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($168,388,008) $280,680 (§168,107,418) 53,732,500 7,841,228 61,673,728

~ 8avingsl(Cost) on Hedgos

3,017,504 3,017,594 Xi ] 200,000 " B02,760 0% |See Note 1

$346,185 ; $346,185 § 125,000 611 T 20%

150,000

 Hodgod Voluries (Oallons)

($109,120) $0 . - 82,000 281 . ~ |see Note 2

[FeallnG Ol - Rl - Fusl BurchArne Hedges
aavmwmn 81) on Haﬂgos

Note 1: As of December 31, 2009, based on the November 2009 Fuel and Operaltions Forecast (FOF), PEF's heavy oll estimated hedge percentage for calendar year 2010
forecasted heavy oil usage was approximately . Overall, actual heavy oll usage exceeded forecasted usage for the January through July 2010 time period. This variance
was due primarily to higher than forecasted demand based on the November 2009 FOF for the months of January, February and June 2010. For iliustrative purposes, based
on the November 2009 FOF, PEF forecasted to burn approximately Sl barrels of in January 2010, S barrels in February 2010 and- barrels in June 2010.
Actual heavy oil bums for January 2010, February 2010 and June 2010 were approxlmatelyubarrels B varcels and SMEBEI barrels, respectively. These three
months actual to forecast variance based on the FOF accounted for approximately Uil barrels of actual heavy oil usage over the forecasted usage based on the
Novemnber 2009 FOF. In summary, there were burn deviations in all months between actual and forecasted bums that were driven by dynamic factors which impacted overall
usage.

Note 2: As outlined in PEF's 2010 Risk Management Plan, PEF planned to implement hedging for a portion of the oil related fuel surcharge embedded in its coal barge
transportation agreement. The FPSC approved this activity in Docket 080649-E1, Order No. PSC-09-0349-CO-El.

Note 3: As outfined in PEF's 2010 Risk Management Plan, PEF planned to implement hedging for a portion of the oll related fuel surcharge embedded in its coal rail
Iransportation agreement. The FPSC approved this aclivity in Docket 080649-E 1, Order No. PSC-09-0349-CO-El. The new rall agreement was executed in early 2010 and
PEF began hedging a portion of the oil related fuel surcharge for rail transportation in April 2010 for periods beginning in July 2010.




PEF Gas Hedging Status Jan 2010 - Ju1 2010
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January-10

a a e 0 e ade Date arke ocatio
Financial FIXED FINANCIAL OPTION 1/1/2010 2920495 | 10/21/2009 | NYMEX NG
Financial FIXED SWAP 1/1/2010 1758738 8/31/2006 IFERC FGTZ3
Financial FIXED SWAP 1/1/2010 1831578 | 10/17/2006 | NYMEX NG
Financial FIXED SWAP 1/1/2010 1840097 10/25/2006 NYMEX NG
Financial FIXED SWAP 11112010 1898568 | 12/15/2006 | NYMEX NG
Financial FIXED SWAP 1/1/2010 1972086 | 2/23/2007 NYMEX NG
Financial FIXED SWAP 1/1/2010 2005385 3/26/2007 NYMEX NG
Financial FIXED SWAP 1/1/2010 2111677 6/15/2007 NYMEX NG
Financial FIXED SWAP 1/1/2010 2127601 71972007 NYMEX NG
Financial FIXED SWAP 1/1/2010 2252911 11/1/2007 NYMEX NG
Financial FIXED SWAP 1/1/2010 2322759 1/31/2008 NYMEX NG
Financial FIXED SWAP 1/1/2010 2403393 4/18/2008 NYMEX NG
Financial FIXED SWAP 1/1/2010 2429866 5/16/2008 NYMEX NG
Financial FIXED SWAP 1/1/2010 2449569 6/10/2008 NYMEX NG
Financial FIXED SWAP 1/1/2010 2456664 6/24/2008 NYMEX NG
Financial FIXED SWAP 1/1/2010 2462511 7/2/2008 NYMEX NG
Financial FIXED SWAP 1/1/2010 2465698 7/8/2008 NYMEX NG
Financial FIXED SWAP 1/1/2010 2478960 712412008 NYMEX NG
Financial FIXED SWAP 1/1/2010 2484139 7/31/2008 NYMEX NG
Financial FIXED SWAP 1/1/2010 2486874 8/4/2008 NYMEX NG
Financial FIXED SWAP 1/1/2010 2499111 8/20/2008 NYMEX NG
Financial FIXED SWAP 1/1/2010 2504440 8/28/2008 NYMEX NG
Financial FIXED SWAP 1/1/2010 2509326 9/2/2008 NYMEX NG
Financial FIXED SWAP 1/1/2010 2511256 9/3/2008 IFERC HHUB
Financial FIXED SWAP 1/1/2010 2513187 9/4/2008 IFERC HHUB
Financial FIXED SWAP 1/1/2010 2579377 | 10/21/2008 | NYMEX NG
Financial FIXED SWAP 1/1/2010 2623660 12/3/2008 IFERC HHUB
Financial FIXED SWAP 1/1/2010 2625176 12/4/2008 NYMEX NG
Financial FIXED SWAP 1/1/2010 2641071 | 12/31/2008 | NYMEX NG
Financial FIXED SWAP 1/1/2010 2653209 1/13/2009 NYMEX NG
Financial FIXED SWAP 1/1/2010 2655347 1/15/2009 NYMEX NG
Financial FIXED SWAP 1/1/2010 2664685 1/30/2009 NYMEX NG
Subtotal
Physical PHYSICAL 1/1/2010 27402 6/4/2003 FGT FGTZ1
Physical PHYSICAL 1/1/2010 27547 6/4/2003 FGT FGTZ2
Physical PHYSICAL 1/1/2010 27720 6/4/2003 FGT FGTZ2
Physical PHYSICAL 1/1/2010 27855 6/4/2003 FGT FGTZ3
Physical PHYSICAL 1/1/2010 27982 6/4/2003 FGT FGTZ3
Physical PHYSICAL 1/1/2010 2759524 4/9/2009 GULFST GLFMSA
Physical PHYSICAL 1112010 2775809 | 4/24/2009 | GULFST GLFMSA
Physical PHYSICAL 1/1/2010 2806370 5/21/2009 SONAT SONTZ3
Physical PHYSICAL 1/1/2010 2874254 9/4/2009 SESH SESHSA
Subtotal

Total [
February-10

a a = o e ade Date arke ocatio
Financial FIXED FINANCIAL OPTION 21172010 2920498 | 10/21/2009 | NYMEX NG
Financial FIXED SWAP 2/1/2010 1758773 8/31/2006 IFERC FGTZ3
Financial FIXED SWAP 2/1/2010 1831584 | 10/17/2006 | NYMEX NG
Financial FIXED SWAP 2/1/2010 1840103 | 10/25/2006 | NYMEX NG
Financial FIXED SWAP 21112010 1898569 | 12/15/2006 | NYMEX NG

$5.2740
$5.3400
$5.2740
$5.2740
$5.2740
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Financial FIXED SWAP 2/1/2010 1972087 2/23/2007 NYMEX NG
Financial FIXED SWAP 2/1/2010 2005396 3/26/2007 NYMEX NG
Financial FIXED SWAP 2/1/2010 2111678 6/15/2007 NYMEX NG
Financial FIXED SWAP 2/1/2010 2127602 7/9/2007 NYMEX NG
Financial FIXED SWAP 2/1/2010 2252912 11/1/2007 NYMEX NG
Financial FIXED SWAP 2/1/2010 2322760 1/31/2008 NYMEX NG
Financial FIXED SWAP 2/1/2010 2403395 4/18/2008 NYMEX NG
Financial FIXED SWAP 2/1/2010 2429867 5/16/2008 NYMEX NG
Financial FIXED SWAP 2/1/12010 2449570 6/10/2008 NYMEX NG
Financial FIXED SWAP 2/1/2010 2456665 6/24/2008 NYMEX NG
Financial FIXED SWAP 2/1/2010 2462512 7/2/2008 NYMEX NG
Financial FIXED SWAP 2/1/2010 2465699 7/8/2008 NYMEX NG
Financial FIXED SWAP 2/1/2010 2473961 712412008 NYMEX NG
Financial FIXED SWAP 2/1/2010 2484140 7/31/2008 NYMEX NG
Financial FIXED SWAP 2/1/2010 2486882 8/4/2008 NYMEX NG
Financial FIXED SWAP 2/1/2010 2489112 8/20/2008 NYMEX NG
Financial FIXED SWAP 2/1/2010 2504441 8/28/2008 NYMEX NG
Financial FIXED SWAP 2/1/2010 2509327 9/2/2008 NYMEX NG
Financial FIXED SWAP 2/1/2010 2511257 9/3/2008 IFERC HHUB
Financial FIXED SWAP 2/1/2010 2513188 9/4/2008 IFERC HHUB
Financial FIXED SWAP 2/1/2010 2579378 | 10/21/2008 NYMEX NG
Financial FIXED SWAP 2/1/2010 2623661 12/3/2008 IFERC HHUB
Financial FIXED SWAP 2/1/2010 2625177 12/4/2008 NYMEX NG
Financial FIXED SWAP 2/1/2010 2641072 | 12/31/2008 NYMEX NG
Financial FIXED SWAP 2/1/2010 2653210 1/13/2009 NYMEX NG
Financial FIXED SWAP 2/1/2010 2655348 1/15/2009 NYMEX NG
Financial FIXED SWAP 2/1/2010 2664698 1/30/2009 NYMEX NG
Financial FIXED SWAP 2112010 2044447 | 11/19/2009 | NYMEX NG
Financial FIXED SWAP 2/1/2010 2965857 1/7/2010 NYMEX NG
Subtotal

Physical PHYSICAL 2/1/2010 27404 6/4/2003 FGT FGTZ1
Physical PHYSICAL 2/1/2010 27548 6/4/2003 FGT FGTZ2
Physical PHYSICAL 2/1/2010 27721 6/4/2003 FGT FGTZ2
Physical PHYSICAL 2/1/2010 27856 6/4/2003 FGT FGTZ3
Physical PHYSICAL 212010 27983 ©/4/2003 FGT FGTZ3
Physical PHYSICAL 2/1/2010 2759577 4/9/2009 GULFST GLFMSA
Physical PHYSICAL 2/1/2010 2775810 4/24/2009 GULFST GLFMSA
Physical PHYSICAL 2/1/2010 2806375 5/21/2009 SONAT SONTZ3
Physical PHYSICAL 2/1/2010 2874262 9/4/2009 SESH SESHSA
Subtotal

Total
March-10
a a o ade Date A ocatio

Financial FIXED FINANCIAL OPTION 3/1/2010 2920499 | 10/21/2009 | NYMEX NG
Financial FIXED SWAP 3/1/2010 1758774 8/31/2006 IFERC FGTZ3
Financial FIXED SWAP 3/1/2010 1831586 | 10/17/2006 NYMEX NG
Financial FIXED SWAP 3/1/2010 1840104 | 10/25/2006 NYMEX NG
Financial FIXED SWAP 3/1/2010 1898570 | 12/15/2006 NYMEX NG
Financial FIXED SWAP 3/1/2010 1972088 2/23/2007 NYMEX NG
Financial FIXED SWAP 3/1/2010 2005397 3/26/2007 NYMEX NG
Financial FIXED SWAP 3/1/2010 2111679 6/15/2007 NYMEX NG
Financial FIXED SWAP 3/1/2010 2127603 7/9/2007 NYMEX NG
Financial FIXED SWAP 3/1/2010 2252914 11/1/2007 NYMEX NG
Financial FIXED SWAP 3/1/2010 2322761 1/31/2008 NYMEX NG
Financial FIXED SWAP 3/1/2010 2403387 4/18/2008 NYMEX NG
Financial FIXED SWAP 3/1/2010 2429868 5/16/2008 NYMEX NG
Financial FIXED SWAP 312010 2449571 6/10/2008 NYMEX NG
Financial FIXED SWAP 3/1/2010 2456666 6/24/2008 NYMEX NG
Financial FIXED SWAP 3/1/2010 2462513 7/2/2008 NYMEX NG
Financial FIXED SWAP 3/1/2010 2465700 | 7/8/2008 | NYMEX NG

$4.8160
$4.8500
$4.8160
$4.8160
$4.8160
$4.8160
$4.8160
$4.8160
$4.8160
$4.8160
$4.8160
$4.8160
$4.8160
$4.8160
$4.8160
$4.8160
$4.8160
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Financial FIXED SWAP 3/1/2010 2478962 7/24/2008 NYMEX NG
Financial FIXED SWAP 3/1/2010 2484141 7/31/2008 NYMEX NG
Financial FIXED SWAP 3/1/2010 2486890 8/4/2008 NYMEX NG
Financial FIXED SWAP 3/1/2010 2499113 8/20/2008 NYMEX NG
Financial FIXED SWAP 3/1/2010 2504442 8/28/2008 NYMEX NG
Financial FIXED SWAP 3/1/2010 2509328 9/2/2008 NYMEX NG
Financial FIXED SWAP 3/1/12010 2511258 ©/3/2008 IFERC HHUB
Financial FIXED SWAP 3/1/2010 2513189 8/4/2008 IFERC HHUB
Financial FIXED SWAP 3/1/2010 2579379 10/21/2008 NYMEX NG
Financial FIXED SWAP 3/1/2010 2623662 12/3/2008 IFERC HHUB
Financial FIXED SWAP 3/1/2010 2625178 12/4/2008 NYMEX NG
Financial FIXED SWAP 3/1/2010 2641073 12/31/2008 NYMEX NG
Financial FIXED SWAP 3/1/2010 2653211 1/13/2008 NYMEX NG
Financial FIXED SWAP 3/1/2010 2655349 1/15/2008 NYMEX NG
Financial FIXED SWAP 3/1/2010 2664707 1/30/2008 NYMEX NG
Financial FIXED SWAP 3/1/2010 2944452 11/18/2009 NYMEX NG
Financial FIXED SWAP 3/1/2010 2965958 1/7/2010 NYMEX NG
Financial FIXED SWAP 3/1/2010 2980452 1/26/2010 NYMEX NG
Financial FIXED SWAP 3/1/2010 2084855 2/4/2010 IFERC HHUB
Financial FIXED SWAP 3/1/2010 2987660 2/9/2010 IFERC HHUB
Financial FIXED SWAP 3/1/2010 2991446 2/17/2010 IFERC HHUB
Financial FIXED SWAP 31172010 2993373 2/22/2010 NYMEX NG
Subtotal

Physical PHYSICAL 3/1/2010 27405 6/4/2003 FGT FGTZ1
Physical PHYSICAL 3/1/2010 27549 6/4/2003 FGT FGTZ2
Physical PHYSICAL 3M/2010 27722 6/4/2003 FGT FGTZ2
Physical PHYSICAL 3/1/2010 27857 6/4/2003 FGT FGTZ3
Physical PHYSICAL 3/1/2010 27984 6/4/2003 FGT FGTZ3
Physical PHYSICAL 3/1/2010 2759604 4/9/2009 GULFST GLFMSA
Physical PHYSICAL 3/1/2010 2775811 4/24/2009 GULFST GLFMSA
Physical PHYSICAL 3/1/2010 2806376 5/21/2009 SONAT SONTZ3
Physical PHYSICAL 3/1/2010 2874263 9/4/2009 SESH SESHSA
Subtotal

Total

April-10
Physical/
Financial Instrument Month Z Key Trade Date Market Location
Financial FIXED FINANCIAL OPTION 4/1/2010 2660616 1/22/2009 NYMEX NG
Financial FIXED SWAP 4/1/2010 2920500 10/21/2009 NYMEX NG
Financial FIXED SWAP 4/1/2010 1758775 8/31/2006 IFERC FGTZ3
Financial FIXED SWAP 4/1/2010 1831588 | 10/17/2006 NYMEX NG
Financial FIXED SWAP 4/1/2010 1840105 10/25/2006 NYMEX NG
Financial FIXED SWAP 4/1/2010 1898571 12/15/2006 NYMEX NG
Financial FIXED SWAP 4/1/2010 1957414 2/12/2007 NYMEX NG
Financial FIXED SWAP 4/1/2010 1972089 2/23/2007 NYMEX NG
Financial FIXED SWAP 4/1/2010 2005398 3/26/2007 NYMEX NG
Financial FIXED SWAP 4/1/2010 2045564 4/20/2007 NYMEX NG
Financial FIXED SWAP 4/1/2010 2074057 5/10/2007 NYMEX NG
Financial FIXED SWAP 4/1/2010 2087510 5/24/2007 NYMEX NG
Financial FIXED SWAP 4/1/2010 2097051 6/5/2007 NYMEX NG
Financial FIXED SWAP 4/1/2010 2111647 6/15/2007 NYMEX NG
Financial FIXED SWAP 4/1/2010 2120352 6/27/2007 NYMEX NG
Financial FIXED SWAP 4/1/2010 2127604 7/9/2007 NYMEX NG
Financial FIXED SWAP 4/1/2010 2141481 7/20/2007 NYMEX NG
Financial FIXED SWAP 4/1/2010 2152906 8/2/2007 NYMEX NG
Financial FIXED SWAP 4/1/2010 2164157 8/13/2007 NYMEX NG
Financial FIXED SWAP 4/1/2010 2182029 8/28/2007 NYMEX NG
Financial FIXED SWAP 4/1/2010 2194769 9/12/2007 NYMEX NG
Financial FIXED SWAP 4/1/2010 2209386 9/26/2007 NYMEX NG
Financial FIXED SWAP 4/1/2010 2242005 10/16/2007 NYMEX NG
Financial FIXED SWAP 4/1/2010 2252188 10/31/2007 NYMEX NG

Volume

e

Fixed Price
($/MMBtu)

Market Settlement
($/MMBtu)

$3.8420

Savings/(Cost) on
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Actual Monthly Burn
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Financial FIXED SWAP 4/112010 2252924 | 111172007 NYMEX NG
Financial FIXED SWAP 4/1/2010 2270821 11/20/2007 NYMEX NG
Financial FIXED SWAP 4/1/2010 2205728 | 12/19/2007 NYMEX NG
Financial FIXED SWAP 4/1/2010 2299327 | 12/28/2007 NYMEX NG
Financial FIXED SWAP 4/1/2010 2304831 1/9/2008 NYMEX NG
Financial FIXED SWAP 4/1/2010 2322876 1/31/2008 NYMEX NG
Financial FIXED SWAP 4/1/2010 2338199 2/14/2008 NYMEX NG
Financial FIXED SWAP 4/1/2010 2343082 2/20/2008 IFERC HHUB
Financial FIXED SWAP 4/1/2010 2345560 2/26/2008 NYMEX NG
Financial FIXED SWAP 4/1/2010 2355493 3/5/2008 NYMEX NG
Financial FIXED SWAP 4/1/2010 2360882 3/12/2008 NYMEX NG
Financial FIXED SWAP 4/1/2010 2366213 3/18/2008 NYMEX NG
Financial FIXED SWAP 4/1/2010 2369655 3/27/2008 NYMEX NG
Financial FIXED SWAP 4/1/2010 2373666 4/3/2008 NYMEX NG
Financial FIXED SWAP 4/1/2010 2403468 4/18/2008 IFERC HHUB
Financial FIXED SWAP 4/1/2010 2410571 5/1/2008 IFERC FGTZ3
Financial FIXED SWAP 4/1/2010 2429272 5/15/2008 IFERC HHUB
Financial FIXED SWAP 4/1/2010 2432487 5/22/2008 IFERC HHUB
Financial FIXED SWAP 4/1/2010 2441201 6/4/2008 IFERC HHUB
Financial FIXED SWAP 4/1/2010 2450397 6/11/2008 IFERC HHUB
Financial FIXED SWAP 4/1/2010 2655350 1/15/2009 NYMEX NG
Financial FIXED SWAP 4/1/2010 2870098 9/1/2009 IFERC HHUB
Financial FIXED SWAP 4/1/2010 2984858 2/4/2010 IFERC HHUB
Financial FIXED SWAP 4/1/2010 2987663 2/9/2010 IFERC HHUB
Financial FIXED SWAP 4/1/2010 2091447 2/17/2010 IFERC HHUB
Subtotal

Physical PHYSICAL 41112010 27409 6/4/2003 FGT FGTZ1
Physical PHYSICAL 4/1/2010 27550 6/4/2003 FGT FGTZ2
Physical PHYSICAL 4/1/2010 27723 6/4/2003 FGT FGTZ2
Physical PHYSICAL 4/1/2010 27858 6/4/2003 FGT FGTZ3
Physical PHYSICAL 4/1/2010 27997 6/4/2003 FGT FGTZ3
Physical PHYSICAL 4/1/2010 2806377 5/21/2009 SONAT SONTZ3
Subtotal

Total

May-10
Physical/
Financial Instrument Month Z Key Trade Date Market Location
Financial FIXED FINANCIAL OPTION 5/1/2010 2660617 1/22/2009 NYMEX NG
Financial FIXED FINANCIAL OPTION 5/1/2010 2920501 10/21/2008 NYMEX NG
Financial FIXED SWAP 5/1/2010 1758776 8/31/2006 IFERC FGTZ3
Financial FIXED SWAP 5/1/2010 1831584 | 10/17/2006 NYMEX NG
Financial FIXED SWAP 5/1/2010 1840106 | 10/25/2008 NYMEX NG
Financial FIXED SWAP 5/1/2010 1898572 | 12/15/2006 NYMEX NG
Financial FIXED SWAP 5/1/2010 1936465 1/24/2007 NYMEX NG
Financial FIXED SWAP 5/1/2010 1957415 2/1212007 NYMEX NG
Financial FIXED SWAP 5/1/2010 1972080 2/23/2007 NYMEX NG
Financial FIXED SWAP 5/1/2010 2005399 3/26/2007 NYMEX NG
Financial FIXED SWAP 5/1/2010 2045565 4/20/2007 NYMEX NG
Financial FIXED SWAP 5/1/2010 2074058 5/10/2007 NYMEX NG
Financial FIXED SWAP 5/1/2010 2087511 5/24/2007 NYMEX NG
Financial FIXED SWAP 5/1/2010 2097052 6/5/2007 NYMEX NG
Financial FIXED SWAP 5/1/2010 2111648 6/15/2007 NYMEX NG
Financial FIXED SWAP 5/1/2010 2120353 6/27/2007 NYMEX NG
Financial FIXED SWAP 5/1/2010 2127660 7/9/2007 NYMEX NG
Financial FIXED SWAP 5/1/2010 2141482 7/20/2007 NYMEX NG
Financial FIXED SWAP 5/1/2010 2152911 81212007 NYMEX NG
Financial FIXED SWAP 5/1/2010 2164158 8/13/2007 NYMEX NG
Financial FIXED SWAP 5/1/2010 2182030 8/28/2007 NYMEX NG
Financial FIXED SWAP 5/1/2010 2194770 9/12/2007 NYMEX NG
Financial FIXED SWAP 5/1/2010 2209387 9/26/2007 NYMEX NG
Financial FIXED SWAP 5/1/2010 2242006 | 10/16/2007 NYMEX NG

Volume

$3.8420

_53.8420
_53.8420
]

Fixed Price
($IMMBtu)

Market Settlement
($/MMBtu)

Savings/(Cost) on
Hedge

Estimated Monthly Burn
(Generation & Tolling)

Total % Hedged
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Financial FIXED SWAP 5/1/2010 2252189 | 10/31/2007 | NYMEX NG
Financial FIXED SWAP 5/1/2010 2252925 | 11/1/2007 | NYMEX NG
Financial FIXED SWAP 5/1/2010 2270822 | 11/20/2007 | NYMEX NG
Financial FIXED SWAP 5/1/2010 2295729 | 12/19/2007 | NYMEX NG
Financial FIXED SWAP 5/1/2010 2299328 | 12/28/2007 | NYMEX NG
Financial FIXED SWAP 5/1/2010 2304832 | 1/9/2008 | NYMEX NG g
Financial FIXED SWAP 5/1/2010 2322877 | 1/31/2008 | NYMEX NG -
Financial FIXED SWAP 5/1/2010 2338201 | 2/14/2008 | NYMEX NG 3
Financial FIXED SWAP 5/1/2010 2343083 | 2/20/2008 | IFERC HHUB - %
Financial FIXED SWAP 5/1/2010 2345561 | 2/26/2008 | NYMEX NG v o
Financial FIXED SWAP 5/1/2010 2355494 | 3/5/2008 | NYMEX NG 3 :| @,
Financial FIXED SWAP 5/1/2010 2350883 | 3/12/2008 | NYMEX NG | o
Financial FIXED SWAP 5/1/2010 2366214 | 3/19/2008 | NYMEX NG <S5
Financial FIXED SWAP 5112010 2369656 | 3/27/2008 | NYMEX NG <
Financial FIXED SWAP 5/1/2010 2373667 | 4/3/2008 | NYMEX NG =3 s P
Financial FIXED SWAP 5/1/2010 2403470 | 4/18/2008 | IFERC HHUB - o
Financial FIXED SWAP 5/1/2010 2410576 | 5/1/2008 IFERC FGTZ3 N Ok
Financial FIXED SWAP 5/1/2010 2429275 | 5/15/2008 | IFERC HHUB
Financial FIXED SWAP 5/1/2010 2432488 | 5/22/2008 | IFERC HHUB
Financial FIXED SWAP 5/1/2010 2441202 | 6/4/2008 IFERC HHUB
Financial FIXED SWAP 5/1/2010 2450398 | 6/11/2008 | IFERC HHUB
Financial FIXED SWAP 5/1/2010 2457801 | 6/25/2008 | IFERC HHUB
Financial FIXED SWAP 5/1/2010 2468014 | 7/10/2008 | IFERC HHUB
Financial FIXED SWAP 5/1/2010 2479665 | 7/25/2008 | IFERC HHUB
Financial FIXED SWAP 5/1/2010 2484147 | 7/31/2008 | IFERC HHUB
Financial FIXED SWAP 5/1/2010 2509344 | 9/2/2008 IFERC HHUB
Financial FIXED SWAP 5/1/2010 2580158 | 10/22/2008 | IFERC HHUB
Financial FIXED SWAP 5/1/2010 2618138 | 11/25/2008 | IFERC HHUB
Financial FIXED SWAP 5/1/2010 2627666 | 12/9/2008 | IFERC HHUB
Financial FIXED SWAP 5/1/2010 2635086 | 12/19/2008 | IFERC HHUB
Financial FIXED SWAP 5/1/2010 2650519 | 1/8/2009 IFERC HHUB
Financial FIXED SWAP 5/1/2010 2653172 | 1/13/2009 IFERC HHUB
Financial FIXED SWAP 5/1/2010 2655351 | 1/15/2009 | NYMEX NG
Financial FIXED SWAP 5/1/2010 2870219 | 9/1/2009 IFERC HHUB
Financial FIXED SWAP 5/1/2010 2883915 | 0/29/2009 | NYMEX NG
Financial FIXED SWAP 5/1/2010 2916078 | 10/13/2009 | NYMEX NG
Financial FIXED SWAP 5/1/2010 2044448 | 11/19/2008 | NYMEX NG
Financial FIXED SWAP 5/1/2010 2965959 | 1/7/2010 | NYMEX NG
Financial FIXED SWAP 5/1/2010 2969006 | 1/12/2010 | NYMEX NG
Financial FIXED SWAP 5/1/2010 2973435 | 1/20/2010 | NYMEX NG
Financial FIXED SWAP 5/1/2010 2084859 | 2/4/2010 IFERC HHUB
Financial FIXED SWAP 5/1/2010 2087664 | 2/9/2010 IFERC HHUB
Financial FIXED SWAP 5/1/2010 2991448 | 2/17/2010 | NYMEX NG
Financial FIXED SWAP 5/1/2010 2096685 | 3/1/2010 | NYMEX NG
Financial FIXED SWAP 5/1/2010 3009195 [ 3/17/2010 | NYMEX NG
Subtota ] 2
Physical PHYSICAL 5/1/2010 27413 6/4/2003 FGT FGTZ1
Physical PHYSICAL 5/1/2010 27551 6/4/2003 FGT FGTZ2
Physical PHYSICAL 5/1/2010 27724 6/4/2003 FGT FGTZ2
Physical PHYSICAL 5/1/2010 27859 6/4/2003 FGT FGTZ3
Physical PHYSICAL 5/1/2010 27998 6/4/2003 FGT FGTZ3
Physical PHYSICAL 5/1/2010 2806378 | 5/21/2009 | SONAT SONTZ3
Subtotal i ?
Total [ 20,510,600 438%
June-10
P dP g 0 d 0
a a 3 0 = ade Date a ocatio o B = edge on&To dged
Financial FIXED FINANCIAL OPTION 6/1/2010 2660618 | 1/22/2008] NYMEX NG $4.1550
Financial FIXED FINANCIAL OPTION 6/1/2010 2020502 | 10/21/2009] NYMEX NG $4.1550
Financial FIXED SWAP 6/1/2010 1758777 8/31/2006| IFERC FGTZ3 $4.2300
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Financial FIXED SWAP 6/1/2010 1831596 | 10/17/2008] NYMEX NG
Financial FIXED SWAP 6/1/2010 1840107 | 10/25/2008] NYMEX NG
Financial FIXED SWAP 6/1/2010 1898573 | 12/15/2006] NYMEX NG
Financial FIXED SWAP 6/1/2010 1936478 1/24/2007] NYMEX NG
Financial FIXED SWAP 6/1/2010 1957416 2/12/2007) NYMEX NG
Financial FIXED SWAP 6/1/2010 1972093 2/23/2007| NYMEX NG
Financial FIXED SWAP 6/1/2010 2005400 3/26/2007] NYMEX NG
Financial FIXED SWAP 6/1/2010 2045567 4/20/2007] NYMEX NG
Financial FIXED SWAP 6/1/2010 2074059 5/10/2007| NYMEX NG
Financial FIXED SWAP 6/1/2010 2087516 5/24/2007| NYMEX NG
Financial FIXED SWAP 6/1/2010 2097055 6/5/2007] NYMEX NG
Financial FIXED SWAP 6/1/2010 2111649 6/15/2007] NYMEX NG
Financial FIXED SWAP 6/1/2010 2120354 6/27/2007] NYMEX NG
Financial FIXED SWAP 6/1/2010 2127665 7/9/2007| NYMEX NG
Financial FIXED SWAP 6/1/2010 2141483 7/20/2007] NYMEX NG
Financial FIXED SWAP 6/1/2010 2152914 8/2/2007] NYMEX NG
Financial FIXED SWAP 6/1/2010 2164159 8/13/2007| NYMEX NG
Financial FIXED SWAP 6/1/2010 2182031 8/28/2007| NYMEX NG
Financial FIXED SWAP 6/1/2010 2194771 9/12/2007| NYMEX NG
Financial FIXED SWAP 6/1/2010 2209388 9/26/2007] NYMEX NG
Financial FIXED SWAP 6/1/2010 2242007 | 10/16/2007] NYMEX NG
Financial FIXED SWAP 6/1/2010 2252180 | 10/31/2007| NYMEX NG
Financial FIXED SWAP 6/1/2010 2252926 11/1/2007] NYMEX NG
Financial FIXED SWAP 6/1/2010 2270823 | 11/20/2007] NYMEX NG
Financial FIXED SWAP 6/1/2010 2295730 12/19/2007] NYMEX NG
Financial FIXED SWAP 6/1/2010 2299331 12/28/2007| NYMEX NG
Financial FIXED SWAP 6/1/2010 2304833 1/9/2008] NYMEX NG
Financial FIXED SWAP 6/1/2010 2322878 1/31/2008] NYMEX NG
Financial FIXED SWAP 6/1/2010 2338202 2/14/2008] NYMEX NG
Financial FIXED SWAP 6/1/2010 2343084 2/20/2008| IFERC HHUB
Financial FIXED SWAP 6/1/2010 2345562 2/26/2008] NYMEX NG
Financial FIXED SWAP 6/1/2010 2355495 3/5/2008] NYMEX NG
Financial FIXED SWAP 6/1/2010 2360884 3/12/2008] NYMEX NG
Financial FIXED SWAP 6/1/2010 2366215 3/19/2008| NYMEX NG
Financial FIXED SWAP 6/1/2010 2369657 3/27/2008| NYMEX NG
Financial FIXED SWAP 6/1/2010 2373668 4/3/2008] NYMEX NG
Financial FIXED SWAP 6/1/2010 2403472 4/18/2008| IFERC HHUB
Financial FIXED SWAP 6/1/2010 2410577 5/1/2008| IFERC FGTZ3
Financial FIXED SWAP 6/1/2010 2429276 5/15/2008| IFERC HHUB
Financial FIXED SWAP 6/1/2010 2432489 5/22/2008| IFERC HHUB
Financial FIXED SWAP 6/1/2010 2441206 6/4/2008| IFERC HHUB
Financial FIXED SWAP 6/1/2010 2450401 6/11/2008| IFERC HHUB
Financial FIXED SWAP 6/1/2010 2457802 6/25/2008| IFERC HHUB
Financial FIXED SWAP 6/1/2010 2468915 7/10/2008 IFERC HHUB
Financial FIXED SWAP 6/1/2010 2479668 7/25/2008|  IFERC HHUB
Financial FIXED SWAP 6/1/2010 2484148 7/31/2008| IFERC HHUB
Financial FIXED SWAP 6/1/2010 2509345 9/2/2008| IFERC HHUB
Financial FIXED SWAP 6/1/2010 2580163 10/22/2008|  IFERC HHUB
Financial FIXED SWAP 6/1/2010 2618139 | 11/25/2008| IFERC HHUB
Financial FIXED SWAP 6/1/2010 2627667 12/9/2008| IFERC HHUB
Financial FIXED SWAP 6/1/2010 2635088 | 12/19/2008| IFERC HHUB
Financial FIXED SWAP 6/1/2010 2650520 1/8/2009| IFERC HHUB
Financial FIXED SWAP 6/1/2010 2653173 1/13/2008] IFERC HHUB
Financial FIXED SWAP 6/1/2010 2655352 1/15/2009| NYMEX NG
Financial FIXED SWAP 6/1/2010 2870226 9/1/2008| IFERC HHUB
Financial FIXED SWAP 6/1/2010 2883918 9/29/2009] NYMEX NG
Financial FIXED SWAP 6/1/2010 2916079 | 10/13/2009] NYMEX NG
Financial FIXED SWAP 6/1/2010 2920509 | 10/21/2009] NYMEX NG
Financial FIXED SWAP 6/1/2010 2944451 11/19/2009] NYMEX NG
Financial FIXED SWAP 6/1/2010 2048205 12/2/2009] NYMEX NG
Financial FIXED SWAP 6/1/2010 2964113 1/5/2010] NYMEX NG
Financial FIXED SWAP 6/1/2010 2965960 1/7/2010] NYMEX NG
Finanrial FIXFN SWAP RM 12010 2969007 1/12/20101  NYMEX NG
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Financial FIXED SWAP 6/1/2010 2973436 1/20/2010] NYMEX NG
Financial FIXED SWAP 6/1/2010 2991449 2/17/2010] NYMEX NG
Financial FIXED SWAP 6/1/2010 2996690 3/1/2010]  NYMEX NG
Financial FIXED SWAP 6/1/2010 3009196 | 3M7/2010] NYMEX NG
Financial FIXED SWAP 6/1/2010 3048969 5/6/2010] NYMEX NG
Financial FIXED SWAP 6/1/2010 3050903 5M10/2010] NYMEX NG
Financial FIXED SWAP 6/1/2010 3051586 | 5/11/2010] NYMEX NG
Financial FIXED SWAP 6/1/2010 3053064 5/13/2010] NYMEX NG
Financial FIXED SWAP 6/1/2010 3054550 5/17/2010] NYMEX NG
Financial FIXED SWAP 6/1/2010 3055808 5119/2010) NYMEX NG
Financial FIXED SWAP 6/1/2010 3055922 5/19/2010] NYMEX NG
Financial FIXED SWAP 6/1/2010 3056320 5/20/2010) NYMEX NG
Financial _|FIXED SWAP 6/1/2010 3057047 | 5/21/2010[ NYMEX NG
Financial FIXED SWAP 6/1/2010 3057912 5/24/2010]  NYMEX NG
Financial FIXED SWAP 6/1/2010 3058109 5/25/2010| NYMEX NG
Subtotal ] 49%
Physical PHYSICAL 6/1/2010 27414 6/4/2003]  FGT FGTZ1
Physical PHYSICAL 6/1/2010 27552 6/4/2003]  FGT FGTZ2
Physical __|PHYSICAL 6/1/2010 27725 6/412003]  FGT FGTZ2
Physical PHYSICAL 6/1/2010 27860 6/4/2003] FGT FGTZ3
Physical PHYSICAL 6/1/2010 28000 6/4/2003] FGT FGTZ3
Physical PHYSICAL 6/1/2010 2806379 5/21/2009] SONAT SONTZ3
Subtotal L &%
Total = 20,835,100 _ 54%
July-10
Estimated
Physical/ Fixed Price Market Settlement Savings/(Cost) on Estimated Monthly Burn
Financial Instrument Month Z Key Trade Date Market Location Volume ($/MMBtu) ($/MMBtu) Hedge (Generation & Tolling) Total % Hedged
Financial  |FIXED FINANCIAL OPTION 7/1/2010 __ |2660619 1/22/2009|[NYMEX NG
Financial FIXED FINANCIAL OPTION 7/1/2010  |2920503 10/21/2009|NYMEX NG
Financial FIXED FINANCIAL OPTION 7/1/2010  |3073203 6/8/2010|NYMEX NG
Financial FIXED FINANCIAL OPTION 7/1/2010 3074003 6/9/2010|NYMEX NG
Financial FIXED SWAP 7/1/2010 1758778 8/31/2006|IFERC FGTZ3
Financial FIXED SWAP 7/1/2010  |1831598 10/17/2006[NYMEX NG
Financial FIXED SWAP 7/1/2010 1840108 10/25/2006 | NYMEX NG
Financial FIXED SWAP 7/1/2010  |1898574 12/15/2008| NYMEX NG
Financial __|FIXED SWAP 71/2010 1938479 1/24/2007 [NYMEX NG
Financial FIXED SWAP 7/1/2010  |1957417 2/12/2007 |[NYMEX NG
Financial FIXED SWAP 7/1/2010  |1972094 2/23/2007 [NYMEX NG
Financial FIXED SWAP 7/1/2010  [2005401 3/26/2007 |NYMEX NG
Financial FIXED SWAP 7/1/2010  |2045568 4/20/2007 [NYMEX NG
Financial FIXED SWAP 7/1/2010  |2074080 5/10/2007 [NYMEX NG
Financial FIXED SWAP 7/1/2010 2087517 5/24/2007 |NYMEX NG
Financial FIXED SWAP 7/1/2010  |2097057 6/5/2007 [NYMEX NG
Financial FIXED SWAP 7112010 |2111654 6/15/2007 [NYMEX NG
Financial FIXED SWAP 7/1/2010  [2120355 6/27/2007 [NYMEX NG
Financial FIXED SWAP 7112010  |2127666 7/9/2007 [NYMEX NG
Financial FIXED SWAP 7/11/2010  |2141484 7/20/2007 [NYMEX NG =
Financial FIXED SWAP 7/1/2010 2152916 8/2/2007 [NYMEX NG o
Financial FIXED SWAP 7/1/2010 2164160 8/13/2007 [NYMEX NG m
Financial FIXED SWAP 71/2010  |2182032 8/28/2007 |[NYMEX NG f
Financial FIXED SWAP 7112010 |2194772 9/12/2007 |NYMEX NG - ®
Financial __|FIXED SWAP 711/2010__|2209389 9/26/2007 |NYMEX NG S &
Financial FIXED SWAP 7/1/2010 2242008 10/16/2007 [INYMEX NG 3 | =
Financial FIXED SWAP 712010 [2252191 10/31/2007 [NYMEX NG | —
o c
Financial __|FIXED SWAP 7112010 |2252927 11/1/2007 [NYMEX NG 0= 9
Financial __|FIXED SWAP 7/1/2010 _ |2270824 11/20/2007 [NYMEX NG 5 M o
Financial FIXED SWAP 7/1/2010  |2295731 12/19/2007 [NYMEX NG -~ o
Financial FIXED SWAP 7/1/2010 _ [2299332 12/28/2007 [NYMEX NG L—\J 8 ;:

g uawpeny



Financial FIXED SWAP 7/1/2010 2304834 1/9/2008 INYMEX NG
Financial FIXED SWAP 7/1/2010 2322879 1/31/2008 |NYMEX NG
Financial FIXED SWAP 7/1/2010 2338203 2/14/2008 |NYMEX NG
Financial FIXED SWAP 7/1/2010 2343085 2/20/2008 | IFERC HHUB
Financial FIXED SWAP 7/1/2010 2345563 2/26/2008 INYMEX NG
Financial FIXED SWAP 71/2010 2355496 3/5/2008 [NYMEX NG
Financial FIXED SWAP 7/1/2010 2360885 3/12/2008 |[NYMEX NG
Financial FIXED SWAP 7/1/2010 2366216 3/18/2008 |NYMEX NG
Financial FIXED SWAP 7/1/2010 2369658 3/27/2008 |[NYMEX NG
Financial FIXED SWAP 7/1/2010 2373669 4/3/2008 | NYMEX NG
Financial FIXED SWAP 7/1/2010 2403474 4/18/2008|IFERC HHUB
Financial FIXED SWAP 7/1/2010 2410578 5/1/2008 |IFERC FGTZ3
Financial FIXED SWAP 7/1/2010 2429277 5/15/2008]IFERC HHUB
Financial FIXED SWAP 7/1/2010 2432491 5/22/2008|IFERC HHUB
Financial FIXED SWAP 7/1/2010 2441210 6/4/2008|IFERC HHUB
Financial FIXED SWAP 7112010 2450402 6/11/2008|IFERC HHUB
Financial FIXED SWAP 7/1/2010 2457805 6/25/2008|IFERC HHUB
Financial FIXED SWAP 7/1/2010 2468920 7/10/2008|IFERC HHUB
Financial FIXED SWAP 7/1/2010 2479669 7/25/2008|IFERC HHUB
Financial FIXED SWAP 71112010 2484149 7/31/2008|IFERC HHUB
Financial FIXED SWAP 71112010 2509346 9/2/2008|IFERC HHUB
Financial FIXED SWAP 71112010 2580166 10/22/2008 |IFERC HHUB
Financial FIXED SWAP 7/1/2010 2618142 11/25/2008 |IFERC HHUB
Financial FIXED SWAP 7/1/2010 2627715 12/9/2008 | IFERC HHUB
Financial FIXED SWAP 7/1/2010 2635094 12/19/2008|IFERC HHUB
Financial FIXED SWAP 7/1/2010 2650521 1/8/2009|IFERC HHUB
Financial FIXED SWAP 7/1/2010 2653176 1/13/2009|IFERC HHUB
Financial FIXED SWAP 7/1/2010 2655353 1/15/2009 | NYMEX NG
Financial FIXED SWAP 71112010 2870238 9/1/2009|IFERC HHUB
Financial FIXED SWAP 7112010 2883919 9/29/2009|NYMEX NG
Financial FIXED SWAP 7/1/2010 2916081 10/13/2009|NYMEX NG
Financial FIXED SWAP 7/1/2010 2920510 10/21/2009 [NYMEX NG
Financial FIXED SWAP 7/1/2010 2048206 12/2/2009 [NYMEX NG
Financial FIXED SWAP 7/1/2010 2064114 1/5/2010|NYMEX NG
Financial FIXED SWAP 7/1/2010 2965961 1/7/2010|NYMEX NG
Financial FIXED SWAP 71112010 2969008 1/12/2010|NYMEX NG
Financial FIXED SWAP 71112010 2973437 1/20/2010|NYMEX NG
Financial FIXED SWAP 7112010 2980377 1/26/2010| NYMEX NG
Financial FIXED SWAP 71/2010 2987703 2/9/2010|NYMEX NG
Financial FIXED SWAP 7/1/2010 2991450 2M17/12010|NYMEX NG
Financial FIXED SWAP 7/1/2010 20996691 3/1/2010|NYMEX NG
Financial FIXED SWAP 711/2010 3004415 3/4/2010|NYMEX NG
Financial FIXED SWAP 71112010 3009197 3/M7/2010|NYMEX NG
Financial FIXED SWAP 71112010 3048970 5/6/2010|NYMEX NG
Financial FIXED SWAP 7/1/2010 3049841 5/7/2010|NYMEX NG
Financial FIXED SWAP 7/1/2010 3050904 5/10/2010|NYMEX NG
Financial FIXED SWAP 7/1/2010 3051587 5/11/2010|NYMEX NG
Financial FIXED SWAP 7/1/2010 3053065 5/13/2010|NYMEX NG
Financial FIXED SWAP 7/1/2010 3054551 5M17/2010|NYMEX NG
Financial FIXED SWAP 7/1/2010 3055809 5/19/2010|NYMEX NG
Financial FIXED SWAP 7/1/2010 3055923 5/19/2010|NYMEX NG
Financial FIXED SWAP 71/2010 3056321 5/20/2010|NYMEX NG
Financial FIXED SWAP 71112010 3057913 5/24/2010|NYMEX NG
Financial FIXED SWAP 7/1/2010 3059000 5/26/2010|NYMEX NG
Financial FIXED SWAP 71112010 3059147 5/26/2010|NYMEX NG
Financial FIXED SWAP 711/2010 3059456 5/27/2010|NYMEX NG
Financial FIXED SWAP 7/1/2010 3060984 6/1/2010| NYMEX NG
Financial FIXED SWAP 7/1/2010 3062053 6/2/2010|NYMEX NG
Financial FIXED SWAP 7/1/2010 3066365 6/3/2010|IFERC HHUB
Financial FIXED SWAP 71112010 3066372 6/3/2010{IFERC HHUB
Financial FIXED SWAP 7/1/2010 3066386 6/3/2010|IFERC HHUB
Financial FIXED SWAP 7/1/2010 3066391 6/3/2010|NYMEX NG
Financial FIXED SWAP 711/2010 3066394 6/3/2010|NYMEX NG

|
-
m
-
&
S
gn.b
- ® Z
@ | S o
M wm O
® 5 T
w< § 3
o N R
= =
~No 2



Financial FIXED SWAP 7/1/2010 3066398 6/3/2010|IFERC HHUB
Financial FIXED SWAP 7/1/2010 3066494 6/3/2010| NYMEX NG
Financial FIXED SWAP 711/2010 3071808 6/4/2010|NYMEX NG
Financial FIXED SWAP 7/1/2010 3071817 6/4/2010|NYMEX NG
Financial FIXED SWAP 71112010 3072333 6/7/2010| NYMEX NG
Financial FIXED SWAP 7/1/2010 3072971 6/8/2010|NYMEX NG
Financial FIXED SWAP 7/1/2010 3074424 6/10/2010|NYMEX NG
Financial FIXED SWAP 7/1/2010 3074786 6/11/2010|NYMEX NG
Financial FIXED SWAP 7/1/2010 3075580 6/14/2010|NYMEX NG
Financial FIXED SWAP 71112010 3076631 6/16/2010|NYMEX NG
Financial FIXED SWAP 7/1/2010 3078080 6/21/2010|NYMEX NG
Financial FIXED SWAP 7/1/2010 3078279 6/22/2010|NYMEX NG
Financial FIXED SWAP 7/1/2010 3079459 6/24/2010NYMEX NG
Subtotal

Physical PHYSICAL 7/1/2010 27415 6/4/2003|FGT FGTZ1
Physical PHYSICAL 7/1/2010 27554 6/4/2003|FGT FGTZ2
Physical PHYSICAL 7/1/2010 27726 6/4/2003|FGT FGTZ2
Physical PHYSICAL 7/1/2010 27863 6/4/2003 |FGT FGTZ3
Physical PHYSICAL 71112010 28001 6/4/2003|FGT FGTZ3
Physical PHYSICAL 7/1/2010 2806380 5/21/2009| SONAT SONTZ3
Subtotal

Total

YTD Totals as of 7/30/2010

61,573,728

| sa77ss |
$4.7753

[ sa7i70 |

_54.71 70

]

Total Realized Net

Results as of

69%

4%

74%

Actual/Projected Burn
(Generation & Tolling)

116,961,700

% of Actual

Hedged
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Hedging Details for
“Gas Storage”
(Jan —July 2010)



June-10

Financia

Physical/

; Instrument

Month

Z Key

Trade Date

Market

REDACTED

PEF Gas Storage Hedging Status 2010

Location

Financial |FIXED SWAP 6/1/2010 3006927 JPMC# IFERC FGTZ3
Financial [FIXED SWAP 6/1/2010 3048868 CEH# IFERC FGTZ3
Financial

[YTD Totals as of 7/30/2010 _

Market Settlement
($/MMBtu)

$4.2300

Savings/(Cost) on
Hedge

Fixed Price

J
Lol (SIMMBtu)

Estmated Injections Total % Hedged

250,000 60%

Total Realized Net

Results as of
7/30/2010

__($13,125)

Volume

Actual/Projected Injections Total % Hedged
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N2 Progress Energy

Hedging Details for
“No. #6 Oil”
(Jan — July 2010)



Attachment B

REDACTED PEF “Hedging Details”
PEF #6 Oil Hedging Status Jan 2010 - Jul 2010 Jan—July 2010
. Page 12 of 17
o ks d 0 S i ¢ dP g (o] o] A O B otal % B
Financial FIXED SWAP 1/1/12010 2128626 7/10/2007 NYHREBR NO61 $71.6566
Financial FIXED SWAP 1/1/2010 2196370 9/14/2007 NYHRBR NOS&1 $71.6566
Financial FIXED SWAP 17112010 2196421 9/14/2007 NYHRBR NOB&1 $71.6566
Financial FIXED SWAP 1/1/2010 2203463 9/19/2007 NYHRBR NO8&1 $71.6566
Financial FIXED SWAP 11172010 2203580 9/19/2007 NYHREBR NOS&1 $71.6566
Financial FIXED SWAP 1/1/2010 2242869 10/17/2007 NYHRBR NOS&1 $71.6566
Financial FIXED SWAP 11112010 2245180 10/22/2007 NYHRBR NO6&1 $71.6566
Financial FIXED SWAP 11112010 2284349 12/6/2007 NYHREBR NO81 $71.6566
Financial FIXED SWAP 1172010 2306748 1M11/2008 NYHRBR NO&1 $71.6566
Financial FIXED SWAP 11/2010 2345748 2/26/2008 NYHRBR NO61 $71.6565
Financial FIXED SWAP 1M1/2010 2360963 3/12/2008 NYHRBR NOB81 $71.6566
Financial FIXED SWAP 11112010 2921578 10/23/2009 NYHRBR NO8&1 $71.6566
Financial FIXED SWAP 11112010 2922971 10/26/2009 NYHRBR NO&1 $71.6566
Financial FIXED SWAP 11112010 2939376 11/6/2008 NYHRBR NOB&1 $71.6566
Total 345,900 — e%
February-10
Financial FIXED SWAP 21112010 2128633 7110/2007 NYHRBR NOB&1 $69.1276
Financial FIXED SWAP 21112010 2196380 9/14/2007 NYHRBR NOB81 $69.1276
Financial FIXED SWAP 21112010 2196429 9/14/2007 NYHRBR NO&1 $69.1276
Financial FIXED SWAP 2172010 2203465 9/19/2007 NYHRBR NO61 $69.1276
Financial FIXED SWAP 2112010 2203592 9/19/2007 NYHRBR NO&1 $69.1276
Financial FIXED SWAP 21112010 2242871 10/17/2007 NYHREBR NO&1 $69.1276
Financial FIXED SWAP 2/1/2010 2245182 10/22/2007 NYHRBR NO&1 $69.1276
Financial FIXED SWAP 2112010 2284351 12/6/2007 NYHRBR NO6&1 $69.1276
Financial FIXED SWAP 21112010 2306749 1/11/2008 NYHRBR NO61 $69.1276
Financial FIXED SWAP 21112010 2345752 2/26/2008 NYHRER NO8&1 $69.1276
Financial FIXED SWAP 2/1/2010 2360967 3/12/2008 NYHRBR NO61 $69.1276
Financial FIXED SWAP 2/1/2010 2921580 10/23/2009 NYHRBR NO61 $69.1276
Financial FIXED SWAP 2172010 2923013 10/26/2009 NYHRBR NOB1 $69.1276
Financial FIXED SWAP gﬂg_mo 2931142 10/30/2009 NYHRBR NOE1 $69.1276
Total s 60,500 | : %
March-10
P o ade D 0 o -'-_ -' '”' 0 “ -- : B ota B
Financial FIXED SWAP 3172010 2128635 711012007 NYHRBR NOB1 $71.9826
Financial FIXED SWAP 3/1/2010 2196382 9/14/2007 NYHRBR NO61 $71.9826
Financial FIXED SWAP 3/1/2010 2196434 9/14/2007 NYHRBR NOB&1 $71.9826
Financial FIXED SWAP 3172010 2203467 9/19/2007 NYHRBR NQ61 $71.9826
Financial FIXED SWAP 3172010 2203594 9/19/2007 NYHRBR NO&1 $71.0828
Financial FIXED SWAP 3/1/2010 2242873 10/17/2007 NYHRBR NO61 $71.9826
Financial FIXED SWAP 3/1/2010 2245184 10/22/2007 NYHRBR NOB61 $71.9826
Financial FIXED SWAP 3/1/2010 2284353 12/612007 NYHRBR NO61 $71.9826
Financial FIXED SWAP 3/1/2010 2306752 1/11/2008 NYHRBR NO61 $71.9826
Financial FIXED SWAP 3/1/2010 2345754 2/26/2008 NYHRBR NOB61 $71.9826
Financial FIXED SWAP 3/1/2010 2360969 3/12/2008 NYHRBR NO8&1 $71.9826
Financial FIXED SWAP 3/1/2010 2921582 10/23/2008 NYHRBR NO61 $71.8826
Financial FIXED SWAP 31172010 2923023 10/26/2008 NYHRBR NO61 $71.9826
Financial FIXED SWAP 3/11/2010 2923555 10/27/2008 NYHRBR NO61 $71.8826
Financial FIXED SWAP 3/172010 2940872 11/10/2008 NYHRBR NOS&1 $71.9826
Financial FIXED SWAP 3/11/2010 2985051 2/4/2010 NYHR&R NO61 $71.9826
Total 30,700] 16%




April-10

Fixed Price Market Settlement Savings/{Cost) on Actual Monthly Burn Total % Burns

Physical/ Financial Instrument Month K Trade Date Marke i : .
y! i Z Key rade Date arket Location ($/MMBtu) (S/MMBtu) Hedge (Generation & Tolling) Hedged

Financial FIXED SWAP 41172010 2128640 7/10/2007]  NYHRBR
Financial FIXED SWAP 4/1/2010 2196384 9/14/2007)  NYHRBR NO61
Financial FIXED SWAP 4/1/2010 2196438 9/14/2007]  NYHRER NO61
Financial FIXED SWAP 4/1/2010 2203469 9/19/2007]  NYHRBR NOG1
Financial FIXED SWAP 41112010 2203596 9/19/2007]  NYHRBR NOB1
Financial FIXED SWAP 4/112010 2242875 10/17/2007]  NYHRBR NO61
Financial FIXED SWAP 4/1/2010 2245194 10/22/2007|  NYHRBR NO61
Financial FIXED SWAP 4/1/2010 2284355 12/6/2007]  NYHRBR NO61
Financial FIXED SWAP 41112010 2306754 1/11/2008]  NYHRBR NO61
Financial FIXED SWAP 41112010 2345756 2/26/2008]  NYHRBR NO&1
Financial FIXED SWAP 4/1/2010 2360971 3/12/2008]  NYHRBR NO81
Financial FIXED SWAP 41112010 2666428 2/3/2009]  NYHRBR NO61
Financial FIXED SWAP 41112010 2921584 10/23/2009]  NYHRBR NO61
Financial FIXED SWAP 4/1/2010 2923557 10/27/2003]  NYHRBR NO61
Financial FIXED SWAP 4/112010 2985053 2/4/2010]  NYHRBR NOB1
Financial FIXED SWAP 4/1/2010 2994060 2/23/2010]  NYHRBR NOS1
Total [
May-10
Physical/ Financial Instrument Month Z Key Trade Date Market Location Volume TSX’;;:;:E; Marl{c;lfMSMegItzTenl Savmas:ézzst! s (22:::;3?::??08"?;;) To!:le'::;:rns
Financial FIXED SWAP 5/1/2010 2128645 7/10/2007 NYHRBR
Financial FIXED SWAP 5/1/2010 2196387 9/14/2007 NYHRBR NO&1
Financial FIXED SWAP 5/1/2010 2196440 9/14/2007 NYHRBR NO&1
Financial FIXED SWAP 5/1/2010 2203471 9/19/2007 NYHRBR NO&1
Financial FIXED SWAP 5/1/2010 2203598 9/19/2007 NYHRER NOS1
Financial FIXED SWAP 5/1/2010 2208651 9/25/2007 NYHRBR NO61
Financial FIXED SWAP 5/1/2010 2219466 10/2/2007 NYHRBR NOB1
Financial FIXED SWAP 5/1/2010 2235896 10/8/2007 NYHRBR NO61
Financial FIXED SWAP 5/1/2010 2242877 10/17/2007 NYHRBR NOB1
Financial FIXED SWAP 5/1/2010 224519 10/22/2007 NYHRBR NOS1
Financial FIXED SWAP 5/1/2010 2284357 12/6/2007 NYHRBR NOB1
Financial FIXED SWAP 5/1/2010 2306756 1/11/2008 NYHRBR NOB1
Financial FIXED SWAP 5/1/2010 2345758 2/26/2008 NYHRBR NOB1
Financial FIXED SWAP 5/1/2010 2360973 3/12/2008 NYHRBR NO61
Financial FIXED SWAP 5/1/2010 2666430 2/3/2009 NYHRBR NO61
Financial FIXED SWAP 5/1/2010 2921586 10/23/2009 NYHRBR NO61
Financial FIXED SWAP 5/1/2010 2985055 2/4/2010 NYHRBR NO61
Financial FIXED SWAP 5/1/2010 2994062 2/23/2010 NYHRBR NOB1
Financial FIXED SWAP 5/1/2010 3004157 3/3/2010 NYHRBR NO81 _
Total | 74200 | 0%
June-10
P e . de Date a ocatio 0 2 -_ Sobrie ey i : ¥ - s
Financial FIXED SWAP 6/1/2010 2128655 71102007 NYHRBR NOB1 $67.8932
Financial FIXED SWAP 5/1/2010 2196389 9/14/2007 NYHRBR NOB1 $67.8932
Financial FIXED SWAP 6/1/2010 2196443 9/14/2007 NYHRBR NO61 §67.8932
Financial FIXED SWAP 6/1/2010 2203473 9/19/2007 NYHRBR NOB1 §67.8932 i
Financial FIXED SWAP 6/1/2010 2203600 9/19/2007 NYHRBR NOB1 §$67.8932 m
Financial FIXED SWAP 6/1/2010 2208653 9/25/2007 NYHRBR NOB1 $67.8932 I=
Financial FIXED SWAP 6/1/2010 2219488 101212007 NYHRBR NO61 $67.8932 — o
Financial FIXED SWAP 6/1/2010 2235898 10/8/2007 NYHRBR NOS61 $67.8932 - g Qo
Financial FIXED SWAP 6/1/2010 2242879 10/17/2007 NYHRBR NO61 $67.8932 = I 0'5‘*
Financial FIXED SWAP 6/1/2010 2245198 10/22/2007 NYHRBR NO61 $67.8932 D - fm
Financial FIXED SWAP 6/1/2010 2284359 12/6/2007 NYHRBR NO&1 $67.8932 = £ g
Financial FIXED SWAP 6/1/2010 2306758 1/11/2008 NYHRBR NO61 $67.8932 w< g
Financial FIXED SWAP 6/1/2010 2345760 2/26/2008 NYHRBR NOB1 $67.8932 9:-. N oF
Financial FIXED SWAP 6/1/2010 2360975 3/12/2008 NYHRBR NO61 $67.8932 A S %
~N O
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Financial FIXED SWAP 6/1/2010 2666432 2/3/2009 NYHRBR NO61
Financial FIXED SWAP 6/1/2010 2921588 10/23/2009 NYHRBR NO6&1
Financial FIXED SWAP 6/1/2010 2985057 2/4/2010 NYHRBR NO61
Financial FIXED SWAP 6/1/2010 2994064 2/23/2010 NYHRBR NO61
Financial FIXED SWAP 6/1/2010 3058181 5/25/2010 NYHRBR NO61
Total
July-10
Physical/ Financial Instrument Month Z Key Trade Date Market Location
Financial FIXED SWAP 7/112010 2128657 7/10/2007 NYHRBR NO&1
Financial FIXED SWAP 71112010 2196392 9/14/2007 NYHRER NO6&1
Financial FIXED SWAP 71112010 2196445 9/14/2007 NYHRBR NO61
Financial FIXED SWAP 71112010 2203477 9/19/2007 NYHREBR NO61
Financial FIXED SWAP 7/112010 2203610 9/18/2007 NYHRBR NO61
Financial FIXED SWAP 7/1/2010 2208655 9/25/2007 NYHRBR NO&1
Financial FIXED SWAP 7/1/2010 2219470 10/2/2007 NYHRBR NO&1
Financial FIXED SWAP 7/1/2010 2235900 10/8/2007 NYHRBR NO&1
Financial FIXED SWAP 71112010 2242881 10/17/2007 NYHRER NO61
Financial FIXED SWAP 7/1/2010 2245200 101222007 NYHRBR NO&1
Financial FIXED SWAP 7/1/2010 2284361 12/6/2007 NYHRBR NO61
Financial FIXED SWAP 71/2010 2306760 1/11/2008 NYHRBR NO61
Financial FIXED SWAP 7172010 2345762 2/26/2008 NYHRBR NO61
Financial FIXED SWAP 711/2010 2360979 3/12/2008 NYHRBR NO61
Financial FIXED SWAP 711/2010 2364184 3/17/2008 NYHRBR NOB1
Financial FIXED SWAP 711/2010 2407300 4/24/2008 NYHRBR NOB1
Financial FIXED SWAP 71172010 2410104 4/30/2008 NYHRBR NOS&1
Financial FIXED SWAP 71172010 2432680 5/22/2008 NYHRBR NO8&1
Financial FIXED SWAP 7/1/2010 2457834 6/25/2008 NYHRBR NO&1
Financial FIXED SWAP 711/2010 2474718 7/17/2008 NYHRBR NOB1
Financial FIXED SWAP 711/2010 2477351 7/22/2008 NYHRBR NO61
Financial FIXED SWAP 7/1/2010 2921590 10/23/2009 NYHRBR NO&1
Financial FIXED SWAP 7/1/2010 2985059 21412010 NYHRBR NO&1
Financial FIXED SWAP 7/1/2010 2988638 2/10/2010 NYHRBR NO51
Financial FIXED SWAP 71172010 2993572 2/22/2010 NYHRER NO61
Financial FIXED SWAP 7/1/2010 3016495 4/1/2010 NYHRBR NOB1
Total

YTD Totals as of 7/30/2010

Fixed Price
($/MMBtu)

Market Settlement
{$/MMBtu)

$69.4917
$69.4917

Estimated
Savings/(Cost) on

Total Realized Net
Results as of
7/30/2010

$3,017,594

Estimated Monthly Burn
(Generation & Tolling)

Total % Burns
Hedged

131,050

Actual/Projected Monthly
Burn (Generation &

Tolling)

Total % Hedged
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N> Progress Energy

Hedging Details for
“No. #2 Oil”
(Jan — July 2010)



Physical/ Financial Instrument

Month

Z Key

Trade Date

PEF #2 Oil Hedging Status Jan 2010 - Jul 2010

Fixed Price Market Settlement

ket i
Marke! Location  Volume (Bbls) (S/MMBtu) ($/MMBtu)

Financial FIXED SWAP 112010 2917203 1011412009 | USGLF NO2HSD $84.8526
Financial FIXED SWAP 1/1/2010 2075066 1/20/2010[USGLF NOZHSD 8526
Total |

Trade Date

10/14/2008

Fixed Price Market Settlement

Market Location  Volume (Bbis) (SIMMBtu) (SMMBtu)

o 3010008
]

March-10
Physicall Financial Instrument

FIXED SWAP

Trade Date

10/14/2009

Fixed Price Market Settlement

Market Location  Volume (Bbls) (SMMBtu) (S/MVBtu)

USGLF NO2HSD $86.4780
[ ]

April-10

Physical/ Financial Instrument

Month

Z Key

Trade Date

Fixed Price Market Settlement

Market Location  Volume (Bbis) (SIMVBty) {SIMMBtu)

Financial FIXED SWAP 4/1/2010 2658492 1/20/2009|USGLF NO2HSD $92.13%6
Financial FIXED SWAP 4/1/2010 2879861 9/21/2009|USGLF NO2HSD $92.13%6
Financial FIXED SWAP 4/1/2010 2917209 10/14/2009|USGLF NO2HSD $92.1396

Physicall Financial Instrument

Meonth

Z Key

Trade Date

Fixed Price Market Settlement

Market Location  Volume (Bbls) ($/MMBtu) (S/MMBtu)

Financial FIXED SWAP 512010 2658494 1/20/2009|USGLF NO2HSD $84.6384
Financial FIXED SWAP 5112010 2879863 9/21/2009 [USGLF NC2HSD $84.6384
Financial FIXED SWAP 5112010 2917211 10/14/2009[USGLF NOZHSD $84.6384
Total ]

June-10

Physicall Financial Instrument

Month

Z Key

Trade Date

Fixed Price Market Settlement

Market Location ($/MMBtu) (S/MMBtu)

Financial FIXED SWAP 6/1/2010 2658496 1/20/2009|USGLF NO2HSD
Financial FIXED SWAP 6/1/2010 2879867 9/21/2009| USGLF NO2HSD
Financial FIXED SWAP 61172010 [2917213 10/14/2009]USGLF NO2HSD
Total P

Physicall Financial Instrument

Financial FIXED SWAP

Month

6/1/2010

Z Key

2650045

Trade Date

1/7/2009

Fixed Price Market Setftlement
($/MMBtu) (S/MMBtu)

$82.2948

Market Location

NO2HSD

| sa22043 |

Financial FIXED SWAP 6/1/2010 2879869 9/21/2009 USGLF NO2HSD
Financial FIXED SWAP 6/1/2010 2917215 10/14/2009 USGLF NOZHSD $82.2948 |

Volume

REDACTED

Savings/(Cost) on Hedge

Actual Monthly Burn
(Generation & Tolling)

Total % Burns
Hedged

|

Savings/(Cost) on Hedge

Actual Monthly Burn
(Generation & Tolling)

Total % Burns
Hedged

Savings/(Cost) on Hedge

Actual Monthly Burn
(Generation & Tolling)

Total % Burns
Hedged

Savings/(Cost) on Hedge

Actual Monthly Burn
{Generation & Tolling)

Total % Burns
Hedged

Savings/(Cost) on Hedge

Actual Monthly Burn
(Generation & Tolling)

Total % Burns
Hedged

Estimated Savings/(Cost) on
Hedge

Actual Monthly Burn
(Generation & Tolling)

Total % Burns
Hedged

bl

Estimated Savings/(Cost) on
Hedge

Estimated Monthly Burn
(Generation & Tolling)

Total % Burns
Hedged

__38.043

Total Realized Net Results

as of 7/30/2010

Actual/Projected Burn

% Hedged
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@ Progress Energy

Hedging Details for
“Coal Transportation — River Barge”
(Jan —July 2010)



REDACTED

PEF Coal Transportation Hedging Status 2010 - Barge

Physical/
Financial

Total % Estimated Hedged
Exposure

Volume Fixed Price Market Settlement
(Gallons) (S/MMBtu) ($/MMBtu)

$2.0609
|

Instrument Month Z Key Trade Date Market Location

FIXED SWAP

Savings/(Cost) on Hedge Estimated Exposure

12/3/2009 NYMEX

483,933 | 9% |

Physical/ Volume Fixed Price Market Settlement Total % Estimated Hedged
Exposure

S t Z Key > Date Ma i vingsi/(Cost) on H e st sure
Instrumen Key Trade Date Market Location (Gallons) (SIMMBty) (SIMMBtu) Savingsi(Cost) on Hedge Estimated Exposure

12/3/2009 | NYMEX $1.9872
s ; 478,018 |

Financial

March-10

Physicall : Volume Fixed Price Market Settiement L £ Total % Estimated Hedged
Ins! il & Marki a Savings st) Hedge ted
Financial nstrument Month Z Key Trade Date arket Location (Galions) (SIMMBtu) (SIMMBtu) avings/{Cost) on Hedge Estimated Exposure Eiasars

FIXED SWAP 12/3/2009 | NYMEX $2.0944

1 | 474,736 |

Physical/ Volume Fixed Price Market Settlement 3 Total % Estimated Hedged
= 5 Inst t Month ZK Trad e Market o Say s/{Cos Hedge
Financial rumen on Z Key ade Date arke Location (Gallons) (SMMBty) (s Btu) avings/{Cost) on Hedge Estimated Exposure IR

Financial FIXED SWAP 4/1/2010 2878746 9/17/2009|USGLF NOZLSF
Financial FIXED SWAP 4/1/2010 2947587 12/3/2009 | NYMEX HOIND
Financial FIXED SWAP 4/1/2010 2966775 1/8/2010| NYMEX HOIND
[Total E— 545,008 2%

Physical/ Vol Fi Price Ma S 3 /i Total % Esti H
Lo Instrument Month Z Key Trade Date Market Location eyl g e Cost) on Hedge Estimated Exposure e

Financial (Gallons) (S/MMBtu) (S/MMBtu) Exposure
Financial FIXED SWAP 5/1/2010 2878748 9/17/2009 | USGLF
Financial FIXED SWAP 5/1/2010 2947569 12/3/2009|NYMEX

Financial FIXED SWAP 5/1/2010 2966777 1/8/2010 | NYMEX HOIND
Financial FIXED SWAP 5/1/2010 2978488 1/21/2010 NYMEX HOIND
Total 547,162 31%

June-10

Physical/ Volume Fixed Price Market Settlement  Estimated S. s/(Cost) on
F‘n);r:c'ﬂ Instrument Month Z Key Trade Date Market Location - 3 . ;
L 13

Eriinatot Exposts Total % Estimated Hedged
imate =
(Gallons) ( ) (S/MMBtu) Hedge B Exposure

Financial FIXED SWAP 8/1/2010 2878750 | 9/17/2009 NO2LSF

Financial FIXED SWAP 6/1/2010 2947571 12/3/2009 NYMEX HOIND

Financial FIXED SWAP 6/1/2010 2966779 1/8/2010 NYMEX HOIND

Financial FIXED SWAP 6/1/2010 2978491 1/21/2010 NYMEX HOIND

T2t I 583,528 28%
July-10

Financial FIXED SWAP 71112010 2878752 | 91712009 USGLF NO2LSF $2.0444

Financial FIXED SWAP 7/112010 2913305 | 10/7/2009 USGLF NO2LSF $2.0444

Financial FIXED SWAP 71112010 2047573 | 12/3/2009 | NYMEX HOIND $2.0070

Financial FIXED SWAP 7/112010 2966781 1/8/2010 NYMEX HCIND $2.0070

Financial FIXED SWAP 71112010 2978493 | 1/21/2010 | NYMEX HOIND $2.0070

Financial FIXED SWAP 7/1/2010 3048186 5/5/2010 NYMEX HOIND $2.0070

Total | 607,896 48%

Total Realized Net Results Total % Estimated Hedged

Volume ti
; ¢ as of 7/3012010 F e 15 Exposure

($109120) | 373028t  24%)

YTD Totals as of 7/30/2010
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@ Progress Energy

Hedging Details for
“Coal Transportation - Rail”
(Jan — July 2010)



REDACTED

PEF Coal Transportation Hedging Status 2010 - Rail

Physical/ ; Volume Fixed Price Market Settiement  Estimated Savings/(Cost) ; Total % Estimated Hedged
Financial Instrument Month Z Key Trade Date Market Location {Gallons) (SIMMBtu) (S/MMBtu) o iae Estimated Exposure Exposure
Financial FIXED SWAP 71112010 3030162 4/14/2010 $2.0070
Financial FIXED SWAP 71112010 3048141 5/5/2010 NYMEX $2.0070 _
Total

277,744 15%

Total Realized Net Results : Total % Estimated Hedged
Estimated Exposure

Volume

as of 7/30/2010 Exposure

YTD Totals as of 7/30/2010

LSlierag 8wspaH,, 43d
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Exhibit B

REDACTED



Hedging
Instrument

REDACTED

Fuel Type

OTC Financial Instruments
OTC Financial Instruments
OTC Financial Instruments
Fixed Physical Price Contracts
OTC Financial Instruments
OTC Financial Instruments
OTC Financial Instruments

Heavy Qil

Light Qil

Natural Gas

Natural Gas

Natural Gas - Storage
Light Oil - River Barge
Light Qil - Rail

Total January through July
2010 Volume Hedged

Progress Energy Florida, Inc.

Order No. PSC-08-0316
Witness: McCallister
Exhibit No. JM-3T

Avg Period  Total Cost Total Savings/(Cost)
of Hedge of Hedge of Hedge

barrels
barrels
mmbtu's
mmbtu's
mmbtu's
galions
gallons

month
month
daily
daily
daily
month
month

($154,879,553)
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N Progress Energy

Hedging Details for
“Natural Gas”
(Jan = July 2010)



Order No. PSC-08-0316-PAA-E| REDACTED m Altachiyent B
Progress Energy Florida PEF Hedgrng Details”

Hedging Detail Information Jan — July 2010
'Nﬁur?léas Page 1of 17

($158,388,096) $280,680 ($168,107416) [ 53732 500 7,841,228 81,673,726

[fesem S
Bavingsl(Gost) on Hedgos

$346,185 25,000 125,000

- Elnan ols

(813,125) ; {$13,125)

b
L

($109,120) 882,000 0 " 8730,281 ~|see Note 2

Hoaling O11 - RANl - Fuel BurchArae Hodges
Savings((Cost) on Hedoes

See Note 3

Nole 1: As of December 31, 2009, based on the November 2009 Fuel and Operations Farecast (FOF), PEF's heavy oil estimated hedge percentage for calendar year 2010
forecasted heavy oll usage was approximately . Overall, actual heavy oil usage exceeded forecasted usage for the January through July 2010 time period. This variance
was due primarily 1o higher than forecasted demand based on the November 2009 FOF for the months of January, February and June 2010, For illustrative purposes, based
on the November 2009 FOF, PEF forecasted to burn approximately Sl barrels of in January 2010, S barrels in February 2010 and Sl barrels in June 2010.
Actual heavy oll bums for January 2010, February 2010 and June 2010 were approximately il barrels, (W barrels and SMS0M barrels, respeclively. These three
months aclual to forecast variance based on the FOF accounted for appmxlmamly“ barrels of actual heavy oil usage over the forecasted usage based on the
November 2009 FOF. In summary, there were burn deviations in all months between actual and forecasted bums that were driven by dynamic factors which impacted overall
usage.

Note 2: As outlined in PEF's 2010 Risk Management Plan, PEF planned to implement hedging for a portion of the oil related fuel surcharge embedded in its coal barge
transportation agreement. The FPSC approved this activity in Docket 0B0649-E1, Order No. PSC-09-0349-CO-El.

Note 3: As outlined in PEF's 2010 Risk Management Plan, PEF planned to implement hedging for a portion of the ol related fuel surcharge embedded in its coal rail
transportation agreement. The FPSC approved this activity in Docket 080649-E1, Order No. PSC-09-0349-CO-El. The new rall agreement was executed in early 2010 and
PEF began hedging a portion of the oil related fuel surcharge for rail transportation in April 2010 for periods beginning in July 2010.




PEF Gas Hedging Status Jan 2010 - Ju1 2010

January-10
Physical/ Fixed Price Market Settlement
Financial Instrument Month Z Key Trade Date Market Location Volume ($/MMBtu) ($/MMBtu)
Financial FIXED FINANCIAL OPTION|  1/4/2010 2920495 | 10/21/2008 | NYMEX NG
Financial FIXED SWAP 1/1/2010 1758738 | 8/31/2006 | IFERC FGTZ3
Financial FIXED SWAP 11172010 1831578 | 10/17/2006 | NYMEX NG
Financial FIXED SWAP 1/1/2010 1840097 | 10/25/2006 | NYMEX NG
Financial FIXED SWAP 1112010 1898568 | 12/15/2008 | NYMEX NG
Financial FIXED SWAP 1/1/2010 1972086 | 2/23/2007 | NYMEX NG
Financial FIXED SWAP 1/1/2010 2005395 | 3/26/2007 | NYMEX NG
Financial FIXED SWAP /172010 2111677 | 6/15/2007 | NYMEX NG
Financial FIXED SWAP 1/1/2010 2127601 | 7/9/2007 | NYMEX NG
Financial FIXED SWAP 1/1/2010 2252911 | 11/1/2007 | NYMEX NG
Financial FIXED SWAP 111/2010 2322759 | 1/31/2008 | NYMEX NG
Financial FIXED SWAP 1/1/2010 2403393 | 4/18/2008 | NYMEX NG
Financial FIXED SWAP 1/1/2010 2429866 | 5/16/2008 | NYMEX NG
Financiai FIXED SWAP 17172010 2349569 | 6/10/2008 | NYMEX NG
Financial FIXED SWAP 1/1/2010 2456664 | 6/24/2008 | NYMEX NG
Financial FIXED SWAP 1/1/2010 2462511 | 7/2/2008 | NYMEX NG
Financial FIXED SWAP 1/1/2010 2465698 | 7/8/2008 | NYMEX NG
Financial FIXED SWAP 1/1/2010 2478960 | 7/24/2008 | NYMEX NG
Financial FIXED SWAP 1/1/2010 2484139 | 7/31/2008 | NYMEX NG
Financial FIXED SWAP 1/112010 2486874 | 8/4/2008 | NYMEX NG
Financial FIXED SWAP 1/1/2010 2409111 | 8/20/2008 | NYMEX NG
Financial FIXED SWAP 1/1/2010 2504440 | B/28/2008 | NYMEX NG
Financial FIXED SWAP 1/1/2010 2500326 | 9/2/2008 | NYMEX NG
Financial FIXED SWAP 1/1/2010 2511256 | 9/3/2008 | IFERC HHUB
Financial FIXED SWAP 1/1/2010 2513187 | 9/4/2008 IFERC HHUB
Financial FIXED SWAP 11172010 2579377 | 10/21/2008 | NYMEX NG
Financial FIXED SWAP 1/1/2010 2623660 | 12/3/2008 | IFERC HHUB
Financial FIXED SWAP 1/1/2010 2625176 | 12/4/2008 | NYMEX NG
Financial FIXED SWAP 1/1/2010 2641071 | 12/31/2008 | NYMEX NG
Financial FIXED SWAP 1/1/2010 2653209 | 1/13/2009 | NYMEX NG
Financial FIXED SWAP 1/1/2010 2655347 | 1/15/2009 | NYMEX NG
Financial FIXED SWAP 11112040 2664685 | 1/30/2009 | NYMEX NG
Subtota —
Physical PHYSICAL 11112010 27402 6/4/2003 FGT FGTZ1
Physical PHYSICAL 1/1/2010 27547 6/4/2003 FGT FGTZ2
Physical PHYSICAL 1/1/2010 27720 6/4/2003 FGT FGTZ2
Physical PHYSICAL 1/1/2010 27855 6/4/2003 FGT FGTZ3
Physical PHYSICAL 111/2010 27982 6/4/2003 FGT FGTZ3
Physical PHYSICAL 1/1/2010 2750524 | 4/9/2000 | GULFST | GLFMSA
Physical PHYSICAL 11112010 2775809 | 4/24/2000 | GULFST | GLFMSA
Physical PHYSICAL 1/1/2010 2806370 | 5/21/2009 | SONAT | SONTZ3
Physical PHYSICAL 1/1/2010 2874254 | 9/4/2009 SESH SESHSA
Subtotal
B Total ]
February-10
a a e 0 e ade Date arke oca o B B

Financial FIXED FINANCIAL OPTION] 2172010 2920498 | 10/21/2008 | NYMEX NG $5.2740
Financial FIXED SWAP 2/1/2010 1758773 8/31/2006 IFERC FGTZ3 $5.3400
Financial FIXED SWAP 2/1/2010 1831584 | 10/17/2006 | NYMEX NG $5.2740
Financial FIXED SWAP 2/1/2010 1840103 10/25/2006 NYMEX NG $5.2740

Financial FIXED SWAP 2/1/2010 1898569 | 12/15/2006 | NYMEX NG $5.2740

Attachment B

REDACTED PEE “He

dging Details”

Jan - July 2010

Savings/(Cost) on
Hedge

Actual Monthly Burn
(Generation & Tolling)

Page 2 of 17

Total % Hedged




Financial FIXED SWAP 2/1/2010 1972087 2/23/2007 NYMEX NG
Financial FIXED SWAP 2/1/2010 2005396 3/26/2007 NYMEX NG
Financial FIXED SWAP 2/1/2010 2111678 6/15/2007 NYMEX NG
Financial FIXED SWAP 2/1/2010 2127602 7/9/2007 NYMEX NG
Financial FIXED SWAP 2/1/2010 2252912 11/1/2007 NYMEX NG
Financial FIXED SWAP 2/1/2010 2322760 1/31/2008 NYMEX NG
Financial FIXED SWAP 2/1/2010 2403395 4/18/2008 NYMEX NG
Financial FIXED SWAP 2/1/2010 2429867 5/16/2008 NYMEX NG
Financial FIXED SWAP 2/1/2010 2449570 6/10/2008 NYMEX NG
Financial FIXED SWAP 2/1/2010 2456665 6/24/2008 NYMEX NG
Financial FIXED SWAP 2/1/2010 2462512 7/2/2008 NYMEX NG
Financial FIXED SWAP 2/1/2010 2465699 7/8/2008 NYMEX NG
Financial FIXED SWAP 2/1/2010 2478961 7/24/2008 NYMEX NG
Financial FIXED SWAP 2/1/2010 2484140 7/31/2008 NYMEX NG
Financial FIXED SWAP 2/1/2010 2486882 8/4/2008 NYMEX NG
Financial FIXED SWAP 2/1/2010 2499112 8/20/2008 NYMEX NG
Financial FIXED SWAP 2/1/2010 2504441 8/28/2008 NYMEX NG
Financial FIXED SWAP 2/1/2010 2509327 9/2/2008 NYMEX NG
Financial FIXED SWAP 2/1/2010 2511257 9/3/2008 IFERC HHUB
Financial FIXED SWAP 21172010 2513188 9/4/2008 IFERC HHUB
Financial FIXED SWAP 2172010 2579378 | 10/21/2008 NYMEX NG
Financial FIXED SWAP 2/1/2010 2623661 12/3/2008 IFERC HHUB
Financial FIXED SWAP 21172010 2625177 12/4/2008 NYMEX NG
Financial FIXED SWAP 2/172010 2641072 12/31/2008 NYMEX NG
Financial FIXED SWAP 21172010 2653210 1/13/2009 NYMEX NG
Financial FIXED SWAP 2/1/2010 2655348 1/15/2009 NYMEX NG
Financial FIXED SWAP 2/1/2010 2664698 1/30/2009 NYMEX NG
Financial FIXED SWAP 2/1/2010 2044447 | 11/19/2008 NYMEX NG
Financial FIXED SWAP 2/1/12010 2965957 1/7/2010 NYMEX NG
Subtotal

Physical PHYSICAL 2/1/2010 27404 6/4/2003 FGT FGTZ1
Physical PHYSICAL 2/1/2010 27548 6/4/2003 FGT FGTZ2
Physical PHYSICAL 2/1/2010 27721 6/4/2003 FGT FGTZ2
Physical PHYSICAL 2/1/2010 27856 6/4/2003 FGT FGTZ3
Physical PHYSICAL 2/1/2010 27983 6/4/2003 FGT FGTZ3
Physical PHYSICAL 2/1/2010 2759577 4/9/2009 GULFST GLFMSA
Physical PHYSICAL 2/1/2010 2775810 4/24/2009 GULFST GLFMSA
Physical PHYSICAL 2172010 2806375 5/21/2009 SONAT SONTZ3
Physical PHYSICAL 21172010 2874262 9/4/2009 SESH SESHSA
Subtotal

Total
March-10
Physical/
Financial Instrument Month Z Key Trade Date Market Location
Financial FIXED FINANCIAL OPTION 3/1/2010 2920499 | 10/21/2009 NYMEX NG
Financial FIXED SWAP 3/1/2010 1758774 8/31/2006 IFERC FGTZ3
Financial FIXED SWAP 3/1/2010 1831586 | 10/17/2006 NYMEX NG
Financial FIXED SWAP 3/1/2010 1840104 | 10/25/2006 NYMEX NG
Financial FIXED SWAP 3/1/2010 1898570 | 12/15/2006 NYMEX NG
Financial FIXED SWAP 3/1/2010 1972088 2/23/2007 NYMEX NG
Financial FIXED SWAP 3/1/2010 2005397 3/26/2007 NYMEX NG
Financial FIXED SWAP 3/1/2010 2111679 6/15/2007 NYMEX NG
Financial FIXED SWAP 3/1/2010 2127603 7/9/2007 NYMEX NG
Financial FIXED SWAP 3/1/2010 2252914 11/1/2007 NYMEX NG
Financial FIXED SWAP 3/1/2010 2322761 1/31/2008 NYMEX NG
Financial FIXED SWAP 3/1/2010 2403397 4/18/2008 NYMEX NG
Financial FIXED SWAP 3/1/2010 2429868 5/16/2008 NYMEX NG
Financial FIXED SWAP 3/1/2010 2449571 6/10/2008 NYMEX NG
Financial FIXED SWAP 3/1/2010 2456666 6/24/2008 NYMEX NG
Financial FIXED SWAP 3/1/2010 2462513 7/2/2008 NYMEX NG
_ Financial _FIXED SWAP 3/1/2010 2465700 7/8/2008 | NYMEX NG

_SS 2740

I

Market Settlement
($/MMBtu)

$4
34

Fixed Price

Volume {($/MMBtu)

- 30%
Savings/(Cost) on Actual Monthly Burn
Hedge (Generation & Tolling) Total % Hedged
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Financial FIXED SWAP 3/1/2010 2478962 7/24/2008 NYMEX NG
Financial FIXED SWAP 3/1/2010 2484141 7/31/2008 NYMEX NG
Financial FIXED SWAP 3172010 2486890 8/4/2008 NYMEX NG
Financial FIXED SWAP 3/1/2010 2499113 8/20/2008 NYMEX NG
Financial FIXED SWAP 3/1/2010 2504442 8/28/2008 NYMEX NG
Financial FIXED SWAP 3/1/2010 2509328 9/2/2008 NYMEX NG
Financial FIXED SWAP 3/1/2010 2511258 9/3/2008 IFERC HHUB
Financial FIXED SWAP 3/1/2010 2513189 9/4/2008 IFERC HHUB
Financial FIXED SWAP 3/1/2010 2573379 10/21/2008 NYMEX NG
Financial FIXED SWAP 3/1/2010 2623662 12/3/2008 IFERC HHUB
Financial FIXED SWAP 3/1/2010 2625178 12/4/2008 NYMEX NG
Financial FIXED SWAP 3/1/2010 2641073 | 12/31/2008 NYMEX NG
Financial FIXED SWAP 3/1/2010 2653211 1/13/2009 NYMEX NG
Financial FIXED SWAP 3/1/2010 2655349 1/15/2009 NYMEX NG
Financial FIXED SWAP 3/1/2010 2664707 1/30/2009 NYMEX NG
Financial FIXED SWAP 3/1/2010 2944452 | 11/19/2009 NYMEX NG
Financial FIXED SWAP 3/1/2010 2965958 1/7/2010 NYMEX NG
Financial FIXED SWAP 3/1/2010 2980452 1/26/2010 NYMEX NG
Financial FIXED SWAP 3/1/2010 2084855 2/4/2010 IFERC HHUB
Financial FIXED SWAP 3/1/2010 2987660 2/9/2010 IFERC HHUB
Financial FIXED SWAP 3/1/2010 2991446 2/17/2010 IFERC HHUB
Financial FIXED SWAP 3/1/2010 2993373 2/2212010 NYMEX NG
Subtotal
Physical PHYSICAL 3/1/2010 27405 6/4/2003 FGT FGTZ1
Physical PHYSICAL 3/1/2010 27549 6/4/2003 FGT FGTZ2
Physical PHYSICAL 3/1/2010 27722 6/4/2003 FGT FGTZ2
Physical PHYSICAL 3/1/2010 27857 6/4/2003 FGT FGTZ3
Physical PHYSICAL 3/1/2010 27984 6/4/2003 FGT FGTZ3
Physical PHYSICAL 3/1/2010 2759604 4/9/2009 GULFST GLFMSA
Physical PHYSICAL 3/1/2010 2775811 4/24/2009 GULFST GLFMSA
Physical PHYSICAL 3/1/2010 2806376 5/21/2009 SONAT SONTZ3
Physical PHYSICAL 3/1/2010 2874263 9/4/2009 SESH SESHSA
Subtotal
Total

April-10

ancia e 0 e ade Da arke ocatio
Financial FIXED FINANCIAL OPTION 4/1/2010 2660616 1/22/2009 NYMEX NG
Financial FIXED SWAP 4/1/2010 2920500 | 10/21/2008 NYMEX NG
Financial FIXED SWAP 4/1/2010 1758775 8/31/2006 IFERC FGTZ3
Financial FIXED SWAP 4/1/2010 1831588 10/17/2006 NYMEX NG
Financial FIXED SWAP 4/1/2010 1840105 | 10/25/2006 NYMEX NG
Financial FIXED SWAP 4/1/2010 1898571 12/15/2006 | NYMEX NG
Financial FIXED SWAP 4/1/2010 1957414 2/12/2007 NYMEX NG
Financial FIXED SWAP 4/1/2010 1972089 2/23/2007 NYMEX NG
Financial FIXED SWAP 4/1/2010 2005398 3/26/2007 NYMEX NG
Financial FIXED SWAP 4/1/2010 2045564 4/20/2007 NYMEX NG
Financial FIXED SWAP 4/1/2010 2074057 5/10/2007 NYMEX NG
Financial FIXED SWAP 4/1/2010 2087510 5/24/2007 NYMEX NG
Financial FIXED SWAP 4/1/2010 2097051 6/5/2007 NYMEX NG
Financial FIXED SWAP 4/1/2010 2111647 6/15/2007 NYMEX NG
Financial FIXED SWAP 4/1/2010 2120352 6/27/2007 NYMEX NG
Financial FIXED SWAP 4/1/2010 2127604 7/9/2007 NYMEX NG
Financial FIXED SWAP 4/1/2010 2141481 7/20/2007 NYMEX NG
Financial FIXED SWAP 4/1/2010 2152806 8/2/2007 NYMEX NG
Financial FIXED SWAP 4/1/2010 2164157 8/13/2007 NYMEX NG
Financial FIXED SWAP 4/1/2010 2182029 8/28/2007 NYMEX NG
Financial FIXED SWAP 4/1/2010 2194769 9/12/2007 NYMEX NG
Financial FIXED SWAP 4/1/2010 2209386 9/26/2007 NYMEX NG
Financial FIXED SWAP 4/1/2010 2242005 10/16/2007 NYMEX NG
Financial FIXED SWAP 4172010 2252188 10/31/2007 NYMEX NG

$3.8420
$3.8420
$3.8800
$3.8420
$3.8420
$3.8420
$3.8420
$3.8420
$3.8420
$3.8420
$3.8420
$3.8420
$3.8420
$3.8420
$3.8420
$3.8420
$3.8420
$3.8420
$3.8420
$3.8420
$3.8420
$3.8420
$3.8420
$3.8420
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Financial FIXED SWAP 4/1/2010 2252924 11/1/2007 NYMEX NG
Financial FIXED SWAP 4/1/2010 2270821 11/20/2007 NYMEX NG
Financial FIXED SWAP 4/1/2010 2295728 | 12/19/2007 NYMEX NG
Financial FIXED SWAP 4/1/2010 2299327 | 12/28/2007 NYMEX NG
Financial FIXED SWAP 4/1/2010 2304831 1/9/2008 NYMEX NG
Financial FIXED SWAP 4/1/2010 2322876 1/31/2008 NYMEX NG
Financial FIXED SWAP 4/1/2010 2338199 2/14/2008 NYMEX NG
Financial FIXED SWAP 4/1/2010 2343082 2/20/2008 IFERC HHUB
Financial FIXED SWAP 4/1/2010 2345560 2/26/2008 NYMEX NG
Financial FIXED SWAP 4/1/2010 2355493 3/5/2008 NYMEX NG
Financial FIXED SWAP 4/1/2010 2360882 3/12/2008 NYMEX NG
Financial FIXED SWAP 4/1/2010 2366213 3/19/2008 NYMEX NG
Financial FIXED SWAP 4/1/2010 2369655 3/27/2008 NYMEX NG
Financial FIXED SWAP 4/1/2010 2373666 4/3/2008 NYMEX NG
Financial FIXED SWAP 4/1/2010 2403468 4/18/2008 IFERC HHUB
Financial FIXED SWAP 4/1/2010 2410571 5/1/2008 IFERC FGTZ3
Financial FIXED SWAP 4/1/2010 2429272 5/15/2008 IFERC HHUB
Financial FIXED SWAP 4/1/2010 2432487 5/22/2008 IFERC HHUB
Financial FIXED SWAP 4/1/2010 2441201 6/4/2008 IFERC HHUB
Financial FIXED SWAP 4/1/2010 2450397 6/11/2008 IFERC HHUB
Financial FIXED SWAP 4/1/2010 2655350 1/15/2009 NYMEX NG
Financial FIXED SWAP 4/1/2010 2870098 9/1/2009 IFERC HHUB
Financial FIXED SWAP 4/1/2010 2984858 2/4/2010 IFERC HHUB
Financial FIXED SWAP 4/1/2010 2987663 2/9/2010 IFERC HHUB
Financial FIXED SWAP 4/1/2010 2991447 2/17/2010 IFERC HHUB
Subtotal

Physical PHYSICAL 4/1/2010 27409 6/4/2003 FGT FGTZ1
Physical PHYSICAL 4/1/2010 27550 6/4/2003 FGT FGTZ2
Physical PHYSICAL 4/1/2010 27723 6/4/2003 FGT FGTZ2
Physical PHYSICAL 4/1/2010 27858 6/4/2003 FGT FGTZ3
Physical PHYSICAL 4/1/2010 27997 6/4/2003 FGT FGTZ3
Physical PHYSICAL 4/1/2010 2806377 5/21/2009 SONAT SONTZ3
Subtotal

Total

May-10
Physical/
Financial Instrument Month Z Key Trade Date Market Location
Financial FIXED FINANCIAL OPTION 5/1/2010 2660617 1/22/2009 NYMEX NG
Financial FIXED FINANCIAL OPTION 5/1/2010 2920501 10/21/2009 NYMEX NG
Financial FIXED SWAP 5/1/2010 1758776 8/31/2006 IFERC FGTZ3
Financial FIXED SWAP 5/1/2010 1831584 | 10/17/2006 NYMEX NG
Financial FIXED SWAP 5/1/2010 1840106 | 10/25/2006 NYMEX NG
Financial FIXED SWAP 511/2010 1898572 | 12/15/2006 NYMEX NG
Financial FIXED SWAP 5/1/2010 1936465 1/24/2007 NYMEX NG
Financial FIXED SWAP 51112010 1957415 2/12/2007 NYMEX NG
Financial FIXED SWAP 5/1/2010 1972090 2/23/2007 NYMEX NG
Financial FIXED SWAP 5/1/2010 2005399 3/26/2007 NYMEX NG
Financial FIXED SWAP 5/1/2010 2045565 4/20/2007 NYMEX NG
Financial FIXED SWAP 5/1/2010 2074058 5/10/2007 NYMEX NG
Financial FIXED SWAP 5/1/2010 2087511 5/24/2007 NYMEX NG
Financial FIXED SWAP 5/1/2010 2097052 6/5/2007 NYMEX NG
Financial FIXED SWAP 5/1/2010 2111648 6/15/2007 NYMEX NG
Financial FIXED SWAP 5/1/2010 2120353 6/27/2007 NYMEX NG
Financial FIXED SWAP 5/1/2010 2127660 7/9/2007 NYMEX NG
Financial FIXED SWAP 5/1/2010 2141482 7/20/2007 NYMEX NG
Financial FIXED SWAP 5/1/2010 2152911 8/2/2007 NYMEX NG
Financial FIXED SWAP 5/1/2010 2164158 8/13/2007 NYMEX NG
Financial FIXED SWAP 5/1/2010 2182030 8/28/2007 NYMEX NG
Financial FIXED SWAP 5/1/2010 2194770 9/12/2007 NYMEX NG
Financial FIXED SWAP 5/1/2010 2209387 9/26/2007 NYMEX NG
Financial FIXED SWAP 5/1/2010 2242006 | 10/16/2007 NYMEX NG

Volume

I

Fixed Price
($/MMBtu)

Market Settlement
($/MMBtu)

Savings/(Cost) on Estimated Monthly Burn
Hedge (Generation & Tolling) Total % Hedged

LT Jo G 93ed

0TOZ AInf — uer

«S1'e19q 3uidpay,, 434

- g uswyoeny
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$4.2700

$4.2700

$4.2700

$4.2700

$4.2700

$4.2700

$4.2700

$4.2700

$4.2700

$4.2700

$4.2710

$4.2710

$4.2700

$4.2710

$4.2700

$4.2700

$4.2710

$4.2710

$4.2500

$4.2800

$4.3000

Financial FIXED SWAP 5/1/12010 2252189 | 10/31/2007 NYMEX NG
Financial FIXED SWAP 5/1/2010 2252925 11/1/2007 NYMEX NG
Financial FIXED SWAP 5/1/2010 2270822 | 11/20/2007 NYMEX NG
Financial FIXED SWAP 5/1/2010 2205729 | 12/19/2007 NYMEX NG
Financial FIXED SWAP 5/1/2010 2209328 | 12/28/2007 NYMEX NG
Financial FIXED SWAP 5/1/2010 2304832 1/9/2008 NYMEX NG
Financial FIXED SWAP 5/1/2010 2322877 1/31/2008 NYMEX NG
Financial FIXED SWAP 5/1/2010 2338201 2/14/2008 NYMEX NG
Financial FIXED SWAP 5/1/2010 2343083 2/20/2008 IFERC HHUB
Financial FIXED SWAP 5/1/2010 2345561 2/26/2008 NYMEX NG
Financial FIXED SWAP 5/1/2010 2355494 3/5/2008 NYMEX NG
Financial FIXED SWAP 5/1/2010 2360883 3/12/2008 NYMEX NG
Financial FIXED SWAP 5/1/2010 2366214 3/19/2008 NYMEX NG
Financial FIXED SWAP 5/1/2010 2369656 3/27/2008 NYMEX NG
Financial FIXED SWAP 5/1/2010 2373667 4/3/2008 NYMEX NG
Financial FIXED SWAP 5/1/2010 2403470 4/18/2008 IFERC HHUB
Financial FIXED SWAP 5/1/2010 2410576 5/1/2008 IFERC FGTZ3
Financial FIXED SWAP 5/1/2010 2429275 5/15/2008 IFERC HHUB
Financial FIXED SWAP 5/1/2010 2432488 5/22/2008 IFERC HHUB
Financial FIXED SWAP 5/1/2010 2441202 6/4/2008 IFERC HHUB
Financial FIXED SWAP 5/1/2010 2450398 6/11/2008 IFERC HHUB
Financial FIXED SWAP 5/1/2010 2457801 6/25/2008 IFERC HHUB
Financial FIXED SWAP 5/1/2010 2468914 7/10/2008 IFERC HHUB
Financial FIXED SWAP 5/1/2010 2479665 7/25/2008 IFERC HHUB
Financial FIXED SWAP 5/1/2010 2484147 7/31/2008 IFERC HHUB
Financial FIXED SWAP 5/1/2010 2509344 9/2/2008 IFERC HHUB
Financial FIXED SWAP 5/1/2010 2580158 | 10/22/2008 IFERC HHUB
Financial FIXED SWAP 5/1/2010 2618138 | 11/25/2008 IFERC HHUB
Financial FIXED SWAP 5/1/2010 2627666 12/9/2008 IFERC HHUB
Financial FIXED SWAP 5/1/2010 2635086 | 12/19/2008 IFERC HHUB
Financial FIXED SWAP 5/1/2010 2650519 1/8/2009 IFERC HHUB
Financial FIXED SWAP 5/1/2010 2853172 1/13/2009 IFERC HHUB
Financial FIXED SWAP 5/1/2010 2855351 1/15/2009 NYMEX NG
Financial FIXED SWAP 5/1/2010 2870219 9/1/2009 IFERC HHUB
Financial FIXED SWAP 5/1/2010 2883915 9/29/2009 NYMEX NG
Financial FIXED SWAP 5/1/2010 2916078 | 10/13/2009 | NYMEX NG
Financial FIXED SWAP 5/1/2010 2944448 11/19/2009 NYMEX NG
Financial FIXED SWAP 5/1/2010 2865959 1/7/2010 NYMEX NG
Financial FIXED SWAP 5/1/2010 2969006 1/12/2010 NYMEX NG
Financial FIXED SWAP 5/1/2010 2873435 1/20/2010 NYMEX NG
Financial FIXED SWAP 5/1/2010 2984859 2/4/2010 IFERC HHUB
Financial FIXED SWAP 5/1/2010 2987664 2/9/2010 IFERC HHUB
Financial FIXED SWAP 5/1/2010 2991448 2/17/2010 NYMEX NG
Financial FIXED SWAP 5/1/2010 2896685 3/1/2010 NYMEX NG
Financial FIXED SWAP 5/1/2010 3009195 3/17/2010 NYMEX NG
Subtotal
Physical PHYSICAL 5/1/2010 27413 6/4/2003 FGT FGTZ1
Physical PHYSICAL 5/1/2010 27551 6/4/2003 FGT FGTZ2
Physical PHYSICAL 5/1/2010 27724 6/4/2003 FGT FGTZ2
Physical PHYSICAL 5/1/2010 27859 6/4/2003 FGT FGTZ3
Physical PHYSICAL 5/1/2010 27998 6/4/2003 FGT FGTZ3
Physical PHYSICAL 5/1/2010 2806378 5/21/2009 SONAT SONTZ3
Subtotal

Total
June-10

Physical/
Financial

Instrument

Z Key

Trade Date

Market

Location

Financial FIXED FINANCIAL OPTION 6/1/2010 2660618 1/22/2009
Financial FIXED FINANCIAL OPTICN 6/1/2010 2920502 10/21/2009
Financial FIXED SWAP 6/1/2010 1758777 8/31/2006 IFERC FGTZ3

Market Settlement Savings/(Cost) on
($/MMBtu) Hedge

Estimated Monthly Burn
(Generation & Tolling)

Total % Hedged

$4.1550




Financial FIXED SWAP 6/1/2010 1831596 10/17/2006] NYMEX NG
Financial FIXED SWAP 6/1/2010 1840107 10/25/2006| NYMEX NG
Financial FIXED SWAP 6/1/2010 1898573 12/15/2006] NYMEX NG
Financial FIXED SWAP 6/1/2010 1936478 1/24/2007| NYMEX NG
Financial FIXED SWAP 6/1/2010 1857416 2/12/2007| NYMEX NG
Financial FIXED SWAP 6/1/2010 1972093 2/23/2007| NYMEX NG
Financial FIXED SWAP 6/1/2010 2005400 3/26/2007| NYMEX NG
Financial FIXED SWAP 6/1/2010 2045567 4/20/2007| NYMEX NG
Financial FIXED SWAP 6/1/2010 2074059 5/10/2007] NYMEX NG
Financial FIXED SWAP 6/1/2010 2087516 5/24/2007| NYMEX NG
Financial FIXED SWAP 6/1/2010 2097055 6/5/2007| NYMEX NG
Financial FIXED SWAP 6/1/2010 2111649 6/15/2007| NYMEX NG
Financial FIXED SWAP 6/1/2010 2120354 6/27/2007] NYMEX NG
Financial FIXED SWAP 6/1/2010 2127665 7/9/2007f NYMEX NG
Financial FIXED SWAP 6/1/2010 2141483 7/20/2007| NYMEX NG
Financial FIXED SWAP 6/1/2010 2152914 8/2/2007| NYMEX NG
Financial FIXED SWAP 6/1/2010 2164159 8/13/2007| NYMEX NG
Financial FIXED SWAP 6/1/2010 2182031 8/28/2007| NYMEX NG
Financial FIXED SWAP 6/1/2010 2194771 9/12/2007] NYMEX NG
Financial FIXED SWAP 6/1/2010 2209388 9/26/2007| NYMEX NG
Financial FIXED SWAP 6/1/2010 2242007 | 10/16/2007] NYMEX NG
Financial FIXED SWAP 6/1/2010 2252190 10/31/2007| NYMEX NG
Financial FIXED SWAP 6/1/2010 2252926 11/1/2007] NYMEX NG
Financial FIXED SWAP 6/1/2010 2270823 11/20/2007] NYMEX NG
Financial FIXED SWAP 6/1/2010 2295730 12/19/2007| NYMEX NG
Financial FIXED SWAP 6/1/2010 2299331 12/28/2007| NYMEX NG
Financial FIXED SWAP 6/1/2010 2304833 1/8/2008 NYMEX NG
Financial FIXED SWAP 6/1/2010 2322878 1/31/2008] NYMEX NG
Financial FIXED SWAP 6/1/2010 2338202 2/14/2008] NYMEX NG
Financial FIXED SWAP 6/1/2010 2343084 2/20/2008 IFERC HHUB
Financial FIXED SWAP 6/1/2010 2345562 2/26/2008] NYMEX NG
Financial FIXED SWAP 6/1/2010 2355495 3/5/2008] NYMEX NG
Financial FIXED SWAP 6/1/2010 2360884 3/12/2008| NYMEX NG
Financial FIXED SWAP 6/1/2010 2366215 3/19/2008) NYMEX NG
Financial FIXED SWAP 6/1/2010 2369657 3/27/2008) NYMEX NG
Financial FIXED SWAP 6/1/2010 2373668 4/3/2008] NYMEX NG
Financial FIXED SWAP 6/1/2010 2403472 4/18/2008| IFERC HHUB
Financial FIXED SWAP 6/1/2010 2410577 5/1/2008| IFERC FGTZ3
Financial FIXED SWAP 6/1/2010 2429276 5/15/2008| IFERC HHUB
Financial FIXED SWAP 6/1/2010 2432489 5/22/2008| IFERC HHUB
Financial FIXED SWAP 6/1/2010 2441206 6/4/2008 IFERC HHUB
Financial FIXED SWAP 6/1/2010 2450401 6/11/2008 IFERC HHUB
Financial FIXED SWAP 6/1/2010 2457802 6/25/2008 IFERC HHUB
Financial FIXED SWAP 6/1/2010 2488915 7/10/2008| IFERC HHUB
Financial FIXED SWAP 6/1/2010 2479668 7/25/2008 IFERC HHUB
Financial FIXED SWAP 6/1/2010 2434148 7/31/2008 IFERC HHUB
Financial FIXED SWAP 6/1/2010 2509345 9/2/2008| IFERC HHUB
Financial FIXED SWAP 6/1/2010 2580163 10/22/2008| IFERC HHUB
Financial FIXED SWAP 6/1/2010 2618139 11/25/2008| IFERC HHUB
Financial FIXED SWAP 6/1/2010 2627667 12/9/2008 IFERC HHUB
Financial FIXED SWAP 6/1/2010 2635088 12/19/2008| IFERC HHUB
Financial FIXED SWAP 6/1/2010 2650520 1/8/2009| IFERC HHUB
Financial FIXED SWAP 6/1/2010 2653173 1/13/2009| IFERC HHUB
Financial FIXED SWAP 6/1/2010 2655352 1/15/2009] NYMEX NG
Financial FIXED SWAP 6/1/2010 2870226 9/1/2009| IFERC HHUB
Financial FIXED SWAP 6/1/2010 2883916 9/29/2009] NYMEX NG
Financial FIXED SWAP 6/1/2010 2916079 10/13/2009) NYMEX NG
Financial FIXED SWAP 6/1/2010 2920509 10/21/2009] NYMEX NG
Financial FIXED SWAP 6/1/2010 2944451 11/19/2009] NYMEX NG
Financial FIXED SWAP 6/1/2010 2948205 12/2/2009] NYMEX NG
Financial FIXED SWAP 6/1/2010 2964113 1/5/2010] NYMEX NG
Financial FIXED SWAP 6/1/2010 2065960 1/7/2010] NYMEX NG
Finanrial FIXFD SWaAP RM/2N1N 2969007 1112720101 NYMEX NG
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Financial FIXED SWAP 6/1/2010 2973436 1/20/2010 NYMEX NG $4.1550
Financial FIXED SWAP 6/1/2010 2991449 2/17/2010 NYMEX NG $4.1550
Financial FIXED SWAP 6/1/2010 2996690 3/1/2010] NYMEX NG $4.1550
Financial FIXED SWAP 6/1/2010 3009196 3/17/2010]  NYMEX NG $4.1550
Financial FIXED SWAP 6/1/2010 3048969 5/6/2010] NYMEX NG $4.1550
Financial FIXED SWAP 6/1/2010 3050903 5/10/2010 NYMEX NG $4.1550
Financial FIXED SWAP 6/1/2010 3051586 5/11/2010] NYMEX NG $4.1550
Financial FIXED SWAP 6/1/2010 3053064 5/13/2010 NYMEX NG $4.1550
Financial FIXED SWAP 6/1/2010 3054550 5/17/2010 NYMEX NG $4.1550
Financial FIXED SWAP 6/1/2010 3055808 5/19/2010] NYMEX NG $4.1550
Financial FIXED SWAP 6/1/2010 3055922 5/19/2010) NYMEX NG $4.1550
Financial FIXED SWAP 6/1/2010 3056320 5/20/2010]  NYMEX NG $4.1550
Financial FIXED SWAP 6/1/2010 3057047 5/21/2010] NYMEX NG $4.1550
Financial FIXED SWAP 6/1/2010 3057912 5/24/2010] NYMEX NG $4.1550
Financial FIXED SWAP 6/1/2010 3058109 5/25/2010]  NYMEX NG $4.1550
Subtotal 49%,
Physical PHYSICAL 6/1/2010 27414 6/4/2003] FGT FGTZ1 $4.1500
Physical PHYSICAL 6/1/2010 27552 6/4/2003]  FGT FGTZ2 $4.1700
Physical PHYSICAL 6/1/2010 27725 6/4/2003|  FGT FGTZ2 $4.1700
Physical PHYSICAL 8/1/2010 27860 6/4/2003]  FGT FGTZ3 $4.2300
Physical PHYSICAL 6/1/2010 28000 6/4/2003]  FGT FGTZ3 $4.2300
Physical PHYSICAL 6/1/2010 2806379 5/21/2009] SONAT | SONTZ3 $4.1600
Subtotal 4}’5
Total 120,835,100 54%
July-10
Estimated
Physicall Fixed Price Market Settlement Savings/(Cost) on Estimated Monthly Burn
Financial Instrument Month Z Key Trade Date Market Location Volume ($/MMBtu) ($/MMBtu) Hedge (Generation & Tolling) Total % Hedged
Financial FIXED FINANCIAL OPTION 71112010 |2660619 1/22/2009|NYMEX
Financial _ |FIXED FINANCIAL OPTION | 7/1/2010 | 2920503 10/21/2009 [NYMEX
Financial FIXED FINANCIAL OPTION 71/2010  |3073203 6/8/2010[NYMEX
Financial FIXED FINANCIAL OPTION 7/1/2010 3074003 6/9/2010|NYMEX
Financial FIXED SWAP 7/1/2010 _ [1758778 8/31/2006|IFERC FGTZ3
Financial FIXED SWAP 7/1/2010  |1831598 10/17/2006 | NYMEX
Financial _|FIXED SWAP 711/2010 __ [1840108 10/25/2006 [NYMEX
Financial FIXED SWAP 71112010  |1898574 12/15/2006|NYMEX
Financial _|FIXED SWAP 712010 [1936478 1/24/2007 [NYMEX
Financial FIXED SWAP 7/1/2010 1057417 2/12/2007 [NYMEX
Financial __|FIXED SWAP 7/1/2010 _ |1972094 2/23/2007 [NYMEX
Financial FIXED SWAP 7/1/2010  |2005401 3/26/2007 [NYMEX
Financial FIXED SWAP 71112010 |2045568 4/20/2007 [NYMEX
Financial __|FIXED SWAP 7112010 | 2074060 5/10/2007 [NYMEX
Financial FIXED SWAP 7112010 |2087517 5/24/2007 [NYMEX
Financial FIXED SWAP 7/1/2010  |2097057 6/5/2007 | NYMEX
Financial _|FIXED SWAP 7M/2010 __ [2111654 6/15/2007 [NYMEX
Financial FIXED SWAP 7/1/2010  |2120355 6/27/2007[NYMEX
Financial FIXED SWAP 71112010 |2127666 7/9/2007 |NYMEX
Financial FIXED SWAP 7172010 |2141484 7/20/2007 |NYMEX
Financial FIXED SWAP 7112010 |2152916 8/2/2007 [NYMEX 3
Financial FIXED SWAP 7/1/2010 (2164160 8/13/2007 [NYMEX m
Financial FIXED SWAP 71112010 [2182032 8/28/2007 [NYMEX f
Financial FIXED SWAP 7/1/2010  [2194772 9/12/2007 [NYMEX - o
Financial __|FIXED SWAP 7/1/2010 __|2209389 9/26/2007 |NYMEX = =
Financial FIXED SWAP 7/1/2010 2242008 10/16/2007 |NYMEX ;3 P
Financial FIXED SWAP 7/1/2010  [2252191 10/31/2007 [NYMEX D'rg — 0
Financial FIXED SWAP 7/1/2010  |2252927 11/1/2007 | NYMEX S o
— o <
Financial __|FIXED SWAP 7/1/2010 _ [2270824 11/20/2007 |NYMEX & B
Financial ___|FIXED SWAP 71112010 |2295731 12/19/2007[NYMEX - o 2
Financial FIXED SWAP 7/1/2010 2299332 12/28/2007 [NYMEX : 8 by
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Financial FIXED SWAP 71172010 2304834 1/9/2008 |NYMEX NG
Financial FIXED SWAP 7/1/2010 2322879 1/31/2008 | NYMEX NG
Financial FIXED SWAP 711/2010 2338203 2/14/2008 |NYMEX NG
Financial FIXED SWAP 7/1/2010 2343085 2/20/2008|IFERC HHUB
Financial FIXED SWAP 7/1/2010 2345563 2/26/2008 [NYMEX NG
Financial FIXED SWAP 7/1/2010 2355496 3/5/2008 [NYMEX NG
Financial FIXED SWAP 7/1/2010 2360885 3/12/2008 |NYMEX NG
Financial FIXED SWAP 7/1/2010 2366216 3/19/2008 |[NYMEX NG
Financial FIXED SWAP 7/1/2010 2369658 3/27/2008 |[NYMEX NG
Financial FIXED SWAP 7/1/2010 2373669 4/3/2008 INYMEX NG
Financial FIXED SWAP 7/1/2010 2403474 4/18/2008|IFERC HHUB
Financial FIXED SWAP 7/1/2010 2410578 5/1/2008 |IFERC FGTZ3
Financial FIXED SWAP 7/1/2010 2429277 5/15/2008|IFERC HHUB
Financial FIXED SWAP 7/1/2010 2432491 5/22/2008 |IFERC HHUB
Financial FIXED SWAP 7/1/2010 2441210 6/4/2008 | IFERC HHUB
Financial FIXED SWAP 7/1/2010 2450402 6/11/2008|IFERC HHUB
Financial FIXED SWAP 7112010 2457805 6/25/2008 | IFERC HHUB
Financial FIXED SWAP 7/1/2010 2468920 7/10/2008 |IFERC HHUB
Financial FIXED SWAP 71/2010 2479669 7/25/2008|IFERC HHUB
Financial FIXED SWAP 71112010 2484149 7/31/2008|IFERC HHUB
Financial FIXED SWAP 7/1/2010 2509346 9/2/2008|IFERC HHUB
Financial FIXED SWAP 7/1/2010 2580166 10/22/2008|IFERC HHUB
Financial FIXED SWAP 71112010 2618142 11/25/2008 |IFERC HHUB
Financial FIXED SWAP 7/1/2010 2627715 12/9/2008|IFERC HHUB
Financial FIXED SWAP 7/1/2010 2635094 12/19/2008 | IFERC HHUB
Financial FIXED SWAP 7/1/2010 2650521 1/8/2009|IFERC HHUB
Financial FIXED SWAP 7/1/2010 2653176 1/13/2009|IFERC HHUB
Financial FIXED SWAP 7/1/2010 2655353 1/15/2009| NYMEX NG
Financial FIXED SWAP 7/1/12010 2870238 9/1/2009|IFERC HHUB
Financial FIXED SWAP 7/1/2010 2883919 9/29/2009|NYMEX NG
Financial FIXED SWAP 7/1/2010 2916081 10/13/2009|NYMEX NG
Financial FIXED SWAP 7/1/2010 2920510 10/21/2009|NYMEX NG
Financial FIXED SWAP 7/1/2010 2848206 12/2/2009|NYMEX NG
Financial FIXED SWAP 7172010 2964114 1/5/2010|NYMEX NG
Financial FIXED SWAP 7/1/2010 2965961 1/7/2010|NYMEX NG
Financial FIXED SWAP 7/1/2010 2969008 1/12/2010{NYMEX NG
Financial FIXED SWAP 71112010 2973437 1/20/2010|NYMEX NG
Financial FIXED SWAP 7/1/2010 2980377 1/26/2010|NYMEX NG
Financial FIXED SWAP 7/1/2010 2987703 2/9/2010{NYMEX NG
Financial FIXED SWAP 71112010 2991450 2/17/2010|NYMEX NG
Financial FIXED SWAP 71112010 2996691 3/1/2010|NYMEX NG
Financial FIXED SWAP 7/1/2010 3004415 3/4/2010{NYMEX NG
Financial FIXED SWAP 71112010 3009197 3/17/2010|NYMEX NG
Financial FIXED SWAP 71112010 3048970 5/6/2010 | NYMEX NG
Financial FIXED SWAP 7/1/2010 3049841 5/7/2010|NYMEX NG
Financial FIXED SWAP 7/1/2010 3050904 5/10/2010|NYMEX NG
Financial FIXED SWAP 7/1/2010 3051587 5/11/2010|NYMEX NG
Financial FIXED SWAP 71112010 3053065 5/13/2010|NYMEX NG
Financial FIXED SWAP 7/1/2010 3054551 5/17/2010|NYMEX NG
Financial FIXED SWAP 7/1/2010 3055809 5/19/2010{NYMEX NG
Financial FIXED SWAP 71112010 3055923 5/19/2010| NYMEX NG
Financial FIXED SWAP 71112010 3056321 5/20/2010 {NYMEX NG
Financial FIXED SWAP 7/1/12010 3057913 5/24/2010|NYMEX NG
Financial FIXED SWAP 71112010 3059000 5/26/2010 | NYMEX NG
Financial FIXED SWAP 7/1/2010 3059147 5/26/2010| NYMEX NG
Financial FIXED SWAP 7/1/2010 3059456 5/27/2010|NYMEX NG
Financial FIXED SWAP 7/1/2010 3060984 6/1/2010|NYMEX NG
Financial FIXED SWAP 7/1/2010 3062053 6/2/2010|NYMEX NG
Financial FIXED SWAP 7/1/2010 3066365 6/3/2010|IFERC HHUB
Financial FIXED SWAP 71112010 3066372 6/3/2010|IFERC HHUB
Financial FIXED SWAP 71112010 3066386 6/3/2010|IFERC HHUB
Financial FIXED SWAP 7/1/2010 3066391 6/3/2010|{NYMEX NG
Financial FIXED SWAP 7/11/2010 3066394 6/3/2010|NYMEX NG

$4.7170

$4.7170
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Financial FIXED SWAP 7/1/2010 3066398 6/3/2010{IFERC HHUB
Financial FIXED SWAP 7/1/2010 3066494 6/3/2010| NYMEX NG
Financial FIXED SWAP 7/1/2010 3071808 6/4/2010| NYMEX NG
Financial FIXED SWAP 7/1/2010 3071817 6/4/2010| NYMEX NG
Financial FIXED SWAP 7112010 3072333 6/712010|NYMEX NG
Financial FIXED SWAP 7/1/2010 3072971 6/8/2010|NYMEX NG
Financial FIXED SWAP 7/1/2010 3074424 6/10/2010|NYMEX NG
Financial FIXED SWAP 7/1/2010 3074786 8/11/2010| NYMEX NG
Financial FIXED SWAP 711/2010 3075590 6/14/2010 [ NYMEX NG
Financial FIXED SWAP 7/1/2010 3076631 6/16/2010| NYMEX NG
Financial FIXED SWAP 7/1/2010 3078080 6/21/2010|NYMEX NG
Financial FIXED SWAP 7/1/2010 3078279 6/22/2010| NYMEX NG
Financial FIXED SWAP 7/1/2010 3079459 6/24/2010|NYMEX NG
Subtotal

Physical PHYSICAL 7/1/2010 27415 6/4/2003|FGT FGTZ1
Physical PHYSICAL 7/1/2010 27554 6/4/2003|FGT FGTZ2
Physical PHYSICAL 7/1/2010 27726 6/4/2003|FGT FGTZ2
Physical PHYSICAL 71112010 27863 6/4/2003|FGT FETZ3
Physical PHYSICAL 7/1/2010 28001 6/4/2003 |FGT FGTZ3
Physical PHYSICAL 7/1/2010 2806380 5/21/2009 | SONAT SONTZ3
Subtotal

Total

[YTD Totals as of 7/30/2010 _

$4.7300

$4.7753

$4.7753
$4.7753

$4.7753

$4.7753

$4.7170

69%

$4.7300

$4.7300

$4.8100

$4.7300

4%

21292200

74%

Total Realized Net

Resuits as of Actual/Projected Burn % of Actual
Volume 713012010 (Generation & Tolling) Hedged

61,573,728

($158,107,416)

116,961,700

53%
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@ Progress Energy

Hedging Details for
“Gas Storage”
(Jan — July 2010)



REDACTED

PEF Gas Storage Hedging Status 2010

June-10
;s e o] ade D e 0 o] (o] v ks E 5 . = L = 9 % = = ated e o O dged
Financial |FIXED SWAP 6/1/2010 3006927 JPMC# IFERC FGTZ3 $4.2300
Financial |FIXED SWAP 6/1/2010  |3048868 CEH# IFERC FGTZ3 $4.2300
Financial 250,000 60%

Total Realized Net

Results as of Actual/Projected Injections Total % Hedged
7/30/2010

(513,125) |

YTD Totals as of 7/30/2010 _ 250,000 |
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g;"% Progress Energy

Hedging Details for
“No. #6 Oil”
(Jan = July 2010)



PEF #6 Oil Hedging Status Jan 2010 - Jul 2010

January-10
P o de Da o 0
Financial FIXED SWAP 1/1/2010 2128626 7/10/2007 NYHRBR NOB1
Financial FIXED SWAP 1/1/2010 2196370 9/14/2007 NYHRBR NO§1
Financial FIXED SWAP 1/1/2010 2196421 9/14/2007 NYHRBR NO8&1
Financial FIXED SWAP 111/2010 2203463 9/19/2007 NYHRBR NO8&1
Financial FIXED SWAP 1112010 2203590 9/19/2007 NYHRBR NO61
Financial FIXED SWAP 1/1/2010 2242869 10/17/2007 NYHRBR NO8&1
Financial FIXED SWAP 1/1/2010 2245180 1012272007 NYHRBR NO&1
Financial FIXED SWAP 111/2010 2284349 12/6/2007 NYHRBR NO6&1
Financial FIXED SWAP 111/2010 2306748 1/11/2008 NYHRBR NO&1
Financial FIXED SWAP 111/2010 2345748 2/26/2008 NYHRBR NO61
Financial FIXED SWAP 11112010 2360963 3/12/2008 NYHRBR NO61
Financial FIXED SWAP 1/1/2010 2921578 10/23/2009 NYHRBR NO61
Financial FIXED SWAP 1/1/2010 2922971 10/26/2009 NYHRBR NOG1
Financial FIXED SWAP 1/1/2010 2939376 11/6/2009 NYHRBR NO61
Total
February-10
P 0 € ade Date 0 0
Financial FIXED SWAP 2/1/2010 2128633 7/10/2007 NYHRBR NO61
Financial FIXED SWAP 1/2010 2196380 9/14/2007 NYHRBR NO6&1
Financial FIXED SWAP 2/1/2010 2196429 9/14/2007 NYHRBR NO&1
Financial FIXED SWAP 211/2010 2203465 9/19/2007 NYHRBR NO61
Financial FIXED SWAP 2112010 2203592 9/19/2007 NYHRER NO6&1
Financial FIXED SWAP 211/2010 2242871 10/17/2007 NYHRBR NO6&1
Financial FIXED SWAP 2/1/2010 2245182 10/22/2007 NYHRBR NO61
Financial FIXED SWAP 2/1/2010 2284351 12/6/2007 NYHRBR NO61
Financial FIXED SWAP 2/1/2010 2308749 1/11/2008 NYHRBR NO&1
Financial FIXED SWAP 2/1/2010 2345752 2/26/2008 NYHRBR NO61
Financial FIXED SWAP 21112010 2360967 3/12/2008 NYHRBR NO61
Financial FIXED SWAP 2/1/2010 2921580 10/23/2009 NYHRBR NO61
Financial FIXED SWAP 2/1/2010 2923013 10/26/2009 NYHRBR NO61
Financial FIXED SWAP 2/1/2010 2931142 10/30/2009 NYHRBR NO61
Tnﬁ.aj
March-10

Physical/ Financial

Instrument

Month

Z Key

Trade Date

Market

Location

Financial FIXED SWAP 3/1/2010 2128635 7/10/2007 NYHRBR
Financial FIXED SWAP 3/1/2010 2196382 9/14/2007 NYHRBR
Financial FIXED SWAP 3/1/2010 2196434 9/14/2007 NYHRBR
Financial FIXED SWAP 3/1/2010 22034687 9/19/2007 NYHRBR
Financial FIXED SWAP 3/1/2010 2203584 9/19/2007 NYHRBR
Financial FIXED SWAP 3/1/2010 2242873 10/17/2007 NYHRBR
Financial FIXED SWAP 3/1/2010 2245184 10/22/2007 NYHRBR
Financial FIXED SWAP 3/1/2010 2284353 12/6/2007 NYHRBR
Financial FIXED SWAP 3/1/2010 2306752 1/11/2008 NYHRBR
Financial FIXED SWAP 3/1/2010 2345754 2/26/2008 NYHRBR
Financial FIXED SWAP 31112010 2360969 3/12/2008 NYHRBR
Financial FIXED SWAP 3/1/2010 2921582 10/23/2009 NYHRBR
Financial FIXED SWAP 3/1/2010 2923023 10/26/2009 NYHRBR
Financial FIXED SWAP 3/1/2010 2923555 10/27/2009 NYHRBR
Financial FIXED SWAP 3/1/2010 2940872 11/10/2009 NYHRBR
Financial FIXED SWAP 31172010 2985051 2/4/2010 NYHRBR
Total

$71.6566
$71.6566
$71.6566
$71.6566
$71.6566
$71.6566
$71.6566
$71.6566
$71.6566
$71.6566
$71.6566
$71.6566
$71.6566
$71.6566

$69.1276
$69.1276
$69.1276
$68.1276
$69.1276
$69.1276
$68,1276
$69.1276
$69.1276
$69.1276
$69.1276
$69.1276
$69.1276
$69.1276

Market Settlement
($/MMBtu)

$71.9826
$71.9826
$71.9826
$71.9826
$71.9826
$71.9826
$71.9826
$71.9826
$71.9826
$71.9826
$71.9826
$71.9826
$71.9826
$71.9826
$71.9826
sTioe% |
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Attachment B

PEF “Hedging Details”
Jan —July 2010

Page 12 of 17

g o o A o B ota B

REDACTED

dg ¢ ation & To g edged

Savings/(Cost) on Actual Monthly Burn Total % Burns
Hedge {Generation & Tolling) Hedged




April-10

Physical/ Financial

Instrument

Month

Z Key

Trade Date

Market

Location

Fixed Price Market Settlement Savings/(Cost) on
($/MMBtu) ($/MMBtu) Hedge

Actual Monthly Burn
(Generation & Tolling)

Total % Burns

Hedged

Financial FIXED SWAP 4/1/2010 2128640 7/10/2007]  NYHRBR
Financial FIXED SWAP 41172010 2195384 9/14/2007]  NYHRBR NOS1
Financial FIXED SWAP 4/1/2010 2196438 9/14/2007|  NYHRBR NOB1
Financial FIXED SWAP 4/112010 2203469 9/19/2007]  NYHRBR NOS1
Financial FIXED SWAP 4/1/2010 220359 9/19/2007|  NYHRBR NOB1
Financial FIXED SWAP 41112010 2242875 10/17/2007|  NYHRBR NOS1
Financial FIXED SWAP 41112010 2245194 10/22/2007|  NYHRBR NOS1
Financial FIXED SWAP 4/1/2010 2284355 12/6/2007]  NYHRBR NO61
Financial FIXED SWAP 4/112010 2306754 1/11/2008]  NYHRBR NOS1
Financial FIXED SWAP 41172010 2345756 2/26/2008]  NYHRBR NOS1
Financial FIXED SWAP 4/112010 2360971 3/12/2008]  NYHRBR NOB1
Financial FIXED SWAP 4/1/2010 2666428 2/3/2009|  NYHRBR NOB1
Financial FIXED SWAP 4/1/2010 2921584 10/23/2008]  NYHRBR NOS1
Financial FIXED SWAP 4/1/2010 2923557 10/27/2008]  NYHRBR NOS1
Financial FIXED SWAP 41112010 2985053 2/4/2010]  NYHRBR NOB1
Financial FIXED SWAP 4/1/2010 2994060 2/23/2010]  NYHRBR NOS1
Total ] - %
May-10
Financial FIXED SWAP 5/1/2010 2128645 7/10/2007 NYHRBR NOS1 $69.5375
Financial FIXED SWAP 5/1/2010 2196387 9/1412007 NYHRBR NOS1 $69.6375
Financial FIXED SWAP 5/1/2010 2196440 911412007 NYHRBR NO&1 $69.6375
Financial FIXED SWAP 5/1/2010 2203471 9/19/2007 NYHRBR NO61 $69.6375
Financial FIXED SWAP 5/1/2010 2203598 9/19/2007 NYHRBR NOS1 §69.6375
Financial FIXED SWAP 5/1/2010 2208651 9/25/2007 NYHRBR NOS1 $69.6375
Financial FIXED SWAP 5/1/2010 2219466 10/2/2007 NYHRBR NOS1 $69.6375
Financial FIXED SWAP 5/1/2010 2235896 10/8/2007 NYHRBR NOS1 $69.6375
Financial FIXED SWAP 5/1/2010 2242877 10/17/2007 NYHRBR NOS1 $69.6375
Financial FIXED SWAP 5/1/2010 224519 10/22/2007 NYHRBR NO81 $69.6375
Financial FIXED SWAP 5/1/2010 2284357 12/6/2007 NYHRBR NO81 $69.6375
Financial FIXED SWAP 5/1/2010 2306756 1/11/2008 NYHRBR NOS1 $60.6375
Financial FIXED SWAP 5/1/2010 2345758 2/26/2008 NYHRBR NO61 $69.6375
Financial FIXED SWAP 5/1/2010 2360973 3/12/2008 NYHRBR NO61 $68.6375
Financial FIXED SWAP 5/1/2010 2666430 2/3/2009 NYHRBR NOS1 $69.6375
Financial FIXED SWAP 5/1/2010 2921586 10/23/2009 NYHRBR NO61 $68.6375
Financial FIXED SWAP 5/1/2010 2985055 2/4/2010 NYHRBR NOS1 $69.6375
Financial FIXED SWAP 5/1/2010 2994062 2/23/2010 NYHRBR NO61 $69.6375
Financial FIXED SWAP 5/1/2010 3004157 3/3/2010 NYHRBR NOS1 $69.6375
Total 74,200 | 40%
June-10

Physical/ Financial

Instrument

Month

Z Key

Trade Date

Location

Fixed Price Market Settlement Estimated
($/MMBtu) ($/MMBtu) Savings/{Cost) on

$67.8932

Actual Monthly Burn
(Generation & Tolling)

Total % Burns
Hedged

$67.8932

$67.8932

$67.8932

$67.8932

$67.8932

$67.8932

$67.8932

$67.8932

$67.8932

Financial FIXED SWAP 6/1/2010 2128655 7/10/2007 NYHRBR

Financial FIXED SWAP 6/1/2010 2196389 9/14/2007 NYHRBR NOS&1
Financial FIXED SWAP 6/1/2010 2186443 9/14/2007 NYHRBR NO&1
Financial FIXED SWAP 6/1/2010 2203473 9/18/2007 NYHRBR NO81
Financial FIXED SWAP 6/1/2010 2203600 9/19/2007 NYHRBR NO&1
Financial FIXED SWAP 6/1/2010 2208853 9/25/2007 NYHRBR NO61
Financial FIXED SWAP 6/1/2010 2219468 10/2/2007 NYHRBR NO81
Financial FIXED SWAP 6/1/12010 2235898 10/8/2007 NYHRBR NOS&1
Financial FIXED SWAP 6/1/12010 2242879 10/17/2007 NYHRBR NO8&1
Financial FIXED SWAP 6/1/2010 2245198 10/22/2007 NYHRBER NO&1
Financial FIXED SWAP 6/1/2010 2284359 12/6/2007 NYHRBR NO8&1
Financial FIXED SWAP 6/1/2010 2306758 1/11/2008 NYHRBR NO61
Financial FIXED SWAP 6/1/2010 2345760 2/26/2008 NYHRBER NOB1
Financial FIXED SWAP 6/1/12010 2360975 3/12/2008 NYHRBR NO61

$67.8832
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Financial FIXED SWAP 6/1/12010 2666432 2/3/2009 NYHRBR NO61
Financial FIXED SWAP 6/1/2010 2921588 10/23/2009 NYHRBR NO6&1
Financial FIXED SWAP 6/1/2010 2985057 2/4/2010 NYHREBR NOE1
Financial FIXED SWAP 6/1/2010 2994064 2/23/2010 NYHRBR NO61
Financial FIXED SWAP 6/1/2010 3058181 5/25/2010 NYHRBR NO&1
Total
July-10
Physical/ Financial Instrument Month Z Key Trade Date Market Location
Financial FIXED SWAP 71172010 2128657 7/10/2007 NYHRBR NO8&1
Financial FIXED SWAP 711/2010 2196392 9/14/2007 NYHRBR NO61
Financial FIXED SWAP 711/2010 2196445 9/14/2007 NYHRBR NO&1
Financial FIXED SWAP 711/2010 2203477 9/19/2007 NYHRBR NO61
Financial FIXED SWAP 7/1/2010 2203610 9/19/2007 NYHRBR NO&1
Financial FIXED SWAP 711/2010 2208655 912512007 NYHRBR NO61
Financial FIXED SWAP 7/1/2010 2219470 10/2/2007 NYHRER NO61
Financial FIXED SWAP 7/1/2010 2235900 10/8/2007 NYHRBR NO61
Financial FIXED SWAP 7/1/2010 2242881 10/17/2007 NYHRBR NOB1
Financial FIXED SWAP 7/1/2010 2245200 10/22/2007 NYHRBR NO61
Financial FIXED SWAP 7/1/2010 2284361 12/6/2007 NYHRBR NO61
Financial FIXED SWAP 7/1/2010 2306760 1/11/2008 NYHRBR NO61
Financial FIXED SWAP 7/1/2010 2345762 2/26/2008 NYHRBR NO&1
Financial FIXED SWAP 711/2010 2360979 3/12/2008 NYHRBR NOB1
Financial FIXED SWAP 7/1/2010 2364184 3/17/2008 NYHRBR NO61
Financial FIXED SWAP 7/1/2010 2407300 4/24/2008 NYHREBR NO&1
Financial FIXED SWAP 7/1/2010 2410104 4/30/2008 NYHRBR NOB1
Financial FIXED SWAP 71172010 2432680 5/22/2008 NYHRBR NOB1
Financial FIXED SWAP 7/1/2010 2457834 6/25/2008 NYHRBR NO6&1
Financial FIXED SWAP 71112010 2474718 7/17/2008 NYHRBR NO61
Financial FIXED SWAP 71112010 2477351 7/22/2008 NYHRBR NO81
Financial FIXED SWAP 71112010 2921590 10/23/2009 NYHRER NO8&1
Financial FIXED SWAP 7/1/2010 2985059 2/4/2010 NYHRER NOB&1
Financial FIXED SWAP 71112010 2988638 2/10/2010 NYHRBR NO&1
Financial FIXED SWAP 7112010 2893572 2/22/2010 NYHRER NO61
Financial FIXED SWAP 71112010 3018495 4/1/2010 NYHRBR NO61
Total

Volume

Volume

200,000

Fixed Price
($/MMBtu)

ri ttl
($/MMBtu)

%]

Estimated
Savings/{Cost) on

Estimated Monthly Burn
(Generation & Tolling)

Total % Burns

Hedged

131,050

Total Realized Net

Actual/Projected Monthly
Burn (Generation &
Tolling)

Results as of
7/30/2010 X
$3,017,594

Total % Hedged

YTD Totals as of 7/30/2010 892,750 22%
)
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@ Progress Energy

Hedging Details for
“No. #2 Oil”
(Jan — July 2010)



REDACTED

PEF #2 Qil Hedging Status Jan 2010 - Jul 2010

Fixed Price Market Settlement : Actual Monthly Burn Total % Burns
i
(SMMBtu) ($/MMBtu) el bl S sl (Generation & Tolling) Hedged

Physical/ Financial Instrument Month Trade Date Market Location  Volume (Bbls)

Financial FIXED SWAP 1/1/2010 2917203 10/14/2008|USGLF NO2HSD §$84.8526
Financial FIXED SWAP 112010 2975066 1/20/2010|USGLF NO2HSD $84.8526

Total

Fixed Price Market Settlement Savings/(Cost) on Hedge Actual Monthly Burn Total % Burns
($/MMBtu) (S/MMBtu) AL g (Generation & Tolling) Hedged

10/14/2008|USGLF $81.8664
= o

Instrument Month Trade Date Market Location Volume (Bbls)

FIXED SWAP 2917205

I ! I |

March-10

Fixed Price Market Settlement Savings/(Cost) on Hedge Actual Monthly Burn Total % Burns
(S/MMBtu) (S/MMBtu) 95 2 v {Generation & Tolling) Hedged

Physicall Financial Instrument Month Z Key Trade Date Market Location Volume (Bbis)

FIXED SWAP 2917207 10/14/2008|USGLF $86.4780
142008 __soeare) 7
[Total | L ) 8300f - 80%
April-10
ed P a A 0 B =

P 0 e ade Date a 0 0 0 e (Bb 2 aving 0 dge 5
Financial FIXED SWAP 4112010 2658492 1/20/2009|USGLF NO2HSD $92.1396
Financial FIXED SWAP 4/1/2010 2879861 9/21/2008|USGLF NO2ZHSD $92.1396
Financial FIXED SWAP 4:‘1_.3910 2917209 10/14/2008|USGLF NO2HSD $82.1396

May-10

£ ed Price et Se A o 2 ota
P a g e 0 ade Date 0 0 0 e (Bb a g o 0 dge

2 B eration & Tolling dged
Financial FIXED SWAP 5/1/2010 2658494 1/20/2009{USGLF NO2HSD $584.6384
Financial FIXED SWAP 51172010 2879883 9/21/2009|USGLF NO2HSD $84.6384
|Financial FIXED SWAP 5/1/2010 2817211 10/14/2009|USGLF NO2HSD $84.6384

June-10

il

Fixed Price Market Settlement Estimated Savings/(Cost) on Actual Monthly Burn Total % Burns

i i i Market Locati Vol
Physical/ Financial Instrument Month Z Key Trade Date arl ocation olume (SIMMBtu) (SIMMBtu) Hedge (Generation & Tolling) Hedgei

Financial FIXED SWAP 61112010 2658496 1120/2009 NOZHSD $84.3402
Financial FIXED SWAP 6/1/2010 2879867 9/21/2009|USGLF NO2HSD $84.3402
Financial FIXED SWAP 6/1/2010 2917213 10/14/2008| USGLF NO2HSD $84.3402
L, LSSl . A
Total L : 51,100 2%
July-10
d d gsi{Cost) o d Mo B 0
P a 0 ade Date ocatio 0 + =
B B edg ation & Tolling dged

Financial FIXED SWAP 6/1/2010 2650045 1/7/2009 USGLF NO2HSD $82.2948

Financial FIXED SWAP 6/1/2010 2879869 9/21/2009 USGLF NO2HSD $82.2048

Financial FIXED SWAP 6/1/2010 2917215 10/14/2008 USGLF NO2HSD $82.2948

Total Realized Net Results 2
Volume as of 713012010 Actual/Projected Burn s Hedged

YTD Totals as of 7/30/2010
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.‘;E%’ Progress Energy

Hedging Details for
“Coal Transportation — River Barge”
(Jan = July 2010)



REDACTED
PEF Coal Transportation Hedging Status 2010 - Barge

Physical/ Volume Fixed Price Market Settiement Total % Estimated Hedged

Inst t M Z Key E Ma o Savings/(Cost) o edge i X
Financial nstrument lonth Z Key Trade Date Narket Location (Gallons) (S/MMBty) (S/MMBtu) Savings/(Cost) on Hedg Estimated Exposure Exposure
FIXED SWAP 2947561 $2.0609

:::;z:: Instrument Month Z Key Trade Date Market Location (éi:’:“: F‘,’;‘F’u%;;:';: hﬂar:::mijgii?em Savings/{Cost) on Hedge Estimated Exposure ek EEi:')r;::: St
FIXED SWAP 12/3/2009 | NYMEX
] 478,018 |
E:};:z:]a]{ Instrument Month Z Key Trade Date Market Location éz::;mn:' F(,::S!g;j; O.Qarl{;\;f;gltir,nent Savings/{Cost) on Hedge Estimated Exposure g E;t:;::_: s
Financial 12/3/2008| NYMEX
RS 772,75 |
ril-10
2 o e de D e o o g d po < = S
] B po
Financial FIXED SWAP 4/1/2010 2878746 9/17/2008 | USGLF NO2ZLSF $2.2307
Financial FIXED SWAP 4/1/2010 2947567 12/3/2009 |NYMEX HOIND $2.2304
Financial FIXED SWAP 4/1/2010 | 2966775 1/8/2010| NYMEX HOIND $2.2304
Total T 549,008 23%

Physical/ : Volume Fixed Price Market Settlement ; Total % Estimated Hedged
| 2 ade Da W a S s/(Cos edge i E
Finarist nstrument Month ZKey Trade Date Market Location (Gallons) (SmaMBtu) (SIMMBtu) avings/(Cost) on Hedge Estimated Exposure TR

Financial FIXED SWAP 5/1/2010 2878748 9/17/2009|USGLF NO2LSF

Financial FIXED SWAP 5/1/2010 2947569 12/3/2009NYMEX HOIND

Financial FIXED SWAP 5/1/2010 2966777 1/8/2010| NYMEX HOIND

Financial FIXED SWAP 5/1/2010 2978489 1/21/2010 | NYMEX HOIND

Total ] 547,162 31%
June-10

Physical/ Volume Fixed Price Market Settiement  Estimated Savings/(Cost) on Total % Estimated Hedged
2 S t Month ZKe Date Market Location % »
Financial ot s S RSy e s ol (Galions) (S/MMBtu) (S/MMBtu) Hedge

Estimated Exposure
Exposure

Financial FIXED SWAP 6/1/2010 2878750 | 9/17/2008 NO2LSF
Financial FIXED SWAP 6/1/2010 2047571 | 12/3/2008 NYMEX HOIND
Financial FIXED SWAP 6/1/2010 2966779 1/8/2010 NYMEX HOIND
Financial FIXED SWAP 6/1/2010 2978491 [ 1/21/2010 [ NYMEX HOIND 52.0467
Total 589,528 28%
July-10
P d D - u d % d ’ g o o d = (o) 4 d aged
Financial FIXED SWAP 7/1/2010 2878752 $/17/2009 USGLF NO2LSF $2.0444
Financial FIXED SWAP 7/1/2010 2913305 | 10/7/2009 USGLF NO2LSF $2.0444 |
Financial FIXED SWAP 71112010 2947573 | 12/3/2009 | NYMEX HOIND $2.0070
Financial FIXED SWAP 7/1/2010 2966781 1/8/2010 NYMEX HOIND $2.0070
Financial FIXED SWAP 7/1/2010 2978493 1/21/2010 NYMEX HOIND $2.0070
Financial FIXED SWAP 7/112010 3048186 5/5/2010 NYMEX HOIND $2.0070
Total 607,896 48%

Total Realized Net Results Total % Estimated Hedged

Volume i
as of 7/30/2010 Estimeted Exposure Exposure

[ (§109,120) 3730281 2a%

YTD Totals as of 7/30/2010
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N Progress Energy

Hedging Details for
“Coal Transportation - Rall”
(Jan - July 2010)



REDACTED

PEF Coal Transportation Hedging Status 2010 - Rail

Total " Estimated Hedgoed
Exposurn

FIXED SWAP 7M/2010 3030162 41412010
FIXED SWAP 71172010 3045141 5/5/2010

277,744 T5%]

o Hedged

JSlereq 8uiBpap,, 434

LT 30 LT @3ey
010 AInf — uer
g Juawoeny



