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Submitted for Filing: September 29,201 1 

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

Progress Energy Florida, Inc. (“PEF”), responds to Staffs 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 eas, 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 3 1,201 1 associated with swap contracts for fuel 
&l, 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 8 1A and 8 1 B 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 diffaences 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, d i k e  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 w 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 201 0 and 20 1 1. 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 
2010, the 3rice for the July 2010 through September 2010 strip time 
period traded from a low of approximately $4.4367 per -tu to a high of 
approximately $4.7477 per MMBtu, a range of approximately $0.3 110 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 - 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, 
20 1 0 for per MMBtu. During the course of the trading day on June 3, 
2010, tht mce 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 $0.31 10 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 - 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 
for the July 2010 through September 2010 time period on June 3, 

2010 hancialswap 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 $0.31 10 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 -per 
MMBtu and as illustrated above was withim the daily trading range. 

mr MMBtu. During the course of the trading day on June 3, 

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 $5.21 93 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 -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 .O 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 #lo, 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 (EM) 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, E M  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 thmugh #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 uotes from three separate companies that ranged from 
barrel to 
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 uotes from four separate companies that ranged from 

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 
tlmc independent quotes from three separate companies that ranged from 

et barrel to -per barrel. PEF executed the lowest market price 0 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 201 1 strip, PEF obtained 

4 per barrel. PEF executed the lowest market price 

barrel to &per barrel. PEF executed the lowest market price 

quotes from three separate companies that ranged from 
to -per barrel. PEF executed the lowest market price 

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 
201 1, 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 201 1 strip, PEF 
obtained three independent uotes from three separate companies that ranged 

per barrel. PEF executed the lowest market 

the comparison on Attachment B question 81 B would indicate what PEF paid 
versus the estimated indicative modeled September strip price for 201 1, PEF 
executed the trade at the prevailing market at the time of the trade. 

per barrel which was the price at the time of the trade. Although 

As outlined in Example #lo on Attachment C, with respect to the heavy oil 
trade executed on December 18,2008 for calendar 201 1 strip, PEF obtained 
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three independent quotes from three separate companies that ranged from 

per barrel which was the price at the time of the trade. Although the 
comparison on Attachment B question SIB would indicate what PEF paid 
versus the estimated indicative modeled calendar strip price for 201 1, PEF 
executed the trade at the prevailing market at the time of the trade. 

per barrel to per barrel. PEF executed the lowest market price of 

As outlined in Example #I  1 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 oil settle on this date for the August 
through December 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 m, 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 #I2 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 li t oil settle on this date for the October 
through December 2010 strip was p h p e r  gallon and the market related price 
for the trade was =per allon if the entire trade was summarized. This 
results in a difference of only k . 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 he1 type and by type of 

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

July 31,2011. 

Answer: 

REDACTED 
Proglarnr Energy Florida. Inc. 

For Auglat 2010 through July 2011 

Hedging instrument Fuel Type 
OTC Financial Instruments Natural Gas 
Fixed Physical Price Contracts Natural Gas 
OTC Financial Instruments Natural Gas - Storage 
OTC Financial Instruments Hemy Oil 
OTC Financial Instruments Light Oil 
OTC Financial Instruments 
OTC Financial Instruments 
Total Net Cost 

Light Heating Oil - River Barge - Fuel Surcharge I 
Light Heating Oil - Rail - Fuel Surcharge Hedges 
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83. For the twelve months beginning August 1,20 10 and ending July 3 1,201 1, 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 
Plan for calendar year 201 1 

established in PEF's 201 1 Risk Management 
to -of forecasted natural gas bums at 

8 least 
bums. In addition, PEF targeted to hedge between 
fuel surcharge exposure in the coal rail and river barge transportation agreements. 
As of December 2010, PEF estimated hedge percentages based on 201 1 forecasted 
bums for natural gas, heavy oil, and light oil, and estimated fuel surchar e 
ex sures the river barge and railroad agreements were approximately m &, m and m respectively. Thus, based on forecasted burns and estimated 
fuel surcharge exposures for 201 1, PEF was within its Risk Management Plan target 
hedge percentage ranges andlor minimum hedge percentage targets as filed in its 
201 1 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 201 1 Risk 
Management Plan are different, for the period August 1,2010 through July 3 1, 
201 1, PEF's actual hedge percentages for natural as, li t oil, and coal rail and 
river surcharge exposures of approximately m gh and respectively. 
As such, these were within the hedging ranges and/or minimum hedge percentages 
outlined in PEF's 201 1 Risk Management Plan for the 201 1 calendar year period. 
The actual heavy oil hedge 
July 31,201 1 of 
percentage 
earlier, based on forecasted hea 

of forecasted heavy oil bums, and at least of forecasted light oil 
to m of the estimated 

for the period of August 1,201 0 through 
lower than the minimum hedge 
201 1 Risk Management Plan. As noted 

oil burns for calendar year 201 1, PEF's hedge 
was approximately &, which was above its minimum hedge target of 

outlined in the 201 1 Risk Management Plan. The primary driver of the lower 
actual heavy oil hedge percentage versus the target min ium hedge percentage was 
due to significantly higher heavy oil burns for the months of December 2010 and 
April 201 1. 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 201 1. Differences do occur for any given month between forecasted and 
actual bums 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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84. In comparing PEF’s Risk Management Plans for 2011 and 2012, please list all 

changes between the 201 1 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 201 1 Plan and the 2012 Plan. 

The following in a summary of the major changes between the 201 1 and 2012 Risk 
Management Plans: 

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 201 1 Plan. In the 2012 Plan, 
PEF outlined the specific targeted ranges within the body of the Risk 
Management Plan. 

0 PEF made additional adjustments to hedging activities for heavy oil. PEF is 
targeting to hedge a minimum of 
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 bums, update fuel forecast throughout year and 
make adjustments if needed. 

of its forecasted bums for 2012 but does 

0 Item 5 on Page 13 of the 2012 Plan, PEF provided a copy of the Risk 
Management Committee Guidelines consistent with the 201 1 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 Rh4C 
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 
andor directors of PEG and PEF. 

In Item 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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NYMEX 
NYMEX 
NYMEX 
NYMEX 
NYMEX 
NYMEX 
NYMEX 
NYMEX 
NYMEX 
NYMEX 
NmEx 
NVMEX 
NYMEX 
NYMEX 
NYMEX 
NYMEX 
NYMEX 
NYMU. 
NYMEX 
NYMEX 
NYMEX 
NYMEX 
NYMEX 
IFERC 
IFERC 
IFERC 
IFERC 
IFERC 
IFERC 
IFERC 
IFERC 

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

- 

- 

NO 
NO 
NG 
NO 
NG 
NG 
NO 
NG 
NG 
NG 
NG 
NO 
NO 
NO 
NO 
No 
NO 
NO 
NO 
NG 
NG 
NO 
NO 
NG 
NG 
NG 
NO 
NG 
NO 
NO 

HHW 
HHUB 
HHUE 
HHUB 
HHUB 
HHUB 
HHW 
HHUB 

NG 
NO 
NO 

HHUB 
HHUB 
HHUB 
HHUE 

NG 
NG 
NO 

HHUB 
HHUB 
HHUB 
HHUB 
HHUB 
HHUB 

NG 
NG 

- 

9.621 
9.591 
9.651 
9.716 
9.099 
9.034 
9.094 
19.174 
$10.012 
$lO.Wl 
19.782 
38.752 
19.697 
9.757 
9.837 
19.900 
19.820 
19.890 
19.975 
19.472 
19.397 
19.472 
19.562 
19.755 
19.690 
$9.765 
$9.860 
111.311 
$1 1.301 
11 1.071 
19.998 
19.938 
$10.021 
110.12? 
59bw 
19.726 
19.811 
$9911 
59.892 
$9.882 
19.632 
19332 
18237 
19.317 
38A12 
19.406 
19.381 
19.138 
38.124 
19.194 
19194 
$7,380 
$7.455 
$7,550 
n.456 
57,371 

- 

- 



WlRO11 
711ROll 
11112011 
21112011 
31112011 
1I112011 
2116011 
3,112011 
41112011 
SI112011 
81112011 
71?12011 
11112011 
21lR011 
3,112011 
UI12011 
51112011 
81112011 
71112011 
111no11 
21112011 
3,112011 

21112011 
31)1101l 

211ROll 
311Roll 
u112011 
Y112Oll 
MR011 
111m11 
11m11 
211ROll 
3,112011 
11112011 
21112011 
31112011 
11112011 
Ut11011 
Yl12011 
41lRO11 
SIlRO11 
81111011 
711R011 
lItRO11 
21112011 
3,112011 
11112011 
21~12011 
3,112011 
Yl12011 
81tRoll 
71112011 
Y i m l  1 
81112011 
71112011 
SI112011 
811MHl 
11111011 
11111011 

i n m i 1  

i n a w i  

llRS12W8 

1- 
l z M m 8  
126mm 
1- 
lYe(M0B 
1zmlZm8 
1 m m  
1vJDRm 
1uJW1008 
1uJW1008 
1m1m 
12M12MII 
ly31RMll 
111YMOg 
lllsRoo9 
ll15Rwg 
1 n m  
111BRmB 
1flYMOg 
lllanmo 
711u2009 
711u2009 
711u2009 
BRglMM) 
9mmQa 
Bmu2wB 
BRglMM) 
pRpRoo9 
WpRW 
9m11wp 
1 w 1 m  
1W1312w9 
1(v13&%9 
I l l 1 0  
llllBRoo9 
1iIlBRoo9 
lRU2010 
111ZaOlO 
1112R010 
lRlROl0 
112112010 
t11111OlO 
111112010 
lRgR010 
t m i o  
1 ~ 1 0  
y1112010 
3/llROtO 
9/1112010 

511112010 
YllRO1Q 
411W10 
4114noto 
u1412010 
4129/2010 
u28n010 
4nW010 
UJMO10 

i i n w w  

w i n o l o  

FIXED SWAP 

FIXEDSWAP 
FOOSWAP 
FIXEDSWAP 
FIXEDSWAP 
FIXEOSWAP 
FIXEDSWAP 
FIXEDSWAP 
FIXEDSWAP 
FUEDSWAP 
FOOSWAP 
FIXEDSWAP 
FIXEDSWAP 
FIXEDSWAP 
FIXEDSWAP 
FIXEDSWAP 
FUEDSWAP 
FIXEDSWAP 
FIXED SWAP 
FIXEDSWAP 
FmEDSWAP 
FUEDSWAP 
FiXEDSWAP 
FIXE0 SWAP 
FIXEDSWAP 
FIXEDSWAP 
FIXEDSWAP 
FIXEDSWAP 
FUEDSWAP 
FOOSWAP 
FlxEDsWAp 
FIXEDSWAP 
FIXEDSW 
FIXEDSWAP 
FIXEDSWAP 
FIXEDSWAP 
FIXEDSWAP 
F I X E D S W  
FIXEDSWAP 
FIXEDSWAP 
FIXEDSWAP 
F IXEDSW 
FIXEDSWAP 
FWOSWAP 
FUEDSWAP 
N O S W A P  
FIXEDSWAP 
FIXEDSWAP 
FIXEDSWAP 
FIXEDSWAP 

FIXEDSWAP 
FIXEDSWAP 
FIXEDSWAP 
FIXEDSWAP 
FOOSWAP 
FlXEDSWAP 
FIXEOSWAP 
FIXEDSWAP 
FIXEDSWAP 

FIXEDSWAP 

FIXEDSWAP 

NYMEX 
N Y M U  
m 
m 
m 
Nywu 

m 
WMEX 
NYMU 
m 
m 
m 
N Y M :  
m 
m 
m 
m 
m 
m 
m 
m 
m 
m 
WYMD: 
NYMEX 
muu: 
N Y W  
NYMEX 
NYMEX 
NYW 
Nyuu 

NYMEX 
N Y W  
NYMEX 
m 
NYMM 
NYMEX 
NYMEX 
NYMEX 
N Y W  
NYMEX 
hwEx 
N Y W  
HIMEX 
NyMu 

NYMEX 
NYMM 
N Y W  
Nyuu 

NYMEX 
NYMEX 
IFERC 
IFERC 
IFERC 
NYMEX 
NYMEX 
hwEx 
NY?AEx 
NYMEX 
NYMEX 
NYMEX 

NO 
NO 
NO 
NO 
NO 
NO 
NO 
NO 
NO 
NO 
NO 
NG 
NG 
NG 
NO 
NG 
NO 
NO 
NO 
NG 
NG 
NG 
NO 
NO 
NO 
NG 
NG 
NG 
NO 
NO 
NG 
NG 
NO 
NO 
NO 
NG 
NO 
NG 
NG 
NO 
NO 
NO 
NO 
NO 
NO 
NO 
NG 
NO 
NG 
NO 
NO 

HHVB 
WUB 
WUE 
NG 
NO 
NO 
NO 
NO 
NO 
NG 

1 $1.441 
17.531 
$6.425 
$6.410 
$6.170 
$6.076 
$6.086 
$7.826 
$6.913 
$6.838 
$6.908 
$6.998 
$7.935 
$7.910 
$7.665 
$6.730 
$6.670 
56.745 
$6.835 
$7.632 
$7.607 
$7.372 
$6.790 
$6.190 
56.620 
57299 
51.281 
$7.081 
$6.519 
$6.464 
$6.524 
56.614 
17.228 
$7.213 
11.018 
$6.426 
$6.416 
$6.251 
$6.788 
$6.755 
$6.571 
$6.024 
$5.994 
58.w 
$6.101 
$6.701 
W.681 
$6471 
$5.773 
$5.740 
$5.612 
$55296 
35339 
$5.395 
$52w 
552m 
$5.317 
$5.169 
$5219 
$5287 
$5.385 - 



ZllROll 
311ROll 
W112011 
Wl12011 
71112011 
5n120ll 
f f 1 m 1  
71112011 
W112011 
W1120tl 
71112011 
11112011 
21112011 
w12011 
W1120ll 
Wl1201t 
71112011 
51112011 
lv112011 
7 l l m  1 

an12011 
SI112011 
W112011 
M12011 
71112011 
lv112011 
7IlROll 
lv112011 
71112011 
11112011 
211IMll 
Y112011 
61112011 

In12011 
21112011 
M12011 
111R011 
Ztlno11 
Y(120ll 
61112011 
7fl12011 
lvl12011 
71112011 
Y1120il 
w112011 
71112011 
71112011 
ff112011 
71112011 
11112011 
21112011 
Y1RO11 
BI1R011 
71112011 
l11IMll 
21112011 
a(lR011 
1n12011 
PI112011 

inno i i  

7111~011 

FIXED SWAP 
FIXE0 S W  
F W D  S W  
FIXEDSWAP 
FIXEDSUUP 
FIXED SWAP 
FIXED SWAP 
FIXED S W  
FIXEDSWAP 
FIXED SWAP 
FIXEDSWAP 
FIXEDSWAP 
FIXED SWAP 
FIXEDSWAP 
F W D  SWAP 
FIXEDSWAP 
FIXEDSWAP 
FUEDSWAP 
FIXEDSWAP 
FIXEDSWAP 
FIXED SWAP 
FIXED S W  
FUEDSWAP 
Flxul S W  
FIXEDSWAP 
FIXED SWAP 
FUEDSWAP 
FIXEDSWAP 
FIXED SWAP 
FIXED SWAP 
FIXEDSWAP 
FIXEDSWAP 
FIXEDSWAP 
FIXED SWAP 
FIXEDSWAP 
FIXED SWAP 
FIXED SWAP 
FIXED SWAP 
FIXED SWAP 
FIXED SWAP 
FIXED SWAP 
FWED SWAP 
FIXED s w  
FIXED SWAP 
FIXED SWAP 
FIXEDSWAP 
FIXED s w  
FIXEDSWAP 
FIXEDSWAP 
FIXED SWAP 
FIXEDSWAP 
NIEDSWAP 
FIXED SWAP 
MXED SWAP 
FIXED SWAP 
FIXED SWAP 
FIXED SWAP 
FIXED SWAP 
FIXED S W  
FIXED SWAP 
FIXED SWAP 

3MO7M 
MI0735 
5055914 
5056915 
5056915 
5082M3 
3csm24 
5082025 
3071811 
3071812 
3071813 
m 2 4  
3073025 
?aE€Qe 
3073013 
m f 4  
3073015 
3074700 
3074781 
5074782 
3075819 
3075314 
307s15 
5075910 
3075911 
3075912 
9077241 
?am2 
3078110 
3078111 
3078311 
3078312 
3078313 
3078320 
3Q78321 
3081314 
5081315 
3081316 
3085921 
3083922 
-23 
2u9am4 
)w38M 

508(a78 - 
Ja)lOlB 
5091021 
5091022 
xez424 
3085307 
JD95Jo8 
-1 
-2 
3ooBw 
m7810 
9057811 
3W1u 
3090145 
=I46 
M 9  
we6330 

NO 
NG 
NO 
NO 
NO 
NG 
NG 
NG 
NG 
NG 
No 
No 
NG 
NG 
NG 
NG 
NG 
NG 
NG 
NG 
NO 
NG 
NG 
NG 
NG 
NO 
NG 
NO 
NO 
NG 
NG 
NG 
NO 
NO 
NG 
NO 
NO 
NO 
NO 
NG 
NQ 
NO 
NG 
No 
NO 

HHUB 
MB 
WUB 
NG 
No 
NO 
NG 
NG 
NG 
NG 
NO 
NG 
NO 
NG 
NG 
NO 

$5348 $5 260 - 
$5 138 
$5 187 
$5 252 
15 184 
$5235 
$5 293 
$5 262 
15 329 
$5 381 
15 599 
$5 655 
$5 530 
15 307 
$5 352 
$5 405 
$5216 
$5 320 
$5 312 
Is 799 
15 742 
15616 
$5314 
15 353 
$5 403 
Is 376 
$5 416 
$5 253 
$5 307 
$5 599 
$5 538 
$5 435 
Is 2x3 
$5288 
15 427 
15 384 
$5291 
15 565 
$5 525 
15115 
$5212 
$5212 
$5 M2 
$5 107 
Y 963 
$5 026 
$5 079 
$5 103 
$5 099 
$5 147 
$5 262 
$5 253 
$5 152 
15 034 
$5 088 
$5 184 

, 15155 
$5 056 

$5 312 

I 



YlROii 
Uli2011 
mR011 
mho11 
71112011 
11112011 
21112011 
YlRDl l  
11112011 
a112011 
3l112011 
71112011 

a112011 
at12011 
7fl12011 
l l l r n t  
M12011 
3n12011 
7nRo11 
11112011 
Y112011 
Y112011 
71112011 
7f112011 
11112011 
21112011 
Y112011 
U112011 
w112011 
61112011 

inmi 

- 

%% 
wm11 
(v112011 
71112011 
UlROll  
Y l rn l l  
61112011 
71112011 
11112011 
21112011 
u112011 
11i12011 
21112011 
Yl12011 
111R011 
a112011 
M M 1 1  
11~12011 
a112011 
3n12011 

l l l M l 1  
211'Zm 1 
21lROlI 
31112011 
YlRO11 
11112011 
111n011 
E412011 

inmil 

8mRO10 
SlSRolO 
m 1 0  
m 1 0  
m 1 0  
w 1 0  
W 1 0  
m 1 0  

611?RMO 
611VmlO 
WlVm10 
611Vm10 
u1712010 
6117&V10 
611712010 
611712010 
MyZo(0 
tv724010 
MYmlO 
#2%QlO 
MlROlO 
8m12010 
W12010 
812711010 
Wf12010 

9R712010 
9,2712010 
Ormp010 
W12010 

M712010 
Iff1PR010 
l~ lOn010 
IW1WO10 
I M & ? O i O  
11WM10 
1 l W M l O  
l lWM10 
11WM10 
l111212010 
l1Il112010 
l l l l m l o  
I t r3WvlO 
1113M010 

1vMolV 
1 ~ 0 1 0  
1 v M o l O  
IMYXHO 
I2E1yHnO 
lY lY lo l0  
1 2 1 1 ~ 1 0  
Islllv2010 
IY1%2U10 
IMlv20lO 
IY11vI010 
1211W2OtQ 
1212112010 
I?RZi2010 
11812011 

~ 7 m 1 0  

e m m n  

i i m i o  

FIXEDSWAP 2498631 
FIXEDSWAP 3wgBaB 
FIXEDSWAP S3SSS 
FIXEDSWAP SOsEm 
FIXEDSWAP 9ooBM1 
FIXEDSWAP -7 
FIXEDSW asoBas 
FIXEDSWAP !i&mas9 
FIXEDSWAP 31Qli4I 
FIXEDSWAP 3101142 
FIXEDSWAP 310043 
FIXEDSWAP 3101200 
FIXEDSWbP 3 1 W  
FIXEDSWAP 3 1 W 1  
FIXEDSWAP 31W32 
FIXEDSWAP 3103033 
N O S W  3106314 
FIXEDSWAP 3106315 
FIXEDSWAP 3106316 
FIXEDSWAP 3 W 1 7  
FIXED- 3107251 
FIXEDSWAP 3107252 
WDSWAP 31mzU 
FIXEDSWAP 3107251 
FIXEDSWAP 3111782 

FIXEDSWAP 3121602 
FIXEDSWAP 3121503 
FIXEDSWAP 3121W 
FIXEDSWAP 3121M5 

FIXEDSWAP 3121607 
FIXEDSWAP 3137742 
FIXEDSWAP $137743 
FIXEDSYWP 3137744 
FIXEDSWIP 3137745 
FIXEDSWAP 3158076 
FIXEDSWbP 31Jwll 
FIXEDSWAP 3156078 
F l x E D w  3 1 m  
FIXEDSWAP 31- 
FIXEDSWAP 3158590 
FIXEDSWAP 3188661 
FIXEDSWAP 3184321 
FIXEDSWAP 3161522 

FIXEDSWAP 316,5542 
FIXEDSWAP 3185653 
FIXEDSWAP 3186564 
F U E D S W  3171M 
FIXEDSWAP 3171856 
FIXEDSWAP 3171857 
FIXEDSWAP 3172569 
FIXEDSWAP 3172810 
FIXEDSWAP 3172680 
FIXEDSWAP 317S11 
FIXEDSWAP 3172581 
FIXEDSWAP 3172815 
FMEDSWAP 317- 
FIXEDSWAP 317- 
FIXEDSWAP 3182036 

FWDSW~P 31zt60i 

FIXEDSWAP ~ 1 2 1 5 ~  

m m a w  3 i w  

NYMEX NG 
NYMD: NG 
rn NG 
NYMD: NO 
Nyuu NG 
NyuD( NO 
Nn*o( NO 
NYMX NO 
NYMu: NO 
FERC MnJB 
NyMu: NG 
NyMu: NG 
Nyua NG 
FERC WUB 
mnu: NO 
Nn*o( NG 
N Y W  NO 
FERC HHUB 
MIu: NO 
N Y W  No 
N Y W  NG 
FERC Hmm 
IFERC MiljE 
KERC HHW 
IFERC HHUB 
IFERC HHW 
FERC HHUB 
KERC HHUB 
IFERC HHUB 
KERC HHW 
FERC Hmm 
KERC 
IF ERC 
KERC 
NYMEX 

W B  
HHUB 
HHUB 

NO 
NG 
NG 
NG 
NG 
NO 
NO 
NO 
NO 
NG 
NG 
NG 
NO 
NO 
NG 
NG 
NG 
NO 
NO 
NG 
No 
NG 
NO 
NO 
NG I 

5.019 
54.879 
54.895 
54.940 
Y.994 
55.028 
55.013 
54.923 
54.973 
Y.957 
Y.875 
Y.871 
Y.889 
Y.855 
54.775 
Y.785 
Y.684 
54.673 
54.603 
54.6% 
$4493 
54.482 
Y.422 
Y.499 
54.576 
Y.307 
14.318 
$4258 
14.217 
54.245 
54.299 
14.366 
54.095 
54.128 
14.185 
Y.250 
$4057 
Y.090 
14.144 
54.212 
$5982 
Y.001 
53.982 
Y.180 
54.199 
$4.169 
$4.343 
54.350 
54.312 
54.222 
54.251 
54.235 
$4.048 
$4.048 
54.084 
54.084 
54.077 
$4.077 
54.059 
54.152 
54.410 

- 

- 



WlROll 
7llRQll 
2/1/2011 
m m 1 1  
UlROll 
mrM11 
2/1/2011 
w m 1 1  
MRDll 
7/1/2011 
Y1ROll 
WROll 
IY111011 
7/1/2011 
UMDI 1 
Ulmrll 
s l t r n i l  
MflMl 
7ili2011 
u1Ro11 

UtMlll 
UlRO11 
UIRa11 
4/1/2011 
W/2011 
Y1rnll 
BIlRQll 
7/1/2011 
4nlMll 
YlRDll 
MROll 
711mll 
Ulldoll 
UlRQ11 
UlROII 
YlROll 
Wlrnll 
7/11zM 1 
U l r n l l  
sl11MH 
WlR011 
7/1/2011 
Y1flO11 
wtR011 
Y1ROll 
Y(m11 
YlRDll 
M/2011 
Mi2011 
71lRo11 
YvMIl 
Mmr11 
7/1/2011 
UlIM11 
611ROll 

YlRD11 
Wl/2011 
7/1/2011 
W1RO1l 

slinoii 

- 
- 

7 n m i  

lKROll 
lKRO11 
lR4Roil 
1/24R011 
1RYMll 
lRMOl1 
1rrmzDll 
W/2011 
2/1/2011 
VlIL011 
UIMO11 
WlR011 
2RU1011 
2RUMll 
3iW011 
S)Brmll 
-11 
m i 1  
m 1 1  
3,Wsnl 
m 1 1  
311MOlI 
3/11/2011 
311Y2D11 
311w2011 
31lMoll 
311BRol1 
Ytg12Dll 
311812011 
W812011 
Y1812011 
3I18ROll 
3118ROIl 
WIROll 
W4Roll 
912Vmll 
WU2011 
-11 
W m 1 1  

FIXEDSWAP 3182057 
FIXEDSWP 3181038 
FIXEDSWAP 1194246 
FIXEDSWAP 3144217 
FIXEDSWAP 31- 
F I X E D S W  11W39 
FIXEDSWAP 3196240 
FIXEDSWAP 3108616 
FIXEDSWAP 3108617 
F W D S W  31Wi8 
FIXEDSWAP 3 m 4 2  
FIXEDSWP 3203719 
FIXEDSWAP 3210153 
FIXEDSWAP 3210158 
FIXEDSWAP 3218191 
FIXEDSWAP 521BP?J 
FIXEDSWAP 5216195 
FIXEDSWAP SZlbl96 
FIXEDSHUP 521s197 
FIXEDSWAP 5 2 1 m  
FUEDSWP Y l m 1  
F W S W A P  5217541 
FIXEDSWAP 321- 
FIXEDSWAP -1 
FIXEDSWAP w15Jb 
F I X E D S W  W 1 W  
FIXEDSWAP 5221568 
F I X E D S W  5221557 
F I X E D S W  3221568 
FIXEDSWAP 3222351 
FIXEDSWAP a222352 
FIXEDSWAP 32n563 
FIXEDSWAP m23M 
FlXEDSWAP 322- 
FlXEDSWAP 5224661 
FIXEDSWW 3224674 
F I X E D S W  3224675 
R X E O S W  3224676 
F I X E D S W  3224677 

-11 
~ O l l  
UgROll 
-11 
w 1 1  
-11 
u112011 
UIBDll 
4rlm11 
WZRMI 
Ul2ROll 
WZROll 
u(Mol1 
W W 1 1  
UlBL2011 
YllR011 

NmEX 
Nyuu: 
Nyuu 

mM 
rn 
rn 
rn 
NYMU 
NYMD: 
HIMU 
IFERC 
IFERC 
FERC 
rn 
HIMEX 
NVMM 
IFERC 
IFERC 
IFERC 
IFERC 

- 
FIXEDSWAP 37.31W 
FIXEDSWAP 3269620 
FIXEDSWAP 3x4734 
FIXEDSWAP 326Q6Zl 
FIXEDSWAP 32us736 
FIXEDSWAP 3268138 
FIXEDSWAP 3270212 
FIXEDSWAP 3270213 
FIXEDSWAP 3270216 
FIXEDSWAP 327m 
FIXEDSWAP 3273121 
FIXEDSWAP 3273428 
FIXEDSWAP 3277182 
FIXEDSWAP 31771s 
F W S W  3177186 
FIXEDSWAP 5288596 

NG 
No 
NO 
NO 
NO 
NO 
NO 
NO 
NO 
NG 
NO 
NG 
NG 
NG 
NO 
NG 
NG 
NO 
NO 
NG 
No 
NO 
NG 
NO 
NG 
NO 
NG 
NO 
NO 
NG 
NG 
NG 
NG 
NG 
NG 
NO 
NG 
No 
NG 

NG 
NG 
NG 
NG 
NG 
NO 

WlUB 
NG 
NG 
NO 

HHUB 
H U B  
HHUB 
HHUB 

$4,451 
$4.513 
Y.580 
$4.580 
$4.473 
16473 
$4491 
Y.109 
54.457 
Y.5W 
$3986 
$3.910 
$4.007 
Y.070 
$3.864 
5.864 
$3.924 
$3.986 
Y.062 
$3.930 
$3.986 
$3.830 
$3.889 
$3.941 
$3.939 
a934 
Y.010 
54.079 
54.157 
Y.186 
Y.246 
Y.316 
Y.388 
$4161 
Y.244 
$4.244 
$4.327 
54.397 
$4.467 
$4.103 
$4.253 
Y.335 
$4.41 1 
$4.263 
Y.389 
54.289 
Y.146 
$4.146 
Y.220 
Y.220 
Y.302 
$4.055 
$4.124 
$4.207 
$4.098 
Y.168 
$4253 
14.136 
114.186 
$4.260 
51.161 

- 
- 



711iZ011 
6Ilna11 
711Ro11 
711(2011 L 711RDll 

IFERC 
IFERC 
FERC 
WMEX 
NYMEX - 

HHUB 
HHUB 
HHUB 
ffi 
NO - 



7.tlROll 
YlROll 

Ylrifill 
w112011 
7111M11 
81112011 
81112011 
10I112011 
11ll12011 

lI1Roll 
UllXlll 

U1ROlI 

811m11 
711rifill 
81112011 

lW1120ll 
llll12011 ii 1Ylm)ti 

Y l rn l l  
UlROl1 

WllZDll 
71112011 

u1n011 
511ROll 
w112011 

LV(RO11 
DI112011 
lW112011 
llll12011 

m m i i  

9m12010 FIXEDSWAP 5121511 
W12010 F I X E D W  3121512 

YlROll 3RoRol1 FIXEDSWAP 322- 

91112011 3R8ROll FIXEDSWAP 3228613 NYMEX 
lO(112011 3RoRoll F I X E O S W  3228614 NYMEX 

-= NG 

NO 
NG 

m 

NO 
NG 
NG 
NG I NO 1 NG 

q 1 NO 





Attachment B 



Attachment B 
REDACTED 

91112010 
101112010 
11I112010 
1211/2010 
81112010 
WlRMO 
811lZOlO 
91112010 
101112010 
l011/2010 
1111~010 
1 11112010 
121132010 
121112010 
M/2010 
81112010 
Mi2010 
81112010 
lW112010 
lWl12OIO 
llll12010 
11/1/2010 
121112010 
12/1/2010 
81112010 
91112010 
81112010 
Em2010 
8lmo10 
9/1/2010 
en12010 
9/712OlO 
lW112010 
l l l l /2010 
12/1/2010 
811M10 
w1/2010 
1Wl~OlO 
111112010 
121112010 
BnLQ10 
9/7/2010 
1ollR010 
111112010 
12/112010 
81112010 
~1112010 

- 

- 

711MW7 FIXEDSWAP 212W41 NYHRBR NO61 
7lioIxM7 FIXEDSWAP 21- NYHRBR NOBl 
7/1012(107 FIXEDSWAP 21285% NYHRBR HOB1 
7IloIxM7 FWDSWAP 2+286%7 NYHRBR NOB1 
9114l2W7 FIXEDSWAP 21-94 NYHRBR NO61 
WldRo07 FWDSWAP 2 1 W 7  NYHRBR NOBl 
$I1412007 FWDSWAP 21-87 NYHRBR NIX1 
W14nW7 FWDSWAP 2 1 W S  

9114i2007 FWDSWAP 2196153 
s114noo7 FWD SWAP 2196101 

s n m  FIXEDSWAP 2196405 
8114i2007 FWDSWAP 2 1 W 5  
WlM00T FIXEDSWAP 2196409 
911412007 FIXEDSWAP 2196457 
911912007 FIXEDSWAP 2202479 
911912W7 FREDSWAP 2205612 
911&Zw7 FIXEDSWAP 2203481 
911912007 FWDSWAP 2203614 
911Mw7 FWDSWAP 2203404 
9/1012w7 FIXED SWAP 2203616 
SIlSi2W7 FIXEDSWAP 2203% 
91lgl2Mn FIXEDSWAP 2203618 
SI1912007 FWDSWAP 2 2 0 a  
W l W 7  FWDSWAP 2 2 W 4  
W5I2007 FWDSWAP 2208651 

l O M w 7  FIXEDSWAP 2219472 
101MW7 FIXEDSWAP 2219474 
10l8iZW7 F I X E D S W  2235902 
lhEBIM07 FIXEDSWAP m 6 W 4  
1011712007 FIXEDSWAP 2242e83 
10117/2007 FWDSWAP 2242885 

1011712007 FIXEDSWAP 2242819 
1011712007 FIXEDSWAP 2242891 
10122RW7 FIXEDSWAP 2246202 
lOR2RM7 FIXEDSWAP 2245204 
1oR2Roo7 FIXEDSWAP 2245208 

~ 5 n w 7  FIXEDSWAP nousis 

i w i 7 n w 7  FMDSWAP mzw 

1uvMo7 l F M D S W A P l  2284372 
ll1112008 I F M D  SWAP I 2506762 

NYHRBR 
NYHRBR 
NYHRBR 
NYHRBR 
NYHRBR 
NVHRBR 
NYHRBR 
NYHRBR 
NYHRBR 
NYHRBR 
NYHRBR 
NYHRBR 
NYHRBR 
NYHRBR 
NYHRBR 
NYHRBR 
NYHRBR 
NYHRBR 
NYHRBR 
NYHRBR 
NYHRBR 
NYHRBR 
NYHRBR 
NYHRBR 
NYHRBR 
NYHRBR 
NYHRBR 
NYHRBR 
NYHRBR 
NYHRBR 
NYHRBR 
NYHRBR 
NYHRBR 
NYHRBR 
NYHRBR 
NYHRBR 
NYHRBR 
NYHRBR 
NYHRBR 
NYHRBR 

NOBl 
NOB1 
NIX1 
NOBl 
NOB1 
NO81 
NIX1 
NO61 
NOS1 
NC67 
NOS1 
NOBl 
NO61 
NOBl 
NOBl 
NO61 
NOB1 
NO61 
HOB1 
NOBl 
HOB1 
NOBI 
NOBl 
NO61 
NO61 
NOBl 
NOBl 
NO01 
NO61 
NOBl 
NOBl 
NO61 
NOBl 
NOBl 
NOB1 
NO61 
NOB1 
NOS1 
NOB1 
NO61 

from Trade 

$55.75 
$55.72 
$55.72 
$55.67 
$55.67 
$55.61 
$55.64 
$56.51 
$56.51 
$56.41 
$56.41 
$56.36 
$56.36 
$56.31 
$56.31 
$56.26 
$56.26 
$57.87 
$57.80 
556.68 
$56.60 
$58.61 
$58.67 
560.63 
$60.65 
$60.67 
$60.70 
$60.74 
560.88 
$60.90 
$60.94 
$60.97 
561.02 
$71.11 
$71.03 
$70.99 
$71.03 
$71.06 
$71.15 
$70.98 - 



I(ulROI0 
111112010 
1ZH12OlO 
YlROIO 
Oll12010 
1w1m10 
I 11112010 
121112010 
YlRO10 
PI1m10 
1w112010 
11l112010 
12/112010 
811ROlO 
@IlR010 
M m 1 0  
Olli2010 
w m 1 0  
9/112010 
w m 1 0  
w m 1 0  
811m10 
Ol1no10 
M R 0 1 0  
911m10 
811m10 
w112010 
Y112010 
91112010 
lWlRO10 
I ll112010 
121112010 
111112010 
12Il12010 
1111mo 
121112010 

911n010 
1w112010 
11llROlO 

YInOlO 
91112010 
Yli2010 
W1RO10 
Y l ~ 0 1 0  
Ylnolo 
1w112010 
iddud F W  

- 

7 

- 
- 

wimoia 

izinoio 

- 

11111zM)8 FIXEDSWAP 2306767 NYHRBR NO61 
I11112008 FIXED SWAP 2306765 NYHRBR 

111112008 FIXEDSWAP zJw763 NYHRBR 
2n6R008 FWDSWAP ZMSM NYHRBR NO61 
7.EWQC4 FWDSWAP 735766 NYHRBR NOBl 

NOS1 ~ 0 6 1  n 
NOBl 

2300989 NYHRBR NOB1 
2354186 NYHRBR NOB4 

M 7 R W  FWDSWAP 2354188 NYHRBR HOB1 
U2u1008 FIXEDSWAP 2407301 NYHR%R NOBl 
4Mi2CWJ FWDSWAP 2407302 NYHRBR NOBI 
41sMo08 FWDSWAP 2410105 NYHRBR NOBI 
vJoRoo8 FIXEDSWAP 2410108 NYHRBR NOBI 
YrVlOW F!XEDSWAP 243Sd2 NYHRBR NO61 

v -7  

10123/2009 FIXEDSWAP 2921592 
l W M 0 0 0  FIXEDSWAP 2921594 
lomnO08 FWDSWAP 2921596 
1WZy2009 FWDSWAP 2921598 
lomnOO9 FIXEDSWAP 2921600 
1WZBROW FIXEDSWAP 292x108 
l M 6 n W 9  FWDSWAP 292MoB 
lMN2009 FIXEDSWAP 2 9 2 W  
lOmMHI9 FIXEDSWAP 2923502 
214t7$10 FIXEDSWAP 29MoBl 
214RO10 FIXEDSWAP 2985065 
214/2010 FIXEDSWAP 29-5 
ZMnO10 FIXEDSWAP 2985067 
214lZOIO FIXEDSWAP 25EW9 
Z10RO10 FIXEDSWAP 29- 
Z l l O M l l O  FIXEDSWAP 2 9 W 2  
2122/2010 FIXEDSWAP 2993574 
211zR010 FIXEDSWAP 2893676 
UlR010 FWDSWAP 3016498 
UlROlO FIXED SWAP 3018601 

1W14,'2010 FIXEDSWAP 3138666 
p W  and gwnwst are ~n M a  

NYHRBR 
NYHRBR 
NYHRBR 
NYHRBR 
NYHRBR 
NYHRBR 
NYHRBR 
NYHRBR 
NYHRBR 
NYHRBR 
NYHRBR 
NYHRBR 
NYHRBR 
NYHRBR 
NYHRBR 
NYHRBR 
NYHRBR 
NYHRBR 
NYHRBR 
NYHRBR 
NYHRBR 

NOBI 
NOBI 
NO61 
NOBI 
NOBl 
N IX1  
NOBI 
NOBI 
N W I  
NOBI 
NOBY 
NOBl 
NOBI 
HOB1 
NOBI 
NOBI 
NOBI 
NOBI 
NOBl 
mt 

$70.94 
570.93 
$70.90 
81.38 
81.17 
581.12 
$el33 

NIX1 

581.25 

$95.m 
ts1.89 
ts1.m 
$95.03 
$95.07 
w . r o  

- 

- 
snZ57 
$87.56 
$87.44 
HM.W 

$105.01 
$105.02 
a1m.00 
$105.93 
a1w.86 
$1109.95 
$1W.16 
llW.27 
$75.15 
$75.53 
$75.90 
$78.30 
$78.73 
$75.45 
$75.115 
$75.35 
$75.73 
89.55 
$63.96 
$70.23 
$70.53 
n0.m 
$70.85 
$71.35 
$ 7 4 ~  
$75.10 
$78.3a 
$76.55 
$73.30 

w.m 

- 

b 

<ldmIii in Atladmmnt C. Example X7 
<Id- in Amnhement C. Example $7 



. .. 
81112010 
B/112010 
81112010 

en12010 
slli2010 
10/112010 
111112010 
12n12010 
1(vlROlO 
11/1n010 
17n12PlO 
JM FualO1, 

i(vino1o - 

- 
- 

W2112W9 I FIXED SWAP/ 2879875 
lOIfvM09 I F W D  SWAP1 2897217 

tOIlvM09 I FIXEDSWAP] 2817229 
EllW2010 I F W D  SWAP1 3103720 

. . __ 
USGLF 
USGLF 
USGLF 
USGLF 
USGLF 
USGLF 
USGLF 
USGLF 
USGLF 
NYMEX 

N02HSD 
NOZHSD 
NOZHSD 

NOZHSD 
N02HSD 
N02HSD 

HOlND 

$82.80 
W.69 

4 d a n W  in Attachemant C. Example X I  1 
<Identirid inAUa&ememC. ExampbXll 
eldentikd inAil&mmentC, ExampkXll 
cldenwled in Attadement C. Example I 1  1 
<Identirid in Attademant C. Example X11 

- 
mnolo 
Ylnolo 
31112010 
4/1/2010 
Y112010 
Eli12010 
7ll/2010 
B/112010 
9llROlO 
lW112010 
111112010 
lU112010 

11112010 
Yl IM10 
u112010 
u1/2010 
51112010 
B/112010 
71112010 
EllRO10 
91112010 
10/112010 
1lll12010 
1YlR010 

- - 

- 

12/6/2007 FIXEDSWAP 2284249 NYHRBR NOS1 
1uu2007 FWDSWAP 2284351 NYHRBR NOBl 
12iEROO7 FIXEDSWAP 2284353 NYHRBR NOSl 
12/6/2007 FIXEDSWAP 2284355 NYHRBR NOS1 
12/6/2007 FIXEDSWAP 22-7 NYHRBR NOSl 
12/6/2007 FWDSWAP 2284359 NYHRBR NOS1 
12/6/2007 FIXEDSWAP 2284% NYHRBR NOSl 
12/6/2007 FWDSWAP 2284363 NYHRBR NOS1 
12/6/2007 FtXEDSWAP 22-5 NYHRBR NOSl 
1.?/6/2007 FIXEDSWAP 2204367 NYHRBR NOS1 
12/6/2007 FIXEDSWAP 2204570 NYHRBR NOS1 
12/6120(17 FIXEDSWAP 2284372 NYHRBR NOSl 

311212008 FIXEDSWAP 23BwM NYHRBR NCSl 
Y1212008 FWDSWAP 2-7 NYHRBR NOSl 
311212008 FIXEDSWAP 2360869 NYHRBR NOSl 
311212008 FWDSWAP 2380971 NYHRBR NOS1 
31212008 FWDSWAP 2380973 NYHRBR NOS1 
312R008 FIXED SWAP 2360875 NYHRBR NOS1 
311212008 FIXEDSWAP 2380979 NYHRBR NOSl 
3/12/2008 FIXEDSWAP 2380981 NYHRBR NOSl 
312l2008 FIXEDSWAP 2360883 NYHRBR NOS1 
SI1212008 FIXEDSWAP 2S0985 NYHRBR NOSl 
311212008 FIXEDSWAP 2360987 NYHRBR NOS1 
Yl212008 FWDSWAP 2360889 NYHRBR NOS1 

- 
568.80 
$71.37 
171.36 
$71.20 

e 05.07 







ma 
myu 
myu 
ma 
myu 
ma 
ma 
mu 
ma 
ma - 

- 

L I - 
I 



Oue%n 81 b. 
110 August - DecBmbw Fuel Oil Swap Hedges. R i w  Barge 

REDACTED 

1- 
123&ULlS 
1113Row 
1- 
1 m 1 0  
11812010 
1 m 1 0  
llBRDl0 
11812010 

1n112010 
w 1 0  
W W o l O  

FLXED SWAP 
FIXED SWAP 
FIXED SWAP 
FLXEO SWAP 
FIXED SWAP 
FLXED SWAP 
FLXEO SWAP 
FLX€DSWAP 
FlxED SWAP 
FIXED SWAP 
F W D  SWAP 
FLXED SWAP 

M12010 PIlIGW8 FIXEDSWAP 28767% USGLF NDUSF 
loll12010 BIWZaX FIXEDSWAP 28797s USGLF NOZLSF . .. . 
BnROlO 1MRMO FIXEDSWAP 291uO7 USGLF NOZLSF 
WlR010 1WlZOOU FLXEDSWAP 2915308 USGLF N02LSF 
101112010 lMRaxl  FEDSWAP 2915511 USGLF N02LSF 
lllliZOl0 1 M m  FIXEDSWAP 2815513 WOLF NOZLSF 
1211i2010 lM120061 FIXEDSWAP 2913315 USGLF NOZLSF 
Wl120lO lmRoDg FIXEDSWAP 2347375 Nnlw( HORYD 
W l  ROI 0 
lollRD10 
11ni2010 
12/112010 
8l1ROlO 
WlR010 
lollWl0 
11/1~010 
1211i2010 
81lRO10 
Bn12010 
WR010 
lZlROlO 1 1 1 1 ~ 1 0  F!XDSWAP 31605w NYMEX HOIND 
lghl Flnl Ml piceandqunlmasrslwMrnar&&fkgakm. 

WIND 
Horn 
HOIND 
HOIND 
WIND 
HOINO 
HOMD 
HDIND 
HOlND 
HDIND 
HOMD 
HDlND 

1 2.113 2.133 I 

I 22063 I 

2.0818 
2.2349 

2.3090 
~ 2.28ao b i 

81112010 411412010 FIXED SWAP 3030164 NYMEX HOlND 
Wl120lO Ulu201OFlxEDSWAP 3050186 NYMEX HOlNO 

1 1 ~ 1 ~ 1 0  4n712010FlXEDSWAP -14 NYMEX HOlND 

81112010 Y5/ZOlOFLXEDswAp 3048144 NYMEX HOlND 
WlROlO YSlMlOF 

iolinoio ~ 2 7 ~ 0 1 0  FIXEDSWAP 3058610 NYMEX HOW 

i m n o i o  ~ ~ ~ ~ I O F D ( E D S W A P  3039816 NYMEX HOIND 

’W Flnl MI p i c a  n d  qupnlmes 818 baded rnnw k gone .  



REDACTED 

NYMEX 
mEX 
mwEX 
NYUEX 
NYUEX 
WMEX 
WMEX 
NYMEX 
NrMEX 
Wl ra  
WMEX 
WMEX 
MYEX 
NrMEX 
mEX 
WEX 
MYEX 
MYEX - 

NYMEX 
WMEX 
NYUEX 
WMEX 
WMEX 
WMEX 
m E X  
WMEX 
mEX 
m E X  
NyuD: 

WMEi 
WMEX 
WMEX 
mu( 

Dinereme 
fmm Trade 



Attachment C 



REDACED 

Trade O m :  June 3,2010 
Location: Henry Hub IFERC 

Delivery Months: July2010 throu September 2010 
Trade Price: 

Zkey M66365.3066366.306369 

NVllWX NymM 
Settle High 

Jul-10 9.W ' $4.713 
Aug-10 $4.7350 $4.7500 
sep-10 $4.7650 $4.7800 

strip $4.7300 $4.7477 

Nymex HighILow 
Low Range 

$4.3790 $0.3340 
$4.- $0.3100 
$4.4910 $0.2890 
$4.4367 $0.3110 

lrade Price Difference m SUip 
bote See NG Swaps for 201012011 m idmtify this UinsadLtion on Atuchmcnl A 

-1 

Examplcnz 
Trade Date: June 3,2010 

Location: Hmry Hub IFERC 
Delivery Months: lul ZOlOthrou Swtember 2010 

Trade price: 
Zky 306372, -75, 306376 

Nymex NVmeX 
SCUk High 

J"i.10 $4.69M) $4.713 
nus-10 $4.7350 $4.7500 
sep-lo $4.7650 $4.7800 

Strip 54.7303 $4.7477 

Nymex High I Low 
LOW Range 

$4.3790 $0.3340 
$4.4403 $0.3100 
$4.4910 $0.2890 
$41367 $0.3110 

Trade One: June 3.2010 
LOUUOA: Henry Hub IFERC 

Trade Price: 
uy M65586, 306387. y)663118 

NWeX N-eX 
Settle High 

hi-10 $4.6900 $4.713 
-10 $4.7350 54.7500 
sep-10 $4.7650 $4.7800 

SMP s1.m $4.7477 

Nrmcx High I Low 
LOW Range 

$4.3790 $0.3340 
S4.W $0.3100 
$4.4910 $0.2890 
$4.4367 $0.3110 

Trade Date: June 21,2010 
Location: Nymex Last Day Seftla 

Delivery Months: July 2010 throu September 2010 
Trade Price: 

Zkey 30078080.3078081,M78082 

-ex -ex 
seme HI& 

hi-10 $4.8730 $5.l820 

sep-lo 54.9440 $5.2520 
SWP 54 9wo $5.2193 

Aug.10 $4.91cm $5.2240 

Nymex HlghhlLow 
Low R M V  
$4.8260 $0.3560 
$4,86M w.3590 
S4.W $0.3530 
$4.8633 $0.3560 



REDACTED 

I 7 l . M  as% 
$ n.m 8.4% 
$ 71.101 %4% 
$ n.112 8.5% 
$ 71.0% 8.3% 
$ m.- 8.3% 
$ 71.026 8.3% 
$ 71059 6.4% 
I mmi tux 



-11.8% 
-11 3% 
-10.8% 
.10.4% 
-102% 
-1OW 
-98% 
.8.& 
-11.4% 



AttachrnentC 

ulsmph ai1 NO. 2 UUliQ 
Trade Date: Ocmber 14,2009 

Delivery Monthr Ian 2010 to D u  2010 
Loation: USGC 

Tnde price -$mi 
Exqlmalion: Avenge fw mlp was 3.4% which is within 5% wade taierance. 

a~ m i ~ i 7 1 i ~ n ~ 2 7 m  

USGC 
~ n d ~  ma 

AuplO $07.885 
sCp10 587.885 
oa-10 yR.885 

vu-lo 5 8 7 B  
swlp 587.885 

Nw10 5 8 7 B  

USGC 
M I M  Price 
s 88.92 
s 89.m 
s 90.90 
s 91.82 

s 90.85 
S 92.74 

Percent Diirence 
from Trade Price % Difference 

1.2% 3.4% 
23% 
3.4% 
4.5% 
5.5% 
3.4% 

Examplean hrgeTrainmpomtlon 
Trade me: hmber 7 , 2 m  

DIliW m s :  oct 2010 to D I C  2010 
Loation: USGC 

Trade Rice: -$/sal 
Exqlanation: Average fw mip 4.5% which is within 5% trade tolerance. 

an, 291Ull/lVls 

ustc USGC Percent Difference 
Trade Price Mavket Rice from Trade Price % Difference 

oa-10 s 2.1250 s 2.W% -5.m 4.5% 
Nw-10 $ 2.1250 S 2.0288 4.5% 
DIrlO $ 2.1250 s 2 . m  -3.5% 

Strip S 2.1250 S 2.0285 4.5% 

Pase4of 4 



Attach men t D 



Attachment D 
REDACTED 

Question 81 d. 
2010 August - December Options - 

Trade Date Instrument Z Key Puucall Market Location r Month 

8/1/2010 1/22/2009 
9/1R010 1 m o o 9  
9/1R010 1/22/2GQ9 
10/1R010 112212009 
1WlRO10 1122Roo9 
8/1/2010 10121/2009 
8/1/2010 10/21i2009 
9/1/2010 IW21i2009 
9/1/2010 10/21i2009 
10/1/2010 10/21/2009 
1Wl/2010 10121RW 
11/1/2010 10121/2009 
11/1/2010 10121/2009 
12/1/2010 10/21/2009 
12/1~010 10/21/2009 
811/2010 5/8/2010 
811R010 6/8/2010 
9/1/2010 6/8/2010 
9/1/2010 W O I O  
81lR010 6/9/2010 
81112010 8/9/2010 
9/1/2010 619ROlO 
9/1/2010 5/9/2010 

No observable market Mica 

FUED FINANCIAL OPTION 
FIXED FINANCIAL OPTION 
FIXED FINANCIAL OPTION 
F W D  FINANCIALOPTION 
FUED FINANCIAL OPTION 
FUED FINANCIAL OPTION 
FIXED FINANCIAL OPTION 
FIXED FINANCIAL OPTION 
FIXED FINANCIAL OPTION 
FIXED FlNANC!AL 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 
FUED FlNANC!AL OPTION 
FUED FINANCIAL OPTION 
FIXED FINANCIAL OPTION 
ns or quoles available for m: 

2680620 
2660621 
2660621 
2660622 
2680622 
2920504 
2920504 
2920505 
2920505 
2920506 
2920506 
2920507 
2920507 
2920508 
2920508 
3073204 
3073204 
3073205 
3073205 
3074004 
3074004 
3074005 
3074005 
ss collars. 

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

NYMM 
NYMM 
NYMM 
NYMM 
NYMM 
NYMM 
NYMM 
NYMM 
NYMM 
NYMM 
NYMM 
NYMM 
NYMM 
NYMM 
NYMM 
NYMM 
NYMM 
NYMM 
NYMM 
NYMM 
NYMM 
NYMM 
NYMM 

NG 
NG 
NG 
NG 
NG 
NG 
NG 
NG 
NG 
NG 
NG 
NG 
NO 
NG 
NG 
NG 
NG 
NG 
NG 
NG 
NG 
NG 
NG 



REDACTED 
QUeSlon  81 d. 
2011 January - July options 

Altarhmant D 

1/1/2011 4/13/2010 
2/1/2011 4/13/2010 
2/1/2011 4/13/2010 
3/1/2011 4/13i2010 
3/1/2011 u13/2010 
4/1/2011 4/13/2010 
4/1/2011 4/13/2010 
5/1n011 4/13/2010 
Y1/2011 4/13/2010 
6/1/2011 4/13/2010 
6/1/2011 4/13/2010 
7/1/2011 4/13/2010 
7/1/2011 4/13/2010 
1/1/2011 5/24/2010 
1/1/2011 5/u/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 / 2 U M l O  
5/1/2011 5/24/2010 
5/1/2011 5/24/2010 
61lROl1 %24/2010 
6/1/2011 5/24/2010 
7/1/2011 5/2412010 
7/1/2011 5/24/2010 
1/1/2011 6/1012010 

2/1/2011 6/10/2010 
2/1/201f 611012010 
Y1/2011 6/1012010 
YI/2011 6/10/2010 
4/1/2011 611012010 

i / i n a i i  6/10120io 

FIXED FINANCIAL OPTION 

FIXED FINANCIAL OPTION 
FIXED FINANCIAL OPTION 
W E D  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 FlNANC!AL OPTION 
FIXED FINANCIAL OPTION 
FIXED FINANCIAL OPTION 
FIXED FINANCIAL OPTION 
FIXED FINANCIAL OPTION 
FIXED FINANCIAL OPTION 
FIXED FINANCIAL OPTION 
FIXED FINANCIAL OPTION 
FKED 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 opnm 

FIXED FINANCIAL opnm 

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 
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PUT 
CALL 
PUT 
CALL 
PUT 
CALL 
PUT 
CALL 
PUT 
CALL 
PUT 
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CALL 
PUT 
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CALL 
PUT 
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PUT 
CALL 
PUT 
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PUT 
CAU. 
PUT 
CALL 
PUT 
CALL 
PUT 
CALL 

NYMM 
NYMM 
NYMM 
NYMM 
NYMEX 
NYMM 
NYMM 
NYMM 
NYMM 
NYMM 
NYMM 
NYMM 
NYMM 
NYMM 
NYMM 
NYMM 
NYMM 
NYMM 
NYMM 
NYMEX 
NYMM 
NYMM 
NYMM 
NYMM 
NYMM 
NYMM 
NYMM 
NYMEX 
NYMM 
NYMM 
NYMM 
NYMM 
NYMM 
NYMM 

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 
NG 
NG 
NG 
NG 
NG 
NG 
NG 

Senled Strike Price Trade Price 
WMwBtu) MMBt 



4/1/2011 
5/1/2011 
5/1/2011 
6/1/2011 
BH/2011 

7/1/2011 
1/1/2011 
I/l/2Oll 
2/1/2011 
2/1/2011 
3/1/2011 
~1/2011 
4/1/2011 
4/1/2011 
m/2011 
5/1/2011 
611/2011 
Bll/2Oll 
7/1/2011 
7/1/2011 
1/1/2011 
1/1/2011 
2/1/2011 
2/1/2011 
3/1/2011 
3/1/2011 

' 4/1/2011 
U1/2Oll 
5/1/2011 
5/1/2011 
6/1/2011 
6/1/2011 
7/1/2011 
7/1/2011 

7/1/2011 

' No dwtvab  

3074380 
3074381 
3074381 
3074382 
3074382 
3074383 
3074383 
3089953 
3089853 
3089954 
3089954 
M89955 
3088955 
3088958 
3089856 
3089957 
3089857 
3089858 
3089858 
3089859 
3089958 
3118873 
3118873 
3118874 
3118874 
31 18875 
3118875 
3118876 
31 18876 
3118877 
3118877 
3118878 
3118878 
31 18879 
3118879 
ea callam. 

6/1012010 
5/1012010 
6/1012010 
611012010 
611012010 
6/10/2010 
611042010 
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 
8/17/2010 
9/17/2010 
8/17/2010 
9/17/2010 
9/17/2010 
W17/2010 
9/17/2010 
9/17/2010 
9/17/2010 
9/17/2010 
9/17/2010 
9/17/2010 
9/17/2010 
8/17/2010 

iarket indica 
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PUT 
CALL 
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CALL 
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CALL 
PUT 
CALL 
PUT 
CALL 
PUT 
CALL 
PUT 
CALL 
PUT 
CALL 
PUT 

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 W O N  
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 
FIXU) FINANCIAL OPTION 
FIXED FINANCIAL OPTION 
FIXED FINANCIAL OPTION 
FIXED FINANCIAL OPTION 
FIXED FINANCIAL OPTION 
FIXED FINANCIAL OPTION 
n8 or quotes available for u) 

FIXED FINANCIAL opnm 

NYMEX 
NYMEX 
NYMEX 
NYMEX 
NYMEX 
NYMEX 
NYMEX 
NYMEX 
NYMEX 
NYMEX 
NYMEX 
NYMEX 
NYMEX 
NYMEX 
NYMX 
NYMEX 
NYMEX 
NYMEX 
NYMEX 
NYMM 
NYMEX 
NYMEX 
NYMEX 
NYMEX 
NYMM 
NYMEX 
NYMM 
NYMEX 
NYMEX 
NYMEX 
NYMEX 
NYMEX 
NYMEX 
NYMM 

NG 
NG 
NG 
NO 
NO 
NO 
NG 
NG 
NG 
NG 
NG 
NG 
NO 
NG 
NG 
NO 
NG 
NO 
NG 
NG 
NG 
NG 
NG 
NG 
NG 
NG 
NG 
NO 
NG 
NG 
NG 
NG 
NG 
NG 

NYMEX I NG 
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"Altachment F" for Question MI for January 2011 -July 2011 
Pronress Energy FlorMs 
Natural Gas Hedging Detail -REDACTED 

ural Gas 
Savings/(Cost) on 
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"Attachment 0" for Question #92 for January 2010 - December 2010 
Progress Energy Florida 
Natural Gas Hedglng Detail - REDACTED 

Savings/(Cost) on Hedges Hedged Volumes (MMBtu's) 
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"Attachment H" for Question #93 for January 2009 - December 2009 
Progress Energy Florida 
Natural Gas Hedging Detall -REDACTED 

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

2007 
2006 

,2005 
YTD 


