED FINANCIAL OPTION 3372224 PUT IFERC HHUB
1Mi2eL2 20 FIXED FINANCIAL OPTION 3372224 CALL IFERC HHUB
12172012 | B52011 ‘ FIXED FINANCIAL OPTION 3372225 PUT IFERC HHUB
12i172012 aI52011 | FIXED FINANCIAL OPTION 3a7222% CALL IFERC HHUB
B2012 111162011 | FIXED FINANCIAL OPTION 3491513 PU NYMEX NG
w2012 11162011 FIXED FINANCIAL OPTION 3481513 CALL NYMEX NG
w1012 I 11016/201% i FIXED FINANCIAL OPTION 3401514 PUT NG
942012 1111672011 | FIXED FINANCIAL OPTION 3481514 CALL NYMEX NG
12012 (RIS ak ] FEXED FINANCIAL OPTION 3464515 PUT NYME? NG
107112012 | 1 FIXCD FiNANCIAL OPTION 3461515 CALL NYMEX NG
812012 FIXED FINANCIAL OPTION 1514183 PUT NYMEX NG
an2012 i FIXED FINANCIAL OPTION 3514188 CALL NYMEX NG
w2012 ‘ FIXED FINANCIAL OPTION 3514158 i PUT NYMEX NG
9172012 l FIXNED FINANCIAL OPTION 3514189 i CALL NYMEX NG
LRl FIXED FINANCIAL OPTION 3516638 E PUT NYMEX NG
012 1172012 FIXED FINANCIAL OPTION 3516638 | CALL NYMEX NG
W172012 ‘ ATI012 FIXED FINANCIAL OPTION 3516638 PUT NYMEX NG
9/1/2012 117/2012 FIKED FINANCIAL OPTION 3516639 | CALL | NYMEX NG

* No obseryable market indicasons of quoles avaiabie for opons
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REDACTED
Crestion 52
2013 January - Juty Options
Delivery Month Trade Date Instrument Z Key PutiCall Markat Location Strike Price :;‘;‘;‘g":;‘ 5“"':;: C:;::anr-,r
Y2013 1 41112011 FIXED FINANCIAL OPTION 3272656 PUT NYMEX : NG
1172013 | a0 FIXED FINANCIAL OPTION 3272956 | CALL NYMEX 1 NG
2112013 41172011 FIXED FINANCIAL OPTION I2T29%7 rul | NYMEX NG
212013 ‘ 4112011 FIXED FINANCIAL OPTION 32726957 CALL NYMEX NG
1AM ‘ FIXED FINANCIAL OPTION I2T2958 PUT NYMEX NG
¥12013 FIRED FINANCIAL OPTION 3272958 CALL | NYMEX b NG
42013 ‘ 411201 FIXED FINANCIAL OPTION 3272959 PUT | NYMEX NG
412013 | amzen FIXED FINANCIAL OPTON 3273950 | CALL NYMEX NG
5172013 P alzen FIXED FINANCIAL OPTION | 3272960 NYMEX NG
4o FIXED FINANCIAL OPTION 3272960 NYMEX NG
‘ 41172011 FUXED FINANCIAL OF 1ION iz NYMEX NG
&u2on \ FIXED FINANCIAL OPTION A272961 NYMEX NG
4v200t FIXED FINANCIAL OPTION 3272062 NYMEX NG
| 4r2on FIXED FINANCIAL OPTION 3272962 NYMEX NG
6A2011 FIXED FINANCIAL OPTION 3329708 NYMEX NG
201 FIXED FINANCIAI DPTION 3329706 NYMEX NG
212013 ‘ Ba82011 FIXED FINANCIAL OPTION 3329707 NYMEX NG
2013 64972011 | FUXED FINANCIAL OPTICN 3329707 NYMEX NG
/2013 bawgu FIXED FiNANCIAL OPTION 3329700 NYMEX NG
w203 | ot FIXED FINANCIAL OPTION 3329708 | nrmex NG
4/1/2013 " B0 FIXED FINANCIAL OPTION 3329709 ! NYMEX e
401l B/92011 FiXED FINANCIAL OPTION 3329708 | NYMEX NG
S/1r20%3 89201 FIXED FINANCIAL OPTION 3329710 | NYMEX NG
5/1r2013 BA2nit FIXED FINANCIAL OPTION 3329710 NYMEX NG
612012 Er2011 FIXED FINANCIAL DPTION 33291 NYMEX | NG
8112013 682011 FIXED FINANCIAL OPTION 3329711 NYMEX : NG
03 \ 6ot FIXED FINANCIAL OPTION 3329712 NYMEX NG
Tir2013 I 652011 FIXED FINANCIAL DPTION 3329712 NYMEX | NG
11172013 | 8122011 FIXED FINANCIAL OPTION 3369594 NYMEX NG
182013 FiXED FINANCIAL OPTION 3369504 NYMEX NG
202013 FIXED FINANCIAL OPTION 3369597 NYMEX NG
2/142013 FIXED FINANCIAL OFTION 3369557 NYMEX NG
V2013 S212011 | FIXED FINANCIAL OFTION 3369558 NYMEX NG
dnszond 1 B212011 FIXED FINANCIAL OFTION 33659598 NYMEX | G
41172013 | w2r2011 ‘ FACD FINANCIAL OPTION AIE0SET NYMEX NG
41102013 B0 FIXED FINANCIAL OPTION 3369599 NYMEX NG
5172013 sa%m FIXED FINANCIAL OPTION 3369500 | NYMEX | NG
PPk ‘ aazen FIXED FINANCIAL OPTION 3369600 NYMEX [31<]
Bu2013 22017 FIXED FINANCAL OPTION 3369601 i NYMEX NG
G201 822011 FIXED FINANCIAL OPT:ON 3369601 CALL NYMEX NG
72013 ‘ B2 | FIAED FINANCIAL OPTION 3389602 PUT NYMEX | NG
712013 a0 | FLXED FINANCIAL OPTICN 3369602 CALL | NYMEX NG
1R | FIXED FINANCLAL OPTION 455148 1 PUT | NYMEX | NG
‘ 1072011 | FIXED FINANCIAL OPTION 3455148 | CALL \ NYMEX NG
1RO ‘ FIXED FINANCIAL OPTION 3455149 | PuT NYMEX NG
TR FIAED FINANCIAL QOPTIGN ! 3455149 CALL NYMEX NG
| 1 i FIXED FINANCIAL OPTION | 3455150 PUT NYMEX NG
| | FIXED FINANCIAL OPTION | 3455150 CALL | NYMEX NG
| FIXED FINANCIAL OPTION 3455151 PUT ‘ NYMEX NG
FIXED FINAKCIAL OPTION 3455151 CALL NYMEX NG
2013 ‘ FIXED FiNANCIAL OPTION 1455157 PUT NYMEX NG
Y2013 ‘ FIXED FINANGIAL OPTION 3455152 CALL NYMEX NG
6172012 | VoTReN | FIXED FINANCIAL OPTION | 3455153 PUT NYMEX NG
(74 Lo ] 107N FIXED FINAL L OPTION 3455153 | CALL NYMEX NG
Ti172013 | 1amen ‘ FIXED FINANCIAL OPTION 3455154 PUT NYMEX NG
TH2013 1072011 | FIXED FINANCIAL OPTION 3455154 ‘ CALL NYMEX NG
112013 11/8r2011 | FIXED FINANCIAL OPTION 3488181 PUT | NYMEX MG
2013 11/8/2011 FIXED FINANCIAL OPTION 3488181 CALL NYMEX 1 NG
L1201 FIXED FINANCIAL OPTION 3488182 PUT NYMEX \ NG
l 11972011 FIXED FINANCIAL OPTION 3488182 CALL NYMEX NG
11802011 FIXED FINANCIAL OPTION 3488183 BUT ! NYMEX NG
112011 CIXED FINANCIAL OPTION 34188183 CALL NYMEX NG
4112013 ‘ 11A201 FIXED FINANCIAL OPTION | 3485184 PUT NYMEX NG
41112013 1182011 z FIXED FINANCIAL OPTION 3488184 | CALL NYMEX NG
512013 { 11782018 FIXED FINANCIAL OFTION S4HH185 FUT NYM EX NG
51172013 ‘ 1182011 FIXED FINANCIAL OPTION 3488185 CALL MNYMEX NG
AM2013 1 FIXED FINANCIAL OPTION 3408188 pUT NYMEX NG
19201 FIXED FiNAl L OPTICN | 3488186 CALL NYMEX NG
FIXED FINANCIAL OPTION | 3488187 | PUT NYMEX NG
‘ | FIXED FINANCIAL OPTION J4ER18T CAaLL NYMEX NG
| FIXED FINANCIAL OPTION 3491465 PUT NYMEX NG
l FIXED FINANCIAL OFTION 3451455 CALL NYMEX NG
| FIXED FINANCIAL Uk 15N 3437466 PUT NYMEX NG
| FIXED FINANCIAL OPTION 3491466 CALL MYMEX NG
FIXED FINANCIAL CPTION | B451457 PUT NYMEX NG
‘ FIXED FINANCLAL OPTION | 3461467 CALL NYMEX NG
4M2013 ‘ FIXED FINANCIAL OPTION 3491458 PUT | NYMEX NG
412013 } FIXED FINANCIAL OPTION 24614RA CALL | NYMEX NG
4112013 | FIXED FINANCIAL OPTION 3491460 PUT NYMEX | NG

Page 1af2



S2013
Br/2013
5172013
12013
172013
W23
11142013
22013

1203
212013
2002013
32013
01
42013
4152013
Y2013
5142013
812013
/172013
/2073
TH2013
V172013
1172013
22013
22013
12013
72013
4172013
LI RF{E]
51/2013
o
BA2013
8172013
TIEPMA
71172013
41203
12013
5172013
srn3
812013
612013
TI2013
TN
4172013
1201
5172013
snR013
812013
612013
THRe13
112073
42013
412013
5012043
52013
BI1/201
B/1720%3
7112013
112013

11820
116201
111872011

12201

122011
1240011
120872011
12/82011
22011
121W2001

128201

2012
111212912
111272012
17122012
wane2
111272012
2012
122012
12
&idrz012
442012
42
41412012
4l472012
41472012
41472012
/42012
42
41472012
81412012
4412012
4742012
£i473012

212
nTizer2
& TR2012
17RO

41012
qnTeeiz
4NNz
&12012
&M12012
8112012
6112012
&n1201z
annz
6112012
ahet2
172012
12012
anizonz
812012
12012
82012
8i1/2012
B2012

| FIXED FINANCIAL OPTION
FIXED FINANCIAL OPTION
FIXED FINANCIAl OPTION
FIXED FINANCIAL OPTION
FIXED FINANCIAL OPTION
FIXED FINANCIAL OPTION
FIXED FINANCIAL OPTION
Fi FINANCIAL OPTION
FIXED FINANCIAL OPTION
FIXED FINANCIAL OPTION
FIXED FINANCIAL DPTION
FIXED FINANCIAL OFTION
FIXED FINANCIAL OPTICN
FIXED FINANCIAL OFTION
FIXED FINANCIAL OPTION
FIXED FINANCIAL OPTION
FIXED FINANCIAL OPTION
FIMED FINANCIAL OPTION
FIXED FINANCIAL OPTION
FIXED FINANCIAL OPTION

FIXED FINAMCIAL OFTION
FIXED FINANCAL OFTION
FiXED FINANCIAL OFTION

FIXED FINANCIAL OPTION
FIXED FINANCIAL OPTION
FIXED FINANCIAL OPTION
FIXED FINANCIAL OPTON
FIXED FINANCAL OPTION
FIXED FINANCIAL OPTION
FIXED FINANGIAL OPTION
FIXED FINANCIAL OPTION
FIXED FINANCIAL OPTION
FIXED FINANCIAL CPTION
FIXED FINANCIAL OPTION
FIXFN FINANCIAL OPTION
FIXED FINANCIAL OPTION
FIXED FINANCIAL OPTION
FIXED FINANCIAL CPTION

FIXED FINANCIAL OPTION
FIXED FINANCIAL OPTION
FIXED FINANCIAL OPTION
FIXED FINANCIAL OPTION
FIXED FINANCIAL OPTION
FIXED FINANCIAL OPTION
FIXED FINANCIAL OPTION
FIXED FINANCIAL OPTION
FIXED FINANCIAL OPTION
FIXED FINANCIAL UFTION
FIXED FINANCIAL QPTION
FIXED FINANCIAL OPTION
FIXED FINANCIAL CPTION
FIXED FINANCIAL OPTION

FIXED FINANCIAL OFTION
FiAEL FINANCLAL OFTION
FIXED FINANCIAL OPTION
FIXED FINANCIAL OPTION
FIXED FINANCIAL OPTION
FIXED FINANCIAL OPTION
FIXED FINANCIAL OBTION
FIXED FINANCIAL OPTION
FIXED FINANCIAL OFTION
| FiKED FIRARCIAL OPTION

FIXED FINANCIAL OPTION
| FIXED FINANCIAL OPTION
| FIXED FINANCIAL OPTION

FIXED FINANCIAL OFTION |

FIXED FINANCIAL OPTION |
FIXEQ FINANCIAL OPTION |

FIXED FINANCIAL OPTION |

|

3491469
3431470
3481470
3451471
34914714
302035
3502035
3502035
3502038
3502037
3502037
3502038
3502038
3502030
3502039
3502040
3507040
3502041
3502041
3514713
3514713
A514T14
3514714
asns
as14715
3514718
3514716
3514717
3514717
3514718
3514718
3514710
3514718
3571186
1571186
357187
3571187
3571188
3571188
3571189
3871180
3571180
3571190
3571191
3571191
1571192
3571182
1584202
3584202
1584203
3584203
3584204
3584204
3584205
3584205
IEZIT44
WRIATEL
3621745
3623745
3623740
823748
3623747
3623747
3660088
3860088
2680085
3660089
JL4C090
3660090
3660091
3660091

CALL
PUT
CALL
PUT

ALl

CALL
PUT

CALL
PUT

PUT
CALL
PUT
CALL
PUT
CALL
PUT
CALL
PUT
CALL
PUT
CALL
PUT
CALL

NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
KRYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
MYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
IFERC
FERC
IFERC
IFERC
IFERC
IFERC
IFERC
IFERC
IFERC
IFERC
[Lg 24
IFERC
IFERC
IFERC
IFERC
IFERC
IFERC
IFERC
IFERC
IFERC
IFERC
IFERC
IFERC
IFERC
IFERC
IFERC
IFrCRC
IFERC
IFERC
IFERC
IFERC
IFERC
IFERC
IFERC
IFERC
IFERC
FERC
FEHU

TRNSZ4
TRNSZ4
TRANSZ4
TRNSZA
TRNSZ4
TANSZ4
TRNSZ4
TRNSZ4
TRNSZ4
TRNSZ4
TRNSZ4
TRNGZ4
TRNGZ4
TRNSZ4
TRNGZ4
TRNSZ4
TRNSZ4
TRNSZ4
TRNSZ4
TRNSZ4
TRNSZ4
TRNSZ4
TRNEZ4
TRNSZ4
TRNSZ4
TRHGZ4
TRNSZ4
TRNSZY
TRNSZ4
TRNSZ4
TRNS24
TRNSZ4
TRNSZ4
[RNSL4

* No observable market indications or quotes avadable for opons
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Exhibit C

PROGRESS ENERGY FLORIDA
Confidentiality Justification Matrix

DOCUMENT/RESPONSES

PAGE/LINE

JUSTIFICATION

DEF Response to Staff’s
Seventh Set of Interrogatories
(Nos. 49-62)

Attachments bearing bates
number PEF-13FL-
001932 through PEF -
13FL-001937 Question 49:
2012 August — December
Swap Hedges (Bates No. PEF-
13-FL-001932 through PEF-
13-FL-001937), Columns
Titled “Volume MMBtu”,
“Trade Price ($/MMBtu)”, and
“Percent difference from
Trade Price” in their entirety

Attachments bearing bates
number PEF-13-FL-
001938 through PEF-13-
FL-001946 Question 49:
2013 January — July Storage
Swap Hedges (Bates No. PEF-
13-FL-001938 through PEF-
13-FL-001946), Columns
Titled “Volume MMBtu”,
“Trade Price ($/MMBtu)”, and
“Percent difference from
Trade Price™ in their entirety

Attachment bearing bates
numbers PEF-13-FL-
001947 and PEF-13-FL-
001948-Question 50 pricing
for 2012 August-December
Swap Hedges PEF13FL-
001947, Columns Titled
“Volume BBLs”, “Trade
Price”, and “Percent
Difference from Trade Price™
in their entirety, and
PEF-13-FL-001948, Columns
Titled “Volume Gal”, “Trade
Price”, and “Percent
Difference from Trade Price”
in their entirety

§366.093(3)(d), F.S.

The document in question
contains confidential information,
the disclosure of which would
impair DEF’s efforts to contract
for goods or services on favorable
terms.

§366.093(3)(e), F.S.

The document in question
contains confidential information
relating to competitive business
interests, the disclosure of which
would impair the competitive
business of the provider/owner of
the information.




DOCUMENT/RESPONSES

PAGE/LINE

JUSTIFICATION

Attachment bearing bates
numbers PEF-13-FL-
001949 and PEF-13-FL-
001950-Question 50 pricing
for 2013 January-July Swap
Hedges PEF-13-FL-001949,
Columns Titled “Volume
BBLs”, “Trade Price”, and
“Percent Difference from
Trade Price” in their entirety,
and

PEF-13-FL-001950, Columns
Titled “Volume Gal”, “Trade
Price”, and “Percent
Difference from Trade Price”
in their entirety

Attachment bearing bates
number PEF-13-FL-
001951 -Question 51

Trade Examples, PEF-13-FL-
001951 Examples 1, 2, & 3,
the “Trade Price” and “Trade
Price Difference to Strip”
information, and --PEF 13-
FL001940, the “Trade Price”,
“Executed”, “Market Quotes”,
and “% Difference”
information

Attachment bearing bates
number PEF-13-FL-
001952 -Question 51 Trade
Example, PEF-13-FL-001952
Example 4, “Trade Price”,
“Executed”, “Market Quotes™,
and “% Difference”
information

Question 51: Page 4 of the
responses, all Market prices
for daily trading in the gl
and 4™ full paragraphs, Page 5
of the Responses, all Market
prices for daily trading in the
last full paragraph

Attachment bearing bates




DOCUMENT/RESPONSES

PAGE/LINE

JUSTIFICATION

number PEF13FL-001953
- Question 52: 2012 August —
December Options PEF13FL-
001941 — Columns Titled
“Strike Price”, “Trade Price
($/MMBtu)”, and “Settled
Quantity MMBtu” in their
entirety

Attachment bearing bates
numbers PEF-13-FL-
001954 and PEF-13-FL-
001955 - Question 52: 2013
January-July Options
PEF13FL-001942— Columns
Titled “Strike Price™, “Trade
Price ($/MMBtu)”, and
“Settled Quantity MMBtu™ in
their entirety

Question 55: Page 10,
Hedging gains and losses for
the period of August 1, 2012
and ending July 31, 2013.

Question 56: Page 11,
Hedging target and actual
percentages associated with
the 2012 Risk Management
Plan included in the 4", 5",
8™ and 10" lines of the
response.




Exhibit D

AFFIDAVIT OF
JOSEPH MCCALLISTER



BEFORE THE FLORIDA PUBLIC SERVICE COMMISSION

In re: Fuel and purchased power cost

recovery clause with generating Docket No. 130001-EI
performance incentive factor

Dated: October 17, 2013

AFFIDAVIT OF JOSEPH McCALLISTER IN SUPPORT OF
DUKE ENERGY FLORIDA’S
REQUEST FOR CONFIDENTIAL CLASSIFICATION

STATE OF NORTH CAROLINA
COUNTY OF MECKLENBURG

BEFORE ME, the undersigned authority duly authorized to administer oaths,
personally appeared Joseph McCallister, who being first duly sworn, on oath deposes and
says that:

1. My name is Joseph McCallister. I am over the age of 18 years old and I
have been authorized by Duke Energy Florida (hereinafter “DEF” or the “Company”) to
give this affidavit in the above-styled proceeding on DEF’s behalf and in support of
DEF’s Request for Confidential Classification. The facts attested to in my affidavit are
based upon my personal knowledge.

2. I am responsible for Natural Gas, Oil and Emissions in the Fuel
Procurement Section of Fuels and Systems Optimization Department for Duke Energy.
This unit is responsible for any natural gas, oil and emission allowance acquisition for
Duke Energy Indiana (DEI), Duke Energy Kentucky (DEK), Duke Energy Carolinas

(DEC), Duke Energy Progress (DEP) and DEF systems.



3 As the Director of Gas, Oil and Power, I am responsible, along with the
other members of the section, for the management of the gas and oil procurement,
transportation, hedging activities, administration of gas and oil contracts with various
suppliers for DEI, DEK, DEC, DEF and DEP’s electrical power generation facilities.

4. DEF is seeking confidential classification for portions of its Responses to
Staff’s Seventh Set of Interrogatories (Nos. 49-62). A detailed description of the
confidential information at issue is contained in confidential Exhibit A to DEF’s Request
for Confidential Classification and is outlined in DEF’s Justification Matrix that is
attached to DEF’s Request for Confidential Classification as Exhibit C. DEF is
requesting confidential classification of this information because it contains sensitive
business information, the disclosure of which would impair the Company’s efforts to
contract for goods or services on favorable terms.

3 DEF negotiates with potential fuel suppliers to obtain competitive
contracts for fuel options that provide economic value to DEF and its ratepayers. In order
to obtain such contracts, however, DEF must be able to assure fuel suppliers that
sensitive business information, such as hedging volumes, hedging savings/costs, trade
price differences, and hedging percentages, will be kept confidential. With respect to the
information at issue in this Request, DEF has kept confidential and has not publicly
disclosed confidential contract terms such as hedging volumes, hedging savings/costs,
trade price differences, and hedging percentages. Absent such measures, suppliers would
run the risk that sensitive business information that they provided in their contracts with
DEF would be made available to the public and, as a result, end up in possession of

potential competitors. Faced with that risk, persons or companies who otherwise would




contract with DEF might decide not to do so if DEF did not keep those terms of their
contracts confidential. Without DEF’s measures to maintain the confidentiality of
sensitive terms in contracts between DEF and fuel suppliers, the Company’s efforts to
obtain competitive fuel supply contracts could be undermined.

6. Additionally, the disclosure of confidential information in DEF’s fuel
supply contracts, could adversely impact DEF’s competitive business interests. If such
information was disclosed to DEF’s competitors, DEF’s efforts to obtain competitive fuel
supply options that provide economic value to both DEF and its ratepayers could be
compromised by DEF’s competitors changing their consumption or purchasing behavior
within the relevant markets.

T Upon receipt of confidential information from fuel suppliers, and with its
own confidential information, strict procedures are established and followed to maintain
the confidentiality of the terms of the documents and information provided, including
restricting access to those persons who need the information to assist the Company, and
restricting the number of, and access to the information and contracts. At no time since
receiving the contracts and information in question has the Company publicly disclosed
that information. The Company has treated and continues to treat the information and
contracts at issue as confidential.

8. This concludes my affidavit.

Further affiant sayeth not.



Dated the 15" day of October, 2013. M

J&s ph McCallister

Fuel Procurement

Natural Gas, Oil and Emissions
Fuels and Systems Optimization
Duke Energy

410 South Wilmington Street
Raleigh, NC. 27601

THE FOREGOING INSTRUMENT was sworn to and subscribed before me this
15" day of October, 2013 by Joseph McCallister. He is personally known to me, or has
produced his _N/A _ driver's license, or his _N/A as identification.

m._e“%ﬂ s b4

K ...v' ,‘ (Signature)
94 wor. 3 Rita G Kale
: ')" “?-.fe" ‘g ; (Printed Name)
(AF % E‘xy L) NOTARY PUBLIC, STATE OF __ NC
%7 X
Q o' s June 17, 2017
%'bb,?"r NOH‘:\“&‘\‘ (Commission Expiration Date)

(Serial Number, If Any)





