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VIA OVERNIGHT MAIL 

Ms. Carlotta Stauffer, Commission Clerk 
Florida Public Service Commission 
2540 Shumard Oak Boulevard 
Tallahassee, Florida 32399-0850 
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Re: Fuel and Purchased Power Cost recovery clause and Generating Pe1jormance Incentive 

Factor; Docket No. 140001-E/ 

REDA TED 
Dear Ms. Stauffer: 

On September 18, 2014, Duke Energy Florida, Inc. ("DEF' ) filed an original and (7) 
copies of DEF 's Request for Confidential Classification filed in connection with its Response to 
Staff's Second Set of Interrogatories (Nos. 12-27). Enclosed with this cover letter is DEF' s 
confidential Exhibit A (in a separate sealed envelope) and two copies of redact~d Exhibit B that 
accompany the above-referenced filing. 

Thank you for your assistance in this matter. Please feel free to call me at (850) 521 -
1428 should you have any questions concerning this filing. 
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Duke Energy Florida, Inc. 

Docket No.: 140001 

CERTIFICATE OF SERVICE 

I HEREBY CERTIFY that a true and correct copy of the foregoing has been furnished 
via electronic mai l this 18th day of September, 2014 to all partie record indicated below. 

Martha Barrera. Esq. 
Office of General Counsel 
Florida Public Service Commission 
2540 Shumard Oak Blvd. 
Tallahassee. FL 32399..0850 
mharrcrll£p"c,_,\tntc. fl.~ 

James D. Beasley. Esq. 
Jeffry Wahlen. Esq. 
Ausley & McMullen Law Firm 
P.O. Box391 
Tallahassee. FL 32302 
jbca~le> u nu,leu;om 
.m.ahkn a ausls:\ COOJ 

~Is £1 ouslp .com 

John T. Butler. Esq. 
Florida Power & Light Co. 
700 Universe Boulevard 
Juno Beach. FL 33408 
John butler a fu!.com 

Kenneth Hoffman 
Florida Power & Light 
215 S. Monroe Street. Ste. 810 
Tallahassee, fL 3230 1- 1859 
Ken .hQJTrnu~ljll.com 

Jeffrey A. Stone, Esq. 
Russell A. Badders, Esq. 
Steven R. Griffin 
Beggs & Lane Law firm 
P.O. 13ox 12950 
Pensacola. FL 32591 
i•''.!! hcgillilam· cpm 
rnb u bcggslanc.com 
:;r~u tx,a,,J,tm 

Ms. Paula K. Brown 
Tampa Electric Company 
P.O. Box Ill 
Tampa. FL 3360 I 
1\.'&dCpt_ll .. teCQCilCr!U.. CO Ill 

Beth Keating 
Gunster. Yoakley & Stewart. P.A. 
215 S. Monroe St., Ste 618 
Tallahassee. FL 3230 I 
lJko,;,tt~IIO~ 

J.R.Kelly/Charlcs Rehwinkel 
Oflice of Public Counsel 
c/o The Florida Legislature 
Ill West Madison Street. 1#812 
Tallahassee, FL 32399 
Kcll> jr a lc' st.ttc. !lu~ 
Rch1> jnkel.churlc> a 1!,:~,:-Mall: , 0 us 

Cheryl Martin 
Florida Public Utili ties Company 
1641 Worthington Road. Suite 220 
West Palm Beach. FL 33409 
Chen I M.t.nin a fnuc corn 

James W. BrC\\, Esq. 
c/o Briekfield Law Firm 
I 025 Thomas Jefferson St. NW 
8'h Floor. West Tower 
Washington. DC 20007 
~!Jlhrs la\\ .c(lm 
!llil) lor 'aN:m-ht" ,cotn 

Jon C. Moyle, Jr. 
Moyle Law Firm. Pi\ 
I 18 Nonh Gadsden Street 
Tallahassee. FL 32301 
.irnm:.JC..!!.m<~ lela" com 

Robert cheffcl Wright 
John T. La Via. Ill 
c/o Gardner. Bist. Wiener Law Firm 
1300 Thomaswood Drive 
Tallahassee. FL 32308 
schcf.1UlmlcjU\I com 
l!illJlu!Jili\\J~:&.al COil) 

Mr. Robert L. McGee 
Gulf Power Company 
One Energy Place 
Pensacola. FL 32520-0780 



Exhibit B 

REDACTED 



REDACTED 

As outlined in Example #1 on the Attachment A for Question 14, DEF executed a natural 

gas finan~ for the November 2013 through March 2013 time period on July 6, 

2012 for - per MMBtu. During the course of the trading day on July 6, 2012, the 

market price for the November 2013 through March 2014 strip time period traded from a 

low of approximately $3.9054 per MMBtu to a high of approximately $4.0210 per 

MMBtu, a range of approximately $0. 1156 per MMBtu, and closed on that day at 

$3.9096 per MMBtu. At the time DEF executed this trade, the market price for this time 

period was - per MMBtu and as illustrated above was within the daily trading 

range. 

With respect to oil transactions, DEF did not have any difference between the swap fixed 

and the corresponding futures or forward price for the future period that was greater than 

5 percent of the swap fixed price. 

As this example illustrates, market prices for natural gas and fuel oil change within 

trading days and can experience large movements within any given trading day for the 

respective forward time periods being hedged. As noted previously, DEF always 

executes trades at the market prices that exist at the time trades are executed within the 

trading day and all the trades executed for the test period were executed at the prevailing 

market price that existed at the time of the trade on the respective trading day. 
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18. Please state the realized hedging gains and losses by fuel type and by type of hedging 

instrument for the twelve months beginning August 1, 2013, and ending July 31,2014. 

Answer: 
REDACTED 

OTC Financial Instruments 
OTC Financial Instruments 
OTC Financial Instruments 
OTC Financial Instruments 
Total 

Natural Gas - Storage 
Light Oil 
Light Oil - River Barge - Fuel Surcharge Hedge 
Light Oil - Rail - Fuel Surcharge Hedge 

8 

Duke Energy Florida 

For August 2013 through July 2014 

Total Savlngs/(Cost) 
of 



19. For the twelve months beginning August l, 2013, and ending July 31, 2014, for each 

month that hedged volumes of fuel oil or natural gas were outside the percentage range 

for volumes to be hedged stated in DEF's risk management plan or otherwise stated in 

internal procedures governing DEF's hedging activities, please state the month, the extent 

to which the volume hedged was outside of the range, and an explanation of the cause. 

REDACTED 

Answer: 
The hedging targets ranges established in DEF's 2014 Risk Management Plan for 
calendar year 2014 was a range of . to • of forecasted natural gas burns with a 

targeted minimum hedge percentage of - Of forecasted burn. In addition, DEF targeted 

to hedge at least of forecasted light oil burns. Lastly, DEF targeted to hedge 
between . to of the estimated fuel surcharge exposure in the coal rail and river 
barge transportation agreements. DEF's hedging targets are based on annual calendar 
year forecasted burns and exposures. DEF monitors its actual and forecasted burns for 
calendar and rolling 12-month periods hedge percentages. 

Although the audit period and the annual calendar periods noted in DEF's 2014 Risk 
Management Plan are different, for the period August l, 2013 through July 31,2014, 

DEF's actual hedge percentages for natural~ light oil, and coal rail and river surcharge 

exposures were approximately • • • • - and • • respectively. As such, these 
were within the hedging ranges and/or minimum hedge percentages outlined in DEF's 

2014 Risk Management Plan. As outlined in the Plan, actual hedge percentages for any 

monthly periods, rolling twelve month time period or calendar annual period can come in 
higher or lower than the hedge percentage targets as a result of actual versus forecasted 

fuel bums. 
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OueSioon 12 
2014 JanuMy • July Swap Hedges 

6111201 4 
7/112014 
4/1/2014 
5/112014 
61112014 
7111201 4 
4/1/201 4 
S/112014 
6/112014 
71112014 
41112014 
S/112014 
6/112014 
71112014 
41112014 
S/112014 
61112014 
7111201 4 
4/112014 
S/112014 

711/2014 
411/2014 
51112014 
61112014 
711/2014 
41112014 
S/112014 
611/2014 
71112014 
41112014 
5/112014 

3J112014 
41112014 
51112014 
81112014 
71112014 

71612007 
7/612007 

711112007 
711112007 
7111/2007 
711112007 
711912007 
711912007 
711912007 
711912007 
8/1412007 
8/1412007 
8/1412007 
8/1412007 
8/28/2007 
6128/2007 
612812007 
8128/2007 
911212007 
1111212007 

12/1012007 
12110/2007 
1212712007 
12127/2007 
1212712007 
12127/2007 

11912008 
11912008 
11912008 
11912008 

211312008 

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

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

FIXED SWAP 
FIXED SWAP 
FIXED SWAP 
FIXED SWAP 
FIXED SWAP 

21265<41 
2126543 
2130431 
2130432 
2130433 
2130434 
2140359 
2140360 
2140361 
2140362 
2165108 
2165109 
2165110 
2165111 
2181910 
2181911 
2181914 
2181915 
2194805 
2194806 

2287627 
2287628 
2298921 
2298922 
2298923 
2298924 
2304871 
2304872 
2304873 
2304874 
2334872 
2334873 

2372734 
2372735 
2372736 
2372739 
2372742 

REDACTED 

IFERC 
IFERC 
IFERC 
IFERC 
IFERC 
IFERC 
IFERC 
IFERC 
IFERC 
IFERC 
IFERC 
IFERC 
IFERC 
IFERC 
IFERC 
IFERC 
IFERC 
IFERC 
IFERC 

IFERC 
IFERC 
IFERC 
IFERC 
IFERC 
IFERC 
IFERC 
IFERC 
IFERC 
IFERC 
IFERC 

IFERC 
IFERC 
IFERC 
IFERC 
IFERC 

t-1-iUB 
HHUB 
HHUB 
HHUB 
HHUB 
HHUB 
HHUB 
l+i\JB 
l+iiJB 
l+iiJB 
l+iiJB 
l+iiJB 
t-1-iUB 
HHUB 
HHUB 
HHUB 
HHUB 
HHUB 
HHUB 

HHUB 
HHUB 
HHUB 
HHUB 
HHUB 
HHUB 
HHUB 
HHUB 
HHUB 
HHUB 
HHUB 
HHUB 

HHUB 
HHUB 
HHUB 
HHU8 
HHUB 

Attachment A 

e to Starr• 2nd Rog• (012) 



411/2014 
511/20 14 

6/1/2014 
7/1/2014 
4/1/2014 

5/112014 
6/1/2014 

7/1/2014 
411/20 14 

511/2014 

6/1/2014 
7/1/2014 
411/2014 
51112014 

6/1/2014 

7/112014 
411/2014 

511/2014 
6/112014 

7/ 1/2014 
4/1/2014 
511/2014 

6/1/2014 
7/1/2014 
111/2014 
211/2014 

3111'2014 
11112014 

211/2014 

311/2014 
111/2014 
211/2014 

3/1/2014 
1/112014 

211/2014 
3/ 112014 
1/112014 

2111'2014 
3/11'2014 

111/2014 
2/1/2014 
311/2014 

111/2014 
2111'2014 
3/1/2014 
111/2014 

2/1/2014 

3/112014 
1/11'2014 

2/1/2014 
31112014 
1/1/2014 

211/2014 
3/11'2014 

1/ 11'2014 
2/1/2014 
311/2014 

1/1/2014 
21112014 

3/1/2014 
11112014 
211/2014 

3/11'2014 
1/1/2014 
211/2014 

3111'2014 

111/2014 
2/11'2014 
3/1/2014 

4/1/2014 
511/20 14 

6/1/2014 
7/112014 
4/112014 

51112014 
6/11'2014 

711/2014 
11112014 
211/2014 

3/1/2014 
4/11'2014 
511/2014 

6/112014 
711/2014 
4/112014 

51112014 

6/112014 
711/2014 

4/2512008 
4/2512008 

412512008 
4/2512008 

611212008 
6/1212008 
6/1212008 

6112/2008 

711112008 
71111'2008 
711112008 

711112008 

10/2112008 
10121/2008 
1012112008 

10/2112008 
12/2/2008 

12/2/2008 
12/2/2008 

12/2/2008 
111512009 
111512009 

111512009 
111512009 
6/2/2011 

61212011 
61212011 

6110/2011 
6110/2011 

6110/2011 
611712011 

6117/2011 
611712011 
71612011 

7181'2011 
71812011 

711312011 
711312011 

7113/2011 
712012011 
7/2012011 
712012011 

7/22/2011 
71'2212011 

71'2212011 
8/312011 
813/2011 

8/312011 
8/412011 

8/4/2011 
81412011 

8/512011 
8/512011 
81512011 

6/1612011 
8116/2011 

8/16/2011 
813112011 

813112011 
8131120 11 
1011312011 

10/1312011 
1011312011 

1011912011 
1011912011 

1011912011 

10126/2011 
1012812011 

1012812011 
1111/2011 
111112011 

111112011 
111112011 

1113/2011 
11/312011 
111312011 

11/312011 
111412011 

111412011 
111412011 
1117/2011 
111712011 

111712011 
1117/2011 

1111012011 
1111012011 

11110/2011 
11110/2011 

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

2407836 
2407837 

2407838 
2407839 

2451049 
2451050 
2451051 

2451052 
2469678 

2469679 
2469680 

2469681 
2579406 

2579409 
2579412 

2579413 
2622825 

2622828 
2622829 

2622830 

2655328 
2655329 
2655330 
265533-3 
3321943 
3321944 

3321945 

3330354 
3330355 

3330356 
3334625 

3334626 
3334627 

3347578 
3347579 
3347580 

3350088 
3350089 

3350090 
3354106 
3354107 
3354108 

3355377 
3355378 

3355379 
3370121 
3370122 

3370123 

3371644 
3371652 
3371653 
3372253 

3372254 

3372255 
3378588 
3378589 

3378590 
3386631 

3386632 
3386633 
3458330 

3458331 
3458332 
3461638 
3461639 

3461640 

3473270 
3473271 

3473272 
3475426 
3475427 

3475428 
3475429 

3477406 
3477407 
3477408 

3477409 
3478030 

3478031 
3478032 
3479627 

3479628 
3479629 

3479630 
3488882 

3488883 

3488884 
3488885 

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

HHUB 
HHUB 
HHUB 
HHUB 
HHUB 
HHUB 
HHUB 
HHUB 
HHUB 
HHUB 
HHUB 
HHUB 
HHUB 
HHUB 
HHUB 
HHUB 

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

HHUB 
HHUB 
HHUB 
HHUB 
HHUB 
HHUB 
HHUB 
HHUB 
HHUB 
HHUB 
HHUB 
HHUB 
HHUB 
HHUB 
HHUB 
HHUB 
HHUB 
HHUB 
HHUB 
HHUB 
HHUB 

MAIM.N 
MAINLN 
MAINLN 
MAINLN 
MAINLN 
MAINLN 
MAINLN 
MAJNLN 
MAINLN 
MAINLN 
MAINLN 
MAINLN 

NG 
NG 
NG 
NG 
NG 
NG 
NG 
NG 

MAINLN 
MAINLN 
MAINLN 

NG 
NG 
NG 
NG 
NG 
NG 
NG 
NG 

$8.642 
$8.807 

$8.667 
$8.932 

$10.400 
$10.380 

$10.450 
$10.530 
$9959 

$9.929 

$10.004 
$10.099 

$7.269 
$7.219 
$7.304 

$7.399 
$7.413 

$7.363 
$7.443 

$7.538 

$6.865 
$6.805 
$6.885 
$6.980 

$5.805 
$5.773 
$5.663 

$5.755 
$5 718 

$5.633 
$5616 

$5.586 
$5.511 

$5.583 
$5.551 
S5 471 

$5.675 
$5643 
$5.561 

$5.608 
$5.573 
$5.488 

$5.589 
$5.5$6 

$5.472 
$5.526 

$5.496 
$5.416 

$5.437 
$5.407 
$5.327 

$5.462 
$5.432 

$5.350 
$5 491 
$5.460 

$5.380 
$5.437 

$5 403 
$5.319 
$5.041 

$5.009 

54.926 
$5.023 
$4.989 
$4.904 

$5.081 
$5.054 

$4.976 
$4.816 

$4.826 
$4.856 

$4.893 
$4 775 

54 785 
$4.815 
$4.852 
$4.949 

$4.922 
54.644 

$4.725 
$4.735 
$4.763 

$4.799 
$4.619 
$4.629 

$4,657 
$4.693 
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1111201' 
21112014 

3/1/2014 
<C/112014 

51112014 
61112014 

71112014 
4/112014 
51112014 

61112014 

711/2014 
<C/1/2014 
511/2014 

611/2014 
71112014 

<C/112014 
51112014 

B/112014 
71112014 

<1/1/2014 
51112014 
61112014 

7/ 112014 
<C/1/2014 

511/2014 
61112014 
71112014 

11112014 
211/2014 

31112014 
41112014 

511/2014 
151112014 
711/2014 

51112014 
61112014 
711/2014 

51112014 

6/1/2014 
71112014 

511/2014 
61112014 
71112014 
<C/1/2014 

511/2014 
151112014 

711/2014 
1/ 112014 

21112014 
31112014 
11112014 

211/2014 
31112014 
411/2014 

51112014 
1511/2014 

71112014 
4/1/2014 

51112014 

81112014 
71112014 
111/2014 

21112014 
31112014 
<11112014 

511/2014 
611/2014 
71112014 

11112014 
21112014 

311/2014 
4/1/2014 
5/112014 

61112014 
71112014 

41112014 
51112014 
6/112014 

71112014 
111/2014 

21112014 
31112014 
4/1/2014 

51112014 
61112014 
71112014 

<11112014 
511/2014 
6/1/2014 

711/2014 

1111512011 
1111512011 

1111512011 
11/ 1512011 

1111512011 
1111512011 

1111512011 
1111812011 

1111812011 
1111812011 

1111812011 
121512011 

121512011 
121512011 
121512011 

12/14/2011 
1211412011 
12/1412011 

12/1412011 

1124/2012 
112<C/2012 

112<1/2012 
1/2<1/2012 
1/3012012 

1/3012012 
1130/2012 
1/3012012 

1/3112012 
113112012 

113112012 
212212012 

212212012 
212212012 
212212012 
311/2012 
31112012 

3/112012 
3116/2012 

3116/2012 
311612012 

312712012 
312712012 

312712012 
511712012 
5/1712012 
5/1712012 

511712012 
5/17/2012 

5/1712012 
5/1712012 

512512012 
5125/2012 
512512012 

6/112012 
61112012 

6/112012 
61112012 
71512012 

71512012 

7/512012 
71512012 
71612012 

71612012 
71612012 

711712012 

711712012 
711712012 
711712012 

61312012 
61312012 
81312012 
61712012 

61712012 
61712012 
61712012 

811012012 
811012012 

811012012 
811012012 
1!12712012 

812712012 
812712012 

812612012 
812812012 
812812012 
812612012 

91612012 
9/612012 

91612012 
91612012 

FIXfOSWM> 
FIXfOSWM> 

FIXED SWAP 

FIXED SWAP 
FIXED SWAP 

FIXED SWAP 

FIXED SWAP 
FIXED SWAP 

FIXED SWAP 

FIXED SWAP 

FIXED SWAP 

FIXfOSWAP 
FIXED SWAP 

FIXED SWAP 
FIXED SWAP 

F1XEDSWM> 
FIXED SWAP 

FIXED SWAP 
FIXED SWAP 

FIXED SWAP 
FIXED SWAP 

FIXEOSWM> 
FIXED SWAP 
FIXED SWAP 

FIXED SWAP 

FIXEDSWM' 
F1XEDSWM' 

FIXEDSWM' 
FIXEDSWM' 

FIXEDSWM' 

FIXEDSWM' 
FIXEDSWM' 
FIXfDSWM' 
FIXEOSWM> 

F1XEDSWM> 
FIXEDSWM> 

F1XEDSWM' 
FIXEDSWM' 

FIXEDSWM' 

FIXEDSWM' 

FIXEDSWM' 
FIXEDSWM> 

FIXEDSWM' 

FIXEOSWM' 
FIXfOSWM> 

FIXEOSWM' 
FlXEOSWM> 

FIXEDSWM' 

FIXEDSWM' 

FIXEDSWM' 

FIXED SWAP 
FIXEDSWM' 

FIXEOSWM' 
F1XEDSWM> 
FIXEOSWM' 

FIXEDSWM' 

FIXEDSWM' 

FIXfDSWM' 

FIXEDSWM> 

FIXEDSWM' 
FIXEDSWM' 
FIXEDSWM' 

FIXEDSWM' 

FIXEDSWM' 
FIXEDSWM' 

FIXED SWM' 
FIXEDSWM' 

FIXfDSWM' 
FIXEDSWM' 
FIXEDSWM' 

FIXEDSWM' 
FIXEDSWM' 

FIXEDSWM' 
FIXEDSWM' 
FIXEDSWM' 

FIXEDSWM' 

FIXEDSWM' 

FIXEDSWM' 
FIXfOSWM' 

FIXfDSWM' 
FIXEDSWM> 
FIXEDSWM' 
FIXED SWAP 

FIXED SWAP 
FIXED SWAP 
FIXED SWAP 

FIXEDSWM' 

FIXEDSWM' 

FIXfOSWM' 
FIXfOSWM' 

3491024 
3491025 

3491026 

3490980 
3490981 
3490982 

3490983 
3493027 
3493028 

3493029 

3493030 
3500344 

3500345 
3500346 
3500347 

3503811 
3503812 

3503813 
3503814 

3520584 

3520585 
3520566 
3520567 
3522710 

3522711 
3522712 

3522713 
3523053 
3523054 

3523055 
3531873 

3531874 
3531875 

3531876 
3536399 

3536402 
3536403 

3542891 
3542892 
3542893 

3547123 
3547124 

3547125 
3605293 

3605294 
3605295 
3605296 

3605384 
3605385 

3605386 
3609022 
3609023 
3609024 

36120611 

3612070 
3612071 
3612072 

3635399 

3635402 
3635403 

3635404 
3836125 
3636126 
3838127 
3643158 

3643161 
3643162 

3643163 
3661872 
3661873 

3661874 
3664483 

3664488 
3884487 
3864488 

3667261 
3887262 

3667263 
3667264 

3661982 
3881983 
3881984 

3883555 
3683556 
3883581 

3683562 
3696921 

3696922 
3896923 
3696924 

IFERC 
lfERC 
IFERC 

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

IFERC 
IFERC 

NYMEX 
NYMEX 
NYMEX 
NYMEX 
IFERC 

IFERC 
IFERC 
IFERC 

IFERC 
IFERC 

IFERC 
iFERC 

IFERC 
NYMEX 
NYMEX 
NYMEX 
NYMEX 
IFERC 

IFERC 
IFERC 

IFERC 
IFERC 
IFERC 

NYMEX 
NYMEX 
NYMEX 
NYMEX 
IFERC 
IFERC 
IFERC 
IFERC 

IFERC 
1FERC 
IFERC 

IFERC 
IFERC 

IFERC 
II'ERC 
IFERC 
IFERC 
IFERC 

IFERC 
IFERC 
IFERC 

IFERC 
IFERC 
IFERC 

IFERC 
IFERC 

IFERC 
IFERC 
IFERC 

IFERC 
IFERC 
IFERC 

IFERC 
IFERC 

IFERC 
IFERC 
IFERC 

~ 

MAlNlN 
MAIM.N 

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

MAINlN 

MAINlN 
MAIM.N 

NG 
NG 
NG 
NG 
~ 

HHU8 
HHUB 
HHUB 
HHUB 
HHUB 
HHUB 
HHUB 
HHUB 

NG 
NG 
NG 
NG 

MAINlN 
MAINlN 

MAINlN 
MAINlN 
MAINlN 

MAINlN 

NG 
NG 
NG 
NG 

MAINlN 

MAINlN 
MAINlN 

MAINlN 
MAINlN 
MAINlN 

MAINlN 
MAINlN 
MAINlN 

MAINlN 

MAINlN 
MAINlN 
MAJNlN 
MAINlN 

MAINlN 
MAINlN 

MAINlN 
MAINlN 
MAINlN 

MAINlN 

MAINlN 
MAINlN 
MAJNlN 

MAJNlN 
MAlNlN 
MAlNlN 
MAINlN 
MAINlN 

MAINLN 

MAINlN 
MAINlN 
MAINlN 

MAJNlN 

54 713 

54 693 

54620 
54 542 
54554 
$4 583 

$4621 

$4 483 
54 493 

54522 

54 560 
54577 
54587 
54617 

54 656 
54 255 
54 267 

54.293 
$4 329 

$3 897 

$3912 
$3937 
$31173 

53903 
53918 

$3842 
$3977 

53.926 
$3.913 
$3 873 

54.079 
54 094 
$4 119 

54155 
$3866 

53893 
$3930 

$3900 
$3926 

$3962 
$3838 

$3888 
$3904 
$3848 

$3866 
$3898 
$3938 

54068 
54041 

53.973 
$3.964 

$3 944 
$3 879 
$3654 

$3 670 
$3 703 

$3 745 
$3784 

53 799 

53823 
$3885 
$3.966 
$3.942 

$3.865 
53 742 

53760 
$3 785 

53825 
53923 
53912 

53854 
$3821 
$3.833 

$3.855 
$3 893 
$3 781 

53 792 
$3815 

53852 
53825 
$3816 

$3 757 
$3 572 

$3.584 
$3606 

53645 
$3650 
$3661 

53684 
53 723 

10 Stall's 2nd Rogs (Q 12) 



1111201< 
211/2014 
3/1/2014 
411/2014 
5/1/2014 
1111/2014 
711/2014 
4/1/2014 
5/1/2014 
111112014 
711/2014 
1/112014 
2/1/2014 
3/112014 
1/1/2014 
211/2014 
:l/11201< 
1111201< 
2111201< 
3/11201< 
4 1/2014 
5/1/2014 
6/1/2014 
71112014 
1/1/2014 
2111201< 
31112014 
4/1/2014 
5/112014 
1111/2014 
7/1/2014 
1/1/2014 
21112014 
31112014 
411/2014 
511/2014 
61112014 
71112014 
4 1/2014 
5/1/2014 
6/1/2014 
711/2014 
111/2014 
211/2014 
31112014 
411/2014 
51112014 
6/1/201 4 
7/112014 
11112014 
21112014 
31112014 
111/2014 
21112014 
31112014 
.CJ112014 

51112014 
6/112014 
711/2014 
41112014 
51112014 
61112014 
71112014 
11112014 
211/2014 
31112014 
111120,. 
211/2014 
3/1120,. 
111/2014 
21112014 
3/112014 
.C1112014 

5/1/2014 
6/112014 
711/2014 
11112014 
21112014 
311/2014 
11112014 
211/2014 
3/1/2014 
'11120,. 
5/112014 
61112014 
711/2014 
411120,. 
511/2014 
111112014 
71112014 
'11/2014 
51112014 
111112014 
711/2014 

911012012 
911012012 
911012012 
911712012 
911712012 
911712012 
9/1712012 
10/2312012 
10/2312012 
10/2312012 
10/2312012 
10/2312012 
10/23/2012 
10/2312012 
10/2612012 
Hl/2612012 
10/2612012 
11/212012 
11/212012 
11/212012 
11n12012 
11n12012 
11n12012 
11n12o12 
111912012 
11/912012 
111912012 

1111'12012 
11/ 1412012 
1111412012 
11/1412012 
11/1512012 
11115/2012 
11/1512012 
11119/2012 
11119/2012 
11/19/2012 
11/19/2012 
1112812012 
11/2812012 
11/2812012 
11/2812012 
1112812012 
1112812012 
11/2812012 
11/2912012 
11/29/2012 
I 1/29/2012 
11129/2012 
11129/2012 
11129/2012 
11129/2012 
121612012 
121612012 
121612012 
121712012 
121712012 
121712012 
121712012 

121101'2012 
12110/2012 
121101'2012 
12110/2012 
1211012012 
12/1012012 
1211012012 
1211412012 
1211412012 
1211412012 
1212712012 
1212712012 
1212712012 
112912013 
112912013 
112912013 
1129/2013 
211'12013 
2/1412013 
2/141'2013 
813012013 
813012013 
8/3012013 
8/30/2013 
8/3012013 
8/3012013 
8/3012013 
Q/10/2013 
9/1012013 
9/1012013 
9/1012013 
912512013 
9/2512013 
9125/2013 
9/2512013 

FIXED SWAP 
FIXED SWAP 

FIXED SWAP 

FDCEDSWAP 
FIXED SWAP 
FDCEDSWAP 

FDCEDSWAP 

FDCEDSWAP 
FDCED SWAP 
FIXED SWAP 

FIXED SWAP 
FIXED SWAP 
FIXED SWAP 

FIXED SWAP 
FIXED SWAP 
FDCED SWAP 
FIXED SWAP 

FIXED SWAP 
FIXED SWAP 

AXED SWAP 
FIXED SWAP 
FIXED SWAP 

FIXED SWAP 
FIXED SWAP 
FIXED SWAP 
FIXED SWAP 

FIXED SWAP 
FIXED SWAP 
FIXED SWAP 

FIXED SWAP 
FIXED SWAP 
FIXED SWAP 

FIXED SWAP 
FIXED SWAP 
FIXED SWAP 
FIXED SWAP 

FIXED SWAP 
FIXED SWAP 
FIXED SWAP 

FIXED SWAP 
FIXED SWAP 
FIXED SWAP 

FIXED SWAP 
FIXED SWAP 
FIXED SWAP 
FIXED SWAP 

FIXED SWAP 
FIXED SWAP 
FIXED SWAP 

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

FIXED SWAP 
FIXED SWAP 
FIXED SWAP 

FIXED SWAP 
FIXED SWAP 

FIXED SWAP 
FIXED SWAP 
FIXED SWAP 
FIXED SWAP 
FIXED SWAP 

FIXED SWAP 
FlXEDSWAP 
FIXED SWAP 

FIXED SWAP 
FIXED SWAP 
FDCED SWAP 
FIXED SWAP 

FIXED SWAP 
FIXED SWAP 
FIXED SWAP 

FIXED SWAP 
FIXED SWAP 
FIXED SWAP 
FIXED SWAP 

FIXED SWAP 
FIXED SWAP 

FIXED SWAP 
FIXED SWAP 
FIXED SWAP 

FIXED SWAP 

AXED SWAP 
FlXEDSWAP 
FIXED SWAP 

FDCEOSWAP 
FIXED SWAP 
FIXED SWAP 

FIXED SWAP 
FIXED SWAP 
FIXED SWAP 

36119720 
36119nt 
36119m 
3704568 
3704569 
3704570 
3704571 
3749638 
3749639 
3749640 
3749641 
3749653 
3749654 
3749655 
3758101 
3758102 
3758103 
3782636 
3762837 
3762638 
3785681 
3765682 
3765663 
3765664 
3767488 
3787494 
3767495 
3777594 
3777595 
3777596 
3777597 
3778417 
3778418 
3778419 
3780649 
3780650 
3780651 
3780652 
3786538 
3786539 
3786540 
3786541 
3786534 
3786535 
3786536 
3788132 
3788133 
3788134 
3788135 
3786064 
3788065 
3788066 
3804137 
3804138 
3604139 
3804721 
3804722 
3804723 
3604724 
3806323 
3806324 
3806325 
3806326 
3806258 
3806259 
3806260 
3810169 
3810170 
3810171 
3819289 
3819270 
38ti271 
3849352 
38<09353 
38<09354 
3849355 
3859902 
3859903 
38511904 
4071985 
4071986 
4071987 
4071971 
4071972 
4071973 
4071974 
4089618 
4089617 
4089618 
4089619 
4107078 
4107077 
4107078 
4107079 

IFERC 
IFERC 
IFERC 
IFERC 
IFERC 
IFERC 
lfERC 
IFERC 
IFERC 
IFERC 
IFERC 
IFERC 
IFERC 
IFERC 
IFERC 
IFERC 
IFERC 
IFERC 
IFERC 
IFERC 
IFERC 
IFERC 
lfERC 
IFERC 
IFERC 
IFERC 
IFERC 
IFERC 
IFERC 
IFERC 
IFERC 
IFERC 
IFERC 
IFERC 
IFERC 
IFERC 
IFERC 
IFERC 
FERC 
IFERC 
IFERC 
IFERC 
IFERC 
IFERC 
IFERC 
IFERC 
IFERC 
IFERC 
IFERC 
IFERC 
IFERC 
IFERC 
IFERC 
IFERC 
IFERC 
IFERC 
IFERC 
IFERC 
IFERC 
IFERC 
IFERC 
IFERC 
IFERC 
IFERC 
IFERC 
IFERC 
IFERC 
IFERC 
IFERC 
IFERC 
IFERC 
IFERC 
IFERC 
IFERC 
IFERC 
IFERC 
IFERC 
IFERC 
IFERC 
IFERC 
IFERC 
IFERC 
IFERC 
IFERC 
IFERC 
IFERC 

IFERC 
IFERC 
IFERC 
IFERC 
IFERC 
IFERC 
IFERC 
IFERC 

MAINLN 

MAINlN 
MAINlN 
MAINlN 
MAINlN 

MAlNlN 
MAINlN 

MAINlN 
MAINI.N 

MAINI.N 
MAINlN 
MAINlN 

MAINLN 
MAINLN 
MAINLN 

MAINLN 

MAINlN 
MAINlN 

MAINlN 
MAINlN 
MAIM.N 

MAINlN 
MAII'l.N 
MAINlN 

MAINlN 
MAINlN 

MAINlN 
MAINLN 
MAINlN 

MAINlN 
MAINlN 

MAINlN 
MAINLN 

MAINlN 
MAINlN 

MAINlN 
MAINlN 

MAINlN 
MAINlN 

MAINlN 
MAINlN 
MAINlN 
MAINI.N 

MAINlN 
MAINl.N 

MAJNlN 
MAINLN 
MAINLN 

MAINLN 

MAINLN 
MAINlN 
MAINlN 

MAINlN 
MAINLN 

MAINLN 
MAINI.N 

MAINI.N 
MAINlN 
MAINlN 

MAINLN 
MAINLN 
MAINLN 
MAINLN 

MAINlN 

MAINlN 
MAINlN 

MAJNlN 
MAINI.N 

MAlNlN 
MA1NlN 
MAINlN 

MAINlN 
MAINlN 

MAINLN 
MAINLN 
MAINlN 
MAINLN 

MAINLN 
MAINLN 
MAINLN 

MAINLN 
MAINlN 
MAINLN 

MAINLN 

MAINlN 
MAINlN 
MAINlN 
MAINlN 
MA1NlN 
MAINlN 

MAINlN 
MAINl.N 

MAINLN 
MAINLN 

$3 869 
$3173 
$3117 
$3 787 
$3 771 
$3 8(10 

$3 839 
$4088 
$4094 
$4 114 
$4 143 
$4 389 
$4 362 
$4277 
$4 340 
$4 315 
$4 240 
$4 215 
$4 205 
$4 131 
$3945 
$3955 
$3910 
$4 010 
$4 183 
$4 173 
$4098 
$4 053 
$4 059 
$4.079 
$4 108 
$4 297 
$4 277 
$4 202 
$4011 
$4017 
$4 038 
$4 065 
$4035 
$4 041 
$4 062 
$4 091 
$4 300 
$4 283 
$4,215 
$3 941 
$3 948 
$3969 
$3999 
$4 186 
$4 178 
$4 115 

$4193 
$4 115 
$4123 
$3117 
$3926 
$3 947 
$3 979 
$3865 
$3 875 
$3 897 
$3 930 
$4056 
$4 051 
$3 994 
$3 966 
$3 963 
$3 911 
$4034 
$4026 
$3980 
$3818 
$3839 
$3 888 
$3903 
$3 888 
$3894 
$3857 
$3 866 
$3875 
$38<05 
$3171 
$3 787 
$3818 
$38<09 
$3 749 
$378<0 
$3794 
$3825 
$3883 
$3 700 
$3 730 
$3 760 

to Slatrs 2M Rogs (012) 



411/2014 1019/2013 FIXED SWAP 4140422 IFERC MAJNLN 
51112014 101912013 FIXED SWAP 4140423 IFERC MAJNLN 

61112014 101i/2013 FIXED SWAP 4140424 IFERC MAINLN to SS.ffs 2nd Rogs (Q 12) 
7/112014 101912013 FIXED SWAP 4140425 IFERC MAJNLN 
41112014 10/2212013 FIXED SWAP 4170583 IFERC MAJNLN 

51112014 10/2212013 FIXED SWAP 4170584 IFERC MAJNLN 

61112014 1012212013 FIXED SWAP 4170585 IFERC MAJNLN 
71112014 1012212013 FIXED SWAP 4170586 IFERC MAJNLN 
41112014 10/2812013 FIXED SWAP 4180031 IFERC MAJNLN 
51112014 10/2812013 FIXED SWAP 4180032 IFERC MAJNI.N 

81112014 10/2812013 FIXED SWAP 4180033 IFERC MAJNLN 
7111201C 10/2812013 FIXED SWAP 4180034 IFERC MAJNLN 

41112014 111112013 FIXED SWAP 4226116 IFERC MAJNLN 
51112014 11/112013 FIXED SWAP 4226117 IFERC MAJNLN 
61112014 1111/2013 FIXED SWAP 4226118 IFERC MAJNLN 
711/2014 111112013 FIXED SWAP 4226121 IFERC MAJNLN 
411/2014 11N2013 FIXED SWAP 4235119 IFERC MAJNLN 
5/1/2014 I 11612013 FIXED SWAP 4235120 IFERC MAJNLN 
81112014 11N2013 FIXED SWAP 4235121 IFERC MAJNLN 
71112014 I 116/2013 FIXED SWAP 4235122 IFERC MAINLN 

-4/1/2014 121912013 FIXED SWAP 4263594 IFERC MAJNLN 
51112014 12/912013 FIXED SWAP 4263595 IFERC MAINLN 

61112014 12/9/2013 FIXED SWAP 4263596 IFERC MAJNLN 
711/2014 121912013 FIXED SWAP 4263597 IFERC MAJNLN 
4/112014 1211012013 FIXED SWAP 4264229 IFERC MAJNLN 
51112014 12110/2013 FIXED SWAP 4264232 IFERC MAJNLN 
61112014 1211012013 FIXED SWAP 4264233 IFERC MAINLN 

711/2014 12110/2013 FIXED SWAP 4264234 IFERC MAINLN 

4/112014 12/1112013 FIXED SWAP 4264956 IFERC MAINLN 

51112014 1211112013 FIXEOSWAf> 4264959 lFERC MAINLN 

61112014 1211112013 Fl)(EOSWAP 4264962 IFERC MAINLN 

71112014 1211112013 FtXEOSWAf> 4264965 IFERC MAINLN 
41112014 12112/2013 FtXEOSWAf> 4268159 IFERC TRNSZ4 

51112014 12/1212013 FIXEOSWAf> 4268160 IFERC TRNSZ4 

61112014 12112/2013 FIXED SWAP 4268161 IFERC TRNSZ4 

71112014 12/1212013 FIXEDSWAf> 4268162 IFERC TRNSZ4 

51112014 12113/2013 FIXED SWAP 426U38 IFERC HHUB 
61112014 12/1312013 FIXEDSWAf> 4268a39 IFERC HHUB 
71112014 1211312013 FIXED SWAP 4268a40 IFERC HHUB 
51112014 12/1712013 FIXED SWAP 4271209 IFERC HHUB 
61112014 1211712013 FIXED SWAP 4271210 IFERC HHUB 
71112014 12/1712013 FIXED SWAP 4271211 IFERC t+iUB 
511/2014 1211812013 FIXED SWAP 4271925 IFERC t+iUB 
6/1/2014 1211812013 FIXED SWAP 4271926 IFERC HHUB 
71112014 1211812013 FIXED SWAP 4271927 IFERC HHUB 
51112014 1211912013 FIXED SWAP 4273041 IFERC HHUB 
6/1/2014 12/1912013 Fl)(EO SWAP 4273042 IFERC HHU8 
7/112014 1211912013 FIXED SWAP 4273043 IFERC HHU8 
5111201C 1110f2014 F1X£0SWAP 4290395 IFERC HHU8 
61112014 1110/2014 FIXED SWAP 4290396 IFERC HHUB 
711/2014 111012014 FIXED SWAP IFERC HHUB 

• Percentage dlfference trom llldt pnce • N~lhW Ktenbhs wtlen a tr.cte pnce ls above the c;losmg mo~Jritet pnc;e for the respe<;CNt dly f>llld on the slmpMied companson 

• Pereencage d!tferenee trom ,,.de prtee. Po1ft1ve ldent1flts when a trade price lS Mtow the ciOs,ng market pnc:e tot tile respectrve dly based on t.he s.mphfted companSOf\ 

Note1 
Due to the tes1 penod or the request being dttferent than the actual months of the 1tnp deals executed, this causes the appearance of trades being mort than S~ different from the market price for U'le respect1ve day 
based on tht simplified comp1rlson Below the enhre strips have been put together to show how It woukf look when In eomptete form 



OEFs Re_..IO surrs 2na ROils (012) 

Att•chmentA 

Ouesuon 12 

2014 January · July Storage SWa_p Hedges 

Tr•d~ Pnce Moul!et Pt~<.ll' on Perc~nt 
Oehvery Month Tto~d• 0.1te- ln'Sirument l Kf'y M.H~ct lo<.~llon Volum• MMBtu (S MMBtu) Tr•dr D•t• Odferenc.e from 

------- -There were no stotagt hedges done between August 2013 and May 2'014 

·Percentage d1tferenee from bade price· Negative k:lenut;es wnen a trecle pnce 15 above the dosing mal1t.et price for the respective day bMed on lhe stmphtied compat•son 

• Percentage d•tfereneo lfom trade pnce • PoSitive .aent11'ies when e lrade l)1'tce Is below the dOSing ma~et poee fCM' the respeettve day based on the simplified comparison 

Note1 

TrOJde Puce 

Due lo the tat penod of thl ,.quest being Oaffentm lhln tnt aduat months of 1t1e stnp Deats executed thrs catns the appea~ance o4 Uldes beflg more U\an .S .. drl'ferent ttom the matttet pnce tot the 

r-d•y baSed on the '""'*tied ccmpanso<~ - tile entn s~/ulve beeft PtJl tOil..,., to show how • would look when., ccm~ form 



OuHhon 15 
2014 Jonual)' • July OpCJons 

51112014 

SJI/201 4 

611/2014 

611/2014 

7111201 4 

71112014 

111/2014 

111/2014 

211/201 4 

21112014 

3111201 4 

311/2014 

41112014 

4/1/2014 

511/2014 

S/1/201 4 

11111201 4 

111112014 

711/2014 

711/2014 

1/1/2014 

111/201 4 

211/2014 

211/2014 

3111201 4 

31112014 

41112014 

4/112014 

511/2014 

51112014 

811/2014 

811/2014 

7111201 4 

7111201 4 

111/2014 

1111201 • 

2111201 • 

2111201• 

3111201 • 

3111201• 

•1112014 

4111201-' 

511/2014 

511/201 4 

1111/2014 

111112014 

711/2014 

71112014 

111/201• 

1/1/2014 

2111201 • 

2/11201• 

3111201 • 
311/2014 

4111201-' 

111112014 

51112014 

5111201• 

11111201• 

11111201• 

711/2014 

71112014 

111/2014 

111/2014 

2/1/201• 

2/1/201• 

3111201• 

3111201. 

4/ 112014 

4111201 4 

51112014 

5111201• 

11111201• 

11111201• 

7111201• 

711/2014 

11112014 

111/2014 

1219/2011 

121912011 

12i9J21)11 

121912011 

121912011 

121912011 

12/9f2011 

111012012 

111012012 

1110/2012 

111012012 

1110/2012 

1/10/2012 

1110/2012 

111012012 

111012012 

1110/2012 

111012012 

t/10/2012 

1/10/2012 

lN0/2012 

2/1/2012 

2/1/2012 

21112012 

2/112012 
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REDACl ·E:, Attachment A 

Quesuon 13 
2014 January- July Swap Hedges 

2/112014 11111/2013 4239469 USGLF N02ULS 

311/2014 11111/2013 4239470 USGLF N02ULS 

41112014 11/1112013 FIXED SWAP 4239471 USGLF N02VLS 
51112014 11/1112013 FIXED SWAP 4239472 USGLF N02ULS 

611/2014 1111112013 FIXED SWAP 4239473 USGLF N02ULS 
71112014 1111t/2013 FIXED SWAP 4239474 USGLF N02ULS 

1/112014 11/1512013 FIXED SWAP 4242337 USGLF N02ULS 
21112014 1111512013 FIXED SWAP 4242354 USGLF N02ULS 
3/112014 1111512013 FIXED SWAP 4242355 USGLF N02ULS 
4/112014 21712014 FIXED SWAP 4318164 USGLF N02ULS 

5/1/2014 2/7/2014 FIXED SWAP 4318165 USGLF N02ULS 

611/2014 2/7/2014 FIXED SWAP 4318166 USGLF N02ULS 

711/2014 2/10/2014 FIXED SWAP 4320146 USGLF N02ULS 

Light Fuel Otl prices and quanllt1es ere traded finanCially In gallons. 

• Percentage difference from lrade pnca - Negallve 1dentif1es when a trade pnce is above the dosmg marl(et pnce for the respecuve day based on the s1mplif1ed companson 

• Percentage difference from lrade price - Pos1Uve idenufies when a trade price IS below the clos1ng marl(el pnca for the respective day based on lhe s1mphfied companson 

Note 1 
Due to the 1es1 penod of the request bemg doffe<enllhan lhe aclual months of lhe slnp deals executed. lh1s causeslhe appearance of lrades bemg mora lhan 5% dtfferent from the marl(et pnce for the respectove day 
based on lhe sunphfied companson Below lhe enure s1nps have been pu11ogelhe< 10 show how 11 would took when 1n complete form 



Oue:sbon 13 
2014 Jonvoty ·.My Fuel Ool SWap Hec>ges • Boto• 

Fue!Ool 

31112014 3N2013 

4/1'201'* 411512013 FtXEOSWAP 

S/112014 011512013 FtXEOSWAP 

51112014 411512013 FIXEOSWAP 

71112014 S/7/2013 FIXEOSWAP 

1111201 4 S/1512013 FIXED SWAP 

21112014 S/15/2013 FIXEOSWAP 

311/2014 S/18/2013 FIXED SWAP 

41112014 512312013 FIXEOSWAP 

511/2014 512312013 FIXED SWAP 

811/2014 5123/2013 FIXED SWAP 

711120 14 812012013 FIXED SWAP 

11112014 9123/2013 FIXED SWAP 

2/11201 4 9123/201 3 FIXED SWAP 

311/2014 912312013 FIXED SWAP 

411/2014 1011 712013 FIXEOSWAP 

51112014 1011712013 FIXED SWAP 

511/2014 10117/2013 FIXED SWAP 

711/2014 1012312013 FIXED SWAP 

11112014 1012912013 FIXED SWAP 

2/1/2014 1012912013 FIXED SWAP 

31112014 1012912013 FIXED SWAP 

4/1/2014 111112013 FIXED SWAP 

51112014 11/112013 FIXED SWAP 

111112014 111112013 FIXEOSWAP 

7NI2014 111112013 FIXED SWAP 

' 1112014 312112014 FIXED SWAP 

51112014 312112014 FIXEOSWAP 

8/112014 FIXEOSWAP 

Ouest.on 13 
2014 J .. uary . July Fuel Ool SWop Hedges· Ra• 

FueiOol 

111/2014 10122/2013 FIXED SWAP 

21112014 311512013 FIXED SWAP 

2/112014 1012212013 FIXED SWAP 

31112014 311512013 FIXED SWAP 

31112014 10122/2013 FIXED SWAP 

4/1/2014 4/22/2013 FIXED SWAP 

4/112014 10/2512013 FIXED SWAP 

S/112014 4/22/2013 FIXED SWAP 

S/112014 10/2512013 FIXED SWAP 

1111/2014 412212013 FIXED SWAP 

111112014 1012512013 FIXED SWAP 

71112014 S/3112013 FtXEOSWAP 

711/201 4 1012312013 FIXEOSWAP 

33&1974 

3926S.3 

3926S.5 

3926S.6 

3965095 

3971448 

3971450 

3971452 

3978961 

3978963 

3978965 

4062581 

410SU4 

4105885 

4105886 

4165805 

4185806 

4165807 

4175878 

4219884 

42 1SIU5 

4219688 
4226098 

4226105 

4228108 

4228107 

4374228 

4374230 

4374231 

4170809 

3887241 

4170810 

3887242 

4170811 

3937698 

4177258 

3937709 

4177259 

3937710 

41772110 

3984928 

4175879 

light F.,.l 0o1 pnus and quon1•oes ore t111ded rmnaalty in gdons 

REDACTED 

USGLF N02ULS 

USGLF N02ULS 

USGLF N02ULS 

USGLF N02ULS 

USGLF N02ULS 

USGLF N02ULS 

USGLF N02ULS 

USGLF N02ULS 

USGLF N02ULS 

USGLF N02ULS 

USGLF N02ULS 

USGLF N02ULS 

USGLF N02ULS 

USGLF N02ULS 

USGLF N02ULS 

USGLF N02ULS 

USGLF N02ULS 

USGLF N02ULS 

USGLF N02ULS 

USGLF N02ULS 

USGLF N02ULS 

USGLF N02ULS 

USGLF N02ULS 

USGLF N02ULS 

USGLF N02ULS 

USGLF N02ULS 

USGLF 

USGLF 

USGLF N02ULS 

USGLF N02ULS 

USGLF N02ULS 

USGLF N02ULS 

USGLF N02ULS 

USGLF N02UlS 

USGLF N02UlS 

USGLF N02ULS 

USGI.F N02ULS 

USGLF N02ULS 

USGLF N02ULS 

USGLF N02ULS 

• P«ui'Uge o-n~ from trldt prce . Negatwe JdenbfteS whf>n a trade pnc;e .s above the dosing matket poce tot trHt respec:rrvt day basecJ on tne ~tied companson 
• Pen:e!Ugt "'"trenCtlrom 1111Clo pnce • PosoiMI ld ... fies when a1111Cle pnce IS -1/le cm.ng -~., pnce lor 1110 ,.._cloy bosecl on 1110 s""plofJOCI compotlson 

N-1 

OEF's Respo0$0 to S~lfs 2nd Rogs (013) 

Attachment A 

Due 110 U\e ,_,. penod ot u'- request beii'IQ dltterent t.n.an me actual monthS Of tbe sanp dealS e.xt.a~ted ttus causes the appeatanee of tracMs be.ng mofetf'l.ln Sttt c~~nemu from lhe ma~e.t poce for Che respec:;~Ne d.iy 
bostd oe the sompitied componson - 1110 .,.,... - tuove been put togelhe< to $MW '-1 would- who<l., oompletoiOml 

DEF·14FI..000120 



IDrl®-13 

&'t/2013 
W1J2013 
10f112013 
&>112013 

&ttl2013 
t0Hf201l 
&'11'2013 
Wtr.t013 
101112013 
81112013 

Wt'20l3 
t0t11201) 

$'1'2013 
W1'2013 
t0f!J20t3 
t1i1®ll 
1~11201) 

6'112013 

Wl/2013 
t0'1'20t3 
Ul1120tS 

f21'V201) 

&1®13 
WP2CUS 
tl)'l/2013 

&'112013 
81'11201) 
1W112013 
&'112013 
W11201S 

101/2013 

••12013 
9'112013 
101'11'2013 

81'112013 
111''2013 
1CW'II2013 

"""'" W112013 
1(1(11'201.3 
&111201) 

~12013 

I(VV201) 

&112013 

"'""'" IM/2013 

&!tf2013 

"""'" JQ.IIl0t3 

&'10013 
$11Vi0!3 

1CVtl2013 
61112013 

WV2013 
lc:vtQOt3 

&'112013 
Wtl'2013 
t0fll2013 
&'tl201l 
~112013 

10111'2013 
&.'112013 
81112013 

tQII/2013 
&'V2013 

· ·112013 
t011120f3 
&'1/'2013 

9>'112013 
101112013 
&'112013 
W1f2013 
!Oitl2013 

'""""' 711tt2007 
7i1V2007 

71llfl007 

711~ 

711~7 

111W2007 

111<112007 
&'1412001 

"'""""' 6'2$'2007 

4'2&'2007 

812e."2W7 

,..,..,, 
1011-a®07 

t0' 1t.'2007 

10'1~7 

11)'1~7 

1011~7 

t16'2(07 
11,ct2(01 

11.$2007 
tl,$12007 

11161'2007 
12,.t(n0()7 

12.1100007 
1211000C77 

12121noD7 

1'112712007 
t2n712007 

'""""" '"""""' """"" 

RX£0$WAP 
Fll(fOSWAP 

RltEOSWAP 

AXED SWAP 
RXEOSWAP 

RXEOSWA.P 
AXED SWAP 
FIXEOSWAP 

AXED SWAP 
AX:EOSWAP 

RXEOSWAP 

FIXED SWAP 

F\XEDSWAP 

fiXED SWAP 
F'\Xt.DSWAP 

AXED SWAP 
FIXED SWAP 
FtXfOSWAP 

FU.£0$WAP 
RXEOSWAP 

FO!l.OSWAP 

FlXEDtNt/AP 

FtX.f.DSWAP 
F\XE.OSWAP 

AXtO~AI' 

AXED SWAP 
RX!O$WA.P 

RXEDSWAP 
FIXLDSWAP 
F'I.X.E.OSWAP 
FIX!.O$WAP 

FIXED SWAP 

FlXEO&NAP 
611~ AXEOSWAP 

IIIMOOI FIX!OSWAP 
&12'12008 FIXED SWAP 

7111/2008 AX£0SWAP 

7ti1/21Xl1!1 FIXfOSWAP 

7n 11'20011 FIXED $iVAP 
11)21'2CCI r!X(0$WAP 

1CY211'2001!1 f;IXEO SWAP 

10'2112CC18 FIXED SWAP 

12>~ FIX!OSWAP 

1li712008 F'IXEOSWAP 

111'212001 ~X!O SWAP 
lf15'2009 RXEO SWAP 

111$'20» FIXEOSWAP 

111~ f!'IX!O SWAP 

11/lar.!OIO F'I)(!O SWAP 

11/la®IC. FlX!O SWAP 

nrta®to nxe:o swAP 
12Jt$'2010 FtXEO SWAP 

1211&120t0 RXEO SWAP 
11/15'20t0 FlX£0 SWAP 

ZJ10/10t1 RX(O SWAP 
2.1t000f1 AXED SWAP 
2110'2011 FlXEOSWAP 

3Jl5o'2011 AXEOSWAP 

~1~1 Rl<EDSWAP 

ll15r'l011 ~OSWAP 

3'2212011 AXEOSWAP 

~1 FJ)(£0SWAP 

l'22mt1 FIX£0SWAP 

S'2!112011 RXEOSWAP 
312!t'2011 qxfQSWAP 

Vl5fl011 1\XEO SWAP 
oli1&'l01 J RX£0 SWAP 

oli1&'2011 AXED SNAP 

.411412011 f'(XfOSWAP 

~11 FP't:OSWAP 

~11 A'XtOSWAP 
~'5120 1 1 Ft)Q!.OSWAP 
5'131'2011 FDlf.OSWAP 

511312011 FtX£.0 SWAP 
S>llf2011 FO(£OSWAP 

2'13Gt23 
2130C2• 
2130Q7 ,_ 
,_. ,..,.. 
""""" l165cll7 ,...,.. 
2181892 

118HJ93 
118UJ98 

=· ]2.1.4157 

ZZ""I$& 
22 .. 1$} 

22 .. 11!10 
22:44181 ,.,, ,.,,,. 
-·" ,.., .. 
221!121•1 

"""'" 1217823 
228182• ,... .. 
22108919 ,...,. ,..... ,..... 
""""' 

2407835 

2"5101e 
l4$1<W7 

7:.Slo.l -· ,...., 
"-" ,,.., ,.,_ ,.,_ 
ze2281S ,.,. .. -,.,.,. ,...,. _,., 
3181104 
31611e& 
31&118$ 
31711!00 
3112e01 ,.,.,. 
llOJI$6 

""''51 
""'"" 32'20!188 
ll20081 

"'"'"'" l2Z!I!n 
l2Z!I!n 
l2231!7< ,.,..,.. 
»25050 

""""' ,.,,. 
mn:n .,,.,. ....,.. --.... , .. :s301241 
3301242 

REDACTED 

IFEAc 
IFtRC 

IRRC 

'"'RC 

'"'"" IFtRC 
IF!RC 

IFfRC 
IF<RC 
IF1'RC 

IFERC 
IFERC 

flRC 
IFERC 

l<tRC 
lfERe 
IFtRC 
IF£RC 
.... c 
tF"ERC 

lfUC 
IF(RC 

!f£RC 
lfERC 
"!RC 
IFEAC 
lfERC 

IFtRC 

IFERC 
lf'ERC 
!Fi;AC 

lf'EAC 

IFERC 
IFER:C 
I~RC 

IFI!RC 
IF'!RC 
IFERC 
IFERC 
IF'ERC 
tn!RC 

IFERC 

"""" HY""X .,.,..._. ....... 
HYt.lfX 
NYMEJ( 

HYMEX 
NYMEX 
NYM<!X ........ 
""""" NVMEX NY­NVIA(X 

IMI!X 
NVMEX 
HY!<EX 
HYM!J( 

""'"' NYMEX 
NYM£X 
NYM!X 

HYMI!l< 

HYMEX 
HYMEX 

HYMEX 
~YMEX 

NYMEX 
NYMEX 
HYMEX 

NYMEX 
NVMEX. 

NYMEX 

HH1,18 

HHU8 
HHVB 

HliUB 

MHVB 

HHU8 
HHUB 

HHVB 

HHU8 

HHUB 
HHU8 
HH\18 

HHU8 

"HUB 

H"l/8 
HHU8 
HHU8 
HHU8 

1'4HU8 
HHUB 
HHUB 
HHU8 

HHUII 
HHUB 
HHU8 

kKU8 
HKU8 
HHU8 
HHUB 
HHU8 

HKU8 ...... 

H><UB 
HHUB 
HHU8 

H"~\J· 
HHU8 

HttU8 
HHUB 

HHU8 ... u. 
"" "" 
"" "" "" .., 
"" "" "" "" NG 
NO 

NO 
NG 

"" NG 
NO 
HG 

NG 

"" NO 

NG 

"" HG 

"" NG 

"" "" HG 

"" HG 

"" NG 

-· 

.... 

o ... 



&it®U 
.112011 

11)1'201) 

"11201) 
11/1Q0'1J 
t11®tJ 
,2'1'201) 

.ll'lOtJ 
••'201J 
10\1201) 

t\1®'1) 

t~t4CU 

&1'201! .I 'lOt) 

101,..,, 

••W~J .,..,, 
10>1'2011 
111'201) 

1!1'20'1.1 

•tl'l!G13 
•t-mtl 
11 t'%01.) 
1"2-VlQt.l 

.V201J 
WI':Ot.l 

111~13 

1"2.11201) ·-· •t®'IS 
11.1.':1)1) 

12ft.«)1) 

&-1f2013 
1H'201S 
111112013 
12111201) 

81112013 

••~X~U 
1&.+11201) 

1tl11201) 

12111201) 

&'1®1) 

•t®l) 
Uitl201) 

12/1'201) 

611201) 

•1'201) 
11'1<'2011 

12.:11201) 

&!1!'201) 
.,~,, 

81112013 
•t-1'21)1) 

U11201S 
Utt"l01S 
.,~1) 

•t'21H3 ...,.,.,, 
tt 1'20f) 

f2'1'20f) 

·~1'2!01) 

•tt»tl 
SH120'11 --· ... .,.., 
••'201J 
10'112011 
11\'2011 
tZ,V»t) 

10,.1/'201) 

111/1013 
1:MI'20, 

-· 5-"3~11 

5-'ZY.!0'\1 

6'2.'2011 
tw.l011 

••012011 
.,012011 

.17'20U 

.171'2011 

.17-:DU 

.17lOU 

6171011 

6"'3'20tt 
r..'lo'»U 
&'llt'J)It 

11'1DI1 
7f't'21)11 

ll''lOit ,..1011 
,.."'1011 
7tv.J)11 

71Y20H 

71)4'0H 

71Y.'OU 

711f'<l0tl 

71*10tJ 
7'21)2011 

7120'2011 
7'2212011 

7'2212011 

7·'21."2011 

71.l'212011 

.1'2011 

···'2011 

""'"" """'" lt4'2011 

.. 4'2011 

.4'2011 
llo.&/'2011 
e.4120n .. ~,, 
&.Y.2011 

·~·· lo~ll 

e.-tS.'2011 

··~·· t.16"2011 

t.16':'011 
6'16':'011 
&"lv.!!tl ...,,'3)1, 
Ml'»H 
.. .,11»11 
nt'»tt 
.. ., ... ':lOt, .. , ... .,, 
.14'2011 
01)'20H 
~1)'2011 

1.'D'210" 
)114.1Dt.2: 
).14.'201l 
)it4o'»tl 
4HI301: 
4U~l 

41l'2Dtl 
~,,.~, 

AXfDIW;., 
AX(OIW,_, 
,xtOIW, 
nxtOIWA# 
FtUOS'N, 
l'lXt.Dtw_, 
nxtOIWA# 
AX(OW.·I# 

AlffOtw"" 
AXIOSWI# 
IUIO~A# 

~'"""" ~OIYt"" 

_,IWAI' 

AWI.OIW"" 
F'UIIOMI# 
AQ:OIWJ# 
l'tXIDWf/1# 
AxlOSWI# 
AXIOIWAP 

lltXIOIW"" 
AXIOIWI# 

'IXIDMJ# 
rnciOIWAP 

FIXIOtwlr# 
J1Xl0$WAP 
"XlOSWN" 
Ft)((OM"' 
nXlOSWJ# 
FIXIOtwAP 
JlX!OSWAP 
IIXlOIWAP 
flxtOtWI# 
fiXIOIWAP 
IIXfOIWAP 
FIUDIWA.P 
'IXI!DIWAP 
ruteOIWAP 
FIX(DIWA/1 
AXf.DIWI# 
ltJI.(OIWAP 
A40JW4P 
FlXt.DawA.P 
F\X£DIWAP 
nxEDIWN' 
nKtDIWAP 
FOCf.DIWAP 
mf:DIWAP 
ffi:[OIWAP 
F'XlDSWAP 
,.lf.lDI"NAP 
14XtDrrNAI' 
IIIXf.OMAP 
AXtOMAP 
NefDJtltiAP 
AICIDI'Witl' 
AUOIWA# 
IIX(OMJ# 

I'UilOS't/tiJ# 

AXIOS't/tiAP 

RXI.DI'/IiAP 
FtXfOSWAP 
AXf.OI\o\'AP 
AXlOSWAP 
f:t.UOIW"" 
AXlOMAP 

FIJ<IOSWAP 
FIKI,!OIWAP 

--,_., 
JS2t ... l 
»21 ... 1 --,.,.., ,.,.., ,.,.., ,._.. -1)4un 
»•ntr• 
))aU IS ,._ ,._ .,.,..1 ,.,.,. 
Dl>m ----· ....... -....... ....... ,,,., 
"""'" ,,. _.,. 
XIM713 
J3N714 

JJ70t17 

JJ70UO 
J371CJI 
X11tf40 
J,')11 .. 1 

J371142 

).}7114) 

»7'22•t 
»72200 
J:)72at .,,., 
"'""' ,,_ .,_ .,_, ........ ..,..., .....,, ...,, ---· ---

,.,,., ,.. ... ,..,. ,..,. ,,.,,.. 
3M17'17 

*'"' --



.,'201) .. 17'2011 FIXLDSNAP - ROC T.IISZA 
•non .. 1712012 AXtO:SWAI' - o<tOC TJONSZ• 
... 1'201) .,7'2011 IDXDSWAP ,,._ noc TO .... ., ... , .OlS-'2012 RXEOSWAP ,.,.,, 

"'"" TJOIISZ• 
.,~, Mtt$.1012 AXED SWAP ,.,.,. noc fOIISZO 
Dt10U Ma'IS'20t2 RXfDSV.N' ,..,.,. 

"'"" fR...U ., ... , .o"Zlo'2012 mfDSWAP 
,_ ... .., "' ..... .t'lOtJ tO'D10'12 f\lCf.OS"'hN> 11-- "'"" ....... 

t0>1'201J 10'2:)1(11~ FUCtOPIA? 

,_ 
o<(OC "'""' .. ,'»', t0'l)~12 F\Xf.OSWAP ll74.1111 .... t "'""' .,1'101, 10'n'l0'12 RXfl)SWN' ,...,. .. toe "'""' ICW201) t0'2'lb012 F\Xf.OSWAP 374t877 FUC TRHSZA 

U·l/201) tC)2),o1012 FIXfO$WfiJJ , .. I .. ..., .......... 
t2.11120tl 14)'2'3®12 FIXED SWAP ,....., not ..... , ..... 
•ti20U ICif.IS/:012 F1~0SWAP ,,._ lfUC TfiiNSZA ,,1201, 1~2 f:I)(!Q$WAP 37$1100 .-:uc TANSZA 
IQ,I/201) 1~12 FIX(0SWAP 3151.01 lflAC TRNSZA 
Wl/201) 10o'M012 FIX!O$WAP ,,...,., "lltC MAIN"LN 
1111·'2013 16'1612012 ,IXfDSWA.P """'"" lfUC .......... 
.1/lOU llr7120t2 FlXlO:SWAP ,_, 

"" •t?OU llll.'2!012 FIXIOSWAP ,....., 
"" IP2120U FIX!OSWAP "''''"" "" 

tti271Z01l NVVflC NO 
.. 1!201) 11127·'2012 FI)((OSWAP """"" NO 
ICW201l 1114'71011 AX!D$WAP ,..... NYMf.lC NO 
&'1'201) 11!2&®l2 RXEOSWAP ,. . .,. NVJ.IEJC NO 
Wl.®l) 1112&'2012 NVMVC NO 
l011fl01) 11!2e.®t2 N~llC NO 
1111'201) Ut2tl2012 not """'"' llr'211:0t2 ROt 

01701) t~4'20U RlCEDS\\.\P -1111 .,,'»', ,...,., 
RXEOSrhAP 

_,,. .. toe 
111'201) tl ... '»t2 Rxt0-AP -·· "'"" ......... .. ,120\, t2fJ"1012 RX!:D!fWAP _,., -· "" .,131)'1, 12/170U FlXEOftWAP 

_, --· NO 
tO't!J)tJ t211'20t2 RXEOSWAP '""'"' """" HG 
.. lllOt) 1110!:012 FlXEDS'NAP ,..,, ........ NO 
•tl'l01) llttCY.t012 AXEOSWAP ,.,..,. ,..,..,. HG 
.0.11'201) 11110.1012 RXEOSWAP - . .,.. .. .., 
1111®1:) l:t/ICW2012 AXED SWAP """"'" ..... """'"' t2i11201) l:lr'IOIZOI2 AXED SWAP _,., ..... ......... 
.. 11201) I:Vt~10tl FtXfDSWAP ..,..,. HV.MU . NO 
t 'tl2013 ,,..,)'2012 RXf0$WAP - """"" NO 
•cW20tl l:t/13.':012 Al<!OSWAP ..,..,. 

""""" "" 1111/201) 1111&.'20U RXEOSWAP M10117 ROC ..... .,. 
11'1f20t) I:Z..tAtl011 Fll<fOSWAP 3810111 ROC ......... 
lt•1"20f) t:t271012' AX!.OSWAP )1107 ROC ......... 
1211"201:) 1~72012 ~OSWAP ··- O'lOC ......... 
•t'201) ,~,, "XttSWAP _,. not ........ 
•I 'lOU t.910tl RXfOSW» ,..,,. noc ......... 
• 1'201) 7i72Dt3 RXU>SWAP - ,...., _, 
*1'201J 11'2D1S RXfDSW/oP -.,'201, 111'»1) RXU>SNAI' 

•P.,cerMge_.MNnt•"*"•...,.Pik• · t+e;.--.-.,llft~•tr.O.jDo!Uia..,.,..ltoN'fiiWIItll_.kltNr.~-.o .. td01'1h~~.,..on 
·~...,.,...."'-"'....,II"C4'·~*"'-~•II"'de,.um....,,,..doWIO....,.fii'ICeletiN~cttJt-..on.,.....,....c:~ 

No• I O...,..,..,..,.,. • .,..,.._,Mf'ID.....,....,h...,..~CIIN..,.. .... ,.,.. .... ca..MtftiO~of,....._..l!'llniW'IW.,.,.,. ....... !IIMi«OftC.efCI'h~­
....,MIP'I •.....,...~ iMIOw ..... ..,..,....M.\r-1._.,. • .,._....,.4-.Mtoc6<~.-...... b'l'!' 

OU'aR..,....•SUfh~ tt•tOtl) 

"'~"~··'--·' 
lft~A.~14£ ...... et 
lft....,.,...AO......O.t.f.~e-1 

lft......,..,..\~IA(. ...... et 
lft ........... A~ICE--•1 



OuutiOft 15 

2013 Aug uS!· O.COmbO< Col..,. 

111/2013 

811/2013 
111/2013 

111/2013 
811/2013 

11112013 
111/2013 
8/112013 

8/112013 
81112013 

11112013 
IJ/112013 

11112013 
IJ/1/2013 

81112013 
IJ/112013 
IJ/1/2013 

IJ/112013 
IJ/112013 

IJ/112013 
IJ/112013 
IJ/112013 

8/112013 
81112013 

1111/2013 
81112013 
11/112013 

91112013 
all/2013 
all/2013 

all/2013 

1111/2013 
all/2013 
9/1/2013 

91112013 
all/2013 
a/1/2013 

911/2013 
8/112013 

8/112013 
91112013 

V/1/2013 
911/2013 
91112013 

a/112013 
811/2013 
10/112013 

101112013 
101112013 

1011/2013 
101112013 

101112013 
101112013 

101112013 
101112013 
101112013 

101112013 
1011/2013 
U)/112013 
10/1/2013 

10/112013 

10/112013 
10/112013 
101112013 

10/112013 
101112013 
101112013 

10/112013 
101112013 

101112013 
111112013 

111112013 
111112013 
11/112013 

1111/2013 
111112013 
111112013 
1111/2013 

M/2011 
M/2011 

81212011 
81212011 
1on12011 

1on12011 
11/V/2011 

11/V/2011 
11111J/2011 
11111/2011 

121012011 
12101201 1 

1112120U 
111212012 

41412012 
414/2012 

411712012 

411712012 
IJ/1112012 

IJ/11/2012 
IJ/1/2012 
ISI112012 

411112011 
411112011 

M/2011 
M/2011 
81212011 

81212011 
1on12011 
1on12011 

11Je/2011 

11/V/2011 
1111812011 
1111812011 

121012011 
1210/2011 
111212012 

111212012 
41412012 
4/4/2012 

4117/2012 
4/1712012 

011112012 
011112012 

81112012 
81112012 

4/1112011 

4111/2011 
el'il/2011 

81912011 
1/212011 

1/212011 
1on12011 

1on12011 
11/V/2011 

11/912011 
1111812011 
11118/2011 

1210/2011 

121012011 
111212012 

111212012 
414/2012 

414/2012 
411712012 

411712012 
111112012 

0111/2012 
11112012 

11112012 
411112011 

<1/1112011 
M/2011 
0/a/2011 

81212011 
81212011 
10n12011 
10n12011 

FIXED FINANCIAl. OPT10H 

FIXfD FINANCIAl OPTION 

FIXfD FINANCIAl. OPTION 

FIXED FINANCIAl OPTION 

FIXED FINANCIAL OPTION 

FIXED FINANCIAL OPTION 

FIXED FINANCIAL OPTION 

FIXED FINANCIAL OPTION 

FIXED FINANCIAL OPTION 

FIXED FINANCIAL OPTION 

FIXED FINANCIAL OPTION 

FIXED FINANCIAL OPTION 

FIXED FINANCIAL OPTION 

FIXED FINANCIAL OPTION 

FIXED FINANCIAL OPTION 

FIXED FINANCIAL OPTION 

FIXED FINANCIAL OPTION 

FIXED FINANCIAL OPTION 

FIXED FINANCIAL OPTION 

FIXED FINANCIAL OPTION 

FIXED FINANCIAL OPTION 

FIXED FINANCIAL OPTION 

fiXED fiNANCIAl OPTION 

FIXED fiNANCIAl OPTION 

FIXED fiNANCIAl OPTION 

fiXED FINANCIAL OPTION 

fiXED FINANCIAL OPTION 

FIXED FINANCIAL OPTION 

FIXED FINANCIAL OP'TION 
FIXED FINANCIAL OPTION 
FIXED FINANCIAL OPTION 

fiXED FINANCIAL OPTION 

fiXED fiNANCIAL OPTION 

fiXED FINANCIAL OPTION 

FIXED FINANCIAl. OPTION 

FIXED FINANCIAL OPTION 

fiXED FINANCIAl OPTION 

FIXED fiNANCIAL OPTION 

FIXED FINANCIAL OPTION 

FIXED FINANCIAL OPTION 

FIXED FINANCIAL OPTION 

FIXED FINANCIAL OPTION 

FIXED FINANCIAL OPTION 

FIXED FINANCIAL OPTION 

FIXED FINANCIAL OPTION 

FIXED FINANCIAL OPTION 

FIXED FINANCIAL OPTION 

FIXED FINANCIAL OPTION 

FIXED FINANCIAL OPTION 

FIXED FINANCIAL OPTION 

FIXED FINANCIAL OPTION 

FIXED FINANCIAL OPTION 

FIXED FINANCIAL OPTION 

FIXED FINANCIAL OPTION 

fiXED FINANCIAL OPTION 

FIXED FINANCIAL OPTION 

FIXED FINANCIAL OPTION 

FIXED FINANCIAL OPTION 

FIXED FINANCIAL OP'TION 
FIXED FINANCIAL OPTION 

FIXED FINANCIAL OPTION 

FIXED FINANCIAL OPTION 

FIXED FINANCIAL OPTION 

FIXfD FINANCIAL OPTIOH 

FIXED FINANCIAL OPT10H 

FIXED FINANCIAL OPTIOH 

FIXfD FINANCIAL OPTIOH 

FIXED FINANCIAL OPTIOH 

FIXED FINANCIAL OPTION 

FIXED FINANCIAL OPTION 

FIXED FINANCIAL OPTION 

FIXED FINANCIAL OPllON 

fiXED fiNANCIAL OPTION 

FIXED FINANCIAL OPllON 

FIXED FINANCIAL OPTION 

FIXED FINANCIAL OPTION 

FIXED FINANCIAL OPTION 

3329713 
336!l6()3 

336!l6()3 

S.55155 
3455155 

S.88188 

S.88188 
3491472 
S.91472 

3502042 

3502042 
3514720 
3514720 

3571193 
3571193 
3584206 

3584206 
3623748 

3623748 
3660092 

3660092 
3272964 
3272964 
3329714 

3329714 
336!l6()4 

336!l6()4 

S.55158 

3455158 
s.e8188 

s.e8189 
S.91475 
3491475 

3502043 

3502043 
3514721 
3514721 
3571194 

3571194 
3584207 

3584207 
3623749 
3623749 

3660093 
3660093 

3272965 
3272965 
3329715 

3329715 
336!l6()5 

336!l6()5 

S.55157 
S.55157 
s.e8190 

S.88190 
3491476 

S.91476 

3502044 

3502044 

3514722 

3514722 
3571195 
3571195 

3584208 
3584208 

3623750 
3623750 

3660094 
3660094 

3272966 

3272966 
3329718 
3329716 
338!l6()8 

336!l6()8 

S.55158 
S.55158 

REDACTED 

CALL 
PUT 

CALL 
PUT 

CALL 
PUT 

CALl 
PUT 

CALl 
PUT 

CALL 

PUT 

CALL 

PUT 

CALL 

PUT 

CALL 

PUT 

CALL 

PUT 

CALL 

PUT 

CALL 

PUT 
CALl 
PUT 

CALl 
PUT 

CALl 
PUT 

CALl 
PUT 

CALl 
PUT 

CALl 
PUT 

CALL 
PUT 

CALL 
PUT 

CALl 
PUT 

CALL 
PUT 

CALL 

PUT 

CALL 

PUT 

CALL 

PUT 

CALL 

PUT 

CALL 
PUT 

CALl 
PUT 

CALl 
PUT 

CALl 
PUT 

CALl 
PUT 

CALl 

PUT 
CALL 
PUT 

CALl 
PUT 

CALL 
PUT 

CALl 
PUT 

CALl 
PUT 

CALL 
PUT 

CALL 

PUT 

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

IFERC 

IFERC 

IFERC 

IFERC 

IFERC 

IFERC 

IFERC 

NYMEX 
NYMEX 
NYMEX 
NYMEX 
NYMEX 
NYMEX 
NYMEX 
NVMEX 
NYMEX 
NYMEX 
NYMEX 
NYMEX 
NVMEX 
NVMEX 
NYMEX 
NYMEX 
IFERC 

IFERC 

IFERC 

IFERC 

IFERC 

IFERC 

IFERC 

IFERC 

NYMEX 
NYMEX 
NYMEX 
NYMEX 
NVMEX 
NVMEX 
NVMEX 
NYMEX 
NVMEX 
NVMEX 
NYMEX 
NVMEX 
NVMEX 
NYMEX 
NYMEX 
NYMEX 
tFeRC 

IFERC 

IFERC 

IFERC 

IFERC 

IFERC 

IFERC 

IFERC 

NYMEX 
NVMEX 
NYMEX 
NVMEX 
NYMEX 
NYMEX 
NVMEX 
NYMEX 

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

TRNSZ4 
TRNSZ4 
TRNSZ4 

TRNSZ4 
TRNSZ4 

TRNSZ4 
TRNSZ4 
TRNSZ4 

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

TRNSZ4 

TRNSZ4 
TRNSZ4 

TRNSZ4 
TRNSZ4 
TRNSZ4 

TRNSZ4 
TRNSZ4 

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

TRNSZ4 
TRNSZ4 

TRNSZ4 
TRNSZ4 
TRNSZ4 

TRNSZ4 
TRNSZ4 

TRNSZ4 
NG 
NG 
NG 
NG 
NG 
NG 
NG 
NG 

DEF"s Respo,..e!O S1atfs 2od Rogs (015) 

Altidlmen1 A 



DEF's Respo<~selo Staff's 2nd Rogs (015) 

111112013 1111112011 FIXED FINANCIAl. OPTION 3438191 CALl NYMEX NG 

111112013 1111112011 FIXED FINANCIAl. OPTION 3438191 PUT NYMEX NG 

111112013 11/UI/2011 FIXED FINANCIAl. OPTION 3-491477 CALl NYMEX NG 

111112013 1111012011 FIXED FINANCIAl. OPTION 3-491<77 PUT NYMEX NG 

111112013 1211112011 FIXED FINANCIAl. OPTION 3502045 CALl NYMEX NG 

111112013 12/1112011 FIXED FINANCIAl. OPTION 3502045 PUT NYMEX NG 

111112013 111212012 FIXED FINANCIAl. OPTION 3514723 CALl NYMEX NG 

111112013 111212012 FIXED FINANCIAl. OPTION 3514723 PUT NYMEX NG 

11/t/2013 414/2012 FIXED FINANCIAl. OPTION 3571196 CALl IFERC TRNSZ4 

111112013 414/2012 FIXED FINANCIAl. OPTION 3571196 PUT IFERC TRNSZ4 

121112013 41111201' FIXED FINANCIAl. OPTION 3272967 CALl NYMEX NG 

121112013 <11112011 FIXED FINANCIAl. OPTION 3272967 PUT NYMEX NG 

121112013 M/2011 FIXED FINANCIAl. OPTION 3329717 CALl NYMEX NG 

121112013 M/2011 FIXED FINANCIAL OPTION 3329717 PUT NYMEX NG 

121112013 Sf212011 FIXED FINANCIAl. OPTION 3369607 CALl NYMEX NG 

121112013 111212011 FIXED FINANCIAL OPTION 3369607 PUT NYMEX NG 

121112013 101712011 FIXED FINANCIAL OPTION 3-455159 CALl NYMEX NG 

121112013 101712011 FIXED FINANCIAL OPTION 3-455159 PUT NYMEX NG 

121112013 11/1112011 FIXED FINANCIAL OPTION 34S&192 CALl NYMEX NG 

121112013 11/1112011 FIXED FINANCIAL OPTION 34S&192 PUT NYMEX NG 

12/112013 1111e/2011 FIXED FINANCIAL OPTION :).491486 CAll NYMEX NG 

121112013 1111e/2011 FIXED FINANCIAL OPTION 3491 486 PUT NYMEX NG 

121112013 1211112011 FIXED FINANCIAl. OPTION 3502046 CAll. NYMEX NG 

121112013 1211112011 FIXED FINANCIAL OPTION 3502046 PUT NYMEX NG 

121112013 111212012 FIXED FINANCIAl. OPTION 3514724 CALL NYMEX NG 

1211/2013 111212012 FIXED FINANCIAL OPTION 3514724 PUT NG 

121112013 41412012 FIXED FINANCIAL OPTION 
121112013 <1412012 FIXED FINANCIAl. OPTION 35711 

• Nl) obsef\labkl ma""et inchelbOf\S or quotes available fo.r optiOns 



Question 13 

2013 August· December Swap Hedges 
Fuel 01l 

9/112013 

10/1/2013 312012012 

111112013 312012012 
12/112013 312012012 
81112013 51712012 
91112013 517/2012 
81112013 812012012 

91112013 8120/2012 

811/2013 10/2212012 

9/112013 10122/2012 

10/1/2013 10122/2012 

11/112013 1012212012 

12/112013 1012212012 

10/112013 1012312012 

111112013 1012312012 
12/1/2013 1012312012 

3544370 

FIXED SWAP 3544372 
FIXED SWAP 3544374 

FIXED SWAP 3544376 

FIXED SWAP 3599955 
FIXED SWAP 3599957 
FIXED SWAP 3674002 
FIXED SWAP 3674004 

FIXED SWAP 3748962 

FIXED SWAP 3748964 
FIXED SWAP 3748966 

FIXED SWAP 3748968 

FIXED SWAP 3748970 

FIXED SWAP 3749710 

FIXED SWAP 3749712 

L1ght Fuel 0•1 prices and quanulles are treded f~nanaally In gallons 

USGLF N02ULS 

USGLF N02ULS 
USGLF N02ULS 
USGLF N02ULS 
USGLF N02ULS 
USGLF N02ULS 
USGLF N02ULS 
USGLF N02ULS 

USGLF N02ULS 
USGLF N02ULS 

USGLF N02ULS 

USGLF N02ULS 
USGLF N02ULS 

USGLF N02ULS 

USGLF N02ULS 

N02UlS 

• Percentage difference from trade pnce • Nega11ve Identifies when a trade pnce 1S above the clos.ng marl<et pnce for the respective dey based on the s1~1f1ed ~anson. 

• Percentage difference from trade pnce • PoSitive Jdenllfies When a trade pnce 1s below the closing marl<et pnce f()( the respect1ve day based on the s•~•fied ~nson 

Nol et 

Al!achmentA 

Due to the test penod of the request be1ng d•fferentthan the actual months of the stnp deals executed this causes the appewance of trades being more than 5% different from the mar1<et pnoe for the respea1ve day 
based on the S1~1hed companson Below the enure stnps have been put together to show how n would look When 1n COf'll)lete form 

DEF"s Response to Staft's 2nd Rogs (0 13) 



OUKtion t3 
2013Auguot . ~Foo!Oo1Swop~ · 8orge 

10f112013 3/2012012 FIXED SWAP 

11/112013 3/2012012 FIXED SWAP 

121112013 3/2012012 FIXED SWAP 

S/112013 Sfl/2012 FIXED SWAP 

f/112013 51712012 FIXED SWAP 

10/112013 S/2012012 F1XEDSWAP 

111112013 S/2012012 FIXED SWAP 

121112013 S/2012012 FIXED SWAP 

ill/2013 f/2712012 FIXED SWAP 

81112013 f/2712012 FIXED SWAP 

101112013 t 1/512012 FIXED SWAP 

111112013 111512012 FIXED SWAP 

121112013 111512012 F1XEDSWAP 

91112013 81912013 FIXED SWAP 

101112013 8/i/2013 FIXED SWAP 

111112013 Slf/2013 FIXED SWAP 

a-U0<113 
2013Auglllt · ~-Fool Oo1Swop ~· Rail 

FuetOol 

W112013 51712012 

101112013 S/2012012 FIXED SWAP 

111112013 S/2012012 FIXED SWAP 

121112013 S/2012012 FIXED SWAP 

S/112013 11/812012 F1XEOSWAP 

111112013 11/812012 FIXED SWAP 

81112013 M/2013 FIXED SWAP 

101112013 Slf/2013 FIXED SWAP 

111112013 M/2013 FIXED SWAP 

121112013 M/2013 FIXED SWAP 

8/112013 S/2012013 FIXED SWAP 

10/112013 S/2012013 FIXED SWAP 

111112013 S/2012013 FIXED SWAP 

1211/2013 S/2012013 FIXED SWAP 

10/112013 811312013 F1XEDSWAP 

REDACTED 

354«02 USGl.F N02UI.S 

3544404 USGl.F N02UI.S 

35"406 USGl.F N02VLS 

3599948 USGl.F N02VLS 

3599949 USGl.F N02VLS 

3674012 USGl.F N02VLS 

3874014 USGl.F N02U~S 

3674016 USGLF N02ULS 

3714483 USGl.F N02ULS 

371«85 USGl.F N02ULS 

3764151 USGLF N02ULS 

3764156 USGLF N02ULS 

3764156 USGLF N02ULS 

4051835 USGLF N02ULS 

4051838 USGLF 

4051837 

4051838 

galfons. 

359ii43 USGl.F N02\l.S 

3874011 USGl.F N02UI.S 

3674020 USGl.F N02UI.S 

3874022 USGl.F N02UI.S 

3764918 USGl.F N02\l.S 
3764920 USGl.F N02\l.S 
4051847 USGl.F N02\l.S 

4051848 USGl.F N02ULS 

4051849 USGl.F N02ULS 

4051850 USGl.F N02ULS 

4oe2519 USGl.F N02ULS 

4062520 USGLF N02ULS 

4062521 USGl.F N02\l.S 

4062522 USGl.F N02ULS 

4097039 

• Perc:onta.ge difference 11om lfadt price .. Neg&tlve identifies whtn a trade pneeas abOve the clOSing market pnce fot the respectlvt day based on che a4mpllfted comparison 
• Percenta,ge dllfttti'IC. from trade price .. Potlbve identifies wt\MI a trade price •s below the closing matket poce for tht respeCitve day baud on the si~flod corrc>anson 

Note t 

DEF's R.,ponse to St4trs 2nd Rogs (013) 

AR&ehmentA 

Out to the tnt penOd of tht request btfng dttftrtnt than the actual months of the s-tnp deals executed thts c:~uses the aPI)elfiMt or trades being mort than S" different rrom the matket P"t:e for the respectiVe day 
based on the aunpailled ccmpaiiSon 8-'ow the en1ue stnps have been put together to show how It woukllook whtn in ~mpiett form 



Quesuon #14 - Attachment A 

EKample #1 

Trade Date July 6, 2012 
locatoon: Maonhne 

Delovery Months· November 2013 through March 2014 

Trade Proce. lllillllilillliliiil 
Zkey 3636123, 3636124, 3636U5, 3636U6, 3636127, 

Nymex Nymex Nymex 
Settle High low 

Nov-13 $3.6960 $3.8200 $3.6960 
Dec-13 $3.9080 $4.0230 $3.9000 
Jan-14 $4.0230 $4.1350 $4.0100 
Feb-14 $3.9990 $4.0880 $3.9990 
Mar-14 $3.9220 $4.0390 $3.9220 

Strip $3.9096 $4.0210 $3.9054 

Trade Price Difference to Strip 

Note: See NG Swaps for 2013/2014 to Identify this transaction on Question ?. 

Hogh/Low 
Range 

$0.1240 

$0.1230 
$0.1250 
$0.0890 
$0.1170 
$0.1156 

Page 1 of 2 

DEF's Response to Staffs 2nd Rogs (Q14) 

REDACTED 

DEF-14F~·000128 



DEF's Response to Staffs 2nd Rogs (Ql4l 

QuestiOn n4 · Attllchment 8 REDACTED 
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