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Docket No. 0 10001 -E1 
Staff‘s Second Set of Interrogatories 

Preparer: Gregory C. Locke 

22. Does any Progress Energy employee purchase or sell wholesale energy for Florida Power and any 

other subsidiary listed in response to staffs Interrogatory No. 17? If so, please identify each 

Progress Energy employee by name, position, and Progress Energy subsidiary. 

Answer 22: 

The folIowing Progress Energy employees directly purchase or sell wholesale energy for Florida Power 
and other subsidiaries: I 

Position Name Subsidiary 

I 



22. 

Docket No. 0 1000 1 -EI 
Staffs Second Set of Interrogatories 

Preparer: Gregory C. Locke 

Does any Progress Energy employee purchase or sell wholesale energy for Florida Power and any 

other subsidiary listed in response to staffs Interrogatory No. 17? If so, please identify each 

Progress Energy employee by name, position, and Progress Energy subsidiary. 

Answer 22: 

The following Progress Energy employees directly purchase or sell wholesale energy for Florida Power 
and other subsidiaries: / 

Position Name Subsidiary 

I 



Docket No. 0 1000 1 -E1 
Staffs Second Set of Interrogatories 

Preparer: Pamela R. Murphy 
Gregory C. Locke 

27, What types of physical hedges does Florida Power enter to hedge fuel and wholesale energy prices? 

Answer 27: 



Docket No. 0 10001 -E1 
Staffs Second Set of Interrogatories 

Preparer: Pamela R. Murphy 
Gregory C. Locke 

27. What types of physical hedges does Florida Power enter to hedge fuel and wholesale energy prices? 

Answer 27: 

I 



Docket No. 0 10001-E1 
Staffs Second Set of Interrogatories 

Preparer: Pamela R. Murphy 
Gregory C. Locke 

28. What types of financial hedges does Florida Power enter to hedge fuel and wholesale energy prices? 

Answer 28: 



Docket No. 0 1000 1 -E1 
Staffs Second Set of Interrogatories 

Preparer: Pamela R. Murphy 
Gregory C. Locke 

28. What types of financial hedges does Florida Power enter to hedge fuel and wholesale energy prices? 

Answer 28: 

I 



Docket No. 0 1000 I -E1 
staffs Second Set of Interrogatories 

Preparer: Pamela R. Murphy 
Gregory C. Locke 

30. What types of bilateral transactions does Florida Power enter to hedge fuel and wholesale energy 

prices? 

Answer 30: 



Docket No. 0 1000 I -E1 
Staff's Second Set of Interrogatories 

Preparer: Pamela R. Murphy 
Gregory C. Locke 

30. What types of bilateral transactions does Florida Power enter to hedge fuel and wholesale energy 

prices? 

Answer 30: 

c 



Docket No. 0 1000 1 -E1 
Staffs Second Set of Interrogatories 

Preparer: Pamela R. Murphy 
Gregory C. Locke 

31. What types of exchange-traded derivatives does Florida Power enter to hedge fuel and wholesale 

energy prices? 

Answer 31: 



Docket No. 0 IO00 1 -EI 
Staffs Second Set of Interrogatories 

Preparer: Pamela R. Murphy 
Gregory C. Locke 

31. What types of exchange-traded derivatives does Florida Power enter to hedge fuel and wholesale 

energy prices? 

Answer 31: 



Docket NO. 0 1000 1 -E1 
Staffs Second Set of Interrogatories 

Preparer: Pamela R. Murphy 
Dale D. Williams 

Fixed, LTC 

Indexed, LTC 

Fixed, MTC 

39. Please complete the following table by providing the percentage of each type of fossil fuel burned in 

Residual Oil Distillate Oil Coal Natural Gas 

/ 

2000 (according to Florida Power’s December 2000, Schedule A-3) that was purchased under each 

typeAength of contract listed in the table. . 
I DISTRIBUTION OF FOSSIL FUEL BURNED IN 2000 BY TYPE AND LENGTH OF CONTRACT I 

Fixed, STC 

Indexed, STC 

Spot Market 

Notes: LTC - long-term contract 0 3  years); MTC - medium-term contract (1-3 years); STC - (1 month to 
1 year); and Spot Market (4 month) 

Answer 39: 

See table above 



Docket No. 0 1000 I -E1 
Staffs Second Set of Interrogatories 

Preparer: Pamela R. Murphy 
Dale D. Williams 

Residual Oil Distillate Oil Coal Natural Gas 

Fixed, LTC 

Indexed, LTC 

Fixed, MTC 

Indexed, MTC 

Fixed, STC 

Indexed, STC 

I 

39. Please complete the following table by providing the percentage of each type of fossil fuel burned in 

2000 (according to Florida Power’s December 2000, Schedule A-3) that was purchased under each 

typeAength of contract listed in the table. 

I DISTRIBUTION OF FOSSIL FUEL BURNED IN 2000 BY TYPE AND LENGTH OF C o r 1  

Notes: LTC - long-term contract (>3 years); MTC - medium-term contract (1-3 years); STC - ( I  month to 
1 year); and Spot Market (4 month) 

Answer 39: 

See table above 

c 



Docket No. 0 1000 I -EI 
Staffs Second Set of Interrogatories 

Preparer: Dale D. Williams 
Pamela R. Murphy 

Fixed, LTC 

Indexed, LTC 

Fixed, MTC 

Indexed, MTC 

Fixed, STC 

Indexed, STC 

Spot Market 

40. Please complete the following table by providing the percentage of each type of fossil fuel Florida 

Distillate Oil Coal Natural Gas Residual Oil 

3 

I m I 

Power expects to burn in 2001 (according to Schedule E-3 of Exhibit A of Florida Power’s February 

12, 2001, amended petition for mid-course correction) that will be, or is estimated to be, purchased 

under each typeAength of contract listed in the table. 

DISTRIBUTION OF FOSSIL FUEL EXPECTED TO BE BURNED IN 2001 BY TYPE AND LENGTH 
OF CONTRACT I 

Notes: LTC - long-term contract (>3 years); MTC - medium-term contract (1-3 years); STC - (1 month to 
1 year); and Spot Market (4 month) 

Answer 40: 

See table above 



Docket No. 0 IO00 1 -E1 
Staffs Second Set of Interrogatories 

Preparer: Dale D. Williams 
Pamela R. Murphy 

Residual Oil Distillate Oil Coal Natural Gas 

Fixed, LTC 

Indexed, LTC 

Fixed, MTC 

Indexed, MTC 

Fixed, STC 

indexed, STC 

40. Please complete the following table by providing the percentage of each type of fossil fuel Florida 

Power expects to burn in 2001 (according to Schedule E-3 of Exhibit A of Florida Power’s February 

12, 2001, amended petition for mid-course correction) that will be, or is estimated to be, purchased 

under each typehength of contract listed in the table. 

DISTRIBUTION OF FOSSIL FUEL EXPECTED TO BE BURNED IN 2001 BY TYPE AND LENGTH 
OF CONTRACT I 

Notes: LTC - long-term contract (>3 years); MTC - medium-term contract (1-3 years); STC - (1 month to 
1 year); and Spot Market (4 month) 

Answer 40: 

See table above 

c 



Docket No. 0 1 000 1 -E1 
Staffs Second Set of Interrogatories 

Preparer: Gregory C. Locke 

31-Dec-1998 

44. Please complete the following table by providing the volume of wholesale energy Florida Power 

1999 2000 3 1 -Dee2000 

hedged, during the times listed in the table, using each type of transaction listed in the table. 

VOLUME OF WHOLESALE ENERGY FLORIDA POWER HEDGED 

Long Futures 
Posit ion 

Short Futures 
Position 

Purchased Call 

Sold Call 

Purchased Put 

Sold Put 
~ ~ ~~ 

Swap Fixed for 
Floating 

Swap Floating for 
Fixed 

Note: Columns 2 and 5 request volume of wholesale energy hedged on December 31,1998 and 2000, 
respectively. Columns 3 and 4 request volume of wholesale energy hedged during calendar years 1999 and 
2000, respectively. 

Answer 44: 

See table above 

L 



Docket NO. 0 1000 1 -EI 
Staffs Second Set of Interrogatories 

Preparer: Gregory C. Locke 

44. Please complete the following table by providing the volume of wholesale energy Florida Power 

hedged, during the times listed in the table, using each type of transaction listed in the table. 

VOLUME OF WHOLESALE ENERGY FLORIDA POWER HEDGED 
BY TYPE OF TRANSACTION 

Long Futures 
Position 

Short Futures 
Position 

Purchased Call 

Sold Call 

1 Purchased Put 

I Sold Put 

31-Dec-1998 

I 
I 
I 

I 
I 
I 

2000 I 3 1-Dec-2000 I 1999 

Swap Fixed for 
Floating 

Swap Floating for 
Fixed 

Note: Columns 2 and 5 request volume of wholesale energy hedged on December 31,1998 and 2000, 
respectively. Columns 3 and 4 request volume of wholesale energy hedged during calendar years 1999 and 
2000, respectively. 

Answer 44: 

See table above 

c 



Docket No. 0 1000 1 -E1 
Staffs Second Set of Interrogatories 

Preparer: Dale D. Williams 

62. For each natural gas commodity contract listed in response to staffs Interrogatory No. 61 that was 

not market-indexed, please provide the natural gas commodity cost (%/MMBtu) based upon the 

contracted minimum monthly purchase amount and the contracted maximum monthly purchase 

amount. 

Answer 62: 

m 



, Docket No. 010001-E1 

0 Question 61 
Staffs Second Set of Interrogatories 

Preparer: Pamela R. Murphy 
FPC Natural Gas Commodity Contracts 
In Effect Between March 1999 and March 2001 

REDACTED 

Con tract Contract Min M a  PIX8 
Volume Type Price Description Supplier Start Date End Date Volume 

\ 

? 

___ ~ _ _  __ 

, 
J 

. 

1 



1 Docket No. 0 IO00 1 -E1 
Staffs Second Set of Interrogatories 

I Question 61 
Preparer: Pamela R. Murphy 

FPC Natural Gas Commodity Contracts 
In Effect Between March 1999 and March 2001 

REDACTED 

Contract Cantract Min 

.-. 

* 



Docket No. 010001-E1 
Staffs Second Set of Interrogatories 

Preparer: Dale D. Williams 

62. For each natural gas commodity contract listed in response to staff's Interrogatory No. 61 that was 

not market-indexed, please provide the natural gas commodity cost ($/MMBtu) based upon the 

contracted minimum monthly purchase amount and the contracted maximum monthly purchase 

a m ou n t. 

Answer 62: 



REDACTED 

* '  

pocket No. 0 10001 -E1 
Staffs Second Set of Interrogatories 
#Question 63 
Preparer: Pamela R. Murphy 



Pocket No. 010001-E1 
Staffs Second Set of Interrogatories 
.Question 63 
Preparer: Pamela R. Murphy 

1 '  

FPC Natural Gas Commodity Contracts 
in Effect Between March 2001 and March 2003 

J 

.. 

Contract Contmcl Mln M a x  Price 
Supplier Star! Date End Dale Volume Volume Type Price DescripUoii 

REDACTED 



Docket No. 0 1000 1-EI 
Staffs Second Set of Interrogatories 

Preparer: Pamela R. Murphy 
Dale D. Williams 

64. For each natural gas commodity contract listed in response to staff's Interrogatory No. 63 that is not 

market-indexed, please provide the natural gas commodity cost ($/MMBtu) based upon the 

contracted minimum monthly purchase amount and the contracted maximum monthly purchase 

amount. 

Answer 64: / 



Docket NO. 0 1000 1 -E1 
Staffs Second Set of Interrogatories 

Preparer: Pamela R. Murphy 
Dale D. Williams 

64. For each natural gas commodity contract listed in response to staffs Interrogatory No. 63 that is not 

market-indexed, please provide the natural gas commodity cost ($/MMBtu) based upon the 

contracted minimum monthly purchase amount and the contracted maximum monthly purchase 

amount. 

Answer 64: / 



Docket No. 0 IO00 1 -E1 
Staffs Second Set of Interrogatories 

Preparer: Dale D. Williams 

65. Please provide the following information concerning Florida Power's residual oil commodity 

contracts in effect for any amount of time between March 1999 and March 2001: 

a) Name of supplier; 

b) Contract start date; 

c) Contract ending date; 

d) 

e) 

Whether the contract was market-indexed; 

For those contracts that were market-indexed, the market base and corresponding 
I 

prem iu m/discou n t ; 

f) Minimum monthly purchase; and 

g) Maximum monthly purchase. 

Answer 65: 

Name of supplier; Rio Energy International, Inc. 
Contract start date; 11/1/97 
Contract ending date;12/3 1/03 
Whether the contract was market-indexed; yes 
For those contracts that were market-indexed, the market base and corresponding premiuddiscound 

Minimum monthly purchase; none 
Maximum monthly purchase. FPC requirements at Anclote & Bartow Plants 

Name of supplier; TexPar Energy, Inc. 
Contract start date; 7/13/98 I 

Contract ending date;12/3 1/0 1 
Whether the contract was market-indexed; yes 
For those contracts that were market-indexed, the market base and corresponding premiuddiscount; 

M i n i "  monthly purchase; none 
Maximum monthly purchase. FPC requirements at Suwannee Plant 

c 



Docket No. 0 1000 1 -E1 
Staffs Second Set of Interrogatories 

Preparer: Dale D. Williams 

65. Please provide the following information concerning Florida Power’s residual oil commodity 

contracts in effect for any amount of time between March 1999 and March 2001: 

a) Name of supplier; 

b) Contract start date; . 
c) Contract ending date; 

d) 

e) 

Whether the contract was market-indexed; 

For those contracts that were market-indexed, the market base and corresponding 
/ 

premium/discount; 

f )  Minimum monthly purchase; and 

g) Maximum monthly purchase. 

Answer 65: 

Name of supplier; Rio Energy International, Inc. 
Contract start date; 11/1/97 
Contract ending date; 12/3 1 /03 
Whether the contract was market-indexed; yes 
For those contracts that were market-indexed, the market base and corresponding premiuddiscound 

Minimum monthly purchase; none 
Maximum monthly purchase. FPC requirements at Anclote & Bartow Plants 

Name of supplier; TexPar Energy, Inc. 
Contract start date; 7/13/98 , 
Contract ending date; 12/3 1 /O 1 
Whether the contract was market-indexed; yes 
For those contracts that were market-indexed, the market base and corresponding premiuddiscount; 

Minimum monthly purchase; none 
Maximum monthly purchase. FPC requirements at Suwannee Plant 



Docket No. 0 1000 1 -E1 
Staffs Second Set of Interrogatories 

Preparer: Pamela R. Murphy 
Gregory C. Locke 

86. From Florida Power's viewpoint, what are the advantages and disadvantages of using the following 

instruments to hedge Florida Power's fuel and wholesale energy transactions: 

a) futures contract; 

b) options contract; 

c) swaps contract; and 

a bilateral transaction. 

Answer 86: 

c 



Docket No. 0 1000 1 -E1 
Staff's Second Set of Interrogatories 

Preparer: Pamela R. Murphy 
Gregory C. Locke 

86. From Florida Power's viewpoint, what are the advantages and disadvantages of using the following 

instruments to hedge Florida Power's fuel and wholesale energy transactions: 

a) futures contract; 

b) options contract; 

c)  swaps contract; and 

d) bilateral transaction. / 

Answer 86: 



Docket No. 0 1000 1 -E1 
Staff's Second Set of Interrogatories 

Preparer: Gregory C. Locke 

93. Please describe each type of basis risk that Florida Power incurs when hedging its wholesale energy 

transactions with the forlowing instruments: 

a) futures contract; and 

b) options contract. - 



Docket No. 010001-E1 
Staffs Second Set of Interrogatories 

Preparer: Gregory C. Locke 

93. Piease describe each type of basis risk that Florida Power incurs when hedging its whoIesale energy 

transactions with the following instruments: 

a) futures contract; and 

b) options contract. . 

c 



Docket NO. 010001-E1 
Staffs Second Set of Interrogatories 

Reparer: Gregory C. Locke 

94. For each type of basis risk that Florida Power identified in the previous interrogatory, discuss how 

Florida Power mitigates the basis risk. 

Answer 94: 



Docket No. 0 1000 1 -EI 
Staffs Second Set of Interrogatories 

Preparer: Gregory C. Locke 

94. For each type of basis risk that Florida Power identified in the previous interrogatory, discuss how 

Florida Power mitigates the basis risk. 

Answer 94: 



e * System Test with Customer Curtailment 

Docket No. 0 1000 1 -E1 
Staffs Second Set of Interrogatories 

Preparer: Michael F. Jacob 
Gregory C. Locke 

Answer 107: 



0 * System Test with Customer Curtailment 

Docket No. 0 1000 1 -E1 
Staff's Second Set of Interrogatories 

Preparer: Michael F. Jacob 
Gregory C. Locke 

Answer 107: 

I 

L 



Docket No. 0 1000 1 -E1 
Staffs Second Set of lnterrogatories 

Preparer: Gregory C. Locke 

119. Does Florida Power compensate its traders based on the number of hedging transactions or gains or 

losses from hedging transactions? 

Answer 119: 



Docket No. 0 1 000 1 -E1 
Staffs Second Set of Interrogatories 

Preparer: Gregory C. Locke 

119. Does Florida Power compensate its traders based on the number of hedging transactions or gains or 

losses from hedging transactions? 

Answer 119: 
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13.1 Appruved Progress Affiliates 

Approved Progress affiliaes are lisred be!ow. 

l -  
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Appeadix 13.2 Approved' Commodities, Products, and GeoaEphic Regions 

73-21 Approved' Commodities 

Approved commoajiies are presented b&w. 

13-22 Approved' Producis 

Approved products, segmmted  by commodity are presented Se!ow 

I 1 

13.2.3 Approved Regions - 

Approved regions, segment& by cammodiiy are presented be!ow. 

I 
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Appendix 13.3 Annual  Market S top  L o s s  and Credi t  Risk Capital Allocations 

Eoard of Direc:crs spproved aggregate marke t  s o p  loss 3nc credit 7sl-C capital allocations' for Energy Trading are 
listed below. 

Pac3 3 Of 8 I I I Energy Ventures Risk knagement  Gdide i ins  Appendies 



Appendix 13.4 Electricity VaR Assumptions 

13.4.1 

d 

13.4. 

13.4.4 

pzge A of e 
C:i?-,Lw 2/01 I Energy Veniures Risk Management Guide!ines ADpendicis 



Appendix 13.5 Stress Tests 

Venture's stress iesring parameiers are provided below. 

Pace 5 of8 1 I t 8 



Appendix 13.6 Market Risk Limit Structure 

13.6.1 Electricity Trading Activities 

Listed below is the  RblC zpproved marker risk limit struciure for Eiergy Trading's E!ectriciiy activiiies. 

Notional Limits (On Peak) 

Value at Risk (On Peak) 

Llcuidiiv Llmiis 



Stop Loss Limits 

Energy Ventures Risk Mznagement Guideiins Appenaicss 

Limit Notirlcarron Procadures 

Page T of 8 I Cream 301 

Maturity Limiis 

I I 1 



Appendix 9.1 
Annual Credit Capital Allocations 

Approved aggregate credit risk capital allocations’ by department are listed below. 

Energy Ventures Credit Risk Management 

Guidelines 

Created 6/01 Page 7 of 9 



Appendix 9.2 
Energy Trading Credit Risk l imit Structure and Notification Process 

Energy Ventures Credit Risk Management 

Guidelines 

9.2.1 Energy Trading Credit Risk Limit Structure' 

Approved Energy Trading3 credit risks limits segmented by internal rating are provided below. 

Created 6/01 Page 8 of 9 

I, I 

9.2.2 Notification Process 



I 

App’endix 9.3 
Credit Stress Tests 

Energy Ventures Credit Risk Management 

Guidelines 

Credit stress testing parameters to estimate potential credit exposure are provided below. 

Created 6/01 . Page9of9 





REMINDER: Monthly Total includes the sum of the month arid Is found at the bottom of sheet. 
Portfolio Total Includes the sum of the portfolio and can be found in the far right hand column. 

DAILY POSITION REPORT 
TOTAL PORTFOLIO 
28-AUQai 

Product 
FIRM LD 
TOTAL 

FIRM LD 
TOTAL 

FIRM LD 
TOTAL 

FIRM LD 
TOTAL 

FIRM LD 
TOTAL 

FIRM LD 
TOTAL 

On Peak Mwh Mark-to-Market On Peak Mwh Mark-to-Market On Peak Mwh Mark-to-Market On Peak Mwh Mark-lo-Market On Peak Mwh Mark-to-Market 

I 
I 



I I 

DAl LY POSITION REP0 RT 
TOTAL PORTFOLIO 
28-Aug-01 

Product 
FIRM LD 
TOTAL 

FIRM LD 
TOTAL 

FIRM LO 
TOTAL 

FiRM LD 
TOTAL 

FIRM LD 
TOTAL 

FIRM LD 
TOTAL 

On Peak Mwh Mart-to-Market On Peak Mwh Mark-to-Market On Peak Mwh Mark-to-Market On Peak Mwh Mark-to-Market 

I c 



DAILY POSITION REPORT 
TOTAL PORTFOLIO 
28-Aug-01 

Product 
FIRM LD 
TOTAL 

FIRM LD 
TOTAL 

FIRM LD - TOTAL 

FIRM LD 
TOTAL 

FIRM LD 
TOTAL 

-AL FIRMLD 
TOTAL 

On Peak Mwh Mark-to-Market On Peak Mwh Mark-io-Market On Peak Mwh Mark-to-Market On Peak Mwh Mark-to-Market On Peak Mwh Mark-to-Market 



u- C 

a 

b
 



CP&L Resources 
OutageslBuration 
Reserve Requirements 

Total Resources 

System Firm (Native Load) Purchases 
System Firm (Natrve Load) Sales 
Capacity Purchases 
Capacity Sales 
Estimated System Peak Load 

MW Available to ET 

LD Purchases 
LD Option Purchases 

Total Purchases 

LD Sales 
LD Option Sales 

Total Sales 

Total Available MW 

Forced Outage Contingency 
Load Estimaie Contingency 
Unprofitable MW at Current Pnces 

Net Available MW 

FPC Resources 
Capacity Purchases 
OutageslDuration 
Reserve Requirements 

Total Resources 

System Firm (Native Load) Purchases 
System Firm (Native Load) Sales 
Capacity Sates 
Estimated System Peak Load 

MW Available to ET 

LD Purchases 
LD Option Purchases 

Total Purchases 

LD Sales 
LD Option Sales 

Total Sates 

Total Available MW 

Forced Outage Contingency 
Load Estimate Contingency 
Unprofitable MW at Current Prices 

Net Available MW 

Draft 
CP&L Estimate of Available On-Peak MW 

I I 

FPC Estimate of Available On-Peak MW 

Energy Ventures MidORice Rsk R m  



Electricity Trading Volatility Summary 
(Physical, Cash Spec, Forward Spec, FPC Cash Spec & FPC Forward Spec Portfolios) 

JuneIJuly 2001 

- 1  DayVAR 

- 1 Day VAR 

-t- Daily MTM Change 
. _- - - . ~-."I_-.___I_ 

R4.r -h .c 

a. in@ 



I 

Energy Trading Daily Net Open PositionIMwh Summary 
(Physical, Cash Spec, Forward Spec, FPC Cash Spec & FPC Fonnrard Spec Portfolios) 

JunelJuly 2001 

- Daily Net Open Position 
(as noted on pg. one of this report) 

Net posifive mwhs denotes an overall 
rong (purchasing) position 

Net negative mwhs denotes an overall 
short (selling) position 

Note: 

-1 - - -  -- -w 



I 

DAILY POSITION REPORT 
TOTAL PORTFOLIO 
2 8-Aug-OI 

Product 
FIRM LD 
TOTAL 

FIRM LD 
TOTAL 

FIRM LD 
TOTAL 

r 
FIRM LD 
TOTAL 

FIRM LD 
TOTAL 

- 
-L FIRM LD 

TOTAL 

REMINDER: Monthly Total includes the sum of the month and is found at the bottom of sheet. 
Portfolio Total includes the sum of the portfolio and can be found in the far right hand column. 

I B A L A N C E  OF.MONTH ' .-I 
On Peak Mwh Mark-to-Market 

t 
I - 
6" 
I 

Page I 



DAILY POSITION REPORT 
TOTAL PORTFOLIO 
28-Aug41 

Product 
FIRM LD 
TOTAL 

FIRM LO 
TOTAL 

FIRM LO 
TOTAL 

FIRM LD 
TOTAL 

FIRM LO 
TOTAL 

FIRMLD 
TOTAL 

Page 2 



DAILY POSITION REPORT 
TOTAL PORTFOLIO 
28-Aug41 

& 

Product 
FIRM LO 
TOTAL 

FIRM LD 
TOTAL 

FIRM LD 
TOTAL 

FIRM LD 
TOTAL 

FIRM LD 
TOTAL 

-L FIRMLD 
TOTAL 

Page 3 
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DAILY M2M REPORT 

20-Aug-01 

Portfallo Value - Beglnnlng 
Daily Galn(loss) 1 

2 
3 
4 
5 
6 
7 

9 
10 
11 
12 
13 
14 
15 
18 
17 
18 
19 
20 
21 
22 
23 
24 
25 
26 
27 
28 
29 
30 

a 

Galn(1oss) month-todate 
Realized Buslness Day 
Realized Month-Io-Date 
Reallzed Year-loDale (Excess 
Rsaiirad Year-to-Date (Market 

Ending Portfollo Balance 

Gel 
MaC 

Forward Fonvard CPL Gen Buys for Physical Cash 
Resale Market Making Hedge Hedge Market Making M 

Cash Forward (FPCI Cash Total .. . 

arket Maklng M; h l  Makina 

Fnrward Forward Forward (FPC) Cash I 
-tal Nlocatlons. 
Realized Year-Io-Dale (Spec) 
Endlng Portfollo Balance 
Total Portfolio Balance 
Rlsk Capital Allocations 
Remalnlna Rlsk Capital Allocatlons 

I I 

Reallzed year to date for CPL Gen and BFR are taken directly from the monthly margln report Forward (FPC) Cash Cash Forward 
Market Maklng Market Making Market Making Market Maklng 

(CINIPJM) (ENTTTV 
Beginning balance 3 
Gaim'Loss 
Realized 

Ending Balance $ 
ok 

I 



CHECK AGAINST RISK MANAGEMENT LIMITS 
0 8/28/200 A 

f .  Liquidity Limits (I) 

Electrlclty 

Reallzed & 
Dally Unreallzed 
Unrealized Galnsl 

Status I Cash (2) 1 Forward (3) I Status 

L lml t  (mwhrs) 

Gas 011 

Reallzed 8 Realized 8 
Daily Unrealized Dally Unreallzed 
Unreallzed Galnsl Unreallzed Galnsl 

(1) On a per m n l h  basis liquidity lirmls WIII no1 exceed the limits outlined above 
(2) Cash transaclions include hourly, day ahead. prescheduled and broker trades for Ihe balance of the monlh and Ihe next nearby month 
(3) Forward transaclrons include all posittons w l h  a delivery lime begrnning after the nexl nearby month 

Actual 

L lmlt  

2. Value at Rlsk (On Peak) (VAR) (4) 

Trader VaR 

Trader PJWCIN ENTfTVA FORWARD Actual 

Actual $ 

Llnrlt 

(4) On a daily basis, exposure levels will be  mln la lned at a level where polential losses over a three day holding period. 
assuming a 95% confidence. will not exceed the VAR lirml outlined above. 

Loss (Losses) I Status Loss [Loss e s) Status Loss Status 

Actual Actual 

t Llmlt  Llmlt 

June 
/Net Oaen lNet Oven ITotal Net I 

July 
I Net Open I Net Open ITotal  Net I 

Net Open Net Open 
(Dally) (Monthly) 

(Dally) Status 
Actual (mwhn) 
Llmlt (mwhrs) 

Total  Net 
Open Status 

1 August 
1Net Open lNet Open ITotal  Net I I 

Actual (mwhrs) 
Llmlt (mwhrs) 

Daily Position Report 7-27-01 XIS 



d .  Liauiditv Limits 

Cinergy 
I BOM I Aug , I SeP I Oct I Nov I Dec I Jan I Feb I May [ Jun I July I Aug I 

BOM I A w  . I SeP I Oct I Nov 1 Dec 1 Jan 1 Feb I May I Jun I July I Aug I 
Actual Cash Positions 

(mwhrs) 
Actual Forward Positions 

(mwhrs) 

TVA 
I BOM I Aua 1 Seo I Oct I Nov I Dec I Jan 1 Feb I Mav I Jun 1 J L ~ V  1 Auo I 

t , I I I I I 

r 
Other 

I BOM I , Aug 1 Oct 1 Nov I Dec I Jan I Feb I May I Jun I July 1 Aug I 
Actual Cash Positions 

NOTIONAL LIMITS 

I 



All Other Months 
I BOM I Ser, 1 Oct I Nov 1 Dec I Jan I Feb I May I I 

Actual Positions (mwhrs) 

June 
I I 

Actual Positions (mwhrs) 

I JULY I 

Actua I Positions (mwl ws) 

I AUGUST I 

I 



Electricity Trading Volatility Summary 
(Physical, Forward Spec, Cash Spec & FPC Forward Spec Portfolios) 

JuneIJuly 2001 

I ___ __ _. -. _ - _ _ _  -. 
-1 DayVAR 

- 1 Day VAR 

+ Daily MTM Change 
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3
 



DAILY POSITION REPORT 
Forward Spec 
July 27,2001 

Product 
FIRM LD 
TOTAL 

FIRM LD 
TOTAL 

e 

FIRM LD 
TOTAL 

FIRM LD II) TOTAL 

1 BALANCEOFMONTH I 1 Auoust I I  Seatember 1 1  October I 1  November 1 
On Peak Mwh Maklo-Markel On Peak Mwh Mark-to-Market On Peak Mwh Mark-lo-Market On Peak Mwh Mark-lo-Markel On Peak Mwh Mark-bMarkel 



DAILY POSITION REPORT 
Forward Spec  
July 27, 2001 

Product 
FIRM LD rocallon TOTAL 

FIRM LO 
TOTAL 

FIRM LD - TOTAL 

FIRM LD 
TOTAL 

FIRM LU u- TOTAL - FIRM LD 
TOTAL 

I December I I  Januarv 1 1  Februarv I I  March 1 
On Peak Mwh Mark-lo-Market On Peak Mwh Mark-lo-Market On Peak Mwh Mark-lo-Market On Peak Mwh Mark-lo-Market 
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DAILY POSITION REPORT 
Forward Spec 
July 27,2001 

Lowtlon 

L 
Product 
FIRM LD 
TOTAL 

FIRM LD 
TOTAL 

FIRM LO 
TOTAL 

FIRM LD 
TOTAL 

FIRM LD 
TOTAL 

FIRM LD 
TOTAL 

I Aoril I I  Mav '02 1 1  June '02 l--l TOTAL 1 
On Peak hlwh Mark-lo-Markel On Peak Mwh Mark-lo-Market On Peak Mwh Mark-lo-Market On Peak Mwh Mark-lo-Market On Peak Mwh Mark-to-Markel On Peak Mwh Mark-to-Market 



DAILY POSITION REPORT 
Cash Spec 
July 27,2001 

TOTAL 

Product 
FIRM LD 
TOTAL 

FIRM LO 
TOTAL 

FIRM LD 
TOTAL 

FIRM LD 
TOTAL 

FIRM LD 
TOTAL 

FIRM LD 
TOTAL 

I BALANCE OF MONTH 

On Peak Mwh Mark-to-Market 

1 Auoust I 
On Peak Mwh Mark-lo-Market 

I S eotember 1 1  October November t 
On Peak Mwh Mark-lo-Market On Peak Mwh Mark-lo-Market On Peak Mwh Mark-lo-Market 

I 
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DAILY POSITION REPORT 
Cash Spec 
July 27.2001 

Locatlon - 
TOTAL 

Product 
FIRM LD 
TOTAL 

FIRM LD 
TOTAL 

FIRM LD 
TOTAL 

FIRM LD 
TOTAL 

FIRM LD 
TOTAL 

FIRM LD 
TOTAL 

I December I 
On Peak Mwh Mark-to-Market 

I Januarw l i  Februarv I t  March I 
On Peak Mwh Mark-lo-Market On Peak Mwh Mark-to-Markel On Peak Mwh Mark-to-Market 
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DAILY POSITION REPORT 
Cash Spec 
July 27, 2001 

Locailon - 
I 

-c 
dll 

a 

TOTAL 

Product 
FIRM LD 
TOTAL 

FIRM LD 
TOTAL 

FIRM LD 
TOTAL 

FIRM CD 
TOTAL 

FIRM LD 
TOTAL 

FIRM LD 
TOTAL 

I Aoril 1 
On Peak Mwh Mark-lo-Market 

-- 1 TOTAL I 
On Peak Mwh Mark-lo-Market On Peak Mwh Mark-to-Market On Peak Mwh Mark-to-hlarkel 
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I 

I 

DAILY POSITION REPORT 
Cash Spec FPC 
July 27,2001 

Locatlon - 
1 

TOTAL 

Product 
FIRM LD 
TOTAL 

FIRM LD 
TOTAL 

FIRM LO 
TOTAL 

FIRM LD 
TOTAL 

FIRM LD 
TOTAL 

FIRM LD 
TOTAL 

I BALANCEOFMONTH 1 I Auaust Seotember October November 

On Peak Mwh Mark-lo-Markei On Peak Mwh Mark-lo-Markel On Peak Mwh Mark-to-Market On Peak Mwh Mark-lo-Market On Peak Mwh Mark-to-Market 

I I  I t  I I  I 



DAILY POSITION REPORT 
Cash Spec FPC 
July 27, 2003 

Locatlon 

TOTAL 

Product 
FIRM LD 
TOTAL 

FIRM LD 
TOTAL 

FIRM LO 
TOTAL 

FIRM LD 
TOTAL 

FIRM LD 
TOTAL 

FIRM LD 
TOTAL 

i December I I  Januarv J I  Februarv I t  March I 
On Peak Mwh Mark-lo-Markel On Peak Mwh Mark-to-Markel On Peak Mwh Mark-io-Markel On Peak Mwh Mark-lo-Market 
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1 

DAILY POSITION REPORT 
Cash Spec FPG 
July 27, 2001 

Locatlon 
I 

TOTAL 

Product 
FIRM LO 
TOTAL 

FIRM LD 
TOTAL 

FIRM LD 
TOTAL 

FIRM LD 
TOTAL 

FIRM LD 
TOTAL 

FIRM LD 
TOTAL 

I Aorll I 
On Peak Mwh Mark-to-Market 

I TOTAL 1 
On Peak Mwh Mark-lo-Market On Peak Mwh Mark-to-Market On Peak Mwh Mark-to-Markel 

I 
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DAILY POSITION REPORT 
Forward Spec FPC 
July 27, 2001 

Locatlon 

TOTAL 

Product 
FIRM LD 
TOTAL 

FIRM LD 
TOTAL 

FIRM LD 
TOTAL 

FIRM LD 
TOTAL 

FIRM LD 
TOTAL 

FIRM LD 
TOTAL 

1 1 ,  I t  October I I  November I BALANCEOFMONTH 1 [ Auoust Sentember 

On Peak Mwh Mark-to-Markel On Peak Mwh Mark-lo-Market On Pe:k Mwh Marl-lo-Markel On Peak Mwh Mark-to-Market On Peak Mwh Mark-lo-Markel 

I 

I 
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DAILY POSITION REPORT 
Forward Spec FPC 
July 27, 2001 

Locatlon 
I 

I 

TOTAL 

Product 
FIRM LO 
TOTAL 

FIRM LO 
TOTAL 

FIRM LD 
TOTAL 

FIRM LD 
TOTAL 

FIRM LO 
TOTAL 

FIRM LD 
TOTAL 

1 December I I  danuarw 1 1  Februarv I I  March I 
On Peak Mwh Mark-to-Market On Peak Mwh Mark-lo-Markel On Peak Mwh Mark-lo-Markel On Peak Mwh Mark-to-Market 
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DAILY POSITION REPORT 
Forward Spec FPC 
July 27,2001 

Location 

I 

TOTAL 

Product 
FIRM LD 
TOTAL 

FIRM LO 
TOTAL 

FIRM LD 
TOTAL 

FIRM LO 
TOTAL 

FIRM LD 
TOTAL 

FIRM LD 
TOTAL 

I Aorll 1 r  Julv '02 I I  1 I TOTAL 

On Peak Mwh Mark-to-Markel 

Auoust '02 I 
On Peak Mwh Mark-lo-Market On Peak Mwh Marh-to-Markel On Peak Mwh Mark-lo-Market 
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