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BEFORE THE FLORIDA PUBLIC SERVICE COMMISSION

Inre: Fuel and purchased power cost
recovery clause with generating Docket No. 110001-EI
performance incentive factor.
Submitted for Filing:  September 29, 2011

PROGRESS ENERGY FLORIDA’S RESPONSES TO
STAFF’S SIXTH SET OF INTERROGATORIES (NOS. 81-95)

Progress Energy Florida, Inc. (“PEF”), responds to Staff’s Sixth Set of Interrogatories to

PEF (Nos. 81-95), as follows:

INTERROGATORIES

81. Staff is asking for the following information to assist in analyzing whether Progress
Energy Florida’s (PEF) hedging activities were prudent. Specifically, staff needs to
understand and be satisfied that PEF paid market prices for swaps, options, and any

other hedging instruments for each fuel type.

a. For realized (actual) hedging gains and losses for the twelve months beginning
August 1, 2010 and ending July 31, 2011 associated with swap contracts for
natural gas, please provide the following information: (1) the transaction date
(the date the swap was entered into) for the swap; (2) the fixed price for the
swap; (3) the month or period in the future the swap is covering; and (4) the
corresponding NYMEX futures price for the future month or period for natural
gas on the transaction date of the swap. Please provide your responses in a
schedule format.

Answer: Please see Attachment A.
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b. For realized (actual) hedging gains and losses for the twelve months beginning
August 1, 2010 and ending July 31, 2011 associated with swap contracts for fuel
oil, please provide the following information: (1) the transaction date (the date
the swap was entered into) for the swap; (2) the fixed price for the swap; (3) the
month or period in the future the swap is covering; and (4) the corresponding
NYMEX futures price for the future month or period for natural gas on the
transaction date of the swap. Please provide your responses in a schedule
format.

Answer: Please see Attachment B.

c. For interrogatories 81a. and 81b. above, please explain any difference between
the swap fixed price and the corresponding futures or forward price for the
future period (the period being hedged) that is greater than 5 percent of the swap
fixed price.

Answer: The trading prices represented in responses 81A and 81B are the
actual prices that PEF executed the various transactions. The market prices
used for the basis of the comparison are the closing daily settlement market
prices for each individual month for the respective trade date of each
transaction. PEF used the closing daily settlement market prices, as these prices
were the data that was readily available. This simplified method of comparison
will result in calculated pricing differences between the prices that PEF
executed the various transactions versus the closing market prices on those same
days. These differences are due to the timing of when PEF executed the
transactions during the trading day and the closing market prices on those days
for the respective periods hedged. It.is common for commodity prices for the
forward time periods to fluctuate, sometimes significantly, throughout a trading
day. Thus, there will be differences between closing daily settlement prices for
any respective month and period, and the price levels that PEF executed the
various trades for throughout the trading day. In addition to the timing of trade
execution differences, there will also be differences that are caused by
transactions that included basis in the transaction price, such as FGT ZN3,
versus a NYMEX market price which does not include the basis. Additional
differences result from comparing individual month closing prices to trades that
were executed for multiple time periods such as common seasonal and annual
strip periods where the same fixed price was executed for the entire time period.
Lastly, unlike the NYMEX natural gas contract, the heavy oil market is not as
liquid and the heavy oil forward curve is not as observable beyond a period of
approximately 18 to 24 months.

As can be seen from the comparison utilizing the simplified comparison
method, PEF had transactions where the comparison would indicate PEF traded
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below market and above market. However, PEF always pays the market price
for all the trades it executes at the time the hedges are executed during the
trading day and the highlighted differences in the Attachments are the result of
differences between the market prices that existed at the time PEF executed the
transactions during the course of the trading day and the closing prices used for
the comparison as noted above. Additionally, some months of strip trades fell
both in the test period and outside the test period which will result in additional
differences when calculating percentage variances. PEF executes all of its
natural gas and fuel oil transactions at the prevailing market price that exist at
the time the transactions are executed during the course of the trading day.

As summarized in Attachments A & B, PEF has outlined on Attachment C
some illustrations of this for natural gas trades, heavy oil and light oil trades
executed for 2010 and 2011. These are further described below.

As outlined in Example #1 on Attachment C, PEF executed a natural gas
financial swap for the July 2010 through September 2010 time period on June 3,
2010 for per MMBtu. During the course of the trading day on June 3,
2010, the market price for the July 2010 through September 2010 strip time
period traded from a low of approximately $4.4367 per MMBtu to a high of
approximately $4.7477 per MMBtu, a range of approximately $0.3110 per
MMBtu, and closed on that day at $4.7300 per MMBtu. At the time PEF
executed this trade, the market price for this time period was [[NJEI per
MMBtu and as illustrated above was within the daily trading range.

As outlined in Example #2 on Attachment C, PEF executed a natural gas
financial swap for the July 2010 through September 2010 time period on June 3,
2010 for per MMBtu. During the course of the trading day on June 3,
2010, the market price for the July 2010 through September 2010 strip time
period traded from a low of approximately $4.4367 per MMBtu to a high of
approximately $4.7477 per MMBu, a range of approximately $0.3110 per
MMBtu, and closed on that day at $4.7300 per MMBtu. At the time PEF
executed this trade, the market price for this time period was | N per
MMBtu and as illustrated above was within the daily trading range.

As outlined in Example #3 on Attachment C, PEF executed a natural gas
financial swap for the July 2010 through September 2010 time period on June 3,
2010 for ﬁ per MMBtu. During the course of the trading day on June 3,
2010, the market price for the July 2010 through September 2010 strip time
period traded from a low of approximately $4.4367 per MMBtu to a high of
approximately $4.7477 per MMBtu, a range of approximately $0.3110 per
MMBtu, and closed on that day at $4.7300 per MMBtu. At the time PEF
executed this trade, the market price for this time period was [N per
MMBtu and as illustrated above was within the daily trading range.

As outlined in Example #4 on Attachment C, PEF executed a natural gas
financial swap for the July 2010 through September 2010 time period on June
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21,2010 for - per MMBtu. During the course of the trading day on June
21, 2010, the market price for the July 2010 through September 2010 strip time
period traded from a low of approximately $4.8633 per MMBtu to a high of
approximately $5.2193 per MMBtu, a range of approximately $0.3560 per
MMBtu, and closed on that day at $4.9090 per MMBtu. At the time PEF
executed this trade, the market price for this time period was |l per
MMBtu and as illustrated above was within the daily trading range.

With respect to heavy oil transactions that appear to fall outside the 5%
threshold for 2010 periods outlined in Examples #5 through #10 on Attachment
C, the same explanation outlined above for strip trades applies to these trades as
well. In addition, unlike the NYMEX natural gas contract, which is liquid, the
New York Harbor 1.0 Residual fuel oil is not as liquid and not as observable via
transparent market beyond a period of approximately 18 to 24 months. As such,
on the trade dates for the trades outlined in Examples #5 through #10 on
Attachment C, there was not a transparent observable forward curve for the
2010 calendar year strip trades or an intraday observable price range data
available for calendar year 2010 on the trade dates. For background, in
Attachment B for question 81B on the trade date of these transactions outlined
in Examples #5 through #10, the market price reported on the trade date for
heavy oil was an internal estimated indicative price modeled using a
relationship to the more liquid observable WTI crude oil commodity. This
relationship was derived by taking the ratio of the WTI Crude forward price to
NYH 1.0 forward price reported by the Intercontinental Exchange (ICE)
Monthly Price Validation service. This service surveys companies with interest
in commodity trading and calculates a market consensus of indicative long-
range forward prices for different pricing points and fuels. As part of estimating
the indicative price for non-observable pricing periods, each month Enterprise
Risk Management (ERM) would update the ratio and used it to convert the
daily-observed WTI crude prices to NYH 1.0 prices. This methodology
described was discontinued in 2009 as it was deemed to be insufficient to
capture the quickly changing oil markets and the relationship between the fuels.
However, this was the indicative estimated price reported in the system on the
respective trade dates, as there was no observable market. Thus, on the trade
dates there will be percentage variances between the traded price executed and
the indicative calculated market price in the system for the respective periods.
Today, ERM changes the daily forward prices of heavy oil based on the
percentages changes in WTI crude on a daily basis. However, regardless of the
reported internal modeled prices for the non-observable forward prices for
heavy oil, PEF always pays market price for the products it hedges. PEF
identified trades that based on the simplified comparison that were outside of
the 5%. PEF included market quotes from financial counterparties for
additional transparency prior to execution of the least cost transaction at the
time. With the above background, as described in examples #5 through #10
additional explanations are outlined below for heavy oil hedge trades.
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As outlined in Example #5 on Attachment C, with respect to the heavy oil trade
executed on December 6, 2007 for calendar year 2010 strip, PEF obtained three
independent quotes from three separate companies that ranged from er
barrel to per barrel. PEF executed the lowest market price of per
barrel which was the price at the time of the trade. Although the comparison on
Attachment B question 81B would indicate what PEF paid versus the estimated
indicative modeled strip price for 2010 as noted above, PEF executed the trade
at the prevailing market at the time of the trade.

As outlined in Example #6 on Attachment C, with respect to the heavy oil trade
executed on March 12, 2008 for calendar year 2010 strip, PEF obtained four
independent quotes from four separate companies that ranged from er
barrel to per barrel. PEF executed the lowest market price of per
barrel which was the price at the time of the trade. Although the comparison on
Attachment B question 81B would indicate what PEF paid versus the estimated
indicative modeled strip price for 2010, PEF executed the trade at the prevailing
market at the time of the trade.

As outlined in Example #7 on Attachment C, with respect to the heavy oil trade
executed on July 17, 2008 for July through September 2010 strip, PEF obtained
three independent quotes from three separate companies that ranged from
Wr barrel to [l per barrel. PEF executed the lowest market price
of per barrel which was the price at the time of the trade. Although the
comparison on Attachment B question 81B would indicate what PEF paid
versus the estimated indicative modeled July through September strip price for
2010, PEF executed the trade at the prevailing market at the time of the trade.

As outlined in Example #8 on Attachment C, with respect to the heavy oil trade
executed on July 17, 2008 for July through September 2011 strip, PEF obtained
three independent quotes from three separate companies that ranged from

er barrel to [l per barrel. PEF executed the lowest market price
of per barrel which was the price at the time of the trade. Although the
comparison on Attachment B question 81B would indicate what PEF paid
versus the estimated indicative modeled July through September strip price for
2011, PEF executed the trade at the prevailing market at the time of the trade.

As outlined in Example #9 on Attachment C, with respect to the heavy oil trade
executed on September 17, 2008 for July through September 2011 strip, PEF
obtained three independent quotes from three separate companies that ranged
from er barrel to per barrel. PEF executed the lowest market
price of per barrel which was the price at the time of the trade. Although
the comparison on Attachment B question 81B would indicate what PEF paid
versus the estimated indicative modeled September strip price for 2011, PEF
executed the trade at the prevailing market at the time of the trade.

As outlined in Example #10 on Attachment C, with respect to the heavy oil
trade executed on December 18, 2008 for calendar 2011 strip, PEF obtained
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three independent quotes from three separate companies that ranged from
per barrel to [l per barrel. PEF executed the lowest market price of
per barrel which was the price at the time of the trade. Although the
comparison on Attachment B question 81B would indicate what PEF paid
versus the estimated indicative modeled calendar strip price for 2011, PEF
executed the trade at the prevailing market at the time of the trade.

As outlined in Example #11 on Attachment C, with respect to the light oil trade
executed on October 14, 2009 for August through December 2010 strip. The
transaction as a whole is within the 5% threshold; however, split into individual
months, the transaction appears to fall outside the 5% threshold. As can be seen
in Example #11 on Attachment C, the light oil settle on this date for the August
through December 2010 strip was per barrel and the market related
price for the trade was per barrel if the entire trade was summarized.
This results in a difference of only [} As noted, PEF always executes its
hedges at the prevailing market price that exist at the time of the transaction
occurs.

As outlined in Example #12 on Attachment C, with respect to the light oil trade
executed on October 7, 2009 for October through December 2010 strip. The
transaction as a whole is within the 5% threshold; however, split into individual
months, the transaction appears to fall outside the 5% threshold. As can be seen
in Example #12 on Attachment C, the light oil settle on this date for the October

through December 2010 strip was per gallon and the market related price
for the trade was [JJJJ]ll per gallon if the entire trade was summarized. This
results in a difference of only . As noted, PEF always executes its hedges

at the prevailing market price that exist at the time of the transaction occurs.

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




82.

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

hedging instrument for the twelve months beginning August 1, 2010 and ending

July 31, 2011.

Answer:

REDACTED

Hedging Instrument

Progress Energy Florida, Inc.
For August 2010 through July 2011

OTC Financial Instruments
Fixed Physical Price Contracts
OTC Financial Instruments
OTC Financial Instruments
OTC Financial Instruments
OTC Financial Instruments
OTC Financial Instruments
Total Net Cost

Fuel Type Total Savings/(Cost
Natural Gas
Natural Gas
Natural Gas - Storage
Heavy Oil
Light Qil

Light Heating Oil - River Barge - Fuel Surcharge Heq
Light Heating Oil - Rail - Fuel Surcharge Hedges
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For the twelve months beginning August 1, 2010 and ending July 31, 2011, for each
month that hedged volumes of fuel oil or natural gas were outside the percentage
range for volumes to be hedged stated in PEF's risk management plan or otherwise
stated in internal procedures governing PEF’s hedging activities, please state the
month, the extent to which the volume hedged was outside of the range, and an
explanation of the cause.

Answer: The hedging targets ranges established in PEF’s 2011 Risk Management
Plan for calendar year 2011 were ﬁ to [ of forecasted natural gas burns at
least [ of forecasted heavy oil burns, and at leas' of forecasted light oil
burns. In addition, PEF targeted to hedge between to - of the estimated
fuel surcharge exposure in the coal rail and river barge transportation agreements.
As of December 2010, PEF estimated hedge percentages based on 2011 forecasted
burns for natural gas, heavy oil, and light oil, and estimated fuel surcharge
exposures the river barge and railroad agreements were approximately i, g

3 - and [}, respectively. Thus, based on forecasted burns and estimated
fuel surcharge exposures for 2011, PEF was within its Risk Management Plan target
hedge percentage ranges and/or minimum hedge percentage targets as filed in its
2011 Risk Management Plan. PEF's hedging targets are based on annual calendar
year forecasted burns and exposures. PEF monitors its actual and forecasted burns
for calendar and rolling 12-month periods hedge percentages.

Although the audit period and the annual calendar periods noted in PEF’s 2011 Risk
Management Plan are different, for the period August 1, 2010 through July 31,
2011, PEF’s actual hedge percentages for natural gas, light oil, and coal rail and
river surcharge exposures of approximately 7 i, and . respectively.
As such, these were within the hedging ranges and/or minimum hedge percentages
outlined in PEF's 2011 Risk Management Plan for the 2011 calendar year period.
The actual heavy oil hedge percentage for the period of August 1, 2010 through
July 31, 2011 of approximately , was lower than the minimum hedge
percentage target of [Jj outlined in PEF's 2011 Risk Management Plan. As noted
earlier, based on forecasted heavy oil burns for calendar year 2011, PEF's hedge
ercentage was approximately , which was above its minimum hedge target of
h outlined in the 2011 Risk Management Plan. The primary driver of the lower
actual heavy oil hedge percentage versus the target minimum hedge percentage was
due to significantly higher heavy oil burns for the months of December 2010 and
April 2011. The higher heavy oil burns in these months were due to higher loads as
a result of cooler than normal weather in December 2010 and warmer weather in
April 2011. Differences do occur for any given month between forecasted and
actual burns that can be caused by variables including, but not limited to, weather,
forecasted and actual load, and changing fuel prices. PEF produces periodic fuel
forecast by month and monitors monthly forecasted and actual burns against hedge
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In comparing PEF’s Risk Management Plans for 2011 and 2012, please list all
changes between the 2011 and the 2012 plans.

a. Please explain the reasons for each of the changes listed in response to this
interrogatory.

Answer: The overall substance and purpose of the Risk Management Plan (Plan)
has not changed between the 2011 Plan and the 2012 Plan.

The following in a summary of the major changes between the 2011 and 2012 Risk
Management Plans:

e On page 3 and 4 of the 2012 Plan, PEF’s hedging strategy presented in its Risk
Management Plan for natural gas with respect to the rolling 36-month time
period is consistent with what was presented in the 2011 Plan. In the 2012 Plan,
PEF outlined the specific targeted ranges within the body of the Risk
Management Plan.

e PEF made additional adjustments to hedging activities for heavy oil. PEF is
targeting to hedge a minimum of [l of its forecasted burns for 2012 but does
not anticipate hedging heavy oil for beyond 2012 at this time. As noted in the
plan, PEF will continue to monitor actual and forecasted heavy oil burns
throughout the year and make adjustments if needed. Although the formal 36-
month rolling tenor limits did not change in its Risk Management Guidelines for
heavy oil, the reason PEF outlined it would not hedge heavy oil beyond 2012 at
this time was due to the lower forecasts of heavy oil burns. PEF will continue
to monitor actual heavy oil burns, update fuel forecast throughout year and
make adjustments if needed.

e Item 5 on Page 13 of the 2012 Plan, PEF provided a copy of the Risk
Management Committee Guidelines consistent with the 2011 Plan. When these
Guidelines were updated during the process of the normal reviews in 2010,
there were additional references included in the guidelines to capture the RMC
member’s officer and director affiliations for the respective Progress Energy
Utilities. This additional clarification was made as part of the periodic review
the Guidelines to show the oversight roles of the RMC members as officers
and/or directors of PEC and PEF.

e InlItem 5 on Page 14 of the 2012 Plan, additional references were added to
include Legal’s and Regulated Back Office roles related to the utility verifying
independent and unavoidable oversight. Although these are not new processes
or oversight activity for Legal or Regulated Back Office functions , as part of
PEF’s on-going updating and review of its Plan, it was noted these roles needed
to be more clearly referenced given their important role in the independent
oversight.
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Question 81 a.
2010 August - December Swap Hedges

Delivery :

Month Trade Date Instrument Z Key Market Location
8/1/2010 8/31/2006 | FIXED SWAP 1758779 IFERC FGTZ3
9/1/2010 8/31/2006 | FIXED SWAP 1768782 IFERC FGTZ3
10/1/2010 8/31/2006 | FIXED SWAP 1758783 IFERC FGTZ3
11/1/2010 8/31/2006 | FIXED SWAP 1758784 IFERC FGTZ3
12/1/2010 8/31/2006 | FIXED SWAP 1758785 IFERC FGTZ3
8/1/2010 10/17/2006 | FIXED SWAP 1831600 NYMEX NG
9/1/2010 10/17/2006 | FIXED SWAP 1831603 NYMEX NG
10/1/2010 10/17/2006 | FIXED SWAP 1831607 NYMEX NG
11/1/2010 10/17/2006 | FIXED SWAP 1831609 NYMEX NG
12/1/2010 10/17/2006 | FIXED SWAP 1831611 NYMEX NG
8/1/2010 10/25/2006 | FIXED SWAP 1840109 NYMEX NG
9/1/2010 10/25/2006 | FIXED SWAP 1840112 NYMEX NG
10/1/2010 10/25/2006 | FIXED SWAP 1840113 NYMEX NG
11/1/2010 10/25/2006 | FIXED SWAP 1840114 NYMEX NG
12/1/2010 10/25/2006 | FIXED SWAP 1840115 NYMEX NG
8/1/2010 12/15/2006 | FIXED SWAP 1898575 NYMEX NG
$/1/2010 12/15/2006 | FIXED SWAP 1898576 NYMEX NG
10/1/2010 12/15/2006 | FIXED SWAP 1898578 NYMEX NG
11/1/2010 12/15/2006 | FIXED SWAP 1898580 NYMEX NG
12/1/2010 12/15/2006 | FIXED SWAP 1898581 NYMEX NG
8/1/2010 1/24/2007 | FIXED SWAP 1936480 NYMEX NG
9/1/2010 1/24/2007 | FIXED SWAP 1936481 NYMEX NG
10/1/2010 1/24/2007 | FIXED SWAP 1936482 NYMEX NG
8/1/2010 2/12/2007 | FIXED SWAP 1957418 NYMEX NG
9/1/2010 /12/2007 | FIXED SWAP 1957419 NYMEX NG
10/1/2010 2/12/2007 | FIXED SWAP 1957420 NYMEX NG
8/1/2010 2/23/2007 | FIXED SWAP 1972097 NYMEX NG
$/1/2010 2/23/2007 | FIXED SWAP 1972098 NYMEX NG
10/1/2010 2/23/2007 | FIXED SWAP 1972099 NYMEX NG
11/1/2010 2/23/2007 | FIXED SWAP 1972100 NYMEX NG
12/1/2010 2/23/2007 | FIXED SWAP 1972101 NYMEX NG
8/1/2010 3/26/2007 | FIXED SWAP | 2005402 NYMEX NG
9/1/2010 3/26/2007 | FIXED SWAP | 2005403 NYMEX NG
10/1/2010 3/26/2007 | FIXED SWAP | 2005404 NYMEX NG
11/1/2010 3/26/2007 | FIXED SWAP 2005405 NYMEX NG
12/1/2010 3/26/2007 | FIXED SWAP 2005406 NYMEX NG
8/1/2010 4/20/2007 | FIXED SWAP | 2045569 NYMEX NG
9/1/2010 4/20/2007 | FIXED SWAP 2045570 NYMEX NG
10/1/2010 4/20/2007 | FIXED SWAP | 2045571 NYMEX NG
8/1/2010 5/10/2007 | FIXED SWAP | 2074061 NYMEX NG
9/1/2010 5/10/2007 | FIXED SWAP | 2074065 NYMEX NG
10/1/2010 5/10/2007 | FIXED SWAP 2074066 NYMEX NG
8/1/2010 5/24/2007 | FIXED SWAP 2087518 NYMEX NG
9/1/2010 5/24/2007 | FIXED SWAP 2087519 NYMEX NG
10/1/2010 5/24/2007 | FIXED SWAP 2087520 NYMEX NG

/1/2010 6/5/2007 FIXED SWAP | 2097058 NYMEX NG
9/1/2010 6/5/2007 FIXED SWAP 2097060 NYMEX NG
10/1/2010 6/5/2007 FIXED SWAP 2097061 NYMEX NG
8/1/2010 6/15/2007 | FIXED SWAP 2111655 NYMEX NG
9/1/2010 6/15/2007 | FIXED SWAP 2111657 NYMEX NG
10/1/2010 6/15/2007 | FIXED SWAP 2111658 NYMEX NG
8/1/2010 6/27/2007 | FIXED SWAP 2120356 NYMEX NG
9/1/2010 6/27/2007 | FIXED SWAP 2120357 NYMEX NG
10/1/2010 6/27/2007 | FIXED SWAP 2120358 NYMEX NG
8/1/2010 7/9/2007 FIXED SWAP 2127667 NYMEX NG
9/1/2010 7/9/2007 FIXED SWAP 2127668 NYMEX NG
10/1/2010 71912007 FIXED SWAP 2127669 NYMEX NG
11/1/2010 7/8/2007 FIXED SWAP 2127670 NYMEX NG
12/1/2010 7/9/2007 FIXED SWAP 2127671 NYMEX NG
8/1/2010 7/20/2007 | FIXED SWAP 2141485 NYMEX NG
9/1/2010 7/20/2007 | FIXED SWAP 2141486 NYMEX NG
10/1/2010 7/20/2007 | FIXED SWAP 2141487 NYMEX NG
8/1/2010 8/2/2007 FIXED SWAP | 2152919 NYMEX NG
9/1/2010 8/2/2007 FIXED SWAP 2152920 NYMEX NG
10/1/2010 8/2/2007 FIXED SWAP 2152923 NYMEX NG
8/1/2010 8/13/2007 | FIXED SWAP 2164161 NYMEX NG
9/1/2010 8/13/2007 | FIXED SWAP 2164162 NYMEX NG

Volume
MMBtu

Trade Price
($IMMBtu)

Attachment A

Market Price Percent Difference
on Trade Date from Trade Price

3%
Avg. for the
Strip Trade

0.8%
Avg. for the
Strip Trade

12%
Avg. for the
Strip Trade

0.5%
Avg. for the
Strip Trade

0.1%
Avg. for the
Strip Trade

1.8%
Avg. for the
Strip Trade
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8/13/2007
8/28/2007
8/28/2007
8/28/2007
9/12/2007
9/12/2007
9/12/2007
9/26/2007
8/26/2007
9/26/2007
10/16/2007
10/16/2007
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10/31/2007
10/31/2007
10/31/2007
11/1/2007
11/1/2007
11/1/2007
11/1/2007
11/1/2007
11/20/2007
11/20/2007
11/20/2007
12/19/2007
12/19/2007
12/19/2007
12/28/2007
12/28/2007
12/28/2007
1/9/2008
1/9/2008
1/9/2008
1/31/2008
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2/1/2008
211/2008
2/14/2008
2/14/2008
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3/5/2008
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FIXED SWAP
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FIXED SWAP
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FIXED SWAP
FIXED SWAP
FIXED SWAP |

2164163
2182033
2182034
2182035
2194773
2194774
2194775
2209390
2209391
2209392
2242009
2242010
2242011
2252192
2252193
2252194
2252928
2252929
2252930
2252935
2252936
2270825
2270826
2270827
2295732
2295733
2295734
2299333
2299334
2299335
2304835
2304836
2304837
2322880
2322881
2322883
2323421
2323423
2338204
2338205
2338206
2343086
2343087
2343088
2345564
2345565
2345566
2355497
2355498
2355499
2360886
2360887
2360888
2366217
2366218
2366219
2369659
2369660
2369661
2373670
2373671
2373672
2403476
2403478
2403480
2410579
2410580
2410581
2429278
2429278
2429280
2432492
2432493
2432494

NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
IFERC
IFERC
IFERC
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
IFERC
IFERC
IFERC
IFERC
IFERC
IFERC
IFERC
IFERC
IFERC
IFERC
IFERC
IFERC

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

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

NG
NG
NG
NG
NG
NG
NG
NG
NG
NG
HHUB
HHUB
HHUB
FGTZ3
FGTZ3
FGTZ3
HHUB
HHUB
HHUB
HHUB
HHUB
HHUB

$8.069
$7.520
$7.552
$7.652
$7.859
$7.889
$7.981
$7.751
$7.771
$7.841
$7.890
$7.905
$7.965
$8.145
$8.160
$8.220
$8.180
$8.195
$8.255
$8.555
$8.875
$7.879
§7.894
§7.954
$8.159
$8.174
§$8.224
$8.342
$8.357
$8.415
$8.149
$8.164
$8.214
$8.184
$8.194
$8.249
$8.324
$8.561
$8.295
$8.300
$8.365
$8.323
$8.328
$8.393
$8.541
$8.546
$8.616
$8.791
$8.796
$8.876
$8.694
$8.704
$8.784
$8.227
$8.237
$8.322
$8.625
$8.640
$8.725
$8.369
$8.384
$8.464
$9.075
$9.090
$9.170
$9.437
$9.457
$9.537
$9.771
$9.791
$9.871
$10.213
$10.233
$10.313




8/1/2010 6/4/2008 FIXED SWAP | 2441211 IFERC HHUB
9/1/2010 6/4/2008 FIXED SWAP : 2441212 IFERC HHUB
10/1/2010 6/4/2008 FIXED SWAP | 2441213 IFERC HHUB
8/1/2010 8/11/2008 | FIXED SWAP | 2450403 IFERC HHUB
9/1/2010 6/11/2008 | FIXED SWAP 2450404 IFERC HHUB
10/1/2010 6/11/2008 | FIXED SWAP 2450405 IFERC HHUB
11/1/2010 6/12/2008 | FIXED SWAP 2450924 NYMEX NG
12/1/2010 6/12/2008 | FIXED SWAP 2450926 NYMEX NG
8/1/2010 6/25/2008 | FIXED SWAP 2457806 IFERC HHUB
9/1/2010 6/25/2008 | FIXED SWAP 2457807 IFERC HHUB
10/1/2010 6/25/2008 | FIXED SWAP 2457808 IFERC HHUB
8/1/2010 7/10/2008 | FIXED SWAP 2468921 IFERC HHUB
9/1/2010 7/10/2008 | FIXED SWAP 2468922 IFERC HHUB
10/1/2010 7/10/2008 | FIXED SWAP 2468923 IFERC HHUB
8/1/2010 7/25/2008 | FIXED SWAP 2479670 IFERC HHUB
9/1/2010 7/25/2008 | FIXED SWAP 2479671 IFERC HHUB
10/1/2010 7/25/2008 | FIXED SWAP 2479673 IFERC HHUB
11/1/2010 7/25/2008 | FIXED SWAP 2479692 NYMEX NG
12/1/2010 7/25/2008 | FIXED SWAP 2479693 NYMEX NG
8/1/2010 7/31/2008 | FIXED SWAP 2484150 IFERC HHUB
9/1/2010 | 7/31/2008 FIXED SWAP 2484151 IFERC HHUB
10/1/2010 | 7/31/2008 | FIXED SWAP 2484152 IFERC HHUB
8/1/2010 [ 9/2/2008 FIXED SWAP 2509347 IFERC HHUB
9/1/2010 ; ©/2/2008 FIXED SWAP 2509348 IFERC HHUB
11/1/2010 9/2/2008 FIXED SWAP 2509350 NYMEX NG
12/1/2010 9/2/2008 FIXED SWAP 2509351 NYMEX NG
8/1/2010 | 10/22/2008 | FIXED SWAP 2580167 IFERC HHUB
8/1/2010 ‘ 10/22/2008 | FIXED SWAP 2580168 IFERC HHUB
B/1/2010 | 11/25/2008 | FIXED SWAP 2618143 IFERC HHUB
9/1/2010 f 11/25/2008 | FIXED SWAP 2618144 IFERC HHUB
11/1/2010 12/3/2008 | FIXED SWAP 2623671 NYMEX NG
121/2010 12/3/2008 | FIXED SWAP 2623672 NYMEX NG
8/1/2010 12/9/2008 | FIXED SWAP 2627716 IFERC HHUB
9/1/2010 12/8/2008 | FIXED SWAP 2627717 IFERC HHUB
11/1/2010 12/9/2008 | FIXED SWAP 2627826 NYMEX NG
12/11/2010 12/9/2008 | FIXED SWAP 2627827 NYMEX NG
8/1/2010 12/19/2008 | FIXED SWAP 2635096 IFERC HHUB
9/1/2010 12/19/2008 | FIXED SWAP 2635098 IFERC HHUB
11/1/2010 12/31/2008 | FIXED SWAP 2641074 NYMEX NG
12/1/2010 12/31/2008 | FIXED SWAP 2641075 NYMEX NG
B8/1/2010 1/8/2009 FIXED SWAP 2650522 IFERC HHUB
9/1/2010 1/8/2009 FIXED SWAP 2650523 IFERC HHUB
8/1/2010 1/13/2009 | FIXED SWAP 2653177 IFERC HHUB
9/1/2010 1/13/2009 | FIXED SWAP 2653180 IFERC HHUB
8/1/2010 1/15/2009 | FIXED SWAP 2655354 NYMEX NG
9/1/2010 1/16/2009 | FIXED SWAP 2655355 NYMEX NG
10/1/2010 1/15/2009 | FIXED SWAP 2655356 NYMEX NG
11/1/2010 1/15/2009 | FIXED SWAP 2655357 NYMEX NG
12/1/2010 1/15/2009 | FIXED SWAP 2655358 NYMEX NG
11/1/2010 1/16/2009 | FIXED SWAP 2656070 NYMEX NG
12/1/2010 1/16/2009 | FIXED SWAP 2656072 NYMEX NG
111172010 7/14/2009 | FIXED SWAP 2844546 NYMEX NG
12/1/2010 7/14/2008 | FIXED SWAP 2844548 NYMEX NG
8/1/2010 9/1/2009 FIXED SWAP 2870246 IFERC HHUB
9/1/2010 9/1/2009 FIXED SWAP 2870420 IFERC HHUB
10/1/2010 9/1/2009 FIXED SWAP 2870422 IFERC HHUB
8/1/2010 9/29/2009 | FIXED SWAP 2883920 NYMEX NG
9/1/2010 ©/29/2009 | FIXED SWAP 2883921 NYMEX NG
10/1/2010 9/29/2008 | FIXED SWAP 2883922 NYMEX NG
11/1/2010 9/29/2009 | FIXED SWAP 2883923 NYMEX NG
12/1/2010 /29/2009 | FIXED SWAP 2883924 NYMEX NG
B/1/2010 10/13/2009 | FIXED SWAP 2916083 NYMEX NG
9/1/2010 10/13/2009 | FIXED SWAP 2916084 NYMEX NG
10/1/2010 10/13/2009 | FIXED SWAP 2916085 NYMEX NG
11/1/2010 10/13/2009 | FIXED SWAP 2916289 NYMEX NG
12/1/2010 10/13/2009 | FIXED SWAP 2016296 NYMEX NG
8/1/2010 10/21/2009 | FIXED SWAP 2920511 NYMEX NG
9/1/2010 10/21/2009 | FIXED SWAP 2920512 NYMEX NG
11/1/2010 11/18/2009 | FIXED SWAP 2944192 NYMEX NG
12/1/2010 11/18/2009 | FIXED SWAP 2044193 NYMEX NG
8/1/2010 12/2/2009 | FIXED SWAP 2948207 NYMEX NG
9/1/2010 12/2/2009 | FIXED SWAP 2948208 NYMEX NG
8/1/2010 1/5/2010 FIXED SWAP 2964115 NYMEX NG
9/1/2010 1/5/2010 FIXED SWAP 2964116 NYMEX NG

2.7%
Avg. for the
Strip Trade

Avg. for the Strip

Ty S
Avg. for the Strip

3.9%
Avg. for the Strip




11712010 FIXED SWAP | 2965962 NYMEX NG
11712010 FIXED SWAP 2965963 NYMEX NG
10/1/2010 11712010 FIXED SWAP 2965964 NYMEX NG
8/1/2010 1/12/2010 | FIXED SWAP 2969009 NYMEX NG
9/1/2010 1/12/2010 | FIXED SWAP 2969010 NYMEX NG
10/1/2010 | 1/12/2010 | FIXED SWAP 2969011 NYMEX NG
11/1/2010 | 1/12/2010 | FIXED SWAP 2969016 NYMEX NG
12/1/2010 1/12/2010 | FIXED SWAP 2963017 NYMEX NG
8/1/2010 1/20/2010 | FIXED SWAP 2973438 NYMEX NG
9/1/2010 1/20/2010 | FIXED SWAP 2973439 NYMEX NG
11/1/2010 1/26/2010 | FIXED SWAP 2980368 NYMEX NG
12/1/2010 1/26/2010 | FIXED SWAP 2980369 NYMEX NG
8/1/2010 1/26/2010 | FIXED SWAP 2980379 NYMEX NG
/1/2010 2/9/2010 FIXED SWAP 2987704 NYMEX NG
8/1/2010 2/17/2010 | FIXED SWAP 2991451 NYMEX NG
8/1/2010 3/4/2010 FIXED SWAP 3004418 NYMEX NG
11/1/2010 3/11/2010 | FIXED SWAP 3006928 NYMEX NG
12/1/2010 3/11/2010 | FIXED SWAP 3006929 NYMEX NG
8/1/2010 3/17/2010 | FIXED SWAP 3009198 NYMEX NG
8/1/2010 5/7/2010 FIXED SWAP 3049842 NYMEX NG
9/1/2010 5/7/2010 FIXED SWAP 3049843 NYMEX NG
8/1/2010 5/10/2010 | FIXED SWAP 3050905 NYMEX NG
8/1/2010 5/11/2010 | FIXED SWAP 3051588 NYMEX NG
8/1/2010 5/13/2010 | FIXED SWAP 3053066 NYMEX NG
8/1/2010 5/17/2010 | FIXED SWAP 3054552 NYMEX NG
8/1/2010 5/19/2010 | FIXED SWAP 3055810 NYMEX NG
8/1/2010 5/19/2010 | FIXED SWAP 3055924 NYMEX NG
9/1/2010 5/19/2010 | FIXED SWAP 3055925 NYMEX NG
8/1/2010 5/20/2010 | FIXED SWAP 3056331 NYMEX NG
10/1/2010 5/21/2010 | FIXED SWAP 3056915 NYMEX NG
11/1/2010 5/21/2010 | FIXED SWAP 3056916 NYMEX NG
12/1/2010 5/21/2010 | FIXED SWAP 3066917 NYMEX NG
8/1/2010 5/24/2010 | FIXED SWAP 3057914 NYMEX NG
8/1/2010 5/26/2010 | FIXED SWAP 3059001 NYMEX NG
8/1/2010 5/26/2010 | FIXED SWAP 3059148 NYMEX NG
8/1/2010 6/27/2010 | FIXED SWAP 3059457 NYMEX NG
8/1/2010 6/1/2010 FIXED SWAP 3060985 NYMEX NG
8/1/2010 6/2/2010 FIXED SWAP 3062054 NYMEX NG
8/1/2010 6/3/2010 FIXED SWAP 3066366 IFERC HHUB
9/1/2010 6/3/2010 FIXED SWAP 3066369 IFERC HHUB
8/1/2010 6/3/2010 FIXED SWAP 3066375 IFERC HHUB
9/1/2010 6/3/2010 FIXED SWAP 3066376 IFERC HHUB
8/1/2010 6/3/2010 FIXED SWAP 3066387 IFERC HHUB
9/1/2010 6/3/2010 FIXED SWAP 3066388 IFERC HHUB
8/1/2010 6/3/2010 FIXED SWAP 3088-392 NYMT-:X NG
9/1/2010 6/3/2010 FIXED SWAP 3066393 NYMEX NG
8/1/2010 6/3/2010 FIXED SWAP 3066395 NYMEX NG
9/1/2010 6/3/2010 FIXED SWAP 3066396 NYMEX NG
8/1/2010 6/3/2010 FIXED SWAP 3066402 IFERC HHUB
9/1/2010 6/3/2010 FIXED SWAP 3066403 IFERC HHUB
8/1/2010 6/3/2010 FIXED SWAP 3066495 NYMEX NG
8/1/2010 6/4/2010 FIXED SWAP 3071809 NYMEX NG
9/1/2010 6/4/2010 FIXED SWAP 3071810 NYMEX NG
8/1/2010 6/4/2010 FIXED SWAP 3071818 NYMEX NG
9/1/2010 6/4/2010 FIXED SWAP 3071819 NYMEX NG
8/1/2010 6/7/2010 FIXED SWAP 3072334 NYMEX NG
9/1/2010 6/7/2010 FIXED SWAP 3072336 NYMEX NG
10/1/2010 6/7/2010 FIXED SWAP 3072345 NYMEX NG
/1/2010 6/8/2010 FIXED SWAP 3072972 NYMEX NG
9/1/2010 6/8/2010 FIXED SWAP 3072973 NYMEX NG
10/1/2010 6/8/2010 FIXED SWAP 3073009 NYMEX NG
11/1/2010 6/8/2010 FIXED SWAP 3073022 NYMEX NG
12/1/2010 6/8/2010 FIXED SWAP 3073023 NYMEX NG
1 010 6/10/2010 | FIXED SWAP 3074423 NYMEX NG
8/1/2010 6/10/2010 | FIXED SWAP 3074425 NYMEX NG
9/1/2010 6/10/2010 | FIXED SWAP 3074426 NYMEX NG
8/1/2010 6/11/2010 | FIXED SWAP 3074787 NYMEX NG
9/1/2010 6/11/2010 | FIXED SWAP 3074788 NYMEX NG
10/1/2010 6/11/2010 | FIXED SWAP 3074789 NYMEX NG
8/1/2010 6/14/2010 | FIXED SWAP 3076591 NYMEX NG
8/1/2010 6/14/2010 | FIXED SWAP 3075592 NYMEX NG
11/1/2010 6/14/2010 | FIXED SWAP 3075611 NYMEX NG
12/1/2010 6/14/2010 | FIXED SWAP 3075612 NYMEX NG
9/1/2010 6/15/2010 | FIXED SWAP 3075906 NYMEX NG

§5.948
$5.977
§6.080
$5.785
$5.813
$5.913
$6.218
$6.563
$5.711
$5.741
$6.131
$6.471
$5.674
$5.554
$5.609
$4.867
$5.195
$5.558
$4.603
54221
$4.298
$4.357
$4.311
$4.511
$4.557
$4.321
$4.321
$4.382
$4.258
$4.342
$4.725
$5.112
$4.146
$4.253
$4.253
$4.368
$4.316
$4.484
$4.733
$4.763
$4.733
$4.763
$4.733
$4.763
$4.735
$4.765
$4.735
$4.765
$4.733
$4.763
$4.735
$4.842
$4.863
§4.842
§4.863
$4.968
$5.006
$5.084
$4.865
$4.917
$5.000
$5.248
§5.521
$4.841
$4.706
§4.761
$4.833
$4.884
§4.960
$5.060
$5.100
$5.381
§5.631
$5.273

3.5%
Avg. for the Stri

36%
Avg. for the St

2.1%
Avg. for the
Strip Trade

5.4%
Avg. for the Stri

See Nots 1 Below

|Avg for entire strip was 4.9%

5.6%
Ava, for the Strip

1 Below

Avg for entire strip was 5.2%

6.2%
Avg. for the Strip

See Note 1 Below

|Avg for entire strip was 5.8%

<ldentified in Attachement C, Example #1
<ldentified in Attachement C, Example #1
<Identified in Attachement C, Example #2
<Identified in Attachement C, Example #2
<Identified in Attachement C, Example #3
<Identified in Attachement C, Example #3



5.0% See Note 1 Below
Avg. for the Strip JAvg for entire strip was 5.3%

<|dentified in Attachement C, Example #4
<Identified in Attachement C, Example #4

101/2010 | 61152010 |FIXEDSWAP| 3075907 NYMEX NG
812010 | 6/16/2010 |FIXEDSWAP| 3076636 NYMEX NG
9/2010 | 6A16/2010 |FIXEDSWAP| 3076637 NYMEX NG
10/1/2010 | 6/17/2010 | FIXED SWAP | 3077245 NYMEX NG
8172010 | 6/21/2010 | FIXED SWAP | 3078081 NYMEX NG
912010 | e212010 |Fixepswap| 3078082 NYMEX NG
SA/2010 | 6/21/2010 | FIXED SWAP | 3078083 NYMEX NG
8/1/2010 | ©/22/2010 |FIXEDSWAP| 3078280 NYMEX NG
1012010 | 6/22/2010 | FIXED SWAP | 3078295 NYMEX NG
1112010 | 6/22/2010 | FIXED SWAP | 3078309 NYMEX NG
121172010 | 6/22/2010 | FIXED SWAP | 3078310 NYMEX NG
S1/2010 | 6/22/2010 | FIXED SWAP | 3078352 NYMEX NG
10/1/2010 | 6/22/2010 |FIXEDSWAP| 3078353 NYMEX NG
8M/2010 | 6/24/2010 |FIXEDSWAP| 3079460 NYMEX NG
9/1/2010 | 6/24/2010 |FIXEDSWAP| 3079461 NYMEX NG
10/1/2010 | 62472010 |FIXEDSWAP| 3079462 NYMEX NG
101172010 | 71212010 | FIXED SWAP| 3087966 NYMEX NG
17112010 8/2/2010 | FIXED SWAP | 3096339 NYMEX NG
1212010 | 8212010 | FIXED SWAP | 3096340 NYMEX NG
TIA/Z2010 | 8/5/2010 | FIXED SWAP | 3098142 NYMEX NG
127172010 | /52010 | FIXED SWAP| 3098143 NYMEX NG
TINI2010 | 8/6/2010 | FIXED SWAP | 3098627 NYMEX NG
12/1/2010 | 8/6/2010 | FIXED SWAP | 3098628 NYMEX NG
TIN/Z010 | 8/12/2010 | FIXED SWAP| 3101136 NYMEX NG
1211/2010 | BA2/2010 | FIXED SWAP| 3101137 NYMEX NG
27172010 | 11/11/2010 | FIXED SWAP | 3158288 NYMEX NG
12/1/2010 | 11/12/2010 | FIXED SWAP | 3159545 NYMEX NG
12/1/2010 | 11/12/2010 | FIXED SWAP | 3159554 NYMEX NG
12712010 | 11/15/2010 | FIXED SWAP| 3160092 NYMEX NG
12/1/2010 | 11/17/2010 | FIXED SWAP | 3160937 NYMEX NG
12/1/2010 | 11/18/2010 | FIXED SWAP| 3161159 NYMEX NG
127112010 | 111192010 |FIXEDSWAP| 3161417 NYMEX NG
12/1/2010 | 11/18/2010 | FIXED SWAP| 3161443 NYMEX NG
121172010 | 1172212010 |FIXED SWAP| 3161675 NYMEX NG
12/1/2010 | 11/22/2010 | FIXED SWAP| 3161716 NYMEX NG
12/1/2010 | 11/23/2010 | FIXED SwAP | 3161871 NYMEX NG

* Percentage difference from trade price - Negative identifies when a trade price is above the closing market price for the respective day based on the simplified comparison.
* Percentage difference from trade price - Positive identifies when a trade price is below the closing market price for the respective day based on the simplified comparison.

Note 1

Due to the test period of the request being different than the actual months of the strip deals executed, this causes the appearance of trades being more than 5% different from the market price for the respective day based
on the simplified comparison. Below, the entire strips have been put together to show how the look when in complete form.

<Identified in Attachement C,
<Identified in Attachement C,
<Identified in Attachement C

<Identified in Attachement C,
<Identified in Attachement C,
<Identified in Attachement C,

|<Identified in Attachement C,
<Identified in Attachement C,
<Identified in Attachement C,

71172010 6/3/2010 FIXED SWAP 3066365 IFERC HHUB
8/1/2010 /32010 FIXED SWAP 3066366 IFERC HHUB
9/1/2010 6/3/2010 FIXED SWAP 3066369 IFERC HHUB
7/1/2010 6/3/2010 FIXED SWAP 3066372 IFERC HHUB
8/1/2010 6/3/2010 FIXED SWAP 3066375 IFERC HHUB
9/1/2010 6/3/2010 FIXED SWAP 3066376 IFERC HHUB
712010 6/3/2010 FIXED SWAP 3066386 IFERC HHUB
8/1/2010 6/3/2010 FIXED SWAP 3066387 IFERC HHUB
9/1/2010 6/3/2010 FIXED SWAP 3066388 IFERC HHUB
7/1/2010 6/21/2010 | FIXED SWAP 3078080 NYMEX NG

8/1/2010 6/21/2010 | FIXED SWAP 3078081 NYMEX NG

9/1/2010 l 6/21/2010 | FIXED SWAP 3078082 NYMEX NG

<Identified in Attachement C
<Identified in Attachement C,
<Identified in Attachement C,

Example #1
Example #1
Example #1

Example #2
Example #2
Example #2

Example #3
Example #3
Example #3

Example #4
Example #4
Example #4



REDACTED
Question 81 a.
2011 January - July Swap Hedges
Delivery ¥
Month Trade Date  Instrument Z Key Market Location
4/1/2011 1/10/2007 | FIXED SWAP 1923546 NYMEX NG
5/1/2011 1/10/2007 | FIXED SWAP 1923551 NYMEX NG
6/1/2011 1/10/2007 | FIXED SWAP 1923552 NYMEX NG
711/2011 1/10/2007 | FIXED SWAP 1923553 NYMEX NG
4/1/2011 1/17/2007 | FIXED SWAP 1930730 NYMEX NG
5/1/2011 1/17/2007 | FIXED SWAP 1930731 NYMEX NG
6/1/2011 1/17/2007 | FIXED SWAP 1930732 NYMEX NG
7172011 1/17/2007 | FIXED SWAP 1930733 NYMEX NG
4/1/2011 2/12/2007 | FIXED SWAP 1957421 NYMEX NG
5/1/2011 2/12/2007 | FIXED SWAP 1957422 NYMEX NG
6/1/2011 2/12/2007 | FIXED SWAP 1957423 NYMEX NG
7/1/2011 2/12/2007 | FIXED SWAP 1957424 NYMEX NG
111/2011 2/23/2007 | FIXED SWAP 1972109 NYMEX NG
2/1/2011 2/23/2007 | FIXED SWAP 1972110 NYMEX NG
3/1/2011 2/23/2007 | FIXED SWAP 1972111 NYMEX NG
4/1/2011 2/23/2007 | FIXED SWAP 1972112 NYMEX NG
5/1/2011 2/23/2007 | FIXED SWAP 1972113 NYMEX NG
6/1/2011 2/23/2007 | FIXED SWAP 1972114 NYMEX NG
7/1/2011 2/23/2007 | FIXED SWAP 1972122 NYMEX NG
1/1/2011 3/27/2007 | FIXED SWAP 2006129 NYMEX NG
211712011 3/27/2007 | FIXED SWAP 2006130 NYMEX NG
3/1/2011 3/27/2007 | FIXED SWAP 2006131 NYMEX NG
4/1/2011 3/27/12007 | FIXED SWAP 2006132 NYMEX NG
5/1/2011 3/27/2007 | FIXED SWAP 2006133 NYMEX NG
6/1/2011 3/27/2007 | FIXED SWAP 2006134 NYMEX NG
7/1/2011 3/27/2007 | FIXED SWAP 2006135 NYMEX NG
4/1/2011 4/12/2007 | FIXED SWAP 2038415 NYMEX NG
5/1/2011 4/12/2007 | FIXED SWAP 2038416 NYMEX NG
6/1/2011 4/12/2007 | FIXED SWAP 2038419 NYMEX NG
7/1/2011 4/12/2007 | FIXED SWAP 2038420 NYMEX NG
4/1/2011 4/20/2007 | FIXED SWAP 2045578 NYMEX NG
5/1/2011 4/20/2007 | FIXED SWAP 2045579 NYMEX NG
6/1/2011 4/20/2007 | FIXED SWAP 2045582 NYMEX NG
71172011 4/20/2007 | FIXED SWAP 2045583 NYMEX NG
4/1/2011 5/10/2007 | FIXED SWAP 2074067 NYMEX NG
5/1/2011 5/10/2007 | FIXED SWAP 2074068 NYMEX NG
6/1/2011 5/10/2007 | FIXED SWAP 2074069 NYMEX NG
77172011 5/10/2007 | FIXED SWAP 2074070 NYMEX NG
4/1/2011 5/24/2007 | FIXED SWAP 2087525 NYMEX NG
5/1/2011 5/24/2007 | FIXED SWAP 2087526 NYMEX NG
6/1/2011 5/24/2007 | FIXED SWAP 2087527 NYMEX NG
7172011 5/24/2007 | FIXED SWAP 2087529 NYMEX NG
4/1/2011 5/31/2007 | FIXED SWAP 2092563 NYMEX NG
5/1/2011 5/31/2007 | FIXED SWAP 2092564 NYMEX NG
6/1/2011 5/31/2007 | FIXED SWAP 2092565 NYMEX NG
7112011 5/31/2007 | FIXED SWAP 2092566 NYMEX NG
4/1/2011 6/15/2007 | FIXED SWAP 2111661 NYMEX NG
5/1/2011 6/15/2007 | FIXED SWAP 2111663 NYMEX NG
6/1/2011 6/15/2007 | FIXED SWAP 2111665 NYMEX NG
7172011 6/15/2007 | FIXED SWAP 2111666 NYMEX NG
4/112011 6/27/2007 | FIXED SWAP 2120359 NYMEX NG
5/1/2011 6/27/2007 | FIXED SWAP 2120360 NYMEX NG
6/1/2011 6/27/2007 | FIXED SWAP 2120361 NYMEX NG

Attachment A

Market Price Percent
on Trade Difference from
Date Trade Price

Trade Price
($/MMBtu)

Volume
MMBtu

2.6% * see note
Avg. forthe  JAvg for entire strip was 1.8%
Strip Trade

1.4% * see note
Avg. forthe |Avg for entire strip was 0.4%
Strip Trade




7172011
1/1/2011
21172011
3M1/2011
4/1/12011
5/1/12011
6/1/2011
71172011
4/1/12011
5/1/2011
6/1/2011
71/2011
4/1/12011
5/1/12011
6/1/2011
71172011
4/1/2011
5/1/2011
6/1/2011
71172011
41172011
5/1/2011
6/1/2011
71112011
4/1/2011
5/1/2011
6/1/2011
7/1/2011
4/1/2011
5/1/2011
6/1/2011
712011
4/1/2011
5/1/2011
6/1/2011
7/1/2011
1/1/2011
2/1/2011
3/1/2011
4/1/2011
5/1/2011
6/1/2011
7/1/2011
4/1/2011
5/1/2011
6/1/2011
7/1/2011
4/1/2011
5/1/2011
6/1/2011
7172011
1/1/2011
2/1/2011
3/1/2011
4/1/2011
5/1/2011
6/1/2011
7/11/2011
4/1/2011
5/1/2011
6/1/2011

6/27/2007
7/9/12007
7/912007
7/9/12007
7/9/12007
7/9/2007
7/9/2007
7/812007

7/20/2007

7/20/2007

7/20/2007

7/20/2007
8/2/2007
8/2/2007
8/2/2007
8/2/2007

8/13/2007

8/13/2007

8/13/2007

8/13/2007

8/28/2007

8/28/2007

8/28/2007

8/28/2007

9/12/2007

9/12/2007

9/12/2007

9/12/2007

9/26/2007

9/26/2007

9/26/2007

9/26/2007

10/16/2007
10/16/2007
10/16/2007
10/16/2007

11/1/2007

11/1/2007

11/1/2007

12/5/2007

12/5/2007

12/5/2007

12/5/2007

12/28/2007
12/28/2007
12/28/2007
12/28/2007
1/9/2008
1/8/2008
1/9/2008
1/9/2008
2/1/2008
2/1/2008
2/1/2008
2/1/2008
2/1/2008
2/1/2008
2/1/2008

2/14/2008

2/14/2008

2/14/2008

FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP

2120362
2127672
2127673
2127674
2127696
2127697
2127698
2127699
2141489
2141490
2141491
2141492
2152925
2152926
2152927
2152928
2164164
2164165
2164166
2164167
2182036
2182037
2182038
2182039
2194776
2194777
2194778
2194779
2209402
2209403
2209404
2209405
2242029
2242030
2242031
2242032
2252937
2252938
2252939
2283337
2283338
2283339
2283340
2299336
2299337
2299338
2299339
2304846
2304847
2304848
2304849
2323424
2323426
2323428
2323431
2323433
2323435
2323436
2338207
2338208
2338209

NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX

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

$7.624
$8.865
$8.860
$8.610
$7.285
$7.170
$7.255
$7.350
$7.416
$7.306
$7.389
$7.479
$7.539
$7.432
$7.515
$7.605
$7.499
$7.389
$7.469
$7.559
$7.212
$7.102
$7.177
$7.267
$7.546
$7.451
$7.516
$7.596
$7.411
$7.316
$7.371
$7.436
$7.575
$7.495
$7.540
$7.600
$9.100
$9.100
$8.845
$7.772
$7.722
$7.777
$7.837
$8.178
$8.153
$8.208
$8.273
$7.907
$7.887
$7.945
$8.010
$8.766
$8.771
$8.529
$7.769
$7.749
$7.809
$7.874
$8.065
$8.045
$8.105




7/1/2011 2/14/2008 | FIXED SWAP 2338210 NYMEX NG
4/1/2011 2/26/2008 | FIXED SWAP 2345577 NYMEX NG
5/1/2011 2/26/2008 | FIXED SWAP 2345578 NYMEX NG
6/1/2011 2/26/2008 | FIXED SWAP 2345579 NYMEX NG
7/1/2011 2/26/2008 | FIXED SWAP 2345580 NYMEX NG
4/1/2011 3/5/2008 FIXED SWAP 2355506 NYMEX NG
5/1/2011 3/5/2008 FIXED SWAP 2355507 NYMEX NG
6/1/2011 3/5/2008 FIXED SWAP 2355508 NYMEX NG
71172011 3/5/2008 FIXED SWAP 2355509 NYMEX NG
4/1/2011 4/3/2008 FIXED SWAP 2373673 NYMEX NG
5/1/2011 4/3/2008 FIXED SWAP 2373674 NYMEX NG
6/1/2011 4/3/2008 FIXED SWAP 2373675 NYMEX NG
7/1/2011 4/3/2008 | FIXED SWAP 2373676 NYMEX NG
1172011 4/18/2008 | FIXED SWAP 2403363 NYMEX NG
2/1/2011 4/18/2008 | FIXED SWAP 2403365 NYMEX NG
3/1/2011 4/18/2008 | FIXED SWAP 2403367 NYMEX NG
4/1/2011 4/18/2008 | FIXED SWAP 2403371 NYMEX NG
5/1/2011 4/18/2008 | FIXED SWAP 2403373 NYMEX NG
6/1/2011 4/18/2008 | FIXED SWAP 2403375 NYMEX NG
7/1/2011 4/18/2008 | FIXED SWAP 2403377 NYMEX NG
4/1/2011 5/22/2008 | FIXED SWAP 2432514 NYMEX NG
5/1/2011 5/22/2008 | FIXED SWAP 2432516 NYMEX NG
6/1/2011 5/22/12008 | FIXED SWAP 2432518 NYMEX NG
7172011 5/22/2008 | FIXED SWAP 2432519 NYMEX NG
4/1/2011 6/4/2008 | FIXED SWAP 2441241 NYMEX NG
5/1/2011 6/4/2008 | FIXED SWAP 2441247 NYMEX NG
6/1/2011 6/4/2008 | FIXED SWAP 2441252 NYMEX NG
71/2011 6/4/2008 | FIXED SWAP 2441255 NYMEX NG
4/1/2011 6/11/2008 | FIXED SWAP 2450406 NYMEX NG
5/1/2011 6/11/2008 | FIXED SWAP 2450407 NYMEX NG
6/1/2011 6/11/2008 | FIXED SWAP 2450408 NYMEX NG
71/2011 6/11/2008 | FIXED SWAP 2450409 NYMEX NG
1/1/2011 6/12/2008 | FIXED SWAP 2450927 NYMEX NG
2/1/2011 6/12/2008 | FIXED SWAP 2450928 NYMEX NG
3172011 6/12/2008 | FIXED SWAP 2450929 NYMEX NG
4/1/2011 6/25/2008 | FIXED SWAP 2457809 IFERC HHUB
5/1/2011 6/25/2008 | FIXED SWAP 2457810 IFERC HHUB
6/1/2011 6/25/2008 | FIXED SWAP 2457813 IFERC HHUB
71172011 6/25/2008 | FIXED SWAP 2457814 IFERC HHUB
4/1/2011 7/10/2008 | FIXED SWAP 2468924 IFERC HHUB
5/1/2011 7/10/2008 | FIXED SWAP 2468925 IFERC HHUB
6/1/2011 7/10/2008 | FIXED SWAP 2468926 IFERC HHUB
7/1/2011 7/10/2008 | FIXED SWAP 2468927 IFERC HHUB
1/1/2011 7/25/2008 | FIXED SWAP 2479694 NYMEX NG
2/1/2011 7/25/2008 | FIXED SWAP 2479695 NYMEX NG
3/1/2011 7/25/2008 | FIXED SWAP 2479696 NYMEX NG
4/1/2011 7/25/2008 | FIXED SWAP 2479674 IFERC HHUB
5/1/2011 7/25/2008 | FIXED SWAP 2479675 IFERC HHUB
6/1/2011 7/25/2008 | FIXED SWAP 2479676 IFERC HHUB
71/2011 7/25/2008 | FIXED SWAP 2479677 IFERC HHUB
17172011 9/2/2008 FIXED SWAP 2509352 NYMEX NG
2/1/2011 9/2/2008 | FIXED SWAP 2509353 NYMEX NG
3/1/2011 9/2/2008 FIXED SWAP 2509354 NYMEX NG
5/1/2011 9/2/2008 | FIXED SWAP 2509356 IFERC HHUB
6/1/2011 9/2/2008 | FIXED SWAP 2509357 IFERC HHUB
71172011 9/2/2008 | FIXED SWAP 2509358 IFERC HHUB
5/1/2011 10/22/2008 | FIXED SWAP 2580171 IFERC HHUB
6/1/2011 10/22/2008 | FIXED SWAP 2580172 IFERC HHUB
7/1/2011 10/22/2008 | FIXED SWAP 2580173 IFERC HHUB
4/1/2011 11/25/2008 | FIXED SWAP 2618145 NYMEX NG
5/1/2011 11/25/2008 | FIXED SWAP 2618146 NYMEX NG

$10.012
$10.007
$9.762
$8.752
$8.697
$8.757
$8.837
$9.900
$9.820
$9.890
$9.975
$9.472
$9.397
$9.472
$9.562
$9.755
$9.690
$9.765
$9.860
$11.317
$11.307
$11.077
$9.998
$9.938
$10.023
$10.123
$9.806
$9.726
$9.811
$9.911
$9.892
$9.882
$9.632
$8.332
$8,237
$8.317
$8.412
$9.406
$9.381
$9.136
$8.124
$8.194
$8.294
$7.380
$7.455
$7.550
$7.456
$7.371

1.0%
Avg. for the
Strip Trade

* see note

Avg for entire strip was 0.4%




6/1/2011
7/1/2011
1/1/2011
21112011
3/1/2011
17172011
2/1/2011
3/11/2011
4/1/2011
5/1/2011
6/1/2011
7/1/2011
1/1/2011
2/1/2011
3172011
4/1/2011
5/1/2011
6/1/2011
7/1/2011
17172011
2112011
3172011
1/1/2011
21172011
3/1/2011
1/1/2011
2/1/2011
3/1/2011
4/1/2011
5/1/2011
6/1/2011
711/2011
1/1/2011
21112011
3/1/2011
1/1/2011
2/1/2011
3/1/2011
1/11/2011
2/1/2011
31172011
4/1/2011
5M1/2011
6/1/2011
T1/2011
1/1/2011
2/1/2011
31/2011
17172011
2/1/2011
3/1/2011
5/1/2011
6/1/2011
71/2011
5/1/2011
6/1/2011
7172011
5/1/2011
6/1/2011
7172011
1/1/2011

11/25/2008
11/25/2008
12/3/2008
12/3/2008
12/3/2008
12/9/2008
12/9/2008
12/9/2008
12/30/2008
12/30/2008
12/30/2008
12/30/2008
12/31/2008
12/31/2008
12/31/2008
1/15/2009
1/15/2009
1/15/2009
1/15/2009
1/16/2009
1/16/2009
1/16/2009
7/14/2009
7/14/2009
7/14/2009
9/29/2009
9/29/2009
9/29/2009
9/29/2009
9/29/2009
9/29/2009
9/29/2009
10/13/2009
10/13/2009
10/13/2009
11/18/2009
11/18/2009
11/18/2009
1/112/2010
1/12/2010
1/12/2010
1/21/2010
1/21/2010
1/21/2010
1/21/2010
1/26/2010
1/26/2010
1/26/2010
3/11/2010
3/11/2010
3/11/2010
3/11/2010
3/11/2010
3/11/2010
4/14/2010
4/14/2010
4/14/2010
4/29/2010
4/29/2010
4/29/2010
4/30/2010

FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP

2618147
2618148
2623673
2623674
2623675
2627828
2627829
2627830
2640196
2640197
2640198
2640199
2641076
2641077
2641078
2655359
2655360
2655361
2655362
2656074
2656075
2656076
2844550
2844551
2844552
2883925
2883926
2883927
2883929
2883930
2883933
2883934
2916304
2916312
2916320
2944194
2944195
2944196
2969018
2969019
2969020
2978460
2978461
2978462
2978463
2980370
2980371
2980372
3006930
3006931
3006932
3006937
3006938
3006939
3030016
3030017
3030018
3040388
3040389
3040390
3040733

NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
IFERC

IFERC

IFERC

NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX

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

$7.441
$7.531
$8.425
$8.410
$8.170
$8.076
$8.066
$7.826
$6.913
$6.838
$6.908
$6.998
$7.935
$7.910
$7.665
$6.730
$6.670
$6.745
$6.835
$7.632
$7.607
$7.372
$6.790
$6.790
$6.620
$7.299
$7.284
$7.084
$6.519
$6.464
$6.534
$6.614
$7.228
$7.213
$7.018
$6.426
$6.416
$6.251
$6.788
$6.756
$6.571
$6.024
$5.994
$6.044
$6.104
$6.701
$6.661
$6.471
$5.773
$5.740
$5.612
$5.296
$5.339
$5.395
$5.209
$5.254
$5.317
$5.169
$5.219
$5.287
$5.385




2/1/2011
3172011
5/1/2011
6/1/2011
71172011
5/1/2011
6/1/2011
71172011
5/1/2011
6/1/2011
77172011
11201
21112011
3/1/2011
5/1/2011
6/1/2011
7112011
5/1/2011
6/1/2011
711/2011
17172011
2112011
3/1/2011
5/1/2011
6/1/2011
7112011
6/1/2011
7112011
6/1/2011
71172011
11172011
2/1/2011
3/1/2011
6/1/2011
72011
11172011
2/1/2011
3/1/2011
1/1/2011
2172011
3/1/2011
6/1/2011
7112011
6/1/2011
7/1/2011
5/1/2011
6/1/2011
71172011
7/1/2011
6/1/2011
7172011
1/1/2011
21172011
3/1/2011
6/1/2011
71/2011
1/1/2011
2/1/2011
3/1/2011
1112011
2/1/2011

4/30/2010
4/30/2010
5/19/2010
5/19/2010
5/19/2010
6/2/2010
6/2/2010
6/2/2010
6/4/2010
6/4/2010
6/4/2010
6/8/2010
6/8/2010
6/8/2010
6/8/2010
6/8/2010
6/8/2010
6/11/2010
6/11/2010
6/11/2010
6/14/2010
6/14/2010
6/14/2010
6/15/2010
6/15/2010
6/15/2010
6/17/2010
6/17/2010
6/21/2010
6/21/2010
6/22/2010
6/22/2010
6/22/2010
6/22/2010
6/22/2010
6/29/2010
6/29/2010
6/29/2010
7/1/2010
7/1/2010
7/1/2010
7/1/2010
7/112010
7/13/2010
7/13/2010
7/20/2010
7/20/2010
7/20/2010
7/23/2010
7/30/2010
7/30/2010
8/2/2010
8/2/2010
8/2/2010
8/4/2010
8/4/12010
8/5/2010
8/5/12010
8/5/2010
8/6/2010
8/6/2010

FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP
FIXED SWAP

3040734
3040735
3055914
3055915
3055916
3062023
3062024
3062025
3071811
3071812
3071813
3073024
3073025
3073026
3073013
3073014
3073015
3074780
3074781
3074782
3075613
3075614
3075615
3075910
3075911
3075912
3077241
3077242
3078110
3078111
3078311
3078312
3078313
3078320
3078321
3081314
3081315
3081316
3083921
3083922
3083923
3083904
3083905
3088278
3088279
3091016
3091021
3091022
3092424
3095307
3095308
3096341
3096342
3096343
3097810
3097811
3098144
3098145
3098146
3098629
3098630

NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
IFERC
IFERC
IFERC
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX

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

$5.348
$5.260
$5.138
$5.187
$5.252
$5.184
$5.235
$5.293
$5.282
$5.329
$5.384
$5.699
$5.655
$5.530
$5.307
$5.352
$5.405
$5.278
$5.320
$5.372
$5.799
$5.742
$5.616
$5.314
$5.353
$5.403
$5.376
$5.426
$5.253
$5.307
$5.599
$5.538
$5.435
$5.233
$5.288
$5.427
$5.384
$5.291
$5.565
$5.525
$5.415
$5.212
$5.272
$5.042
$5.107
$4.983
$5.026
$5.079
$5.103
$5.099
$5.147
$5.282
$5.253
$5.152
$5.034
$5.088
$5.184
$5.155
$5.058
$5.139
$5.112




3/1/2011 8/6/2010 FIXED SWAP 3098631 NYMEX NG
4/1/12011 8/6/2010 FIXED SWAP 3098638 NYMEX NG
5/1/2011 8/6/2010 FIXED SWAP 3098639 NYMEX NG
6/1/12011 8/6/2010 FIXED SWAP 3098640 NYMEX NG
711/2011 8/6/2010 FIXED SWAP 3098641 NYMEX NG
11172011 8/9/2010 FIXED SWAP 3099687 NYMEX NG
2172011 8/9/2010 FIXED SWAP 3099688 NYMEX NG
3172011 8/9/2010 FIXED SWAP 3099689 NYMEX NG
17112011 8/12/2010 | FIXED SWAP 3101141 NYMEX NG
21172011 8/12/2010 | FIXED SWAP 3101142 NYMEX NG
3172011 8/12/2010 | FIXED SWAP 3101143 NYMEX NG
7172011 8/12/2010 | FIXED SWAP 3101200 IFERC HHUB
1/1/2011 8/17/2010 | FIXED SWAP 3103030 NYMEX NG
2/1/2011 8/17/2010 | FIXED SWAP 3103031 NYMEX NG
3/1/2011 8/17/2010 | FIXED SWAP 3103032 NYMEX NG
7172011 8/17/2010 | FIXED SWAP 3103033 IFERC HHUB
1/1/2011 8/23/2010 | FIXED SWAP 3105314 NYMEX NG
21172011 8/23/2010 | FIXED SWAP 3105315 NYMEX NG
3/1/2011 8/23/2010 | FIXED SWAP 3105316 NYMEX NG
71112011 8/23/2010 | FIXED SWAP 3105317 IFERC HHUB
11172011 8/27/2010 | FIXED SWAP 3107251 NYMEX NG
21172011 8/27/2010 | FIXED SWAP 3107252 NYMEX NG
3172011 8/27/2010 | FIXED SWAP 3107253 NYMEX NG
71172011 8/27/2010 | FIXED SWAP 3107254 IFERC HHUB
7/1/2011 9/7/2010 FIXED SWAP 3111782 IFERC HHUB
11172011 9/27/2010 | FIXED SWAP 3121501 IFERC HHUB
2/1/2011 9/27/2010 | FIXED SWAP 3121502 IFERC HHUB
3172011 9/27/2010 | FIXED SWAP 3121503 IFERC HHUB
4/1/2011 9/27/2010 | FIXED SWAP 3121504 IFERC HHUB
5/1/12011 9/27/2010 | FIXED SWAP 3121505 IFERC HHUB
6/1/2011 9/27/2010 | FIXED SWAP 3121506 IFERC HHUB
7/1/2011 9/27/2010 | FIXED SWAP 3121507 IFERC HHUB
4/1/12011 10/19/2010 | FIXED SWAP 3137742 IFERC HHUB
5/1/2011 10/18/2010 | FIXED SWAP 3137743 IFERC HHUB
6/1/2011 10/19/2010 | FIXED SWAP 3137744 IFERC HHUB
7172011 10/19/2010 | FIXED SWAP 3137745 IFERC HHUB
4/172011 11/3/2010 | FIXED SWAP 3156076 NYMEX NG
5/1/2011 11/3/2010 | FIXED SWAP 3156077 NYMEX NG
6/1/2011 11/3/2010 | FIXED SWAP 3156078 NYMEX NG
7/1/2011 11/3/2010 | FIXED SWAP 3156079 NYMEX NG
1/1/2011 11/12/2010 | FIXED SWAP 3159589 NYMEX NG
2/1/2011 11/12/2010 | FIXED SWAP 3159590 NYMEX NG
3/1/2011 11/12/2010 | FIXED SWAP 3159591 NYMEX NG
17172011 11/30/2010 | FIXED SWAP 3164321 NYMEX NG
2/1/2011 11/30/2010 | FIXED SWAP 3164322 NYMEX NG
3/1/2011 11/30/2010 | FIXED SWAP 3164323 NYMEX NG
11172011 12/2/2010 | FIXED SWAP 3165552 NYMEX NG
21172011 12/2/2010 | FIXED SWAP 3165553 NYMEX NG
3M1/2011 12/2/2010 | FIXED SWAP 3165554 NYMEX NG
1/1/2011 12/15/2010 | FIXED SWAP 3171855 NYMEX NG
2/1/2011 12/15/2010 | FIXED SWAP 3171856 NYMEX NG
3M1/2011 12/15/2010 | FIXED SWAP 3171857 NYMEX NG
11172011 12/16/2010 | FIXED SWAP 3172559 NYMEX NG
1/1/2011 12/16/2010 | FIXED SWAP 3172810 NYMEX NG
2/1/2011 12/16/2010 | FIXED SWAP 3172560 NYMEX NG
2/1/2011 12/16/2010 | FIXED SWAP 3172811 NYMEX NG
3172011 12/16/2010 | FIXED SWAP 3172561 NYMEX NG
3172011 12/16/2010 | FIXED SWAP 3172815 NYMEX NG
1/1/2011 12/21/2010 | FIXED SWAP 3174980 NYMEX NG
1/1/2011 12/22/2010 | FIXED SWAP 3175458 NYMEX NG
5/1/12011 1/6/2011 FIXED SWAP 3182036 NYMEX NG

3.6%
Avg. for the
Strip Trade

Avg for entire strip was 0.3%




6/1/2011 1/6/12011 FIXED SWAP 3182037 NYMEX NG
7172011 1/6/2011 FIXED SWAP 3182038 NYMEX NG
2/1/2011 1/24/2011 | FIXED SWAP 3194246 NYMEX NG
2712011 1/24/2011 | FIXED SWAP 3194247 NYMEX NG
2/1/2011 1/25/2011 | FIXED SWAP 3194688 NYMEX NG
21201 1/25/2011 | FIXED SWAP 3194739 NYMEX NG
2111201 1/26/2011 | FIXED SWAP 3195240 NYMEX NG
5/1/2011 21172011 FIXED SWAP 3198616 NYMEX NG
6/1/2011 21172011 FIXED SWAP 3198617 NYMEX NG
7172011 2/1/2011 FIXED SWAP 3198618 NYMEX NG
3172011 2/10/2011 | FIXED SWAP 3203242 NYMEX NG
3201 2/11/2011 | FIXED SWAP 3203719 NYMEX NG
6/1/2011 2/24/2011 | FIXED SWAP 3210153 NYMEX NG
T1/201M 2/24/2011 | FIXED SWAP 3210156 NYMEX NG
4/1/2011 3/8/12011 FIXED SWAP 3216194 NYMEX NG
4112011 3/8/2011 FIXED SWAP 3216223 NYMEX NG
5/1/2011 3/8/12011 FIXED SWAP 3216195 NYMEX NG
6/1/2011 3/8/2011 FIXED SWAP 3216196 NYMEX NG
711/2011 3/8/2011 FIXED SWAP 3216197 NYMEX NG
4/1/2011 3/9/12011 FIXED SWAP 3217080 NYMEX NG
5/1/2011 3/9/2011 FIXED SWAP 3217081 NYMEX NG
4/1/12011 3/10/2011 | FIXED SWAP 3217541 NYMEX NG
4/1/2011 3/11/2011 | FIXED SWAP 3218235 NYMEX NG
4/1/2011 3/15/2011 | FIXED SWAP 3220781 NYMEX NG
4/1/2011 3/16/2011 | FIXED SWAP 3221555 NYMEX NG
4/1/2011 3/16/2011 | FIXED SWAP 3221562 NYMEX NG
5/1/2011 3/16/2011 | FIXED SWAP 3221556 NYMEX NG
6/1/2011 3/16/2011 | FIXED SWAP 3221557 NYMEX NG
71172011 3/16/2011 | FIXED SWAP 3221558 NYMEX NG
4/1/2011 3/18/2011 | FIXED SWAP 3222351 NYMEX NG
5/1/2011 3/18/2011 | FIXED SWAP 3222352 NYMEX NG
6/1/2011 3/18/2011 | FIXED SWAP 3222353 NYMEX NG
71172011 3/18/2011 | FIXED SWAP 3222354 NYMEX NG
4/1/2011 3/21/2011 | FIXED SWAP 3223363 NYMEX NG
4/1/2011 3/24/2011 | FIXED SWAP 3224661 NYMEX NG
4/1/2011 3/24/2011 | FIXED SWAP 3224674 NYMEX NG
5/1/2011 3/24/2011 | FIXED SWAP 3224675 NYMEX NG
6/1/2011 3/24/2011 | FIXED SWAP 3224676 NYMEX NG
71172011 3/24/2011 | FIXED SWAP 3224677 NYMEX NG
4/1/2011 3/25/2011 | FIXED SWAP 3225044 NYMEX NG
5/1/2011 3/29/2011 | FIXED SWAP 3226509 NYMEX NG
6/1/2011 3/29/2011 | FIXED SWAP 3226510 NYMEX NG
7/1/2011 3/29/2011 | FIXED SWAP 3226511 NYMEX NG
5/1/2011 3/29/2011 | FIXED SWAP 3226598 NYMEX NG
5/1/2011 3/31/2011 | FIXED SWAP 3229974 NYMEX NG
5/1/2011 4/4/2011 FIXED SWAP 3231858 NYMEX NG
5/1/2011 4/6/2011 FIXED SWAP 3269620 NYMEX NG
5/1/2011 4/6/2011 FIXED SWAP 3269734 NYMEX NG
6/1/2011 4/6/2011 FIXED SWAP 3269621 NYMEX NG
6/1/2011 4/6/2011 FIXED SWAP 3269735 NYMEX NG
TH/2011 4/6/2011 FIXED SWAP 3269736 NYMEX NG
5/1/2011 4/7/2011 FIXED SWAP 3270212 IFERC HHUB
6/1/2011 4/7/2011 FIXED SWAP 3270213 IFERC HHUB
71/2011 4/7/2011 FIXED SWAP 3270214 IFERC HHUB
5/1/2011 4/12/2011 | FIXED SWAP 3273426 NYMEX NG
6/1/2011 4/12/2011 | FIXED SWAP 3273427 NYMEX NG
7112011 4/12/2011 | FIXED SWAP 3273428 NYMEX NG
511/2011 4/18/2011 | FIXED SWAP 3277182 IFERC HHUB
6/1/2011 4/18/2011 | FIXED SWAP 3277185 IFERC HHUB
7172011 4/18/2011 | FIXED SWAP 3277186 IFERC HHUB
6/1/2011 5/11/2011 | FIXED SWAP 3299396 IFERC HHUB

3.9%
Avg. for the
Strip Trade

Avg for entire strip was 2.4%




7/1/2011 5/11/2011 | FIXED SWAP 3299399 IFERC HHUB

6/1/2011 5/13/2011 | FIXED SWAP 3301269 IFERC HHUB
71/2011 5/13/2011 | FIXED SWAP 3301270 IFERC HHUB
7/1/2011 6/23/2011 | FIXED SWAP 3338495 NYMEX NG
7/1/2011 6/27/2011 | FIXED SWAP 3340634 NYMEX NG

* Percentage difference from trade price - Negative identifies when a trade price is above the closing market price for the respective day based on the simplified comparison.
* Percentage difference from trade price - Positive identifies when a trade price is below the closing market price for the respective day based on the simplified comparison.

Note 1
Due to the test period of the request being different than the actual months of the strip deals executed, this causes the appearance of trades being more than 5% different from the market price for the respective day based
on the simplified comparison. Below, the entire strips have been put together to show how the look when in complete form.



1/1/2011 2/23/2007 | FIXED SWAP 1972109 NYMEX NG
2/1/2011 2/23/2007 | FIXED SWAP 1972110 NYMEX NG
3/1/2011 2/23/2007 | FIXED SWAP 1972111 NYMEX NG
4/1/2011 2/23/2007 | FIXED SWAP 1972112 NYMEX NG
5/1/2011 2/23/2007 | FIXED SWAP 1972113 NYMEX NG
6/1/2011 2/23/2007 | FIXED SWAP 1972114 NYMEX NG
7112011 2/23/2007 | FIXED SWAP 1972122 NYMEX NG
8/1/2011 2/23/2007 | FIXED SWAP 1972123 NYMEX NG
9/1/2011 2/23/2007 | FIXED SWAP 1972124 NYMEX NG
10/1/2011 2/23/2007 | FIXED SWAP 1972131 NYMEX NG
11/1/2011 2/23/2007 | FIXED SWAP 1972133 NYMEX NG
12/1/2011 2/23/2007 | FIXED SWAP 1972134 NYMEX NG
11172011 3/27/2007 | FIXED SWAP 2006129 NYMEX NG
2/1/2011 3/27/2007 | FIXED SWAP 2006130 NYMEX NG
3/1/2011 3/27/2007 | FIXED SWAP 2006131 NYMEX NG
4/1/12011 3/27/12007 | FIXED SWAP 2006132 NYMEX NG
5/1/2011 3/27/2007 | FIXED SWAP 2006133 NYMEX NG
6/1/2011 3/27/2007 | FIXED SWAP 2006134 NYMEX NG
7112011 3/27/2007 | FIXED SWAP 2006135 NYMEX NG
8/1/2011 3/27/2007 | FIXED SWAP 2006136 NYMEX NG
9/1/2011 3/27/2007 | FIXED SWAP 2006137 NYMEX NG
10/1/2011 3/27/2007 | FIXED SWAP 2006138 NYMEX NG
11/1/2011 3/27/2007 | FIXED SWAP 2006139 NYMEX NG
12/1/2011 3/27/2007 | FIXED SWAP 2006140 NYMEX NG
1172011 4/18/2008 | FIXED SWAP 2403363 NYMEX NG
21172011 4/18/2008 | FIXED SWAP 2403365 NYMEX NG
3172011 4/18/2008 | FIXED SWAP 2403367 NYMEX NG
4/1/2011 4/18/2008 | FIXED SWAP 2403371 NYMEX NG
5/1/12011 4/18/2008 | FIXED SWAP 2403373 NYMEX NG
6/1/2011 4/18/2008 | FIXED SWAP 2403375 NYMEX NG
71172011 4/18/2008 | FIXED SWAP 2403377 NYMEX NG
8/1/2011 4/18/2008 | FIXED SWAP 2403379 NYMEX NG
91/2011 4/18/2008 | FIXED SWAP 2403381 NYMEX NG
10/1/2011 4/18/2008 | FIXED SWAP 2403383 NYMEX NG
11/1/2011 4/18/2008 | FIXED SWAP 2403385 NYMEX NG
12/1/2011 4/18/2008 | FIXED SWAP 2403387 NYMEX NG
1172011 8/27/2010 | FIXED SWAP 3121501 NYMEX NG
2/1/2011 9/27/2010 | FIXED SWAP 3121502 NYMEX NG
3/1/2011 9/27/2010 | FIXED SWAP 3121503 NYMEX NG
4/1/2011 8/27/2010 | FIXED SWAP 3121504 NYMEX NG
5/1/2011 9/27/2010 | FIXED SWAP 3121505 NYMEX NG
6/1/2011 9/27/2010 | FIXED SWAP 3121506 NYMEX NG
711/2011 8/27/2010 | FIXED SWAP 3121507 NYMEX NG
8/1/2011 9/27/2010 | FIXED SWAP 3121508 NYMEX NG
9/1/2011 9/27/2010 | FIXED SWAP 3121508 NYMEX NG
10/1/2011 9/27/2010 | FIXED SWAP 3121510 NYMEX NG
11/1/2011 9/27/2010 | FIXED SWAP 3121511 NYMEX NG
12/1/2011 9/27/2010 | FIXED SWAP 3121512 NYMEX NG
5/1/2011 3/29/2011 | FIXED SWAP 3226509 NYMEX NG
6/1/2011 3/29/2011 | FIXED SWAP 3226510 NYMEX NG
71172011 3/29/2011 | FIXED SWAP 3226511 NYMEX NG
8/1/2011 3/29/2011 | FIXED SWAP 3226512 NYMEX NG
9/1/2011 3/29/2011 | FIXED SWAP 3226513 NYMEX NG
10/1/2011 3/29/2011 | FIXED SWAP 3226514 NYMEX NG

$10.012
$10.007
$9.762
$8.752
$8.697
$8.757
$8.837
$8.897
$8.907
$8.992
$9.262
$9.632

1.8%
Avg. for the
Strip Trade

0.4%
Avg. for the
Strip Trade

0.4%
Avg. for the
Strip Trade

0.3%
Avg. for the
Strip Trade

2.4%
Avg. for the
Strip Trade




Attachment A
REDACTED
Question 81 a.
2010 & 2011 August - July Storage Swap Hedges

Delivery : Volume Trade Price Market Price Percent Difference
Month e SR—— oy s S—— MMBtu ($/MMBtu) on Trade Date from Trade Price

6/1/2011 5/6/2011 FIXED SWAP 3296222 $4.34
6/1/2011 4/15/2011 | FIXED SWAP 3275605 $4.36

There were no storage swap hedges done between August 2010 and May 2011.

* Percentage difference from trade price - Negative identifies when a trade price is above the closing market price for the respective day based on the simplified comparison.
* Percentage difference from trade price - Positive identifies when a trade price is below the closing market price for the respective day based on the simplified comparison.



Attachment B




REDACTED

Question 81 b.

2010 August - December Swap Hedges

Residual Fuel Oil
Dl\.i::::;:y Trade Date Instrument Z Key Market Location
8/1/2010 7/10/2007 | FIXED SWAP 2128659 NYHRBR NO61
9/1/2010 7/10/2007 | FIXED SWAP 2128661 NYHRBR NO61
10/1/2010 7/10/2007 | FIXED SWAP 2128663 NYHRBR NO61
11/1/2010 7/10/2007 | FIXED SWAP 2128665 NYHRBR NO61
12/1/2010 7/10/2007 | FIXED SWAP 2128667 NYHRBR NO&1
8/1/2010 9/14/2007 FIXED SWAP 2196394 NYHRBR NO8&1
8/1/2010 9/14/2007 | FIXED SWAP 2196447 NYHRBR NO61
9/1/2010 9/14/2007 | FIXED SWAP 2196397 NYHRBR NO61
9/1/2010 9/14/2007 | FIXED SWAP 2196449 NYHRBR NO61
10/1/2010 9/14/2007 | FIXED SWAP 2196401 NYHRBR NO&1
10/1/2010 9/14/2007 FIXED SWAP 2196453 NYHRBR NO81
11/1/2010 9/14/2007 | FIXED SWAP 2196405 NYHRBR NO61
11/1/2010 9/14/2007 | FIXED SWAP 2196455 NYHRBR NO61
12/1/2010 9/14/2007 | FIXED SWAP 2196409 NYHRBR NO&1
12/1/2010 9/14/2007 FIXED SWAP 2196457 NYHRBR NO8&1
8/1/2010 9/19/2007 FIXED SWAP 2203479 NYHRBR NO61
8/1/2010 9/19/2007 | FIXED SWAP 2203612 NYHRBR NO61
8/1/2010 9/19/2007 | FIXED SWAP 2203481 NYHRBR NO61
9/1/2010 9/18/2007 | FIXED SWAP 2203614 NYHRBR NO61
10/1/2010 9/19/2007 | FIXED SWAP 2203484 NYHRBR NO61
10/1/2010 9/19/2007 | FIXED SWAP 2203616 NYHRBR NO8&1
11/1/2010 9/19/2007 | FIXED SWAP 2203486 NYHRBR NO&1
11/1/2010 9/19/2007 | FIXED SWAP 2203618 NYHRBR NO&1
12/1/2010 9/19/2007 | FIXED SWAP 2203488 NYHRBR NO61
12/1/2010 9/19/2007 | FIXED SWAP 2203624 NYHRBR NO61
8/1/2010 9/25/2007 | FIXED SWAP 2208657 NYHRBR NO61
9/1/2010 9/25/2007 | FIXED SWAP 2208659 NYHRBR NO&1
8/1/2010 10/2/2007 | FIXED SWAP 2219472 NYHRBR NO61
9/1/2010 10/2/2007 | FIXED SWAP 2219474 NYHRBR NO61
8/1/2010 10/8/2007 | FIXED SWAP 2235902 NYHRBR NO61
9/1/2010 10/8/2007 | FIXED SWAP 2235904 NYHRBR NO61
8/1/2010 10/17/2007 | FIXED SWAP 2242883 NYHRBR NO61
9/1/2010 10/17/2007 | FIXED SWAP 2242885 NYHRBR NO8&1
10/1/2010 10/17/2007 | FIXED SWAP 2242887 NYHRBR NO61
11/1/2010 10/17/2007 | FIXED SWAP 2242889 NYHRBR NO61
12/1/2010 10/17/2007 | FIXED SWAP 2242891 NYHRBR NO61
8/1/2010 10/22/2007 | FIXED SWAP 2245202 NYHRBR NO61
9/1/2010 10/22/2007 | FIXED SWAP 2245204 NYHRBR NO61
10/1/2010 10/22/2007 | FIXED SWAP 2245206 NYHRBR NO&1
11/1/2010 10/22/2007 | FIXED SWAP 2245208 NYHRBR NO61
12/1/2010 10/22/2007 | FIXED SWAP 2245210 NYHRBR NO61
8/1/2010 12/6/2007 | FIXED SWAP 2284363 NYHRBR NO61
9/1/2010 12/6/2007 | FIXED SWAP 2284365 NYHRBR NO61
10/1/2010 12/6/2007 | FIXED SWAP 2284367 NYHRBR NO61
11/1/2010 12/6/2007 | FIXED SWAP 2284370 NYHRBR NO61
12/1/2010 12/6/2007 | FIXED SWAP 2284372 NYHRBR NO61
8/1/2010 1/11/2008 | FIXED SWAP 2306762 NYHRBR NO61
9/1/2010 1/11/2008 | FIXED SWAP 2306764 NYHRBR NO61

Volume
BBLs

Attachment B

Percent
Market Price

Tra Pri Difference
Hgle Enoe on Trade Date

from Trade

6.4%
Avg. for the
Strip Trade

* see note
Avg for entire
strip was 6.2%

<ldentified in Attachement C, Example #5
<ldentified in Attachement C, Example #5
<ldentified in Attachement C, Example #5
<ldentified in Attachement C, Example #5
<Identified in Attachement C, Example #5



10/1/2010 1/11/2008 | FIXED SWAP 2306765 NYHRER NO61
11/1/2010 1/11/2008 FIXED SWAP 2306767 NYHRBR NO61
12/1/2010 1/11/2008 | FIXED SWAP 2306769 NYHRBR NO61
8/1/2010 2/26/2008 | FIXED SWAP 2345764 NYHRBR NO61
9/1/2010 2/26/2008 | FIXED SWAP 2345766 NYHRBR NO61
10/1/2010 2/26/2008 | FIXED SWAP 2345768 NYHRBR NO61
11/1/2010 2/26/2008 | FIXED SWAP 2345770 NYHRBR NO&1
12/1/2010 2/26/2008 | FIXED SWAP 2345776 NYHRBR NO61
8/1/2010 3/12/2008 | FIXED SWAP 2360981 NYHRBR NO61
9/1/2010 3/12/2008 | FIXED SWAP 2360983 NYHRBR NO61
10/1/2010 3/12/2008 | FIXED SWAP 2360985 NYHRBR NO61
11/1/2010 3/12/2008 | FIXED SWAP 2360987 NYHRBR NO&1
12/1/2010 3/12/2008 | FIXED SWAP 2360989 NYHRBR NO61
8/1/2010 3/17/2008 | FIXED SWAP 2364186 NYHRBR NO61
9/1/2010 3/17/2008 | FIXED SWAP 2364188 NYHRBR NO61
8/1/2010 4/24/2008 | FIXED SWAP 2407301 NYHRBR NO61
9/1/2010 4/24/2008 | FIXED SWAP 2407302 NYHRBR NO&1
8/1/2010 4/30/2008 | FIXED SWAP 2410105 NYHRBR NO61
9/1/2010 4/30/2008 | FIXED SWAP 2410106 NYHRBR NO61
8/1/2010 5/22/2008 | FIXED SWAP 2432682 NYHRBR NO61
9/1/2010 5/22/2008 | FIXED SWAP 2432684 NYHRBR NO&1
8/1/2010 6/25/2008 | FIXED SWAP 2457836 NYHRBR NO8&1
9/1/2010 6/25/2008 | FIXED SWAP 2457838 NYHRBR NO61
8/1/2010 7/17/2008 | FIXED SWAP 2474720 NYHRBR NO61
9/1/2010 7/17/2008 | FIXED SWAP 2474722 NYHRBR NO61
8/1/2010 7/22/2008 | FIXED SWAP 2477352 NYHRBR NO61
9/1/2010 7/22/2008 | FIXED SWAP 2477353 NYHRBR NO6&1
8/1/2010 10/23/2009 | FIXED SWAP 2921592 NYHRBR NO61
9/1/2010 10/23/2009 | FIXED SWAP 2921594 NYHRBR NO8&1
10/1/2010 10/23/2009 | FIXED SWAP 2921596 NYHRBR NO61
11/1/2010 10/23/2009 | FIXED SWAP 2921598 NYHRBR NO61
12/1/2010 10/23/2009 | FIXED SWAP 2921600 NYHRBR NO61
11/1/2010 10/26/2009 | FIXED SWAP 2923006 NYHRBR NO61
12/1/2010 10/26/2009 | FIXED SWAP 2923008 NYHRBR NO61
11/1/2010 10/27/2009 | FIXED SWAP 2923500 NYHRBR NO61
12/1/2010 10/27/2009 | FIXED SWAP 2923502 NYHRBR NO61
8/1/2010 2/4/2010 FIXED SWAP 2985061 NYHRBR NO&1
9/1/2010 2/4/2010 FIXED SWAP 2985063 NYHRBR NO&1
10/1/2010 2/4/2010 FIXED SWAP 2985065 NYHRBR NO61
11/1/2010 2/4/2010 FIXED SWAP 2985067 NYHRBR NO61
12/1/2010 2/4/2010 FIXED SWAP 2985069 NYHRBR NO61
8/1/2010 2/10/2010 | FIXED SWAP 2988640 NYHRBR NO61
9/1/2010 2/10/2010 | FIXED SWAP 2988642 NYHRBR NO61
8/1/2010 2/22/2010 | FIXED SWAP 2993574 NYHRBR NO61
9/1/2010 2/22/2010 | FIXED SWAP 2993576 NYHRBR NO61
8/1/2010 4/1/2010 FIXED SWAP 3016499 NYHRBR NO8&1
9/1/2010 4/1/2010 FIXED SWAP 3016501 NYHRBR NO61
10/1/2010 10/14/2010 | FIXED SWAP 3136566 NYHRBR NO61

Residual Fuel Qil prices and quantities are in barrels.

$82.70
$82.57
$87.56
$87.44
$86.06
$85.96
$105.01
$105.02
$106.00
$105.93

$109.86
$109.16
$109.27
$75.15
$75.53
$75.90
$76.30
$76.73
§75.45
$75.85
$75.33
$75.73
$69.55
$69.98
$70.23
$70.53
$70.88
$70.85
$71.35
$74.75
$75.10
$76.38
$76.55
$73.30

7.4% * see note
Avg. forthe JAvg for entire
Strip Trade  |strip was 7.0%

5.6% * see note

Avg for entire
strip was 5.6%

<|dentified in Attachement C, Example #6
<|dentified in Attachement C, Example #6
<|dentified in Attachement C, Example #6
<|dentified in Attachement C, Example #6
<Identified in Attachement C, Example #6

<ldentified in Attachement C, Example #7
<ldentified in Attachement C, Example #7



Question 81 b.
2010 August - December Swap Hedges
Light Fuel Qil

Percent
i Vi Market Pri
Ewleny Trade Date Instrument Z Key Market Location i Trade Price ArkeLFrice — pitference
Month (BBLs) on Trade Date trom Trade

8/1/2010 1/7/2009 FIXED SWAP 2650046 NO2HSD

9/1/2010 1/7/2009 FIXED SWAP 2650049 USGLF NO2HSD

8/1/2010 9/21/2009 | FIXED SWAP 2879871 USGLF NO2HSD

9/1/2010 9/21/2009 | FIXED SWAP 2879873 USGLF NO2HSD

10/1/2010 9/21/2009 | FIXED SWAP 2879875 USGLF NO2HSD _

8/1/2010 10/14/2009 | FIXED SWAP 2917217 USGLF NO2HSD 3.4% <|dentified in Attachement C, Example #11
9/1/2010 10/14/2009 | FIXED SWAP 2917219 USGLF NO2HSD Avg. for the |<lIdentified in Attachement C, Example #11
10/1/2010 10/14/2009 | FIXED SWAP 2917223 USGLF NO2HSD Strip Trade |<Identified in Attachement C, Example #11
11/1/2010 10/14/2009 | FIXED SWAP 2917227 USGLF NO2HSD <ldentified in Attachement C, Example #11
12/1/2010 10/14/2009 | FIXED SWAP 2917229 USGLF NO2HSD |<Identified in Attachement C, Example #11
10/1/2010 8/18/2010 | FIXED SWAP 3103720 NYMEX HOIND

11/1/2010 8/18/2010 | FIXED SWAP 3103721 NYMEX HOIND

12/1/2010 8/18/2010 | FIXED SWAP 3103722 NYMEX HOIND

Light Fuel Qil prices and quantities are traded financially in gallons.

* Percentage difference from trade price - Negative identifies when a trade price is above the closing market price for the respective day based on the simplified comparison.
* Percentage difference from trade price - Positive identifies when a trade price is below the closing market price for the respective day based on the simplified comparison.

Note 1
Due to the test period of the request being different than the actual months of the strip deals executed, this causes the appearance of trades being more than 5% different from the market price for the respective day based on the
simplified comparison. Below, the entire strips have been put together to show how the look when in complete form.

1/1/2010 12/6/2007 FIXED SWAP 2284349 NYHRBR NO61 =<Ider|tified in Attachement C, Example #5
2/1/2010 12/6/2007 FIXED SWAP 2284351 NYHRBR NO61 <ldentified in Attachement C, Example #5
3/1/2010 12/6/2007 FIXED SWAP 2284353 NYHRBR NO61 <ldentified in Attachement C, Example #5
4/1/2010 12/6/2007 | FIXED SWAP 2284355 NYHRBR NO61 <lIdentified in Attachement C, Example #5
5/1/2010 12/6/2007 | FIXED SWAP 2284357 NYHRBR NO61 <Identified in Attachement C, Example #5
6/1/2010 12/6/2007 | FIXED SWAP 2284359 NYHRBR NO61 <ldentified in Attachement C, Example #5
7/1/2010 12/6/2007 | FIXED SWAP 2284361 NYHRBR NOB1 <ldentified in Attachement C, Example #5
8/1/2010 12/6/2007 | FIXED SWAP 2284363 NYHRBR NO61 <ldentified in Attachement C, Example #5
9/1/2010 12/6/2007 | FIXED SWAP 2284365 NYHRBR NO6&1 <|dentified in Attachement C, Example #5
10/1/2010 12/6/2007 FIXED SWAP 2284367 NYHRBR NO&1 <ldentified in Attachement C, Example #5
11/1/2010 12/6/2007 | FIXED SWAP 2284370 NYHRBR NO8&1 <Identified in Attachement C, Example #5
12/1/2010 12/6/2007 FIXED SWAP 2284372 NYHRBR NO61 <|dentified in Attachement C, Example #5
1/1/2010 3/12/2008 | FIXED SWAP 2360963 NYHRBR NO61 7.0% <Identified in Attachement C, Example #6
2/1/2010 3/12/2008 | FIXED SWAP 2360967 NYHRBR NO61 Avg. for the [<Identified in Attachement C, Example #6
3/1/2010 3/12/2008 | FIXED SWAP 2360969 NYHRBR NO&1 Strip Trade |<Identified in Attachement C, Example #6
4/1/2010 3/12/2008 | FIXED SWAP 2360971 NYHRBR NO61 <ldentified in Attachement C, Example #6
5/1/2010 3/12/2008 | FIXED SWAP 2360973 NYHRBR NO61 <Identified in Attachement C, Example #6
6/1/2010 3/12/2008 | FIXED SWAP 2360975 NYHRBR NO&1 <Identified in Attachement C, Example #6
7/11/2010 3/12/2008 | FIXED SWAP 2360979 NYHRBR NO61 <ldentified in Attachement C, Example #6
8/1/2010 3/12/2008 | FIXED SWAP 2360981 NYHRBR NO61 <ldentified in Attachement C, Example #6
9/1/2010 3/12/2008 | FIXED SWAP 2360983 NYHRBR NO61 <ldentified in Attachement C, Example #6
10/1/2010 3/12/2008 | FIXED SWAP 2360985 NYHRBR NO&1 <Identified in Attachement C, Example #6
11/1/2010 3/12/2008 FIXED SWAP 2360987 NYHRBR NO61 <Identified in Attachement C, Example #6
12/1/2010 3/12/2008 | FIXED SWAP 2360989 NYHRBR NO61 <ldentified in Attachement C, Example #6
7/1/2010 7/17/2008 | FIXED SWAP 2474718 NYHRBR NO61 $109.68 5.6% <Identified in Attachement C, Example #7
8/1/2010 7/17/2008 | FIXED SWAP 2474720 NYHRBR NO61 $109.86 Avg. for the |<Identified in Attachement C, Example #7




9/1/2010 7/17/2008 | FIXED SWAP 2474722 l NYHRER NOG1 $109.95 Strip Trade |<Identified in Attachement C, Example #7




REDACTED

Question 81 b,

2011 January - July Swap Hedges

Residual Fuel Oil
Delivery

Month Trade Date Instrument Z Key Market Location
11172011 5/1/2008 FIXED SWAP 2410623 NYHRBR NO61
2/1/2011 5/1/2008 FIXED SWAP 2410625 NYHRBR NO61
312011 5/1/2008 FIXED SWAP 2410627 NYHRBR NO&1
4/1/2011 5/1/2008 FIXED SWAP 2410629 NYHRBR NOB1
5172011 5/1/2008 FIXED SWAP 2410631 NYHRBR NO6&1
6/1/2011 /1/2008 FIXED SWAP 2410633 NYHRBR NO61
7172011 5/1/2008 FIXED SWAP 2410635 NYHRER NO61
11112011 6/2/2008 FIXED SWAP 2438940 NYHRBR NOB1
2nzonm 6/2/2008 FIXED SWAP 2438942 NYHRBR NO61
3/1/2011 6/2/2008 FIXED SWAP 2438946 NYHRBR NO61
4/1/2011 6/2/2008 FIXED SWAP 2438948 NYHRBR NO61
5/1/2011 6/2/2008 FIXED SWAP 2438950 NYHRBR NO61
6/1/2011 6/2/2008 FIXED SWAP 2438953 NYHRBR NOB1
71172011 6/2/2008 FIXED SWAP 2438957 NYHRER NO6&1
7/1/2011 6/25/2008 | FIXED SWAP 2457840 NYHRBR NO61
7/1/2011 7/17/2008 | FIXED SWAP 2474724 NYHRBR NOG61
7/1/2011 8/4/2008 FIXED SWAP 2487101 NYHRBR NOG1
7/1/2011 9/17/2008 FIXED SWAP 2527200 NYHRBR NO61
4/1/2011 12/2/2008 | FIXED SWAP | _ 2622921 NYHRBR NOg&1
5/1/2011 12/2/2008 FIXED SWAP 2622925 NYHRBR NO61
6/1/2011 12/2/2008 | FIXED SWAP | 2622927 NYHRBR NOE1
7/1/2011 12/2/2008 FIXED SWAP 2622914 NYHRER NO61
1712011 12/18/2008 | FIXED SWAP | 2634144 NYHRBR NO61
2/172011 12/18/2008 | FIXED SWAP 2634146 NYHRER NO61
3/1/2011 12/18/2008 | FIXED SWAP 2634148 NYHRBR NO61
4/1/2011 12/18/2008 | FIXED SWAP | 2634150 NYHRBR NO61
5/1/2011 12/18/2008 | FIXED SWAP 2634152 NYHRER NO61
6/1/2011 12/18/2008 | FIXED SWAP 2634154 NYHRER NO61
7/1/2011 12/18/2008 | FIXED SWAP | 2634156 NYHRBR NO61
1112011 11/3/2009 | FIXED SWAP 2932619 NYHRBR NO61
2/1/2011 11/3/2009 | FIXED SWAP | 2932620 NYHRER NO61
312011 11/3/2009 | FIXED SWAP 2932623 NYHRER NO61
4/1/2011 11/3/2009 | FIXED SWAP 2932625 NYHRBR NOB1
5/1/2011 11/3/2009 | FIXED SWAP | 2932627 NYHRBER NO61
6/1/2011 11/3/2009 | FIXED SWAP | 2932629 NYHRBR NO861
mizon 11/3/2009 FIXED SWAP 2932631 NYHRER NO61
1/1/2011 2/16/2010 FIXED SWAP 2990655 NYHRBR NOB1
2/1/2011 2/16/2010 | FIXED SWAP | 2990657 NYHRBR NO61
/1/2011 2/16/2010 | FIXED SWAP | 2990659 NYHRER NO61

4/1/2011 2/16/2010 FIXED SWAP 2990661 NYHRBR NOB1
51/2011 2/16/2010 FIXED SWAP 2990663 NYHRER NO61
6/1/2011 2/16/2010 | FIXED SWAP | 2990665 NYHRER NO8&1
7172011 2/16/2010 FIXED SWAP 2990667 NYHRBR NOB1
1172011 3/5/2010 FIXED SWAP 3005011 NYHREBR NO61
2/1/2011 3/5/2010 FIXED SWAP 3005012 NYHRER NO&1
3/1/2011 3/5/2010 FIXED SWAP 3005015 NYHRBR NO81
4/1/2011 3/5/2010 FIXED SWAP 3005016 NYHREBR NO61
5/1/2011 3/5/2010 FIXED SWAP 3005017 NYHRBR NOB1
5/1/2011 5/10/2010 FIXED SWAP 3050998 NYHRBR NOB1
6/1/2011 5/10/2010 FIXED SWAP 3051002 NYHRBR NOG1
712011 $/10/2010 FIXED SWAP 3051004 NYHRER NOB1
711/2011 5/14/2010 FIXED SWAP 3053853 NYHRBR NOB1
1/1/2011 5/17/2010 FIXED SWAP 3054707 NYHRBR NO61
21172011 5/17/2010 FIXED SWAP 3054709 NYHRER NO61
3/1/2011 5/17/2010 FIXED SWAP 3054711 NYHRBR NOB1
4/1/2011 5/17/2010 FIXED SWAP 3054713 NYHRBR NOG1
4/1/2011 5/17/2010 FIXED SWAP 3054715 NYHRBR NOG1
4/1/2011 5/19/2010 FIXED SWAP 3056000 NYHRBR NOE1
5/1/2011 5/19/2010 FIXED SWAP 3056001 NYHRBR NOB1
21172011 1/18/2011 FIXED SWAP 3191137 NYHRBR NOB1
4/1/2011 3/10/2011 FIXED SWAP 3217988 NYHRER NO61
5172011 4/11/2011 FIXED SWAP 3273038 NYHRBR NOB1
5172011 4/15/2011 FIXED SWAP 3275675 NYHRBR NO61
7/1/2011 6/15/2011 FIXED SWAP 3333118 NYHRBR NOG1

Residual Fuel Oil prices and quantities are in barrels.

Volume Tiade Prige Market Price
BBLs on Trade Date

$77.50
$77.70
$77.90
$78.10
$78.30
$78.50
$78.75
$74.38
$74.65
$74.85
$75.03
$75.20
$75.43
$75.65
$76.45
$76.65
$76.80
$76.95
$77.10
$78.98
$79.30
$79.68
$76.28
$71.75
$72.13
$72.45
$72.78
$72.78
$71.50
$71.85
$79.20
$100.70
$108.82
$109.33
$103.53

Aftachment B

Percent
Difference
from Trade

6.0%

" see note
Avg for entire strip was 6.0%

<Identified in Attachement C, Example #8

6.0%

* sea note
Avg for entire strip was 6.1%

<|dentified in Attachement C, Example #9

12.3%

* see note

Avg for entire strip was 11.4%

<Identified in Attachement C, Example #10
<ldentified in Attachement C, Example #10

<ldentified in Attachement C, Example #10
<Identified in Attachement C, Example #10
<ldentified in Attachement C, Example #10
<Identified in Attachement C, Example #10
<ldentified in Attachement C, Example #10



Question 81 b,
2011 January - July Swap Hedges

Delivery Volume Market Price
T at Inst t Z cati 2 Price
Month rade Date nstrumen Key Location (BBLs) Trade Price o Teae Diste

from

mizon 5/20/2010 | FIXED SWAP 3056553 $88.35
111/2011 §/25/2010 | FIXED SWAP 3058183 NYMEX HOIND $85.29
21172011 5/25/2010 | FIXED SWAP 3058185 NYMEX HOIND $86.15
3/1/2011 5/25/2010 | FIXED SWAP 3058187 NYMEX HOIND $86.54
4/1/2011 6/8/2010 FIXED SWAP 3073132 NYMEX HOIND $89.82
5/1/2011 6/8/2010 FIXED SWAP 3073134 NYMEX HCIND $89.83
B/1/2011 6/8/2010 FIXED SWAP 3073136 NYMEX HOIND $89.90
4/1/2011 1718/2011 FIXED SWAP 3191147 NYMEX HOIND $110.84
5/1/2011 1/18/2011 FIXED SWAP 3191149 NYMEX HOIND $110.49
6/1/2011 1/18/2011 FIXED SWAP 3191151 NYMEX HQIND $110.44
712011 1/18/2011 FIXED SWAP 3191153 NYMEX HCIND $110.86
7/1/2011 6/10/2011 FIXED SWAP 3330433 NYMEX HOIND $130.41

Light Fuel Qil prices and quantities are traded financially in gallons.

* Percentage difference from trade price - Negative identifies when a trade price is above the closing market price for the respective day based on the simplified comparison.
* Percentage difference from trade price - Positive identifies when a trade price is below the closing market price for the respective day based on the simplified comparison

Note 1
Due to the test period of the request being different than the actual months of the strip deals executed, this causes the appearance of trades being more than 5% different from the market price for the respective day based on
the simplified comparison. Below, the entire strips have been put together to show how the look when in complete form.

1/1/2011 12/18/2008 | FIXED SWAP 2634144 NYHRBR NO61 11.4% <|dentified in Attachement C, Example #10
2112011 12/18/2008 | FIXED SWAP 2634146 NYHRER NO61 Avg. forthe |<Identified in Attachement C, Example #10
312011 12/18/2008 | FIXED SWAP 2634148 NYHRBR NO&1 Strip Trade  |<Identified in Attachement C, Example #10
4/1/2011 12/18/2008 | FIXED SWAP 2634150 NYHRBR NO8&1 <Identified in Attachement C, Example #10
5/1/2011 12/18/2008 | FIXED SWAP 2634152 NYHRBR NO61 <Identified in Attachement C, Example #10
6/1/2011 12/18/2008 | FIXED SWAP 2634154 NYHRBR NGE1 <|dentified in Attachement C, Example #10
71172011 12/18/2008 | FIXED SWAP 2634156 NYHRBR NO61 <ldentified in Attachement C, Example #10
8/1/2011 12/18/2008 | FIXED SWAP 2634158 NYHRBR NO&1 <|dentified in Attachement C, Example #10
$/1/2011 12/18/2008 | FIXED SWAP 2634160 NYHRBR NO61 <|dentified in Attachement C, Example #10
10M1/2011 12/18/2008 | FIXED SWAP 2634162 NYHRBR NOB1 <ldentified in Attachement C, Example #10
117172011 12/18/2008 | FIXED SWAP 2634164 NYHRBR NO61 <|dentified in Attachement C, Example #10
12/1/2011 12/18/2008 | FIXED SWAP 2634166 NYHRBR NOG1 | <Identified in Attachement C. Example #10
7M1/2011 7/17/2008 | FIXED SWAP 2474724 NYHRBR NO61 $109.85 .| <Identified in Attachement C, Example #8
8/1/2011 711712008 FIXED SWAP 2474726 NYHRER NOG61 $109.78 <Identified in Attachement C, Example #8
8/1/2011 7/17/2008 FIXED SWAP 2474732 NYHRBR NOB1 $109.72 Strip <Identified in Attachement C, Example #8
n/20m 9/17/2008 | FIXED SWAP 2527200 NYHRER NO61 <Identified in Attachement C, Example #9
B/1/2011 9/17/2008 FIXED SWAP 2527201 NYHRER NOB1 <ldentified in Attachement C, Example #9
9/1/2011 9/17/2008 | FIXED SWAP 2527202 NYHRBR NO61 <ldentified in Attachement C, Example #9




Question 81 b.

2010 August - December Fuel Oil Swap Hedges - River Barge

Light Fuel Oil

Delivery
Month

Trade Date

Instrument

Z Key

REDACTED

Market

Location

8/1/2010 9/17/2009  FIXED SWAP 2878754 NO2LSF
9/1/2010 9/17/2009  FIXED SWAP 2878756 USGLF NO2LSF
10/1/2010 9/17/2009  FIXED SWAP 2878758 USGLF NO2LSF
8/1/2010 10/7/2009  FIXED SWAP 2913307 USGLF NO2LSF
9/1/2010 10/7/2009  FIXED SWAP 2913309 USGLF NO2LSF
10/1/2010 10/7/2009  FIXED SWAP 2913311 USGLF NO2LSF
11/1/2010 10/7/2009  FIXED SWAP 2913313 USGLF NO2LSF
12/1/2010 10/7/2009  FIXED SWAP 2913315 USGLF NO2LSF
9/1/2010 12/3/2009  FIXED SWAP 2947575 NYMEX HOIND
9/1/2010 12/3/2009  FIXED SWAP 2947577 NYMEX HOIND
10/1/2010 12/3/2009  FIXED SWAP 2947579 NYMEX HOIND
11/1/2010 12/3/2009  FIXED SWAP 2947581 NYMEX HOIND
12/1/2010 12/3/2009  FIXED SWAP 2947583 NYMEX HOIND
8/1/2010 1/8/2010  FIXED SWAP 2966783 NYMEX HOIND
9/1/2010 1/8/2010  FIXED SWAP 2966785 NYMEX HOIND
10/1/2010 1/8/2010  FIXED SWAP 2966787 NYMEX HOIND
11/1/2010 1/8/2010  FIXED SWAP 2966789 NYMEX HOIND
12/1/2010 1/8/2010  FIXED SWAP 2966791 NYMEX HOIND
8/1/2010 1/21/2010  FIXED SWAP 2978495 NYMEX HOIND
8/1/2010 5/5/2010  FIXED SWAP 3048188 NYMEX HOIND
9/1/2010 5/5/2010 FIXED SWAP 3048190 NYMEX HOIND
12/1/2010 11/16/2010  FIXED SWAP 3160500 NYMEX HOIND

*Light Fuel Oil prices and quantities are traded financially in gallons.

Question 81 b.

2010 August - December Fuel Oil Swap Hedges - Rail

Light Fuel Qil

Delivery
Month

8/1/2010
9/1/2010
10/1/2010
11/1/2010
12/1/2010
8/1/2010
9/1/2010

Trade Date

4/14/2010 FIXED SWAP

Instrument

4/14/2010 FIXED SWAP
4/27/2010 FIXED SWAP
4/27/2010 FIXED SWAP
4/27/2010 FIXED SWAP
5/5/2010 FIXED SWAP
5/5/2010 FIXED SWAP

3030164
3030166
3039610
3039614
3039616
3048144
3048146

Market

NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX

Location

HOIND
HOIND
HOIND
HOIND
HOIND
HOIND

*Light Fuel Oil prices and quantities are traded financially in gallons.

* Percentage difference from trade price - Negative identifies when a trade price is above the closing market price for the respective day based on the simplified comparison.
* Percentage difference from trade price - Positive identifies when a trade price is below the closing market price for the respective day based on the simplified comparison.

Volume
(Gal)

Volume
(Gal)

Trade Price

Trade Price

Market Price
on Trade Date

Market Price
on Trade Date

Attachment B

Percent
Difference
from Trade

Percent
Difference
from Trade

<ldentified in Attachement C, Example #12
<ldentified in Attachement C, Example #12
<ldentified in Attachement C, Example #12



Attachment B
REDACTED
Question 81 b.
2011 January - July Fuel Oil Swap Hedges - River Barge
Light Fuel Qil

Percent
Deli i
S ey Trade Date  Instrument Z Key Market Location Hokwre Trade Price i Difference
Month (Gal) on Trade Date it

4/1/2011 4/13/2010 | FIXED SWAP 3029440

5/1/2011 4/13/2010 | FIXED SWAP 3029441

6/1/2011 4/13/2010 | FIXED SWAP 3029442 NYMEX
11112011 5/25/2010 | FIXED SWAP 3058189 NYMEX
21112011 512512010 | FIXED SWAP 3058191 NYMEX
31112011 5/25/2010 | FIXED SWAP 3058193 NYMEX
4/1/2011 6/8/2010 FIXED SWAP 3073162 NYMEX
5/1/2011 6/8/2010 FIXED SWAP 3073164 NYMEX
6/1/2011 6/8/2010 FIXED SWAP 3073166 NYMEX
711/2011 8/15/2010 | FIXED SWAP 3118199 NYMEX
1112011 11/5/2010 | FIXED SWAP 3156907 NYMEX
21112011 11/5/2010 | FIXED SWAP 3156909 NYMEX
3112011 11/5/2010 | FIXED SWAP 3156911 NYMEX
41172011 11/12/2010 | FIXED SWAP 3159604 NYMEX
5112011 11/12/2010 | FIXED SWAP 3159606 NYMEX
6/1/2011 11/12/2010 | FIXED SWAP 3159608 NYMEX
7172011 11/18/2010 | FIXED SWAP 3161153 NYMEX
7112011 6/10/2011 FIXED SWAP 3330439 NYMEX

*Light Fuel Oil prices and quantities are traded financially in gallons.

Question 81 b.
2011 January - July Fuel Oil Swap Hedges - Rail
Light Fuel Oil

Percent
Delive Volume Market Price
4 Trade Date Instrument Z Key Market Location Trade Price ¥ Difference
Month [{et:1)] on Trade Date from Tide

11172011 5/26/2010 | FIXED SWAP| 3058195 NYMEX HOIND
2/1/2011 5/25/2010 | FIXED SWAP | 3058197 NYMEX HOIND
3/1/2011 5/25/2010 | FIXED SWAP | 3058199 NYMEX HOIND
4/1/2011 6/8/2010 | FIXED SWAP | 3073156 NYMEX HOIND
5/1/2011 6/8/2010 | FIXED SWAP | 3073158 NYMEX HOIND
6/1/2011 6/8/2010 | FIXED SWAP | 3073160 NYMEX HOIND
7112011 9/15/2010 FIXED SWAP 3118181 NYMEX HOIND
1112011 11/6/2010 | FIXED SWAP | 3156901 NYMEX HOIND
21112011 11/5/2010 | FIXED SWAP | 3156902 NYMEX HOIND
3/1/2011 11/5/2010 | FIXED SWAP | 3156903 NYMEX HOIND
41112011 11112/2010 | FIXED SWAP | 3159598 NYMEX HOIND
5/1/2011 11/12/2010 | FIXED SWAP | 3159600 NYMEX HOIND
6/1/2011 11/12/2010 | FIXED SWAP | 3158602 NYMEX HOIND
3/1/2011 2/10/2011 | FIXED SWAP | 3203225 NYMEX HOIND
4/1/2011 2/10/2011 | FIXED SWAP | 3203227 NYMEX HOIND
4/172011 3/10/2011 | FIXED SWAP | 3217984 NYMEX HOIND
5/1/2011 3/10/2011 | FIXED SWAP | 3217985 NYMEX HOIND

*Light Fuel Oil prices and quantities are traded financially in gallons

* Percentage difference from trade price - Negative identifies when a trade price is above the closing market price for the respective day based on the simplified comparison.
* Percentage difference from trade price - Positive identifies when a trade price is below the closing market price for the respective day based on the simplified comparison.
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Attachment C

Example #1

Trade Date: June 3, 2010

Location:

Henry Hub IFERC

Delivery Months: July 2010 through September 2010

Trade Price:

Zkey 3066365, 3066366, 3066369

Nymex Nymex Nymex
Settle High Low
Jul-10 $4.6900 $4.7130 $4,3790
Aug-10 $4,7350 $4.7500 $4.4400
Sep-10 $4.7650 $4.7800 $4.4910
Strip $4.7300 $4.7477 $4.4367

Trade Price Difference to Strip

Note: See NG Swaps for 2010/2011 to identify this transaction on Attachment A.

Example #2
Trade Date: June 3, 2010
Location: Henry Hub IFERC
Delivery Months: July 2010 through September 2010
Trade Price:
Zkey 3066372, 3066375, 3066376

Nymex Nymex Nymex
Settle High Low
Jul-10 $4.6900 $4.7130 $4.3790
Aug-10 $4.7350 $4.7500 $4.4400
Sep-10 $4.7650 $4.7800 $4.4910
Strip $4.7300 $4.7477 $4.4367

Trade price Difference to strip |

Note: See NG Swaps for 2010/2011 to identify this transaction on Attachment A.

Example #3
Trade Date: June 3, 2010
Location: Henry Hub IFERC
Delivery Months: July 2010 through September 2010
Trade Price:
Zkey 3066386, 3066387, 3066388

Nymex Nymex Nymex
Settle High Low
Jul-10 $4.6900 $4.7130 $4.3790
Aug-10 $4.7350 $4.7500 $4.4400
Sep-10 $4.7650 $4.7800 $4.4910
Strip $4.7300 $4.7477 $4.4367

Trade Price Difference to strip | NN

Note: See NG Swaps for 2010/2011 to identify this transaction on Attachment A.

Example #4
Trade Date: June 21, 2010
Location: Nymex Last Day Settle
Delivery Months: July 2010 through September 2010
Trade Price:
Zkey 3078080, 3078081, 3078082

Nymex Nymex Nymex
Settle High Low
Jul-10 $4.8730 $5.1820 $4.8260
Aug-10 $4.9100 $5.2240 $4.8650
Sep-10 $4.9440 $5.2520 $4.8990
Strip $4.9090 $5.2193 $4.8633

Trade Price Difference to Strip

Note: See NG Swaps for 2010/2011 to identify this transaction on Attachment A.

High / Low
Range
$0.3340
$0.3100
$0.2890
$0.3110

High / Low
Range
$0.3340
$0.3100
$0.2890
$0.3110

High / Low
Range
50.3340
$0.3100
$0.2890
$0.3110

High / Low
Range
$0.3560
$0.3590
$0.3530
$0.3560
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Attachment C REDACTED

Example #5
Trade Date: December 6, 2007
Location: NY Harbor
Delivery Months: Jan 2010 to Dec 2010
Trade Price:
Zkey 2284349/51/53/55/57/59/61/63/65/67/70/72
Explanation: Average for strip was 6.2% due to lack of liquidity of product and tenor of trade
HY Harbor NY Harbor Percent Difference Indicative
Trade Price Market Price from Trade Price Market Quotes Market Price % Difference
Jan-10 $66.80 5 68.800 3.0%
Feb-10 $66.80 $ 71.373 6.8% Executed-> $70.94 o v g
Mar-10 $66.80 s 71.362 6.8%
Apr-10 $66.80 i 71.200 6.6%
May-10 $66.80 5 71.146 6.5%
Jun-10 $66.80 $ 71.076 6.4%
Jul-10 $66.80 s 71.107 6.4%
Aug-10 $66.80 s 71.112 6.5%
Sep-10 366,80 s 71.034 6.3%
Oct-10 $66.80 $ 70.994 6.3%
Nov-10 $66.80 S 71.026 6.3%
Dec-10 $66.80 H 71.059 6.4%
Strip $66.80 s 70.941 6.2%
Example #6
Trade Date: March 12, 2008
Location: NY Harbor
Delivery Months: Jan 2010 to Dec 2010
Trade Price:
Zkey 2360963/67/69/71/73/75/79/81/83/85/87/89
Explanation: Average for strip was 7.0% due to lack of liquidity of product and tenor of trade
HY Harbor NY Harbor Percent Difference Indicative
Trade Price Market Price from Trade Price Market Quotes Market Price % Difference
Jan-10 $79.10 S 79.550 0.6%
Feb-10 $79.10 $ 85.719 8.4%
Mar-10 $79.10 3 85.362 7.9%
Apr-10 $79.10 $ 84.981 7.4% Executed-> ss4.63
May-10 $79.10 S 84.984 7.4%
Jun-10 $79.10 S 84.982 7.4%
Jul-10 $79.10 $ 85.032 7.5%
Aug-10 $79.10 S 85.057 7.5%
Sep-10 $79.10 S 84.893 7.3%
Oct-10 $79.10 $ 84.883 7.3%
Nov-10 $79.10 $ 85.028 7.5%
Dec-10 $79.10 S 85.065 7.5%
Strip $79.10 L 84.628 7.0%
Example #7
Trade Date: July 17, 2008
Location: NY Harbor
Delivery Months: Jan 2010 to Dec 2010
Trade Price:
Zkey 2474718/20/22
Explanation: Average for strip was 5.6% due to lack of liquidity of product and tenor of trade
HY Harbor NY Harbor Percent Difference Indicative
Trade Price Market Price from Trade Price Market Quotes Market Price % Difference
Jul-10 $116.40 $ 109.68 -5.8% Executed-> $109.83
Aug-10 $116.40 $ 109.86 -5.6%
Sep-10 $116.40 5 109.95 -5.5%
Strip $116.40 $ 109.83 -5.6%
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Example #8
Trade Date: July 17, 2008
Location: NY Harbor
Delivery Months: July 2011 to Sept 2011
Trade Price:
Zkey 2474724/26/32
Explanation: Average for strip was 6.0% due to lack of liquidity of product and tenor of trade

HY Harbor NY Harbor Percent Difference Indicative
Trade Price Market Price from Trade Price Market Quotes Market Price % Difference
Jul-11 $116.80 $ 109.85 -8.0% Executed-> $109.78
Aug-11  $116.80 $ 109.78 6.0%
Sep-11 $116.80 | 109.72 6.1%
Strip $116.80 H 109.78 -8.0%

Example #9
Trade Date: September 17, 2008
Location: NY Harbor
Delivery Menths: July 2011 to Sept 2011
Trade Price:
Zkey 2527200/01/02
Explanation: Average for strip was 6.1% due to lack of liquidity of product and tenor of trade
NY Harbor NY Harbor Percent Difference Indicative
Trade Price Market Price from Trade Price Market Quotes Market Price % Difference
Jul-11 $82.15 L 87.11 6.0% Executed-> $87.14
Aug-11 $82.15 S 87.17 6.1%
Sep-11 $82.15 s 87.14 6.1%
Strip $82.15 $ 87.14 6.1%
Example #10

Trade Date: December 18, 2008
Location: NY Harbor
Delivery Months: Jan 2011 to Dec 2011
Trade Price:
Zkey 2634144/46/48/50/52/54/56/58/60/62/64/66
Explanation: Average for strip was 11.4% due to lack of liquidity of product and tenor of trade

NY Harbor NY Harbor Percent Difference Indicative
Trade Price Market Price from Trade Price Market Quotes Market Price % Difference
Jan-11 $59.85 S 51.55 -13.9%
Feb-11  $59.85  $ 5172 -136% Executed-> s53.04 [
Mar-11 $59.85 L 52.19 -12.8%
Apr-11 $59.85 S 52.49 -12.3%
May-11 $59.85 S 52.81 -11.8%
Jun-11 $59.85 S 53.11 -11.3%
Jul-11 $59.85 S 53.40 -10.8%
Aug-11 $59.85 S 53.61 -10.4%
Sep-11 $59.85 S 53.76 -10.2%
Oct-11 $59.85 S 53.84 -10.0%
Nov-11 $59.85 S 58.92 -9.9%
Dec-11 $59.85 S 54.09 -9.6%
Strip $59.85 S 53.04 -11.4%
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Example #11 No. 2 Utility
Trade Date: October 14, 2009
Location: USGC
Delivery Months: Jan 2010 to Dec 2010
Trade Price: _S/bbl

Explanation: Average for strip was 3.4% which is within 5% trade tolerance.

Zkey 2917217/19/23/27/29

UsGC USGC Percent Difference
Trade Price Market Price from Trade Price
Aug-10 $87.885 s 88.92 1.2%
Sep-10 $87.885 S 89.89 2.3%
Oct-10 $87.885 5 90.90 3.4%
Nov-10 $87.885 S 91.82 4.5%
Dec-10 $87.885 ] 92.74 5.5%
Strip $87.885 5 90.85 3.4%
Example #12 Barge Transportation

Trade Date: October 7, 2009
Location: USGC
Delivery Months: Oct 2010 to Dec 2010
Trade Price: _$/ga|
Explanation: Average for strip 4.5% which is within 5% trade tolerance.
Zkey 2913311/13/15

USGC USGC Percent Difference
Trade Price Market Price from Trade Price
Oct-10 S 21250 $ 2.0058 -5.6%
Nov-10 S 21250 $ 2.0288 -4.5%
Dec-10 S 21250 S 2.0508 -3.5%
Strip $ 21250 S 2.0285 -4.5%

% Difference
3.4%

% Difference
-4.5%
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Attachment D
REDACTED
Question 81 d.
2010 August - December Options

Settled

Trade Dat Inst i i i i
Month rade Date nstrument Put/Call Market Location Strike Price ($/MMBtu) Qn:p:réttl:y

Delivery Trade Price

8/1/2010 1/22/2009 | FIXED FINANCIAL OPTION 2660620

8/1/2010 1/22/2009 | FIXED FINANCIAL OPTION 2660620 PUT NYMEX NG
9/1/2010 1/22/2009 | FIXED FINANCIAL OPTION 2660621 CALL NYMEX NG
9/1/2010 1/22/2009 | FIXED FINANCIAL OPTION 2660621 PUT NYMEX NG
10/1/2010 1/22/2009 | FIXED FINANCIAL OPTION 2660622 CALL NYMEX NG
10/1/2010 1/22/2009 | FIXED FINANCIAL OPTION 2660622 PUT NYMEX NG
8/1/2010 10/21/2009 | FIXED FINANCIAL OPTION 2920504 CALL NYMEX NG
8/1/2010 10/21/2009 | FIXED FINANCIAL OPTION 2920504 PUT NYMEX NG
9/1/2010 10/21/2009 | FIXED FINANCIAL OPTION 2920505 CALL NYMEX NG
9/1/2010 10/21/2009 | FIXED FINANCIAL OPTION 2920505 PUT NYMEX NG
10/1/2010 10/21/2009 | FIXED FINANCIAL OPTION 2920506 CALL NYMEX NG
10/1/2010 10/21/2009 | FIXED FINANCIAL OPTION 2920506 PUT NYMEX NG
11/1/2010 10/21/2009 | FIXED FINANCIAL OPTION 2920507 CALL NYMEX NG
11/1/2010 10/21/2009 | FIXED FINANCIAL OPTION 2920507 PUT NYMEX NG
12/1/2010 10/21/2009 | FIXED FINANCIAL OPTION 2920508 CALL NYMEX NG
12/1/2010 10/21/2009 | FIXED FINANCIAL OPTION 2920508 PUT NYMEX NG
8/1/2010 6/8/2010 FIXED FINANCIAL OPTION 3073204 CALL NYMEX NG
8/1/2010 6/8/2010 FIXED FINANCIAL OPTION 3073204 PUT NYMEX NG
9/1/2010 6/8/2010 FIXED FINANCIAL OPTION 3073205 CALL NYMEX NG
9/1/2010 6/8/2010 FIXED FINANCIAL OPTION 3073205 PUT NYMEX NG
8/1/2010 6/9/2010 FIXED FINANCIAL OPTION 3074004 CALL NYMEX NG
8/1/2010 6/9/2010 FIXED FINANCIAL OPTION 3074004 PUT NYMEX NG
9/1/2010 6/9/2010 FIXED FINANCIAL OPTION 3074005 CALL NYMEX NG
9/1/2010 6/9/2010 FIXED FINANCIAL OPTION 3074005 PUT NYMEX NG

* No observable market indications or quotes available for costless collars.



Question 81 d.
2011 January - July Options

D;:;::r:y Trade Date
1/1/2011 4/13/2010
1M1/2011 4/13/2010
2/1/2011 4/13/2010
2/1/2011 4/13/2010
3/1/2011 4/13/2010
3/1/2011 4/13/2010
4/1/2011 4/13/2010
4/1/2011 4/13/2010
5/1/2011 4/13/2010
5/1/2011 4/13/2010
6/1/2011 4/13/2010
6/1/2011 4/13/2010
7/1/2011 4/13/2010
71172011 4/13/2010
1/1/2011 5/24/2010
1/1/2011 5/24/2010
2/1/2011 5/24/2010
2/1/2011 5/24/2010
3/1/2011 5/24/2010
3/1/2011 5/24/2010
4/1/2011 5/24/2010
4/1/2011 5/24/2010
5/1/2011 5/24/2010
5/1/2011 5/24/2010
6/1/2011 5/24/2010
6/1/2011 5/24/2010
7M1/2011 5/24/2010
7/1/2011 5/24/2010
111/2011 6/10/2010
1/1/2011 6/10/2010
2/1/2011 6/10/2010
2/1/2011 6/10/2010
3/1/2011 6/10/2010
3/1/2011 6/10/2010
4/1/2011 6/10/2010

Instrument

FIXED FINANCIAL OPTION
FIXED FINANCIAL OPTION
FIXED FINANCIAL OPTION
FIXED FINANCIAL OPTION
FIXED FINANCIAL OPTION
FIXED FINANCIAL OPTION
FIXED FINANCIAL OPTION
FIXED FINANCIAL OPTION
FIXED FINANCIAL OPTION
FIXED FINANCIAL OPTION
FIXED FINANCIAL OPTION
FIXED FINANCIAL OPTION
FIXED FINANCIAL OPTION
FIXED FINANCIAL OPTION
FIXED FINANCIAL OPTION
FIXED FINANCIAL OPTION
FIXED FINANCIAL OPTION
FIXED FINANCIAL OPTION
FIXED FINANCIAL OPTION
FIXED FINANCIAL OPTION
FIXED FINANCIAL OPTION
FIXED FINANCIAL OPTION
FIXED FINANCIAL OPTION
FIXED FINANCIAL OPTION
FIXED FINANCIAL OPTION
FIXED FINANCIAL OPTION
FIXED FINANCIAL OPTION
FIXED FINANCIAL OPTION
FIXED FINANCIAL OPTION
FIXED FINANCIAL OPTION
FIXED FINANCIAL OPTION
FIXED FINANCIAL OPTION
FIXED FINANCIAL OPTION
FIXED FINANCIAL OPTION
FIXED FINANCIAL OPTION

Z Key

3029414
3029414
3029415
3029415
3029416
3029416
3029417
3029417
3029418
3029418
3029419
3029419
3029420
3029420
3057898
3057898
3057899
3057899
3057900
3057900
3057901
3057901
3057902
3057902
3057903
3057903
3057904
3057904
3074377
3074377
3074378
3074378
3074379
3074379
3074380

REDACTED
Put/Call Market
CALL NYMEX
PUT NYMEX
CALL NYMEX
PUT NYMEX
CALL NYMEX
PUT NYMEX
CALL NYMEX
PUT NYMEX
CALL NYMEX
PUT NYMEX
CALL NYMEX
PUT NYMEX
CALL NYMEX
PUT NYMEX
CALL NYMEX
PUT NYMEX
CALL NYMEX
PUT NYMEX
CALL NYMEX
PUT NYMEX
CALL NYMEX
PUT NYMEX
CALL NYMEX
PUT NYMEX
CALL NYMEX
PUT NYMEX
CALL NYMEX
PUT NYMEX
CALL NYMEX
PUT NYMEX
CALL NYMEX
PUT NYMEX
CALL NYMEX
PUT NYMEX
CALL NYMEX

Location

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

Strike Price

Trade Price
($/MMBtu)

Attachment D

Settled
Quantity
MMBtu




4/1/2011
5/1/2011
5/1/2011
6/1/2011
6/1/2011
711/2011
71172011
1/1/2011
1/1/2011
2/1/2011
2/1/2011
311/2011
3/1/2011
4/1/2011
4/1/2011
5/1/12011
5/1/2011
6/1/2011
6/1/2011
71172011
7M1/2011
11/2011
1/1/2011
2112011
2/1/2011
3M1/2011
31172011
- 4/1/2011
4/1/2011
5/1/2011
5/1/2011
6/1/2011
6/1/2011
71112011
7/1/2011

6/10/2010
6/10/2010
6/10/2010
6/10/2010
6/10/2010
6/10/2010
6/10/2010
7/16/2010
7/16/2010
7/16/2010
7/16/2010
7/16/2010
7/16/2010
7/16/2010
7/16/2010
7/16/2010
7/16/2010
7/16/2010
7/16/2010
7/16/2010
7/16/2010
9/17/2010
9/17/2010
9/17/2010
9/17/2010
9/17/2010
9/17/2010
9/17/2010
9/17/2010
9/17/2010
9/17/2010
9/17/2010
9/17/2010
9/17/2010
9/17/2010

FIXED FINANCIAL OPTION
FIXED FINANCIAL OPTION
FIXED FINANCIAL OPTION
FIXED FINANCIAL OPTION
FIXED FINANCIAL OPTION
FIXED FINANCIAL OPTION
FIXED FINANCIAL OPTION
FIXED FINANCIAL OPTION
FIXED FINANCIAL OPTION
FIXED FINANCIAL OPTION
FIXED FINANCIAL OPTION
FIXED FINANCIAL OPTION
FIXED FINANCIAL OPTION
FIXED FINANCIAL OPTION
FIXED FINANCIAL OPTION
FIXED FINANCIAL OPTION
FIXED FINANCIAL OPTION
FIXED FINANCIAL OPTION
FIXED FINANCIAL OPTION
FIXED FINANCIAL OPTION
FIXED FINANCIAL OPTION
FIXED FINANCIAL OPTION
FIXED FINANCIAL OPTION
FIXED FINANCIAL OPTION
FIXED FINANCIAL OPTION
FIXED FINANCIAL OPTION
FIXED FINANCIAL OPTION
FIXED FINANCIAL OPTION
FIXED FINANCIAL OPTION
FIXED FINANCIAL OPTION
FIXED FINANCIAL OPTION
FIXED FINANCIAL OPTION
FIXED FINANCIAL OPTION
FIXED FINANCIAL OPTION
FIXED FINANCIAL OPTION

3074380
3074381
3074381
3074382
3074382
3074383
3074383
3089953
3089953
3089954
3089954
3089955
3089955
3089956
3089956
3089957
3089957
3089958
3089958
3089959
3089959
3118873
3118873
3118874
3118874
3118875
3118875
3118876
3118876
3118877
3118877
3118878
3118878
3118879
3118879

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

NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX

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

* No observable market indications or quotes available for costless collars.
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"Attachment F" for Question #91 for January 2011 - July 2011
Progress Energy Florida
Natural Gas Hedging Detail - REDACTED

Natural Gas

Savings/(Cost) on Hedges Hedged Volumes (MMBtu's)

Trade Year Financial Total Financial Total Hedged
2010
2009

2008
2007

($125,339,413) ($125,339,413) | 55,305,000 55,305,000
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"Attachment G" for Question #92 for January 2010 - December 2010
Progress Energy Florida
Natural Gas Hedging Detail - REDACTED

Natural Gas
Savings/(Cost) on Hedges Hedged Volumes (MMBtu's)
Trade Year Financial Total Financial Total Hedged

2009
2008
2007
2006

YTD ($267,091,748) ($267,091,748) | 70,685,000 70,685,000
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"Attachment H"” for Question #93 for January 2009 - December 2009
Progress Energy Florida
Natural Gas Hedging Detail - REDACTED

Natural Gas
Savings/(Cost) on Hedges Hedged Volumes (MMBtu's)
Trade Year Financial Total Financial Total Hedged
2008
2007
2006
2005

YTD ($552,297,855) ($552,297,855) | 112,227,500 112,227,500




