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BEFORE THE FLORIDA PUBLIC SERVICE COMMISSION

IN RE: Fuel and purchased power cost

recovery clause and generating performance Docket No.: 140001-E1
incentive factor Date filed: ~ August 13, 2014
)

REQUEST FOR CONFIDENTIAL CLASSIFICATION

GULF POWER COMPANY [“Gulf Power”, “Gulf”, or the “Company”], by and through
its undersigned attorney and pursuant to Rule 25-22.006, Florida Administrative Code, hereby
files a request that the Florida Public Service Commission enter an order protecting from public
disclosure certain portions of Gulf Power’s Hedging Information Report. As grounds for this
request, the Company states:

1. Pursuant to Order No. PSC-08-0316-PAA-EI, Gulf Power is required to file a
Hedging Information Report by August 15 of each year detailing its hedging transactions during
the months of January through July for the current year.

% A portion of the information in the Hedging Information Report constitutes
proprietary and commercially sensitive information regarding competitive interests and
contractual matters of Gulf Power which, if disclosed to the general public, would cause
irreparable harm to Gulf Power and its customers. This information is entitled to confidential
classification pursuant to section 366.093(3)(d), Florida Statutes. Specifically, the information
consists of pricing terms for natural gas hedging transactions between Gulf Power and various
counterparties. Gulf, its counterparties and other members of the market in which it competes
consider this type of information to be competitively sensitive. Disclosure of this information
would adversely affect Gulf’s ability to contract for goods and services on favorable terms for
the benefit of its customers, would impair the competitive interests of Gulf and its vendors, and
would place Gulf at a competitive disadvantage when coupled with other information that is

publicly available.



3. The information filed pursuant to this Request is intended to be, and is treated as,
confidential by Gulf Power and, to this attorney’s knowledge, has not been otherwise publicly
disclosed.

4. Submitted as Exhibit "A" is a copy of Gulf Power’s Hedging Information Report,
on which is highlighted the information for which confidential classification is requested.
Exhibit "A" should be treated as confidential pending a ruling on this request. Attached as
Exhibit "B" are two (2) edited copies of Gulf’s Hedging Information Report which may be made
available for public review and inspection. Attached as Exhibit "C" to this request is a line-by-
line/field-by-field justification for the request for confidential classification.

WHEREFORE, Gulf Power Company respectfully requests that the Commission enter
an order protecting the information highlighted on Exhibit "A" from public disclosure as
proprietary confidential business information.

Respectfully submitted this 12" day of August, 2014.

%f‘fr"?@z\

FFREY A. STONE
Florida Bar No. 325953
RUSSELL A. BADDERS
Florida Bar No. 007455
STEVEN R. GRIFFIN
Florida Bar No. 0627569
Beggs & Lane
P. O. Box 12950
Pensacola, FL. 32591
(850) 432-2451
Attorneys for Gulf Power Company
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January - July 2014 Hedging Report
GULF POWER COMPANY

Page 1 of 16

A B C D E F G H J K L
Counterparty Deal ID. | Settlement Type | We Pay Index “:-iz:y They Pay Index Th::;c?y Sast::::m :‘::ﬂg: Volume Dollar Amount
CARGILL 3148 . Fixed (Upper)
CARGILL G119 Option (Collar) Fixed (Lower) Nymex 01/2014
BMO 3366 Nymex LD HH Fixed (Upper)
BMO 3366 Fixed (Upper) Sell Call
BMO 3367 Buy Put Fixed (Lower|
IPMORG 3371 Nymex LD HH
JPMORG 3371 Fixed (Upper] Sell Call
CITIGR 3379 Unwind Nymex LD HH 01/2014
CITIGR 3379 Fixed (Upper) Sell Call
MERRIL 3384 Nymex LD HH
MERRIL 3384 Fixed (Upper) Sell Call
MERRIL 3389 MNymex LD HH Fixed (Upper)
MERRIL 3389 Fixed (Upper) Sell Call
pvore | 2% [Coptenicomn | edtiron
BEMO 3330 MNymex LD HH Fixed (Upper)
BMO 3330 Fixed (Upper) Sell Call
BMO 3331 Buy Put Fixed (Lower)
MERRIL 3341 Nymex LD HH Fixed (Upper)
MERRIL 3341 Fixed (Upper) Sell Call
MERRIL 3342 Unwind Buy Put Fixed (Lower) 01/2014
CIBC 3349 Nymex LD HH Fixed (Upper)
CiBC 3349 Fixed {Upper) Sell Call
CIBC 3350 Buy Put Fixed (Lower)
MERRIL 3319 MNymex LD HH Fixed (Upper)
MERRIL 3319 Fixed (Upper) sell Call
MERRIL 3320 Buy Put Fixed (Lower)
::g :;g(: Option (Collar) :::: EE:::: Mymex LD HH Nymex 01/2014
MERRIL 3351 Nymex LD HH
MERRIL 3351 Unwind Fixed (Upper) Sall Call 01/2014
CIBC 3359 Nymex LD HH xed (Upper)
CIBC 3359 Fixed (Upper)
JPMORG 6282 Swap Fixed Nymex LD HH Nymex 01/2014
JPMORG 6282 Swap Fixed Nymex LD HH Nymex 01/2014
JPMORG 6446 Swap Fixed Nymex LD HH Nymex 01/2014
BP 6533 Swap Fixed Nymex LD HH Nymex 01/2014
BARCLAY 6553 Swap Fined Nymex LD HH Nymex 01/2014
BARCLAY 6553 Swap Fixed Nymex LD HH Nymex 01/2014
CITIGR 6573 Swap Fixed Nymex LD HH Nymex 01/2014
CITIGR 6573 Swap Fixed Nymex LD HH Nymex 01/2014
MERRIL 6596 Swap Fixed Nymex LD HH Nymex 01/2014
MERRIL 6596 Swap Fixed Nymex LD HH Nymex 01/2014
CIBC 6597 Swap Fixed Nymex LD HH Nymax 01/2014
CIBC 6597 Swap Fixed Nymex LD HH Nymex 01/2014
SUISSE 6645 Swap Fixed Nymex LD HH Nymex 01/2014
SUISSE 6645 Swap Fixed Nymex LD HH Nymex 01/2014
BARCLAY 6658 Swap Fixed Nymex LD HH Nymex 01/2014
BARCLAY 6658 Swap Fixed Nymex LD HH Nymex 01/2014
MERRIL 6736 Swap Fixed Nymex LD HH Nymex 01/2014
MERRIL 6736 Swap Fixed Nymex LD HH Nymex 01/2014
CIBC 6766 Swap Fined Nymex LD HH Nymex 01/2014
CIBC 6766 Swap Fixed Nymex LD HH Nymex 01/2014
CITIGR 6880 Swap Fixed Nymex LD HH Nymex 01/2014
CITIGR 6880 Swap Fixed Nymex LD HH Nymex 01/2014
JPMORG 6926 Swap Fixed Nymex LD HH Nymex 01/2014
IPMORG 6926 Swap Fixed MNymex LD HH Nymex 01/2014
JPMORG 6359 Swap Fixed Nymex LD HH MNymex 01/2014
JPMORG 6999 Swap Fined Nymex LD HH Nymex 01/2014
JPMORG 7096 Swap Fixed Nymex LD HH Nymex 01/2014
JPMORG 7096 Swap Fixed Nymex LD HH Mymex 01/2014
SUISSE 7112 Swap Fixed MNymex LD HH Mymex 01/2014
SUISSE 7112 Swap Fixed Nymex LD HH MNymex 01/2014
FIFTH 7130 Swap Fixed Nymex LD HH Nymex 01/2014
FIFTH 7130 Swap Fixed Nymex LD HH MNymex 01/2014
JPMORG 7181 Swap Fixed Nymex LD HH MNymex 01/2014
SUISSE 7221 Swap Fixed Nymex LD HH Nymex 01/2014
SUISSE 7221 Swap Fixed Nymex LD HH Nymex 01/2014
JPMORG 7233 Swap Fixed Nymex LD HH Nymex 01/2014
JPMORG 7250 Swap Fixed Mymex LD HH Nymex 01/2014
CIBC 7263 Swap Fixed MNymex LD HH Nymex 01/2014
BBVA 7315 Swap Fixed Mymex LD HH Nymex 01/2014
CIBC 7330 Swap Fixed Nymex LD HH Nymex 01/2014
BARCLAY 7340 Swap Fixed Nymex LD HH Nymex 01/2014
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BEMO 7361 Swap Fixed Nymex LD HH Nymex 01/2014 30,000
JPMORG 7376 Swap Fixed Nymex LD HH Nymex 01/2014 30,000
SCOTIA 7385 Swap Fixed Nymex LD HH Nymex 01/2014 30,000
JPMORG 7396 Swap Fixed Nymex LD HH Nymex 01/2014 20,000
BARCLAY 7445 Swap Fixed Nymex LD HH Nymex 01/2014 30,000
SHELLTRADE 7468 Swap Fixed Nymex LD HH Nymex 01/2014 20,000
BARCLAY 7491 Swap Fixed Nymex LD HH Nymex 01/2014 20,000
MERRIL 7565 Swap Fixed Nymex LD HH Nymex 01/2014 40,000
JPMORG 7569 Swap Fixed Nymex LD HH Nymex 01/2014 20,000
JPMORG 7588 Swap Fixed Nymex LD HH Nymex 01/2014 20,000
CITIGR 7624 Swap Fixed Nymex LD HH Nymex 01/2014 40,000
BMO 7642 Swap Fixed Nymex LD HH Nymex 01/2014 20,000
BMO 7672 Swap Fixed Nymex LD HH Nymex 01/2014 30,000
CITIGR 7691 Swap Fixed Nymex LD HH Nymex 01/2014 30,000
MERRIL 7712 Swap Fixed Nymex LD HH Nymex 01/2014 30,000
MERRIL 7737 Swap Fixed Mymex LD HH Nymex 01/2014 80,000
BARCLAY 7752 Swap Fixed Nymex LD HH Nymex 01/2014 80,000
BNPP ET 7806 Swap Fixed Nymex LD HH Nymex 01/2014 80,000
SUISSE 7820 Swap Fixed Nymex LD HH Nymex 01/2014 40,000
JPMORG 7842 Swap Fixed Nymex LD HH Nymex 01/2014 30,000
CITIGR 7854 Swap Fixed MNymex LD HH Nymex 01/2014 30,000
MERRIL 7870 Swap Fined Nymex LD HH Nymex 01/2014 80,000
BP 7391 Swap Fixed Nymex LD HH Nymex 01/2014 60,000
BNPP ET 7908 Swap Fixed Nymex LD HH MNymex 01/2014 30,000
BNPP ET 7923 Swap Fixed Nymex LD HH MNymex 01/2014 40,000
SHELLTRADE 7935 Swap Fixed Nymex LD HH Nymex 01/2014 40,000
CITIGR BOO1 Swap Fixed Nymex LD HH Mymex 01/2014 20,000
BMO 8008 Swap Fixed Nymex LD HH Nymex 01/2014 30,000
BNPP ET 8032 Swap Fixed Nymex LD HH Nymex 01/2014 40,000
MERRIL 8042 Swap Fixed Nymex LD HH Nymex 01/2014 40,000
BNPP ET 2071 Swap Fixed Nymex LD HH Nymex 01/2014 40,000
BARCLAY 8118 Swap Fixed Nymex LD HH Nymaex 01/2014 20,000
JPMORG 8125 Swap Fixed Nymex LD HH Nymex 01/2014 20,000
JPMORG 8233 Swap Fixed Nymex LD HH Nymex 01/2014 40,000
DEUTSCH 8266 Swap Fixed Nymex LD HH Nymex 01/2014 30,000
DEUTSCH 8467 Swap Fixed Nymex LD HH Nymex 01/2014 50,000
DEUTSCH 8467 Swap Fixed Nymex LD HH Nyrnex 01/2014 50,000
JPMORG 8481 Swap Fixed Nymex LD HH Nymex 01/2014 50,000
JPMORG 8481 Swap Fixed Nymex LD HH Nymex 01/2014 50,000
MERRIL 8500 Swap Fixed Nymex LD HH Nymex 01/2014 60,000
BMO 8517 Swap Fixed Nymex LD HH Nymex 01/2014 40,000
JPMORG 8519 Swap Fixed MNymex LD HH Nymex 01/2014 70,000
CARGILL 8535 Swap Fixed Nymex LD HH Nymex 01/2014 70,000
CARGILL 8578 Swap Fixed Nymex LD HH Nymex 01/2014 100,000
CARGILL 8578 Swap Fixed Nymex LD HH Nymex 01/2014 100,000
MERRIL 8597 Swap Fixed Nymex LD HH Nymex 01/2014 30,000
CiBC 8648 Swap Fixed Nymex LD HH Nymex 01/2014 50,000
CIBC 8673 Swap Fixed Nymex LD HH Nymex 01/2014 50,000
BP 8711 Swap Fixed Nymex LD HH Nymex 01/2014 80,000
BMO 8723 Swap Fixed MNymex LD HH Nymex 01/2014 80,000
CARGILL 8743 Swap Fixed Nymex LD HH Nymex 01/2014 80,000
CARGILL 8764 Swap Fixed Nymex LD HH Nymex 01/2014 30,000
JPMORG 8793 Swap Nymex LD HH Fixed Nymex 01/2014 150,000
JPMORG 8794 Swap Fixed Nymex LD HH Nymex 01/2014 150,000
BMO 8795 Swap Nymex LD HH Fixed Nymex 01/2014 140,000
BMO 8796 Swap Fixed Nymaex LD HH Nymex 01/2014 140,000
SUISSE 8797 Swap Nymex LD HH Fixed Nymex 01/2014 200,000
SUISSE 8798 Swap Fixed MNymex LD HH Mymex 01/2014 200,000
BP 8799 Swap Nymex LD HH Fixed Mymex 01/2014 150,000
BP 8800 Swap Fixed Nymex LD HH Mymex 01/2014 150,000
BARCLAY 8801 Swap Nymex LD HH Fixed Nymex 01/2014 150,000
BARCLAY 8802 Swap Fixed Nymex LD HH Nymex 01/2014 150,000
cisC 8803 Swap Nymex LD HH Fixed Nymex 01/2014 170,000
CIBC B304 Swap Fixed Nymex LD HH MNymex 01/2014 170,000
BNPP 8805 Swap Nymex LD HH Fixed Nymex 01/2014 310,000
BNPP 8806 Swap Fixed Nymex LD HH MNymex 01/2014 310,000
JPMORG 8807 Swap Nymex LD HH Fixed Nymex 01/2014 200,000
MERRIL 8810 Swap MNymex LD HH Fixed Nymex 01/2014 100,000
SUISSE 8811 Swap Nymex LD HH Fixed Nymex 01/2014 310,000
BMO 8812 Swap Nymex LD HH Fixed Nyrmex 01/2014 100,000
BARCLAY 8813 Swap Nymex LD HH Fixed Nymex 01/2014 100,000
BP 8814 Swap Nymex LD HH Fixed Nymex 01/2014 100,000
FIFTH 8817 Swap Nymex LD HH Fixed Nymex 01/2014 120,000
CIBC 2819 Swap Nymex LD HH Fixed Nymex 01/2014 360,000




147
148
149
150
151
152
153
154
155
156
157
158
159
159
160
160
161
161
162
163
164

166
167
168

170
711
172
173
174
175
176
177
178
179

181
182
183

185
186
187
188

150
191
192
193
194
195
196
157
198
199
200
201
202

Docket No. 140001-El

January - July 2014 Hedging Report

GULF POWER COMPANY

Page 3 of 16

& B [ D F G H J K L
Counterparty Deal ID. | Settlement Type | We Pay Index They Pay Index Th::;“ Ses“c::z:nt :;::3; Volume Dollar Amount
CITIGR 8320 Swap MNymex LD HH Fixed Nymex 01/2014 110,000
BMO 8821 Swap MNymex LD HH Fixed Nymex 01/2014 120,000
BARCLAY 8824 Swap Mymex LD HH Fixed Nymex 01/2014 120,000
BP 8825 Swap Nymex LD HH Fixed Nymex 01/2014 100,000
SCOTIA 8831 Swap Nymex LD HH Fixed Nymex 01/2014 480,000
CITIGR 8834 Swap Nymex LD HH Fixed Nymex 01/2014 80,000
MITSUI 8837 Swap Nymex LD HH Fixed Nymex 01/2014 50,000
MITSUI 8838 Swap Nymex LD HH Fixed Nymex 01/2014 100,000
BNPP 8841 Swap Nymex LD HH Fixed MNymex 01/2014 100,000
FIFTH 8850 Swap Nymex LD HH Fixed Nymex 01/2014 300,000
BNPP 8861 Swap Mymex LD HH Fixed Nymex 01/2014 50,000
ClBC 8868 Swap Nymex LD HH Fived Nymex 01/2014 90,000
BMO 8869 Swap Nymex LD HH Fixed Nymex 01/2014 90,000
IPMORG 7181 Swap Fined Mymex LD HH Nymex 01/2014 30,000
JPMORG 7233 Swap Fixed Nymex LD HH Nymex 01/2014 20,000
JPMORG 7250 Swap Fixed Nymex LD HH Nymex 01/2014 20,000
CIBC 7263 Swap Fixed Nymex LD HH MNymex 01/2014 10,000
BBVA 7315 Swap Fixed Mymex LD HH Nymaex 01/2014 20,000
ciBC 7330 Swap Fixed Nymex LD HH Nymex 01/2014 10,000
BARCLAY 7340 Swap Fixed Nymex LD HH Nymex 01/2014 20,000
BMO 7361 Swap Fixed Nymex LD HH Nymex 01/2014 30,000
JPMORG 7376 Swap Fixed Nymex LD HH Nymex 01/2014 30,000
SCOTIA 7385 Swap Fined Nymex LD HH Nymex 01/2014 30,000
JPMORG 7396 Swap Fixed Nymex LD HH Nymex 01/2014 20,000
BARCLAY 7445 Swap Fixed Nymex LD HH Nymex 01/2014 30,000
SHELLTRADE 7468 Swap Fixed Mymex LD HH Nymex 01/2014 20,000
BARCLAY 7491 Swap Fixed Nymex LD HH Nymex 01/2014 20,000
MERRIL 7565 Swap Fixed MNymex LD HH Nymex 01/2014 40,000
JPMORG 7569 Swap Fixed Nymex LD HH Nymex 01/2014 20,000
JPMORG 7588 Swap Fixed Nymex LD HH Nymex 01/2014 20,000
CITIGR 7624 Swap Fixed Nymex LD HH Nymex 01/2014 40,000
BMO 7642 Swap Fixed Nymex LD HH Nymex 01/2014 20,000
BMO 7672 Swap Fixed Nymex LD HH Nymex 01/2014 30,000
CITIGR 7691 Swap Fixed Nymex LD HH Nymex 01/2014 30,000
MERRIL 7712 Swap Fixed Nymex LD HH Nymex 01/2014 30,000
MERRIL 7737 Swap Fixed Nymex LD HH Nymex 01/2014 130,000
BARCLAY 7752 Swap Fixed Nymex LD HH Nymex 01/2014 130,000
BNPP ET 7806 Swap Fixed Nymex LD HH Nymex 01/2014 130,000
SUISSE 7820 Swap Fixed Nymex LD HH Nymex 01/2014 40,000
JPMORG 7842 Swap Fixed Nymex LD HH Nymex 01/2014 50,000
CITIGR 7854 Swap Fixed Nymex LD HH Nymex 01/2014 50,000
MERRIL 7870 Swap Fixed Nymex LD HH Nymex 01/2014 130,000
BP 7891 Swap Fixed MNymex LD HH Nymex 01/2014 110,000
BNPP ET 7908 Swap Fixed Nymex LD HH Nymex 01/2014 80,000
BNPP ET 7923 Swap Fined Nymex LD HH MNymex 01/2014 40,000
SHELLTRADE 7935 Swap Fixed Nymex LD HH Nymex 01/2014 40,000
CITIGR 8001 Swap Fixed Nymex LD HH Nymex 01/2014 20,000
BMO 8008 Swap Fixed Nymex LD HH Nymex 01/2014 30,000
BNPP ET 8032 Swap Fixed Nymex LD HH Nymex 01/2014 40,000
MERRIL 8042 Swap Fixed Nymex LD HH Nymex 01/2014 40,000
BNPPET 8071 Swap Fixed Nymex LD HH Nymex 01/2014 40,000
BARCLAY 8118 Swap Fixed Nymex LD HH Nymex 01/2014 20,000
JPMORG 8125 Swap Fixed Nymex LD HH Nymex 01/2014 20,000
JPMORG 8233 Swap Fixed Nymex LD HH Nymex 01/2014 40,000
DEUTSCH 8266 Swap Fixed Nymex LD HH MNymex 01/2014 30,000
MERRIL 8398 Swap Mymex LD HH Fixed MNymex 01/2014 590,000
JPMORG 8403 Swap Nymex LD HH Fixed MNymex 01/2014 580,000
CITIGR 2405 Swap MNymex LD HH Fixed Nymex 01/2014 580,000
TOTAL
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CARGILL 148 Option (Collar) F’,‘Ed (Upper) MNymex 02/2014 60,000
CARGILL 3149 Fixed {Lower)
MERRIL 3431 Nymex LD HH 10,000
MERRIL 3431 Fixed (Upper) Sell Call !
CARGILL 3435 Nymex LD HH —_—
CARGILL 3435 Fixed (Upper) Sell Call i
IPMORG 3441 Nymex LD HH —
JPMORG 3441 Unwind Fixed (Upper] Sell Call 02/2014 &
MERRIL 3451 Nymex LD HH Fixed {Upper)
MERRIL 3451 Fixed (Upper) Sell Call 10,000
MERRIL 3452 Buy Put Fixed (Lower)
IPMORG 3457 Nymex LD HH b
JPMORG 3457 Fixed (Upper) Sell Call "
1:ﬂg:§ :i:; Option (Collar) :::: 13::::; Nymex 02/2014 50,000
IPMORG 3396 Nymex LD HH o
IPMORG 3396 Fixed (Upper) sell Call 4
MITSUI 3419 & Mymex LD HH Fixed (Upper)
MITSUI 3419 Hiwind Fixed (Upper) 0%/20%4 10,000
FIFTH 3425 Nymex LD HH -
FIFTH 3425 Fixed (Upper] Sell Call g
i o [ _owmicomn | et v | o | oo
MERRIL 3473 Nymex LD HH —
MERRIL 3473 Fixed |Upper) Sell Call i
IPMORG 3481 i Nymex LD HH 02/2014 —
JPMORG 3481 Fixed (Upper)
IPMORG 3490 Nymex LD HH {66
IPMORG 3490 Fixed (Upper) Sell Call £
JPMORG 6282 Swap Fixed Nymex LD HH Nymex 02/2014 20,000
JPMORG 6446 Swap Fixed MNymex LD HH Nymex 02/2014 30,000
JPMORG 6446 Swap Fixed Nymex LD HH Nymex 02/2014 30,000
BP 6533 Swap Fixed MNymex LD HH Nymex 02/2014 60,000
BP 6533 Swap Fixed Nymex LD HH Nymex 02/2014 60,000
BARCLAY 6553 Swap Fixed Nymex LD HH Nymex 02/2014 30,000
CITIGR 6573 Swap Fixed Nymex LD HH Nymex 02/2014 20,000
MERRIL 6596 Swap Fixed Nymex LD HH Mymex 02/2014 10,000
CIBC 6597 Swap Fixed Nymex LD HH Nymex 02/2014 10,000
SUISSE 6645 Swap Fixed Nymex LD HH Nymex 02/2014 20,000
BARCLAY 6658 Swap Fixed Nymex LD HH Nymex 02/2014 30,000
MERRIL 6736 Swap Fixed Nymex LD HH Nymex 02/2014 40,000
CIBC 6766 Swap Fixed Nymex LD HH Nymex 02/2014 30,000
CITIGR 6880 Swap Fixed Nymex LD HH Nymex 02/2014 20,000
IPMORG 6926 Swap Fixed Nymex LD HH Nymex 02/2014 20,000
JPMORG 6999 Swap Fixed Nymex LD HH Nymex 02/2014 10,000
IPMORG 7096 Swap Fixed Nymex LD HH Nymex 02/2014 20,000
SUISSE 7112 Swap Fixed Nymex LD HH Nymex 02/2014 20,000
FIFTH 7130 Swap Fixed MNymex LD HH Nymex 02/2014 20,000
IPMORG 7181 Swap Fixed Nymex LD HH Nymex 02/2014 30,000
SUISSE 7221 Swap Fixed Mymex LD HH Nymex 02/2014 20,000
JPMORG 7233 Swap Fixed Mymex LD HH Nymex 02/2014 20,000
JPMORG 7250 Swap Fixed Nymex LD HH Nymex 02/2014 20,000
CIBC 7263 Swap Fixed Nymex LD HH Nymex 02/2014 10,000
BBVA 7315 Swap Fixed Nymex LD HH Nymex 02/2014 20,000
CIBC 7330 Swap Fixed Nymex LD HH Nymex 02/2014 10,000
BARCLAY 7340 Swap Fixed Nymex LD HH Nymex 02/2014 20,000
BMO 7361 Swap Fixed Nymex LD HH Nymex 02/2014 30,000
IPMORG 7376 Swap Fixed Nymex LD HH Nymex 02/2014 30,000
SCOTIA 7385 Swap Fixed Nymex LD HH Mymex 02/2014 30,000
JPMORG 7396 Swap Fixed Nymex LD HH MNymex 02/2014 20,000
BARCLAY 7445 Swap Fixed Nymex LD HH Nymex 02/2014 30,000
lSHELLTRADE 7468 Swap Fixed Nymex LD HH Nymex 02/2014 20,000
BARCLAY 7491 Swap Fixed Nymex LD HH Nymex 02/2014 20,000
MERRIL 7565 Swap Fixed Nymex LD HH Nymex 02/2014 40,000
JPMORG 7569 Swap Fixed Nymex LD HH Nymex 02/2014 20,000
IPMORG 7588 Swap Fixed Nymex LD HH Nymaex 02/2014 20,000
CITIGR 7624 Swap Fixed Nymex LD HH Nymex 02/2014 40,000
BMO 7642 Swap Fixed Nymex LD HH Nymex 02/2014 20,000
BMO T672 Swap Fixed Nymex LD HH Nymex 02/2014 30,000
CITIGR 7691 Swap Fixed Nymex LD HH Nymex 02/2014 30,000
MERRIL 7712 Swap Fixed MNymex LD HH Nymex 02/2014 30,000
MERRIL 7737 Swap Fixed MNymex LD HH Nymex 02/2014 60,000
BARCLAY 7752 Swap Fixed Nymex LD HH Nymex 02/2014 60,000
BNPP ET 7806 Swap Fixed MNymex LD HH Nymex 02/2014 60,000
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75 |SUISSE 7820 Swap Fixed MNymex LD HH Mymex 02/2014 40,000
76 HPMORG 7842 Swap Fixed Nymex LD HH MNymex 02/2014 30,000
77 |CITIGR 7854 Swap Fixed Nymex LD HH Nymex 02/2014 30,000
78 |MERRIL 7870 Swap Fixed Nymex LD HH Nymex 02/2014 60,000
79 |BP 7891 Swap Fixed Nymex LD HH Nymex 02/2014 50,000
80 |BNPPET 7908 Swap Fixed Nymex LD HH Nymex 02/2014 30,000
81 |BNPPET 7923 Swap Fixed MNymex LD HH Nymex 02/2014 40,000
82 |SHELLTRADE 7935 Swap Fixed Nymex LD HH Nymex 02/2014 40,000
83 |CIMIGR 8001 Swap Fixed Nymex LD HH Nymex 02/2014 20,000
84 |BMO 8008 Swap Fixed Nymex LD HH Nymex 02/2014 30,000
85 |BNPPET 8032 Swap Fined MNymex LD HH Nymex 02/2014 40,000
86 |MERRIL 8042 Swap Fixed Nymex LD HH Nymex 02/2014 40,000
87 |BNPPET 8071 Swap Fixed Nymex LD HH Nymex 02/2014 40,000
828 |BARCLAY 8118 Swap Fixed Nymex LD HH Nymex 02/2014 20,000
89 |[IPMORG 8125 Swap Fixed Nymex LD HH Nymex 02/2014 20,000
90 |PMORG 8233 Swap Fixed Nymex LD HH Nymax 02/2014 40,000
91 |DEUTSCH B266 Swap Fixed Nymex LD HH Nymex 02/2014 30,000
92 |DEUTSCH B420 Swap Fixed Nymex LD HH Nymex 02/2014 60,000
93 |DEUTSCH 8467 Swap Fixed Nymex LD HH MNymex 02/2014 50,000
94 LPMORG 8481 Swap Fixed Nymex LD HH Nymex 02/2014 50,000
95 [|MERRIL 8500 Swap Fixed Nymex LD HH MNymex 02/2014 60,000
96 (BMO as17 Swap Fixed Nymex LD HH MNymex 02/2014 40,000
97 JPMORG 8519 Swap Fixed Nymex LD HH Nymex 02/2014 70,000
98 [PMORG 8519 Swap Fixed Nymex LD HH MNymex 02/2014 70,000
99 |CARGILL 8535 Swap Fixed Nymex LD HH MNymex 02/2014 70,000
100 |CARGILL 8535 Swap Fixed Nymex LD HH MNymex 02/2014 70,000
101 |CARGILL 8566 Swap Fixed Nymex LD HH Nymex 02/2014 140,000
102 |CARGILL 8578 Swap Fixed Mymex LD HH Nymex 02/2014 100,000
103 |MERRIL 8597 Swap Fixed Mymex LD HH Nymex 02/2014 -

104 |CIBC B648 Swap Fixed MNymex LD HH Nymex 02/2014 50,000
105 |CIBC 8673 Swap Fixed MNymex LD HH Nymax 02/2014 50,000
106 |BP 8711 Swap Fixed Nymex LD HH Nymex 02/2014 80,000
107 |BmO 8723 Swap Fixed MNymex LD HH Nymex 02/2014 100,000
108 |CARGILL 8743 Swap Fixed Nymex LD HH Nymex 02/2014 100,000
109 |CARGILL 8764 Swap Fixed Nymex LD HH Nymex 02/2014 30,000
110 |CITIGR 8822 Swap MNymex LD HH Fixed Nymex 02/2014 60,000
111 |CITIGR 8823 Swap Fixed Nymex LD HH Nymex 02/2014 60,000
112 |CIBC 8327 Swap MNymex LD HH Fixed Nymex 02/2014 60,000
113 jCIBC 8328 Swap Fixed Nymex LD HH Nymex 02/2014 60,000
114 |MERRIL B829 Swap Nymex LD HH Fixed Nymex 02/2014 60,000
115 |MERRIL 8330 Swap Fixed Nymex LD HH Nymex 02/2014 60,000
116 |BNPP 8832 Swap MNymex LD HH Fixed MNymex 02/2014 60,000
117 |BNFPP 8333 Swap Fixed Nymex LD HH MNymex 02/2014 60,000
118 |IPMORG 8835 Swap Nymex LD HH Fixed Nymex 02/2014 60,000
115 [IPMORG 8836 Swap Fixed Nymex LD HH Nymex 02/2014 60,000
120 |CITIGR 8844 Swap Nymex LD HH Fixed Nymex 02/2014 60,000
121 |CITIGR 8845 Swap Fixed Nymex LD HH MNymex 02/2014 60,000
122 |IPMORG 8851 Swap Nymex LD HH Fixed Nymex 02/2014 40,000
123 |IPMORG 8852 Swap Fixed MNymex LD HH MNymex 02/2014 40,000
124 |CieC 8858 Swap Nymex LD HH Fixed MNymex 02/2014 50,000
125 |CiBC 8859 Swap Fixed Mymex LD HH Nymex 02/2014 50,000
126 |MERRIL 8866 Swap Nymex LD HH Fixed Nymex 02/2014 170,000
127 |MERRIL 8867 Swap Fixed Mymex LD HH Nymex 02/2014 170,000
128 |/PMORG 8872 Swap Nymaex LD HH Fixed Nymaex 02/2014 160,000
129 |[PMORG 8873 Swap Fixed Mymex LD HH Nymex 02/2014 160,000
130 |SUISSE 8874 Swap Nymex LD HH Fixed Nymex 02/2014 160,000
131 |SUISSE 8875 Swap Fixed Nymex LD HH Nymex 02/2014 160,000
132 |SUISSE 8879 Swap Nymex LD HH Fixed Nymex 02/2014 170,000
133 |SHELLTRADE 8880 Swap Nymex LD HH Fixed Nymex 02/2014 160,000
134 |CITIGR 8881 Swap Nymex LD HH Fixed Nymex 02/2014 110,000
135 |BARCLAY 8884 Swap Nymex LD HH Fixed Nymex 02/2014 110,000
136 |CIBC 8891 Swap Nymex LD HH Fixed Nymex 02/2014 110,000
137 |SHELLTRADE 8394 Swap Nymex LD HH Fixed MNymex 02/2014 50,000
138 |CITIGR 2895 Swap Nymex LD HH Fined MNymex 02/2014 60,000
139 rBP 8896 Swap Nymex LD HH Fixed Nymex 02/2014 330,000
140 |MERRIL 8898 Swap Nymex LD HH Fixed Mymex 02/2014 110,000
141 |FIFTH 8300 Swap Nymex LD HH Fixed Mymex 02/2014 110,000
142 |CITIGR 8901 Swap Nymex LD HH Fixed Mymex 02/2014 110,000
143 |MITSUI 8903 Swap Nymex LD HH Fixed Mymex 02/2014 110,000
144 |SCOTIA 8904 Swap Nymex LD HH Fixed Nymex 02/2014 20,000
145 |SUISSE 8905 Swap Nymex LD HH Fixed Nymex 02/2014 440,000
146 |BNPP 8906 Swap Nymex LD HH Fixed Nymex 02/2014 110,000
147 |CARGILL 8911 Swap MNymex LD HH Fixed Nymex 02/2014 120,000
148 |JPMORG 8921 Swap Nymex LD HH Fixed Nymex 02/2014 60,000
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BMO 8922 Swap Nymex LD HH Fixed MNymex 02/2014 60,000
MERRIL 8923 Swap Nymex LD HH Fixed Nymex 02/2014 330,000
BP 8926 Swap Nymex LD HH Fixed MNymex 02/2014 120,000
FIFTH 8929 Swap Nymex LD HH Fixed Nymex 02/2014 120,000
CIBC 8931 Swap Nymex LD HH Fixed MNymex 02/2014 110,000
TOTAL (3,266,585)
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CARGILL o Option (Collar) Fixed (Upper) Nymex LD HH Nymex 03/2014 60,000
CARGILL 3149 Fixed (Lower)

MITSUI 3538 Nymex LD HH Fixed (Upper)

MITSUI 3538 Fixed (Upper) sell Call 10,000
MITSUI 3539 Buy Put Fixed (Lower)

MERRIL 3544 Nymex LD HH Fixed (Upper) 10,000
MERRIL 3544 Fixed (Upper] Sell Call !
BMO 3548 Nymex LD HH Fixed (Upper)

BMO 3548 Fixed (Upper) Sell Call 10,000
BMO 3549 Unwind Buy Put Fixed (Lower) 03/2014

BEMO 3552 Nymex LD HH Fixed (Upper)

BEMO 3552 Fixed {Upper) Sell Call 10,000
BMO 3553 Buy Put Fixed (Lower)

SUISSE 3558 Nymex LD HH i
SUISSE 3558 Fixed (Upper) Sell Call :
SUISSE 3564 Nymex LD HH P
SUISSE 3564 Fixed (Upper) Sell Call i
::ﬂg:g Zi: Option (Collar) ::: :f::::: Nymex 03/2014 50,000
SUISSE 3497 Nymex LD HH —
SUISSE 3497 Fixed (Upper) sell Call *
MERRIL 3508 Nymex LD HH Fixed (Upper)

MERRIL 3508 Unwind Fixed (Upper) sell Call 03/2014 10,000
MERRIL 3509 Buy Put Fixed (Lower)

CITIGR 3516 Nymex LD HH o
CITIGR 3516 Fixed (Upper) Sell Call :
:ﬂg :ig‘; Option (Collar) :::: Et’:\:‘:: Nymex | 03/2014 30,000
IPMORG 3529 Nymex LD HH i6a66
IPMORG 3529 Urraibad Fixed (Upper) Sell Call 03/2014 "
|5uIsSE 3534 Nymex LD HH Fixed (Upper) 20,000
SUISSE 3534 Fixed (Upper) Sell Call =
IPMORG 6282 Swap Fixed Nymex LD HH Nymex 03/2014 20,000
JPMORG 5446 Swap Fixed Nymex LD HH Nymex 03/2014 30,000
BP 6533 Swap Fixed Nymex LD HH Nymex 03/2014 60,000
BARCLAY 6553 Swap Fixed Nymex LD HH Nymex 03/2014 30,000
CITIGR 6573 Swap Fixed Nymex LD HH Nymex 03/2014 20,000
SUISSE 6645 Swap Fixed Nymex LD HH Nymex 03/2014 20,000
BARCLAY 6658 Swap Fixed Nymex LD HH Nymex 03/2014 30,000
MERRIL 6736 Swap Fixed Nymex LD HH Nymex 03/2014 40,000
CIBC 6766 Swap Fixed Nymex LD HH Nymex 03/2014 30,000
CITIGR 6880 Swap Fixed Nymex LD HH Nymex 03/2014 20,000
IFMORG 6926 Swap Fixed Nymex LD HH Nymex 03/2014 20,000
IPMORG 7096 Swap Fixed Nymex LD HH Nymex 03/2014 20,000
SUISSE 7112 Swap Fixed Nymex LD HH Nymex 03/2014 20,000
MERRIL 8399 Swap Fixed Nymex LD HH Nymex 03/2014 590,000
IPMORG B404 Swap Fixed Nymex LD HH Nymex 03/2014 580,000
CITIGR 8406 Swap Fixed Nymex LD HH Nymex 03/2014 580,000
DEUTSCH 8420 Swap Fixed Nymex LD HH Nymex 03/2014

DEUTSCH B467 Swap Fixed Nymex LD HH Nymex 03/2014 50,000
JPMORG 8481 Swap Fixad Nymex LD HH Nymex 03/2014 50,000
MERRIL 8500 Swap Fixed Nymex LD HH Nymex 03/2014 60,000
BMO 8517 Swap Fixed Nymex LD HH Nymex 03/2014 40,000
IPMORG 8519 Swap Fixed Nymex LD HH Mymex 03/2014 70,000
CARGILL 8535 Swap Fixed Nymex LD HH Nymex 03/2014 70,000
CARGILL 8578 Swap Fixed Nymex LD HH MNymex 03/2014 100,000
MERRIL 8597 Swap Fixed Nymex LD HH MNymex 03/2014 30,000
(CIBC 8648 Swap Fixed Nymex LD HH Mymex 03/2014 50,000
CIBC 8673 Swap Fixed Nymex LD HH MNymex 03/2014 50,000
BP 2711 Swap Fixed MNymex LD HH Mymex 03/2014 80,000
BMO 8723 Swap Fixed Nymex LD HH MNymex 03/2014 100,000
CARGILL B743 Swap Fixed Nymax LD HH Nymex 03/2014 100,000
CARGILL 2764 Swap Fixed Mymex LD HH MNymex 03/2014 30,000
BARCLAY 8846 Swap Nymex LD HH Fixed MNymex 03/2014 30,000
BARCLAY 2847 Swap Fixed Mymex LD HH MNymex 03/2014 30,000
BP 8353 Swap Nymex LD HH Fixed Nymex 03/2014 20,000
BP 8854 Swap Fixed Nymex LD HH Nymex 03/2014 20,000
SUISSE 8885 Swap Nymex LD HH Fixed Nymex 03/2014 50,000
SUISSE 8886 Swap Fixed Nymex LD HH Nymex 03/2014 50,000
MERRIL 8889 Swap Nymex LD HH Fixed Nymex 03/2014 50,000
IMERRIL 8890 Swap Fixed MNymex LD HH Nymex 03/2014 50,000
JPMORG 8892 Swap Nymex LD HH Fixed Nymex 03/2014 50,000
JPMORG 8893 Swap Fixed MNymex LD HH Nymax 03/2014 50,000
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CIBC 8907 Swap Nymeax LD HH Fixed Nymax 03/2014
CIBC 8908 Swap Fixed Nymex LD HH Nymex 03/2014
SCOTIA 8909 Swap Nymex LD HH Fixed Nymex 03/2014
SCOTIA 8910 Swap Fixed Nymex LD HH Nymex 03/2014
SUISSE 8912 Swap Nymax LD HH Fixed Nymex 03/2014
SUISSE 8913 Swap Fixed Nymex LD HH Nymex 03/2014
MITSUI 8914 Swap Nymex LD HH Fixed Nymex 03/2014
MITSUI 8915 Swap Fixed Nymex LD HH MNymex 03/2014
IPMORG 8917 Swap Nymex LD HH Fixed Nymex 03/2014
JPMORG 8918 Swap Fixed Nymex LD HH Nymex 03/2014
CITIGR 8932 Swap Nymex LD HH Fixed Nymex 03/2014
CITIGR 8933 Swap Fixed Nymex LD HH Nymex 03/2014
BARCLAY 8934 Swap Nymex LD HH Fixed Nymex 03/2014
CIBC 8935 Swap Nymex LD HH Fixed Mymex 03/2014
BP 8936 Swap Nymex LD HH Fixed MNymex 03/2014
FIFTH 8937 Swap Nymex LD HH Fixed Nymex 03/2014
BNPP 2938 Swap MNymex LD HH Fixed MNymex 03/2014
SHELLTRADE 8939 Swap Nymex LD HH Fixed Nymex 03/2014
CIBC 8940 Swap Nymex LD HH Fixed Mymex 03/2014
|SUISSE 8941 Swap MNymex LD HH Fixed Nymex 03/2014
IMERRIL 8942 Swap MNymex LD HH Fixed Nymex 03/2014
CITIGR 8943 Swap Nymex LD HH Fixed Nymex 03/2014
CIBC 8946 Swap MNymex LD HH Fixed Mymaex 03/2014
MITSUI 8947 Swap Mymex LD HH Fixed MNymex 03/2014
rBMD 8948 Swap Mymex LD HH Fixed Nymex 03/2014
CARGILL 8954 Swap Mymex LD HH Fixed MNymex 03/2014
SHELLTRADE 8957 Swap Nymex LD HH Fixed Nymex 03/2014
BP 8958 Swap Mymex LD HH Fixed Nymex 03/2014
SCOTIA 8959 Swap MNymex LD HH Fixed Nymex 03/2014
FIFTH 8960 Swap Nymex LD HH Fixed Nymex 03/2014
CIBC 8962 Swap Mymex LD HH Fixed MNymaex 03/2014
SUISSE 8970 Swap MNymex LD HH Fixed Nymex 03/2014
TOTAL
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:xg :i:j Option {Collar) :::: :LLJ:‘:::; Nymex LD HH Nymex 04/2014 30,000
JPMORG 3599 Unwind N_vma: LD HH Fixed (Upper) 04/2014 30,000
JPMORG 3599 Fixed (Upper) Sell Call
e | o [_omenom | e | | s
BMO 3597 Mymex LD HH d (Upper)
BMO 3597 Fixed (Upper) Sell Call 10,000
BMO 3598 Buy Put Fixed (Lower)
BMO 3605 Mymex LD HH Fixed (Upper)
BMO 3605 Fixed (Upper) Sell Call 10,000
BMO 3606 Unwind Buy Put Fixed {Lower) 04/2014
CIBC 3609 Nymex LD HH Fixed (Upper) 10,000
cigC 3609 Fixed (Upper) Sell Call ¥
MERRIL 3611 Nymex LD HH Fixed (Upper) 16,000
MERRIL 3611 Fixed (Upper Sell Call *
SUISSE 3616 Mymex LD HH Fixed {Upper) 16,000
SUISSE 3616 Fixed (Upper) Sell Call '
Bt 3L oo (Collar) | Fixed (Uppen) Nymex | 04/2014 ;
IPMORG 3192 Fixed (Lower)
o | omentemt | wmex | ovaone |
MERRIL 6596 Swap Fixed Nymex LD HH Nymex 04/2014 10,000
CIBC 6597 Swap Fixed Mymex LD HH Nymex 04/2014 10,000
IPMORG 6399 Swap Fixed Nymex LD HH Nymex 04/2014 10,000
FIFTH 7130 Swap Fixed Nymex LD HH Nymex 04/2014 20,000
IPMORG 7181 Swap Fixed Nymex LD HH Nymex 04/2014 30,000
SUISSE 7221 Swap Fixed Nymex LD HH Mymex 04/2014 20,000
JFMORG 7233 Swap Fixed Nymex LD HH Nymex 04/2014 20,000
IPMORG 7250 Swap Fixed Mymex LD HH Nymex 04/2014 20,000
CIBC 7263 Swap Fixed MNymex LD HH Nymex 04/2014 10,000
FEIBVA 7315 Swap Fixed MNymex LD HH Nymex 04/2014 20,000
(CIBC 7330 Swap Fixed MNymex LD HH Nymex 04/2014 10,000
BARCLAY 7340 Swap Fixed Nymex LD HH MNymeax 04/2014 20,000
BMO 7361 Swap Fixed Nymex LD HH MNymex 04/2014 30,000
JPMORG 7376 Swap Fixed Nymex LD HH Nymex 04/2014 30,000
SCOTIA 7385 Swap Fixed Nymex LD HH Nymex D4/2014 30,000
JPMORG 7396 Swap Fixed Nymex LD HH MNymex 04/2014 20,000
BARCLAY 7445 Swap Fixed Nymex LD HH Nymex 04/2014 30,000
SHELLTRADE 7468 Swap Fixed Nymex LD HH Nymex 04/2014 20,000
BARCLAY 7491 Swap Fixed Nymex LD HH Nymex 04/2014 20,000
MERRIL 7565 Swap Fixed Nymex LD HH Nymex 04/2014 40,000
JPMORG 7569 Swap Fixed Nymex LD HH Nymex 04/2014 20,000
JPMORG 7588 Swap Fixed Nymex LD HH Nymex 04/2014 20,000
CITIGR 7624 Swap Fixed Nymax LD HH Nymex 04/2014 40,000
BMO 7642 Swap Fixed Nymex LD HH MNymex 04/2014 20,000
BMO 7672 Swap Fixed Nymex LD HH Nymex 04/2014 30,000
CITIGR 7691 Swap Fined Nymex LD HH Nymex 04/2014 30,000
MERRIL 7712 Swap Fixed Nymex LD HH Nymex 04/2014 30,000
MERRIL 7737 Swap Fixed Nymex LD HH Nymex 04/2014 10,000
BARCLAY 7752 Swap Fixed Nymex LD HH Nymex 04/2014 10,000
BNPP ET 7806 Swap Fixed Nymex LD HH Nymex 04/2014 10,000
SUISSE 7820 Swap Fixed Nymex LD HH Nymex 04/2014 40,000
JPMORG 7842 Swap Fixed Nymex LD HH Nymex 04/2014 30,000
CITIGR 7854 Swap Fixed Nymex LD HH Nymex 04/2014 30,000
MERRIL 7870 Swap Fixed Nymax LD HH Nymex 04/2014 10,000
BP 7891 Swap Fixed Nymex LD HH Nymex 04,/2014 20,000
BNPP ET 7908 Swap Fixed Nymex LD HH Nymex 04/2014 20,000
BNPP ET 7923 Swap Fixed Nymex LD HH Nymex 04/2014 40,000
SHELLTRADE 7935 Swap Fixed Nymex LD HH Nymex 04/2014 40,000
CITIGR 8001 Swap Fixed Nymex LD HH MNymex 04/2014 20,000
BMO 8008 Swap Fixed Nymex LD HH Nymex 04/2014 30,000
BNPP ET 2032 Swap Fixed Nymex LD HH Nymex 04/2014 40,000
MERRIL 2042 Swap Fixed Nymex LD HH Nymex 04/2014 40,000
BNPP ET 8071 Swap Fixed Nymex LD HH Nymex 04/2014 40,000
BARCLAY 8118 Swap Fixed Nymex LD HH Nymex 04/2014 20,000
JPMORG 8125 Swap Fixed Nymex LD HH Nymex 04/2014 20,000
JPMORG 8233 Swap Fixed Nymex LD HH Nymex 04/2014 40,000
DEUTSCH 8266 Swap Fixed Nymex LD HH Nymex 04/2014 30,000
SHELLTRADE 8322 Swap Fixed Nymex LD HH Nymex 04/2014 50,000
DEUTSCH 3420 Swap Fixed Nymex LD HH Nymaex 04/2014 -
IPMORG 8593 Swap Fixed Nymex LD HH Nymax 04/2014 50,000
MERRIL 8597 Swap Fixed Nymex LD HH Nymex 04/2014 50,000
CARGILL 8764 Swap Fixed Nymex LD HH Nymex 04/2014 -
| L4 8952 Swap Nymex LD HH GD HH Gas Daily 04/2014 300,000
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BNPP 8966 Swap MNymex LD HH Fixed Nymex 04/2014 160,000
BNPP 8967 Swap Fixed Nymex LD HH Nymex 04/2014 160,000
JPMORG 3968 Swap Mymex LD HH Fixed Nymex 04/2014 170,000
IPMORG 8969 Swap Fixed Nymex LD HH Nymex 04/2014 170,000
CIBC 8971 Swap Mymex LD HH Fixed Nymex 04/2014 160,000
CIBC 8972 Swap Fixed Nymex LD HH Nymex 04/2014 160,000
BARCLAY 8973 Swap Nymex LD HH Fixed Nymaex 04/2014 160,000
BARCLAY 8974 Swap Fixed Nymex LD HH Nymex 04/2014 160,000
IPMORG 8976 Swap Nymex LD HH Fixed Nymex 04/2014 50,000
JPMORG 8977 Swap Fined Nymex LD HH Nymex 04/2014 50,000
|scoTia 8378 Swap Nymex LD HH GD HH Gas Daily 04/2014 300,000
(CARGILL 8979 Swap Nymex LD HH Fixed Nymex 04/2014 30,000
MERRIL 8985 Swap Nymex LD HH Fixed Nymex 04/2014 30,000
CITIGR 8989 Swap Nymex LD HH Fixed Nymex 04/2014 20,000
MITSUI 8990 Swap Nymex LD HH Fixed Nymex 04/2014 20,000
CIBC 8992 Swap Nymex LD HH Fixed Nymex 04/2014 90,000
SUISSE 8993 Swap Nymex LD HH Fixed Nymex 04/2014 20,000
BMO 8994 Swap Nymex LD HH Fixed Nymex 04/2014 20,000
SHELLTRADE 8995 Swap Nymex LD HH Fixed Nymex 04/2014 30,000
JPMORG 8996 Swap Nymex LD HH Fixed Nymex 04/2014 20,000
CITIGR 8998 Swap Nymex LD HH Fixed Nymex 04/2014 70,000
MITSUI 8999 Swap Nymex LD HH Fixed Nymex 04/2014 30,000
BMO 9000 Swap Nymex LD HH Fixed Nymex 04/2014 30,000
MITSUI 9002 Swap Nymex LD HH Fixed Nymex 04/2014 20,000
IPMORG 9004 Swap Nymex LD HH Fixed Nymex 04/2014 80,000
BMO 5005 Swap Nymex LD HH Fixed Nymex 04/2014 20,000
CIBC 9007 Swap Nymex LD HH Fixed Nymex 04/2014 20,000
CIBC 9009 Swap Nymex LD HH Fined Nymex 04/2014 30,000
SUISSE 9012 Swap Nymex LD HH Fixed Nymex 04/2014 20,000
SCOTIA 9014 Swap Nymex LD HH Fixed Nymex 04/2014 90,000
CARGILL 9018 Swap Nymex LD HH Fixed Nymex 04/2014 10,000
TOTAL
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::g ras | option (cotiar E:::: {t’::::: Nymex LD HH Nymex | 05/2014 30,000
SUISSE 3634 Nymex LD HH Fixed (Upper)
SUISSE 3634 Unwind Fixed (Upper) Sell Call 05/2014 30,000
SUISSE 3635 Buy Put Fixed (Lower)
CARGILL 3184 | option (Callar) | FXed (Uppen Nymex LD HH Nymex 05/2014 80,000
(CARGILL 3165 Fixed (Lower)
MITSUI 3637 Nymex LD HH Fixed (Upper)
MITSUI 3637 Unwind Fixed (Upper) Sell Call 05/2014 80,000
MITSUI 3638 Buy Put Fixed (Lower)
jxg:g izz Option (Collar) :I'::: ::’::::; Nymex LD HH Nymex | 05/2014 50,000
BP 3647 Nymex LD HH Fixed (Upper)
BP 3647 Fixed {Upper) Sell Call 40,000
BP 3648 Unwind Buy Put Fixed (Lower) 05/2014
CARGILL 3651 Nymex LD HH Nymex LD HH 10,000
CARGILL 3651 Fixed (Upper) Sell Call "
JPMORG 3191 . Fixed (Upper)
|PMORG 65 Option (Collar) Fixed (Lower) Nymex LD HH Nymex 05/2014 50,000
CITIGR 3628 Unwind N.vmex LD HH Fixed (Upper) 08/2014 50,000
CITIGR 3628 Fixed (Upper) Sell Call
Exg ;;g: Option (Collar) :::: :'L‘:’:::: Nymex LD HH Nymex 05/2014 30,000
MITSUI 3639 . MNymex LD HH Fixed (Upper)
MITSUI 3639 D Fixed {Upper) sell Call 0572014 3,000
JPMORG 6282 Swap Fined Nymex LD HH Nymex 05/2014 20,000
JPMORG 5446 Swap Fixed Nymex LD HH Nymex 05/2014 30,000
BP 6533 Swap Fixed Nymex LD HH Nymex 05/2014 60,000
BARCLAY 6553 Swap Fixed Mymex LD HH Nymex 05/2014 30,000
CITIGR 68573 Swap Fixed Nymex LD HH Mymex 05/2014 20,000
MERRIL 6596 Swap Fixed Nymex LD HH Nymex 05/2014 10,000
[CIBC 6597 Swap Fixed Nymex LD HH Nymex 05/2014 10,000
SUISSE 6645 Swap Fixed Nymex LD HH Nymex 05/2014 20,000
BARCLAY 6658 Swap Fixed Nymex LD HH Nymex 05/2014 30,000
MERRIL 6736 Swap Fixed Nymex LD HH Mymex 05/2014 40,000
CIBC 6766 Swap Fixed Nymex LD HH MNymex 05/2014 30,000
CITIGR 6880 Swap Fined Nymex LD HH Nymex 05/2014 20,000
JPMORG 6926 Swap Fixed Nymex LD HH Mymex 05/2014 20,000
JPMORG 6399 Swap Fixed Nymex LD HH Nymex 05/2014 10,000
JPMORG 096 Swap Fixed Nymex LD HH Nymax 05/2014 20,000
SUISSE 7112 Swap Fixed Nymex LD HH MNymex 05/2014 20,000
FIFTH 7130 Swap Fixed Nymex LD HH MNymex 05/2014 20,000
JPMORG 7181 Swap Fined Mymex LD HH Nymex 05/2014 30,000
SUISSE 7221 Swap Fixed Nymex LD HH Nymex 05/2014 20,000
JPMORG 7233 Swap Fixed Nymex LD HH Nymex 05/2014 20,000
IPMORG 7250 Swap Fixed Nymex LD HH Nymex 05/2014 20,000
CIBC 7263 Swap Fixed Nymex LD HH Nymex 05/2014 10,000
BBVA 7315 Swap Fixed MNymex LD HH Nymex 05/2014 20,000
CIBC 7330 Swap Fixed Nymex LD HH Nymex 05/2014 10,000
BARCLAY 7340 Swap Fixed Nymex LD HH Nymex 05/2014 20,000
BMO 7361 Swap Fixed Nymex LD HH Nymex 05/2014 30,000
JPMORG 7376 Swap Fixed Nymex LD HH Nymex 05/2014 30,000
SCOTIA 7385 Swap Fixed Nymex LD HH Nymex 05/2014 30,000
JPMORG 7396 Swap Fixed Nymex LD HH Nymex 05/2014 20,000
BARCLAY 7445 Swap Fixed Nymex LD HH Nymex 05/2014 30,000
SHELLTRADE 7468 Swap Fixed Nymex LD HH Nymex 05/2014 20,000
BARCLAY 7491 Swap Fixed Nymex LD HH Nymex 05/2014 20,000
MERRIL 7565 Swap Fixed Nymex LD HH Nymex 05/2014 40,000
IPMORG 7569 Swap Fixed Nymex LD HH Nymex 05/2014 20,000
JPMORG 7588 Swap Fixed Nymex LD HH Nymex 05/2014 20,000
CITIGR 7624 Swap Fixed Nymex LD HH Nymex 05/2014 40,000
BMO 7642 Swap Fixed Nymex LD HH Nymex 05/2014 20,000
BMO 7672 Swap Fixed Nymex LD HH Nymex 05/2014 30,000
CITIGR 7691 Swap Fixed Nymex LD HH Nymex 05/2014 30,000
MERRIL 7712 Swap Fixed Nymex LD HH Nymex 05/2014 30,000
MERRIL 7737 Swap Fixed Nymex LD HH Mymex 05/2014 -
BARCLAY 7752 Swap Fixed Nymex LD HH Nymex 05/2014 -
BNPP ET 7806 Swap Fixed Nymex LD HH Nymex 05/2014 -
SUISSE 7820 Swap Fixed MNymex LD HH MNymex 05/2014 40,000
JPMORG 7842 Swap Fixed Nymex LD HH Nymex 05/2014 30,000
CITIGR 7854 Swap Fixed Nymex LD HH MNymex 05/2014 20,000
MERRIL 7870 Swap Fixed Mymex LD HH Nymex 05/2014 -
BP 7891 Swap Fixed Nymex LD HH Nymex 05/2014 -
BNPP ET 7908 Swap Fixed Nymex LD HH MNymex 05/2014 -
BNPP ET 7923 Swap Fixed Nymex LD HH MNymex 05/2014 40,000
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76 |SHELLTRADE 7935 Swap Fixed Nymex LD HH Nymex 05/2014 40,000
77 |CITIGR 2001 Swap Fixed MNymex LD HH Nymex 05/2014 20,000
78 |BMO 8008 Swap Fixed MNymax LD HH Nymex 05/2014 30,000
79 |BNPPET 8032 Swap Fixed Nymex LD HH Nymex 05/2014 40,000
80 |MERRIL BO42 Swap Fixed MNymex LD HH Nymex 05/2014 40,000
81 |BNPPET 2071 Swap Fixed MNymex LD HH MNymex 05/2014 40,000
B2 |SUISSE 8088 Swap Fixed Nymex LD HH MNymex 05/2014 30,000
83 |BARCLAY 8118 Swap Fixed Nymex LD HH Nymex 05/2014 20,000
84 |PMORG 8125 Swap Fixed Nymex LD HH Nymex 05/2014 20,000
85 |MERRIL 8144 Swap Fixed Nymex LD HH Nymex 05/2014 50,000
86 |BNPPET 8151 Swap Fixed Nymex LD HH Nymex 05/2014 70,000
37 |MERRIL 8196 Swap Fixed Nymex LD HH Nymex 05/2014 60,000
88 |DEUTSCH 8211 Swap Fixed Nymex LD HH MNymex 05/2014 60,000
89 |IPMORG 8233 Swap Fixed Nymex LD HH Mymex 05/2014 40,000
90 |DEUTSCH 8266 Swap Fixed Nymex LD HH MNymex 05/2014 30,000
91 |SHELLTRADE 8322 Swap Fixed Nymex LD HH Nymex 05/2014 50,000
92 |DEUTSCH 8420 Swap Fixed Nymex LD HH Nymex 05/2014 -

93 |DEUTSCH 8467 Swap Fixed Nymex LD HH Nymex 05/2014 50,000
94 |IPMORG 8481 Swap Fixed Nymex LD HH Nymex 05/2014 50,000
95 |IPMORG 8519 Swap Fixed Nymex LD HH Nymex 05/2014 70,000
96 |CARGILL 8535 Swap Fixed Nymex LD HH Nymex 05/2014 70,000
97 |CARGILL 8578 Swap Fixed Nymex LD HH Nymex 05/2014 100,000
98 |IPMORG 8593 Swap Fixed Nymex LD HH Nymex 05/2014 50,000
99 |MERRIL 8597 Swap Fixed Nymex LD HH Nymex 05/2014 50,000
100 JCARGILL 8764 Swap Fixed Nymex LD HH Nymex 05/2014 30,000
101 JSUISSE 9015 Swap Nymex LD HH GD HH Gas Daily 05/2014 620,000
102 |SHELLTRADE 9016 Swap Nymex LD HH GD HH Gas Daily 05/2014 310,000
103 |CARGILL 9020 Swap Nymex LD HH Fixed MNymex 05/2014 30,000
104 |CARGILL 2021 Swap Fixed Nymex LD HH Nymex 05/2014 30,000
105 |BNPP 9022 Swap Nymex LD HH Fixed Nymex 05/2014 750,000
106 |BNPP 9023 Swap Fixed Nymex LD HH Nymex 05/2014 750,000
107 |MITSUI 5024 Swap Nymex LD HH Fined Nymex 05/2014 190,000
108 |MITSUI 9025 Swap Fixed Nymex LD HH Nymex 05/2014 190,000
109 |MERRIL 9033 Swap Nymex LD HH Fined Nymex 05/2014 30,000
110 |ciBC 5034 Swap Nymex LD HH Fixed Nymex 05/2014 40,000
111 [PMORG 2035 Swap Nymex LD HH Fixed Nymex 05/2014 40,000
112 |MITSUI 9036 Swap Nymex LD HH Fixed Nymex 05/2014 130,000
113 |CARGILL 9038 Swap Nymex LD HH Fixed Nymex 05/2014 40,000
114 |BARCLAY 5042 Swap Nymex LD HH Fixed Nymex 05/2014 40,000
115 |SHELLTRADE 5044 Swap Nymex LD HH Fixed Nymex 05/2014 40,000
116 |SUISSE 2045 Swap Nymex LD HH Fixed Nymex 05/2014 40,000
117 [miTsul 9046 Swap Nymex LD HH Fixed Nymex 05/2014 120,000
118 |FIFTH 5047 Swap Nymex LD HH Fixed Nymex 05/2014 50,000
119 |SCOTIA 5050 Swap Nymex LD HH Fixed Nymex 05/2014 40,000
120 |BARCLAY 5052 Swap Nymex LD HH Fixed Nymex 05/2014 40,000
121 |CARGILL 5053 Swap Nymex LD HH Fixed Nymex 05/2014 40,000
122 |MERRIL 9055 Swap Nymex LD HH Fixed Nymex 05/2014 190,000
123 |SUISSE 5059 Swap Nymex LD HH Fixed Nymex 05/2014 50,000
124 |CIBC 9063 Swap Nymex LD HH Fixed Nymex 05/2014 50,000

125 |BMO 5064 Swap Fixed §  Nymex LD HH Nymex 05/2014 10,000
126 | TOTAL
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2:2 ::ii Option (Collar) ::: :f::::: Nymex LD HH Nymex 06/2014 30,000
BMO 3687 Nymex LD HH Fixed (Upper)
BMO 3687 Unwind Fixed (Upper) Sell Call 06/2014 30,000
BMO 3688 Buy Put Fixed (Lower)
:mg:g i:;g Option (Collar) E:::: :;_"::::: Nymex LD HH Nymex 06/2014 50,000
CARGILL 3703 ; Nymex LD HH Fixed (Upper)
CARGILL 3703 Ul Fixed (Upper) Sell Call 06/2014 50000
:;:g:g :i;; Option (Collar) :::: :::J::::: Nymex LD HH Nymex 06/2014 50,000
BMO 3689 Mymex LD HH Fixed (Upper)
BMO 3689 Unwind Fixed (Upper) Sell Call 06/2014 50,000
BMO 3690 Buy Put Fixed (Lower)
EMO 3200 | o ven(Collary | Fixed (Upper) Nymex LD HH Nymex 06/2014 30,000
EMO 3201 Fixed (Lower)
BMO 3691 Nymex LD HH Fixed (Upper)
BMO 3691 Unwind Fixed (Upper) Sell Call 06/2014 30,000
BMO 3692 Buy Put Fixed (Lower)
JPMORG 6282 Swap Fixed Nymex LD HH Nymex 06/2014 20,000
IPMORG 6446 Swap Fixed Nymex LD HH Nymex 06/2014 30,000
BP 6533 Swap Fixed Nymax LD HH MNymex 06/2014 60,000
BARCLAY 6553 Swap Fixed Nymex LD HH Nymex 06/2014 30,000
CITIGR 6573 Swap Fixed Nymex LD HH MNymex 06/2014 20,000
MERRIL 6596 Swap Fixed Nymex LD HH Nymex 06/2014 10,000
CIBC 6597 Swap Fixed Nymex LD HH Nymex 06/2014 10,000
SUISSE 6645 Swap Fixed Nymex LD HH Nymex 06/2014 20,000
|BARCLAY 6658 Swap Fixed Nymex LD HH Nymex 06/2014 30,000
MERRIL 6736 Swap Fixed Nymex LD HH MNymex 06/2014 40,000
CIBC 6766 Swap Fixed Nymex LD HH Nymex 06/2014 30,000
CITIGR 6880 Swap Fixed Nymex LD HH MNymex 06/2014 20,000
IPMORG 6926 Swap Fixed Nymex LD HH Nymex 06/2014 20,000
JPMORG 6999 Swap Fixed Nymex LD HH Nymex 06/2014 10,000
IPMORG 7096 Swap Fixed Nymex LD HH Nymex 06/2014 20,000
SUISSE 7112 Swap Fixed Nymex LD HH MNymex 06/2014 20,000
FIFTH 7130 Swap Fixed Nymex LD HH Nymex 06/2014 20,000
JPMORG 7181 Swap Fixed Nymex LD HH Nymex 06/2014 30,000
SUISSE 7221 Swap Fixed Nymex LD HH Nymex 06/2014 20,000
JPMORG 7233 Swap Fixed Nymex LD HH MNymex 06/2014 20,000
IPMORG 7250 Swap Fixed Nymex LD HH Nymex 06/2014 20,000
CIBC 7263 Swap Fixed Nymex LD HH MNymex 06/2014 10,000
BBVA 7315 Swap Fixed Nymex LD HH Nymex 06/2014 20,000
CIBC 7330 Swap Fixed Nymex LD HH Nymex 06/2014 10,000
BARCLAY 7340 Swap Fixed Nymex LD HH Nymex 06/2014 20,000
BMO 7361 Swap Fixed Nymex LD HH Nymex 06/2014 30,000
IPMORG 7376 Swap Fixed Nymex LD HH Nymex 06/2014 30,000
SCOTIA 7385 Swap Fixed Nymex LD HH Nymex 06/2014 30,000
JPMORG 7396 Swap Fixed Nymex LD HH Nymex 06/2014 30,000
BARCLAY 7445 Swap Fixed Nymex LD HH Mymex 06/2014 40,000
|SHELI.‘I'RADE 7468 Swap Fixed Nymex LD HH Nymex 06/2014 20,000
BARCLAY 7491 Swap Fixed Nymex LD HH Nymex 06/2014 20,000
MERRIL 7565 Swap Fixed Nymex LD HH Nymex 06/2014 40,000
JPMORG 7569 Swap Fixed Nymex LD HH Nymex 06/2014 20,000
JPMORG 7588 Swap Fixed Nymex LD HH Nymex 06/2014 20,000
CITIGR 7624 Swap Fixed Nymex LD HH Nymex 06/2014 40,000
BMO 7642 Swap Fixed Nymex LD HH MNymex 06/2014 20,000
BEMO 7672 Swap Fixed Nymax LD HH Nymaex 06/2014 30,000
CITIGR 7691 Swap Fixed Nymex LD HH Nymex 06/2014 30,000
MERRIL 7712 Swap Fixed Nymex LD HH Nymex 06/2014 30,000
MERRIL 7737 Swap Fixed Nymex LD HH Nymex 06/2014 70,000
BARCLAY 7752 Swap Fixed Nymex LD HH Nymex 06/2014 70,000
BNPP ET 7806 Swap Fixed Nymex LD HH MNymex 06/2014 70,000
SUISSE 7820 Swap Fixed Nymex LD HH Nymex 06/2014 40,000
JPMORG 7842 Swap Fixed Nymex LD HH Nymex 06/2014 30,000
CITIGR 7854 Swap Fixed Nymex LD HH MNymex 06/2014 30,000
MERRIL 7870 Swap Fixed Nymex LD HH Nymex 06/2014 70,000
BP 7891 Swap Fixed Nymex LD HH Nymex 06/2014 50,000
ENPP ET 7908 Swap Fixed Nymex LD HH Nymex 06/2014 40,000
BNPP ET 7923 Swap Fixed Nymex LD HH MNymeax 06/2014 40,000
SHELLTRADE 7935 Swap Fixed Nymex LD HH Mymex 06/2014 40,000
CITIGR 8001 Swap Fixed Nymex LD HH MNymex 06/2014 20,000
EMO 8008 Swap Fixed Nymex LD HH Nymex 06/2014 30,000
BNPP ET 8032 Swap Fixed Nymex LD HH Nymex 06/2014 40,000
MERRIL 8042 Swap Fixed Nymex LD HH Nymex 06/2014 40,000
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75 |BNPPET 8071 Swap Fixed Nymex LD HH Mymex 06/2014 40,000
76 |SUISSE 8088 Swap Fixed Nymex LD HH Mymex 06/2014 30,000
77 |BARCLAY 8118 Swap Fixed Nymex LD HH Nymex 06/2014 20,000
78 |IPMORG 8125 Swap Fixed Nymex LD HH Nymex 06/2014 20,000
79 |MERRIL B144 Swap Fixed Nymex LD HH Mymex 06/2014 50,000
BO |BNPPET 8151 Swap Fixed Nymex LD HH Nymex 06/2014 70,000
81 |MERRIL 8196 Swap Fixed Nymex LD HH MNymex 06/2014 -

82 |DEUTSCH 8211 Swap Fixed Nymex LD HH MNymex 06/2014 -

83 |IPMORG 8233 Swap Fixed Nymex LD HH Nymex 06/2014 40,000
B4 |DEUTSCH 8266 Swap Fixed Nymex LD HH Nymex 06/2014 30,000
85 |BMO 8305 Swap Fixed Nymex LD HH Nymex 06/2014 50,000
B6 |SHELLTRADE 8322 Swap Fixed Nymex LD HH Nymex 06/2014 50,000
87 |DEUTSCH 8420 Swap Fixed Nymex LD HH Mymex 06/2014 70,000
88 |DEUTSCH 8427 Swap Fixed Nymex LD HH Nymex 06/2014 100,000
B9 |FIFTH 8432 Swap Fixed Nymex LD HH Nymex 06/2014 40,000
80 |DEUTSCH 2449 Swap Fixed Nymex LD HH Nymex 06/2014 40,000
91 |DEUTSCH B467 Swap Fixed Nymex LD HH MNymex 06/2014 50,000
92 |PMORG B481 Swap Fixed Nymex LD HH MNymex 06/2014 50,000
93 |IPMORG 8519 Swap Fixed Nymex LD HH Nymex 06/2014 70,000
54 |CARGILL 8535 Swap Fixed Nymex LD HH MNymex 06/2014 70,000
95 |CARGILL 8578 Swap Fixed Nymex LD HH Nymex 06/2014 100,000
96 |IPMORG 8593 Swap Fixed Nymex LD HH MNymex 06/2014 50,000
97 |MERRIL 8597 Swap Fixed Nymex LD HH Nymex 06/2014 50,000
98 |CARGILL 8764 Swap Fixed Nymex LD HH Nymex 06/2014 30,000
59 |BP 9057 Swap Nymex LD HH GD HH Gas Daily 06/2014 600,000
100 |SUISSE 9058 Swap Nymex LD HH GD HH Gas Daily 06/2014 300,000
101 |SHELLTRADE 9060 Swap Nymex LD HH GD HH Gas Daily 06/2014 300,000
102 |MITSUI 5051 Swap Nymex LD HH Fixed Nymex 06/2014 330,000
103 |MITSUI 9062 Swap Fixed Nymex LD HH Nymex 06/2014 330,000
104 |BMO 9065 Swap Nymex LD HH Fixed Nymex 06/2014 290,000
105 |BMO 3066 Swap Fixed Nymex LD HH Nymex 06/2014 290,000
106 |SUISSE 3067 Swap Nymex LD HH GD HH Gas Daily 06/2014 300,000
107 |SCOTIA 9068 Swap Nymex LD HH Fixed Nymex 06/2014 330,000
108 |SCOTIA 9069 Swap Fixed Mymex LD HH MNymex 06/2014 330,000
109 |FIFTH S070 Swap Nymex LD HH Fixed MNymex 06/2014 340,000
110 |FIFTH 9071 Swap Fixed Nymex LD HH Nymex 06/2014 340,000
111 |JSUISSE 8075 Swap Nymex LD HH Fixed Nymex 06/2014 60,000
112 |BNPPET 5076 Swap Nyrmex LD HH Fixed Nymex 06/2014 60,000
113 |BARCLAY 9078 Swap Nymex LD HH Fixed Nymex 06/2014 60,000
114 |MITSUI 9079 Swap MNymex LD HH Fixed MNymex 06/2014 170,000
115 |FIFTH 9080 Swap Nymex LD HH Fixed Nymex 06/2014 60,000
116 |BP 5081 Swap Nymex LD HH Fixed Nymex 06/2014 60,000
117 |SHELLTRADE 9083 Swap Nymex LD HH Fixed MNymex 06/2014 50,000
118 |MITSUI 9084 Swap Nymex LD HH Fixed Nymex 06/2014 60,000
119 |SCOTIA 9085 Swap Nymex LD HH Fixed Nymex 06/2014 180,000
120 |FIFTH 9086 Swap Nymex LD HH Fixed Mymex 06/2014 50,000
121 |sCOTIA 9087 Swap Nymex LD HH Fixed Nymex 06/2014 50,000
122 |CARGILL 5088 Swap Nymex LD HH Fixed Nymex 06/2014 50,000
123 |BpP 9089 Swap Nymex LD HH Fixed Nymex 06/2014 50,000
124 |MiTsul 4090 Swap Nymex LD HH Fixed MNymex 06/2014 180,000
125 |8P 5095 Swap Mymex LD HH Fixed Nymex 06/2014 60,000
126 |SUISSE 9099 Swap Nymex LD HH Fixed Nymex 06/2014 70,000
127 |SHELLTRADE 9109 Swap Nymex LD HH Fixed Nymex 06/2014 20,000

128 | TOTAL
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:zg :i:_: Option (Collar) :::: :E::::: Nymex LD HH Nymex 06/2014 30,000
CIBC 3764 Unwind Fixed (Upper) Sell Call 06/2014 30,000
AEMORGE a17a Option (Collar) Fl.md (Upper) Nymex LD HH Nymex 06/2014 50,000
IPMORG 3179 Fixed {Lower]

MITSUI 3753 Uniwind Fixed (Upper) Sell Call 06/2014 50,000
MITSUI 3754 Buy Put xed (Lower)

j;:g:g :13; Option (Collar) :::: ;tj:\:::: Nymex LD HH Nymex 06/2014 50,000
SCOTIA 3758 Unwind Fixed {Upper) Sell Call Nymex 06/2014 50,000
e 5200 | o otion (Collar) | Fixed (Upper) Nymex LD HH Nymex 06/2014 30,000
BMO 3201 Fixed (Lower)

(CIBC 3804 Fixed (Upper) Sell Call 20,000
IPMORG 3772 Unyind Fixed (Upper) Sell Call 06/2014 10,000
xgzﬁ: :;:: Option (Collar) :::: E"L":::g Nymex LD HH Nymex 06/2014 150,000
3:2:& :::2 Option {Collar) :::: EE::::; Nymex LD HH Nymex 06/2014 400,000
S 3t Option (Collar) |  Fxed {Upper) Nymex LD HH Nymex 06/2014 20,000
CIBC 3767 Fixed (Lower)

iy 786 Option (Collar) F!xed (Upper) Nymex LD HH Nymex 06/2014 100,000
BMO 3787 Fixed (Lower)

JPMORG 6282 Swap Fixed Nymex LD HH Nymex 07/2014 20,000
JPMORG 6446 Swap Fixed Nymex LD HH Nymex 07/2014 30,000
BP 6533 Swap Fixed Nymex LD HH Nymex 07/2014 60,000
BARCLAY 6553 Swap Fixed Nymex LD HH Nymex 07/2014 30,000
CITIGR 6573 Swap Fixed Nymex LD HH Nymex 07/2014 20,000
IMERRIL 6596 Swap Fixed Nymex LD HH Nymex 07/2014 10,000
CIBC 6597 Swap Fixed Nymex LD HH Nymex 07/2014 10,000
SUISSE 6645 Swap Fixed Nymex LD HH Nymex 07/2014 20,000
|BARCLAY 6658 Swap Fixed Nymex LD HH Nymex 07/2014 30,000
IMERRIL 6736 Swap Fixed Nymex LD HH Nymex 07/2014 40,000
CIBC 6766 Swap Fixed Nymex LD HH Nymex 07/2014 30,000
CITIGR 6880 Swap Fixed Mymex LD HH Nymex 07/2014 20,000
JPMORG 6926 Swap Fixed Nymex LD HH Nymex 07/2014 20,000
IPMORG 6999 Swap Fixed Nymex LD HH Mymex 07/2014 10,000
IPMORG 7096 Swap Fixed Mymex LD HH Nymex 07/2014 20,000
SUISSE 7112 Swap Fixed Nymex LD HH Nymex 07/2014 20,000
FIFTH 7130 Swap Fixed Mymex LD HH Nymex 07/2014 20,000
IPMORG 7181 Swap Fixed Nymex LD HH Nymex 07/2014 30,000
SUISSE 7221 Swap Fixed Nymex LD HH Nymex 07/2014 20,000
JFMORG 7233 Swap Fined MNymex LD HH Nymex 07/2014 20,000
JPMORG 7250 Swap Fixed Nymex LD HH Nymex 07/2014 20,000
CIBC 7263 Swap Fixed Nymex LD HH Nymex 07/2014 10,000
BBVA 7315 Swap Fined MNymex LD HH Nymex 07/2014 20,000
CIBC 7330 Swap Fixed Nymex LD HH Nymex 07/2014 10,000
BARCLAY 7340 Swap Fixed Mymex LD HH Nymex 07/2014 20,000
BMO 7361 Swap Fixed Mymex LD HH Nymex 07/2014 30,000
JPMORG 7376 Swap Fixed Nymex LD HH Nymex 07/2014 30,000
SCOTIA 7385 Swap Fixed Mymex LD HH Nymex 07/2014 30,000
IPMORG 7396 Swap Fixed Mymex LD HH Nymex 07/2014 30,000
BARCLAY 7445 Swap Fixed Nymex LD HH Mymex 07/2014 40,000
SHELLTRADE 7468 Swap Fixed Mymex LD HH Nymex 07/2014 20,000
BARCLAY 7491 Swap Fixed Mymex LD HH Nymex 07/2014 20,000
MERRIL 7565 Swap Fixed MNymex LD HH Nymex 07/2014 40,000
IPMORG 7569 Swap Fixed Mymex LD HH MNymex 07/2014 20,000
IPMORG 7588 Swap Fixed Mymex LD HH Nymex 07/2014 20,000
ICITIGR 7624 Swap Fixed Mymex LD HH Mymex 07/2014 40,000
BMO 7642 Swap Fixed Nymex LD HH Nymex 07/2014 20,000
BMO 7672 Swap Fixed Nymex LD HH MNymex 07/2014 30,000
CITIGR 7691 Swap Fixed Nymex LD HH MNymex 07/2014 30,000
MERRIL 7712 Swap Fixed Mymex LD HH Nymex 07/2014 30,000
MERRIL 7737 Swap Fixed MNymex LD HH MNymex 07/2014 60,000
BARCLAY 7752 Swap Fixed Nymex LD HH MNymex 07/2014 60,000
BNPP ET 7806 Swap Fixed Nymex LD HH Nymex 07/2014 60,000
SUISSE 7820 Swap Fixed Nymex LD HH Nymex 07/2014 40,000
JPMORG 7842 Swap Fixed Nymex LD HH Nymex 07/2014 30,000
CITIGR 7854 Swap Fixed Nymex LD HH Nymex 07/2014 30,000
MERRIL 7870 Swap Fixed Nymex LD HH Nymex 07/2014 £0,000
BP 7891 Swap Fixed Nymex LD HH Nymex 07/2014 50,000
BNPP ET 7908 Swap Fixed Nymex LD HH Nymex 07/2014 40,000
BNPP ET 7923 Swap Fixed Nymex LD HH Nymex 07/2014 40,000
SHELLTRADE 7935 Swap Fixed Nymex LD HH Nymex 07/2014 40,000
CITIGR 3001 Swap Fixed Nymex LD HH Nymex 07/2014 20,000
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75 |BMO 8008 Swap Fixed Nymex LD HH Nymex 07/2014 30,000
76 |BNPPET 8032 Swap Fixed Nymex LD HH Nymex 07/2014 40,000
77 |MERRIL 8042 Swap Fixed MNymex LD HH Mymex 07/2014 40,000
78 |BNPPET 8071 Swap Fixed Nymex LD HH MNymex 07/2014 40,000
79 |SUISSE 8088 Swap Fixed Nymex LD HH MNymex 07/2014 30,000
80 |BARCLAY 8118 Swap Fixed Nymex LD HH MNymex 07/2014 20,000
81 |J/PMORG 8125 Swap Fixed MNymex LD HH Nymex 07/2014 20,000
82 |MERRIL B144 Swap Fixed Nymex LD HH Mymex 07/2014 50,000
83 |BNPPET 8151 Swap Fixed Nymex LD HH MNymex 07/2014 70,000
84 |MERRIL B196 Swap Fixed Nymex LD HH Nymex 07/2014 40,000
85 |DEUTSCH 8211 Swap Fixed Nymex LD HH Nymex 07/2014 40,000
86 |PMORG 8233 Swap Fixed Nymex LD HH Nymex 07/2014 40,000
87 |DEUTSCH 8266 Swap Fixed Nymex LD HH Nymex 07/2014 30,000
88 |BMO 8305 Swap Fixed Nymex LD HH Nymex 07/2014 50,000
89 |SHELLTRADE 8322 Swap Fixed Nymex LD HH Nymex 07/2014 50,000
90 |DEUTSCH 8420 Swap Fixed Mymex LD HH Nymex 07/2014 70,000
91 |DEUTSCH 8427 Swap Fixed Nymex LD HH Nymex 07/2014 100,000
g2 |FIFTH 8432 Swap Fixed Mymex LD HH Nymex 07/2014 40,000
93 |DEUTSCH 8449 Swap Fixed MNymex LD HH Nymex 07/2014 40,000
94 |DEUTSCH 8467 Swap Fixed Nymex LD HH Nymex 07/2014 50,000
95 |IPMORG 8481 Swap Fixed Nymex LD HH Nymex 07/2014 50,000
96 |IPMORG 8519 Swap Fixed Nymex LD HH Nymex 07/2014 100,000
97 |CARGILL 8535 Swap Fixed Nymex LD HH Nymex 07/2014 70,000
98  |MITSUI 8567 Swap Fixed Nymex LD HH Nymex 07/2014 100,000
99 |CARGILL 8578 Swap Fixed Nymex LD HH Nymex 07/2014 100,000
100 [PMORG 8593 Swap Fixed Nymex LD HH Nymex 07/2014 -

101 |MERRIL 8537 Swap Fixed Nymex LD HH Nymex 07/2014 30,000
102 |CARGILL 8764 Swap Fixed Nymex LD HH Nymex 07/2014 30,000
103 |CARGILL 2094 Swap Nymex LD HH GD HH Gas Daily 07/2014 620,000
104 |SCOTIA 2096 Swap Mymex LD HH GD HH Gas Daily 07/2014 310,000
105 |SUISSE 9101 Swap MNymex LD HH GD HH Gas Daily 07/2014 310,000
106 |MACQUARIE 9102 Swap Mymex LD HH Fixed Nymex 07/2014 200,000
107 |MACQUARIE 9103 Swap Fixed Nymex LD HH Nymex 07/2014 200,000
108 |MACQUARIE 9111 Swap Nymex LD HH Fixed Nymex 07/2014 360,000
109 |MACQUARIE 9112 Swap Fixed Nymex LD HH Nymex 07/2014 360,000
110 |CIBC 9113 Swap Nymex LD HH Fixed Nymex 07/2014 360,000
111 |CIBC 9114 Swap Fixed Nymex LD HH Mymex 07/2014 360,000
112 |SUISSE 9115 Swap Nymex LD HH Fixed Mymex 07/2014 360,000
113 |SUISSE 9116 Swap Fixed Nymex LD HH Nymex 07/2014 360,000
114 |BNPP 9117 Swap Nymex LD HH Fixed MNymex 07/2014 370,000
115 |BNPP 9118 Swap Fixed Nymex LD HH Mymex 07/2014 370,000
116 |MACOUARIE 9124 Swap Nymex LD HH Fixed Nymex 07/2014 210,000
117 |MITSUI 9125 Swap Nymex LD HH Fixed Nymex 07/2014 60,000
118 |SCOTIA 9130 Swap Nymex LD HH Fixed Nymex 07/2014 60,000
119 |BMO 9137 Swap Nymex LD HH Fixed Nymex 07/2014 70,000
120 |MACQUARIE 9138 Swap Nymex LD HH Fixed MNymex 07/2014 200,000
121 |SCOTIA 9139 Swap Nymex LD HH Fixed MNymex 07/2014 70,000
122 |FIFTH 9140 Swap Nymex LD HH Fixed MNymex 07/2014 70,000
123 |BP 9142 Swap Nymex LD HH Fixed Nymex 07/2014 70,000
124 |SHELLTRADE 9143 Swap Nymex LD HH Fixed MNymex 07/2014 70,000
125 |BNPP 9144 Swap Nymex LD HH Fixed MNymex 07/2014 190,000
126 |MITSUI 9145 Swap Nymex LD HH Fixed Nymex 07/2014 50,000
127 |FIFTH 9147 Swap Nymex LD HH Fixed Nymex 07/2014 70,000
128 |CIBC 9150 Swap Nymex LD HH Fixed MNymex 07/2014 60,000
129 |CMIGR 9152 Swap Nymex LD HH Fixed Nymex 07/2014 70,000
130 |BMO 9153 Swap Nymex LD HH Fixed Nymex 07/2014 190,000
131 |SCOTIA 9155 Swap Nymex LD HH Fixed Nymex 07/2014 70,000
132 |BMO 9160 Swap Nymex LD HH Fixed Nymex 07/2014 60,000

133 | TOTAL $ 757,874




EXHIBIT “C”

Line-by-Line/Field-by-Field Justification

Lines 1-72, Columns E,G and L

Line(s)/Field(s) Justification
Page 1 of 16 This information is entitled to confidential

classification pursuant to §366.093(3)(d),
Florida Statutes. The basis for this
information being designated as
confidential is more fully set forth in
paragraph 2.

Page 2 of 16
Lines 73-146, Columns E, G and L

This information is entitled to confidential
classification pursuant to §366.093(3)(d),
Florida Statutes. The basis for this
information being designated as
confidential is more fully set forth in
paragraph 2.

Page 3 of 16
Lines 147-201, Columns E, G and L

This information is entitled to confidential
classification pursuant to §366.093(3)(d),
Florida Statutes. The basis for this
information being designated as
confidential is more fully set forth in
paragraph 2.

Page 4 of 16
Lines 1-74, Columns E, G and L

This information is entitled to confidential
classification pursuant to §366.093(3)(d),
Florida Statutes. The basis for this
information being designated as
confidential is more fully set forth in
paragraph 2.

Page 5 of 16
Lines 75-148, Columns E, G and L

This information is entitled to confidential
classification pursuant to §366.093(3)(d),
Florida Statutes. The basis for this
information being designated as
confidential is more fully set forth in
paragraph 2.




Page 6 of 16
Lines 149-153, Columns E, G and L

This information is entitled to confidential
classification pursuant to §366.093(3)(d),
Florida Statutes. The basis for this
information being designated as
confidential is more fully set forth in
paragraph 2.

Page 7 of 16
Lines 1-73, Columns E, G and L

This information is entitled to confidential
classification pursuant to §366.093(3)(d),
Florida Statutes. The basis for this
information being designated as
confidential is more fully set forth in
paragraph 2.

Page 8 of 16
Lines 74-105, Columns E, G and L

This information is entitled to confidential
classification pursuant to §366.093(3)(d),
Florida Statutes. The basis for this
information being designated as
confidential is more fully set forth in
paragraph 2.

Page 9 of 16
Lines 1-75, Columns E, G and L

This information is entitled to confidential
classification pursuant to §366.093(3)(d),
Florida Statutes. The basis for this
information being designated as
confidential is more fully set forth in
paragraph 2.

Page 10 of 16
Lines 76-106, Columns E, G and L

This information is entitled to confidential
classification pursuant to §366.093(3)(d),
Florida Statutes. The basis for this
information being designated as
confidential is more fully set forth in
paragraph 2.

Page 11 of 16
Lines 1-75, Columns E, G and L

This information is entitled to confidential
classification pursuant to §366.093(3)(d),
Florida Statutes. The basis for this
information being designated as
confidential is more fully set forth in
paragraph 2.




Page 12 of 16
Lines 76-125, Columns E, G and L

This information is entitled to confidential
classification pursuant to §366.093(3)(d),
Florida Statutes. The basis for this
information being designated as
confidential is more fully set forth in
paragraph 2.

Page 13 of 16
Lines 1-74, Columns E, G and L

This information is entitled to confidential
classification pursuant to §366.093(3)(d),
Florida Statutes. The basis for this
information being designated as
confidential is more fully set forth in
paragraph 2.

Page 14 of 16
Lines 75-127, Columns E, G and L

This information is entitled to confidential
classification pursuant to §366.093(3)(d),
Florida Statutes. The basis for this
information being designated as
confidential is more fully set forth in
paragraph 2.

Page 15 of 16
Lines 1-74, Columns E, G and L

This information is entitled to confidential
classification pursuant to §366.093(3)(d),
Florida Statutes. The basis for this
information being designated as
confidential is more fully set forth in
paragraph 2.

Page 16 of 16
Lines 75-132, Columns E, G and L

This information is entitled to confidential
classification pursuant to §366.093(3)(d),
Florida Statutes. The basis for this
information being designated as
confidential is more fully set forth in
paragraph 2.




BEFORE THE FLORIDA PUBLIC SERVICE COMMISSION

IN RE: Fuel and Purchased Power Cost )
Recovery Clause with Generating )

Performance Incentive Factor )

CERTIFICATE OF SERVICE

Docket No.: 140001-El

| HEREBY CERTIFY that a true copy of the foregoing was furnished by overnight mail this 12th day of

August, 2014 to the following:

Florida Public Utilities Company
Cheryl M. Martin

1641 Worthington Road

Suite 220

West Palm Beach, FL 33409-6703
Cheryl_Martin @fpuc.com

Florida Power & Light Company
John T. Butler

700 Universe Boulevard (LAW/JB)
Juno Beach, FL 33408-0420
John.Butler@fpl.com

Gunster Law Firm

Beth Keating

215 South Monroe Street, Suite 601
Tallahassee, FL 32301-1839
bkeating @ gunster.com

Florida Industrial Power Users Group
c/o Moyle Law Firm

Jon C. Moyle, Jr.

118 North Gadsden Street
Tallahassee, FL 32301

imoyle @ moylelaw.com

PCS Phosphate — White Springs
c/o Brickfield Law Firm

James W. Brew/F. Alvin Taylor
Eighth Floor, West Tower

1025 Thomas Jefferson St, NW
Washington, DC 20007

jorew @bbrslaw.com

Florida Power & Light Company
Kenneth Hoffman

215 South Monroe Street,

Suite 810

Tallahassee, FL 32301-1858
Ken.Hoffman @fpl.com

Office of Public Counsel

J. Kelly

P. Christensen

C. Rehwinkel

c/o The Florida Legislature

111 W. Madison Street, Room 812
Tallahassee, FL 32399-1400
Christensen.patty @leg.state.fl.us

Duke Energy Florida

John T. Burnett

Dianne M. Triplett

Post Office Box 14042

St. Petersburg, FL 33733
Dianne.triplett @ duke-energy.com

John.burnett@duke-energy.com

Ausley Law Firm
James D. Beasley

J. Jeffry Wahlen
Ashley M. Daniels
Post Office Box 391
Tallahassee, FL 32302
ibeasley @ ausley.com
adaniels @ ausley.com

Duke Energy Florida, Inc.

Matthew R. Bernier

Paul Lewis, Jr.

106 East College Avenue,

Suite 800

Tallahassee, FL 32301-7740
Paul.lewisir @ duke-energy.com
Matthew.bernier @ duke-energy.com

Tampa Electric Company
Ms. Paula K. Brown
Regulatory Affairs
P.O.Box 111

Tampa, FL 33601-0111
Regdept @tecoenergy.com

Office of the General Counsel
Martha Barrera

2540 Shumard Oak Blvd
Tallahassee, FL 32399-0850
mbarrera@psc.state.fl.us
jgilcher @psc.state.fl.us
tefarley@psc.state.fl.us




Florida Retail Federation
Robert Scheffel Wright
John T. LaVia

c/o Gardner Law Firm
1300 Thomaswood Drive
Tallahassee, FL 32308
schef @gbwlegal.com
jlavia@gbwlegal.com

%"‘14@\

JEFFREY A. STONE
Florida Bar No. 325953
jas@beggslane.com
RUSSELL A. BADDERS
Florida Bar No. 007455
rab@beggslane.com
STEVEN R. GRIFFIN
Florida Bar No. 0627569
srg@beggslane.com
BEGGS & LANE

P. O. Box 12950
Pensacola FL 32591-2950
(850) 432-2451

Attorneys for Gulf Power






