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Counterparty 

Statement 
Detail kt 

Statement 
Type We Pay Index 

We Pay 
Price They Pay Index 

They Pay 
Price 

Senlement 
Source 

Settlement 
Index Price Strategy 

Hedge 
Month Volume 

Calculated 

Settlement 
Amount 

BARCLAYS 
BARCLAYS 

3986 
3988 

SWAP 
SWAP 

Fixed 
Fixed 

$8,87 
$8,79 

Nymex LO HH 
NymexLD HH 

SO.OO 
~. OO 

Nymex 
Nymex 

156.136 
$8.136 

Hedge 
Hedge 

0112009 
OH2009 

20000 
10000 ~::: 

BARCLAYS 4852 SWAP Nymex LD HH $0.00 Fixed $4.50 Nymax 34.478 Unwind 01/2009 40000 0fU), 

BARCLAYS 3994 SWAP Fixed Sl1 .$8 Nymex LD HH $0.00 Nymax $8.136 Hedge 0112009 10000 $54.140 
BARCLAYS 3997 SWAP Fixed 59.16 Nymax LD HH SO .OO Nymex $8.136 Hedge 0112009 10000 $30,240 
BARCLAYS 4949 SWAP NymexLD HH SO .OO Fixed $5.150 Nymex $4.476 Unwind 0112009 30000 ~Ol 

BARCLAYS 4850 SWAP NymexLD HH SO.OO Fi xed $5.40 Nymex $4.476 Unwind 0112009 10000 _oWl 

BOA 4828 SWAP Fixed $5.39 NymexLD HH $0.00 Nymex $4,476 Roll 0112009 80000 $73,120 
BOA 3982 SWAP NymexLD HH $0.00 Fixed $5.34 Nymex $8,136 Roll 01 /2009 80000 $63.680 
BOA 4829 SWAP Nymex LD HH $0,00 Fixed $5.435 Nymex 54.476 Unwind 0112009 30000 { T JI 
CIBC 4016 SWAP Fixed S13.89 Nymex LD HH $0.00 Nymex $8.136 Hedge 01/2009 10000 $17.640 
CIBC 4880 SWAP Nymex LD HH SO.OO Fixed $5.30 Nymex 34.476 Unwind 0112009 10000 I '40 
CIBC 4882 SWAP NymexLD HH SO.OO Fixed $4.71 Nymex 54.476 Unwind 01/2009 40000 I "' CIBC 4879 SWAP Fixed $5.655 NymexLD HH SO.OO Nymax $4.476 Roll 01 /2009 180000 5188.1140 
CIBC 4035 SWAP Nymex LD HH $0.00 Fixed $5.50 Nymax $8.136 Roll 0112009 160000 $85.750 
CIBC 4008 SWAP Fixed $8.5!I NymexLD HH SO.OO Nymex $8.136 Hedge 0112009 40000 596.1150 
CIBC 4020 SWAP Fixed 512.80 NymexLD HH SO.OO Nymex $8.136 Hedge 0112009 10000 $86.640 

DEUTSCHE 4037 SWAP Fixed $8.88 NymexLD HH SO.OO Nymex $8.136 Hedge 0112009 20000 $54.880 
DEUTSCHE 4048 SWAP Fixed $9.15 Nymex LD HH SO.OO Nymex $8.136 Hedge 0112009 20000 $80,280 
DEUTSCHE 4049 SWAP Fixed $9.155 Nymex LD HH SO.OO Nymex $8,136 Hedge 0112009 30000 590.570 
DEUTSCHE 4906 SWAP Nymex LD HH SO.OO Fi xed 54.59 Nymex 54.470 Unwind 01/2009 60000 , ,& ,0 

DEUTSCHE 4046 SWAP Fixed $10,91 Nymex LD HH $0,00 Nymex $6.136 Hedge 01/2009 10000 347.740 
DEUTSCHE 4904 SWAP Nymex LD HH $0,00 Fixed 54.795 Nymax 54.476 Unwind 0112009 40000 I ~ 
JPMORGAN 4074 SWAP Fixed $13,90 NymexLD HH $0,00 Nymex $6,136 Hedge 01 /2009 10000 577.1140 
JPMORGAN 4076 SWAP Fixed $12,50 NymexLD HH $0,00 Nymax $6,136 Hedge 0112009 10000 $63,640 
JPMORGAN 4082 SWAP Fixed $9.225 NymexLD HH $0,00 Nym&x $8,136 Hedge 0112009 20000 $81,780 
JPMORGAN 4083 SWAP Fixed $6,87 Nymex LD HH $0,00 Nymex $8,136 Hedge 0112009 30000 $82.020 
JPMORGAN 4084 SWAP FiJ<ed $6.79 Nymex LD HH $0.00 Nymex $6.136 Hedge 0112009 100000 $265.400 
JPMORGAN 4079 SWAP Fixed $9.69 Nymex LD HH SO.OO Nymex $8.136 Hedge 01/2009 30000 $108,620 
JPMORGAN 4081 SWAP Fixed $9.58 Nymex LD HH SO.OO Nymex $8.136 Hedge 01/2009 10000 $34.440 
JPMORGAN 4086 SWAP Fixed $6,50 Nymex LD HH SO.OO Nymex $6.136 Hedge 01/2009 150000 5354.600 
JPMORGAN 4801 SWAP NymexLD HH $0.0175 GO HH SO.OO Gas Daily SO.OO Float 01/2009 310000 5280.736 
JPMORGAN 
JPMORGAN 

4943 
4061 

SWAP 
SWAP 

NymexLD HH 
Fixed 

SO.OO 
$8.80 

Fixed 
NymexLD HH 

$5.65 
$0.00 

Nymex 
Nym ex 

54.476 
$6.136 

Unwind 
Hedge 

01/2009 
01/2009 

20000 
30000 ' $79,~~i 

JPMORGAN 4062 SWAP Fixed S9.3O Nymex LD HH $0.00 Nymex $8.136 Hedge 0112009 10000 $31 ,640 
JPMORGAN 4071 SWAP Fixed $13.61 NymexLD HH $0.00 Nymex $8.136 Hedge 0112009 10000 S74,74O 
JPMORGAN 4085 SWAP Fixed $9.12 Nymex LD HH $0.00 Nymex $6.136 Hedge 01 /2009 100000 $298.400 
JPMORGAN 4097 SWAP Nymex LD HH SO.OO Fixed $5.20 Nymex $8.1 36 Roll 01 /2009 60000 S74.88O 
JPMORGAN 4099 SWAP Nymex LD HH SO.OO Fixed $6.02 Nymex $6.136 Roll 01/2009 180000 $18,seo 
JPMORGAN 4941 SWAP Fixed 55.245 Nymex LD HH $0.00 Nymex 34.476 Roll 01/2009 80000 $61 .520 
JPMORGAN 4942 SWAP Fi Xed $8.02 Nymex LD HH $0,00 Nymex $4.476 Roll 01/2009 160000 $247.040 
JPMORGAN 4951 SWAP Nymex LD HH SO.OO Fixed 54.52 Nymex 54,476 Unwind 0112009 60000 I /;oItl, 

JPMORGAN 4946 SWAP N)'T1exLD HH SO.OO Fixed $5,01 Nymex 54,470 Unwind 01/2009 10000 ( , 01 
MITSUI 4114 SWAP Fixed $13,39 NymexLD HH $0,00 Nymex $6,136 Hedge 01 /2009 10000 572.540 
MITSUI 4118 SWAP Fi xed $9.87 Nymex LD HH $0.00 Nymex $8,136 Hedge 0112009 10000 $37.340 
MITSUI 4103 SWAP Fixed $8,74 NymexLD HH SO.OO Nymex $8.136 Hedge 0112009 10000 $26.040 
MITSUI 4106 SWAP Fixed $8.48 Nymex LD HH SO,OO Nymex $8,136 Hedge 0112009 10000 $23.440 
MITSUI 4100 SWAP Fixed $8.48 NymexLD HH $0,00 Nymex $6,136 Hedge 0112009 10000 $23,440 
MITSUI 4102 SWAP Fixed $8.73 Nymex LD HH $0,00 Nymex $6.136 Hedge 0112009 20000 551.880 

MORGAN 4124 SWAP Fixed $9.00 Nymex LD HH $0.00 Nymex $8.136 Hedge 01/2009 20000 557.280 
SUISS E 4129 SWAP Fi xed $8.74 Nymex LD HH SO.OO Nymex $8.136 Hedge 01/2009 10000 $26.040 
SUISSE 5004 SWAP Nymex LD HH $0,00 Fixed 55.89 Nymex 54.476 Unwind 01/2009 10000 11 HO 
SUISSE 5007 SWAP NymexLD HH $0.00 Fixed $4,8467 Nymex 54.476 Unwind 01/2009 130000 I ~ HHl 
SU ISSE 4127 SWAP Fixed $8,625 NymexLD HH $0.00 Nymex $8.136 Hedge 0112009 20000 549.780 
SU ISSE 4137 SWAP Fixed 513,825 NymaxLD HH SO.OO Nymex $8.136 Hedge 0112009 10000 $76.890 
SUISSE 5002 SWAP Fixed $5.27 Nymex LD HH $0.00 Nymex 54.476 Roll 0112009 60000 $83.520 
SUISSE 4155 SWAP NymexLD HH $0.00 Fixed 55.235 Nymex $8.136 Roll 01 /2009 80000 $72.060 
SUISSE 5006 SWAP NymexLD HH $0.00 Fixed 54.8$5 Nymex 54.476 Unwind 01/2009 10000 I 3 "'/:'J) 

SUISSE 5014 SWAP Nymex LD HH SO.OO Fixed 54.505 Nymex $4.476 Unwind 0112009 20000 1 < } 
SUISSE 41 39 SWAP Fixed 510.67 Nymex LD HH $0.00 Nymex $8.136 Hedge 0112009 10000 547,340 
SUISSE 4141 SWAP Fi xed $9.675 Nymex LD HH SO.OO Nymex $8.136 Hedge 0112009 20000 S70,780 
SUISSE 4143 SWAP Fixed $9.175 Nymex LD HH $0.00 Nymex $8.136 Hedge 01/2009 10000 $30.390 
SUISSE 5008 SWAP Nymex LD HH SO.OO Fixed 54.55 Nymex $4.476 Unwind 01/2009 40000 •. 100, 

TOTAL $3,803,955 

o8 4 8 6 AUG IIi ~ ~ 
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Calculated 
Statement Statement We Pay They Pay Settlement Settlement Hedge Settlement 

1 
2 

Counterparty Detail kI Type We Pay Index Price They Pay Index Pr~. Source Index Price Strategy Month Volume Amount 

BARCLAYS 4851 SWAP Nymex LD HH 50.00 Fixed :>4.58 Nymex :>4.478 Roll 0212009 80000 . , 
BARCLAYS 5362 SWAP Fixed 54.57 Nymex LD HH 50.00 Nymex 54.056 Roll 0212009 80000 S30,840 
BARCLAYS 4834 SWAP Fixed sa.87 Nymex LD HH SO.OO Nymex $4.478 Hedge 0212009 20000 587,880 

5 BARCLAYS 5364 SWAP Nymex LD HH SO.OO Fixed $3.96 Nymex $4.066 Unwind 0212009 80000 $4,560 
6 BAR CLAYS 5366 SWAP Nymex LD HH 50.00 Fixed 5413 Nymex $4,056 Unwind 0212009 50000 3,71": I 

7 BARCLAYS 4B36 SWAP Fixed 58.79 Nymex LD HH 50.00 Nymex 54.478 Hedge 02/2009 10000 543,HO 
8 BARCLAYS 4842 SWAP Fixed 511.55 Nymex LD HH 50.00 Nymex 54.478 Hedge 0212009 10000 $70,740 
9 BARCLAYS 4845 SWAP Fixed $9.16 Nymex LD HH SO.OO Nymex 54.476 Hedge 0212009 10000 $48,840 

10 BARCLAYS 5366 SWAP Nymex LD HH SO.OO Fixed 54.SO Nymex 54.058 Unwind 02/2009 80000 , m 
1 BOA 5668 SWAP Fixed 54.49 Nymex LD HH SO.OO Nymex 54.058 Roll 0212009 40000 $17,360 
2 BOA 4830 SWAP Nymex LD HH SO.OO Fixed 54.SO Nymex $4.475 Roll 0212009 40000 , .96u 

3 CIBC 4856 SWAP Fixed 58.59 Nymex LD HH SO.OO Nymex $4.476 Hedge 0212009 40000 $164,580 
4 CIBC 4869 SWAP Fixed SI2.80 Nymex LD HH SO.OO Nymex $4.476 Hedge 02/2009 10000 $63,240 
5 CIBC 4865 SWAP Fixed $13.e9 Nymex LD HH SO.OO Nymex $4.476 Hedge 0212009 10000 594,140 
6 CIBC 4881 SWAP Nymex LD HH SO.OO Fixed 55.04 Nymex $4.475 Roll 0212009 150000 ,t()(]' 

7 CIBC 5395 SWAP Fixed $5.04 Nymex LD HH SO.OO Nymex $4.OM Roll 02/2009 150000 $147,600 
8 CIBC 5396 SWAP NymexLD HH SO.OO Fixed $4-49 Nymex $4.058 Ur'r'Nind 0212009 20000 , 10, 
9 DEUTSCHE 4896 SWAP Fixed $9,155 NymexLD HH SO.OO Nymex $4.478 Hedge 0212009 30000 5140,370 
0 DEUTSCHE 5635 SWAP NymexLD HH SO.OO Fixed $4.515 Nymex $4.058 Unwind 0212009 60000 ~ ..0 
1 DEUTSCHE 5636 SWAP Nymex LD HH SO.OO Fixed $4.54 Nymex $4.058 Unwind 0212009 20000 I q(J' 

2 DEUTSCHE 5637 SWAP Nymex LD HH SO,OO Fixed $417 Nymex $4.056 Unwind 0212009 20000 , n 
3 DEUTSCHE 4893 SWAP Fixed $10.91 Nymex LD HH SO.OO Nymex $4.476 Hedge 0212009 10000 $84,340 
4 DEUTSCHE 4884 SWAP Fixed 58.88 Nymex LD HH SO.OO Nymex $4476 Hedge 0212009 20000 .$66,060 
5 DEUTSCHE 4895 SWAP Fixed 59.15 Nymex LD HH SO.OO Nymex 54,478 Hedge 0212009 20000 $93,480 
6 JPMORGAN 4908 SWAP Fixed 59.80 Nymex LD HH SO.OO Nymex $4.476 Hedge 0212009 30000 $129,720 
7 JPMORGAN 4909 SWAP Fixed 59.~ Nymex LD HH 50.00 Nymex $4.476 Hedge 02/2009 10000 548,240 
8 JPMORGAN 4918 SWAP Fixed $13.81 NymexLD HH SO.OO Nymex $4.476 Hedge 0212009 10000 591 ,340 
9 JPMORGAN 4923 SWAP Fixed $12.60 Nymex LD HH SO.OO Nymex $4.478 Hedge 0212009 10000 $80,240 

30 JPMORGAN 4929 SWAP Fixed $9.226 Nymex LD HH SO.OO Nymex $4.478 Hedge 0212009 20000 $94,980 
1 JPMORGAN 4932 SWAP Fixed $9.12 Nymex LD HH SO.OO Nymex $4.4711 Hedge 0212009 100000 _,400 
2 JPMORGAN 4933 SWAP Fixed sa.SO Nymex LD HH SO.OO Nymex $4.476 Hedge 0212009 150000 SI!03,600 

33 JPMORGAN 5471 SWAP Nymex LD HH SO.OO Fixed $4.53 Nymex $4.058 Unwind 0212009 60000 , -101 
34 JPMORGAN 5476 SWAP Nymex LD HH 50.00 Fixed $4.19 Nymex 54.056 Unwind 0212009 20000 fAO) 

53 JPMORGAN 4945 SWAP Nymex LD HH SO.OO Fixed 55.05 Nymex $4.476 Roll 0212009 150000 , .1 01 
36 JPMORGAN 4926 SWAP Fixed $9.69 Nymex LD HH SO.OO Nymex $4.476 Hedge 0212009 30000 5158,420 

73 JPMORGAN 4928 SWAP Fixed $9.58 Nymex LD HH SO.OO Nymex $4.478 Hedge 0212009 10000 551,040 
38 JPMORGAN 4930 SWAP Fixed $6.87 Nymex LD HH 50.00 Nymex $4..476 Hedge 02/2009 30000 $'31 ,820 

9 JPMORGAN 4931 SWAP Fixed 58.79 Nymex LD HH SO.OO Nymex $4.476 Hedge 0212009 100000 5431,400 
40 JPMORGAN 4947 SWAP Nymex LD HH SO.OO Fixed $4.485 Nymex $4.476 Roll 0212009 40000 , 01 

1 JPMORGAN 4949 SWAP Nymex LD HH SO.OO Fixed $4,49 Nymex $4.475 Roll 0212009 50000 ! "'c ! 

2 JPMORGAN 5462 SWAP Fixed 55.05 Nymex LD HH SO.OO Nymex $4.056 Roll 0212009 150000 $149,100 
43 JPMORGAN 5465 SWAP Fixed $4.47 Nymex LD HH SO.OO Nymex $4.056 Roll 02/2009 40000 516,580 
44 JPMORGAN 5467 SWAP Fixed $4.485 Nymex LD HH SO.OO Nymex $4.058 Roll 0212009 50000 S20,4SO 

54 JPMORGAN 4921 SWAP Fixed $13.90 Nymex LD HH 50.00 Nymex $4,476 Hedge 0212009 10000 $94,240 
64 JPMORGAN 4948 SWAP Nymex LD HH SO.OO Fixed 54.475 Nymex 54.476 Roll 0212009 50000 SSO 
74 JPMORGAN 5466 SWAP Fixed $4.4SS NymexLD HH SO.OO Nymex $4.056 Roll 0212009 50000 S19,9SO 

48 JPMORGAN 5469 SWAP Nymex LD HH SO.OO Fixed $4.SO Nymex $4.056 Unwind 0212009 0 $0 
9 JPMORGAN 5472 SWAP Nymex LD HH SO.OO Fixed $4.8125 Nymex $4.056 Unwind 0212009 80000 r , 'I 
0 JPMORGAN 5474 SWAP Nymex LD HH SO.OO Fixed $4.41 Nymex 54.058 Unwind 0212009 80000 , 

" ..'01 
1 JPMORGAN 5477 SWAP NymexLD HH SO.OO Fixed $4.0525 Nymex $4.066 Unwind 0212009 50000 I i2 
2 MITSUI 4954 SWAP FLxed 59.73 NymexLD HH SO.OO Nymex $4.476 Hedge 02/2009 20000 $85,060 

53 MITSUI 4958 SWAP Fixed 59.48 Nymex LD HH SO.OO Nymex $4.476 Hedge 02/2009 10000 $40,040 
54 MITSUI 4952 SWAP Fixed 59.48 Nymex LD HH SO.OO Nymex $4.476 Hedge 0212009 10000 $40,040 

5 MITSUI 4955 SWAP Fixed sa.74 NymexLD HH SO.OO Nymex $4.476 Hedge 0212009 10000 $42,640 
56 MITSUI 4967 SWAP Fixed 513.39 Nymex LD HH SO,OO Nymex $4.4715 Hedge 0212009 10000 sa9,14O 

7 MORGAN 4976 SWAP Fixed $9.00 Nymex LD HH SO.OO Nymex $4.476 Hedge 02/2009 20000 590,480 
58 SCOTIA 5551 SWAP Nymex LD HH SO.OO Fixed $4.5575 Nymex $4.056 Unwind 0212009 80000 ( "'" 95 SCOTIA S019 SWAP Nymex LD HH SO.OO Fixed $4.56 Nymex $4.478 Roll 0212009 70000 I m 
60 SCOTIA 55SO SWAP Fixed $4,55 NymexLD HH SO.OO Nymex $4.058 Roll 02/2009 70000 $34,580 

I SUISSE 4989 SWAP Fixed 5 13,825 NymexLD HH SO.OO Nymex $4.475 Hedge 0212009 10000 593,490 
2 SUISSE S012 SWAP Nymex LD HH 50.00 Fixed $4.475 Nymex $4.476 Roll 0212009 70000 570 

63 SUISSE 5602 SWAP Fixed $4.45 Nymex LD HH SO.OO Nymex $4.058 Roll 0212009 70000 527,560 
64 SUISSE 5607 SWAP NymexLD HH SO.OO Fixed $4.78 Nymex 54.058 Ul1'Nind 0212009 20000 I , ,lAO, 

65 SUISSE 4981 SWAP Fixed sa,74 Nymex LD HH SO.OO Nymex $4,478 Hedge 02/2009 10000 $42,640 
66 SUISSE 5009 SWAP Nymex LD HH SO.OO Fixed $4.56 Nymex $4.478 Roll 0212009 80000 , .00 

7 SUISSE 5599 SWAP Fixed $4.545 Nymex LD HH SO.OO Nymex $4,056 Roll 0212009 60000 $29,340 
66 SUISSE 5604 SWAP Nymex LD HH SO.OO Fixed $4.38 Nymex 54.056 Unwind 0212009 60000 1519,4'0 
69 SUISSE 4994 SWAP Fixed $9.175 Nymex LD HH SO.OO Nymex $4.476 Hedge 0212009 10000 $48,990 

0 SUISSE S011 SWAP Nymex LD HH SO.OO Fixed $4.SO Nymex 54.476 Roll 0212009 50000 , r, 
1 SUISSE 5601 SWAP Fixed $4.485 N~'lllex LD HH SO.OO Nymex 54.056 Roll 0212009 50000 $21 ,4SO 
2 SUISSE 5605 SWAP Nymex LD HH SO.OO Fixed $4.56 Nymex 54.056 Unwind 0212009 60000 '0 
3 SUISSE 5611 SWAP Nymex LD HH SO.OO Fixed $4 10 Nymex $4.OM Unwind 0212009 50000 , 00, 
4 SUISSE 4979 SWAP Fixed 58.1125 Nymex LD HH SO.OO Nymex $4.4711 Hedge 0212009 20000 582,960 
5 SUISSE 4992 SWAP Fixed $9.875 Nymex LD HH SO,OO Nymex $4.476 Hedge 02/2009 20000 $103,990 
6 SUISSE SOlO SWAP Nymex LD HH SO.OO Fixed $4,50 Nymex $4.478 Roll 0212009 40000 I "0) 
7 SUISSE 5600 SWAP Fixed $4.48 Nymex LD HH SO.OO Nymex $4.058 Roll 0212009 40000 $18,960 
8 SUISSE S013 SWAP Nymex LD HH 50.00 Fixed $449 Nymex $4,476 Roll 0212009 20000 1 '00 
9 SUISSE 5603 SWAP Fixed $4.485 Nymex LD HH 50.00 Nymex $4.058 Roll 0212009 20000 sa,l80 

80 

1 

SUISSE 5609 SWAP Nymex LD HH SO,OO Fixed I $4.14 Nymex $4_056 Unwind 0212009 20000 - lSI ~'<O) 

TOTAL $4,173,375 

AS
E 
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Calculated 

Statement Statem ent We Pay They Pay SeMJement Se"lemenl Hedge Settlem ent 

1 
2 
3 

Counterparty Deta illd Type We Pa y Index Price They Pay Index Pr ice Source Index Price Strategy Month Volum e Amount 

BARCLAYS 
BARCLAYS 

5347 
5349 

SWAP 
SWAP 

Fixed 
Fixed ::~ Nymex LD HH 

Nymex LD HH 
¥J'OO 
SO.OO 

Nymex 
Nymex 

$4.056 
$4.056 

Hedge 
Hedge 

0312009 
0312009 

20000 
10000 

$96,280 
$47,340 

4 BARCLAYS 5355 SWAP Fixed $11.05 Nymex LD HH SO.OO Nym ex $4.056 Hedge 03/2009 10000 $74,_ 
5 BARCLAYS 5358 SWAP Fixed $9.18 Nymex LD HH SO.OO Nym ex $4.056 Hedge 03/2009 10000 $51 ,040 
6 BARCLAYS 5719 SWAP Nymex LD HH $0.00 Fixed 53.87 Nyrnex 53.631 Unwind 03/2009 40000 I " 7 BARCLAYS 5367 SWAP Nymex LD HH $0,00 Fixed $4.10 Nymex $4,056 Roll 03/2009 60000 I I,) 

8 BARCLAYS 5715 SWAP Fixed $4,08 Nymex LD HH $0,00 Nymex $3.631 Roll 03/2009 60000 $26,940 
9 BARCLAYS 5716 SWAP Nymex LD HH $0,00 Fixed 53.90 Nymex 53,631 Unwind 0312009 40000 , II 
0 BAR CLAYS 5721 SWAP NymexLD HH SO,OO Fixed $4,23 Nymex S3.631 Unwind 03/2009 50000 0 

1 BOA 5670 SWA P Nymex LD HH SO.OO Fixed $4,10 Nymex $4,056 Roll 0312009 60000 ( F 01 

2 BOA 5692 SWAP Fixed $4,07 Nymex LD HH SO,OO Nymex 53,631 Roll 0312009 60000 $26,340 
3 BOA 5693 SWAP Nymex LD HH SO,OO Fixed $4,1$ Nymex 53,$31 Unwind 0312009 20000 IJ(MJ 

4 BOA 5694 SWAP Nymex LD HH SO,OO Fixed 53.B45 Nymex 53.631 Unwind 03/2009 20000 :!I¥J, 
5 BOA 5695 SWAP NymexLD HH SO.OO Fixed 53,785 Nymex 53,631 Unwind 03/2009 30000 fI."Il 
6 CIBC 5375 SWAP Nymex LD HH SO.OO Fixed S10.80 Nymex $4.056 Roll 03/2009 50000 I I <l 
7 CIBC 5381 SWAP Fixed $13.89 Nymex LD HH $0.00 Nymex $4.056 Hedge 03/2009 10000 596,340 
8 CIBC 5754 SW AP Nymex LD HH SO.OO Fixed $4.25 Nymex 53.631 Unwind 0312009 30000 I l b570 
9 CIBC 5732 SWAP Fixed 59.00 Nymex LD HH SO.OO Nymex 53.631 Roll 03/2009 50000 $268,450 
0 CIBC 5385 SWAP Fixed S12.80 Nymex LD HH SO,OO Nymex $4.056 Hedge 03/2009 10000 $87,440 
1 CIBC 5756 SWAP Nymex LD HH SO.OO Fixed 53.725 Nymex 53.631 Unwind 03/2009 10000 
2 DEUTSCHE 5622 SWAP Fixed $10.91 Nymex LD HH SO.OO Nymex $4.056 Hedge 0312009 10000 568.540 

DEUTSCHE 5930 SWA P Nymex LD HH SO.OO Fixed $4.27 Nyrnex $3.1131 Unwind 0312009 20000 , I '.01 

4 DEUTSCHE 5613 SWAP Fixed sa.88 Nymex LD HH SO.OO Nyrnex $4.056 Hedge 0312009 20000 $96,480 
5 DEUTSCHE 5624 SW AP Fixed 59.15 Nymex l D HH SO,OO Nyrnex $4.056 Hedge 03/2009 20000 $101 .890 

26 DEUTSCHE 5638 SWAP Nymex LD HH $0.00 Fi xed $4 ,10 Nymex $4 ,056 Roll 0312009 160000 17_1 
27 DEUTSCHE 5928 SWAP Fixed $4.07 NymexLD HH $0.00 Nymex 53.631 ROil 03/2009 160000 $70.240 
28 DEUTSC HE 5933 SWAP Nymex LD HH SO.OO Fixed $4.245 Nymex 53.631 Unwind 03/2009 60000 I ,1>001 

9 DEUTSCHE 5932 SWAP Nymex LD HH SO.OO Fixed 53.705 Nym ex $3.631 Unwind 03/2009 30000 ()I 
30 DEUTSCHE 5625 SWAP Fixed $9.155 Nymex LD HH SO.OO Nymex $4.06!5 Hedge 03/2009 30000 $152,970 
3 1 DEUTSCHE 5931 SWAP Nymex LD HH SO.OO Fixed $3.77 Nymex 53.631 Unwind 0312009 20000 I <)1 

2 JPMORGAN 5445 SWAP Fixed $9.69 Nymex LD HH SO.OO Nymex $4.058 Hedge 03/2009 30000 $169,020 
33 JPMORGAN 5447 SWAP Fi xed 59,58 Nymex LD HH SO.OO Nyrnex $4.056 Hedge 0312009 10000 $55,240 
34 JPMORGAN 5449 SWAP Fixed $8,87 NymexLD HH SO.OO Nyrnex $4.056 Hedge 0312009 20000 $96,280 
35 JPMORGAN 5451 SWAP Fixed 59.12 Nymex LD HH SO.OO Nymex $4.056 Hedge 03/2009 100000 SS08,4OO 

6 JPMORGAN 5478 SWAP NymexLD HH SO.OO Fixed $4.10 Nymex $4.056 Roll 0312009 60000 40 
37 JPMORGAN 5823 SWAP Fixed $4 ,115 Nymex LD HH SO.OO Nymex 53,1131 Roll 0312009 60000 $29,040 
38 JPMORGAN 5479 SWAP Nymex LD HH SO.OO Fixed $4,075 Nymex $4.058 Roll 03/2009 60000 III 

9 JPMORGAN 5790 SWAP Fixed $8. 8~ Nymex LD HH SO.OO Nymex 53.631 Roll 0312009 30000 $157,920 
0 JPMORGAN 5432 SWAP NymexLD HH SO.OO Fixed "0.60 Nymex $4.058 Roll 03/2009 30000 I I' !(II 

1 JPMORGAN 5433 SWAP Nymex LD HH SO.OO Fixed $10.75 Nymex $4.056 Roll 03/2009 30000 I , 
24 JPMORGAN 5440 SWAP Fixed $13.90 Nymex LD HH SO.OO Nymex $4.056 Hedge 03/2009 10000 $98,440 

43 JPMORGAN 5448 SWAP Fi xed $9.225 Nymex LD HH SO.OO Nymex $4.056 Hedge 03/2009 20000 $103,380 
44 JPMORGAN 5825 SWAP Fixed $4.065 NymexLD HH SO.OO Nyrnex 53.631 Roll 03/2009 60000 $26,040 

54 JPMORGAN 5829 SWAP Nymex LD HH SO.OO Fixed $4.0225 Nym ex $3.1131 Unwind 0312009 50000 I 19.575' 
46 JPMORGAN 5425 SWAP Fixed sa.80 Nym ex LD HH $0.00 Nymex $4.056 Hedge 0312009 30000 $142,320 

7 JPMORGAN 5426 SWAP Fixed $9.30 NymexLD HH SO.OO Nymex $4.056 Hedge 0312009 10000 552,440 
48 JPMORGAN 5437 SWAP Fixed $1a.61 Nymex LD HH SO.OO Nymex $4.056 Hedge 03/2009 10000 S95,54O 

94 JPMORGAN 5791 SWAP Fixed $9,015 Nymex LD HH SO.OO Nymex $3.631 Roll 0312009 30000 $161 ,520 
50 JPMORGAN 5442 SWAP Fixed '12.50 NymexLD HH SO.OO Nymex $4.056 Hedge 0312009 10000 $84,440 

1 JPMORGAN 5450 SWAP Fixed $8.79 Nymex LD HH SO.OO Nymex $4.056 Hedge 0312009 100000 $473,400 
2 JPMORGAN 5828 SWAP Nymex LD HH SO.OO Fixed $4.30 Nymex $3.631 Unwind 0312009 50000 ,. , 

53 
54 

JPMORGAN 
MITSUI 

5834 
54B3 

SWAP 
SWAP 

Nymex LD HH 
Fixed 

SO.OO 
SS.74 

Fixed 
Nymex LD HH 

$4,11133 
SO.OO 

Nymex 
Nymex 

$3.631 
$4.056 

Unwind 
Hedge 

03/2009 
03/2009 

100000 
10000 

" '(]
$46,840 

55 
56 

MITSUI 
MITSUI 

5495 
5482 

SWAP 
SWAP 

Fixed 
Fixed 

$13.38 
$8.73 

NymexLD HH 
NymexLD HH 

SO.OO 
SO.OO 

Nymex 
Nymex 

$4.056 
$4.056 

Hedge 
Hedge 

03/2009 
0312009 10000 1

20000 
$93,340 
$93._ 

7 MITSUI 5485 SWAP Fixed SS.48 Nymex LD HH $0.00 Nymex $4,056 Hedge 03/2009 10000 544,240 
58 MITSUI 5488 SWAP Nymex LD HH 50.00 Fixed $10,70 Nymex $4.056 Roll 03/2009 20000 p; lJ 

95 MITSUI 5844 SWAP Fixed $8.Q75 Nymex LD HH SO,OO Nymex 53.631 Roll 0312009 20000 $106.890 
60 MITSUI 5480 SWAP Fixed $8,48 NymexLD HH 50.00 Nymex $4,056 Hedge 03/2009 1()()()() 544.240 

1 MORGAN 5503 SWAP Fixed $g,OO Nymex LD HH $0.00 Nyrnex $4 ,056 Hedge 0312009 20000 $98.890 
6 2 SU ISSE 5588 SW AP Fixed $9.175 NymexLD HH SO,OO Nymex $4.056 Hedge 0312009 10000 051 .190 
63 SUISSE 6009 SWAP Nymex LD HH $0,00 Fixed $4.1S Nymex $3.631 Unwind 0312009 40000 ( - D, 
64 SUISSE 5571 SW AP Fixed SS.625 Nymex LD HH SO,OO Nymex $4 ,056 Hedge 0312009 20000 $91,380 

5 SUISSE 5586 SWAP Fixed S9.675 Nymex LD HH SO.OO Nymex $4.058 Hedge 0312009 20000 $1'2,380 
66 SU ISSE 5610 SWAP Nymex LD HH SO.OO Fixed $4.06 Nymex $4.056 Roll 0312009 60000 I A()I 

7 SUISSE 6003 SWAP Fixed $4.07 Nymex LD HH SO.OO Nymex 53.631 Roll 03/2009 60000 $2i!.a40 
68 SU ISSE 6006 SWAP Nymex LD HH SO.OO Fixed 53.91 Nymex $3.1131 Unwind 03/2009 20000 I! 

96 SU ISS E 5577 SWAP Nymex LD HH SO.OO Fixed $10.M Nymex $4.058 Roll 03/2009 10000 ( OJ', 
70 SUISSE 5578 SWAP Nymex LD HH SO.OO Fixed SI0.50 Nymex $4.056 Roll 03/2009 50000 I ?nO) 

17 SUISSE 5583 SWAP Fi xed $13,625 Nymex LD HH SO.OO Nyrnex $4.058 Hedge 03/2009 10000 ' $97,890 
2 SUISSE 5983 SWAP Fixed SS.95 Nymex LD HH SO.OO Nymex 53.631 Roll 0312009 50000 $285.950 
3 SU ISSE 5573 SWAP Fixed $8.74 NymexLD HH SO.OO Nymex $4.056 Hedge 03/2009 10000 $46.840 
4 SUISSE 5982 SW AP Fixed $8.g:j Nymex LD HH SO.OO Nymex 53.1131 Roll 0312009 10000 552.990 
5 

6 

SUISSE 6004 SW AP Nymex LDHH SO.OO Fixed $4.31 Nymex $3.631 Unwind 0312009 2()()()() 101:1 01 

TOTAL $3,233,845 

E 
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BARCLAYS 5703 SWAP Fixed $8,315 NymexLD HH SO.OO Nymex SM31 Hedge 0412009 30000 '140.520 
BARCLAYS 6068 SWAP Fixed $3.86 NymexLD HH SO.oo Nym ex 53321 Roll 0412009 160000 $86.240 
BARCLAYS 6069 SWAP Nymex LD HH SO,oo Fixed 53,6e Nymex 53321 Unwind 0412009 20000 , J, 
BARCLAYS 6071 SWAP Nymex LD HH SO.OO Fixed 53,55 Nymex 53,321 Unwind 0412009 40000 I 100 
BARCLAYS 6072 SWAP Nymex LD HH SO,oo Fixed 53,57 Nymex $3,321 Unwind 0412009 10000 .4!'<l 
BARCLAYS 5707 SWAP Fixed $9.23 Nymex LD HH SO.OO Nymex 53,431 Hedge 0412009 10000 $50,900 
BARCLAYS 5722 SWAP Nymex LD HH SO.oo Fixed $3.7e Nymex 53,631 Roll 0412009 160000 I , 10 
BARCLAYS 6073 SWAP Nymex LD HH SO.OO Fi xed 53.38 Nymex 53.321 Unwind 0412009 30000 , 7 J 

BARCLAYS 5696 SWAP Fixed $7.54 NymexLD HH $0.00 Nymex 53.631 Hedge 0412009 10000 539,090 
BOA 5679 SWAP Fixed $9.24 Nym exLD HH $0.00 Nymex 53.631 Hedge 0412009 10000 $56.090 
BOA 6044 SWAP NymexLD HH $0.00 Fixed 53.565 Nymex $3.321 Unwind 0412009 40000 7bO 

CIBC 5727 SWAP Fixed $7.93 NymexLD HH SO.OO Nymex 53.631 Hedge 0412009 10000 542,990 
CIBC 5748 SWAP Fixed 56.78 NymexLD HH SO.OO Nymex 53.831 Hedge 0412009 10000 $51 .490 
CIBC 6106 SWAP Fixed 53.89 Nymex LD HH SO.OO Nymex 53.321 Roll 0412009 120000 $86.280 
CIBC 5743 SWAP Fixed S9.24 NymexLD HH $0.00 Nymex 53.831 Hedge 0412009 10000 556.090 
CIBC 5744 SWAP Fixed $8.99 NymexLD HH $0.00 Nym ex 53.631 Hedge 0412009 10000 S!>3 . ~ 
CIBC 5757 SWAP Nymex LD HH SO.OO Fixed 53.785 Nymex 53.831 Roll 0412009 120000 (IB 101 
CIBC 5745 SWAP Fixed $8.9S Nymex LD HH SO,OO Nymex 53.631 Hedge 0412009 10000 553.490 

DEUTSCHE 5935 SWAP NymexLD HH SO,OO Fixed 53,925 Nymex 53.431 Roll 0412009 150000 ( 100, 
DEUTSCHE 6 127 SWAP Fixed 54,015 Nymex LD HH SO.OO Nymex 53,321 Roll 0412009 150000 $104.100 
DEUTSCHE 6128 SWAP Nymex LD HH SO,OO Fixed $3,725 Nymex 53,321 Unwind 0412009 20000 '10 
DEUTSCHE 6130 SWAP Nymex LD HH SO,OO Fixed 53.445 Nymex 53,321 Unwind 0412009 10000 I <0 

DEUTSCHE 6 129 SWAP Nymex LD HH SO.OO Fixed $3.58 Nyrnex 53.321 Unwind 0412009 10000 " 1 

JPMORGAN 5803 SWAP Fixed $8.95 NymexLD HH SO.OO Nymex 53.831 Hedge 0412009 20000 $106.380 
JPMORGAN 5807 SWAP Fixed 56.50 Nymex LD HH SO.OO Nymex 53.831 Hedge 0412009 250000 $1,217.250 
JPMORGA N 6177 SWAP NymexLD HH SO.OO Fixed $3.6e Nymex 53.321 Unwind 0412009 40000 I 13 J 

JPMORGAN 5794 SWAP Fixed $8.32 NymexLD HH SO.OO Nymex $3.831 f1edge 0412009 20000 $93.780 
JPMORGAN 5799 SWAP Fixed $10.80 Nymex LD HH SO.OO Nymex 53.831 Hedge 0412009 10000 $89,890 
JPMORGAN 6180 SWAP Nymex LD HH 50.00 Fixed $3_ 57~ Nymex 53.321 Unv;ind 0412009 20000 CM QI 
JPMORGAN 618 1 SWAP Nymex LD HH 50.00 Fi xed $3.435 Nymex 53.321 Unwind 0412009 20000 I ..:J: 
JPMORGAN 6174 SWAP Nymex LD HH SO.OO Fixed $3.7075 Nymex 53.321 Unwind 0412009 60000 3.11'0/ 
JPMORGAN 5452 SWAP Fixed $8.SO NymexLD HH SO.OO Nymex 54.0511 Hedge 0412009 0 50 
JPMORGAN 5804 SWAP Fixed $8.79 Nymex LD HH SO.OO Nymex 53_431 Hedge 0412009 120000 $819.080 
JPMORGAN 5782 SWAP Fixed S7.49 Nymex LD HH SO.OO Nym ex 53.431 Hedge 04/2009 10000 $38.590 
JPMORGAN 5787 SWAP Fixed 57,91 NymexLD HH SO.OO Nym ex 53.031 Hedge 0412009 10000 542.790 
JPMORGAN 5605 SWAP Fixed $9,12 NymexLD HH SO.OO Nymex $3,631 Hedge 0412009 120000 $658.680 
JPMORGAN 6173 SWAP Nymex LD HH SO.OO Fixed 53.e7 Nymex 53.321 Unwind 04/2009 40000 C 

JPMORGAN 6179 SWAP Nymex LD HH SO.OO Fixed 53.50 Nymex $3.321 Unwind 0412009 20000 ''':;.1, 
JPMORGAN 6182 SWAP NymexLD HH SO.OO Fixed 53.25 Nymex $3.321 Unwind 0412009 20000 S1 .42O 

MITSUI 5841 SWAP Fixed $7.92 NymexLD HH SO.OO Nymex 53.831 Hedge 0412009 10000 542.690 
MITSUI 
MITSUI 
MITSUI 
MITSUI 

5854 
5851 
5858 
5856 

SWAP 
SWAP 
SWAP 
SWAP 

I Fixed 
Fixed 
Fixed 
Fixed 

$11.75 
'11 .40 

I 
$8.96 

S10.62 

Nymex LD HH 
Nymex LD HH 
Nym exLD HH 
NymexLD HH 

SO.OO 
SO.OO 
SO.OO 
SO.OO 

Nymex 

I Nymex 
Nymex 
Nymex 

53.831 
53.831 
53.631 
53.831 

Hedge 
Hedge 
Hedge 
Hedge 

0412009 
0412009 
0412009 
0412009 

10000 
10000 
20000 
10000 

sel ,19O 
Sn.e9O 

$106.580 
$89,890 

MORGAN 5865 SWAP Fixed $11 .425 Nymex LD HH SO.OO Nymex 53 ,831 Hedge 0412009 10000 Sn.940 
SCOTIA 6257 SWAP Fi xed $4.04 Nymex LD HH SO.OO Nymex 53,321 Roll 0412009 100000 871 .900 
SCOTIA 5910 SWAP Nymex LD HH SO.OO Fixed 53.94 Nymex $3.831 Roll 0412009 100000 t$:iU IJiI(lJ 

SUISSE 5990 SWAP Fixed $8,92 NymexLD HH 50.00 Nym ex 53.431 Hedge 0412009 30000 $168.670 
SUISSE 601 0 SWAP NymexLD HH SO.005 Nymex LD HH SO.OO Nymex 50.00 Float 0412009 0 SO 
SUISSE 60 11 SWAP NymexLD HH SO.OO Fixed 53,926 Nymex $3.631 Roll 0412009 0 SO 
SUISSE 625 1 SWAP Nym ex LD HH 50,00 Fixed 53.20 Nymex $3.321 Unwind 0412009 30000 53,830 
SUISSE 5987 SWAP Fixed S10,23 NymexLD HH 50.00 Nymex 53,431 Hedge 0412009 10000 $85.990 
SUISSE 6247 SWAP NymexLD HH SO,OO Fixed 53.095 Nymex 53,321 Unwind 0412009 20000 I ') 

SUISSE 6250 SWAP Nymex LD HH SO.OO Fixed 53.495 Nymex 53,321 Unwind 0412009 20000 I ..,10; 
SUISSE 6246 SWAP Nymex LD HH SO.OO Fixed $3.76 Nyrnex 53.321 Unwind 0412009 20000 , ~ I!O 

SUISS E 5963 SWAP Fixed $9.e25 Nymex LD HH 50.00 Nymex 53.631 Hedge 0412009 20000 $119,680 
SUISSE 5980 SWAP Fj xed S7.91 Nymex LD HH $0.00 Nymex $3.831 Hedge 0412009 30000 $1:<8.370 
SUISSE 6245 SWAP Fixed $4,015 Nymex LD HH SO.OO Nymex 53.321 Roll 0412009 0 50 
SUISSE 6268 SWAP Nymex LD HH SO,OOS GDHH SO.OO Gas Daity SO.OO Float 0412009 300000 $38.680 
SUISSE 6248 SWAP NymexLD HH SO.OO Fixed 53.645 Nymex 53.321 Ul"'t'Nind 0412009 40000 I I: >N.l1 

TOTAL $4,4,",,560 

ECLA SI E 
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ABNAMRO 6022 SWAP Fixed 57,85 Nymex LD HH SO.OO Nymax $3.321 Hedge 05/2009 10000 $45,290 
BARGLAYS 6047 SWAP Fixed $7.54 Nymex LD HH SO.OO Nymex $3.321 Hedge 05/2009 10000 $42,190 
BARGLAYS 6054 SWAP Fixed $8,315 Nymex LD HH SO.OO Nymex $3.321 Hedge 0512009 30000 $149,820 
BARG LAYS 6324 SWAP Nymex LD HH SO.OO Fixed $4.40 Nymex $3.538 Unwind 0512009 10000 ~ 

BARGLAYS 6058 SWAP Fixed 59.23 NymexLD HH SO.OO Nymex $3,321 Hedge 0512009 10000 $$9,090 
BOA 6046 SWAP Nymex LD HH SO.OO Fixed $3.28 Nymex $3.321 Roll 0512009 40000 $1 ,240 
BOA 6292 SWAP Fixed 53.40 NymexLD HH $0.00 Nymex 53.538 Roll 0512009 40000 'Ol 
BOA 6030 SWAP Fixed 59.24 Nymex LD HH $0.00 Nymex $3.321 Hedge 05/2009 10000 S59,190 
GIBG 6077 SWAP Fixed 57.80 Nymex LD HH SO,OO Nymex $3.321 Hedge 0512009 10000 $44,790 
GIBG 6094 SWAP Fixed 59.24 Nymex LD HH SO.OO Nymex $3.321 Hedge 05/2009 10000 $59,190 
GIBG 6095 SWAP Fixed 59.99 Nymex LD HH $0,00 Nymex $3.321 Hedge 05/2009 10000 $56,eso 
GIBG 6096 SWAP Fixed 59.98 Nymex LD HH $0.00 Nymex $3.321 Hedge 05/2009 10000 $5(1,590 
GIBG 6 107 SWAP Nymex LD HH SO.OO Fixed $3.285 Nymex $3.321 Roll 05/2009 60000 $1 ,_ 
GIBG 6363 SWAP Fixed $3.41 Nymex LD HH SO.OO Nymex $3.538 Roll 05/2009 60000 I 7 01 
GIBG 6079 SWAP Fixed $7.99 NymexLD HH SO.OO Nymex $3.321 Hedge 05/2009 10000 $46,090 
GIBC 6099 SWAP Fixed 59.78 Nymex LD HH SO.OO Nymex $3.321 Hedge 05/2009 10000 $54,590 

JPMORGAN 6539 SWAP NymexLD HH SO.0075 GD HH SO.OO Gas Daily SO.OO Floal 05/2009 310000 11 d) 

JPMORGAN 6163 SWAP Nymex LD HH SO.OO Fixed S3.25 Nymex $3.321 Roll 05/2009 50000 $3,SSO 
JPMORGAN 6433 SWAP Fixed 53.355 Nymex LD HH SO.OO Nymex $3.538 Roll 05/2009 50000 ( 1 l) 
JPMORGAN 6434 SWAP Nymex LD HH SO,OO Fixed $4,185 Nymex $3.538 Unwind 05/2009 30000 1 ijBI 
JPMORGAN 6131 SWAP Fixed $7.49 Nymex LD HH $0.00 Nymex $3.321 Hedge 05/2009 10000 $41 .eso 
JPMORGAN 6136 SWAP Fixed $7,91 Nymex LD HH SO.OO Nymex $3,321 Hedge 05/2009 10000 $45.890 
JPMORGAN 6154 SWAP Fixed $8,50 Nymex LD HH SO.OO Nymex $3,321 Hedge 0512009 150000 $778.850 
JPMORGAN 61 50 SWAP Fi xed $8,95 Nymex LD HH SO.OO Nymex $3,321 Hedge 05/2009 20000 $112.580 
JPMORGAN 6141 SWAP Fixed $8,32 Nymex LD HH SO.OO Nymex $3.321 Hedge 05/2009 20000 599.980 
JPMORGAN 6 146 SWAP Fixed S10.60 Nym ex LD HH SO.OO Nymex $3.321 Hedge 05/2009 10000 572,790 
JPMORGAN 6151 SWAP Fixed 59.79 Nymex LD HH SO.OO Nymex $3.321 Hedge 05/2009 120000 $656,260 
JPMORGAN 6152 SWAP Fixed S9,12 Nymex LD HH SO.OO Nym ex $3,321 Hedge 05/2009 120000 $695,880 
JPMORGAN 6536 SWAP Nymex LD HH 80,00 GD HH SO.oo Gas Daily SO.oo Float 0512009 310000 I ~3 

MITSUI 6184 SWAP Fixed S],50 Nymex LD HH SO.oo Nymex $3.3.21 Hedge 0512009 10000 $41 ,790 
MITSUI 6203 SWAP Fixed $10.62 Nymex LD HH SO.OO Nymex $3.321 Hedge 05/2009 10000 $72,990 
MITSUI 6206 SWAP Fixed $8.96 Nymex LD HH SO.OO Nymex $3,321 Hedge 05/2009 20000 $112.780 
MITSUI 6189 SWAP Fixed S7.92 Nymex LD HH SO.OO Nymex $3.321 Hedge 05/2009 10000 $45,990 
MITSUI 6198 SWAP Fixed $11.40 Nymex LD HH SO.OO Nymex $3.321 Hedge 05/2009 10000 $80,790 
MITSUI 6201 SWAP Fixed $11.76 Nymex LD HH SO.OO Nymex $3.321 Hedge 05/2009 10000 584.290 

MORGAN 6213 SWAP Fixed 511.425 Nymex LD HH SO.OO N ymex $3.321 Hedge 05/2009 10000 591 ,040 
RBS 6527 SWAP Nymex LD HH SO.OO Fixed $3.806 Nymex $3.538 Unwind 05/2009 10000 I () 

SUISSE 6227 SWAP Fixed $9.825 Nymex LD HH SO.OO Nymex $3.321 Hedge 0512009 20000 $12G,080 
SUISSE 6515 SWAP Nymex LD HH SO.OO Fixed $3.985 Nymex $3,538 Unwind 0512009 10000 I () 

SUISSE 6220 SWAP Fixed 51.91 NymexLD HH SO.OO Nymex $3.321 Hedge 0512009 30000 $137.670 
SUISSE 6226 SWAP Fixed 510.23 Nymex LD HH SO.OO Nymex 53.321 Hedge 0512009 10000 $89,090 
SUISSE 6513 SWAP Nymex LD HH SO.OO Fixed $3.485 Nymex $3.538 Unwind 05/2009 30000 $1 ,590 
SU ISSE 6230 SWAP Fixed $8.92 Nymex LD HH SO.OO Nym ex $3.321 Hedge 0512009 40000 5223,980 
SUISSE 6516 SWAP Nymex LD HH 50.00 Fixeo $4.175 Nymex $3.538 Unwind 0512009 30000 1 ,1101 
SUISSE 6518 SWAP Nymex LD HH SO.OO Fixed $3.535 Nym ex $3.538 Unwind 05/2009 30000 $90 
TOTAL $3,920,849 

c 
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$3.538 10000NymexLD HH Nymax Hedge 0612009ABNAMRO 6270 SWAP Fixed $43.120y .85 ~.OO 

Hedge 06/2009 10000BARCLAYS SWAP Fixed NymexLD HH Nymex $3.538 $80,4206303 SII .58 SO.OO 
SWA P NymexLD HH Nymex $3.538 Hedge 0612009 200004 BARCLAYS 6305 Fixed SO.OO 5113,840SU3 

$3.538 Hedge 0612009 10000BARCLAYS 6293 SWAP Fixed $7.54 Nymex LD HH SO.OO Nymex5 $40.020 
Fixed $3.49 Roll 06/2009BARCLAYS 6:327 SWAP Nymex LD HH Nymex $3.538 50000 $2.4006 SO.OO 

0612009SWAP Fixed Nymex LD HH Nymex $3.538 Hedge 30000 $143,3107 BARCLAYS 6301 sa.315 SO.OO 
6798 SWAP Nymex LD HH Fixed $3.949 Unwind 0612009 10000BARCLAYS SO.OO $3.88 Nymex 5590.00 

Unwind 0612009BARCLAYS 6799 SWAP Nymex LD HH Fixed $3.n Nymex $3.949 80000 $10,740.00SO.OO 
, IRoll6795 SWAP Fixed Nymex LD HH Nymex $3.949 0612009 50000 "'OOJJO10 BARCLAYS $3.01S SO.OO 

6796 SWAP Nymex LD HH Fixed $3,64 Nymex $3.949 Unwind 06/2009 1000011 BARCLAYS $3,090.00SO.OO , )$4 ,20 Unwind 06/2009 1000012 BARCLAYS 6797 SWAP Nymex LD HH Fixed Nymex $3.949 ~1OSO.OO 
1000013 6273 SWAP Fixed $7.27 Nymex LD HH Nymex $3.538 Hedge 0612009 $37,320BOA SO,OO 

6278 SWAP Fixed Nymex LD HH Hedge 0612009 1000014 BOA sa.24 Nymex $3.538 $57,020SO.OO 
$3.949 Unwind 06/20097032 SWAP Nymex LD HH Fixed $3,74 Nymex 300005 BOA SO.OO se.270.00 

Unwind16 7033 SWAP Nymex LD HH Fixed $3.935 Nymex $3.949 06/2009 $420,00BOA SO.OO 30000 
SWAP 061200917 CIBC 6352 Fixed sa.98 Nymex LD HH SO,OO Nymex $3.538 Hedge 10000 $54,420 

$3,53818 SWAP Fixed Nymex LD HH Hedge 06/2009CIBG 6355 SO.OO Nymex 20000 5104,840sa.78 
19 6367 SWAP Nymex LD HH Fixed $3,49 Roll 06/2009 150000GIBG SO.OO Nymex $3.538 57.200 

06/200920 SWAP Fixed Nymex LD HH SO,OO Nymex $3.538 Hedge 10000GIBG 6350 59.24 $57.020 
$3,53821 SWAP Fixed Nymex LD HH SO,OO Hedge 0612009 10000GIBG 6351 58.99 Nymex $54,520 

SWAP Fixed $3,5122 GIBC 6368 Nymex LD HH Nymex $3.538 Roll 06/2009 $500SO.OO 20000 
$3,538 06/2009CIBC 6328 SWAP Fixed Nymex LD HH SO,OO Nymex Hedge 1000023 $7.35 $38,120 
$3,53824 SWAP Fixed Nymex LD HH $0,00 Hedge 06/2009 10000CIBC 6330 57.80 Nymex 542,820 

SWAP Fixed $3,538 Hedge 06/2009 100002S CIBC 6332 Nymex LD HH SO,OO Nymex57.93 $43,920 ,26 CIBC 6835 SWAP Fixed $3.62S Nymex LD HH SO,OO Nymex $3.949 Roll 0612009 150000 001~ 
27 SWAP Fixed NymexLD HH SO,OO $3,949 Roll 06/2009CIBC 6836 $3.e35 Nymex 20000 ( ? "~I 

$3,94928 CIBC 6837 SWAP NymexLD HH Fixed $4,0475 Unwind 0612009 40000SO.OO Nymex ( OJOI 
SWAP Nymex LD HH SO,OO Fixed $3,71 $3,949 Unwind 06/200929 CIBC 6838 Nymex 20000 $4.780.00 
SWAP Nymex LD HH Fixed $4,14 $3,949 Unwind 06/200930 CIBC 6839 SO.OO Nymex 10000 I 10011 

$3,9491 CIBC 6841 SWAP Nymex LDHH $0.00 Fixed $4.075 Nymex Unwind 0612009 I ~ lOU,80000 
SWAP $0,00 Fixed $3,77 $3,949 Unwind 06/200932 DEUTSCHE 6865 Nymex LD HH Nymex 20000 $3,580.00 
SWAP $0,00 $3,89 $3,949 Unwind33 DEUTSC HE 6866 Nymex LD HH Fixed Nymex 0612009 10000 $2,580.00 
SWAP $3,87 Ul1\"Jind 06/2009 1000034 DEUTSCHE 6867 Nymex LD HH $0.00 Fixed Nymex $3.949 5790.00 

JPMORGAN $8,32 Nymex LD HH $3,538 Hedge35 6402 SWAP Fixed SO.OO Nymex 06/2009 20000 $95,840 
SO,OO $3,53836 JPMORGAN 6407 SWAP FIxed S10,eo Nymex LD HH Nymex Hedge 0612009 10000 $70,620 

7 JPMORGAN SWAP Fixed 57,12 Nymex LD HH Nymex $3.538 Hedge 0612009 100006394 SO.OO $35.820 
$3.53838 
 JPMORGAN 
 6411 
 SWAP 
 Fixed 
 Nymex LD HH 
 Nymex 
 Hedge 
 0612009 
 $108,240
58.95 SO.OO 20000 

39 JPMORGAN SWAP Fixed Nymex LD HH Nymex $3.538 Hedge 06/2009 3200006413 58.12 SO.OO 51 .7815.240 
$3.538 06/2009JPMORGAN 6440 SWAP Nymex LD HH Fixed $3.54 Nymex Roll 2000040 SO.OO '11 
$3,5384 1 JPMORGAN SWAP Fixed $7,49 Nymex LD HH Nymex Hedge 0612009 10000 6392 $0.00 $38,520 

SWAP Fixed $7,91 Nymex LD HH $3,538 Hedge 061200942 JPMORGAN 6397 SO.OO Nyrnex 10000 $43,720 
$3,538SWAP Fixed Nymex LD HH Hedge 06/2009 32000043 JPMORGAN 64 12 $8,79 SO.OO Nymex $1 ,880,840 

061200944 JPMORGAN 6438 SWAP Nymex LD HH Fixed $3.48 Nymex $3.538 RollSO.OO 50000 $2.900 
45 $0,00 Fixed $3,538 Roll 0612009JPMORGAN 6439 SWAP Nymex LD HH $3.48 Nymex 20000 SI .1EO 

, l' 
"$3,949JPMORGAN 6912 SWAP Fixed $3.eo Nymex LD HH Nymex Roll 061200946 SO.OO 50000 

47 SWAP Fixed Nymex LD HH $3,949 Roll 06/2009JPMORGAN 69 13 $3.59 SO.OO Nymex 20000 ' I 'I 
$3,645 Nymex LD HH $0.00 $3,949 Roll 06/200948 JPMORGAN 6914 SWAP Fixed Nymex 20000 I ( 00, 

06/200949 JPMORGAN 6915 SWAP Nymex LD HH Fi xed $4.15 Nymex $3,949 UnwindSO.OO 40000 ' ....ollj 
NymexLD HH Fixed Unwind 061200950 JPMORGAN 6916 SWAP $3.82 Nymex 53.949 30000 $3,870,00SO.OO 

$3,94951 
 JPMORGAN 
 6919 
 SWAP 
 NymexLD HH 
 Fixed 
 $3,82 
 Nymex 
 Unwind 
 06/2009 
 20000 $2 ,580,00
SO.OO 

7053 SWAP NymexLD HH GO HH Float 06/2009 300000 I ( ,'UOOJPMORGAN $0.01 Gas Daily 52 SO.OO SO.OO 

$3.538 06/2009M ITSUI 6441 SWAP Fixed $7.EO NymexLD HH SO.OO Nymex Hedge 10000 $39,82053 
MITSUI SWAP Fixed Nymex LD HH Nymsx $3.538 Hedge 06/200954 6443 SO.OO57.00 10000 534.620 

06/2009MITSUI 6458 SWAP Fixed $11 .75 NymexLD HH Nymex $3.538 Hedge 10000 582,12055 SO.OO 
SWAP Fixed Nymex LD HH $3.538 Hedge 06/2009 1000056 MITSUI 6462 59.91 $0.00 Nymex $lI3,720 

Fixed Nymex LD HH $3.538 Hedge 061200957 
 MITSUI 
 6446 
 SWAP 
 $7.92 
 SO.OO 
 Nymex 
 20000 
 587,t!40 

Nymex LD HH Hedge 06/2009M ITSUI 6460 SWAP Fixed $10.62 Nymex $3.538 10000 $70,82058 SO.OO 

06/2009S9 
 MITSUI 
 6442 
 SWAP 
 Fixed 
 Nymex LD HH 
 Nymex 
 $3.538 
 Hedge 
 10000
$7.23 
 538,920
SO.OO 
0612009MITSUI SWAP Fixed $11 .40 NymexLD HH Nymsx $3.538 Hedge60 6455 10000 578.620so 00 

SWAP Fixed Nymex LD HH $3.538 Hedge 06/20091 MITSUI 6465 sa.98 SO.OO Nymex 10000 $54,220 
$11 .426 Nymex LD HH $3.538 Hedge 06/2009 1000062 
 MORGAN 
 6472 
 SWAP 
 Fixed 
 SO.OO 
 Nymsx 
 $78,870 


061200963 RBS SWAP NymexLD HH GD HH Gas Daily Float 1010 )(17057 SO.015 SO.OO SO.OO 300000 
Roll 061200964 
 SCOTIA 
 6526 
 SWAP 
 Nymex LD HH 
 SO.OO 
 Fixed 
 $3.49 
 $3.538 
 50000 
 $2,400
N~ex 

I N)SWAP Fixed $3.e06 Nymex LD HH SO,OO Nymex Roll 0612009 500006S SCOTIA 7012 53.949 
Nymex LD HH $3.$38 Hedge 06/20096480 SWAP Fixed SO,OO Nymex 5131 . tEO 66 SUISSE Sl.91 

67 
 Fixed 
 $3,538 
 Roll 
 0612009 
 ,~ $4,200
SUISSE 
 6520 
 SWAP 
 Nymex LD HH 
 SO.OO 
 $3.51 
 Nymex 

$3,$38SO,OO Hedge 0612009SUISSE 6489 SWAP Fixed $10.23 Nymex LD HH Nymex 10000 $66,92066 

1
Nymex LD HH $3.538 Hedge 061200969 SUISSE 6490 SWAP Fixed SO.OO Nymex 10000; $60.87059.&25 

$3,53870 
 SWAP 
 Fixed 
 Nymex LD HH 
 SO,OO 
 Nymex 
 Hedge 
 0612009 
 S269,100
SUISSE 
 6493 
 sa.92 
 50000 
$3,9497 1 SWAP Fixed $3.113 Nymex LD HH Nymex Roll 0612009 150000SU ISSE 6996 SO.OO ~ " 

)(1Nymex LD HH SO,OO Fi xed $3.94; Unwind 06/2009SUISSE 6997 SWAP $3.985 Nymex 20000 I72 
$3,949Fi xed $3.935 Unwind 06/200973 SUISSE 6999 SWAP Nymex LD HH SO.OO Nymex 30000 $420.00 

$3,72 $3,94974 SO,OO Fixed Unwind 0612009SU ISSE 7000 SWAP Nymex LD HH Nymex 20000 $4,$80.00 
$3,949Nymex LD HH $0,00 Fixed $4,19 Unwind 0612009SU ISSE 700 1 SWAP Nymex 20000 ~ III5 
$3,949 Unwind 06/2009 10000SWAP Nyrnex LD HH SO,OO Fixed 53.765 Nymex $1 ,940.006 SUISSE 7005 

$5,652,8307 TOTAL 

L 

http:4,$80.00
http:2,580.00
http:3,580.00
http:4.780.00
http:se.270.00
http:3,090.00
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Countorparty 
Statement 
Delaliid 

Statement 
Type We Pay Index 

We Pay 
Price They Pay Index 

They Pa y 
Price 

SeNlement 
Source 

Settlement 
Index Price Strategy 

Hedge 
Month Volume 

Calculated 
Settlement 

Amount 

ABNAMRO 6739 SWAP Fixed 5765 Nymex LD HH 8000 Nymex $3.949 Hedge 07/2009 10000 $39,01000 
BARCLAYS 6765 SWAP Fixed $764 Nymex LO HH $0.00 Nymex 53.949 Hedge 07/2009 10000 $35.910.00 
BARCLAYS 6773 SWAP Fixed $8 .315 Nymex LO HH $0,00 Nymex $3.949 He<jge 07/2009 30000 $130.980 00 
BARCLAYS 6775 SWAP Fixed $1168 NymexLD HH $0.00 Nymex $3.949 Hedge 0712009 10000 $78.310.00 
BARGLAYS 6777 SWAP Fixed $923 Nymex LD HH $0.00 Nymex 53949 Hedge 07/2009 20000 $105.820.00 
BARCLAYS 7230 SWAP Nymex LD HH SO.OO Fixed 53815 Nymex 53.379 Unwind 07/2009 50000 f l uJ> 
BARGLAYS 7231 SWAP Nymex LD HH SO.OO Fixed $337 Nymex 53.379 Unwind 0712009 40000 5380.00 
BARCLAYS 7232 SWAP Nymex LD HH SO.OO Fixed $3225 Nymex $3.379 Unwind 07/2009 70000 $10,780,00 
BARGLAYS 7233 SWAP NymexLD HH 8000 Fixed 53 67 Nymex 53.379 Unwind 0712009 ' 0000 , , 

BOA 70 '3 SWAP Fixed $727 Nymex LO HH SO 00 Nymex $3.949 Hedge 07/2009 .0000 $33,210.00 
BOA 70'8 SWAP Fixed $9.24 NymexLO HH SO.OO Nymex $3.949 Hedge 07/2009 .0000 $52.91000 
BOA 
BOA 

7034 
7035 

SWAP 
SWAP 

Nymsx LD HH 
Nymex LD HH 

so 00 
so 00 

Fixed 
Fixed 

$4 03 
$4.13 

Nymex 
Nymex 

$3.949 
$3949 

Roll 
Roll 

0712009 
0712009 

60000 
70000 ., ) 

BOA 7198 SWAP Fixed $420 Nymex LD HH $0.00 Nymex $3 379 ROil 0712009 60000 $49,28000 
BOA 7199 SWAP Fixed $430 Nymex LD HH SO.OO Nymex 53379 ROil 07/2009 70000 $50,47000 
BOA 7200 SWAP Nymex LD HH so 00 Fixed $3.SS Nymex $3 379 Unwind 0712009 30000 , 1 
GIBG 6800 SWAP Fixed $735 Nymex LD HH so 00 Nymex $3.949 He<jge 07/2009 '0000 534,010.00 
GIBC 6802 SWAP Fixed 5780 Nymex LD HH SO.OO Nymex 53.949 Hedge 07/2009 . 0000 $38,61000 
GIBC 6804 SWAP Fixed 57.93 Nymex LD HH SO.OO INymex 33.949 Hedge 0712009 20000 579.820 00 
GIBG 6822 SWAP Fixed 59. 2~ NymexLD HH SO.OO Nymex $3949 Hedge 0712009 10000 $52.91000 
GIBe 6823 SWAP Fixed sa.99 Nymex LD HH SO.OO Nymex $3 949 Hedge 07/2009 . 0000 $50.41000 
GIBG 6824 SWAP Fixed $3.98 NymexLD HH SO.OO Nymex $3.949 Hedge 0712009 .0000 550.31000 
C.Be 6827 SWAP F,Xed sa.78 Nymex LD HH $0.00 Nymex $3.949 Hedge 07/2009 20000 S96 620.00 
C.BC 6840 SWAP Nymex LD HH SO.OO Fixed $410 Nymex 53949 Roll 07/2009 60000 . , 
C.BG 6842 SWAP Nymex LD HH SO.OO Fixed $3.79 Nymex $3.949 ROil 07/2009 80000 $12.120.00 
GIBG 7269 SWAP Fixed $429 Nymex LD HH SO.OO Nymex $3379 ROil 07/2009 80000 1IS4 ,680.00 
GIBG 7270 SWAP F,xed $3.94 Nymex LD HH so 00 Nymex 53.379 Roll 0712009 80000 $44 ,880.00 
GIBG 
GIBG 

7271 
7272 

SWAP 
SWAP 

Nymex LD HH 
NymexLD HH 

$0.00 
$0.00 

Fixed 
Fixed 

$3465 
$3.37 

Nymex 
Nymex 

$3379 
$3379 

Unwind 
Unwind 

07/2009 
0712009 

50000 
. 0000 

•• 
$90.00 

GIBG 7273 SWAP Nymex LD HH $000 Fixed $3.7875 Nymex $3.379 Unwind 0712009 . 0000 
DEUTSGHE 6868 SWAP NymexLD HH so 00 Fixed 53.87 Nymex $3949 ROll 0712009 80000 56.320.00 
DEUTSCHE 7092 SWAP Fixed $400 Nymex LO HH $000 Nymex $3379 ROil 07/2009 80000 $49,880.00 
DEUTSCHE 7093 SWAP Nymex LD t-IH so 00 Fixed 53.38 Nymex $3 379 Unwind 0712009 30000 I 
DEUTSGHE 7094 SWAP Nymex LD HH SO_OO Fixed 53.68 Nymex $3 379 Unwind 0712009 30000 
JPMORGAN 6869 SWAP Fixed $749 Nymex LD HH $0.00 Nymex 53.949 He<jge 07/2009 . 0000 535.41000 
JPMORGAN 6871 SWAP F,xed $1 .12 Nymex LD HH 80.00 Nymex $3949 Hedge 07/2009 . 0000 531 ,7'000 
JPMORGAN 6873 SWAP Fixed S7.91 Nymex LD HH $0.00 Nymex $3949 Hedge 0712009 20000 579,220 00 
JPMORGAN 6875 SWAP Fixed 57.91 Nymex LD HH $000 Nymex 53.949 Hedge 07/2009 ' 0000 $39.51000 
JPMORGAN 6880 SWAP Fixed $9.32 Nymex LD HH $000 Nymex $3 949 Hedge 0712009 20000 sa7420.00 
JPMORGAN 6885 SWAP Fixed $10.60 NymexLD HH $000 Nymex $3 949 Hedge 0712009 10000 $66.510.00 
JPMORGAN 6889 SWAP Fixed S8.il6 Nymex LD HH $000 Nymex $3.949 He<jge 0712009 20000 $100.02000 
JPMORGAN 6890 SWAP Fixed sa.79 Nymex LD HH SO 00 Nymex 53.949 Hedge 0712009 340000 $1 ,1!45 ,940.00 
JPMORGAN 689 ' SWAP Fixed $9.12 Nymex LD HH SO.OO Nymex 53,949 Hedge 07/2009 340000 $1 ,7511 ,1 40.00 
JPMQRGAN 
JPMQRGAN 
JPMORGAN 

69 , 7 
69' 8 
7167 

SWAP 
SWAP 
SWAP 

Nyrnex LD HH 
Nymex LD HH 

FiXed 

SO.oo 
$0.00 

$4 34S 

Fix&d 
Fixed 

Nymex LD HH 

$417 
$4.03 
SO.OO 

Nymex 
Nymex 
Nymex 

53.949 
$3949 
53.379 

Roll 
Roll 
Roll 

0712009 
071200 9 
07/2009 

70000 
60000 
70000 

, 
• ,<> 

S67,62O.00 
JPMORGAN 7168 SWAP Fixed $41!l5 Nymex LD HH 8000 Nymex $3379 ROil 0712009 60000 $48,960.00 
JPMORGAN 7169 SWAP NymexLD HH $0.00 Fixed 53,705 Nymex 53.379 Unwind 0712009 '20000 , 1 
JPMORGAN 
JPMORGAN 

7 172 
7174 

SWAP 
SWAP 

NymexLD HH 
Nymex LD HH 

so.00 
so 00 

Fixed 
Fixed 

$33926 
53.5S71i 

Nymex 
Nymex 

$3.379 
$3.379 

Unwind 
Unwind 

0712009 
0712009 

40000 
20000 

• 
JPMORGAN 7175 SWAP Nymex LD HH so 00 Fixed SS.585 Nymex $3.379 UnwiM 07/2009 30000 I " J 
JPMORGAN 7342 SWAP Nymex LD HH so 01 GD HH 80.00 Gas Daily $0.00 Ffoal 0712009 3.0000 $IR096.00 

M.TSUI 6920 SWAP Fixed $750 Nymex LD HH SO.OO Nymex 53.949 Hedge 0712009 10000 $35,510.00 
MITSUI 692. SWAP Fixed 5723 Nymex LD HH 80.00 Nymex 53.949 Hedge 0712009 ' 0000 $32.8'000 
MITSUI 6922 SWAP Fixed $700 Nymsx LD HH SO.OO Nymex $3949 Hedge 0712009 10000 S30.61 0 00 
MITSUI 6925 SWAP Fi xed $7.92 Nymex LD HH SO.OO Nymex 53.949 Hedge 07/2009 30000 $119.130 00 
MITSUI 6934 SWAP F,Xed $11.40 NymexLD HH $0.00 Nymex $3949 Hedge 0712009 . 0000 574.510 .00 
MITSUI 6937 SWAP Fixed SI I. 76 Nymex LD HH $0.00 Nymex $3949 Hedge 0712009 10000 $18.Cl0.00 
MITSUI 6939 SWAP Rxed $1062 NymexLD HH $0.00 Nymex $3949 Hedge 0712009 '0000 $6671000 
MITSUI 694. SWAP Fixed 59.91 Nymex LD HH $0.00 Nymex 53 949 Hedge 0712009 . 0000 SS9.610 00 
MITSU' 6944 SWAP Fixed sa .96 Nymex LD HH $0.00 Nymex 53.949 Hedge 0712009 20000 $100.220.00 

MORGAN 6951 SWAP Fixed $11425 Nymex LO HH 5000 Nymex 53.949 Hedge 0712009 . 0000 574.78000 
MORGAN 6953 SW AP Nymex LDHH $0.00 Fixed $4.08 Nymex SS.949 Roll 0712009 60000 f 

MORGAN 6954 SWAP Nymex LDHH SO.OO Fixed 53.90 Nymex $3.949 Roll 0712009 60000 $2.940 .00 
MORGAN 6955 SWAP Nymex LD HH $0,00 Fixed $3.75 Nymex SS.949 Roll 0712009 80000 $16 ,920.00 
MORGAN 7065 SWAP Fixed $4.27 Nymex LD HH so 00 Nymex $3.379 Roll 07/2009 60000 553,460.00 
MORGAN 7066 SWAP Fixed $4 043 NymexLD HH $000 Nymex $3.379 Roll 07/2009 60000 $39,840.00 
MORGAN 706 7 SWAP Fixed $3.90 NymexLD HH $0.00 Nymex $3.379 Roll 0712009 80000 $41 ,98000 
MORGAN 
SUISSE 

7068 
6962 

SWAP 
SWAP 

Nymex LD HH 
FiXed 

SO.OO 
$1.91 

Fixed 
Nymex LD HH 

$3.845 
$0.00 

Nymex 
Nymex 

$3.379 
$3.949 

Unwind 
Hedge 

0712009 
0712009 

60000 
30000 

•
SI18.830.00 

SU.SSE 69"7' SWAP Fixed "0.23 Nymex LD HH 80 .00 Nymex $3.9~ He<jge 0712009 10000 $82 9.0.00 
SU'SSE 6972 SWAP Fixed $9 625 Nymex LD HH $0 .00 Nymex 53.949 He<jge 0712009 10000 $58,760.00 
SUISSE 6975 SWAP FiXed 51192 Nymex LD HH SO.OO Nymex 53.949 He<jge 0712009 50000 $248.55000 
SUISSE 7002 SWAP Nymex LO HH SO.OO Fixed $405 Nymex S3949 Roll 0712009 70000 1)7/11 J 
SUISSE 
SUISSE 

7003 
7004 

SWAP 
SWAP 

Nymex LD HH 
Nymex LD HH 

so 00 
so 00 

Fixed 
Fi xed 

$4.08 
$4,03 

Nymex 
Nymex 

53949 
53949 

Roll 
Roll 

0712009 
0712009 

60000 
60000 

, ) , 

• 
SUISSE 7317 SWAP Fixed $4 .23 Nymex LD HH $0,00 Nymex 53379 Roll 0712009 70000 559.570.00 
SUISSE 73.9 SWAP Fixed $42S NymexLD HH $0,00 Nymex $3.379 Roll 0712009 60000 $52,28000 
SUISSE 7320 SWAP Fixed $4 195 Nymex LD HH $0.00 Nymex 53.379 Roll 07/2009 60000 $48.9110 00 
SU'SSE 732. SWAP Nymex LD HH 80.00 Fixed $3.8SS Nymex 53 379 Unwind 07/2009 40000 1 f 11K} 

SU'SSE 7322 SWAP Nymex LD HH SO.OO Fixed $343 Nymex $3379 Unwind 07/2009 40000 , , , 
SU'SSE 7323 SWAP Nymex LD HH SO.OO Fixed $337 Nymex $3.379 Unwind 0712009 150000 51.350.00 
SUISSE 7325 SWAP Nymex LD HH 80.00 Fixed 53.365 Nymex 53.379 Unwind 0712009 '0000 5140.00 
SU'SSE 7326 SWAP Nymex LD HH $0.00 Fixed $3.71 Nymex $3.379 Unwind 0712009 '0000 , 11 ~ I 

SU ISSE 7327 SWAP _~mexLD HH so 00 Fixed 53.45 Nymex $3.379 Unwind 07/2009 20000 " 
1 

A 

TOTAL $6,569,231 

January to July 2009 Hedging SeHlement Grand Total $31 ,802,545 
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