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A B E F H 
Settlement Hedge 

Source Month Volume 

NYMEX 01/2017 20,000 
8106 Swaps NYMEX 01/2017 30,000 
8134 Swaps Fixed NYMEX 01/2017 30,000 
8251 Swaps Fixed NYMEX 01/2017 10,000 
8307 Swaps Fixed NYMEX 01/2017 20,000 
8319 Swaps Fixed NYMEX 01/2017 20,000 
8340 Swaps Fixed NYMEX 01/2017 30,000 
8348 Swaps Fixed NYMEX 01/2017 10,000 
8352 Swaps Fixed NYMEX 01/2017 10,000 
8357 Swaps Fixed NYMEX 01/2017 10,000 

11 JPMORG 8387 Swaps Fixed NYMEX 01/2017 10,000 
12 JPMORG 8454 Swaps Fixed NYMEX 01/2017 10,000 
13 BARCLAY 8471 Swaps Fixed NYMEX 01/2017 40,000 
14 MERRIL 8480 Swaps Fixed NYMEX 01/2017 50,000 
15 BNPP 8536 Swaps Fixed NYMEX 01/2017 50,000 
16 SHELL TRADE 8548 Swaps Fixed NYMEX 01/2017 50,000 
17 MERRIL 8581 Swaps Fixed NYMEX 01/2017 70,000 

18 BARCLAY 8604 Swaps Fixed NYMEX 01/2017 40,000 
19 CITIGR 8650 Swaps Fixed NYMEX 01/2017 40,000 
20 SHELL TRADE 8680 Swaps Fixed NYMEX 01/2017 40,000 

21 CIBC 8718 Swaps Fixed NYMEX 01/2017 30,000 
22 CITIGR 8719 Swaps Fixed NYMEX 01/2017 40,000 

8750 Swaps Fixed NYMEX 01/2017 40,000 
8767 Swaps Fixed NYMEX 01/2017 50,000 
8780 Swaps Fixed NYMEX 01/2017 20,000 
8784 Swaps Fixed NYMEX 01/2017 20,000 
8791 Swaps Fixed NYMEX 01/2017 30,000 
8808 Swaps Fixed NYMEX 01/2017 40,000 
8950 Swaps Fixed NYMEX 01/2017 40,000 

9017 Swaps Fixed NYMEX 01/2017 50,000 

9126 Swaps Fixed NYMEX 01/2017 50,000 
9234 Swaps Fixed NYMEX 01/2017 50,000 
9241 Swaps Fixed NYMEX 01/2017 60,000 

9259 Swaps Fixed NYMEX 01/2017 60,000 
9267 Swaps Fixed NYMEX 01/2017 60,000 

9289 Swaps Fixed NYMEX 01/2017 50,000 
9314 Swaps Fixed NYMEX 01/2017 80,000 
9337 Swaps Fixed NYMEX 01/2017 40,000 
9376 Swaps Fixed NYMEX 01/2017 50,000 
943S Swaps Fixed NYMEX 01/2017 50,000 

41 CIBC 9435 Swaps Fixed NYMEX 01/2017 50,000 
42 BNPP 9505 Swaps Fixed NYMEX 01/2017 40,000 
43 MERRIL 9S33 Swaps Fixed NYMEX 01/2017 40,000 
44 BNPP 9673 Swaps Fixed NYMEX 01/2017 40,000 
45 MACQUARIE 9816 Swaps Fixed NYMEX 01/2017 60,000 

9837 Swaps Fixed NYMEX 01/2017 60,000 
9847 Swaps Fixed NYMEX 01/2017 60,000 
9850 Swaps Fixed NYMEX 01/2017 60,000 
9904 Swaps Fixed NYMEX 01/2017 60,000 
9924 Swaps Fixed NYMEX 01/2017 60,000 
9939 Swaps Fixed NYMEX 01/2017 20,000 

9950 Swaps Fixed NYMEX 01/2017 20,000 
9967 Swaps Fixed NYMEX 01/2017 30,000 
10022 Swaps Fixed NYMEX 01/2017 60,000 
10419 Swaps Fixed NYMEX 01/2017 125,000 
10421 Swaps Fixed NYMEX 01/2017 55,000 
10422 Fixed NYMEX 01/2017 70,000 
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Source Month Volume 

NYMEX 01/2017 650,000 
10424 Swaps NYMEX 01/2017 650,000 
10425 Swaps NYMEX 01/2017 620,000 
10426 Swaps NYMEX 01/2017 930,000 
10427 Swaps NYMEX 01/2017 160,000 
10428 Swaps NYMEX 01/2017 70,000 
10429 Swaps NYMEX 01/2017 30,000 
10433 Swaps NYMEX 01/2017 30,000 
10437 Swaps NYMEX 01/2017 30,000 
10438 Swaps NYMEX 01/2017 80,000 
10441 Swaps Nymex LD HH NYMEX 01/2017 30,000 
10442 Swaps NYMEX 01/2017 30,000 
10443 Swaps NYMEX 01/2017 30,000 
10444 Swaps NYMEX 01/2017 70,000 
10446 Swaps Nymex LD HH NYMEX 01/2017 30,000 
10448 Swaps NYMEX 01/2017 30,000 
10450 Swaps NYMEX 01/2017 30,000 
10453 Swaps NYMEX 01/2017 80,000 
10456 Swaps NYMEX 01/2017 30,000 
10457 Swaps NYMEX 01/2017 20,000 
10458 Swaps NYMEX 01/2017 30,000 
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A B H K 
Settlement Hedge 

Source Month 

NYMEX 02/2017 
8106 Swaps Fixed NYMEX 02/2017 
8134 Swaps Fixed NYMEX 02/2017 
8251 Swaps Fixed NYMEX 02/2017 
8307 Swaps Fixed NYMEX 02/2017 
8319 Swaps Fixed NYMEX 02/2017 
8340 Swaps Fixed NYMEX 02/2017 
8348 Swaps Fixed NYMEX 02/2017 
8352 Swaps Fixed NYMEX 02/2017 
8357 Swaps Fixed NYMEX 02/2017 
8387 Swaps Fixed NYMEX 02/2017 
8454 Swaps Fixed NYMEX 02/2017 
8471 Swaps Fixed NYMEX 02/2017 
8480 Swaps Fixed NYMEX 02/2017 
8536 Swaps Fixed NYMEX 02/2017 
8548 Swaps Fixed NYMEX 02/2017 
8581 Swaps Fixed NYMEX 02/2017 
8604 Swaps Fixed NYMEX 02/2017 
86SO Swaps Fixed NYMEX 02/2017 
8680 Swaps Fixed NYMEX 02/2017 
8718 Swaps Fixed NYMEX 02/2017 
8719 Swaps Fixed NYMEX 02/2017 
8750 Swaps Fixed NYMEX 02/2017 
8767 Swaps Fixed NYMEX 02/2017 
8780 Swaps Fixed NYMEX 02/2017 
8784 Swaps Fixed NYMEX 02/2017 
8791 Swaps Fixed NYMEX 02/2017 
8808 Swaps Fixed NYMEX 02/2017 
8950 Swaps Fixed NYMEX 02/2017 
9017 Swaps Fixed NYMEX 02/2017 
9126 Swaps Fixed NYMEX 02/2017 
9234 Swaps Fixed NYMEX 02/2017 
9241 Swaps Fixed NYMEX 02/2017 
9259 Swaps Fixed NYMEX 02/2017 
9267 Swaps Fixed NYMEX 02/2017 
9289 Swaps Fixed NYMEX 02/2017 
9314 Swaps Fixed NYMEX 02/2017 
9337 Swaps Fixed NYMEX 02/2017 
9376 Swaps Fixed NYMEX 02/2017 
9435 Swaps Fixed NYMEX 02/2017 
9505 Swaps Fixed NYMEX 02/2017 
9533 Swaps Fixed NYMEX 02/2017 
9673 Swaps Fixed NYMEX 02/2017 
9816 Swaps Fixed NYMEX 02/2017 
9837 Swaps Fixed NYMEX 02/2017 
9847 Swaps Fixed NYMEX 02/2017 
9850 Swaps Fixed NYMEX 02/2017 
9904 Swaps Fixed NYMEX 02/2017 
9924 Swaps Fixed NYMEX 02/2017 
9939 Swaps Fixed NYMEX 02/2017 
9950 Swaps Fixed NYMEX 02/2017 
9967 Swaps Fixed NYMEX 02/2017 
10022 Swaps Fixed NYMEX 02/2017 
10419 Swaps Fixed NYMEX 02/2017 
10421 Swaps Fixed NYMEX 02/2017 
10422 Swa Fixed NYMEX 02/2017 
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NYMEX 03/2017 
8106 Swaps Fixed NYMEX 03/2017 
8134 Swaps Fixed NYMEX 03/2017 
8251 Swaps Fixed NYMEX 03/2017 
8307 Swaps Fixed NYMEX 03/2017 
8319 Swaps Fixed NYMEX 03/2017 
8340 Swaps Fixed NYMEX 03/2017 
8348 Swaps Fixed NYMEX 03/2017 
8352 Swaps Fixed NYMEX 03/2017 
8357 Swaps Fixed NYMEX 03/2017 
8387 Swaps Fixed NYMEX 03/2017 
8454 Swaps Fixed NYMEX 03/2017 
8471 Swaps Fixed NYMEX 03/2017 
8480 Swaps Fixed NYMEX 03/2017 
8536 Swaps Fixed NYMEX 03/2017 
8548 Swaps Fixed NYMEX 03/2017 
8581 Swaps Fixed NYMEX 03/2017 
8604 Swaps Fixed NYMEX 03/2017 
8650 Swaps Fixed NYMEX 03/2017 
8718 Swaps Fixed NYMEX 03/2017 
8719 Swaps Fixed NYMEX 03/2017 
8750 Swaps Fixed NYMEX 03/2017 
8767 Swaps Fixed NYMEX 03/2017 
8780 Swaps Fixed NYMEX 03/2017 
8784 Swaps Fixed NYMEX 03/2017 
8791 Swaps Fixed NYMEX 03/2017 
8808 Swaps Fixed NYMEX 03/2017 
89SO Swaps Fixed NYMEX 03/2017 
9017 Swaps Fixed NYMEX 03/2017 
9126 Swaps Fixed NYMEX 03/2017 
9234 Swaps Fixed NYMEX 03/2017 
9241 Swaps Fixed NYMEX 03/2017 
9259 Swaps Fixed NYMEX 03/2017 
9267 Swaps Fixed NYMEX 03/2017 
9289 Swaps Fixed NYMEX 03/2017 
9314 Swaps Fixed NYMEX 03/2017 
9337 Swaps Fixed NYMEX 03/2017 
9376 Swaps Fixed NYMEX 03/2017 
9435 Swaps Fixed NYMEX 03/2017 
9SOS Swaps Fixed NYMEX 03/2017 
9533 Swaps Fixed NYMEX 03/2017 
9673 Swaps Fixed NYMEX 03/2017 
9816 Swaps Fixed NYMEX 03/2017 
9837 Swaps Fixed NYMEX 03/2017 
9847 Swaps Fixed NYMEX 03/2017 
9850 Swaps Fixed NYMEX 03/2017 
9904 Swaps Fixed NYMEX 03/2017 
9924 Swaps Fixed NYMEX 03/2017 
9939 Swaps Fixed NYMEX 03/2017 
9950 Swaps Fixed NYMEX 03/2017 
9967 Swaps Fixed NYMEX 03/2017 
10022 Swaps Fixed NYMEX 03/2017 
10419 Swaps Fixed NYMEX 03/2017 
10421 Swaps Fixed NYMEX 03/2017 
10422 Fixed NYMEX 03/2017 
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Settlement Hedge 

Source M onth Volume 

NYMEX 04/2017 20,000 
8106 Swaps Fixed NYMEX 04/2017 30,000 
8134 Swaps Fixed NYMEX 04/2017 30,000 
8251 Swaps Fixed NYMEX 04/2017 10,000 
8307 Swaps Fixed NYMEX 04/2017 20,000 
8319 Swaps Fixed NYMEX 04/2017 20,000 
8340 Swaps Fixed NYMEX 04/2017 30,000 
8348 Swaps Fixed NYMEX 04/2017 10,000 
8352 Swaps Fixed NYMEX 04/2017 10,000 
8357 Swaps Fixed NYMEX 04/2017 10,000 
8387 Swaps Fixed NYMEX 04/2017 10,000 
8454 Swaps Fixed NYMEX 04/2017 10,000 
8471 Swaps Fixed NYMEX 04/2017 40,000 
8480 Swaps Fixed NYMEX 04/2017 50,000 
8536 Swaps Fixed NYMEX 04/2017 50,000 
8548 Swaps Fixed NYMEX 04/2017 50,000 
8581 Swaps Fixed NYMEX 04/2017 70,000 
8604 Swaps Fixed NYMEX 04/2017 40,000 
8650 Swaps Fixed NYMEX 04/2017 40,000 
8680 Swaps Fixed NYMEX 04/2017 40,000 
8718 Swaps Fixed NYMEX 04/2017 30,000 
8719 Swaps Fixed NYMEX 04/2017 40,000 
8750 Swaps Fixed NYMEX 04/2017 40,000 
8767 Swaps Fixed NYMEX 04/2017 50,000 
8780 Swaps Fixed NYMEX 04/2017 20,000 
8784 Swaps Fixed NYMEX 04/2017 20,000 
8791 Swaps Fixed NYMEX 04/2017 30,000 
8808 Swaps Fixed NYMEX 04/2017 40,000 
8950 Swaps Fixed NYMEX 04/2017 40,000 
9017 Swaps Fixed NYMEX 04/2017 50,000 
9126 Swaps Fixed NYMEX 04/2017 50,000 
9234 Swaps Fixed NYMEX 04/2017 50,000 
9241 Swaps Fixed NYMEX 04/2017 60,000 
9259 Swaps Fixed NYMEX 04/2017 60,000 
9267 Swaps Fixed NYMEX 04/2017 60,000 
9289 Swaps Fixed NYMEX 04/2017 50,000 
9314 Swaps Fixed NYMEX 04/2017 80,000 
9337 Swaps Fixed NYMEX 04/2017 40,000 
9376 Swaps Fixed NYMEX 04/2017 50,000 
9505 Swaps Fixed NYMEX 04/2017 40,000 
9533 Swaps Fixed NYMEX 04/2017 40,000 
9673 Swaps Fixed NYMEX 04/2017 40,000 
9816 Swaps Fixed NYMEX 04/2017 60,000 
9837 Swaps Fixed NYMEX 04/2017 60,000 
9847 Swaps Fixed NYMEX 04/2017 60,000 
9850 Swaps Fixed NYMEX 04/2017 60,000 
9904 Swaps Fixed NYMEX 04/2017 60,000 
9924 Swaps Fixed NYMEX 04/2017 60,000 
9939 Swaps Fixed NYMEX 04/2017 20,000 
9950 Swaps Fixed NYMEX 04/2017 20,000 
9967 Swaps Fixed NYMEX 04/2017 30,000 

Swaps Fixed NYMEX 04/2017 60,000 
10419 Swaps Fixed NYMEX 04/2017 125,000 
10421 Swaps Fixed NYMEX 04/2017 55,000 
10422 Swaps Fixed NYMEX 04/2017 70,000 
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Hedge 

Source Month Volume 

NYMEX 05/2017 
8106 Swaps Fixed NYMEX 05/2017 
8134 Swaps Fixed NYMEX OS/2017 
8251 Swaps Fixed NYMEX 05/2017 
8307 Swaps Fixed NYMEX 05/2017 
8319 Swaps Fixed NYMEX 05/2017 
8340 Swaps Fixed NYMEX OS/2017 
8348 Swaps Fixed NYMEX OS/2017 
8352 Swaps Fixed NYMEX 05/2017 
8357 Swaps Fixed NYMEX 05/2017 
8387 Swaps Fixed NYMEX 05/2017 
8454 Swaps Fixed NYMEX 05/2017 
8471 Swaps Fixed NYMEX 05/2017 
8480 Swaps Fixed NYMEX 05/2017 
8536 Swaps Fixed NYMEX 05/2017 
8548 Swaps Fixed NYMEX 05/2017 
8581 Swaps Fixed NYMEX 05/2017 
8604 Swaps Fixed NYMEX 05/2017 
8650 Swaps Fixed NYMEX 05/2017 
8680 Swaps Fixed NYMEX 05/2017 
8718 Swaps Fixed NYMEX 05/2017 
8719 Swaps Fixed NYMEX 05/2017 
8750 Swaps Fixed NYMEX 05/2017 
8767 Swaps Fixed NYMEX 05/2017 
8780 Swaps Fixed NYMEX 05/2017 
8784 Swaps Fixed NYMEX 05/2017 
8791 Swaps Fixed NYMEX 05/2017 
8808 Swaps Fixed NYMEX 05/2017 
8950 Swaps Fixed NYMEX 05/2017 
9017 Swaps Fixed NYMEX 05/2017 
9126 Swaps Fixed NYMEX 05/2017 
9234 Swaps Fixed NYMEX 05/2017 
9241 Swaps Fixed NYMEX 05/2017 
9259 Swaps Fixed NYMEX 05/2017 
9267 Swaps Fixed NYMEX 05/2017 
9289 Swaps Fixed NYMEX 05/2017 
9314 Swaps Fixed NYMEX 05/2017 
9337 Swaps Fixed NYMEX 05/2017 
9376 Swaps Fixed NYMEX 05/2017 
9435 Swaps Fixed NYMEX 05/2017 
9505 Swaps Fixed NYMEX 05/2017 
9533 Swaps Fixed NYMEX 05/2017 
9673 Swaps Fixed NYMEX 05/2017 
9816 Swaps Fixed NYMEX 05/2017 
9837 Swaps Fixed NYMEX 05/2017 
9847 Swaps Fixed NYMEX 05/2017 
9850 Swaps Fixed NYMEX 05/2017 
9904 Swaps Fixed NYMEX 05/2017 
9924 Swaps Fixed NYMEX 05/2017 
9939 Swaps Fixed NYMEX 05/2017 
9950 Swaps Fixed NYMEX 05/2017 
9967 Swaps Fixed NYMEX 05/2017 
10022 Swaps Fixed NYMEX 05/2017 
10419 Swaps Fixed NYMEX 05/2017 
10421 Swaps Fixed 05/2017 
10422 Fixed 
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A B H 
Settlement Hedge 

Source Month 

NYMEX 06/2017 
8106 Swaps Fixed NYMEX 06/2017 
8134 Swaps Fixed NYMEX 06/2017 
8251 Swaps Fixed NYMEX 06/2017 
8307 Swaps Fixed NYMEX 06/2017 
8319 Swaps Fixed NYMEX 06/2017 
8340 Swaps Fixed NYMEX 06/2017 
8348 Swaps Fixed NYMEX 06/2017 
8352 Swaps Fixed NYMEX 06/2017 
8357 Swaps Fixed NYMEX 06/2017 
8387 Swaps Fixed NYMEX 06/2017 
8454 Swaps Fixed NYMEX 06/2017 
8471 Swaps Fixed NYMEX 06/2017 
8480 Swaps Fixed NYMEX 06/2017 
8536 Swaps Fixed NYMEX 06/2017 
8548 Swaps Fixed NYMEX 06/2017 
8581 Swaps Fixed NYMEX 06/2017 
8604 Swaps Fixed NYMEX 06/2017 
8650 Swaps Fixed NYMEX 06/2017 
8680 Swaps Fixed NYMEX 06/2017 
8718 Swaps Fixed NYMEX 06/2017 
8719 Swaps Fixed NYMEX 06/2017 
8750 Swaps Fixed NYMEX 06/2017 
8767 Swaps Fixed NYMEX 06/2017 
8780 Swaps Fixed NYMEX 06/2017 
8784 Swaps Fixed NYMEX 06/2017 
8791 Swaps Fixed NYMEX 06/2017 
8808 Swaps Fixed NYMEX 06/2017 
8950 Swaps Fixed NYMEX 06/2017 
9017 Swaps Fixed NYMEX 06/2017 
9126 Swaps Fixed NYMEX 06/2017 
9234 Swaps Fixed NYMEX 06/2017 
9241 Swaps Fixed NYMEX 06/2017 
9259 Swaps Fixed NYMEX 06/2017 
9267 Swaps Fixed NYMEX 06/2017 
9289 Swaps Fixed NYMEX 06/2017 
9314 Swaps Fixed NYMEX 06/2017 
9337 Swaps Fixed NYMEX 06/2017 
9376 Swaps Fixed NYMEX 06/2017 
9435 Swaps Fixed NYMEX 06/2017 
9505 Swaps Fixed NYMEX 06/2017 
9533 Swaps Fixed NYMEX 06/2017 
9673 Swaps Fixed NYMEX 06/2017 
9816 Swaps Fixed NYMEX 06/2017 
9837 Swaps Fixed NYMEX 06/2017 
9847 Swaps Fixed NYMEX 06/2017 
9850 Swaps Fixed NYMEX 06/2017 
9904 Swaps Fixed NYMEX 06/2017 
9924 Swaps Fixed NYMEX 06/2017 
9939 Swaps Fixed NYMEX 06/2017 
9950 Swaps Fixed NYMEX 06/2017 
9967 Swaps Fixed NYMEX 06/2017 

10022 Swaps Fixed NYMEX 06/2017 
10419 Swaps Fixed NYMEX 06/2017 
10421 Swaps Fixed NYMEX 06/2017 
10422 Swaps Fixed NYMEX 06/2017 
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Settlement Hedge 

Source Month 

NYMEX 07/2017 
8106 Swaps NYMEX 07/2017 
8134 Swaps Fixed NYMEX 07/2017 
8251 Swaps Fixed NYMEX 07/2017 
8307 Swaps Fixed NYMEX 07/2017 
8319 Swaps Fixed NYMEX 07/2017 
8340 Swaps Fixed NYMEX 07/2017 
8348 Swaps Fixed NYMEX 07/2017 
8352 Swaps Fixed NYMEX 07/2017 
8357 Swaps Fixed NYMEX 07/2017 
8387 Swaps Fixed NYMEX 07/2017 
8454 Swaps Fixed NYMEX 07/2017 
8471 Swaps Fixed NYMEX 07/2017 
8480 Swaps Fixed NYMEX 07/2017 
8536 Swaps Fixed NYMEX 07/2017 
8548 Swaps Fixed NYMEX 07/2017 
8581 Swaps Fixed NYMEX 07/2017 
8604 Swaps Fixed NYMEX 07/2017 
8650 Swaps Fixed NYMEX 07/2017 
8680 Swaps Fixed NYMEX 07/2017 
8718 Swaps Fixed NYMEX 07/2017 
8719 Swaps Fixed NYMEX 07/2017 
8750 Swaps Fixed NYMEX 07/2017 
8767 Swaps Fixed NYMEX 07/2017 
8780 Swaps Fixed NYMEX 07/2017 
8784 Swaps Fixed NYMEX 07/2017 
8791 Swaps Fixed NYMEX 07/2017 
8808 Swaps Fixed NYMEX 07/2017 
8950 Swaps Fixed NYMEX 07/2017 
9017 Swaps Fixed NYMEX 07/2017 
9126 Swaps Fixed NYMEX 07/2017 
9234 Swaps Fixed NYMEX 07/2017 
9241 Swaps Fixed NYMEX 07/2017 
9259 Swaps Fixed NYMEX 07/2017 
9267 Swaps Fixed NYMEX 07/2017 
9289 Swaps Fixed NYMEX 07/2017 
9314 Swaps Fixed NYMEX 07/2017 
9337 Swaps Fixed NYMEX 07/2017 
9376 Swaps Fixed NYMEX 07/2017 
9435 Swaps Fixed NYMEX 07/2017 
9505 Swaps Fixed NYMEX 07/2017 
9533 Swaps Fixed NYMEX 07/2017 
9673 Swaps Fixed NYMEX 07/2017 
9816 Swaps Fixed NYMEX 07/2017 
9837 Swaps Fixed NYMEX 07/2017 
9847 Swaps Fixed NYMEX 07/2017 
9850 Swaps Fixed NYMEX 07/2017 
9904 Swaps Fixed NYM EX 07/2017 
9924 Swaps Fixed NYMEX 07/2017 
9939 Swaps Fixed NYMEX 07/2017 
9950 Swaps Fixed NYMEX 07/2017 
9967 Swaps Fixed NYMEX 07/2017 
10022 Swaps Fixed NYMEX 07/2017 
10419 Swaps Fixed NYMEX 07/2017 
10421 Swaps Fixed NYMEX 07/2017 
10422 Swa Fixed NYMEX 07/2017 




