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INRE: PETITION ON BEHALF OF DUKE ENERGY FLORIDA, LLC.
FOR

FUEL AND CAPACITY COST RECOVERY
FINAL TRUE-UP FOR THE PERIOD
JANUARY THROUGH JULY 2016
FPSC DOCKET NO. 160001-El
DIRECT TESTIMONY OF
Joseph McCallister

August 18, 2016

I. INTRODUCTION AND QUALIFICATIONS

Please state your name and business address.
My name is Joseph McCallister. My business address is 526 South Church Street,

Charlotte, North Carolina 28202.

By whom are you employed and in what capacity?

I work for Duke Energy Progress, LLC, an affiliate company of Duke Energy
Florida, LLC (“DEF”, “Petitioner” or “Company”), as the Director, Natural Gas Oil
and Emissions. | am responsible for the natural gas, fuel oil and emission group
activities in the Fuel Procurement Section of the Systems Optimization Department
for the Duke Energy regulated generation fleet. This group is responsible for the
natural gas and fuel oil acquisition and transportation needed to support the
generation needs for Duke Energy Indiana, Duke Energy Kentucky, Duke Energy
Carolinas, Duke Energy Progress and Duke Energy Florida. In addition, this group

is responsible for the emission allowance (“EA”) position management for Duke
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Energy Indiana, Duke Energy Kentucky, Duke Energy Carolinas, Duke Energy

Progress and Duke Energy Florida.

Please describe your education background and professional experience.

| received a Bachelor Degree in Business Administration majoring in Accounting
from The Ohio State University. While at Duke Energy, from 2003 until mid-
2006, | served as the Director of Portfolio and Market Risk Assessment through
mid-2006, the Director of Gas and Oil Trading from mid-2006 through early 2009,
the Director of Gas, Oil and Power from early 2009 to June 2012, and Director of
Gas, Oil and Emissions from July 2012 to the present. Prior to my tenure with
Duke Energy, | spent approximately 10 years in management positions at energy
trading and asset generation based companies. Summary experiences over this
time period include gas and power scheduling, real time power trading and
scheduling management, commercial management of gas storage and transportation
agreements, commercial management of fuel and power optimization activities for
unregulated generation assets and wholesale contract agreements, and corporate

planning.

Have your duties and responsibilities remained the same since you last
testified in this proceeding?

Yes.
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What is the purpose of your testimony?
The purpose of this testimony is to outline DEF’s hedging objectives and activities

for 2017, and outline DEF’s hedging results for January 2016 through July 2016.

Are you sponsoring any exhibits to your testimony?
Yes, | am sponsoring the follow exhibits:
e Exhibit No. __ (JM-1P) — 2017 Risk Management Plan (filed August 4,
2016); and
e Exhibit No. __ (JM-2P) — Hedging Results for January 2016 through July

2016 (filed August 18, 2016).

What are the objectives of DEF’s hedging activities?
The objectives of DEF’s hedging strategy are to reduce the impacts of fuel price
risk and volatility over time, and provide a greater degree of fuel price certainty to
DEF’s customers for a portion of fuel costs.

REDACTED
Describe DEF’s hedging activities that the Company will execute for 2017.
DEF will hedge a percentage of its projected natural gas burns utilizing approved
financial agreements. With respect to hedging activity, natural gas represents the
largest component of DEF’s overall hedging activity given it is the largest fuel cost
component. DEF’s target hedging percentage ranges are between [JJjj to i}
percent of its current 2017 forecasted calendar annual burns. DEF anticipates to

target to hedge. percent of its forecasted natural gas burn projections for 2017 as
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outlined in the Risk Management Plan. With respect to coal river transportation
estimated fuel surcharge exposures, DEF will no longer execute financial hedge
transactions for periods after 2016. Hedging in the ranges and targets provided
allows DEF to monitor actual fuel burns, updated fuel forecasts, and make any

adjustments as needed throughout the year.

DEF’s hedging activities do not involve price speculation or trying to “out-guess”
the market. All hedging transactions are executed at the prevailing market price that
exists at the time the hedging transactions are executed. The results of hedging
activities may or may not result in net fuel cost savings due to differences between
the monthly settlement prices and the actual hedge price of the transactions that
were executed over time. The volumes hedged over time are based on periodic
updated fuel forecasts and the actual hedge percentages for any month, rolling
period, or calendar annual period may come in higher or lower than the target
minimum hedge percentages and hedging ranges because of actual fuel burns versus
forecasted fuel burns. DEF’s approach to executing fixed price transactions over
time is a reasonable and prudent approach to reduce price risk and provide greater
cost certainty for DEF’s customers.
REDACTED

As of August 2, 2016, DEF has hedged approximately. percent of its forecasted
natural gas burns for 2017. DEF will continue to execute additional hedges for
2017 throughout the remainder of 2016 and during 2017 consistent with its on-

going strategy.
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Q. What were the results of DEF’s hedging activities for January through July
20167

A. The Company’s natural gas hedging activities for the period of January 2016
through July 2016 have resulted in hedges being above the closing natural gas
settlement prices by approximately $114.9 million. The Company’s overall fuel oil
hedging activities have resulted in hedges being below the closing settlement prices
for the period of January 2016 through July 2016 by approximately $0.08 million.
These overall hedge results were driven primarily by a decrease in natural gas prices
after the execution of DEF’s 2016 hedging transactions. The hedging activities
were executed consistent with DEF’s Risk Management Plan. DEF’s hedging
activity did achieve the objective to reduce the impacts of fuel price risk and

volatility, and providing greater fuel price certainty for DEF’s customers.

Q. Does this conclude your testimony?

A. Yes.
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Attachment A
Hedging
Instrument Fuel Type
OTC Financial Instruments Natural Gas

OTC Financial Instruments
OTC Financial Instruments

Natural Gas - Storage
Light Oil - River Barge

Duke Energy Florida, Inc.

Order No. PSC-08-0316-PAA-EI
Witness: McCallister
Exhibit No. (IM-2P)
Page 1 of 1
Total January through July Avg Period  Total Savings/(Cost)
Hedged of Hedge on Hedges
mmbtu's daily ($114,926,553)
mmbtu's daily $2,250
gallons month $86,537

($114,837,766)
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Duke Energy Florida REDACTED
Natural Gas and Oil Hedging Detail
As 0f 7/31/2016
Natural Gas
Savings/(Cost) on Hedges Hedged Volumes (MMBtu's)
Actual Burn % Hedged
(Generation & with % Hedged
Year Financial Physical Total Financial Physical Total Hedged Tolling) Hedged Burns Financial = with Physical
Jan-16 17,385,600
Feb-16 16,302,300
Mar-16 18,850,300
Apr-16 18,904,400
May-16 24,722,000
Jun-16 24,413,900
Jul-16 26,459,200 See Note 1
YTD ($114,926,553) $0 ($114,926,553) 83,502,500 0 83,502,500 147,037,700 57% 100% 0% See Note 2
Natural Gas Storage
Savings/(Cost) on Hedges Hedged Volumes (MMBtu's)
% Hedged
Hedged with % Hedged
Year Financial Physical Total Financial Physical Total Hedged Injections jecti Financial = with Physical
$2,250 $0 0 250,000 100% 0%

250,000

Heating Oil - River Barge - Fuel Surcharge Hedges
Savings/(Cost) on Hedges Hedged Volumes (Gallons)
% Hedged
Estimated Hedged with % Hedged

Year Financial Physical Total Financial Physical Total Hedged Exposure Exposure Financial = with Physical
Jan-16 768,155

Feb-16 758,592
Mar-16 752,321
Apr-16 854,056
May-16 779,496

Jun-16 461,517

ul-16 354,594

YTD $86,537 $0 $86,537 2,394,000 0 2,394,000 4,728,731 1% 100% 0% See Note 2

Note 1: Actual burns for periods January 2016 through June 2016. July 2016 burn numbers are considered estimates subject to minor adjustments based on actual bookings.

Note 2: Based on actual fuel burns for January 2016 through June 2016, and forecasted fuel burns and estimated fuel surcharge exposures for the balance of 2016, DEF is currently within all of the
hedging targets established in the 2016 Risk Management Plan.
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DEF Gas Hedging Status

As of July 31, 2016 REDACTED

P.h y5|c_all Instrument Put/Call Month e Counterparty Market Location
Financial Number

Financial Financial Option Call 1/1/2016 3328129 BKMONTREAL NYMEX NG L1D Henry Hub
Financial Financial Option Put 1/1/2016 3328129 BKMONTREAL NYMEX NG L1D Henry Hub
Financial Financial Option Call 1/1/2016 3331417 Morgan Stanley E NYMEX NG L1D Henry Hub
Financial Financial Option Put 1/1/2016 3331417 Morgan Stanley E NYMEX NG L1D Henry Hub
Financial Financial Option Call 1/1/2016 3339455 Morgan Stanley E IFERC Henry Hub
Financial Financial Option Put 1/1/2016 3339455 Morgan Stanley E IFERC Henry Hub
Financial Financial Option Call 1/1/2016 3344766 MerrilL ynchCom E EM IFERC Transco Zone 4
Financial Financial Option Put 1/1/2016 3344766 MerrilL ynchCom E EM IFERC Transco Zone 4
Financial Financial Option Call 1/1/2016 3347636 Citigroup Energy E NYMEX NG L1D Henry Hub
Financial Financial Option Put 1/1/2016 3347636 Citigroup Energy E NYMEX NG L1D Henry Hub
Financial Financial Option Call 1/1/2016 3348334 BKMONTREAL NYMEX NG L1D Henry Hub
Financial Financial Option Put 1/1/2016 3348334 BKMONTREAL NYMEX NG L1D Henry Hub
Financial Financial Option Call 1/1/2016 3352226 Morgan Stanley E NYMEX NG L1D Henry Hub
Financial Financial Option Put 1/1/2016 3352226 Morgan Stanley E NYMEX NG L1D Henry Hub
Financial Financial Option Call 1/1/2016 3354168 Scotia Bank NYMEX NG L1D Henry Hub
Financial Financial Option Put 1/1/2016 3354168 Scotia Bank NYMEX NG L1D Henry Hub
Financial Financial Swap 1/1/2016 3224926 Morgan Stanley E IFERC Columbia Gulf
Financial Financial Swap 1/1/2016 3224928 MerrilL ynchCom E EM IFERC Columbia Gulf
Financial Financial Swap 1/1/2016 3224929 MerrilL ynchCom E EM IFERC Columbia Gulf
Financial Financial Swap 1/1/2016 3225039 Morgan Stanley E IFERC Columbia Gulf
Financial Financial Swap 1/1/2016 3225040 JPMorganChase Bank E IFERC Columbia Gulf
Financial Financial Swap 1/1/2016 3225041 MerrilL ynchCom E EM IFERC Columbia Gulf
Financial Financial Swap 1/1/2016 3225042 Morgan Stanley E IFERC Columbia Gulf
Financial Financial Swap 1/1/2016 3225043 Citigroup Energy E IFERC Columbia Gulf
Financial Financial Swap 1/1/2016 3225046 Morgan Stanley E IFERC Columbia Gulf
Financial Financial Swap 1/1/2016 3225047 JPMorganChase Bank E IFERC Columbia Gulf
Financial Financial Swap 1/1/2016 3225056 JPMorganChase Bank E IFERC Columbia Gulf
Financial Financial Swap 1/1/2016 3225060 Macquarie Bank Ltd IFERC Columbia Gulf
Financial Financial Swap 1/1/2016 3225068 Citigroup Energy E IFERC Columbia Gulf
Financial Financial Swap 1/1/2016 3225069 Citigroup Energy E IFERC Columbia Gulf
Financial Financial Swap 1/1/2016 3225071 Morgan Stanley E IFERC Columbia Gulf
Financial Financial Swap 1/1/2016 3225088 BKMONTREAL IFERC Columbia Gulf
Financial Financial Swap 1/1/2016 3225107 JPMorganChase Bank E IFERC Columbia Gulf
Financial Financial Swap 1/1/2016 3225120 Morgan Stanley E IFERC Columbia Gulf
Financial Financial Swap 1/1/2016 3225202 BKMONTREAL IFERC Columbia Gulf
Financial Financial Swap 1/1/2016 3225203 JPMorganChase Bank E IFERC Columbia Gulf
Financial Financial Swap 1/1/2016 3225285 Macquarie Bank Ltd IFERC Columbia Gulf
Financial Financial Swap 1/1/2016 3226328 JPMorganChase Bank E IFERC Columbia Gulf
Financial Financial Swap 1/1/2016 3226334 JPMorganChase Bank E IFERC Columbia Gulf
Financial Financial Swap 1/1/2016 3226373 BKMONTREAL IFERC Columbia Gulf
Financial Financial Swap 1/1/2016 3226378 BKMONTREAL IFERC Transco Zone 4
Financial Financial Swap 1/1/2016 3226447 JPMorganChase Bank E IFERC Transco Zone 4
Financial Financial Swap 1/1/2016 3226554 Macquarie Bank Ltd IFERC Transco Zone 4

Volume

Fixed Price
($/MMBtu)

Settlement
($/MMBtu)

$2.3720

$2.3720

$2.3720

$2.3720

$2.3800

$2.3800

$2.4000

$2.4000

$2.3720

$2.3720

$2.3720

$2.3720

$2.3720

$2.3720

$2.3720

$2.3720

$2.3000

$2.3000

$2.3000

$2.3000

$2.3000

$2.3000

$2.3000

$2.3000

$2.3000

$2.3000

$2.3000

$2.3000

$2.3000

$2.3000

$2.3000

$2.3000

$2.3000

$2.3000

$2.3000

$2.3000

$2.3000

$2.3000

$2.3000

$2.3000

$2.4000

$2.4000

$2.4000

Savings/Cost on
Hedge

Docket No. 160001-El
Witness McCallister

Exhibit No. _ (JM-2P)
Hedging Details (Jan-Jul 2016)
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Actual/Projected

0
Burns % Hedged
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$2.4000

$2.4000
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$2.4000

$2.4000

$2.4000

$2.3800

$2.4000

$2.4000

$2.3800

$2.3800

$2.3800

$2.4000

$2.3000

$2.3000

$2.3720

$2.3720

$2.4000

$2.4000

$2.3720

$2.3720

$2.4000

$2.4000

$2.4000

$2.3720

$2.3720

$2.4000

$2.4000

$2.3000

$2.4000

$2.3720

$2.3720

$2.4000

Financial Financial Swap 1/1/2016 3226563 JPMorganChase Bank E IFERC Transco Zone 4
Financial Financial Swap 1/1/2016 3226566 Macquarie Bank Ltd IFERC Transco Zone 4
Financial Financial Swap 1/1/2016 3226569 Macquarie Bank Ltd IFERC Transco Zone 4
Financial Financial Swap 1/1/2016 3226754 MerrilL ynchCom E EM IFERC Transco Zone 4
Financial Financial Swap 1/1/2016 3226790 Macquarie Bank Ltd IFERC Transco Zone 4
Financial Financial Swap 1/1/2016 3226796 MerrilL ynchCom E EM IFERC Henry Hub
Financial Financial Swap 1/1/2016 3226801 JPMorganChase Bank E IFERC Transco Zone 4
Financial Financial Swap 1/1/2016 3226803 MerrilL ynchCom E EM IFERC Transco Zone 4
Financial Financial Swap 1/1/2016 3238365 Citigroup Energy E IFERC Henry Hub
Financial Financial Swap 1/1/2016 3240195 BKMONTREAL IFERC Henry Hub
Financial Financial Swap 1/1/2016 3243801 BKMONTREAL IFERC Henry Hub
Financial Financial Swap 1/1/2016 3251815 JPMorganChase Bank E IFERC Transco Zone 4
Financial Financial Swap 1/1/2016 3257541 Citigroup Energy E IFERC Columbia Gulf
Financial Financial Swap 1/1/2016 3269357 JPMorganChase Bank E IFERC Columbia Gulf
Financial Financial Swap 1/1/2016 3286345 MerrilL ynchCom E EM NYMEX NG L1D Henry Hub
Financial Financial Swap 1/1/2016 3294865 Citigroup Energy E NYMEX NG L1D Henry Hub
Financial Financial Swap 1/1/2016 3297902 BNP Paribas E,EM IFERC Transco Zone 4
Financial Financial Swap 1/1/2016 3301240 BNP Paribas E,EM IFERC Transco Zone 4
Financial Financial Swap 1/1/2016 3306467 Scotia Bank NYMEX NG L1D Henry Hub
Financial Financial Swap 1/1/2016 3307909 BNP Paribas E,EM NYMEX NG L1D Henry Hub
Financial Financial Swap 1/1/2016 3310403 JPMorganChase Bank E IFERC Transco Zone 4
Financial Financial Swap 1/1/2016 3312109 JPMorganChase Bank E IFERC Transco Zone 4
Financial Financial Swap 1/1/2016 3317625 JPMorganChase Bank E IFERC Transco Zone 4
Financial Financial Swap 1/1/2016 3321456 BNP Paribas E,EM NYMEX NG L1D Henry Hub
Financial Financial Swap 1/1/2016 3322458 MerrilL ynchCom E EM NYMEX NG L1D Henry Hub
Financial Financial Swap 1/1/2016 3323024 Macquarie Bank Ltd IFERC Transco Zone 4
Financial Financial Swap 1/1/2016 3324164 Morgan Stanley E IFERC Transco Zone 4
Financial Financial Swap 1/1/2016 3330749 MerrilL ynchCom E EM IFERC Columbia Gulf
Financial Financial Swap 1/1/2016 3356603 BKMONTREAL IFERC Transco Zone 4
Financial Financial Swap 1/1/2016 3364485 Scotia Bank NYMEX NG L1D Henry Hub
Financial Financial Swap 1/1/2016 3370065 Scotia Bank NYMEX NG L1D Henry Hub
Financial Financial Swap 1/1/2016 3370773 MerrilL ynchCom E EM IFERC Transco Zone 4
Financial Financial Swap 1/1/2016 3371050 Wells Fargo Secur NYMEX NG L1D Henry Hub
1/1/2016 Total

$2.3720

17,385,600
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$2.1890

$2.1890

$2.1890

$2.1900

$2.1900

$2.2100

$2.2100

$2.1890

$2.1890

$2.1890

$2.1890

$2.1890

$2.1890

$2.1890

$2.1890

$2.1300

$2.1300

$2.1300

$2.1300

$2.1300

$2.1300

$2.1300

$2.1300

$2.1300

$2.1300

$2.1300

$2.1300

$2.1300

$2.1300

$2.1300

$2.1300

$2.1300

$2.1300

$2.1300

$2.1300

$2.1300

$2.1300

$2.1300

$2.1300

$2.2100

$2.2100

$2.2100

$2.2100

$2.2100

$2.2100

Financial Financial Option Call 2/1/2016 3328129 BKMONTREAL NYMEX NG L1D Henry Hub

Financial Financial Option Put 2/1/2016 3328129 BKMONTREAL NYMEX NG L1D Henry Hub

Financial Financial Option Call 2/1/2016 3331417 Morgan Stanley E NYMEX NG L1D Henry Hub

Financial Financial Option Put 2/1/2016 3331417 Morgan Stanley E NYMEX NG L1D Henry Hub

Financial Financial Option Call 2/1/2016 3339455 Morgan Stanley E IFERC Henry Hub

Financial Financial Option Put 2/1/2016 3339455 Morgan Stanley E IFERC Henry Hub

Financial Financial Option Call 2/1/2016 3344766 MerrilL ynchCom E EM IFERC Transco Zone 4
Financial Financial Option Put 2/1/2016 3344766 MerrilL ynchCom E EM IFERC Transco Zone 4
Financial Financial Option Call 2/1/2016 3347636 Citigroup Energy E NYMEX NG L1D Henry Hub

Financial Financial Option Put 2/1/2016 3347636 Citigroup Energy E NYMEX NG L1D Henry Hub

Financial Financial Option Call 2/1/2016 3348334 BKMONTREAL NYMEX NG L1D Henry Hub

Financial Financial Option Put 2/1/2016 3348334 BKMONTREAL NYMEX NG L1D Henry Hub

Financial Financial Option Call 2/1/2016 3352226 Morgan Stanley E NYMEX NG L1D Henry Hub

Financial Financial Option Put 2/1/2016 3352226 Morgan Stanley E NYMEX NG L1D Henry Hub

Financial Financial Option Call 2/1/2016 3354168 Scotia Bank NYMEX NG L1D Henry Hub

Financial Financial Option Put 2/1/2016 3354168 Scotia Bank NYMEX NG L1D Henry Hub

Financial Financial Swap 2/1/2016 3224926 Morgan Stanley E IFERC Columbia Gulf
Financial Financial Swap 2/1/2016 3224928 MerrilL ynchCom E EM IFERC Columbia Gulf
Financial Financial Swap 2/1/2016 3224929 MerrilL ynchCom E EM IFERC Columbia Gulf
Financial Financial Swap 2/1/2016 3225039 Morgan Stanley E IFERC Columbia Gulf
Financial Financial Swap 2/1/2016 3225040 JPMorganChase Bank E IFERC Columbia Gulf
Financial Financial Swap 2/1/2016 3225041 MerrilL ynchCom E EM IFERC Columbia Gulf
Financial Financial Swap 2/1/2016 3225042 Morgan Stanley E IFERC Columbia Gulf
Financial Financial Swap 2/1/2016 3225043 Citigroup Energy E IFERC Columbia Gulf
Financial Financial Swap 2/1/2016 3225046 Morgan Stanley E IFERC Columbia Gulf
Financial Financial Swap 2/1/2016 3225047 JPMorganChase Bank E IFERC Columbia Gulf
Financial Financial Swap 2/1/2016 3225056 JPMorganChase Bank E IFERC Columbia Gulf
Financial Financial Swap 2/1/2016 3225060 Macquarie Bank Ltd IFERC Columbia Gulf
Financial Financial Swap 2/1/2016 3225068 Citigroup Energy E IFERC Columbia Gulf
Financial Financial Swap 2/1/2016 3225069 Citigroup Energy E IFERC Columbia Gulf
Financial Financial Swap 2/1/2016 3225071 Morgan Stanley E IFERC Columbia Gulf
Financial Financial Swap 2/1/2016 3225088 BKMONTREAL IFERC Columbia Gulf
Financial Financial Swap 2/1/2016 3225107 JPMorganChase Bank E IFERC Columbia Gulf
Financial Financial Swap 2/1/2016 3225120 Morgan Stanley E IFERC Columbia Gulf
Financial Financial Swap 2/1/2016 3225202 BKMONTREAL IFERC Columbia Gulf
Financial Financial Swap 2/1/2016 3225203 JPMorganChase Bank E IFERC Columbia Gulf
Financial Financial Swap 2/1/2016 3225285 Macquarie Bank Ltd IFERC Columbia Gulf
Financial Financial Swap 2/1/2016 3226328 JPMorganChase Bank E IFERC Columbia Gulf
Financial Financial Swap 2/1/2016 3226334 JPMorganChase Bank E IFERC Columbia Gulf
Financial Financial Swap 2/1/2016 3226373 BKMONTREAL IFERC Columbia Gulf
Financial Financial Swap 2/1/2016 3226378 BKMONTREAL IFERC Transco Zone 4
Financial Financial Swap 2/1/2016 3226447 JPMorganChase Bank E IFERC Transco Zone 4
Financial Financial Swap 2/1/2016 3226554 Macquarie Bank Ltd IFERC Transco Zone 4
Financial Financial Swap 2/1/2016 3226563 JPMorganChase Bank E IFERC Transco Zone 4
Financial Financial Swap 2/1/2016 3226566 Macquarie Bank Ltd IFERC Transco Zone 4
Financial Financial Swap 2/1/2016 3226569 Macquarie Bank Ltd IFERC Transco Zone 4
Financial Financial Swap 2/1/2016 3226754 MerrilL ynchCom E EM IFERC Transco Zone 4
Financial Financial Swap 2/1/2016 3226790 Macquarie Bank Ltd IFERC Transco Zone 4

$2.2100

$2.2100
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$2.2100

$2.1900

$2.1900

$2.1900

$2.2100

$2.1300

$2.1300

$2.1890

$2.1890

$2.2100

$2.2100

$2.1890

$2.1890

$2.2100

$2.2100

$2.2100

$2.1890

$2.1890

$2.2100

$2.2100

$2.1300

$2.2100

$2.1890

$2.1890

Financial Financial Swap 2/1/2016 3226796 MerrilL ynchCom E EM IFERC Henry Hub
Financial Financial Swap 2/1/2016 3226801 JPMorganChase Bank E IFERC Transco Zone 4
Financial Financial Swap 2/1/2016 3226803 MerrilL ynchCom E EM IFERC Transco Zone 4
Financial Financial Swap 2/1/2016 3238365 Citigroup Energy E IFERC Henry Hub
Financial Financial Swap 2/1/2016 3240195 BKMONTREAL IFERC Henry Hub
Financial Financial Swap 2/1/2016 3243801 BKMONTREAL IFERC Henry Hub
Financial Financial Swap 2/1/2016 3251815 JPMorganChase Bank E IFERC Transco Zone 4
Financial Financial Swap 2/1/2016 3257541 Citigroup Energy E IFERC Columbia Gulf
Financial Financial Swap 2/1/2016 3269357 JPMorganChase Bank E IFERC Columbia Gulf
Financial Financial Swap 2/1/2016 3286345 MerrilL ynchCom E EM NYMEX NG L1D Henry Hub
Financial Financial Swap 2/1/2016 3294865 Citigroup Energy E NYMEX NG L1D Henry Hub
Financial Financial Swap 2/1/2016 3297902 BNP Paribas E,EM IFERC Transco Zone 4
Financial Financial Swap 2/1/2016 3301240 BNP Paribas E,EM IFERC Transco Zone 4
Financial Financial Swap 2/1/2016 3306467 Scotia Bank NYMEX NG L1D Henry Hub
Financial Financial Swap 2/1/2016 3307909 BNP Paribas E,EM NYMEX NG L1D Henry Hub
Financial Financial Swap 2/1/2016 3310403 JPMorganChase Bank E IFERC Transco Zone 4
Financial Financial Swap 2/1/2016 3312109 JPMorganChase Bank E IFERC Transco Zone 4
Financial Financial Swap 2/1/2016 3317625 JPMorganChase Bank E IFERC Transco Zone 4
Financial Financial Swap 2/1/2016 3321456 BNP Paribas E,EM NYMEX NG L1D Henry Hub
Financial Financial Swap 2/1/2016 3322458 MerrilL ynchCom E EM NYMEX NG L1D Henry Hub
Financial Financial Swap 2/1/2016 3323024 Macquarie Bank Ltd IFERC Transco Zone 4
Financial Financial Swap 2/1/2016 3324164 Morgan Stanley E IFERC Transco Zone 4
Financial Financial Swap 2/1/2016 3330749 MerrilL ynchCom E EM IFERC Columbia Gulf
Financial Financial Swap 2/1/2016 3356603 BKMONTREAL IFERC Transco Zone 4
Financial Financial Swap 2/1/2016 3364485 Scotia Bank NYMEX NG L1D Henry Hub
Financial Financial Swap 2/1/2016 3370065 Scotia Bank NYMEX NG L1D Henry Hub
Financial Financial Swap 2/1/2016 3370773 MerrilL ynchCom E EM IFERC Transco Zone 4
2/1/2016 Total

$2.2100

16,302,300
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$1.7110

$1.7110

$1.7110

$1.7000

$1.7000

$1.6900

$1.6900

$1.7110

$1.7110

$1.7110

$1.7110

$1.7110

$1.7110

$1.7110

$1.7110

$1.6300

$1.6300

$1.6300

$1.6300

$1.6300

$1.6300

$1.6300

$1.6300

$1.6300

$1.6300

$1.6300

$1.6300

$1.6300

$1.6300

$1.6300

$1.6300

$1.6300

$1.6300

$1.6300

$1.6300

$1.6300

$1.6300

$1.6300

$1.6300

$1.6900

$1.6900

$1.6900

$1.6900

$1.6900

$1.6900

Financial Financial Option Call 3/1/2016 3328129 BKMONTREAL NYMEX NG L1D Henry Hub

Financial Financial Option Put 3/1/2016 3328129 BKMONTREAL NYMEX NG L1D Henry Hub

Financial Financial Option Call 3/1/2016 3331417 Morgan Stanley E NYMEX NG L1D Henry Hub

Financial Financial Option Put 3/1/2016 3331417 Morgan Stanley E NYMEX NG L1D Henry Hub

Financial Financial Option Call 3/1/2016 3339455 Morgan Stanley E IFERC Henry Hub

Financial Financial Option Put 3/1/2016 3339455 Morgan Stanley E IFERC Henry Hub

Financial Financial Option Call 3/1/2016 3344766 MerrilL ynchCom E EM IFERC Transco Zone 4
Financial Financial Option Put 3/1/2016 3344766 MerrilL ynchCom E EM IFERC Transco Zone 4
Financial Financial Option Call 3/1/2016 3347636 Citigroup Energy E NYMEX NG L1D Henry Hub

Financial Financial Option Put 3/1/2016 3347636 Citigroup Energy E NYMEX NG L1D Henry Hub

Financial Financial Option Call 3/1/2016 3348334 BKMONTREAL NYMEX NG L1D Henry Hub

Financial Financial Option Put 3/1/2016 3348334 BKMONTREAL NYMEX NG L1D Henry Hub

Financial Financial Option Call 3/1/2016 3352226 Morgan Stanley E NYMEX NG L1D Henry Hub

Financial Financial Option Put 3/1/2016 3352226 Morgan Stanley E NYMEX NG L1D Henry Hub

Financial Financial Option Call 3/1/2016 3354168 Scotia Bank NYMEX NG L1D Henry Hub

Financial Financial Option Put 3/1/2016 3354168 Scotia Bank NYMEX NG L1D Henry Hub

Financial Financial Swap 3/1/2016 3224926 Morgan Stanley E IFERC Columbia Gulf
Financial Financial Swap 3/1/2016 3224928 MerrilL ynchCom E EM IFERC Columbia Gulf
Financial Financial Swap 3/1/2016 3224929 MerrilL ynchCom E EM IFERC Columbia Gulf
Financial Financial Swap 3/1/2016 3225039 Morgan Stanley E IFERC Columbia Gulf
Financial Financial Swap 3/1/2016 3225040 JPMorganChase Bank E IFERC Columbia Gulf
Financial Financial Swap 3/1/2016 3225041 MerrilL ynchCom E EM IFERC Columbia Gulf
Financial Financial Swap 3/1/2016 3225042 Morgan Stanley E IFERC Columbia Gulf
Financial Financial Swap 3/1/2016 3225043 Citigroup Energy E IFERC Columbia Gulf
Financial Financial Swap 3/1/2016 3225046 Morgan Stanley E IFERC Columbia Gulf
Financial Financial Swap 3/1/2016 3225047 JPMorganChase Bank E IFERC Columbia Gulf
Financial Financial Swap 3/1/2016 3225056 JPMorganChase Bank E IFERC Columbia Gulf
Financial Financial Swap 3/1/2016 3225060 Macquarie Bank Ltd IFERC Columbia Gulf
Financial Financial Swap 3/1/2016 3225068 Citigroup Energy E IFERC Columbia Gulf
Financial Financial Swap 3/1/2016 3225069 Citigroup Energy E IFERC Columbia Gulf
Financial Financial Swap 3/1/2016 3225071 Morgan Stanley E IFERC Columbia Gulf
Financial Financial Swap 3/1/2016 3225088 BKMONTREAL IFERC Columbia Gulf
Financial Financial Swap 3/1/2016 3225107 JPMorganChase Bank E IFERC Columbia Gulf
Financial Financial Swap 3/1/2016 3225120 Morgan Stanley E IFERC Columbia Gulf
Financial Financial Swap 3/1/2016 3225202 BKMONTREAL IFERC Columbia Gulf
Financial Financial Swap 3/1/2016 3225203 JPMorganChase Bank E IFERC Columbia Gulf
Financial Financial Swap 3/1/2016 3225285 Macquarie Bank Ltd IFERC Columbia Gulf
Financial Financial Swap 3/1/2016 3226328 JPMorganChase Bank E IFERC Columbia Gulf
Financial Financial Swap 3/1/2016 3226334 JPMorganChase Bank E IFERC Columbia Gulf
Financial Financial Swap 3/1/2016 3226373 BKMONTREAL IFERC Columbia Gulf
Financial Financial Swap 3/1/2016 3226378 BKMONTREAL IFERC Transco Zone 4
Financial Financial Swap 3/1/2016 3226447 JPMorganChase Bank E IFERC Transco Zone 4
Financial Financial Swap 3/1/2016 3226554 Macquarie Bank Ltd IFERC Transco Zone 4
Financial Financial Swap 3/1/2016 3226563 JPMorganChase Bank E IFERC Transco Zone 4
Financial Financial Swap 3/1/2016 3226566 Macquarie Bank Ltd IFERC Transco Zone 4
Financial Financial Swap 3/1/2016 3226569 Macquarie Bank Ltd IFERC Transco Zone 4
Financial Financial Swap 3/1/2016 3226754 MerrilL ynchCom E EM IFERC Transco Zone 4
Financial Financial Swap 3/1/2016 3226790 Macquarie Bank Ltd IFERC Transco Zone 4

$1.6900

$1.6900
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$1.6900

$1.7000

$1.7000

$1.7000

$1.6900

$1.6300

$1.6300

$1.7110

$1.7110

$1.6900

$1.6900

$1.7110

$1.7110

$1.6900

$1.6900

$1.6900

$1.7110

$1.7110

$1.6900

$1.6900

$1.6300

$1.6900

Financial Financial Swap 3/1/2016 3226796 MerrilL ynchCom E EM IFERC Henry Hub
Financial Financial Swap 3/1/2016 3226801 JPMorganChase Bank E IFERC Transco Zone 4
Financial Financial Swap 3/1/2016 3226803 MerrilL ynchCom E EM IFERC Transco Zone 4
Financial Financial Swap 3/1/2016 3238365 Citigroup Energy E IFERC Henry Hub
Financial Financial Swap 3/1/2016 3240195 BKMONTREAL IFERC Henry Hub
Financial Financial Swap 3/1/2016 3243801 BKMONTREAL IFERC Henry Hub
Financial Financial Swap 3/1/2016 3251815 JPMorganChase Bank E IFERC Transco Zone 4
Financial Financial Swap 3/1/2016 3257541 Citigroup Energy E IFERC Columbia Gulf
Financial Financial Swap 3/1/2016 3269357 JPMorganChase Bank E IFERC Columbia Gulf
Financial Financial Swap 3/1/2016 3286345 MerrilL ynchCom E EM NYMEX NG L1D Henry Hub
Financial Financial Swap 3/1/2016 3294865 Citigroup Energy E NYMEX NG L1D Henry Hub
Financial Financial Swap 3/1/2016 3297902 BNP Paribas E,EM IFERC Transco Zone 4
Financial Financial Swap 3/1/2016 3301240 BNP Paribas E,EM IFERC Transco Zone 4
Financial Financial Swap 3/1/2016 3306467 Scotia Bank NYMEX NG L1D Henry Hub
Financial Financial Swap 3/1/2016 3307909 BNP Paribas E,EM NYMEX NG L1D Henry Hub
Financial Financial Swap 3/1/2016 3310403 JPMorganChase Bank E IFERC Transco Zone 4
Financial Financial Swap 3/1/2016 3312109 JPMorganChase Bank E IFERC Transco Zone 4
Financial Financial Swap 3/1/2016 3317625 JPMorganChase Bank E IFERC Transco Zone 4
Financial Financial Swap 3/1/2016 3321456 BNP Paribas E,EM NYMEX NG L1D Henry Hub
Financial Financial Swap 3/1/2016 3322458 MerrilL ynchCom E EM NYMEX NG L1D Henry Hub
Financial Financial Swap 3/1/2016 3323024 Macquarie Bank Ltd IFERC Transco Zone 4
Financial Financial Swap 3/1/2016 3324164 Morgan Stanley E IFERC Transco Zone 4
Financial Financial Swap 3/1/2016 3330749 MerrilL ynchCom E EM IFERC Columbia Gulf
Financial Financial Swap 3/1/2016 3356603 BKMONTREAL IFERC Transco Zone 4
Financial Financial Swap 3/1/2016 3370773 MerrilL ynchCom E EM IFERC Transco Zone 4
3/1/2016 Total

$1.6900

18,850,300
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$1.9030

$1.9030

$1.9030

$1.9030

$1.9030

$1.8700

$1.8700

$1.8700

$1.8700

$1.9000

$1.9000

$1.9000

$1.9000

$1.9000

$1.9000

$1.9000

$1.9000

$1.9030

$1.9030

$1.9030

$1.9030

$1.9030

$1.9030

$1.9030

$1.9030

$1.9030

$1.9030

$1.9030

$1.9030

$1.9030

$1.9030

$1.9030

$1.9030

$1.9030

$1.9030

$1.9000

$1.9000

$1.8700

$1.8700

$1.9030

$1.9030

$1.8300

$1.8300

$1.8300

$1.8300

Financial Financial Option Call 4/1/2016 3227413 Citigroup Energy E NYMEX NG L1D Henry Hub
Financial Financial Option Put 4/1/2016 3227413 Citigroup Energy E NYMEX NG L1D Henry Hub
Financial Financial Option Call 4/1/2016 3227513 Citigroup Energy E NYMEX NG L1D Henry Hub
Financial Financial Option Put 4/1/2016 3227513 Citigroup Energy E NYMEX NG L1D Henry Hub
Financial Financial Option Call 4/1/2016 3227514 BKMONTREAL NYMEX NG L1D Henry Hub
Financial Financial Option Put 4/1/2016 3227514 BKMONTREAL NYMEX NG L1D Henry Hub
Financial Financial Option Call 4/1/2016 3227515 JPMorganChase Bank E IFERC Transco Zone 4
Financial Financial Option Put 4/1/2016 3227515 JPMorganChase Bank E IFERC Transco Zone 4
Financial Financial Option Call 4/1/2016 3227516 MerrilL ynchCom E EM IFERC Transco Zone 4
Financial Financial Option Put 4/1/2016 3227516 MerrilL ynchCom E EM IFERC Transco Zone 4
Financial Financial Option Call 4/1/2016 3227517 BKMONTREAL IFERC Henry Hub
Financial Financial Option Put 4/1/2016 3227517 BKMONTREAL IFERC Henry Hub
Financial Financial Option Call 4/1/2016 3227520 MerrilL ynchCom E EM IFERC Henry Hub
Financial Financial Option Put 4/1/2016 3227520 MerrilL ynchCom E EM IFERC Henry Hub
Financial Financial Option Call 4/1/2016 3227522 BKMONTREAL IFERC Henry Hub
Financial Financial Option Put 4/1/2016 3227522 BKMONTREAL IFERC Henry Hub
Financial Financial Option Call 4/1/2016 3238364 BKMONTREAL IFERC Henry Hub
Financial Financial Option Put 4/1/2016 3238364 BKMONTREAL IFERC Henry Hub
Financial Financial Option Call 4/1/2016 3246476 Macquarie Bank Ltd NYMEX NG L1D Henry Hub
Financial Financial Option Put 4/1/2016 3246476 Macquarie Bank Ltd NYMEX NG L1D Henry Hub
Financial Financial Option Call 4/1/2016 3252181 Citigroup Energy E NYMEX NG L1D Henry Hub
Financial Financial Option Put 4/1/2016 3252181 Citigroup Energy E NYMEX NG L1D Henry Hub
Financial Financial Option Call 4/1/2016 3277474 MerrilL ynchCom E EM NYMEX NG L1D Henry Hub
Financial Financial Option Put 4/1/2016 3277474 MerrilL ynchCom E EM NYMEX NG L1D Henry Hub
Financial Financial Option Call 4/1/2016 3301242 Citigroup Energy E NYMEX NG L1D Henry Hub
Financial Financial Option Put 4/1/2016 3301242 Citigroup Energy E NYMEX NG L1D Henry Hub
Financial Financial Option Call 4/1/2016 3304155 JPMorganChase Bank E NYMEX NG L1D Henry Hub
Financial Financial Option Put 4/1/2016 3304155 JPMorganChase Bank E NYMEX NG L1D Henry Hub
Financial Financial Option Call 4/1/2016 3310402 Morgan Stanley E NYMEX NG L1D Henry Hub
Financial Financial Option Put 4/1/2016 3310402 Morgan Stanley E NYMEX NG L1D Henry Hub
Financial Financial Option Call 4/1/2016 3321632 Macquarie Bank Ltd NYMEX NG L1D Henry Hub
Financial Financial Option Put 4/1/2016 3321632 Macquarie Bank Ltd NYMEX NG L1D Henry Hub
Financial Financial Option Call 4/1/2016 3325562 Macquarie Bank Ltd NYMEX NG L1D Henry Hub
Financial Financial Option Put 4/1/2016 3325562 Macquarie Bank Ltd NYMEX NG L1D Henry Hub
Financial Financial Option Call 4/1/2016 3331417 Morgan Stanley E NYMEX NG L1D Henry Hub
Financial Financial Option Put 4/1/2016 3331417 Morgan Stanley E NYMEX NG L1D Henry Hub
Financial Financial Option Call 4/1/2016 3339455 Morgan Stanley E IFERC Henry Hub
Financial Financial Option Put 4/1/2016 3339455 Morgan Stanley E IFERC Henry Hub
Financial Financial Option Call 4/1/2016 3344766 MerrilL ynchCom E EM IFERC Transco Zone 4
Financial Financial Option Put 4/1/2016 3344766 MerrilL ynchCom E EM IFERC Transco Zone 4
Financial Financial Option Call 4/1/2016 3370774 BNP Paribas E,EM NYMEX NG L1D Henry Hub
Financial Financial Option Put 4/1/2016 3370774 BNP Paribas E,EM NYMEX NG L1D Henry Hub
Financial Financial Swap 4/1/2016 3225209 Morgan Stanley E IFERC Columbia Gulf
Financial Financial Swap 4/1/2016 3225282 BKMONTREAL IFERC Columbia Gulf
Financial Financial Swap 4/1/2016 3225287 JPMorganChase Bank E IFERC Columbia Gulf
Financial Financial Swap 4/1/2016 3225288 MerrilL ynchCom E EM IFERC Columbia Gulf
Financial Financial Swap 4/1/2016 3225289 MerrilL ynchCom E EM IFERC Columbia Gulf
Financial Financial Swap 4/1/2016 3225290 Macquarie Bank Ltd IFERC Columbia Gulf

$1.8300

$1.8300
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$1.8700

$1.8700

$1.8700

$1.8700

$1.8700

$1.8700

$1.8700

$1.8700

$1.8700

$1.8700

$1.8300

$1.8300

$1.8300

$1.8300

$1.8300

$1.8300

$1.9000

$1.9000

$1.9000

$1.9000

$1.9000

$1.8700

$1.8700

$1.8300

$1.8300

$1.8300

$1.8300

$1.8700

$1.8700

$1.8700

$1.8700

$1.8700

$1.8700

$1.8700

$1.8700

$1.8700

$1.8700

$1.8700

$1.8700

$1.8700

$1.8700

$1.8700

$1.8700

$1.8300

Financial Financial Swap 4/1/2016 3225291 BKMONTREAL IFERC Columbia Gulf
Financial Financial Swap 4/1/2016 3225858 Macquarie Bank Ltd IFERC Transco Zone 4
Financial Financial Swap 4/1/2016 3225859 Citigroup Energy E IFERC Transco Zone 4
Financial Financial Swap 4/1/2016 3225864 JPMorganChase Bank E IFERC Transco Zone 4
Financial Financial Swap 4/1/2016 3225874 Macquarie Bank Ltd IFERC Transco Zone 4
Financial Financial Swap 4/1/2016 3226122 JPMorganChase Bank E IFERC Transco Zone 4
Financial Financial Swap 4/1/2016 3226130 JPMorganChase Bank E IFERC Transco Zone 4
Financial Financial Swap 4/1/2016 3226321 Citigroup Energy E IFERC Transco Zone 4
Financial Financial Swap 4/1/2016 3226333 JPMorganChase Bank E IFERC Transco Zone 4
Financial Financial Swap 4/1/2016 3226348 Citigroup Energy E IFERC Transco Zone 4
Financial Financial Swap 4/1/2016 3226375 Macquarie Bank Ltd IFERC Transco Zone 4
Financial Financial Swap 4/1/2016 3226376 MerrilL ynchCom E EM IFERC Transco Zone 4
Financial Financial Swap 4/1/2016 3226430 BKMONTREAL IFERC Columbia Gulf
Financial Financial Swap 4/1/2016 3226497 JPMorganChase Bank E IFERC Columbia Gulf
Financial Financial Swap 4/1/2016 3226553 JPMorganChase Bank E IFERC Columbia Gulf
Financial Financial Swap 4/1/2016 3226560 JPMorganChase Bank E IFERC Columbia Gulf
Financial Financial Swap 4/1/2016 3226562 MerrilL ynchCom E EM IFERC Columbia Gulf
Financial Financial Swap 4/1/2016 3226564 Macquarie Bank Ltd IFERC Columbia Gulf
Financial Financial Swap 4/1/2016 3226565 Macquarie Bank Ltd IFERC Henry Hub

Financial Financial Swap 4/1/2016 3226568 BKMONTREAL IFERC Henry Hub

Financial Financial Swap 4/1/2016 3226746 BKMONTREAL IFERC Henry Hub

Financial Financial Swap 4/1/2016 3226752 BKMONTREAL IFERC Henry Hub

Financial Financial Swap 4/1/2016 3226757 JPMorganChase Bank E IFERC Henry Hub

Financial Financial Swap 4/1/2016 3228844 MerrilL ynchCom E EM IFERC Transco Zone 4
Financial Financial Swap 4/1/2016 3245524 JPMorganChase Bank E IFERC Transco Zone 4
Financial Financial Swap 4/1/2016 3267252 Citigroup Energy E IFERC Columbia Gulf
Financial Financial Swap 4/1/2016 3275165 MerrilL ynchCom E EM IFERC Columbia Gulf
Financial Financial Swap 4/1/2016 3283780 MerrilL ynchCom E EM IFERC Columbia Gulf
Financial Financial Swap 4/1/2016 3286346 Macquarie Bank Ltd IFERC Columbia Gulf
Financial Financial Swap 4/1/2016 3298141 Macquarie Bank Ltd IFERC Transco Zone 4
Financial Financial Swap 4/1/2016 3317627 Macquarie Bank Ltd IFERC Transco Zone 4
Financial Financial Swap 4/1/2016 3323025 Citigroup Energy E IFERC Transco Zone 4
Financial Financial Swap 4/1/2016 3329156 Morgan Stanley E IFERC Transco Zone 4
Financial Financial Swap 4/1/2016 3333884 JPMorganChase Bank E IFERC Transco Zone 4
Financial Financial Swap 4/1/2016 3340042 BNP Paribas E,EM IFERC Transco Zone 4
Financial Financial Swap 4/1/2016 3340909 MerrilL ynchCom E EM IFERC Transco Zone 4
Financial Financial Swap 4/1/2016 3345068 Macquarie Bank Ltd IFERC Transco Zone 4
Financial Financial Swap 4/1/2016 3348333 BKMONTREAL IFERC Transco Zone 4
Financial Financial Swap 4/1/2016 3349168 BNP Paribas E,EM IFERC Transco Zone 4
Financial Financial Swap 4/1/2016 3352499 Macquarie Bank Ltd IFERC Transco Zone 4
Financial Financial Swap 4/1/2016 3353288 Scotia Bank IFERC Transco Zone 4
Financial Financial Swap 4/1/2016 3353713 BKMONTREAL IFERC Transco Zone 4
Financial Financial Swap 4/1/2016 3356604 BNP Paribas E,EM IFERC Transco Zone 4
Financial Financial Swap 4/1/2016 3356822 MerrilL ynchCom E EM IFERC Transco Zone 4
Financial Financial Swap 4/1/2016 3358458 BKMONTREAL IFERC Transco Zone 4
Financial Financial Swap 4/1/2016 3365343 BNP Paribas E,EM IFERC Columbia Gulf
Financial Financial Swap 4/1/2016 3365804 Macquarie Bank Ltd IFERC Columbia Gulf

4/1/2016 Total

$1.8300

18,904,400
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$1.9950

$1.9950

$1.9950

$1.9950

$1.9950

$1.9500

$1.9500

$1.9500

$1.9500

$1.9900

$1.9900

$1.9900

$1.9900

$1.9900

$1.9900

$1.9900

$1.9900

$1.9950

$1.9950

$1.9950

$1.9950

$1.9900

$1.9900

$1.9950

$1.9950

$1.9900

$1.9900

$1.9900

$1.9900

$1.9950

$1.9950

$1.9950

$1.9950

$1.9950

$1.9950

$1.9950

$1.9950

$1.9950

$1.9950

$1.9950

$1.9950

$1.9900

$1.9900

$1.9500

$1.9500

Financial Financial Option Call 5/1/2016 3227413 Citigroup Energy E NYMEX NG L1D Henry Hub
Financial Financial Option Put 5/1/2016 3227413 Citigroup Energy E NYMEX NG L1D Henry Hub
Financial Financial Option Call 5/1/2016 3227513 Citigroup Energy E NYMEX NG L1D Henry Hub
Financial Financial Option Put 5/1/2016 3227513 Citigroup Energy E NYMEX NG L1D Henry Hub
Financial Financial Option Call 5/1/2016 3227514 BKMONTREAL NYMEX NG L1D Henry Hub
Financial Financial Option Put 5/1/2016 3227514 BKMONTREAL NYMEX NG L1D Henry Hub
Financial Financial Option Call 5/1/2016 3227515 JPMorganChase Bank E IFERC Transco Zone 4
Financial Financial Option Put 5/1/2016 3227515 JPMorganChase Bank E IFERC Transco Zone 4
Financial Financial Option Call 5/1/2016 3227516 MerrilL ynchCom E EM IFERC Transco Zone 4
Financial Financial Option Put 5/1/2016 3227516 MerrilL ynchCom E EM IFERC Transco Zone 4
Financial Financial Option Call 5/1/2016 3227517 BKMONTREAL IFERC Henry Hub
Financial Financial Option Put 5/1/2016 3227517 BKMONTREAL IFERC Henry Hub
Financial Financial Option Call 5/1/2016 3227520 MerrilL ynchCom E EM IFERC Henry Hub
Financial Financial Option Put 5/1/2016 3227520 MerrilL ynchCom E EM IFERC Henry Hub
Financial Financial Option Call 5/1/2016 3227522 BKMONTREAL IFERC Henry Hub
Financial Financial Option Put 5/1/2016 3227522 BKMONTREAL IFERC Henry Hub
Financial Financial Option Call 5/1/2016 3238364 BKMONTREAL IFERC Henry Hub
Financial Financial Option Put 5/1/2016 3238364 BKMONTREAL IFERC Henry Hub
Financial Financial Option Call 5/1/2016 3246476 Macquarie Bank Ltd NYMEX NG L1D Henry Hub
Financial Financial Option Put 5/1/2016 3246476 Macquarie Bank Ltd NYMEX NG L1D Henry Hub
Financial Financial Option Call 5/1/2016 3252181 Citigroup Energy E NYMEX NG L1D Henry Hub
Financial Financial Option Put 5/1/2016 3252181 Citigroup Energy E NYMEX NG L1D Henry Hub
Financial Financial Option Call 5/1/2016 3265423 MerrilL ynchCom E EM IFERC Henry Hub
Financial Financial Option Put 5/1/2016 3265423 MerrilL ynchCom E EM IFERC Henry Hub
Financial Financial Option Call 5/1/2016 3277474 MerrilL ynchCom E EM NYMEX NG L1D Henry Hub
Financial Financial Option Put 5/1/2016 3277474 MerrilL ynchCom E EM NYMEX NG L1D Henry Hub
Financial Financial Option Call 5/1/2016 3279678 Citigroup Energy E IFERC Henry Hub
Financial Financial Option Put 5/1/2016 3279678 Citigroup Energy E IFERC Henry Hub
Financial Financial Option Call 5/1/2016 3292220 MerrilL ynchCom E EM IFERC Henry Hub
Financial Financial Option Put 5/1/2016 3292220 MerrilL ynchCom E EM IFERC Henry Hub
Financial Financial Option Call 5/1/2016 3301242 Citigroup Energy E NYMEX NG L1D Henry Hub
Financial Financial Option Put 5/1/2016 3301242 Citigroup Energy E NYMEX NG L1D Henry Hub
Financial Financial Option Call 5/1/2016 3304155 JPMorganChase Bank E NYMEX NG L1D Henry Hub
Financial Financial Option Put 5/1/2016 3304155 JPMorganChase Bank E NYMEX NG L1D Henry Hub
Financial Financial Option Call 5/1/2016 3310402 Morgan Stanley E NYMEX NG L1D Henry Hub
Financial Financial Option Put 5/1/2016 3310402 Morgan Stanley E NYMEX NG L1D Henry Hub
Financial Financial Option Call 5/1/2016 3321632 Macquarie Bank Ltd NYMEX NG L1D Henry Hub
Financial Financial Option Put 5/1/2016 3321632 Macquarie Bank Ltd NYMEX NG L1D Henry Hub
Financial Financial Option Call 5/1/2016 3325562 Macquarie Bank Ltd NYMEX NG L1D Henry Hub
Financial Financial Option Put 5/1/2016 3325562 Macquarie Bank Ltd NYMEX NG L1D Henry Hub
Financial Financial Option Call 5/1/2016 3331417 Morgan Stanley E NYMEX NG L1D Henry Hub
Financial Financial Option Put 5/1/2016 3331417 Morgan Stanley E NYMEX NG L1D Henry Hub
Financial Financial Option Call 5/1/2016 3339455 Morgan Stanley E IFERC Henry Hub
Financial Financial Option Put 5/1/2016 3339455 Morgan Stanley E IFERC Henry Hub
Financial Financial Option Call 5/1/2016 3344766 MerrilL ynchCom E EM IFERC Transco Zone 4
Financial Financial Option Put 5/1/2016 3344766 MerrilL ynchCom E EM IFERC Transco Zone 4
Financial Financial Option Call 5/1/2016 3370774 BNP Paribas E,EM NYMEX NG L1D Henry Hub
Financial Financial Option Put 5/1/2016 3370774 BNP Paribas E,EM NYMEX NG L1D Henry Hub

$1.9950

$1.9950
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$1.9100

$1.9100

$1.9100

$1.9100

$1.9100

$1.9100
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Financial Financial Option Call 5/1/2016 3390265 Morgan Stanley E NYMEX NG L1D Henry Hub

Financial Financial Option Put 5/1/2016 3390265 Morgan Stanley E NYMEX NG L1D Henry Hub

Financial Financial Swap 5/1/2016 3225209 Morgan Stanley E IFERC Columbia Gulf
Financial Financial Swap 5/1/2016 3225282 BKMONTREAL IFERC Columbia Gulf
Financial Financial Swap 5/1/2016 3225287 JPMorganChase Bank E IFERC Columbia Gulf
Financial Financial Swap 5/1/2016 3225288 MerrilL ynchCom E EM IFERC Columbia Gulf
Financial Financial Swap 5/1/2016 3225289 MerrilL ynchCom E EM IFERC Columbia Gulf
Financial Financial Swap 5/1/2016 3225290 Macquarie Bank Ltd IFERC Columbia Gulf
Financial Financial Swap 5/1/2016 3225291 BKMONTREAL IFERC Columbia Gulf
Financial Financial Swap 5/1/2016 3225858 Macquarie Bank Ltd IFERC Transco Zone 4
Financial Financial Swap 5/1/2016 3225859 Citigroup Energy E IFERC Transco Zone 4
Financial Financial Swap 5/1/2016 3225864 JPMorganChase Bank E IFERC Transco Zone 4
Financial Financial Swap 5/1/2016 3225874 Macquarie Bank Ltd IFERC Transco Zone 4
Financial Financial Swap 5/1/2016 3226122 JPMorganChase Bank E IFERC Transco Zone 4
Financial Financial Swap 5/1/2016 3226130 JPMorganChase Bank E IFERC Transco Zone 4
Financial Financial Swap 5/1/2016 3226321 Citigroup Energy E IFERC Transco Zone 4
Financial Financial Swap 5/1/2016 3226333 JPMorganChase Bank E IFERC Transco Zone 4
Financial Financial Swap 5/1/2016 3226348 Citigroup Energy E IFERC Transco Zone 4
Financial Financial Swap 5/1/2016 3226375 Macquarie Bank Ltd IFERC Transco Zone 4
Financial Financial Swap 5/1/2016 3226376 MerrilL ynchCom E EM IFERC Transco Zone 4
Financial Financial Swap 5/1/2016 3226430 BKMONTREAL IFERC Columbia Gulf
Financial Financial Swap 5/1/2016 3226497 JPMorganChase Bank E IFERC Columbia Gulf
Financial Financial Swap 5/1/2016 3226553 JPMorganChase Bank E IFERC Columbia Gulf
Financial Financial Swap 5/1/2016 3226560 JPMorganChase Bank E IFERC Columbia Gulf
Financial Financial Swap 5/1/2016 3226562 MerrilL ynchCom E EM IFERC Columbia Gulf
Financial Financial Swap 5/1/2016 3226564 Macquarie Bank Ltd IFERC Columbia Gulf
Financial Financial Swap 5/1/2016 3226565 Macquarie Bank Ltd IFERC Henry Hub

Financial Financial Swap 5/1/2016 3226568 BKMONTREAL IFERC Henry Hub

Financial Financial Swap 5/1/2016 3226746 BKMONTREAL IFERC Henry Hub

Financial Financial Swap 5/1/2016 3226752 BKMONTREAL IFERC Henry Hub

Financial Financial Swap 5/1/2016 3226757 JPMorganChase Bank E IFERC Henry Hub

Financial Financial Swap 5/1/2016 3228844 MerrilL ynchCom E EM IFERC Transco Zone 4
Financial Financial Swap 5/1/2016 3245524 JPMorganChase Bank E IFERC Transco Zone 4
Financial Financial Swap 5/1/2016 3267252 Citigroup Energy E IFERC Columbia Gulf
Financial Financial Swap 5/1/2016 3275165 MerrilL ynchCom E EM IFERC Columbia Gulf
Financial Financial Swap 5/1/2016 3283780 MerrilL ynchCom E EM IFERC Columbia Gulf
Financial Financial Swap 5/1/2016 3286346 Macquarie Bank Ltd IFERC Columbia Gulf
Financial Financial Swap 5/1/2016 3298141 Macquarie Bank Ltd IFERC Transco Zone 4
Financial Financial Swap 5/1/2016 3317627 Macquarie Bank Ltd IFERC Transco Zone 4
Financial Financial Swap 5/1/2016 3323025 Citigroup Energy E IFERC Transco Zone 4
Financial Financial Swap 5/1/2016 3329156 Morgan Stanley E IFERC Transco Zone 4
Financial Financial Swap 5/1/2016 3333884 JPMorganChase Bank E IFERC Transco Zone 4
Financial Financial Swap 5/1/2016 3340042 BNP Paribas E,EM IFERC Transco Zone 4
Financial Financial Swap 5/1/2016 3340909 MerrilL ynchCom E EM IFERC Transco Zone 4
Financial Financial Swap 5/1/2016 3345068 Macquarie Bank Ltd IFERC Transco Zone 4
Financial Financial Swap 5/1/2016 3348333 BKMONTREAL IFERC Transco Zone 4
Financial Financial Swap 5/1/2016 3349168 BNP Paribas E,EM IFERC Transco Zone 4
Financial Financial Swap 5/1/2016 3352499 Macquarie Bank Ltd IFERC Transco Zone 4
Financial Financial Swap 5/1/2016 3353288 Scotia Bank IFERC Transco Zone 4
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Financial Financial Swap 5/1/2016 3353713 BKMONTREAL IFERC Transco Zone 4
Financial Financial Swap 5/1/2016 3356604 BNP Paribas E,EM IFERC Transco Zone 4
Financial Financial Swap 5/1/2016 3356822 MerrilL ynchCom E EM IFERC Transco Zone 4
Financial Financial Swap 5/1/2016 3358458 BKMONTREAL IFERC Transco Zone 4
Financial Financial Swap 5/1/2016 3359032 Scotia Bank IFERC Henry Hub
Financial Financial Swap 5/1/2016 3360082 Morgan Stanley E IFERC Henry Hub
Financial Financial Swap 5/1/2016 3360554 BKMONTREAL IFERC Henry Hub
Financial Financial Swap 5/1/2016 3363536 Morgan Stanley E IFERC Henry Hub
Financial Financial Swap 5/1/2016 3364483 Scotia Bank IFERC Henry Hub
Financial Financial Swap 5/1/2016 3364688 BKMONTREAL IFERC Henry Hub
Financial Financial Swap 5/1/2016 3365343 BNP Paribas E,EM IFERC Columbia Gulf
Financial Financial Swap 5/1/2016 3365804 Macquarie Bank Ltd IFERC Columbia Gulf
Financial Financial Swap 5/1/2016 3368346 BNP Paribas E,EM NYMEX NG L1D Henry Hub
5/1/2016 Total

$1.9950
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Financial Financial Option Call 6/1/2016 3227413 Citigroup Energy E NYMEX NG L1D Henry Hub
Financial Financial Option Put 6/1/2016 3227413 Citigroup Energy E NYMEX NG L1D Henry Hub
Financial Financial Option Call 6/1/2016 3227513 Citigroup Energy E NYMEX NG L1D Henry Hub
Financial Financial Option Put 6/1/2016 3227513 Citigroup Energy E NYMEX NG L1D Henry Hub
Financial Financial Option Call 6/1/2016 3227514 BKMONTREAL NYMEX NG L1D Henry Hub
Financial Financial Option Put 6/1/2016 3227514 BKMONTREAL NYMEX NG L1D Henry Hub
Financial Financial Option Call 6/1/2016 3227515 JPMorganChase Bank E IFERC Transco Zone 4
Financial Financial Option Put 6/1/2016 3227515 JPMorganChase Bank E IFERC Transco Zone 4
Financial Financial Option Call 6/1/2016 3227516 MerrilL ynchCom E EM IFERC Transco Zone 4
Financial Financial Option Put 6/1/2016 3227516 MerrilL ynchCom E EM IFERC Transco Zone 4
Financial Financial Option Call 6/1/2016 3227517 BKMONTREAL IFERC Henry Hub
Financial Financial Option Put 6/1/2016 3227517 BKMONTREAL IFERC Henry Hub
Financial Financial Option Call 6/1/2016 3227520 MerrilL ynchCom E EM IFERC Henry Hub
Financial Financial Option Put 6/1/2016 3227520 MerrilL ynchCom E EM IFERC Henry Hub
Financial Financial Option Call 6/1/2016 3227522 BKMONTREAL IFERC Henry Hub
Financial Financial Option Put 6/1/2016 3227522 BKMONTREAL IFERC Henry Hub
Financial Financial Option Call 6/1/2016 3238364 BKMONTREAL IFERC Henry Hub
Financial Financial Option Put 6/1/2016 3238364 BKMONTREAL IFERC Henry Hub
Financial Financial Option Call 6/1/2016 3246476 Macquarie Bank Ltd NYMEX NG L1D Henry Hub
Financial Financial Option Put 6/1/2016 3246476 Macquarie Bank Ltd NYMEX NG L1D Henry Hub
Financial Financial Option Call 6/1/2016 3252181 Citigroup Energy E NYMEX NG L1D Henry Hub
Financial Financial Option Put 6/1/2016 3252181 Citigroup Energy E NYMEX NG L1D Henry Hub
Financial Financial Option Call 6/1/2016 3265423 MerrilL ynchCom E EM IFERC Henry Hub
Financial Financial Option Put 6/1/2016 3265423 MerrilL ynchCom E EM IFERC Henry Hub
Financial Financial Option Call 6/1/2016 3277474 MerrilL ynchCom E EM NYMEX NG L1D Henry Hub
Financial Financial Option Put 6/1/2016 3277474 MerrilL ynchCom E EM NYMEX NG L1D Henry Hub
Financial Financial Option Call 6/1/2016 3279678 Citigroup Energy E IFERC Henry Hub
Financial Financial Option Put 6/1/2016 3279678 Citigroup Energy E IFERC Henry Hub
Financial Financial Option Call 6/1/2016 3292220 MerrilL ynchCom E EM IFERC Henry Hub
Financial Financial Option Put 6/1/2016 3292220 MerrilL ynchCom E EM IFERC Henry Hub
Financial Financial Option Call 6/1/2016 3301242 Citigroup Energy E NYMEX NG L1D Henry Hub
Financial Financial Option Put 6/1/2016 3301242 Citigroup Energy E NYMEX NG L1D Henry Hub
Financial Financial Option Call 6/1/2016 3304155 JPMorganChase Bank E NYMEX NG L1D Henry Hub
Financial Financial Option Put 6/1/2016 3304155 JPMorganChase Bank E NYMEX NG L1D Henry Hub
Financial Financial Option Call 6/1/2016 3310402 Morgan Stanley E NYMEX NG L1D Henry Hub
Financial Financial Option Put 6/1/2016 3310402 Morgan Stanley E NYMEX NG L1D Henry Hub
Financial Financial Option Call 6/1/2016 3321632 Macquarie Bank Ltd NYMEX NG L1D Henry Hub
Financial Financial Option Put 6/1/2016 3321632 Macquarie Bank Ltd NYMEX NG L1D Henry Hub
Financial Financial Option Call 6/1/2016 3325562 Macquarie Bank Ltd NYMEX NG L1D Henry Hub
Financial Financial Option Put 6/1/2016 3325562 Macquarie Bank Ltd NYMEX NG L1D Henry Hub
Financial Financial Option Call 6/1/2016 3331417 Morgan Stanley E NYMEX NG L1D Henry Hub
Financial Financial Option Put 6/1/2016 3331417 Morgan Stanley E NYMEX NG L1D Henry Hub
Financial Financial Option Call 6/1/2016 3339455 Morgan Stanley E IFERC Henry Hub
Financial Financial Option Put 6/1/2016 3339455 Morgan Stanley E IFERC Henry Hub
Financial Financial Option Call 6/1/2016 3344766 MerrilL ynchCom E EM IFERC Transco Zone 4
Financial Financial Option Put 6/1/2016 3344766 MerrilL ynchCom E EM IFERC Transco Zone 4
Financial Financial Option Call 6/1/2016 3370774 BNP Paribas E,EM NYMEX NG L1D Henry Hub
Financial Financial Option Put 6/1/2016 3370774 BNP Paribas E,EM NYMEX NG L1D Henry Hub
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Financial Financial Option Call 6/1/2016 3389346 Scotia Bank NYMEX NG L1D Henry Hub

Financial Financial Option Put 6/1/2016 3389346 Scotia Bank NYMEX NG L1D Henry Hub

Financial Financial Option Call 6/1/2016 3390265 Morgan Stanley E NYMEX NG L1D Henry Hub

Financial Financial Option Put 6/1/2016 3390265 Morgan Stanley E NYMEX NG L1D Henry Hub

Financial Financial Swap 6/1/2016 3225209 Morgan Stanley E IFERC Columbia Gulf
Financial Financial Swap 6/1/2016 3225282 BKMONTREAL IFERC Columbia Gulf
Financial Financial Swap 6/1/2016 3225287 JPMorganChase Bank E IFERC Columbia Gulf
Financial Financial Swap 6/1/2016 3225288 MerrilL ynchCom E EM IFERC Columbia Gulf
Financial Financial Swap 6/1/2016 3225289 MerrilL ynchCom E EM IFERC Columbia Gulf
Financial Financial Swap 6/1/2016 3225290 Macquarie Bank Ltd IFERC Columbia Gulf
Financial Financial Swap 6/1/2016 3225291 BKMONTREAL IFERC Columbia Gulf
Financial Financial Swap 6/1/2016 3225858 Macquarie Bank Ltd IFERC Transco Zone 4
Financial Financial Swap 6/1/2016 3225859 Citigroup Energy E IFERC Transco Zone 4
Financial Financial Swap 6/1/2016 3225864 JPMorganChase Bank E IFERC Transco Zone 4
Financial Financial Swap 6/1/2016 3225874 Macquarie Bank Ltd IFERC Transco Zone 4
Financial Financial Swap 6/1/2016 3226122 JPMorganChase Bank E IFERC Transco Zone 4
Financial Financial Swap 6/1/2016 3226130 JPMorganChase Bank E IFERC Transco Zone 4
Financial Financial Swap 6/1/2016 3226321 Citigroup Energy E IFERC Transco Zone 4
Financial Financial Swap 6/1/2016 3226333 JPMorganChase Bank E IFERC Transco Zone 4
Financial Financial Swap 6/1/2016 3226348 Citigroup Energy E IFERC Transco Zone 4
Financial Financial Swap 6/1/2016 3226375 Macquarie Bank Ltd IFERC Transco Zone 4
Financial Financial Swap 6/1/2016 3226376 MerrilL ynchCom E EM IFERC Transco Zone 4
Financial Financial Swap 6/1/2016 3226430 BKMONTREAL IFERC Columbia Gulf
Financial Financial Swap 6/1/2016 3226497 JPMorganChase Bank E IFERC Columbia Gulf
Financial Financial Swap 6/1/2016 3226553 JPMorganChase Bank E IFERC Columbia Gulf
Financial Financial Swap 6/1/2016 3226560 JPMorganChase Bank E IFERC Columbia Gulf
Financial Financial Swap 6/1/2016 3226562 MerrilL ynchCom E EM IFERC Columbia Gulf
Financial Financial Swap 6/1/2016 3226564 Macquarie Bank Ltd IFERC Columbia Gulf
Financial Financial Swap 6/1/2016 3226565 Macquarie Bank Ltd IFERC Henry Hub

Financial Financial Swap 6/1/2016 3226568 BKMONTREAL IFERC Henry Hub

Financial Financial Swap 6/1/2016 3226746 BKMONTREAL IFERC Henry Hub

Financial Financial Swap 6/1/2016 3226752 BKMONTREAL IFERC Henry Hub

Financial Financial Swap 6/1/2016 3226757 JPMorganChase Bank E IFERC Henry Hub

Financial Financial Swap 6/1/2016 3228844 MerrilL ynchCom E EM IFERC Transco Zone 4
Financial Financial Swap 6/1/2016 3245524 JPMorganChase Bank E IFERC Transco Zone 4
Financial Financial Swap 6/1/2016 3267252 Citigroup Energy E IFERC Columbia Gulf
Financial Financial Swap 6/1/2016 3275165 MerrilL ynchCom E EM IFERC Columbia Gulf
Financial Financial Swap 6/1/2016 3283780 MerrilL ynchCom E EM IFERC Columbia Gulf
Financial Financial Swap 6/1/2016 3286346 Macquarie Bank Ltd IFERC Columbia Gulf
Financial Financial Swap 6/1/2016 3298141 Macquarie Bank Ltd IFERC Transco Zone 4
Financial Financial Swap 6/1/2016 3317627 Macquarie Bank Ltd IFERC Transco Zone 4
Financial Financial Swap 6/1/2016 3323025 Citigroup Energy E IFERC Transco Zone 4
Financial Financial Swap 6/1/2016 3329156 Morgan Stanley E IFERC Transco Zone 4
Financial Financial Swap 6/1/2016 3333884 JPMorganChase Bank E IFERC Transco Zone 4
Financial Financial Swap 6/1/2016 3340042 BNP Paribas E,EM IFERC Transco Zone 4
Financial Financial Swap 6/1/2016 3340909 MerrilL ynchCom E EM IFERC Transco Zone 4
Financial Financial Swap 6/1/2016 3345068 Macquarie Bank Ltd IFERC Transco Zone 4
Financial Financial Swap 6/1/2016 3348333 BKMONTREAL IFERC Transco Zone 4
Financial Financial Swap 6/1/2016 3349168 BNP Paribas E,EM IFERC Transco Zone 4
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Financial Financial Swap 6/1/2016 3352499 Macquarie Bank Ltd IFERC Transco Zone 4
Financial Financial Swap 6/1/2016 3353288 Scotia Bank IFERC Transco Zone 4
Financial Financial Swap 6/1/2016 3353713 BKMONTREAL IFERC Transco Zone 4
Financial Financial Swap 6/1/2016 3356604 BNP Paribas E,EM IFERC Transco Zone 4
Financial Financial Swap 6/1/2016 3356822 MerrilL ynchCom E EM IFERC Transco Zone 4
Financial Financial Swap 6/1/2016 3358458 BKMONTREAL IFERC Transco Zone 4
Financial Financial Swap 6/1/2016 3359032 Scotia Bank IFERC Henry Hub
Financial Financial Swap 6/1/2016 3360082 Morgan Stanley E IFERC Henry Hub
Financial Financial Swap 6/1/2016 3360554 BKMONTREAL IFERC Henry Hub
Financial Financial Swap 6/1/2016 3363536 Morgan Stanley E IFERC Henry Hub
Financial Financial Swap 6/1/2016 3364483 Scotia Bank IFERC Henry Hub
Financial Financial Swap 6/1/2016 3364688 BKMONTREAL IFERC Henry Hub
Financial Financial Swap 6/1/2016 3365343 BNP Paribas E,EM IFERC Columbia Gulf
Financial Financial Swap 6/1/2016 3365804 Macquarie Bank Ltd IFERC Columbia Gulf
Financial Financial Swap 6/1/2016 3368346 BNP Paribas E,EM NYMEX NG L1D Henry Hub
Financial Financial Swap 6/1/2016 3368666 MerrilL ynchCom E EM IFERC Transco Zone 4
Financial Financial Swap 6/1/2016 3369208 BKMONTREAL IFERC Transco Zone 4
Financial Financial Swap 6/1/2016 3370066 Macquarie Bank Ltd IFERC Transco Zone 4
Financial Financial Swap 6/1/2016 3370588 BKMONTREAL IFERC Transco Zone 4
Financial Financial Swap 6/1/2016 3374592 BKMONTREAL IFERC Transco Zone 4
Financial Financial Swap 6/1/2016 3376795 BNP Paribas E,EM IFERC Transco Zone 4
Financial Financial Swap 6/1/2016 3377979 BNP Paribas E,EM IFERC Transco Zone 4
Financial Financial Swap 6/1/2016 3382168 BNP Paribas E,EM NYMEX NG L1D Henry Hub
Financial Financial Swap 6/1/2016 3383267 NextEra EnergyE EM G NYMEX NG L1D Henry Hub
6/1/2016 Total

$1.9630

24,413,900
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Financial Financial Option Call 7/1/2016 3227413 Citigroup Energy E NYMEX NG L1D Henry Hub
Financial Financial Option Put 7/1/2016 3227413 Citigroup Energy E NYMEX NG L1D Henry Hub
Financial Financial Option Call 7/1/2016 3227513 Citigroup Energy E NYMEX NG L1D Henry Hub
Financial Financial Option Put 7/1/2016 3227513 Citigroup Energy E NYMEX NG L1D Henry Hub
Financial Financial Option Call 7/1/2016 3227514 BKMONTREAL NYMEX NG L1D Henry Hub
Financial Financial Option Put 7/1/2016 3227514 BKMONTREAL NYMEX NG L1D Henry Hub
Financial Financial Option Call 7/1/2016 3227515 JPMorganChase Bank E IFERC Transco Zone 4
Financial Financial Option Put 7/1/2016 3227515 JPMorganChase Bank E IFERC Transco Zone 4
Financial Financial Option Call 7/1/2016 3227516 MerrilL ynchCom E EM IFERC Transco Zone 4
Financial Financial Option Put 7/1/2016 3227516 MerrilL ynchCom E EM IFERC Transco Zone 4
Financial Financial Option Call 7/1/2016 3227517 BKMONTREAL IFERC Henry Hub
Financial Financial Option Put 7/1/2016 3227517 BKMONTREAL IFERC Henry Hub
Financial Financial Option Call 7/1/2016 3227520 MerrilL ynchCom E EM IFERC Henry Hub
Financial Financial Option Put 7/1/2016 3227520 MerrilL ynchCom E EM IFERC Henry Hub
Financial Financial Option Call 7/1/2016 3227522 BKMONTREAL IFERC Henry Hub
Financial Financial Option Put 7/1/2016 3227522 BKMONTREAL IFERC Henry Hub
Financial Financial Option Call 7/1/2016 3238364 BKMONTREAL IFERC Henry Hub
Financial Financial Option Put 7/1/2016 3238364 BKMONTREAL IFERC Henry Hub
Financial Financial Option Call 7/1/2016 3246476 Macquarie Bank Ltd NYMEX NG L1D Henry Hub
Financial Financial Option Put 7/1/2016 3246476 Macquarie Bank Ltd NYMEX NG L1D Henry Hub
Financial Financial Option Call 7/1/2016 3252181 Citigroup Energy E NYMEX NG L1D Henry Hub
Financial Financial Option Put 7/1/2016 3252181 Citigroup Energy E NYMEX NG L1D Henry Hub
Financial Financial Option Call 7/1/2016 3265423 MerrilL ynchCom E EM IFERC Henry Hub
Financial Financial Option Put 7/1/2016 3265423 MerrilL ynchCom E EM IFERC Henry Hub
Financial Financial Option Call 7/1/2016 3277474 MerrilL ynchCom E EM NYMEX NG L1D Henry Hub
Financial Financial Option Put 7/1/2016 3277474 MerrilL ynchCom E EM NYMEX NG L1D Henry Hub
Financial Financial Option Call 7/1/2016 3279678 Citigroup Energy E IFERC Henry Hub
Financial Financial Option Put 7/1/2016 3279678 Citigroup Energy E IFERC Henry Hub
Financial Financial Option Call 7/1/2016 3292220 MerrilL ynchCom E EM IFERC Henry Hub
Financial Financial Option Put 7/1/2016 3292220 MerrilL ynchCom E EM IFERC Henry Hub
Financial Financial Option Call 7/1/2016 3301242 Citigroup Energy E NYMEX NG L1D Henry Hub
Financial Financial Option Put 7/1/2016 3301242 Citigroup Energy E NYMEX NG L1D Henry Hub
Financial Financial Option Call 7/1/2016 3304155 JPMorganChase Bank E NYMEX NG L1D Henry Hub
Financial Financial Option Put 7/1/2016 3304155 JPMorganChase Bank E NYMEX NG L1D Henry Hub
Financial Financial Option Call 7/1/2016 3310402 Morgan Stanley E NYMEX NG L1D Henry Hub
Financial Financial Option Put 7/1/2016 3310402 Morgan Stanley E NYMEX NG L1D Henry Hub
Financial Financial Option Call 7/1/2016 3321632 Macquarie Bank Ltd NYMEX NG L1D Henry Hub
Financial Financial Option Put 7/1/2016 3321632 Macquarie Bank Ltd NYMEX NG L1D Henry Hub
Financial Financial Option Call 7/1/2016 3325562 Macquarie Bank Ltd NYMEX NG L1D Henry Hub
Financial Financial Option Put 7/1/2016 3325562 Macquarie Bank Ltd NYMEX NG L1D Henry Hub
Financial Financial Option Call 7/1/2016 3331417 Morgan Stanley E NYMEX NG L1D Henry Hub
Financial Financial Option Put 7/1/2016 3331417 Morgan Stanley E NYMEX NG L1D Henry Hub
Financial Financial Option Call 7/1/2016 3339455 Morgan Stanley E IFERC Henry Hub
Financial Financial Option Put 7/1/2016 3339455 Morgan Stanley E IFERC Henry Hub
Financial Financial Option Call 7/1/2016 3344766 MerrilL ynchCom E EM IFERC Transco Zone 4
Financial Financial Option Put 7/1/2016 3344766 MerrilL ynchCom E EM IFERC Transco Zone 4
Financial Financial Option Call 7/1/2016 3370774 BNP Paribas E,EM NYMEX NG L1D Henry Hub
Financial Financial Option Put 7/1/2016 3370774 BNP Paribas E,EM NYMEX NG L1D Henry Hub
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Financial Financial Option Call 7/1/2016 3389346 Scotia Bank NYMEX NG L1D Henry Hub

Financial Financial Option Put 7/1/2016 3389346 Scotia Bank NYMEX NG L1D Henry Hub

Financial Financial Option Call 7/1/2016 3390265 Morgan Stanley E NYMEX NG L1D Henry Hub

Financial Financial Option Put 7/1/2016 3390265 Morgan Stanley E NYMEX NG L1D Henry Hub

Financial Financial Swap 7/1/2016 3225209 Morgan Stanley E IFERC Columbia Gulf
Financial Financial Swap 7/1/2016 3225282 BKMONTREAL IFERC Columbia Gulf
Financial Financial Swap 7/1/2016 3225287 JPMorganChase Bank E IFERC Columbia Gulf
Financial Financial Swap 7/1/2016 3225288 MerrilL ynchCom E EM IFERC Columbia Gulf
Financial Financial Swap 7/1/2016 3225289 MerrilL ynchCom E EM IFERC Columbia Gulf
Financial Financial Swap 7/1/2016 3225290 Macquarie Bank Ltd IFERC Columbia Gulf
Financial Financial Swap 7/1/2016 3225291 BKMONTREAL IFERC Columbia Gulf
Financial Financial Swap 7/1/2016 3225858 Macquarie Bank Ltd IFERC Transco Zone 4
Financial Financial Swap 7/1/2016 3225859 Citigroup Energy E IFERC Transco Zone 4
Financial Financial Swap 7/1/2016 3225864 JPMorganChase Bank E IFERC Transco Zone 4
Financial Financial Swap 7/1/2016 3225874 Macquarie Bank Ltd IFERC Transco Zone 4
Financial Financial Swap 7/1/2016 3226122 JPMorganChase Bank E IFERC Transco Zone 4
Financial Financial Swap 7/1/2016 3226130 JPMorganChase Bank E IFERC Transco Zone 4
Financial Financial Swap 7/1/2016 3226321 Citigroup Energy E IFERC Transco Zone 4
Financial Financial Swap 7/1/2016 3226333 JPMorganChase Bank E IFERC Transco Zone 4
Financial Financial Swap 7/1/2016 3226348 Citigroup Energy E IFERC Transco Zone 4
Financial Financial Swap 7/1/2016 3226375 Macquarie Bank Ltd IFERC Transco Zone 4
Financial Financial Swap 7/1/2016 3226376 MerrilL ynchCom E EM IFERC Transco Zone 4
Financial Financial Swap 7/1/2016 3226430 BKMONTREAL IFERC Columbia Gulf
Financial Financial Swap 7/1/2016 3226497 JPMorganChase Bank E IFERC Columbia Gulf
Financial Financial Swap 7/1/2016 3226553 JPMorganChase Bank E IFERC Columbia Gulf
Financial Financial Swap 7/1/2016 3226560 JPMorganChase Bank E IFERC Columbia Gulf
Financial Financial Swap 7/1/2016 3226562 MerrilL ynchCom E EM IFERC Columbia Gulf
Financial Financial Swap 7/1/2016 3226564 Macquarie Bank Ltd IFERC Columbia Gulf
Financial Financial Swap 7/1/2016 3226565 Macquarie Bank Ltd IFERC Henry Hub

Financial Financial Swap 7/1/2016 3226568 BKMONTREAL IFERC Henry Hub

Financial Financial Swap 7/1/2016 3226746 BKMONTREAL IFERC Henry Hub

Financial Financial Swap 7/1/2016 3226752 BKMONTREAL IFERC Henry Hub

Financial Financial Swap 7/1/2016 3226757 JPMorganChase Bank E IFERC Henry Hub

Financial Financial Swap 7/1/2016 3228844 MerrilL ynchCom E EM IFERC Transco Zone 4
Financial Financial Swap 7/1/2016 3245524 JPMorganChase Bank E IFERC Transco Zone 4
Financial Financial Swap 7/1/2016 3267252 Citigroup Energy E IFERC Columbia Gulf
Financial Financial Swap 7/1/2016 3275165 MerrilL ynchCom E EM IFERC Columbia Gulf
Financial Financial Swap 7/1/2016 3283780 MerrilL ynchCom E EM IFERC Columbia Gulf
Financial Financial Swap 7/1/2016 3286346 Macquarie Bank Ltd IFERC Columbia Gulf
Financial Financial Swap 7/1/2016 3298141 Macquarie Bank Ltd IFERC Transco Zone 4
Financial Financial Swap 7/1/2016 3317627 Macquarie Bank Ltd IFERC Transco Zone 4
Financial Financial Swap 7/1/2016 3323025 Citigroup Energy E IFERC Transco Zone 4
Financial Financial Swap 7/1/2016 3329156 Morgan Stanley E IFERC Transco Zone 4
Financial Financial Swap 7/1/2016 3333884 JPMorganChase Bank E IFERC Transco Zone 4
Financial Financial Swap 7/1/2016 3340042 BNP Paribas E,EM IFERC Transco Zone 4
Financial Financial Swap 7/1/2016 3340909 MerrilL ynchCom E EM IFERC Transco Zone 4
Financial Financial Swap 7/1/2016 3345068 Macquarie Bank Ltd IFERC Transco Zone 4
Financial Financial Swap 7/1/2016 3348333 BKMONTREAL IFERC Transco Zone 4
Financial Financial Swap 7/1/2016 3349168 BNP Paribas E,EM IFERC Transco Zone 4

$2.9000

$2.9000
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$2.9000

$2.9000

$2.9000

$2.9000

$2.9200

$2.9200

$2.9200

$2.9200

$2.9200

$2.9200

$2.8400

$2.8400

$2.9170

$2.9000

$2.9000

$2.9000

$2.9000

$2.9000

$2.9000

$2.9000

$2.9170

Financial Financial Swap 7/1/2016 3352499 Macquarie Bank Ltd IFERC Transco Zone 4
Financial Financial Swap 7/1/2016 3353288 Scotia Bank IFERC Transco Zone 4
Financial Financial Swap 7/1/2016 3353713 BKMONTREAL IFERC Transco Zone 4
Financial Financial Swap 7/1/2016 3356604 BNP Paribas E,EM IFERC Transco Zone 4
Financial Financial Swap 7/1/2016 3356822 MerrilL ynchCom E EM IFERC Transco Zone 4
Financial Financial Swap 7/1/2016 3358458 BKMONTREAL IFERC Transco Zone 4
Financial Financial Swap 7/1/2016 3359032 Scotia Bank IFERC Henry Hub
Financial Financial Swap 7/1/2016 3360082 Morgan Stanley E IFERC Henry Hub
Financial Financial Swap 7/1/2016 3360554 BKMONTREAL IFERC Henry Hub
Financial Financial Swap 7/1/2016 3363536 Morgan Stanley E IFERC Henry Hub
Financial Financial Swap 7/1/2016 3364483 Scotia Bank IFERC Henry Hub
Financial Financial Swap 7/1/2016 3364688 BKMONTREAL IFERC Henry Hub
Financial Financial Swap 7/1/2016 3365343 BNP Paribas E,EM IFERC Columbia Gulf
Financial Financial Swap 7/1/2016 3365804 Macquarie Bank Ltd IFERC Columbia Gulf
Financial Financial Swap 7/1/2016 3368346 BNP Paribas E,EM NYMEX NG L1D Henry Hub
Financial Financial Swap 7/1/2016 3368666 MerrilL ynchCom E EM IFERC Transco Zone 4
Financial Financial Swap 7/1/2016 3369208 BKMONTREAL IFERC Transco Zone 4
Financial Financial Swap 7/1/2016 3370066 Macquarie Bank Ltd IFERC Transco Zone 4
Financial Financial Swap 7/1/2016 3370588 BKMONTREAL IFERC Transco Zone 4
Financial Financial Swap 7/1/2016 3374592 BKMONTREAL IFERC Transco Zone 4
Financial Financial Swap 7/1/2016 3376795 BNP Paribas E,EM IFERC Transco Zone 4
Financial Financial Swap 7/1/2016 3377979 BNP Paribas E,EM IFERC Transco Zone 4
Financial Financial Swap 7/1/2016 3382168 BNP Paribas E,EM NYMEX NG L1D Henry Hub
Financial Financial Swap 7/1/2016 3383267 NextEra EnergyE EM G NYMEX NG L1D Henry Hub
7/1/2016 Total

$2.9170
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DEF Gas Storage Hedging Status
As of July 31, 2016 REDACTED

Physicall Instrument Month Trade Counterparty Market Location
Financial Number

Fixed Price IFERC Settlement Savings/Cost on Actual/Projected

0,
($/MMBtu) ($/MMBtu) Hedge Injection % Hedged

6/1/2016
6/1/2016 Total

Financial Financial Swap 3383865 Morgan Stanley E FGT Zone 3

$1.9600 |

250,000
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DEF Coal Transportation Hedging Status - Barge

As of July 31, 2016 REDACTED
P.h ysncgll Instrument Month Wl Counterparty Market Location
Financial Number
Financial Financial Swap 1/1/2016 3370646 BKMONTREAL Gulfcoast Pipe ULSD Gulf Coast Pipeline
Financial Financial Swap 1/1/2016 3370647 BKMONTREAL Gulfcoast Pipe ULSD Gulf Coast Pipeline
Financial Financial Swap 1/1/2016 3370674 JPMorganChase Bank E Gulfcoast Pipe ULSD Gulf Coast Pipeline
Financial Financial Swap 1/1/2016 3370776 BKMONTREAL Gulfcoast Pipe ULSD Gulf Coast Pipeline
Financial Financial Swap 1/1/2016 3371053 JPMorganChase Bank E Gulfcoast Pipe ULSD Gulf Coast Pipeline
1/1/2016 Total
Financial Financial Swap 2/1/2016 3370646 BKMONTREAL Gulfcoast Pipe ULSD Gulf Coast Pipeline
Financial Financial Swap 2/1/12016 3370647 BKMONTREAL Gulfcoast Pipe ULSD Gulf Coast Pipeline
Financial Financial Swap 2/1/2016 3370674 JPMorganChase Bank E Gulfcoast Pipe ULSD Gulf Coast Pipeline
Financial Financial Swap 2/1/2016 3370776 BKMONTREAL Gulfcoast Pipe ULSD Gulf Coast Pipeline
Financial Financial Swap 2/1/2016 3371053 JPMorganChase Bank E Gulfcoast Pipe ULSD Gulf Coast Pipeline
2/1/2016 Total
Financial Financial Swap 3/1/2016 3370646 BKMONTREAL Gulfcoast Pipe ULSD Gulf Coast Pipeline
Financial Financial Swap 3/1/2016 3370647 BKMONTREAL Gulfcoast Pipe ULSD Gulf Coast Pipeline
Financial Financial Swap 3/1/2016 3370674 JPMorganChase Bank E Gulfcoast Pipe ULSD Gulf Coast Pipeline
Financial Financial Swap 3/1/2016 3370776 BKMONTREAL Gulfcoast Pipe ULSD Gulf Coast Pipeline
Financial Financial Swap 3/1/2016 3371053 JPMorganChase Bank E Gulfcoast Pipe ULSD Gulf Coast Pipeline
3/1/2016 Total
Financial Financial Swap 4/1/2016 3374757 JPMorganChase Bank E Gulfcoast Pipe ULSD Gulf Coast Pipeline
Financial Financial Swap 4/1/2016 3380940 MerrilL ynchCom E EM Gulfcoast Pipe ULSD Gulf Coast Pipeline
Financial Financial Swap 4/1/2016 3384449 BKMONTREAL Gulfcoast Pipe ULSD Gulf Coast Pipeline
Financial Financial Swap 4/1/2016 3386308 MerrilL ynchCom E EM Gulfcoast Pipe ULSD Gulf Coast Pipeline
Financial Financial Swap 4/1/2016 3386741 MerrilL ynchCom E EM Gulfcoast Pipe ULSD Gulf Coast Pipeline
Financial Financial Swap 4/1/2016 3387221 MerrilL ynchCom E EM Gulfcoast Pipe ULSD Gulf Coast Pipeline
Financial Financial Swap 4/1/2016 3387222 BKMONTREAL Gulfcoast Pipe ULSD Gulf Coast Pipeline
Financial Financial Swap 4/1/2016 3388336 MerrilL ynchCom E EM Gulfcoast Pipe ULSD Gulf Coast Pipeline
4/1/2016 Total
Financial Financial Swap 5/1/2016 3374757 JPMorganChase Bank E Gulfcoast Pipe ULSD Gulf Coast Pipeline
Financial Financial Swap 5/1/2016 3380940 MerrilL ynchCom E EM Gulfcoast Pipe ULSD Gulf Coast Pipeline
Financial Financial Swap 5/1/2016 3384449 BKMONTREAL Gulfcoast Pipe ULSD Gulf Coast Pipeline
Financial Financial Swap 5/1/2016 3386308 MerrilL ynchCom E EM Gulfcoast Pipe ULSD Gulf Coast Pipeline
Financial Financial Swap 5/1/2016 3386741 MerrilL ynchCom E EM Gulfcoast Pipe ULSD Gulf Coast Pipeline
Financial Financial Swap 5/1/2016 3387221 MerrilL ynchCom E EM Gulfcoast Pipe ULSD Gulf Coast Pipeline
Financial Financial Swap 5/1/2016 3387222 BKMONTREAL Gulfcoast Pipe ULSD Gulf Coast Pipeline
Financial Financial Swap 5/1/2016 3388336 MerrilL ynchCom E EM Gulfcoast Pipe ULSD Gulf Coast Pipeline
5/1/2016 Total
Financial Financial Swap 6/1/2016 3374757 JPMorganChase Bank E Gulfcoast Pipe ULSD Gulf Coast Pipeline
Financial Financial Swap 6/1/2016 3380940 MerrilL ynchCom E EM Gulfcoast Pipe ULSD Gulf Coast Pipeline
Financial Financial Swap 6/1/2016 3384449 BKMONTREAL Gulfcoast Pipe ULSD Gulf Coast Pipeline

Volume (Gallons)

Fixed Price
($/Gallons)

Market Settlement Estimated Savings/(Cost) on

($/Gallons)
$0.9561

$0.9561

$0.9561

$0.9561

$0.9561

$0.9958

$0.9958

$0.9958

$0.9958

$0.9958

$1.1291

$1.1291

$1.1291

$1.1291

$1.1291

$1.2006

$1.2006

$1.2006

$1.2006

$1.2006

$1.2006

$1.2006

$1.2006

$1.3754

$1.3754

$1.3754

$1.3754

$1.3754

$1.3754

$1.3754

$1.3754

$1.4585

$1.4585

$1.4585

Estimated
Hedge Exposure (Gallons)

768,155

758,592

752,321

854,056

779,496
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$1.4585

$1.4585

461,517

$1.3347

$1.3347

$1.3347

$1.3347

$1.3347

Financial Financial Swap 6/1/2016 3386308 MerrilL ynchCom E EM Gulfcoast Pipe ULSD Gulf Coast Pipeline
Financial Financial Swap 6/1/2016 3386741 MerrilL ynchCom E EM Gulfcoast Pipe ULSD Gulf Coast Pipeline
Financial Financial Swap 6/1/2016 3387221 MerrilL ynchCom E EM Gulfcoast Pipe ULSD Gulf Coast Pipeline
Financial Financial Swap 6/1/2016 3387222 BKMONTREAL Gulfcoast Pipe ULSD Gulf Coast Pipeline
6/1/2016 Total
Financial Financial Swap 7/1/2016 3375682 BKMONTREAL Gulfcoast Pipe ULSD Gulf Coast Pipeline
Financial Financial Swap 7/1/2016 3380940 | MerrilL ynchCom E EM Gulfcoast Pipe ULSD Gulf Coast Pipeline
Financial Financial Swap 7/1/2016 3384449 BKMONTREAL Gulfcoast Pipe ULSD Gulf Coast Pipeline
Financial Financial Swap 7/1/2016 3386308 MerrilL ynchCom E EM Gulfcoast Pipe ULSD Gulf Coast Pipeline
Financial Financial Swap 7/1/2016 3386741 MerrilL ynchCom E EM Gulfcoast Pipe ULSD Gulf Coast Pipeline
Financial Financial Swap 7/1/2016 3387221 | MerrilL ynchCom E EM Gulfcoast Pipe ULSD Gulf Coast Pipeline
Financial Financial Swap 7/1/2016 3387222 BKMONTREAL Gulfcoast Pipe ULSD Gulf Coast Pipeline

$1.3347

7/1/2016 Total

$1.3347

354,594






