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Progress Energy Florida 

#6 Oil RIO Energy International,lnc. 


Extra Transport Cost- due to storms 

10/05-12/105 

Delivery Barrels Extra Reason 

Month Delivery Barge Location Delivered Dollars 


Date 

October 

14 DBl155 Bartow Plant 116,453 $ 154,883 Oil moved from Bahamas to Gulf Coast for blending prior to delivery 
18 Carribean Bartow Plant 97,744 $ 16Q,008 Extra barge chartered at spot rate 
25 DBl151 Bartow Plant 117,713 $ 156,558 Oil moved from Bahamas to Gulf Coast for blending prior to delivery 
27 Atlantic Bartow Plant 105,789 $ 203,009 Extra barge chartered at spot rate 
28 DBl155 Bartow Plant 116,165 $ 31,890 Oil moved from Bahamas to Gulf Coast for blending prior to delivery 

November 

9 DBl105 Bartow Plant 96,640 $ 500,000 Extra cost to bring barge from NY to Gulf Coast 


29 Atlantic Bartow Plant 112,132 $ 183,200 Extra barge chartered at spot rate 


December 28 Atlantic Bartow Plant 106,359 $ 183,200 Extra barge chartered at spot rate 

Total 868,995 $ 1,572,747 
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CONFIDENTIAl 

Current Date 
ALL POSITIONS As of 

.' 

Financial 
Options BP· Other Positions OTCSwaps- Collar- Total Other Positions OTCSwaps 

BPPosition Other Positions OTCSwaps Financial Delta Total Position MTMlLiquidation MTMlUquldation MTMILiquidatio MTM/Liquidatio MTMIUquidalion BP Trade Price Trade Price Trade Price Market Price 

Month (mmBtu) (mmBtu) (mmBtu) (mmBtu) (mmbtu) Value Value nValue nValue Value' (Average) (Average) (Average) (Average) 

Jan-06 871.689 2.635.000 3,506,689 $ 6,728,475 $ • 15,028.529 $ 21,757,004 $ 3.860 $ 6.174 o $ 11.794 

Feb-06 787.332 2.380.000 3,167.332 $ 5,877,059 $ 12,518.625 $ 18,395,684 $ 3.860 '$ 6.174 o $ 11.417 

Mar-06 871,689 2,325,000 3,196,689 $ 6.511,210 $ 12.437,394 $ 19,006,604 $ 3.860 $ 6.218 o $ 11.506 

Apr-06 843,570 600,000 1.443,570 $ 5,525,230 $ 2.449.650 $ 7,'I}74,880 $ 3.860 $ 6.509 o $ 10.497 
._. 

May-06 871.689 3,410,000 4.281.689 $ 5,648,386 $ 16.047,615 $ 21,696,001 $ 3.860 I 5.819 o $ 10.482 

Jun-06 843.570 3,900,000 4.743,570 $ 5,499,923 $ 18,731.850 $ 24.231.773 $ 3.860 '$ 5.761 o $ 10.527 

Jul-06 871,689 4,030,000 4,90.1,689 $ 5.126,838 $ 19,557.745 $ 25.284,583 $ 3.860 5.761 o $ 10.577 

Aug..()6 871,689 4.030,000 4,90·1.689 $ 5,766.064 $ 19,739,095 $ 25.505;159 $ 3.860 5.761 o $ 10.622 

Sep..()6 843,570 3.900,000 4,743;570 $ 5,568,497 $ 19.141,350 $ 24,729,847 $ 3.860 5.761 o $ 10.632 

Oct-O& 871,689 3.100.000 3i97"1,689 $ 5,822,724 $ 15,757,300 $ 21,580,024 $ 3.860 5.642 o $ 10.680 

Nov-06 843,570 600.000 1',443,57!iI $ 6,054.857 $ 2.580,900 $ 8,635,757 $ 3.860 6.900 o $ 11.092 

Dec-06 871,689 1,550.000 ~_689 $ 6,693.260 $ 6.925,400 $ 13,618,660 $ 3.860 7.111 o $ 11.582 

Jan-07 871.689 1,550,000 2;42'1.ji89 $ 6,979,522 $ 8,082,088 $ 15,001,609 $ 4.020 7.111 o $ 12.215 

Feb-07 787,332 1,400,000 2,1~7,332 $ 6.258.128 $ 6.953,450 $ 13,211,578 $ 4.020 7.111 o $ 12.056 

Mar-D7 871,689 1,550,000 2,421,689 $ 6,667,096 $ 7,326.463 $ 13,993,558 $ 4.020 7.111 o $ 11.762 

Apr-07 843.570 900,000 1,743,570 $ 4,802,909 $ 2,549,850 i $ 7,352,759 $ 4.020 7.058 o $ 9.801
I 

May-07 871,689 2,170,000 255,157 3,296,848 $ 4,771,235 $ 5,663,080 $ 433,456 $ 1<1,867,771 $ 4.020 7.062 o $ 9.608 

Jun-07 843,570 2,100,000 630,000 478,687 4,052,257 $ 4,655,285 $ 5,574,900 38,520 $ 345,434 $ 10,tl14,~139 $ 4.020 7.062 $ 8.660 $ 9.653 

Ju/-07 871,689 2,.170,000 961,000 601,323 4,604,012 $ 4,845,328 $ 5,847,530 141,484 $ 277,520 $ 11,111,863 $ 4.020 :$ 7.062 $ 8.660 $ 9.693 

Aug-07 871,689 2,170,000 961,000 593.558 4,596,247 $ 4,888,913 $ 5,956.030 189,534 $ 243,695 $ 11,278,172 $ 4.0204 7.062 $ 8.660 $. 9.743 

Sep..()7 843,570 2,100,000 600,000 465,908 4,009,478 $. 4.735,424 $ 5,774,400 62,400 $ 277,819 $ 10,850,043 $ 4.020 ~ 7.062 $ 9.500 $. 9.748 

Oct-07 871.689 1,860,000 310,000 110.501 3,152,190 $ 4,&41,214 $ 5,208,465 41,540 $. (103,306) $ 10,087,914 $ 4.020 :$ 7.068 $ 9.500 $ 9.796 

Nov-07 843,570 0 600,000 202,379 1,645,949 $. 5,202,852 $ . 209,400 $ (184,333) $ 5,227,918 $ 4.020 a $ 9.500 $ 10.220 

Dec-07 871,689 0 310,000 357004 1,539,653 $. 5.843,~ $ . 174,840 $ 389,469 $ 6,407,672 $ 4.020 0 o $ 10.769 

2008-2010 30.818,424 1,830;000 24,162,000 12;009,925 68,820,349 $. 133,310,180 $ • 4,163,570 $ 16,369,753 $ 7,412,177 $ 161,255,680 $ 4.350 $ 6.618 $ 8.391 $. 8.831 

Total!..-,- 51,345,294 52,260,000 28,534,000 15,075,401 147,214,695 $. 269,403,970 $ 224,015,278 $ 17,227,471 $ 9,091,931 $ 519,738,649 
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CONFllJENTIAL 

PEF Gas Price Hedging Targets 

2006 2007 2008 2009 2010Year 

Projected Burn . 1 
- -
, 30,991,846 &8,651,940 100,317,199 133,709,169 143,623,360­

Positions (MMBtu) , 

Fixed. Price Physical Position 16,242,207 28,233,435 12, 121,554 10,263,435 10,263,435 

" Option Castles& Collars - Delta Position 0 1,434,357 4,977,071 1,755,009 0 

Option PI,Jt& - Delta Position 713,829 2,186,524 3,290,141 2,219, 142 0 

Swap Position 
,-­ .., ... " 

8,420,200 4,Sn,OOO 14,742,000 12,480,000 0 

Total Position (MMBtu) 
.. <­

" 25,376,236 36,526,3\6 35, 130,766 26,717,586 10,263,435 

Open Position (MMBtu) 5,615,610 52,125,624 65,186,434 106,991 ,582 't33,359,925 

Weighted Average Contract Price 55.96 $6.47 $6.66 .$6..36 S4.52 

Weighted Average Market Price ;.~ ., .l" I' ~ 
$6.94­ $9.14 $8.90 $8.68 S8.48 

Actual % Hedged ., 

',_. • :-_:' , J ... . 
81.9°", 41.2 % 35.0% 20.0% 7.1 % 

Price Hedging Target 
....!,. 

! .,"--­ . 
~ 

50% - 700k 40% -60% 30°"'-45% 20%-35% <20% 
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CONFIDENTIAL 

PEF # 6 Oil Price Hedging Targets 

~ 

Ye.ar . 2006 2'()O7 2.1)08 2009 2010 

Projected Bu,,", 
' . . ~ , 

Positions (Barrels) 
, .. . 

: l~ <11..;') - i' 
Swap Position 't )0­ ~, - ~ j' 

- " 
, 

Option Della Posjtion .. 
~. .. . ~' ...-, 

• ~'.,& ::

Total Position (Barrels) . -
, , :­ , .~ 

Open Position (BarreJs) • I .. ,'"

• 
'. , 

Weighted Average Contract Price "' . , 
i. -

" Weighted Average Market Price " 

~ 

Actual ~ Hedged .. !,~\ 
.~ i:......., . 

, 
Price Hedging Target 0' , .... ~ . 

3.757.01Q 

1.rt55.000 

0 

1.9:55,000 

1.8il2,019 

$35.81 

$51.0Q 

520% 

5G-70'l4 

8,81>6.646 

2:970.0oo 

252.{)84 

3.222.084 

5 ,8'64,562 

$48.73 

$58.55 

.. .~.3% 

40~0% 
-

8 .274,738 

1,Q60,000 

157,358 

2.117.358 

6,157.381 

$50.48 

$60.65 

25.6 ,. 

30-45% 
-

5,650,884 

745.000 

67,.874 

812.874 

4.838.010 

$5428 

Stili.S1 

14.4 '10 

20-35% 

3,()37.140 

0 

0 

0 

3..037,140 

$0.00 

$0.00 

0.0% 

<2()% 

(0 "7c~~f 'S"(;>r.. ~ bWf,"b ~'" J\'H'Y\W:y 
$48.73 

6.45 
$7.56/ \'tI((\b+v.. 
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CONFIDENTIAL 

PEF Gas Hedging Status 2006 


As of August 3, 2006 

Physical or Fuel Type Savings/Cost on 
Financial Hedged Hedging Instrument Timeframe Volume Fixed Price IFERC Settlement Hedge 

Physical Natural Gas Fixed Price January 2006 155,000 $ 8.9400 $ 11.7500 $435,550 
Physical Natural Gas Fixed Price January 2006 300,700 $ 3.8600 $ 11.2800 $2,231,194 
Physical Natural Gas Fixed Price January 2006 279,682 $ 3.8600 $ 11.4500 $2,122,786 
Physical Natural Gas Fixed Price January 2006 74,307 $ 3.8600 $ 11.7500 $586,282 
Physical Natural Gas Fixed Price January 2006 123,336 $ 3.8600 $ 11.7500 $973,121 
Physical Natural Gas Fixed Price January 2006 93,217 $ 3.8600 $ 11.7500 $735,482 
Physical Natural Gas Fixed Price January 2006 620,000 $ 5.6730 $ 11.7500 $3,767,740 
Physical Natural Gas Fixed Price January 2006 611,627 $ 5.7550 $ 11.7500 $3,666,704 
Physical Natural Gas Fixed Price January 2006 310,000 $ 5.6900 $ 11.7500 $1,878,600 
Physical Natural Gas Fixed Price January 2006 310,000 $ 5.7000 $ 11.7500 $1,875,500 
PhYSical Natural Gas Fixed Price January 2006 310,000 $ 5.8400 $ 11.7500 $1,832,100 
Physical Natural Gas Fixed Price January 2006 310,000 $ 7.9230 $ 11.7500 $1,186,370 

PhYsical Natural Gas Fixed Price February 2006 140,000 $ 8.9400 $ 8.5500 ($54,600 
Physical Natural Gas Fixed Price February 2006 270,056 $ 3.8600 $ 8.2600 $1,188,246 
PhYsical Natural Gas Fixed Price February 2006 249,637 $ 3.8600 $ 8.3600 $1,123,367 
Physical Natural Gas Fixed Price February 2006 67,116 $ 3.8600 $ 8.5500 $314,774 
Physical Natural Gas Fixed Price February 2006 111,804 $ 3.8600 $ 8.5500 $524,361 
PhYsical Natural Gas Fixed Price February 2006 84,124 $ 3.8600 $ 8.5500 $394,542 
PhYsical Natural Gas Fixed Price February 2006 560,000 $ 5.6730 $ 8.5500 $1,611,120 
PhYSical Natural Gas Fixed Price February 2006 553,756 $ 5.7550 $ 8.5500 $1,547,748 
Physical Natural Gas Fixed Price February 2006 280,000 $ 5.6900 $ 8.5500 $800,800 
Physical Natural Gas Fixed Price February 2006 279,250 $ 5.7000 $ 8.5500 $795,863 
PhYSical Natural Gas Fixed Price February 2006 279,250 $ 5.8400 $ 8.5500 $756,768 
Physical Natural Gas Fixed Price February 2006 280,000 $ 7.9230 $ 8.5500 $175,560 

Financial Natural Gas Fixed Price March 2006 155,000 $ 7.8700 $ 7.1300 ($114,700
Physical Natural Gas Fixed Price March 2006 155,000 $ 8.9400 $ 7.2400 ($263,500) 
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CONFIDENTIAL 

Physical Natural Gas Fixed Price March 2006 300,621 $ 3.8600 $ 6.9400 $925,913 
Physical Natural Gas Fixed Price March 2006 276,447 $ 3.8600 $ 7.1100 $898,453 
Physical Natural Gas Fixed Price March 2006 74,175 $ 3.8600 $ 7.2400 $250,712 
Physical Natural Gas Fixed Price March 2006 123,783 $ 3.8600 $ 7.2400 $418,387 
Physical Natural Gas Fixed Price March 2006 93,217 $ 3.8600 $ 7.2400 $315,073 
Physical Natural Gas Fixed Price March 2006 620,000 $ 5.6730 $ 7.2400 $971,540 
Physical Natural Gas Fixed Price March 2006 603,538 $ 5.7550 $ 7.2400 $896,254 
Physical Natural Gas Fixed Price March 2006 310,000 $ 5.7000 $ 7.2400 $477,400 
Physical Natural Gas Fixed Price March 2006 308,824 $ 5.6900 $ 7.2400 $478,677 
Physical Natural Gas Fixed Price March 2006 310,000 $ 7.9230 $ 7.2400 1$211,730 

Physical Natural Gas Fixed Price April 2006 291,000 $ 3.8600 $ 7.1200 $948,660 
Physical Natural Gas Fixed Price April 2006 270,660 $ 3.8600 $ 7.2400 $914,831 
Physical Natural Gas Fixed Price April 2006 71,910 $ 3.8600 $ 7.2400 $243,056 
Physical Natural Gas Fixed Price April 2006 119,790 $ 3.8600 $ 7.3400 $416,869 
Physical Natural Gas Fixed Price April 2006 90,210 $ 3.8600 $ 7.3400 $313,931 
Physical Natural Gas Fixed Price April 2006 300,000 $ 6.0450 $ 7.3400 $388,500 
Physical Natural Gas Fixed Price April 2006 300,000 $ 6.9725 $ 7.3400 $110,250 
Physical Natural Gas Fixed Price April 2006 300,000 $ 7.0325 $ 7.3400 $92,250 
Financial Natural Gas Fixed Swap April 2006 300,000 $ 9.7850 $ 7.2500 ($760,500 
Financial Natural Gas Fixed Swap April 2006 300,000 $ 7.8700 $ 7.2500 ($186,000 
Financial Natural Gas Fixed Swap April 2006 150,000 $ 7.5500 $ 7.2500 _($45,000 
Financial Natural Gas Fixed Swap April 2006 51,000 $ 9.7850 $ 7.2500 ($129,285) 
Financial Natural Gas Option April 2006 300,000 $ 9.7900 $ 7.2500 ($534,000) 

Physical Natural Gas Fixed Price May 2006 310,000 $ 8.3550 $ 7.3700 ($305,350 
Physical Natural Gas Fixed Price May 2006 155,000 $ 7.2080 $ 7.3700 $25,110 
Physical Natural Gas Fixed Price May 2006 307,781 $ 6.8800 $ 7.3700 $150,813 
Physical Natural Gas Fixed Price May_2006 300,700 $ 3.8600 $ 7.0900 $971,261 
Physical Natural Gas Fixed Price May 2006 279,682 $ 3.8600 $ 7.2200 $939,732 
Physical 
Physical 

Natural Gas 
Natural Gas 

Fixed Price 
Fixed Price 

May 2006 
May 2006 

68,390 
122,922 

$ 
$ 

3.8600 
3.8600 

$ 
$ 

7.3700 
7.3700 

$240,049 
$431,456 

Physical Natural Gas Fixed Price May 2006 87,909 $ 3.8600 $ 7.3700 $308,561 
Physical Natural Gas Fixed Price May 2006 310,000 $ 5.0400 $ 7.3700 $722,300
Physical Natural Gas Fixed Price ___May2006 310,000 $ 5.0400 $ 7.3700 $722.300 
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CONFIDENTIAL 

Physical Natural Gas Fixed Price M~2006 310,000 $ 5.0000 $ 7.3700 $734,700 
Physical Natural Gas Fixed Price May 2006 315,430 $ 5.0000 $ 7.3700 $747,569 
Physical Natural Gas Fixed Price May 2006 307,782 $ 5.0550 $ 7.3700 $712,515 
Physical Natural Gas Fixed Price May 2006 311,519 $ 5.0650 $ 7.3700 $718,051 
Physical Natural Gas Fixed Price May 2006 310,000 $ 5.9250 $ 7.3700 $447,950 
Physical Natural Gas Fixed Price May 2006 310,000 $ 6.0450 $ 7.3700 $410,750 
Physical Natural Gas Fixed Price May 2006 310,000 $ 6.6000 $ 7.3700 $238,700 

Physical Natural Gas Fixed Price June 2006 300,000 $ 8.3550 $ 6.2000 ($646,500) 
Physical Natural Gas Fixed Price June 2006 150,000 $ 7.4400 $ 6.2000 ($186,000)1 
Physical Natural Gas Fixed Price June 2006 285,796 $ 3.8600 $ 5.8100 $557,302 
Physical Natural Gas Fixed Price June 2006 270,210 $ 3.8600 $ 5.9600 $567,441 ' 
Physical Natural Gas Fixed Price June 2006 71,910 $ 3.8600 $ 6.2000 $168,269 
Physical Natural Gas Fixed Price June 2006 119,790 $ 3.8600 $ 6.2000 $280,309 
Physical Natural Gas Fixed Price June 2006 90,210 $ 3.8600 $ 6.2000 $211,091 
Physical Natural Gas Fixed Price June 2006 299,771 $ 5.0400 $ 6.2000 $347,734 
Physical Natural Gas Fixed Price June 2006 290,848 $ 5.0400 $ 6.2000 $337,384 
Physical Natural Gas Fixed Price June 2006 300,000 $ 5.0000 $ 6.2000 $360,000 • 
Physical Natural Gas Fixed Price June 2006 300,000 $ 5.0000 $ 6.2000 $360,000 
Physical Natural Gas Fixed Price June 2006 300,000 $ 5.0550 $ 6.2000 $343,500 
Physical Natural Gas Fixed Price June 2006 300,000 $ 5.0650 $ 6.2000 $340,500 
Physical Natural Gas Fixed Price June 2006 300,000 $ 5.1900 $ 6.2000 $303,000 
Physical Natural Gas Fixed Price June 2006 237,403 $ 5.7000 $ 6.2000 $118,702 
Physical Natural Gas Fixed Price June 2006 297,936 $ 5.9250 $ 6.2000 ' $81,932 
Physical Natural Gas Fixed Price June 2006 290,029 $ 6.0450 $ 6.2000 $44,954 
Physical Natural Gas Fixed Price June 2006 230,000 $ 6.6000 $ 6.2000 ($92,000)i 
Physical Natural Gas Fixed Price June 2006 252,500 $ 6.8800 $ 6.2000 ($171,700) 
Financial Natural Gas Fixed Swap June 2006 300,000 $ 9.4100 $ 5.9250 ($1,045,500) 
Financial Natural Gas Fixed Swap June 2006 300,000 $ 7.4400 $ 6.2000 _($372,000Jj 
Financial Natural Gas Fixed Swap June 2006 300,000 $ 6.8400 $ 6.2000 ($192,000) 
Financial Natural Gas Fixed Swap June 2006 300,000 $ 6.8400 $ 6.2000 ($192,000)' 
Financial Natural Gas Option June 2006 300,000 $ 9.4100 $ 5.9250 ($738,000) 

Financial Natural Gas Fixed Swap July 2006 310,000 $ 9.4100 $ 5.8900 ($1,091,200) 
Financial Natural Gas Fixed Swap~ .. July 2006 155,000 $ 9.1000 $ 5.8900 ($497.550) 
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Financial Natural Gas Fixed Swap July 2006 155,000 $ 8.8200 $ 5.8900 $454,150) 

Financial Natural Gas Fixed Swap July 2006 49,600 $ 7.9900 $ 5.8900 ($104,160) 

Financial Natural Gas Fixed Swap July 2006 49,600 $ 7.3300 $ 5.8900 ($71,424) 

Financial Natural Gas Fixed Swap July 2006 310,000 $ 7.4400 $ 5.8900 ($480,500) 

Financial Natural Gas Fixed Swap July 2006 310,000 $ 7.5200 $ 5.8900 $505,300) 

Financial Natural Gas Fixed Swap July 2006 310,000 $ 7.4400 $ 6.0400 $434,000) 

Financial Natural Gas Fixed Swap Julv 2006 310,000 $ 6.8400 $ 6.0400 $248,000) 

Financial Natural Gas Fixed Swap July 2006 310,000 $ 6.5800 $ 5.8900 $213,900) 

Financial Natural Gas Fixed Swap July 2006 310,000 $ 7.0500 $ 5.8900 $359,600) 

Financial Natural Gas Fixed Swap July 2006 310,000 $ 6.8600 $ 5.8900 $300,700) 

Financial Natural Gas Fixed Swap Julv2006 310,000 $ 6.7850 $ 5.8900 $277,450) 
Financial Natural Gas Fixed Swap July 2006 310,000 $ 9.4100 $ 5.8900 ($1,091,200) 
Financial Natural Gas Fixed Swap Julv2006 155,000 $ 9.1000 $ 5.8900 ($497,550) 
Financial Natural Gas Fixed Swap July 2006 155,000 $ 8.8200 $ 5.8900 $454,150) 
Physical Natural Gas Fixed Price Julv2006 310,000 $ 8.3550 $ 6.0400 $717,650) 
Physical Natural Gas Fixed Price July 2006 -310,000 $ 7.5500 $ 6.0400 $468,100 
Physical Natural Gas Fixed Price July 2006 -310,000 $ 7.7000 $ 6.0400 $514,600 
Physical Natural Gas Fixed Price Julv2006 300,700 $ 3.8600 $ 5.7500 $568,323 
Physical Natural Gas Fixed Price July 2006 279,682 $ 3.8600 $ 5.9400 $581,739 
Physical Natural Gas Fixed Price July 2006 71,910 $ 3.8600 $ 6.0400 $156,764 
Physical Natural Gas Fixed Price July 2006 119,790 $ 3.8600 $ 6.0400 $261,142 
Physical Natural Gas Fixed Price July 2006 90,210 $ 3.8600 $ 6.0400 $196,658 
Physical Natural Gas Fixed Price July 2006 310,000 $ 5.0400 $ 6.0400 $310,000 
Physical Natural Gas Fixed Price Julv2006 308,895 $ 5.0400 $ 6.0400 $308,895 
Physical Natural Gas Fixed Price July 2006 310,000 $ 5.0000 $ 6.0400 $322,400 
Physical Natural Gas Fixed Price July 2006 309,992 $ 5.0000 $ 6.0400 $322,392 
Physical Natural Gas Fixed Price Julv2006 310,000 $ 5.0550 $ 6.0400 $305,350 
Physical Natural Gas Fixed Price July 2006 309,767 $ 5.0650 $ 6.0400 $302,023 
Physical Natural Gas Fixed Price July 2006 212,500 $ 5.1900 $ 6.0400 $180,625 
Physical Natural Gas Fixed Price July 2006 300,000 $ 5.7000 $ 6.0400 $102,000 
Physical Natural Gas Fixed Price July 2006 305,000 $ 5.9250 $ 6.0400 $35,075 
Physical Natural Gas Fixed Price July 2006 310,000 $ 6.0450 $ 6.0400 ($1,550 
Physical Natural Gas Fixed Price Julv2006 300,000 $ 6.6000 $ 6.0400 ($168,000 

I Physical Natural Gas Fixed Price July 2006 308,175 $ 6.8800 $ 6.0400 ($258,867 
Financial Natural Gas Option July 2006 310,000 $ 9.4100 $ 5.8870 ($774,380 

l Financial Natural Gas Option July 2006 155,000 $ 9.1000 $ 5.8870 $332,165 
I Financial Natural Gas Option July 2006 155,000 _t 8.8200 $ 5.8870 ($284,115 
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CONFIDENTIAL 

PEF Oil Hedging Status 2006 


As of August 3, 2006 

Physical or Fuel Type Market Scan Biz Savings/Cost on 
Financial Hedged Hedging Instrument Timeframe Volume Fixed Price Average Hedge 

Financial #6 Fuel Oil Fixed Swap Jan-06 25,000 $ 28.7100 $ 47.6260 $472,900 
Financial #6 Fuel Oil Fixed Swap Jan-06 25,000 $ 28.7600 $ 47.6260 $471,650 
Financial #6 Fuel Oil Fixed Swap Jan-06 50,000 $ 31.1500 $ 47.6260 $823,800 
Financial #6 Fuel Oil Fixed Swap Jan-06 25,000 $ 31.0000 $ 47.6260 $415,650 
Financial #6 Fuel Oil Fixed Swap Jan-06 25,000 $ 31.0000 $ 47.6260 $415,650 
Financial #6 Fuel Oil Fixed Swap Jan-06 10,000 $ 47.4500 $ 47.6260 $1,760 
Financial #6 Fuel Oil Fixed Swap Jan-06 20,000 $ 47.4000 $ 47.6260 $4,520 
Financial #6 Fuel Oil Fixed Swap Jan-06 10,000 $ 47.5000 $ 47.6260 $1,260 
Financial #6 Fuel Oil Fixed Swap Jan-06 20,000 $ 49.8000 $ 47.6260 ($43,480) 
Financial #6 Fuel Oil Fixed Swap Jan-06 20,000 $ 49.7500 $ 47.6260 ($42,480) 
Financial #6 Fuel Oil Fixed Swap Jan-06 20,000 $ 48.5000 $ 47.6260 {$17,480} 
Financial #6 Fuel Oil Fixed Swap Jan-06 20,000 $ 48.4000 $ 47.6260 ($15,480) 
Financial #6 Fuel Oil Fixed Swap Jan-06 25,000 $ 25.4500 $ 46.0110 $514,025 
Financial #6 Fuel Oil Fixed Swap Jan-06 25,000 $ 27.5500 $ 46.0110 $461,525 
Financial #6 Fuel Oil Fixed Swap Jan-06 25,000 $ 26.8500 $ 46.0110 $479,025 

Financial #6 Fuel Oil Fixed Swap Feb-06 25,000 $ 25.4500 $ 46.6680 $530,450 
Financial #6 Fuel Oil Fixed Swap Feb-06 25,000 $ 28.7100 $ 48.1450 $485,875 
Financial #6 Fuel Oil Fixed Swap Feb-06 25,000 $ 28.7600 $ 48.1450 $484,625 
Financial #6 Fuel Oil Fixed Swap Feb-06 50,000 $ 31.1500 $ 48.1450 $849,750 
Financial #6 Fuel Oil Fixed Swap Feb-06 25,000 $ 27.5500 $ 46.6680 $477,950 
Financial #6 Fuel Oil Fixed Swap Feb-06 25,000 $ 31.0000 $ 48.1450 $428,625 
Financial #6 Fuel Oil Fixed Swap Feb-06 25,000 $ 26.8500 $ 46.6680 $495,450 
Financial #6 Fuel Oil Fixed Swap Feb-06 25,000 $ 31.0000 $ 48.1450 $428,625 
Financial #6 Fuel Oil Fixed Swap Feb-06 10,000 $ 47.4500 $ 48.1450 $6,950 
Financial #6 Fuel Oil Fixed Swap Feb-06 20,000 $ 47.4000 $ 48.1450 $14,900 
Financial #6 Fuel Oil Fixed Swap Feb-06 10,000 $ 47.5000 $ 48.1450 $6,450 
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Financial #6 Fuel Oil Fixed Swap Feb-06 20,000 $ 49.8000 $ 48.1450 ($33,100) 

Financial #6 Fuel Oil Fixed Swap Feb-06 20,000 $ 49.7500 $ 48.1450 ($32,100 

Financial #6 Fuel Oil Fixed Swap Mar-06 25,000 $ 28.7100 $ 47.3570 $466,175 

Financial #6 Fuel Oil Fixed Swa~ Mar-06 20,000 $ 49.8000 $ 47.3570 ($48,860 

Financial #6 Fuel Oil Fixed Swap Mar-06 20,000 $ 49.7500 $ 47.3570 ($47,860) 

Financial #6 Fuel Oil Fixed Swa~ Mar-06 25,000 $ 28.7600 $ 47.3570 $464,925 

Financial #6 Fuel Oil Fixed Swap Mar-06 25,000 $ 31.0000 $ 47.3570 $408,925 

Financial #6 Fuel Oil Fixed Swap Mar-06 50,000 $ 31.1500 $ 47.3570 $810,350 

Financial #6 Fuel Oil Fixed Swap Mar-06 25,000 $ 31.0000 $ 47.3570 $408,925 
Financial #6 Fuel Oil Fixed Swap Mar-06 10,000 $ 47.4500 $ 47.3570 ($930) 

Financial #6 Fuel Oil Fixed Swap Mar-06 10,000 $ 47.5000 $ 47.3570 ($1,430) 
Financial #6 Fuel Oil Fixed Swap Mar-06 20,000 $ 47.4000 $ 47.3570 {$860 
Financial #6 Fuel Oil Fixed Swap Mar-06 25,000 $ 26.8500 $ 46.6870 $495,925 
Financial #6 Fuel Oil Fixed Swap Mar-06 25,000 $ 25.4500 $ 46.6870 $530,925 
Financial #6 Fuel Oil Fixed Swa~ Mar-06 25,000 $ 27.5500 $ 46.6870 $478,425 

Financial #6 Fuel Oil Fixed Swap Apr-06 25,000 $ 25.4500 $ 50.7360 $632,150 
Financial #6 Fuel Oil Fixed Swa~ Apr-06 25,000 $ 28.7100 $ 51.0330 $558,075 
Financial #6 Fuel Oil Fixed Swap Apr-06 25,000 $ 28.7600 $ 51.0330 $556,825 
Financial #6 Fuel Oil Fixed Swap Apr-06 25,000 $ 27.0500 $ 51.0330 $599,575 
Financial #6 Fuel Oil Fixed Swa~ Apr-06 25,000 $ 24.2500 $ 50.7360 $662,150 
Financial #6 Fuel Oil Fixed Swap Apr-06 25,000 $ 27.4000 $ 51.0330 $590,825 
Financial #6 Fuel Oil Fixed Swap Apr-06 50,000 $ 31.1500 $ 51.0330 $994,150 
Financial #6 Fuel Oil Fixed Swap Apr-06 25,000 $ 27.5500 $ 50.7360 $579,650 
Financial #6 Fuel Oil Fixed Swap Apr-06 25,000 $ 31.0000 $ 51.0330 $500,825 
Financial #6 Fuel Oil Fixed Swap Apr-06 25,000 $ 26.8500 $ 50.7360 $597,150 
Financial #6 Fuel Oil Fixed Swap Apr-06 25,000 $ 31.0000 $ 51.0330 $500,825 

L Financial #6 Fuel Oil Fixed Swap May-06 25,000 $ 25.4500 $ 49.9307 $612,017 
, Financial #6 Fuel Oil Fixed Swap May-06 25,000 $ 28.7100 $ 49.2545 $513,614 

Financial #6 Fuel Oil Fixed Swap May-06 25,000 $ 28.7600 $ 49.2545 $512,364 
Financial #6 Fuel Oil Fixed Swap May-06 25,000 $ 27.0500 $ 49.2545 $555,114 
Financial #6 Fuel Oil Fixed Swap May-06 25,000 $ 24.2500 $ 49.9307 $642,017 

PEF-FUEL-005689 




CONFIDENTIAL 

Financial #fJ Fuel Oil Fixed Swap May-06 25,000 $ 27.4000 $ ·492545 $546,364 

Financial #6 Fuel Oil Fixed Swap May-06 50,000 $ 31.1500 $ 49.2545 $905,227 

Financial #fJ Fuel Oil Fixed Swap May-06 25,000 $ 27.5500 $ 49.9307 $559,517 

Financial #fJ Fuel Oil Fixed Swap May-06 50,000 $ 28.1000 $ 49.2545 $1,057,727 

Financial #fJ Fuel Oil Fixed Swap May-06 25,000 $ 24.9000 $ 49.9307 $625,767 

Financial #fJ Fuel Oil Fixed Swap May-06 50,000 $ 31.7500 $ 49.2545 $875,227 

Financial #fJ Fuel Oil Fixed Swap May-06 25,000 $ 28.2500 $ 49.9307 $542,017 

Financial #fJ Fuel Oil Fixed Swap May-06 25,000 $ 31.0000 $ 49.2545 $456,364 
Financial #6 Fuel Oil Fixed Swap May-06 25,000 $ 26.8500 $ 49.9307 $577,017 
Financial #fJ Fuel Oil Fixed Swap May-06 25,000 $ 31.0000 $ 49.2545 $456,364 i 

Financial #fJ Fuel Oil Fixed Swap May-06 10,000 $ 48.6300 $ 49.2545 $6,245 
Financial #fJ Fuel Oil Fixed Swap May-06 10,000 $ 48.5000 $ 49.2545 $7,545 
Financial #fJ Fuel Oil Fixed Swap May-06 20,000 $ 48.3500 $ 49.2545 $18,091 
Financial #fJ Fuel Oil Fixed Swap May-06 10,000 $ 48:2500 $ 49.2545 $10,045 
Financial #fJ Fuel Oil Fixed Swap May-06 10,000 $ 48.3500 $ 49.2545 $9,045 
Financial #fJ Fuel Oil Fixed Swap May-06 20,000 $ 49.7000 $ 49.2545 ($8,909) 

Financial #fJ Fuel Oil Fixed Swap Jun-06 25,000 $ 25.4500 $ 46.4080 $523,949 
Financial #fJ Fuel Oil Fixed Swap Jun-06 25,000 $ 28.7100 $ 48.2932 $489,580 
Financial #fJ Fuel Oil Fixed Swap Jun-06 25,000 $ 28.7600 $ 48.2932 $488,330 
Financial #fJ Fuel Oil Fixed Swap Jun-06 25,000 $ 26.7500 $ 48.2932 $538,580 
Financial #fJ Fuel Oil Fixed Swap Jun-06 25,000 $ 24.2500 $ 46.4080 $553,949 
Financial #fJ Fuel Oil Fixed Swap Jun-06 25,000 $ 27.0500 $ 48.2932 $531,080 
Financial #fJ Fuel Oil Fixed Swap Jun-06 50,000 $ 31.1500 $ 48.2932 $857,159 
Financial #fJ Fuel Oil Fixed Swap Jun-06 25,000 $ 27.5500 $ 46.4080 $471,449 
Financial #fJ Fuel Oil Fixed Swap Jun-06 50,000 $ 28.1000 $ 48.2932 $1,009,659 
Financial #fJ Fuel Oil Fixed Swap Jun-06 25,000 $ 24.9000 $ 46.4080 $537,699 
Financial #fJ Fuel Oil Fixed Swap Jun-06 50,000 $ 31.7500 $ 48.2932 $827,159 
Financial #fJ Fuel Oil Fixed Swap Jun-06 25,000 $ 28.2500 $ 46.4080 $453,949 
Financial #fJ Fuel Oil Fixed Swap Jun-06 25,000 $ 31.0000 $ 48.2932 $432,330 
Financial #fJ Fuel Oil Fixed Swap Jun-06 25,000 $ 26.8500 $ 46.4080 $488,949 
Financial #fJ Fuel Oil Fixed Swap Jun-06 25,000 $ 31.0000 $ 48.2932 $432,330 

i Financial #fJ Fuel Oil Fixed Swap Jun-06 10,000 $ 48.6300 $ 48.2932 ($3,368 
Financial #fJ Fuel Oil Fixed Swap Jun-06 10,000 $ 48.5000 $ 48.2932 ($2,068) 
Financial #fJ Fuel Oil Fixed Swap Jun-06 10,000 $ 48.0000 $ 48.2932 $2,932 
Financial #fJ Fuel Oil Fixed Swap Jun-06 20,000 $ 48.3500 $ 48.2932 ($1.136) 
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Financial #6 Fuel Oil Fixed Swap Jun-06 10,000 $ 48.2500 $ 48.2932 $432 I 

Financial #6 Fuel Oil Fixed Swap Jun-06 10,000 $ 48.3500 $ 48.2932 ($568)1 

Financial #6 Fuel Oil Fixed Swap Jun-06 20,000 $ 49.8000 $ 48.2932 ($30,136) 

Financial #6 Fuel Oil Fixed Swap Jun-06 20,000 $ 49.7000 $ 48.2932 ($28,136) 

Financial #6 Fuel Oil Fixed Swap Jul-06 10,000 $ 48.6300 $ 48.7000 $700 

Financial #6 Fuel Oil Fixed Swap Jul-06 10,000 $ 48.5000 $ 48.7000 $2,000 
Financial #6 Fuel Oil Fixed Swap Jul-06 10,000 $ 48 .0000 $ 48.7000 $7,000 
Financial #6 Fuel Oil Fixed Swap Jul-06 20,000 $ 48.3500 $ 48.7000 $7,000 
Financial #6 Fuel Oil Fixed Swap Jul-06 10,000 $ 48.2500 $ 48.7000 $4,500 
Financial #6 Fuel Oil Fixed Swap Jul-06 10,000 $ 48.3500 $ 48.7000 $3,500 
Financial #6 Fuel Oil Fixed Swap Jul-06 20,000 $ 49.8000 $ 48.7000 ($22,000) 
Financial #6 Fuel Oil Fixed Swap Jul-06 20,000 $ 49.7000 $ 48.7000 ($20,000) 
Financial #6 Fuel Oil Fixed Swap Jul-06 10,000 $ 49.0000 $ 48.7000 ($3,000) 
Financial #6 Fuel Oil Fixed Swap Jul-06 10,000 $ 48.7500 $ 48.7000 ($500) 
Financial #6 Fuel Oil Fixed Swap Jul-06 10,000 $ 47.7000 $ 48.7000 ' $10,000 
Financial #6 Fuel Oil Fixed Swap Jul-06 10,000 $ 47.7000 $ 48.7000 $10,000 
Financial #6 Fuel Oil Fixed Swap Jul-06 25,000 $ 25.4500 $ 49.5540 $602,600 
Financial #6 Fuel Oil Fixed Swap Jul-06 25,000 $ 28.7100 $ 48.7000 $499,750 
Financial #6 Fuel Oil Fixed Swap Jul-06 25,000 $ 28.7600 $ 48.7000 $498,500 
Financial #6 Fuel Oil Fixed Sw~ Jul-06 25,000 $ 26.7500 $ 48.7000 $548,750 
Financial #6 Fuel Oil Fixed Swap Jul-06 25,000 $ 24.2500 $ 49.5540 $632,600 
Financial #6 Fuel Oil Fixed Swap Jul-06 25,000 $ 27.0500 $ 48.7000 $541,250 
Financial #6 Fuel Oil Fixed Swap Jul-06 50,000 $ 31.1500 $ 48.7000 $877,500 
Financial #6 Fuel Oil Fixed Swap Jul-06 25,000 $ 27.5500 $ 49.5540 $550,100 
Financial #6 Fuel Oil Fixed Swap Jul-06 50,000 $ 28.1000 $ 48.7000 $1 ,030,000 
Financial #6 Fuel Oil Fixed Swap Jul-06 25,000 $ 24.9000 $ 49.5540 $616,350 
Financial #6 Fuel Oil Fixed Swap Jul-06 50,000 $ 31 .7500 $ 48.7000 $847,500 
Financial #6 Fuel Oil Fixed Swap Jul-06 25,000 $ 28.2500 $ 49.5540 $532,600 
Financial #6 Fuel Oil Fixed Swap Jul-06 25,000 $ 31 .0000 $ 48.7000 $442,500 
Financial #6 Fuel Oil Fixed Swap Jul-06 25,000 $ 26.8500 $ 49.5540 $567,600 
Financial #6 Fuel Oil Fixed Swap Jul-06 25,000 $ 31 .0000 $ 48.7000 $442,500 

Total RealizEI"d Net Savings as .of8l03/06 . -. ~ ~<,;"~I.. ;.2,945,000 ,. ~:' _ .• ~-._ I. ..' -~:.;...t . r .... "'-'f'. " ~ J~~"'~ ; ­ . ~.-' $46,1 06i307 
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, ~t· " ':I-. , ...- PEF ReportingL.imits .: . -~. ~;,. ' - ~L 

Fuel 

Current Year current Year 
Umits Current Year +1 +2I 
Coal 

(Hedging & 
Physical 

Procurement) 

I 95%-115% I 65%-90% I 40%-65% 

Natural Gas 
(Hedging) 

Natural Gas 
(Physical 

Procurement} 
#fj Fuel Oil 
(Physical 

Procurement) 

#6 Fuel Oil 
(Hedging) 

50%-70% 

85%-100% 

100% 

50%-70% 

40%-60% 

40%-60% 

100% 

40%-60% 

30%-45% 

30%-45% 

100% 

30%-45% 

Current Year Current Year 
+4 Notes+3 

15%-40% ~25% 

Never exceed 80% of projected monthly usage 
Never exceed 70% of total projected annual 20%-35% ~20% 

See note at Current year physical procurement "\fill be
20%-35% completed by Aplil '1 of each year ..•. 

Full requirements wHi I:>e negotiated for at least 

right 

n/a n/a 3 years. 

Never exceed 80% of projected montmy usage 
Never exceed 70% of total projected annual 20%-35% ~20% 

'"'C:) 

tTl 
'"Tl, 
'"Tl 

tTl 
l', 
o o 
Vl 
-....J 
o o 
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TAMPA ELECTRIC COMPANY 
DOCKET NO. 060001-EI 
STAFF'S SIXTH SET OF INTERROGATORIES 
INTERROGATORY NO. 44 
PAGE 1 OF 1 
FILED: OCTOBER 30, 2006 

CONFIDENTIAL 

Hedging 

44. 	 Please refer to pages 8 & 9 of the testimony of Joann Wehle and to page 8 of Tampa 
Electric Company's Fuel Procurement and Wholesale Power Purchases Risk 
Management Plan 2007. Please provide an analysis of realized losses or gains for 
Tampa Electric's natural gas hedge positions for the period January through September 
2006. Break down the realized losses or gains by month and by type of hedge - physical 
or financial. Also include a calculation of the loss or gain showing specific fuel prices ­
the market prices, the price locked in by the hedge, and the volumes hedged. 

A. 	 Tampa Electric's realized gains and losses for natural gas financial hedges are shown by 
General Ledger (GIL) month in the table below: 

Summary of Monthly Settlements 
GIL Month January 2006 through September 2006 

All Financial OTe Swaps 
Weighted 

Avg. Settlement 
GIL Production Settlement Hedge Hedge Settlement 

Month Month Date MMBTU Price Price Hedge Value Value Gain/(Loss) 

Jan-06 Feb-06 27-Jan-06 2.020.000 $6.597 $11.431 $17,366.350 $23,090,620 $5.724.270 
Feb-06 Mar-06 24-Feb-06 2.0901000 $6.678 $8.400 $18.136.900 $17,556,000 $(580.900) 
Mar-06 Apr-06 29-Mar-06 1.620,000 $7.950 $7.112 $12.884,100 $11,521,440 $(1,362,660) 
Apr-06 May-06 26-Apr-06 2,520,000 $8.511 $7.233 $21,446.700 $18,227,160 $(3.219.540) 
May-06 Jun-06 26-May-06 4.340,000 $6.386 $7.198 $36,396,100 $31,239,320 $(5,156,780) 
Jun-06 Jul-06 28-Jun-06 4,290,000 $8.139 $5.925 $34,917.600 $25,418,250 $(9.499.350) 
Jul-06 Aug-06 27-Jul-06 4,520,000 $8.068 $5.887 $36.468.900 $26,609,240 $(9.859.660) 
Aug-06 Sep-06 29-Aug-06 4,510,000 $6.166 $7.042 $36,841,950 $31,759,420 $(5,082.530) 

Sep-06 Oct-06 27-Sep-06 4.220.000 $8.087 $6.816 $34,125.300 $28,763,520 $~,361l80} 

30.130,000 $202, 787 ,390 $214,184 ,970 S{341398,930l 
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Florida Power & Light Company 
Docket No. 060001-EI 
Staffs Eighth Set of Interrogatories 
Interrogatory No. 75 
Page 1 of 1 

Q. 

Please refer to page 19, lines 6 through 11 of the testimony of Gerard Yupp filed on 
September 1, 2006 in Docket No.060001. Please provide an analysis of realized losses or 
gains for FPL's natural gas and heavy oil hedge positions for the period January 
through September 2006. Break down the realized losses or gains by natural gas or 
heavy oil, by month, and by type of hedge - physical or fmancial. Also include a 
calculation of the loss or gain showing specific fuel prices - the market prices and the 
price locked in by the hedge. 

A. 
CONFIDENTIAL 

2006 HEDGING PROGRAM SAVINGS / (LOSS) 

Natural Gas 
Natural Gas 

Heavy Oil 

Financial Hedges 
Physical Hedges 

January February March April 
$78,045,988 $12,104,401 ($33,781,765) ($28,927,816) 
($1,343,581) ($2,610,496) $0 ($533,768) 

Financial Hedges ($8,199,219) ($5,774,817) ($8,050,416) $0 

May 
($34,609,123) 

($330,072) 

$3,987,669 

2006 HEDGING PROGRAM SAVINGS / (LOSS) ~. 

". 

Natural Gas 
Natural Gas 

Heavy Oil 

June July August September Total 
Financial Hedges 
Physical Hedges 

($76,707,975) ($84,270,013) ($34,740,770) ($36,196,650) ($239,083,723) 
($422,654) ($124,053) $18,915 ($216,310) ($5,562,019) 

Financial Hedges $241,334 $287,601 $8,702,975 ($14,319,510) ($23,124,383) 

The realized values for each month swnmarize the results of many transactions executed 
at many different prices. Attachment I includes the complete reports for each month. 
The reports include trade date, transaction term, volume, deal price, strike price, 
settlement index, settle price, option premium, and gain/loss for each hedging program 
deal. Attachment II provides the storage detail. 
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Trtzde Deal Strike Put / Settle Original Gain / (Loss) Fas 

Deal # Date TriUkr Term Volume Units Price Price Call Index Price Premium Type 


Business Unit EMT,a division ofFPL 

Project FPL - Clause 

Portfolio FPL Fuel Oil Procurement 
...._-------_._._----;:IStrategy HDGEIOOIOB 

------,-----------------------------------.Delivery Month December 2005 

Counterparty Name Barclays Bank PLC 

Deal Type SSWPS 


Actual! Estimate E 

33436 6131Z004 DXSOI4I OlJOll200S -1213112005 .25,000 BBLS 29.1 NYH CAROOME 49.1520 (SSOJ,l10) HMTMNQ 

33479 61912004 DXSOI41 OllOll200S - 12l311Z00S ·25,000 BBLS 28.4 NYH CARGOME 49.1520 ($518,810) HMTMNQ 

33725 7n12004 DXSOl4I o110 IIZOOS - 1213112005 -25,000 BBLS 29.1 NYH CAItGOME 49.1520 ($501,310) HMTMNQ 


Summary for 'Actual I Estimate' = E (3 detail records) 

Sum -75,000 ./ ($1,521,429) 

Actual! Estimate A 

33436 61312004 DXSOI4I OI/OIIZOOS. 1213112005 25,000 BBLS 29.1 NYH CAROOME 48.8120 $492,800 HMTMNQ -ol>Q(f)CJIl
&6ft:@'OQ33479 6J91Z004 DXS0I41 0110112005·12/3112005 25,000 BBLS 28.4 NYH CARGOME 411.8120 $510,300 HMTMNQ (")(1)nlJl::IJ~5: 

33725 7nl2004 DXSOI41 0110112005 - 1213l/200S 2S,OOO BBLS 29.1 NYH CAROOMB 48.8120 $492,800 HMTMNQ ..... §"g"'!E.!Il 
Summary for 'Actual I EstimatIJ' .. A (3 detaIl recorda) OO(1):::J~Z-O

;:;;::.z",9~ 
Sum 76.000 " $1.495,900 Z ","-p (1) 0(1)

VJ -0')"""1 

Summary for 'Deal Type' .. SSWPS (6 detail records) " Ul g, g j10 

ag~Sum 0 ($25,529) ro ' ::r 
Summary for 'Ccunterparty Name' .. Bare/ars Bank PLe (6 detail records) o S[!J~ 

($26,529) rn !!!. 3Sum 0 o "0 

Counter party Name Cal yon Z ffi' §l 
'" '<

-IDeal Type SSWPS 


Actual! Estimate E 
 l> 
33349 SJ2512004 DXS0I41 OIIOIIZOOS -12ll112OOS -25,000 BBLS 29.25 NYH CAROOME 49.1520 ($497.560) H MTM NQ r-


Summary for 'Actual I Estimate' = E (1 detaIl record) 


Sum -25,000" ($497,560)-------------------- ---- -.._--_._---_..,_..............__."..._..."",. 
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Trade Dtu# Stn" Put/ Settle Original Gain / (Loss) FIlS 

Deal # Date Trader Term Volume Units Price Price Call Index Price Premium Type 


Aetual! Estimate A 

33349 512512004 OXSOI41 0110112005 - \213112005 25,000 BBLS 29.25 NYH CARGOME 48.8120 $489.050 HMTMNQ 
Summsry for 'Actual/Est/mate' =A (1 detail record) 

25,000 J $489,050Sum 
Summsry for 'Deal Type' = SSWPS (2 detail records) 

Sum 0 ($8,510) 

Summary for 'Counter party Name'" Cal yon (2 detall records) 

Sum 0 ($8,510) 

Counterparty Name Deutsche Bank AG 

Deal Type SSWPS 

Ac.tuall Estimate E 

34790 111912004 OXSOI41 0110112005 - 1213112005 ·2$,000 BBLS 29.95 NYHCAROOME 49.1520 ($480,060) HMTMNQ 
34849 1111212004 OXS0141 0110112005 - 1213112005 .25,000 BBLS 29.63 NYHCAROOMB 49.1520 ($4&&,060) HMTMNQ 
34895 1111812004 OXSOI41 12/01l200S - 1213112005 ·50,000 BBLS 30.25 NYHCARGOMB 49.1520 ($945,119) HMTMNQ 

Summary for 'Actual! EstImate' = E (3 detail records) 

Sum -100,000 ($1,913,238) 

Ac.tuall Estimate A 

34790 1119/2.004 OXSOI41 0110112005 • 12/3112005 25,000 BBLS 29.!15 NYHCAROOME 48.8120 S471,550 HMTMNQ \J»QCIlE'!!
rufifCIii 034849 1111212004 OXSOI41 0110112005 - 1213112005 25,000 BBLS 2.9.63 NYHCAROOME 48.8120 $479,550 HMTM NO ("') (Q (l) =II R- :1. 

34895 1lIJ812004 OXSOI41 1210112005 -1213112005 50,000 BBLS 30.25 NYHCARGOME 48.8120 $928.100 H M1M NQ ~g.~"'!l1.1il" 
Summary for 'Actual!Estimate' = A (3 detail records) OgJg~5~

Na Z",. ~ 
100,000 Z~-p(!)O(l)Sum $1,879,200 w -(J)~

"iooQoSummary for 'Desl Type' '" SSWPS (6 detail recorda) 
" (11-'0 

a~~Sum 0 ($34,O38) (!)'~ 

Summary for 'Counterparty Name' = Deutsche Bank AG (6 detail records) C am­
(Q g 

Sum 0 ($34.038) m !!!. 3 o -0 
:l. Q,)

Counter party Name Florida Power & Light Company Z (l):::l 
'" '< 

Deal Type SSWPS -I 

Actual! Estimate E » 
36019 4/1912005 PXZOKC4 121011200$ - 1213112005 82$.000 BBLS 30.04333 NYHCARGOME 49.1520 $1$,765,239 HMTMNQ .... 

Summary for 'Actual! Estimate' a E (1 deteD record) 

825,000 .,/Sum fi15,765,239 

Actual! Estimate A 
........" .....___......______>r.
"'_.M 
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Trade Deal Strike Putl Settle Original Gain I (Loss) Pas 
Deal # Date Trader Term Volume Units Price Price Call Index Price Premium Type 

36019 4/1912005 PXZOKC4 1210112.005·1213112.005 ·825,000 BBLS 30.04333 . NYH CARGOME 48.8120 ($15,484,425) HMTMNQ 


Summary for 'Actual I Estimate' '" A (1 detail record) 

-825,000 ($15,484,425) 

Summary for 'Deal Type' = SSWPS (2 detail re(;(Jf'd$) 

Sum 0 $280.814 

Summary for 'Counterparly Name' c Florida Power & Light Company (2 detail records) 

Sum 0 $280,814 

Counterparty Name 1. Aron &: Company 

Sum 

DeaJ Type SSWPS 

Actual I Estimate E 
33325 5/1912.004 DXSOl4I 01/0112.005·1213112.005 .25,000 BBts 28.65 NYHCARGOME 49.1520 ($512,560) HMTMNQ 
34293 911012004 DXSOI41 0110112005. 1213112.005 ·25,000 BBLS 29.55 NYHCARGOME 49.1S20 (S490,060) HMTMNQ 
34294 9/1012.004 DXSOl41 0110112005 ·1213112005 ·25,000 BBLS 29 NYHCARGOMB 49.1520 ($503,810) HMTMNQ 
34786 111812004 DXSOI4I 0110112005·1213112005 .25,000 BBts 30.55 NYHCARGOME 49.1520 (S46S,060) HMTMNQ 
34793 111912004 DXSOI41 1010112005 - 1213112.005 .SO,OOO BBts 30 NYHCARGOME 49.1520 ($957,619) HMTMNQ 
34837 1111112004 DXSOI41 10/0112.005·1213112005 ·50,000 BBts 29.65 NYHCARGOMB 49.1520 ($97S,119) HMTMNQ 
34838 11/1112004 DXSOI4I 1210112005 • 1213112005 ·50,000 BBLS 29.8S NYHCAROOMB 49.1520 ($96s,1l9) HMTMNQ 
348S6 1111512004 DXSOI41 0110112005 -1213112005 .25,000 BBLS 28.7 NYHCAROOME 49.1520 (SSll,310) HMTMNQ 
34890 1111812004 DXSOI4J 1210112005 • 1213112.005 .SO,OOO BBLS 30.35 NYHCARGOME 49.1520 ($940,119) HMTMNQ 
34909 1112212004 DXSOI41 1210112005·1213112005 .100,000 BBLS 31.0S NYHCARGOME 49.1520 (SI,810,238) HMTMNQ 
34945 1112412004 DXSOI4I 1210112.005· 1213112005 ·100,000 BBLS 31.9 NYHCARGOME 49.1520 ($I,nS,238) HMTMNQ "1J»O(j)O:!!

Q.)~c:nroo
Summary for 'Actual I Est/mare' = E (11 detail rec:orrh) C") (Q III (l) =1l () ::I. 

~g.~(/)~fr
Sam -525,000.1 ($9,856,250) O~~g~~dl

N~Z(/), :IEActual I Estimate A Z""'-!J(l)O(l)(.,.) -0')'"
33325 5/1912004 DXSOl41 01101I2OOS·12131/2005 25,000 BBts 2US NYHCARGOME 48.8120 5504,050 HMTMNQ ." ;:;~g\l'O 
34293 9/1012004 DXSOI41 0110112005 - 1213112005 25,000 BBLS 29.5S NYHCAROOMB 48.8120 S481,550 HMTMNQ ~=:c5-(l)':::r
34294 911012004 DXSOIU 01l01I2ooS·1213112oo5 25,000 BBLS 29 NYHCARGOME 48.8120 $495,300 HMTMNQ C a~0 
347&6 J11812004 DXSOI41 0110112005· 1213112.005 25,000 BBLS 30.55 NYHCARGOME 48.8120 S456,s50 HMTMNQ (Q 0 m !l! 334793 111912004 DXSOI41 1010112005·1213112005 50,000 BBLS 30 NYHCARGOMB 48.8120 $940,600 HMTMNQ o '0 

348)7 1111112004 DXS0141 101011200S ·1213112005 50,000 BBLS 29.65 NYHCAROOMB 48.8120 5958,100 HMTMNQ Z ~. ~ 
34838 1111112004 DXSOl41 1210112005 • 1213112005 50.000 BBLS 29.85 NYHCAROOMB 48.8120 $948,100 HMTMNQ -I 
34856 11/1512004 DXSOJ41 01/0112005 -121311200S 25,000 BBLS 28.7 NYHCARGOME 48.8120 S502.800 HMTMNQ 
34890 1II1812004 DXS0141 1210112.005 ·1213112.005 SO,OOO BBLS 30.35 NYHCAROOME 48.8120 $923.100 HMTMNQ » 
34909 1112212004 DXS0141 1210112005· 1213112.005 100,000 BBts 31.0S NYHCAROOME 48.8120 $1.776,200 HMTMNQ r ­
34945 1112412004 DXSOI41 12I011200S· 1213112005 100,000 BBLS 31.9 NYHCARGOME 48.8120 $1.691,200 HMTMNQ 

,....... ..",.I,,--. "...... ~''' ....._
~ 
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FPL Derivative Settlements - All Instruments 113112006 
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Trad~ Deal Strike Put/ Settle Original Gain / (Loss) Fas 

Deal# Date Trader Term Volume Units Price Price Call Index Price Premium Type 


Summary for 'Actual!Estimate' '" A (11 detail records) 

525,000 $9,677,550 

Summary for 'Deal Type' =SSWPS (22 detail records) 

Sum 

Sum 0 ($178,700) 

Summary for 'Counterparty Name':: J. Non" Company (22 detail records) 

Sum 0 ($178,700) 

Counterparly Name. Mitsui & Co. Energy Risk Management Ltd. 


Deal Type SSWPS 


Actual! Estimate E 

3360S 612312004 OXSOI4f 011011200S -1213112005 ·25,000 BBLS 28.7S NYH CARGOME 49.1S20 ($510,060) HMTMNQ 
Summary for 'Actval!Estimate':: E (1 detaIl record) 

Sum -25,000 / ($510,060) 

Actual! Estimate A 

33608 612312004 OXSOI41 01/01/'2005 • 1213112005 25,000 BBLS 28.75 NYH CARGOME 48.8120 $501.550 HMTMNQ 
Summary for 'Actual! EstImate':: A (1 detail record) 


Sum 25,000 $501,550 


Summary for 'Deal Type':: SSWPS (2 detail records) 


Sum 0 ($8,610) 


Summary for 'Counterparty Name'.. Mitsui & Co. Energy RiSK Management Ltd. (2 detaIl records) 1J»O~O:::!l 

Ill=CIl)OO_<.C III ro 4;0 =>.

Sum 0 ($8,510) ",,<1>g.(/l(/l~o.
.j:o,.35- _Ill

Counterparly Name Morgan Stanley Capital Group, Inc. Oa<1>=>~Zdl 
/>.)~Z(/l9~
.j:o,.-!=' roomDeal Type .SSWPS Z w ,....O>~ 

-...IooQ<> 

Actual! Estimate E 01-0 
5"01:: 

" cn7"cg.
33421 61212004 OXSOI41 01l011200S·12131I2OOS -2S,OOO BBLS 29.75 NYH CARGOMB 49.1520 ($485.060) HMTMNQ C a~c;
34771 111812004 DXSOI41 011011200S • 121311200S .25,000 BBLS 30.2 NYH CAllGOMB 49.1520 ($473.810) HMTMNQ m ~ ~ 34851 1111512004 OXSOI41 0110 moos· 121311200S ·25,000 BBLS 28.15 NYH CAROOMB 49.1S20 ($507.560) HMTMNQ g. ~ 

Summary for 'Actual! Est/mata' .. E (3 detail records) Z ro;:l(/l '< 

Sum -75,000 ./ ($1,466,429) -I 
Actual! Estimate A »33421 61212004 OXSOI4I 01/0112005 • 121311200S 2S,ooO BBLS 29.7S NYH CAROOMB 48.B120 $416,550 HMTMNQ 


34771 Itl8l2004 OXSOI41 011011200S • 121311200S 2S,OOO BBLS 30.2 NYH CARGOME 48.8120 $465.300 HMTMNQ r­
348S1 1111512004 DXSOI41 0110112005· 121311200S 2S,OOO BBLS 28.8S NYH CAROOMB 48.8120 $499,OSO HMTMNQ 


'...____~M.~~___ 
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113112006FPL Derivative Settlements - All Instruments 
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Trade Deal Strike Put / Settle Original Gain / (Loss) Fas 
Deal # Date Trader Term Volume Units Price Price CaU Index Price Premium Type 

Summary for 'Actual/ Estimate' .. A (3 detail records) 

Sum 75,000 $1,440,900 

Summary for 'Deal Type' = SSWPS (6 detail records) 

Sum 0 ($25,529) 

Summary for 'Counterparty Name'. Morgan Stanley Capital Group, Inc. (6 detail recordl$) 

Sum 0 ($25,529) 

Summary for 'Dallvery Month' = 12/3112005 (46 detail records) 

Sum 0 $0 
·summS;Y·fOj.-'siraiegj/;;; 'HDiie1o'o1oi3' (46'detaiiiecOfdsf' ... .... ... ".". ... ".. ... .... ... 
Sum o $0 

~trategy HDGEI OOllB ~----. -~~~~~~~.___.___:=] 
Delivery Month December 100S 

(AunUrparty Name Deutsche Bank AG 

Deal Type SSWPS 

Actual I Estimate E 
35141 1212212004 DXSOl41 1210112005- 1213112005 25,000 BBLS 32 NYH CAR-GOME 49.1520 $428,810 HMTMNQ 

Summary for 'Actual / Estimate' = IE (1 detaH record) 

Sum 26,000 / $428,810 

Actual I Estimate A ;;?~f?:I20:Il
(")~!lJ~~a~

35141 12/2.212004 DXSOWI 1210112005 - 1213112005 -25,000 BBLS 32 NYH CARGOMB 48.8120 ($420,300) HMTMNQ Ul£."",<I>(1)!lJ
30Summary for 'Actual I IEstimatl'J' =' A (1 delBD record) Oa(1)::::Jg -Z ;jl

IVa.Z<I>P~
Sum .25,000 ($420,300) Z"'-P (1) 0(1)W ...... 0)"""'\ 

Summary for 'Deal Type' '" SSWPS (2 detail records) ." Ulagl«> 
Sum o $8,510 ~~~(1)1:::r 
Summary for 'Counterparty Name'.. Dellt3che Bank AS (2 detail records) Cam ...... 
hm 0 $8,510 m <g 9s 3 .., '0 

Counterpart:Y Name Florida Power &: Light Company Z m' ~ 
'< 

Deal Type 88WPS 
""'" Actual I Estimate E » 


36025 4/1912005 PXZOKC4 1210112005- 1213112005 -200,000 BBLS 31.262~ NYH CARGOME 49.1520 ($3,517,876) HMTMNQ r-Summary for 'ACltIall Estimata'. E (1 detail record) 

-200,000/ ($3,577, 875} Sum '_.4~L<.. __ _____ . ________.____________________________ ~I_... .II_... '·.· .. 
 ~ 
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J 

Deal # 
Trade 
Date Trader Term Volume Units 

Deal 
Price 

Strike Put I 
Price Call Index 

Settle 
Price 

Original 
Premium 

Gain I (Loss) FaG 
Type 

Actual! Estimate A 
36025 4/1912005 PXZOKC4 1210112005 -1213112005 

Summary for 'Actual I Estfmate'.. A (1 detail f'8ccrr/) 
2:00,000 BBLS 31.2625 NYR CARGOME 48.8120 $3,509,800 HMTMNQ 

Sum 200,000 $3,509.800 

Summary for 'Deal Type'. SSWPS (2 detail records) 

Sum o ($68,076) 

Summary for 'Counterparty Name' = Rorlda Power & LIght Company (2 detBii records) 

Sum a ($68,076) 

Counterparty Name J. Aron & Company 

Deal Type SSWPS 

Actual! Estimate E 

35072 1211512004 DXSOI41 12:10112005 -1213112005 
35102 12:11612004 DXSOl41 12:10112005 -1213112005 
35133 1212012004 DXSOI41 12:10112005 - 121311200S 
35147 1212712004 DXSOl41 1210112005 • 12:13112005 
35159 1212912004 DXSOI4I 1210112005·1213112005 

Summary for 'Actual JEstimate' =E (5 detail f'8corrJs) 

25,000 
25,000 
25,000 
~,OOO 

25,000 

BBLS 
BBLS 
BBLS 
BBLS 
BBLS 

32.15 

32 
32.3 

30 
30.05 

NYRCARGOMB 

NYHCARGOMB 
NYHCARGOME 
NYHCAROOME 
NYHCAROOME 

49.1520 
49.152:0 
49.1520 
49.1520 
49.1520 

$425,060 

$428,810 
$421,310 
$47&,810 
S477,560 

HMTMNQ 
HMTMNQ 
HMTMNQ 
HMTMNQ 
HMTMNQ 

Sum 125,000 / $2,231,548 

Actual! Estimate A 

35072 12:11512004 DXSOI4I 12:10112005 • 1213112005 .25,000 
35102 1211612004 DXS0141 12:10112005·12:13112005 -25,000 
35133 1212012004 DXSOI41 1210112005·1213112005 -25,000 
3S147 1212712004 DXSOI41 1210112005 - 1213112005 -25,000 
35159 1212912004 DXS0I41 12:10112005 - 1213112005 .25,000 

Summary for 'Actual JEstimate' =A (5 demU fflCOrrJS) 

Sum -125,000 

Summary for 'Deal Type' =SSWPS (10 detail recorrJs) 

Sum 0 
Summary for 'Counterparty Name' .. J. Aron & Company (10 detail reccrrJ$) 

Sum 0 

BBLS 
BBLS 
BBLS 
BBLS 
BBLS 

32.15 
32 

32.3 
30 

30.0S 

NYHCARGOMH 
NYHCARGOME 
NYH CARGOME. 
NYH CAROOME. 
NYHCARGOME 

48.8120 
48.8120 
48.8120 
48.812:0 
48.8120 

($416.550) 
(S420,300) 
($412,800) 
($470,300) 
(S469,osO) 

($2,189,000) 

$42,548 

$42,548 

HMTMNQ 
HMTMNQ 
HMTMNQ 

HMTMNQ 
HMTMNQ 

"O»OUlCJ" 
&6fffi lii ?lQ"

(") ([H") (J) =l;;><"" n: 
0l3g(J)~!l.l 

00 ::>SEZ"O
Nl!z~9°Z~-9(1)O~
tv -en-' 

." ~ag""
:i:;?C
ro·<OC ~f!J~g ()m !l.l 06" 3 

Z :::l.-g(1) ::> 
(J) '< 

-t 
Counterparty Name Morgan Stanley Capital Group, Inc. 

Deal Type SSWPS 
» 
r 

Actual! Estimate E 
3S119 12:11712004 DXS0141 

1130/2006 7:40AM 
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FPL Derivative Settlements - All Instruments 1/31/2006 
rem _.. ~"ii"-_' .D_~lAWfm .. 

TrRde Deal Strike Put / Settle Original Gain / (Loss) Fas 

Delli # DRte Trader Term Volume Units Price Price Call Index Price Premium Type 


35155 1212812004 DXSOI41 1210112005 -1213112005 25,000 BBLS 29.S NYH CAROOME 49.1520 $491.310 HM'l'MNQ 

Summary for 'Actuel! Estimate'.. E (2 detail records) 

50,000 ./ $917,619Sum 
Aetuall Estimate A 

35119 1211712004 DXSOI41 12101f2005 -1213112005 -25,000 BBLS 32.1 NYH CAROOMB 48.8120 ($417,800) HMTMNQ 

35lS5 1212812004 DXSOI4I 1210112005· 1213112005 ·25.000 BBLS 29.S NYH CARGOME 48.812.0 ($0482,800) HMTM NQ 

Summary for 'Actual! Estimate' = A (2 detalt records) 

-50,000 ($900,600)Sum 
Summary for 'Deal TypliI' = SSWPS (4 detail records) 

$17,019Sum 0 

Summary for 'Countarparty Name' .. Morgan Stanley Capital Group, Inc. (4 detail records) 

$17,019Sum 0 
Summary for 'Delivery Month' = 1213112005 (18 detail records) 

$0Sum 0 
Summary for 'Strategy'" HDGE10011B (18 detail racords) 

$0~m 0 

Summary for 'Portfolio'. FPL Fuel 017 Procurement (64 detail records) 

$0~m 0 

Portfolio FPL Hedge Gas 2006 
~~l:?~~51 

C")(OII)(1)::1J~::!'IStrategy HDGEI0015B ~g.~U)~g-
-- 3 0 0:>Oa(1):l5'~61Delivery Month January 2006 l'-);::!.z(J)' ::EZ.j:>._o (1) 0(1)

W • -0')"'"Counterparly Name Barclays Bank PLe ""'ooQ<>-n U'I-o 
_ .... (0:l0e:Deal Type SWPS ro'::r 

Actual I Estimate A C ~mr;
II) 0 

36705 612012005 PXZOK.C4 0110112006. 1213112006 IS5,OOO MMBTU 8.075 NO(FS) 11.4310 $520,180 HMTMNQ m o.g
:l. II) 

36712 612112005 PXZOKC4 0110112006· l:U:3 112006 IS5,OOO MMBTU 8.01 NO(FS) 11.4310 S530,2S5 HMTMNQ Z III ~ 
36732 612212005 PXZOKC4 0110112006·1213112006 155.000 MMBTU 7.97 NG(FS) 11.4310 S536,455 HMTMNQ -I 
36951 711312005 PXZOKC4 0110112006·1213112006 155,000 MMBTU 8.24 NG(FS) 11.4310 $494.60S HMTMNQ 

36996 711812005 PXZOKC4 0110112006 - 1213112006 ISS,OOO MMBTU 8.17S NO(FS) 11,4310 $S04,680 HMTMNQ 
 »
36998 711812005 PXZOKC4 0110112006·1213112006 155,000 MMBTU 8.19 NO(FS) 11.4310 SS02,3S5 HMTMNQ rSummary for 'Actual! Estimate' = A (6 detail records) 

930,000 $3,088,630Sum 
.___________________________ _ __...-......I .....oM ....•.... .......~~.___.....,·.·.....,' ""·,.....
~ ,· ...,I1t,.._......., ...... ····.....u 
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Trade Deal Strike Putl Settle Original Gain I (Loss) FflS 


Deal # Date Trader Term Volume Units Price Price Call Intkx Price Premium Type 

Summary for 'Deal Type'" SWPS (6 detail records) 

930,000 $3,088,530Sum 
Summary for 'Counterpal1.y Name'.,. Barelays Bank PLe (6 detail record!) 

930,000 $3,088.530Sum 
Counterparty Name BNP PARlBAS 

Deal Type SWPS 

Actual I Estimate A 

36112 412612005 PXZOKC4 0110112006 -1213112006 155,000 MMBTU 7.55 NG(FS) 11.4310 $601,555 HMTMNQ 

36304 5/1212005 PXZOKC4 01/0112006·1213112006 155.000 MMBTIJ 7.16 NG(FS} 11.4310 5662,005 HMTMNQ 

36333 5/)612005 PXZOKC4 0110112006 -1213112006 155,000 MMBTU 7.16 NG(FS) 11.4310 $662,005 HMTMNQ 

36406 512412005 PXZOKC4 0110112006 -1213112006 155,000 MMBTU 7.195 NG(FS) 11.4310 5656,580 HMTMNQ 

36759 612412005 PXZOKC4 0110112006·1213112006 155,000 MMBTU 8.075 NG(FS) 11.4310 $520,180 HMTMNQ 

37120 712512005 PXZOKC4 0110 112006 • 1213112006 155,000 MMBTU 8.01 NG(FS) 11.4310 $530,255 HMTMNQ 

37429 8/1812005 PXZOKC4 0110112006 - 1213112006 155,000 MMBTU 8.865 NO(FS) 11.4310 $397,730 HMTMNQ 

37430 8/1812005 PXZOKC4 0110112006 • 1213112006 155,000 MMBTU 8.865 NG(FS) 11.4310 $397,730 HMTMNQ 


Summary for 'Actual I Estimate' .. A (8 detail records) 

Sum 1,240,000 $4.428,040 

Summary for 'Deaf Type' '" SWPS (8 detail records) 

Sum 1,240,000 $4,428,040 

Summary for 'Countarpal1.y Name' .. BNP PARIBAS (8 detail records) 
iJ»OCllCl:!l
m;:l:c::fijooSum 1,240,000 $4,428,040 

("') (Q (l) ro =!l 0 :::>. 
rog.~(I>~Q.

Counter party Name Calyon 0>3 5' ~m 

Oaro::l~~~
Deal Type ",;;:'Z(I>' :ESWPS Z""'-!='rooroeN ..... cn-,
Actual I Estimate A ." Ulagli> 

36)39 412712005 PXZOKC4 0110112006 ·1213112006 1",000 MMBTU 7.505 NO(FS) 11.4310 $608,530 HMTMNQ a~~ 
ro ' ::r 

36775 612712005 PXZOKC4 01/0112006·1213112006 C ~!!!,-1",000 MMBTU 8.03 NG(FS) 11.4310 $527,155 HMTMNQ o () 
37)87 71l81200S PXZOKC4 0110112006 -1213112006 155,000 MMBTU 8.1175 NG(FS) 11.4310 $513,593 HMTMNQ 

(Q 0 m (l) 3 
37197 112912005 PXZOKC4 0110112006 ·1213112006 155,000 MMBTU 8.3225 NO(PS) 11.4~10 $481,818 HMTMNQ g, i 

Z ro::J37506 812512005 PXZOKC4 0110112006 - 1213112006 lS5,OOO MMBTU 9.36 NG(FS) 11.4310 $321,005 HMTMNQ U> '< 

Summary for 'ActusllEstimate' =A (5 detail rt'Jcords) -i 
Sum 775,000 $2.452.100 

Summary for 'Deal Type' = SWPS (5 detail reCQfCls) » 
Sum 775,000 $2,452,100 r­

...........,~""_--.....t._ 
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FPL Derivative Settlements - All Instruments 113112006 
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Trade Deal Strike. Put / Settle Original Gain / (Loss) Fas 

DeaJ# TrlZder Term Volume Units Index Type
Date Price Price Call Price Premium 

Summary for 'Counterparty Name'.. Calyon (5 detail records) 

Sum 775,000 $2.452,100 


CounterplZrly Name Canadian Imperial Bank ofCommerce 


Deal Type SWPS 

Actual I Estimate A 

36138 4n.7I2005 PXZOKC4 0110112006 - 1213112.006 ISS,OOO MMllTU 7.5 NG(F8) 11.4310 $609.305 HMTMNQ 
36405 512412005 PXZOKC4 01/0112006 -1213112006 155,000 MMBTU 7.21 NG(RS) 1l.4310 $654,255 HMTMNQ 
36431 512612005 PXZOKC4 0110112006 -1213112006 155,000 MMBTU 7.135 NG(FS) 11.4310 $665,880 HMTMNQ 
36671 611512005 PXZOKC4 0110112006 -1213112006 155,000 MMBTU 7.885 NG(FS) 11.4310 5549,630 HMTMNQ 
36999 7/18/2005 PXZOKC4 0110112006 - 1213112006 155,000 MMBTU 8.165 NG(FS) 11.4310 $506,230 HMTMNQ 
37413 8/1712005 PXZOKC4 0110112006 - 1213112006 ISS,OOO MMBTU 9.17 NO(F8) 11.4310 $350,455 HMTMNQ 

Summary for 'Actusl / Estimate' '" A (6 detail records) 

Sum 930,000 $3,335,755 

Summary for 'Deal Type'" SWPS (6 detail records) 

Sum 930,000 $3,335.755 

Summsry for 'Counterpsrty Name' =Canedlan Imperial Bank of Commerce (6 detail records) 

Sum 930,000 $3.335,755 

CounterplZrly NlZme CitwankNA 

Deal Type SWPS 
"0» 0 (1)0 'TI 

Actual I Estimate A £l!ifC 6l"g 0 
(") (1)(") g: =ll;><" 5: 

37121 f.O:::r5(.f1~Q)712512005 PXZOKC4 0110112006 - 1213112006 155,000 MMBTU 8.03 NO(FS) HA310 $527,1$5 HMTMNQ 
OO~:;:l~Z'U31295 8/812005 PXZOKC4 0110112.006 - 1213112006 155,000 MMBTU 8.705 NO(l'S) 11.4310 $422,530 HMTMNQ ;:;;;tzen!J~

Summary for 'Actual/Estimate'., A (2 detaO records) Z""'-!='C!>oC!>w -0')"" 
Sum 310,000 $949,685 ." ;:;lagRO 

5"::;>C
Summary for 'Deal Type'" SWPS (2 detaR records) (i.(O

C ...,m;a:
Sum 310,000 $949,686 a ­

(Q 'i] 
Summary for 'Counterpsrty Name' =Cltlbank NA (2 detail records) m !::. 3o "0

Z :::l. OJSum 310,000 $949,685 C!> :;:l 
en '< 

Counterparty Name Deutsche Bank AG -I 
Deal Type SWPS » 
Actual I Estimate A r­

35956 411312005 PXZOKC4 01/0112006 -1213112006 155,000 MMBTU 7.485 NG(FS) 11.43l0 $611,630 HMTMNQ 

36213 SI212.00S PXZOKC4 0110112006 -1213112006 155,000 MMBTU 7.22 NO(FS) l1.4310 $652,705 HMTMNQ 


..............P .....·n ....... ·___....._'_..._ .. ,••~.... ·... _.
,----- ­ ---~~-
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Trade Deal Strike Put/ Settle 	 Original Gain / (Loss) Fas 

Premium
Deal # Date Trader Term Volume Units Price Price Call Index 	 Price Type 

36332 5(1612005 PXZOKC4 0110112006 -12f3112006 155.000 MMBTU 7.16 NG(FS) 11.4310 S662,005 HMTMNQ 


36362 Sf1812005 PXZOKC4 0110112006· 1213112006 310,000 MMBTU 7.205 NO(FS) 11.4310 S1,310,060 HMTIvlNQ 


36381 5(1912005 PXZOKC4 01(0112006 - 1213112006 ISS,COO MMBTU 7.17 NO(FS) 11.4310 $660,455 HMTMNQ 


36407 512412005 PXZOKC4 0110112006 -1213112006 155,000 MMBTU 7.195 NO(FS) 11.4310 $656,580 H MTMNQ 


36849 6f3012005 PXZOKC4 0110112006 - 1213112006 310,000 MMBTU 7.985 NO(FS) 11.4310 S1,068,260 HMTMNQ 


37032 111912005 PXZOKC4 0110112006·1213112006 15S,OOO MMBTU 8.11 NO(FS) 11.4310 $S14,755 HMTMNQ 


Summary for 'Actual! Estimate' =A (8 detail records) 

1,550,000 	 $6,136,450Sum 
Summary for 'Deal Type' = SWPS (8 detail records) 

1,550,000 	 $6,136,450Sum 
Summary for 'Counterparty Name' =Deutsche Bank AG (8 detaIl records) 

1,550,000 	 $6,136,450Sum 
Counterparty Name JPMorgan Chase Bank, NA 

Deal Type OTCOPT 

Actual I Estimate A 

30158 10(412005 PXZOKC4 0110112006 ·0113112006 310,000 MMBTU 0 $17.50( C 0.0000 ($319,300) (S319,300) HMTMNQ 
30165 1012612005 PXZOKC4 0110112006·0313112006 620,000 MMBTU 0 SI4.2SC C 0.0000 (SI,023,Ooo) ($1.023,000) HMTMNQ 

Summary for 'Actual! EstImate' .. A (2 detail records) 

930,000 	 ($1,342.300) ($1.342,300)Sum 
Summary for 'Deal Type' III OTCOPT (2 detail records) 	 ll» 0 (I)cJ::!!

lll::l=c6i o o 
Sum 930,000 	 ($1,342,300) ($1,342,300) (") <0 III ro =!l 9- :l. 

~g.~(h~&t
Deal Type SWPS oo~g:;;:Zll

!l:a.z;;P~
Actual I Estimate A 	 Z",-ProO(l)

.p.. -c.n-" 
cw ~!lgs<o36077 412112005 PXZOKC4 0110112006 - 1213112006 155.000 MMBTU 7.53 NG(FS) 11.4310 	 $604.655 H MTMNQ 

" -or
36089 412212005 PXZOKC4 0110112006·1213112006 310.000 MMBTU 7.64 NG(FS) 11.4310 S1,175,210 HMTMNQ @- 7' «5­

36282 SlI012005 PXZOKC4 0110112006· 1213112006 310,000 MMBTU 7.26 NO(FS) 11.4310 SI,293,Ol0 HMTMNQ C ,g[!]g 
36306 5/1212005 PXZOKC4 0110112006 • 12131/2006 310,000 MMBTU 7.14 NG(FS) 11.4310 SI,330.210 HMTMNQ m o ~ "0

3 
36336 S/I612005 PXZOKC4 01l01i2006 • 12I31i2006 155,000 MMBTU 7.17 NO(PS) 11.4310 	 $660,45S HMTMNQ :l. IIIZ <1l:J36402- 512312005 PXZOKC4 01/0112006 • 1213112006 310,000 MMBTU 7.175 NO(FS) 11.4310 $1,319,360 HMTMNQ (J) '< 

36419 SJ251200S PXZOKC4 0110112006 -1213112006 15S,OOO MMBTIJ 7.17 NG(FS) 11.4310 $660,455 H MTM NO -I 
36424 512612005 PXZOKC4 0110112006 • 1213112006 155,000 MMBTU 7.16 NG(FS) 11.4310 S662,005 H MTM N(J 

36464 513112005 PXZOKC4 0110112006· 1213112006 1SS.000 MMBTU 7.22 NO(FS) 11.4310 S652,705 HMrM NO » 
36601 61912005 PXZOKC4 0110112006 - 12f3112006 155,000 MMBTU 7.565 NO(FS) 11.4310 S599,230 tl MTMNQ r ­
36655 611412005 PXZOKC4 0110112006 -1213112006 ISS,OOO MMBTU 7.8 NO(FS) 11.4310 	 S562,805 HMTMNQ 
36803 612812005 PXZOKC4 01l011l006 • 1213112006 310,000 MMBTU 7.925 	 NG(FS) 11.4310 SI,086,860 HMTMNQ 
36806 612812005 PXZOKC4 0110112006 ·1213112006 155,000 MMBTU 7.885 ~~." 11.4310 	 $549,630 H MTMNQ-
1130/2006 7:40AM 	 Page 10 of29 
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FPL Derivative Settlements - All Instruments 1/3112006
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Trade Deal Strike Putl Settle Original Gain I (Loss) Fas 
Deal. # Date Trader Term Volume Units Price Price CaU Index Price Premium Type 

36837 61291200S PXZOK.c4 0110 112006 - 1213112006 310,000 MMBTU 7.92 NG(fS) 11.4310 51.088,410 HMTMNQ 

37008 7/1&12OOS P:XZOK.C4 0110 112006 ­ 1213112006 15S,OOO MMBTU 8.145 NG(FS) 11.4310 SS09.330 HMTMNQ 

37033 711912005 PXZOK.C4 0110112006· 1213112006 155,000 MMBTU 8.11S NG(FS) 11.4310 SS13,980 HMTMNQ 
37132 71261200S PXZOK.C4 0110112006 - 1213112006 155.000 MMBTU 8.07 NG(FS) 11.4310 S520,955 HMTMNQ 
37133 712612005 PXZOKC4 0110112006 - 12/3112006 155,000 MMBTU 8.075 NG(fS) 11.4310 SS20,180 HMTMNQ 
37190 712812005 PXZOKC4 0110112006· 1213112006 310,000 MMBTU 8.16S NG(FS) 1l.4310 51,012.,460 HMiMNQ 
37198 712912005 PXZOKC4 0110112006· 1213112006 155,000 MMBTU B.32 NG(PS) 11.4310 5432,205 HMTMNQ 
37487 8I24l2oos PXZOKC4 0110112006 -1213112006 155,000 MMBTU 9.35 NG(FS) 11.4310 $322.55S HMTMNQ 
37516 81261200S PXZOKC4 01/0112006 - 1213112006 310,000 MMBTU 9.485 NG(FS) 11.4310 $603,260 HMTMNQ 

Summary (or 'Actusl! Estimat&' =A (22 detail records) 

Sum 4,650.000 $16,729,925 

Summary for 'Deal Type' = SWPS (22 detail records) 

Sum 4,650,000 $16,729,925 

Summary (or 'Count&rpsrty Name' .. JPMorgan Chase Bank, NA (24 detail records) 

Sum 5,580,000 ($1,342,300) $15,387,625 

Counterparty Name Societe Generale 

Deal Type OTCOPT 

Actual I Estimate A 

30170 1012&12005 PXZOKC4 0110112006·03/3112006 775,000 MMBTU 0 S13.40C C 0.0000 (SI,211,87S) (51,212.875) H MTM NQ 

Summary for 'Actual!Estimate'. A (1 detalf record) 

Sum 
Summary for 'Deal Type' = OTCOPT (1 detaH record) 

Sum 
Deal Type SWPS 

Actual I Estimate A 

775,000 

775,000 

($1,212,875) 

($1,212,875) 

($1,212,875) 

($1,212,875) 

"1J»Qc.no:!!
Ql ..... cfijoo 

(") to Iii (I) =1l ~ ::!. 
~g.~(J)(f)g-

0 ..... 3 g S!!z"1J 
0(1) :>"o~--3. Z(I) .ZN-O (I) 0(1)
~ • --0')-' 

w alag QO 

" :l0C~ ..... to 
361S0 
36743 
36774 
37061 

41271200S 

612312005 
612712005 

712.012005 

PXZOK.C4 
PXZOKC4 
PXZOKC4 
PXZOK.C4 

01/0112006 - 1213112006 
0110112006.1213112006 

0110112006 - 1213112006 
0110112006·1213112006 

ISS,ooo 
155,000 
lSS,ooo 
15S,Ooo 

MMBTU 
MMBTU 
MMBTU 
MMBTU 

7.38 
B.04 
B.03 

8.1 

NG(FS) 
NG(FS) 
NO(FS) 
NG(FS) 

11.4310 
11.4310 
11.4310 
11.4310 

$627,905 
SS2S.605 
$S27,IS5 
SS16,305 

HMTMNQ 
HMTMNQ 

HMTMNQ 
HMTMNQ 

C 
m 
Z 

(I)':>"ame; 
to ° !!l. 3 
g. ~ 
(I)::!
(J) '< 

37082 712112005 PXZOKC4 OUOl12006 .1213112006 
Summsry for 'Actusl!Estimate' =A (5 detail recorda) 

15S,Ooo MMBTU 8.02 NG(FS) 11.4310 $528,705 HMTMNQ -t 

Sum 775,000 $2,725,675 » 
Summary for 'Deal Type' = SWPS (5 detail records) j" 
Sum 776,000 $2,725,675 

,,_____....!lQ1 

--~..-~""'-..... 
1130120(}6 7:40AM Page 11 oj29 
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1/31/2006FPL Derivative Settlements - All Instruments 
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Trlllk Deal Strike Putl Settle Original Gain I (Loss) Fas 
Deal # Date Trader Term Volume Units Price Price Call Index Price Premium Type 

Summary for 'Counterparty Name'.. Societe Genera/e (6 detail records) 

Sum. 1,550,000 ($1,212,875) $1,512,800 

Counterparty Name UBS AG 

Deal Type OTCOPT 

Actual I Estimate A 


30157 10/4!.lOOS PXZOKC4 01101/2006 - 01131!.l006 310.000 MMBTU 0 S17.5OC C 0.0000 (S319,.300) ($319,300) l'I MTM NO 
30166 10!.l61200S PXZOKC4 01101!.l006 • 0313l!.l006 310,000 MMBTU 0 S14.2SC C 0.0000 (SS20,800) (S520,800) H MTMNQ 

Summary for 'Actual I Estimate' =A (2 detail records) 

Sum 620,000 ($840,100) ($840,100) 

Summary for 'Deal Type' = OTCOPT (2 detail records) 

Sum 620,000 ($840,100) ($840,100) 

Deal Type SWPS 


Actual I Estimate A 


35912 4n!.l005 PXZOKC4 0110112006 - 12131!.lOO6 155,000 MMBTU 7.71 NO(FS) 11.4310 S576,755 HMTMNQ 
35940 4112!.l005 PXZOKC4 0]lOl!.l006 -12131!.l006 155,000 MMBTU 7.565 NO(FS) 11.4310 $599,230 HMTMNQ 
35957 411l!.l005 PXZOKC4 01101!.l006 - 12131!.l006 155,000 MMBTU 7.43 NO(FS) 11.4310 $620,155 HMTMNQ 
35m 4/lS!.l005 PXZOKC4 0110112006 ·l2131!.l006 155,000 MMBTU 7.36 NO(FS) 11.4310 $631,005 HMTMNQ 
35987 4/1812005 PXZOKC4 01101!.l006 -12l31!.l006 155,000 MMBTU 736 NO(FS) 11.4310 S631,005 HMTMNQ 
36058 4!.l1!.l005 pXZOKC4 01101!.l006 -12131!.l006 155,000 MMBTU 7.5 NO(FS) 11.4310 S609,305 HMTMNQ "'Ol>OCllO:!! 

w:::::c Iii ° ° 36563 6n!.lOOS PXZOKC4 01101!.l006 • 12131/2006 155,000 MMBTU 7.6 NO(FS) 11.4310 S593,805 HMTMNQ C1 to III (l) ~ ~ :l. 
~g.~.~~g.36581 618!.l00S PXZOKC4 0)101!.l006 -12/3l!.l006 155,000 MMBTU 7.S7S NG(FS) 11.4310 $597,680 HMTMNQ ON~gS!!Z\J36640 6/1312005 PXZOKC4 o1101!.l006 -1213112006 155,000 MMBTU 7.78 NG(FS) 11.4310 $565,905 HMTMNQ Q,~z~!J~

36641 6113/200S I'XZOKC4 ZN-O(l)O(l)01/0112006 -12131!.l006 155,000 MMBTU 7.78 NO(FS) 11.4310 $565,905 HMTMNQ ~ • ,... 0'> ..., 

36704 6!.l0l200S PXZOKC4 01101!.l006 -1213112006 155,000 MMBTU 8.075 NO(FS) 11.4310 S520.18O HMTMNQ w (JlQ,g(i<> 
." :;OC36744 612312005 PXZOKC4 0110112006 - 12131!.l006 310,000 MMBTU 11.05 NO(FS) 11.4310 SI,04Ul0 HMTMNQ - ~!O(l)':r

36758 612412005 pXZOKC4 0110112006 - 12131!.l006 310,000 MMBTU 11.08 NO(FS) 11.4310 SI,038,810 HMTMNQ C ar!1C; 
36781 6127!.lOOS PXZOKC4 01101!.l006 -1213112006 310,000 MMBTU 8.06 NO(FS) 11.4310 SI,045,010 HMTMNQ <0 ° m !!l. 336848 6130!.l005 PXZOKC4 01101!.l006 • 12131!.l006 155,000 MMBTU 7.945 NG(FS) 11.4310 S54O,330 HMTMNQ ° "0::::!. ru 
36917 711l!.l005 PXZOKC4 OllOl!.l006·12131!.l006 )55,000 MMBTU 8.16 NO(FS) 11.4310 S507,005 HMTMNQ Z fll ~ 
36952 7/13!.lOOS PXZOKC4 0110112006 - l2l31!.l006 155,000 MMBTU 8.26 NO(FS} 11.4310 $491,505 HMTMNQ ~ 
36997 7I181200S PXZOK,C4 01101!.l006 -12l31!.l006 155,000 MMBTU 1.19 NO(FS) 11.4310 $502,355 HMTMNQ 
37002 7I18/200S PXZOKC4 01101!.l006 -12131!.l006 155,000 MMBTU 8.12S NO(FS) 11.4310 SS I 2,430 HMTMNQ » 
37028 1119!.l005 PXZOKC4 01101!.l006 • 12131!.l006 77,500 MMBTU 8.08 NG(FS} 11,4310 $259,703 HMTMNQ j" 
37029 7/19!.l00!! PXZOKC4 01101!.l006 • 12131!.l006 155,000 MMBTU 8.l NO(FS} 11.4310 $516,305 HMTMNQ 
37071 7!.lI!.l00!! PXZOKC4 01101!.l006 -12131!.l006 155,000 MMBTU 8.07 NO(FS) 11.4310 S520,9S5 HMTMNQ 
37072 7!.l1!.l00 5 PXZOKC4 01101!.l006 ·12131/2006 )SS,OOO MMBTU 8.05 NO(FS) 11.4310 S524,055 HMTMNQ._-----_.._....._­
1130/2006 7:40AM Page 12 DI29 
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Trade Deal Strike Putl Setile Original Gain I (Loss) Fas 

Deal # Date Price Price Call Price Premium
Trader Term Volume Units Index Type 
31116 1f2SI200S PXZOKC4 0110112006 ·1213112006 155,000 MMBTU 8.03 NO(FS) 11,4310 5521,1$5 HMTMNQ 

37111 1f2S12005 PXZOKC4 0110112006 ·1213112006 155,000 MMBTU 8.01 NO(FS) 11.4310 S530,25S HMTMNQ 

37199 712912005 PXZOKC4 0110112006 ·1213112006 155,000 MMBTU 8.32 NO(FS) 11.4310 $482,205 HMTMNQ 

31202 112912005 PXZOKC4 0110112006. 1213112006 310,000 MMBTU 8.34 NO(FS) 11.4310 5958,210 HMTMNQ 

31258 81412005 PXZOKC4 0110112006·1213112006 310,000 MMBTU 8.59 NO(PS) 11.4310 $880,710 HMTMNQ 

31296 81812005 PXZOKC4 0110 112006 • 1213112006 155,000 MMBTU 8.685 NO(PS) 11.4310 $425,630 HMTMNQ 

37380 8/1512005 PXZOKC4 0110112006 - 1213112006 155,000 MMBTU 9.15 NG(FS) 11.4310 $353,s55 HMTMNQ 

31412 8/1712005 PXZOKC4 0110112006·1213112006 155,000 MMBTU 9.11 NO(FS) 11.4310 $350,455 HMTMNQ 

37416 8/1712005 PXZOKC4 0110112006· 1213112006 155,000 MMBTU 9.125 NO(FS) 11,4310 $357,430 HMTMNQ 

31431 811812005 PXZOKC4 0110 112006 • 1213112006 1$5,000 MMBTU 8.84 NG(FS) 11.4310 $401,605 HMTMNQ 

31472 812312005 PXZOKC4 0110112006 ·1213112006 155,000 MMBTU 9.305 NO(PS) 11.4310 5329,530 HMTMNQ 

37501 812512005 PXZOKC4 0110112006. 1213112006 155,000 MMBTU 9.28 NO(FS) 11.4310 $333,405 HMTMNQ 

37520 812612005 PXZOKC4 0110 112006 • 1213112006 155,000 MMBTU 9.45 NG(pS) 11.4310 $307,055 HMTMNQ 

37523 812612005 PXZOKC4 0110112006·1213112006 155,000 MMBTU 9.45 NO(FS) 11.4310 5307,055 HMTMNQ 


Summary for 'Actual / Estimate':: A (31 detail fBcords) 

Sum 6,432,500 $20,561,758 

Summary for 'Deal Type' = SWPS (37 detail records) 

Sum 6,432,500 $20,561,758 

Summary for 'Counterparty Name'. USS AS (39 detaIl records) 

Sum 7,052,500 ($840,100) $19.721,658 
\]»owo."Counterparty Name Wells Fargo Bank, National Association ~gC:wgo

nroo~~;:O;5:
Deal Type --l.,:To: CDQJSWPS ow3g~Z\]

o ~Actual I Estimate A _._z"'.00::;:ZN-ProOro 
~ -0'}"""35973 411512005 PXZOKC4 0110112006 -1213112006 155,000 MMBTU 7,365 NO(FS) 11.4310 S630,230 HMTMNQ (.0 "-IooQo

." (.J'I""'o
36113 412612005 PXZOKC4 0110112006 - 1213112006 155,000 MMBTU 7.55 NO(FS) 11.4310 $601,555 HMTMNQ :i~C m1tO
36164 412812005 PXZOKC4 0110112006 - 1213112006 155,000 MMBTU 7.24 NG(PS) 11.4310 $649,605 HMTMNQ C ~ ~~ 
36363 5/1812005 PXZOKC4 0110112006 - 1213112006 155.000 MMBTU 7.2 NO(FS) 11.4310 5655,805 HMTMNQ ,8 (") 

m ~ ~36403 512312005 PXZOKC4 0110112006 - 1213112006 155,000 MMBTU 7.18 NG(FS) 11.4310 S658,905 HMTMNQ Q '0 
36420 512512005 PXZOKC4 01/0112006·1213112006 15S,OOO MMBTU 7.17 NG(FS) 11.4310 $660,455 HMTMNQ Z a;' gj 

'" '<36461 513112005 PXZOKG4 01/0112006 -1213112006 ISS,OOO MMBTU 7.195 NO(FS) 11.4310 $656,580 HMTMNQ -I 
36462 51311200$ PXZOKC4 0110112006 ·1213112006 1S5,OOO MMBTU 7.22 NO(FS) 11.4310 5652,705 HMTMNQ 
36804 612812005 PXZOKC4 01/0112006·1213112006 ISS,OOO MMBTU 7.92 NO(PS) 11.4310 $544,205 HMTMNQ »36836 612912005 PXZOKC4 0110112006 -1213112006 155,000 MMBTU 7.91- NO(FS) 11.4310 5544,205 HMTMNQ r­36840 612912005 PXZOKC4 0110112006 ·1213112006 155,000 MMBTU 7.96 NG(FS) 1}.4310 S538,005 HMTMNQ 
36847 613012005 PXZOKC4 0110112006 ·1213112006 1S5,OOO MMBTU 7.93 NO(FS) 11.4310 5542,655 HMTMNQ 
37188 712812005 PXZOKC4 0110112006 - 1213112006 155.000 MMBTU 8.11S NO(FS) 11.4310 S513.980 HMTMNQ 
37418 8/1712005 PXZOKC4 0110112006 ·1213112006 15),000 .MMBTU 9.085 NO(FS) 11,4310 $363,630 HMTMNQ .__._..__...__...._.. _---_.­
1/30/2(J06 7:40AM Page 13 0/29 



• eem m IiIItIIIllliUIa:wr" _ 	 ItmJ;;;maa\~!'!:%:i .,.,,, m!'m7" WI'W"''''''__", 
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Trade Deal Strike Put / Settle Original Gain / (Loss) Fas 

Deal # Date Trader Term Volume Units Price Price Call Index Price Premium Type 

31418 812312005 PXZOKC4 0110112006 - 1213112006 ISS,OOO MMBTU 9.345 NG(FS) 11.4310 $323,330 HMTMNQ 

31479 8123(2005 PXZOKC4 0110112006·1213112006 155.000 MMBTU 9.35 NG(FS) 11.4310 S322,5SS HMTMNQ 


Summary for 'Actual I Estimate'., A (16 detail recorrJs) 

. Sum. 2.480,000 $8,858,405 

Summary for 'Deal Type'" SlIVPS (16 detail recordlJ) 

Sum 2,480,000 $8,858,405 


SummaI}' for 'Counterparty Name' = Wells Fargo Bank, National Association (16 detail ffJcords) 


Sum 2.480,000 $8,858,405 


Summary for 'DCJ/IveI}' Month' = 113112006 (120 detan records) 


Sum 22,397,500 ($3,395,275) $65,871,048 


S-Uiiimary (ol:'Strategy'. HDGE10015B (120rktan reCord's)'" . 


Sum 22,397,500 	 ($3,395,275) $65,871,048 

~trategy IIDGEI0016B ~:: : : .: ~=.==-~. ~_~~~..~=-._---····"I 
Delivery Month January 2006 

Counterparty Name JPMorgan Chase Bank, NA 

Deal Type OTCOl'T 

Actual! Estimate A 

30181 111212005 PXZOKC4 01101(2006 - 0313112006 465,000 MMB11J o S13.75C C 0.0000 {S402,225} ($402,225) HMTMNQ 
SummaI}' for 'Achlall Estimate' .. A (1 detail ffJcord) 'O):>ocnO:!) 

~6fC:liioo
8um 465.000 	 ($402,225) ($402.225) (")\1)C"l~::IJ~a:

~::r::::r:cn(t)O)
Summary for 'Deal Type' = OTCOPT (1 detail record) O.j:>.~g~z'O 

~ __ tn"O:Jz::To~Sum 466,000 	 ($402,226) ($402,225) 
Zr-J-!J(1) 0(1)

.j:>. -8 ....Deal Type SWl'S ,,'" UlS.oRo 
Actual I Estimate A 	 a~r5 

(1)'::To =l!!) ­38095 101512005 PXZOKC4 0110112006 - 0212812006 .620,000 MMBTU 15.14 NG(FS) 11.4310 $2,299,580 HMTMNQ g (') 
38096 10lS1200S PXZOKC4 0110112006 - 0212812006 -620,000 MMBTIJ 15.04 NG(FS) 11.4310 $2,231.580 HMTMNQ m ~ ~ Q "0
38980 121712005 PXZOKC4 0110112006 - 0313112006 .620,000 MMBTU 13.115 NG(FS) 11.4310 S1,416,080 HMTMNQ Z 	 (1;' ~ 

<.n '<38985 121712005 PXZOKC4 0110112006·0113112006 .77S,ooO MMBTIJ 13.68 	 NG(FS) 11.4310 S1,142,915 HMTMNQ 
-iSummary for 'Actual I Estimate' =A (4 detail records) 

Sum -2,635,000 	 $7,696,215 
~ Summary for 'Daal Type' = SWPS (4 detail recorda) 
r-

Sum .2,635.000 	 $7,696,215 

....................... 
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FPL Derivative Settlements - All Instruments 113112006 
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Trade Deal Strike Put / Settle Original Gain / (Loss) Fas 

Deal # Date Trader Term Volume Units Price Price Call Indo; Price Premium Type 

Summary for 'Countetparty Name' .. JPMorgan Chase Bank, IVA (S detaIl records) 

Sum ·2.170,000 ($402,225) $7.293,990 

Counterputy Name Societe Generale 

Deal Type OTCOPT 


Actual! Estimate A 

30178 11.1212005 PXZOKC4 0110112006.0313112006 620.000 MMBTU o $13.80( C 0.0000 ($573,500) ($573,500) H MTM NQ 

Summary for 'Actual!Estimate';; A (1 cletafl record) 

Sum 620,000 ($573.500) ($573,600) 

Summary for 'Deal Type'" OTCOPT (1 detan record) 

Sum 620.000 ($573.500) ($573.500) 

Summary for 'Counterparty Name';:: SocI&te Genera/II (1 detail record) 

Sum 620,000 ($573,500) ($573,500) 

Counterputy Name UBS A.G 

Deal Type OTCOPT 


Actual! Estimate A 

30177 1lI112005 PXZOKC4 0110112006· 01131l2OO6 1,085,000 MMBTU 0 $13.90C C 0.0000 ($726,950) (5:726,950) HMTMNQ 

30180 111212005 PXZOKC4 01/0112006.0313112006 620,000 MMBTU 0 $14.50C C 0.0000 ($446,400) ($446,400) HMTMNQ 

30182 111212005 PXZOKC4 0110112006 - 03/3112006 310,000 MMBTU 0 $13.7SC C 0.0000 ($268,150) ($268,150) HMTMNQ 


Summary for 'Actual!El1timate'" A (3 detail records) "O»ocnO!]
ru;::cw-oo

_IO!)J m =l)0:::l.Sum 2,016,000 ($1,441,500) ($1,441,500) .. ,,~g.~(fJ[g. 
Summary for 'Deal Type' '" 0 TCOPT (3 detell records) o t.~ ~ g s& z"o 
Sum 2,015,000 ($1,441.500) ($1,441,500) Q.az~~~ 

rv-omomZ ~ . -0)"""
Deal Type SVVPS v.> UlQ,8Qo-n :iDC 

.... ~IOActual! Estimate A (l)'::r=lm-C O-()38097 10/512005 PXZOKC4 0110112006 - 0212812006 -620,000 MMBTU 15.02 NG(FS) 11.4310 $2,225,180 HMTMNQ 
10 ° 

38098 I01S1200S PXZOKC4 0110112006 - 0212812006 -465,000 MMBTU 15. lOS NO(FS) 11.4310 SI,708,410 HMTMNQ m !!l. 3° "0:::l. !)J38982 12t11200S PXZOKC4 0110 112006 - 03/3112006 -620,000 MMBTU 13.79 NG(FS) 11.4310 51,462,580 HMTMNQ (l)::JZ [j} '< 
38983 12t1I200S PXZOKC4 01/0112006.0313112006 -620,000 MMBTU 13.85 NG(FS) 11.4310 $1,499,780 HMTMNQ -I

Summery for 'Actual! Estimate' .. A (4 detefl records) 


Sum .2,325,000 $6,895,950 
 l> 
Summary for 'Deal Type'" SWPS (4 detaR records) r-
Sum ·2,326,000 $6,895,950 

• _____... w .. ...,·,..... _·_.......
··.,,~ ···~_ 
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Trade Deal Stl'iks Put / Settle Original Gain / (Loss) FilS 

Deal # Date Trader Term Volume Units Price Price Call Index Price Premium Type 
Summ8l)' for 'Counter party Name'· USS AG (7 detail records) 

Sum -310,000 ($1,441,500) $5,454,450 

Summ8l)' for 'DeHvery Month'.. 113112006 (13 detail records) 

Sum -1,860,000 ($2,417,225) $12,174,940 

Summary for 'Sttstagy' '" HDGE10016S (13 d"tall records) 

Sum -1,860,000 ($2,417,225) $12,174,940 

SUhlm8l)' for 'Portfolio'. FPL Hedge Gas 2006 (133. detaO records) 

Sum 20,637.500 ($5,812,500) $78,045,988 

Portfolio FPL Hedge Oil 2005 

/Strategy HDGEI00IOB 
Delivery Month December 2005 

Counter party Name Florida Power & Light Company 

Deal Type SSWPS 

Actual JEstimate E 
36020 4/1912005 PXZOKC4 1210112005 ·1213112005 -82S,OOO BBLS 30.04333 NYH CAROOME 49.1520 (S15,76S.2J9) H MTM NQ "'O:r>OCllOJ]

Ql::;<:fijOo
Summary for 'Actual I Estimate' .. E (1 detail record) (') <0 Ql Cl> =t Q. :3. 

~g.~(n~g.
Sum -825,000 ($15,765,239)..I Oo>~g~z"'O

a%Z;p~Actual JEstimate A 
1\,)_0 ('!) O('!)Z ~ '--0)-, 

36020 4/1912005 PXZOKC4 121011200S - 121311200S 82S,OOO BBLS 30.04333 NYH CAROOMB 48.8120 S15.484,425 H MTM NQ W UlagS10-n ::i0CSummary for 'Actual I Estimate' '" A (1 detllil record) 
- ~<OCl>'::r

Sum 825,000 $15,484,425 =l!]­o o () 
Summary for 'Deal Type' =SSWPS (2 detail records) <0 0m 6- 3
Sum 0 ($280,814) ::J. ~ 

Cl> ::lz 
Ul '<Summary for 'Counterparty Name' =Florida Power & light Company (2 detail records) 

-I
SUlD 0 ($280,814) 

Summary for 'Delivery Month':: 1213112005 (2 detail records) » 
Sum, o ($280,814) r-
Summary for 'Strategy'" HDGE10010B (2 detaIl records) 


SUJn 0 ($280,814) 


IStrategy HDGEI 00IIB ..._J 
J/301Z1J1J6 7:40AM Page 16 0/29 
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Trade Deal Strike Put I Settle Original Gain I (Loss) Fos 

Deal# Date Trader Term Volume Units Price Price Call Index Price Premium Type 


Dellvery Month December 200S 
Counterpa~ Name Barclays Bank PLC 

Deal Type SSWPS 

Actual! Estimate E 

36039 412012005 PXZOKC4 1210112005· 1213112005 20,000 BBLS 39.45 NYH CAR-GOMB 49.152.0 Sl94,048 HMTMNQ 


37158 712712005 PXZOKC4 1210112005·1213112005 15,000 BBLS 44.65 NYH CARGOMB 49.152.0 $67,536 HMTMNQ 


37649 813112005 PXZOKC4 1010112005·1213112005 ·50,000 BBLS SU5 NYH CAROOME 49.1520 5109,881 HMTMNQ 


37805 9/1412005 PXZOKC4 1210112005 - 1213112005 -50,000 BBLS 50.65 NYH CAROOME 49.152.0 174,8Bl HMTMNQ 


Summary for 'Actual / Estimate'" E (4 dataU records) 

Sum -65,000 / $446,345 

Actual! Estimate A 
36039 412012005 PXZOKC4 1210112005 - 1213112005 -20,000 BBLS 39.45 NYHCAROOME 48.8120 (S187,240) HMTMNQ 


37158 712712005 PXZOKC4 1210112005.1213112005 -15,000 BBLS 44.65 NYH CARGOME 48.812.0 (S62,430) HMTMNQ 


37649 813112005 PXZOKC4 1010112005. 1213112005 50,000 BBLS 51.35 NYH CARGOME 48.8120 ($126,900) HMTMNQ 


37805 9/1412005 PXZOKC4 1210112005.1213112005 50,000 BBLS 50.65 NYH CARGOME 48.8120 ($91,900) HMTMNQ 


Summary for 'Actual/Estimate'" A (4 detail records) 


SIUD 65,000 ($468,470) 


Summary for 'Dea/ Type'" SSWPS (8 detail recorda) 

Sum 0 ($22,125) 
lJ»OUlO:!!!l.)-c:-ooSummary for 'Counterparty Name' = Barclays Bank PLC (8 detail records) fii (1) ~ ~ :::l. 

SIUD 0 ($22,125) ~g.~(I)~g. 
o~~g~ZlJ 
(") to 

Counterpllrly Name Citibank NA g,~Zu>!='~
N-!='mo<1lZ .,f::lo. -0')""Deal Type SSWPS W ;;!OO!<'>

~ • ..." 0 
3" o eActual! Estimate E 

." 

lii -" to 
~!TIa:

38287 10/1312005 PXZOKC4 1210112005. 12f3112005 -20,000 BBLS 51.3 NYH CARGOME 49.1520 $42,952 HMTMNQ o o ()
to 0 

Summary for 'Actual/E,timate' .. E (1 dotall record) m ::!. 3 o "0 
:::l. IIISum -20,000 ./ $42,952 Z CD :> 
U> '<

Aetual! Estimate A -I 
38287 1011312()05 PXZOKC4 1210112005 -1213112005 20,000 BBLS 51.3 NYH CARGOMB 48.8120 ($49,760) H MTM NQ 

Summary for 'ActueJ / Estimate' .. A (1 detail record) > 
SIUD 20,000 ($49,760) r 
Summary for 'Oea/ Type'" SSWPS (2 detsJl recorda) 

Sum o ($6,808) 
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Trade Deal Strike Put / Settle Original Gain / (Loss) FilS 

Deal # Date Trader Term Volume Units Price Price CaN Index Price Premium Type 

Summary for 'Counlerparty Name'.. Cltlbank NA (2 detaU records) 


Sum ° ($6,808) 

Counterparty Name Deutsche Bank AG 

Deal Type SSWPS 


Actual! Estimate E 

37652 8131/2005 PXZOK.C4 1010112005 - 1213112005 -50,000 BBLS 51.3 NYH CARGOME 49.1520 SI07,381 HMTMNQ 

Summary for 'Actual I Estimate' .. E (1 deteR record) 

Sum -50,000 / $107,381 

Actual! Estimate A 

37652 813112005 PXZOKC4 1010112005 -1213112005 50.000 BBts 51.3 NYH,CARGOME 48.8120 ($124,400) H MTM NQ 
Summary for 'Actual I Estimate' = A (1 deta" record) 

Sum 50,000 ($124,400) 

Summary for 'Deal Type'" SSWPS (2 dotan records) 

Sum 0 ($17,019) 

Summary for 'Counter party Name'.. Deutsche Bank AG (2 detaH records) 

hm 0 ($17,019) 

Counterparty Name Florida Power & Light Company 

Deal Type SSWPS 

Actual! Estimate E il~OCllO::!1
n>-C:6jOo

_COIDro:::IJR-::l,36026 4/19/200$ PXZOK.C4 1210112005 - 1213112005 200,000 BBLS 31.2625 NYH CARGOMB 49,1520 $3.577.876 H MTM NQ \t/~g.~.U)~g-
Summery for :4ctua/ I Etltimate'. E (1 detail record) Oo:>~gS!.!ZlJ 
Sum 200,000 I $3,577,876 a:a2';;!='~ 

N-~roOroZ -0)'"..J::;.Actnal! Estimate A ."w UlagSlo 
36026 4/191200$ PXZOK.C4 1210 1/2005 - 1213112005 -200,000 BBLS 31.2625 NYH CAROOME 48.8120 ($3,509,800) H MTM NQ a~t5 

ro'::T..,m_
Summary for :4ctua/ I Estimate' .. A (1 detail record) e 0-(,) 
Sum -200,000 ($3,509,800) m co 

!!l. 
0 
3 

Summary for 'Deal Type' = SSWPS (2 detail records) g. ~ 
ro::lZ (j) '<

Sum 0 $68,076 
~ 

Summary for 'Counterpsrty Nema' =Florida Power & Ught Company (2 detail records) 

Sum 0 $68,076 » 
Counterparty Name J. Aron & Company r-

Deal Type SSWPS 
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Trade Deal Strike Putl Settle Original Gain I (Loss) Fas 

Deal # Date Trader Term Volume Units Price Price Call Index Price Premium Type 


Actual I Estimate E 

36161 4128/2005 PXZOKC4 1010112005 • 1213112005 25,000 BBLS 38.55 NYHCARGOME 49.1520 $265,060 HMTMNQ 
36182 412912005 .PXZOKC4 12.10112005·1213112005 25,000 BBLS 38.9 NYHCAROOMB 49.1520 $256,310 HMTMNQ 
36580 6181.2005 PXZOKC4 1210112005 • 1213112005 30,000 BBLS 40.2 NYHCARGOME 49.1520 S268,S71 HMTMNQ 
36891 7n1200S PXZOKC4 12.10112005 • 121311200j 1',000 BBLS 45.15 NYHCARGOME 49.1S20 S51,036 HMTMNQ 
31650 813112005 PXZOKC4 1210112005 • 121311200S ·15,000 BBLS 52.5 NYHCARGOMB 49.1520 5251,011 HMTMNQ 
38084 101512005 PXZOKC4 12.10112005 • 1213112005 .120,000 BBLS 52 NYHCARGOME 49.1520 $341,714 HMTMNQ 

SummaJ}' for 'Actual I EsBmate' =E (6 dfltaU reoords) 

Sum -100,000 .,/ $1,433,762 

Actual J Estimate A 

36161 4I281200S PXZOKC4 10/01/2005· 12131f2.00S -25,000 BBLS 38.55 NYHCARGOME 48.8120 (5256,550) HMTMNQ 

36182 41291200S PXZOKC4 12.10112005 - 1213112005 ·25,000 BBLS 38.9 NYHCARGOME 48.8120 ($247,800) H MTMNQ 

36S80 6/812005 PXZOKC4 12J0112005 - 1213112005 ·30,000 BBLS 40.2 NYHCAR.OOME 48.8120 ($258,360) HMTMNQ 

36891 7n12005 PXZOKC4 12J011200S ·1213112005 ·15,000 BBLS 45.15 NYHCAROOME 48.8120 (S45,930) HMTMNQ 

37650 813112005 PXZOKC4 1210112005 • 121311200S 75,000 BBLS 52.5 NYHCARGOMB 48.8120 ($276,600) HMTMNQ 

38084 101512005 PXZOKC4 J2JO 112005 • 121311200S 120,000 BBLS 52 NYHCARGOME 48.8120 ($382,560) HMTMNQ 


Summary foI' 'Actus! / Estimato' =A (6 cJetan records) 

Sum 100,000 ($1,467,800) 
Summary for 'Deal Type'" SSWPS (12 detail records) 

Sum 0 ($34,038) 

Summary for 'Countarparty Namfl' =J. Aron & Company (12 detaU records) \l»QcnC)-n 
~~C:5iooSum 0 ($34,038) (")mf!l8l;;,'l~a:
~::r", moo 

Counterparly Name Morgan Stanley Capital Group, Inc. oca~g~Z\l
aaz~!=>~Deal Type SSWPS ZN-pmom
~ --0')"" 

E ."v.> ;:;lags;>:>Ac:tual JEstimate 3":r C(i).co36033 4/1912005 PXZOKC4 12J0112005·12131I2oo5 20,000 BBLS 39.4 NYH CAROOME 49.1520 $ 19s.o48 HMTMNQ C ..,m::ra ­36068 4121flooS PXZOKC4 1210112005 - 1213112005 20,000 BBLS 39.9 NYHCAROOME 49.1520 $ 1 85.G48 HMTMNQ 

36082 412212005 PXZOKC4 12/011200S - 1213112005 20,000 BBLS 40.8 NYHCARGOME 49.1520 $167,048 HMTM NO m ~ ~ 
o '0 
36101 412612005 PXZOKC4 0710112005 - 1213112005 25,000 BBLS 40 NYHCAROOME 49.1520 5228,810 H MTM NO Z ::t 00

(1) ;:, 

V> '<36142 412712005 PXZOKC4 10/0112005· J2I3112oo5 25,000 BBLS 39.35 NYH CAROOME 49.1520 $245,060 tI MTM NQ 
-i36296 5/1112005 PXZOKC4 l2JO 112005 - 1213112005 50,000 BBLS 38.4 NYHCAROOME 49.1520 $537,619 HMTM NQ 

36385 S/1912005 PXZOKC4 1210112005 - 12131/2005 25,000 BBLS 31.85 NYHCAROOME 49.1520 $282,560 HMTMNQ 
36502 61212005 PXZOKC4 1210112005 • 1213112005 25,000 BBLS 39.1 NYHCAROOME 49.1520 S236,310 HMTMNQ· » 
36833 612912005 PXZOKC4 1210112005 • 1213112005 30,000 BBLS 43.35 NYHCAROOME 49.1520 5174,011 HMTMNQ r 
37267 Bf512oo5 PXZOKC4 1210112005 ·1213112005 -50,000 BBLS 46.35 NYHCAROOME 49.l520 ($140,119) HMTMNQ 
31409 8/1712005 PXZOKC4 121011200S· 1213112005 ·100,000 BBLS 48.25 NYHCAROOME 49.1520 (590,238) HMTMNQ 
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Trade Deal Strike Put/ S,ttl, Original Gain / (Loss) Faa 

Deal # Dat4 Trader Term Volume Units Price Price Call Index Price Premium Type 


37651 8I3l1.2.OOS PXZOKC4 1210111005 - 1213112005 .7S,Ooo BBLS S2.1 NYH CARGOME 411.1520 $221,071 HMTMNQ 


37941 9/2312005 PXZOKC4 1210112005 -1213112005 .SO,OOO BBLS S4.5 NYHCARGOME 49.1520 $267,381 HMTMNQ 

Summary for 'Actual I Estimate' .. E (13 detail records) 

-35,000 ,./ $2,509,667Sum 
Aetual JEstimate A 

36033 4/1911005 PXZOKC4 I2IOI12ooS. 12I311200S -20,000 BBLS 39.4 NYHCARGOMB 48.8120 ($188,240) HMTM NQ 

36068 41211200S PXZOKC4 1210112005 ·1213112005 -20,000 BBLS 39.9 NYHCAROOMB 48.8120 ($178,240) HMTMNQ 

36082 412212005 PXZOKC4 1210 11200S - 1:Z/311200S .20,000 BBLS 40.8 NYHCAROOME 48.8120 ($160,240) HMTMNQ 

36101 41261200S PXZOKC4 07/0112005 • 1213112005 .25,000 BBLS 40 NYH CAROOMB 48.8120 ($220,300) HMTMNQ 

36142 412712005 PXZOKC4 10/0112005 - 1213112005 .25,000 BBLS 39.35 NYHCARGOME 48.8120 (S236,550) HMTMNQ 

36296 511112005 PXZOKC4 1210112005· 1:zI:U1l005 ·50,000 BBLS 38.4 NYHCARGOMB 48.8120 (S520,6oo) HMTMNQ 

36385 511912005 PXZOKC4 1210ll.2.005 - 121311200S -25,000 BBUl 37.85 NYHCAROOME 48.8120 ($274,050) HMTMNQ 

36502 61212005 PXZOKC4 1210112005 -121311200S -25,000 BBLS 39.7 NYH CAROOME 48.8120 ($227,800) HMTMNQ 

36833 61291200S PXZOKC4 1210112005 -1213112OOS ·30,000 BBLS 43.35 NYHCARGOMB 48.8120 (SI63,860) HMTMNQ 

37267 81S12OO5 PXZOKC4 1210112005 - 121311200S 50,000 BBLS 46.35 NYHCAROOME 48.8120 S123.100 HMTMNQ 

37409 811712005 PXZOKC4 1210112005 - 1213112005 100,000 BBLS 48.2S NYH CARGOME 48.8120 S56,200 HMTMNQ 

37651 813112005 PXZOKC4 1210112005 - 1213112005 7S,OOO BBLS 52.1 NYHCARGOME 48.8120 ($246,600) H MTM N() 

37941 912312005 PXZOKC4 1210112005 • 1213112005 50,000 BBLS 54.5 NYHCARGOME 48.8120 ($284,400) HMTM NQ 


Summary for 'Actual I Estimate'. A (13 detal7 records) 

Sum 35,000 ($2,521,580) 

Summary for 'Deal Type'" SSWPS (28 detaO records) 
'U~ocn02! 

Sum 0 ($11,913) OJ-caToo
!iT m =!l ~ :l. 


Summary for 'Counterpany Name'" Morgan Stanley Capital Group, Jne. (26 detalJ records) ~g.~(nm~ 

oo~g~z'U 


(") (0 

Sum 0 ($11,913) S,;a.Ztll9~
Z 1\)-9 (l) omSummary for 'Delivery Month' = 1213112005 (52 detail records) ~ -0)'"'1(..) c:s,gQo

Sum 0 ($23,827) 'T1 :i0C 
~ .... (0Summary for 'Strategy' = HDGE10011B (52 detail records) (l)'::T
~!!!­C o () 

m !!!. 3 
Sum 0 ($23,827) 

(0 0 

Summary for 'Portfolio'" FPL Hedge OU 2005 (54 detaO records) §. fil
Z m::>.m a ($304,641) til '< 

-I
Portfolio FPL Hedge Oil 2006 
~trategy HDGEI0015B .--..~-----l> 
_ .. r 
Delivery Month January 2006 

Counter party Name Barclays Bank PLC .._.=w~~__~,_._,_____________~____, _________________~.~__.t"._.___.._'_~~___________________~~_.____________________________________N 

113011006 7:40AM Page 20 Df19 



-~.'!:!..,"" me t4:U!SlXd .1ii1111._;;sw::.,....~n ' 117 g :r;z-=~v.I!.'~ti mrzr'n"""'r,..=::.~;:;;- - • 
1/31/2006FPL Derivative Settlements - All Instruments 

!a:~~~::s:::·:-:·:.-·::::.'l.I.":::·~...v&"~~.:':·:..... iidS::JII!:ICiOll'JJt::ot:!t 1 '11
77=:0:;""""""'" iI.l:iIIM4J 

Trade Ded Strike Putl Settle Original Gain I (Loss) Fas 

Ded# Date Trader Term Volume Units Price Price Call Index Pme Premium Type 


Deal Type SSWPS 

Actual I Estimate E 

37452 8I22Il005 PXZOKC4 0110 112006 • 0313112006 25,000 BBLS 49.9 NYHCARGOME 47.9130 ($49,679) H MTM NQ 

37693 91612005 PXZOKC4 0110112006.1213112006 15,000 .eBLS 53.6 NYHCARGOME 47.9130 (SI42,179) II MTM NQ 

37777 911312005 PXZOKC4 0110112006·0313112006 25,000 BBLS 51.6 NYH CAR.GOME 47.9130 (S92,179) II MTM NQ 

37156 911Sf2005 PXZOKC4 0110112006·0313112006 50,000 BBLS S3.lS NYHCARGOME 47.9130 ($261,858) HMTMNQ 

38088 IOfS1200S PXZOKC4 0110112006·0313112006 100,000 BBLS 54.7 NYHCARGOME 47.9130 ($678,715) HMTMNQ 

38384 1012012005 DSMOTDX 0110112006·0313112006 50,000 BBLS S2.95 NYHCAROOME 47.9130 ($251,858) HMTMNQ 

38415 1012112005 DSMOTDX 01101f2006·0113112006 50,000 BBLS 52.9 NYHCAROOME 47.9130 (S249,358) HMTMNQ 

Summary for 'Actual I Estlmale' .. E (7 detal7 records) 

325,000 ($1,725,824)Sum 
Summary for 'Deal Type' =SSWPS (7 derail records) 

326,000 ($1,725,824)Sum 
Summary for 'Counterparty Name':: Barclaya Bank PLe (7 datall records) 

325,000 ($1,725,824)Sum 
COllnterparty Name Deutsche Bank AG 

Deal Type SSWPS 

Actual I Estimate E 

36670 6/1512005 PXZOKC4 0110 112006 ·1213112006 25,000 BBLS 42.3 NYH CAR-GOME 47.9130 S14O,321 HMTMNQ '"O»ocnQ"Tl 
c36716 612112005 PXZOKC4 01/0 112006 • 1213112006 25,000 BBLS 43.75 NYH CARGOME 47.9130 SI04,071 HMTMNQ c21fiT fij O o

(") (1) (") 1Jl =IJ ~ i5: 
37694 91612005 PXZOKC4 0110112006 ·1213112006 25,000 BBLS 53.7 NYHCARGOME 47.9130 ($144.679) HMTMNQ ~:::ra:V>(1)!ll 

o~~g~z'"O3777S 9/1312005 PXZOKC4 0110112006·0313112006 25,000 BBLS 5US NYH CAROOME 47.9130 ($90,929) HMTMNQ Q.az~9~
38416 1012112005 DSMOTDX 0110112006 • 0113112006 50,000 BBLS 52.9 NYHCARGOME 47.9130 ($249,358) HMTMNQ Z~-9(1)o(1) 

~ ...... 0)"""

Summary for 'Actual I Estimate' '" E (6 detal/l'9corrJs) 'T1w t;lQ.8Slo 
150,000 ($240,573) -or

Sum S- 7"~' 
Summary for 'Deal Type' = SSWPS (6 detalll'9COfda) C =1 m~o (') 

150,000 ($240,573)Sum m '& ~ Q '0Summary for 'Counter party Name' = Deutsche Bank AG (6 detail records) Z -. III(1) " VI '<150,000 ($240,573)Sum -i 
Countilrparty Name J. Aron & Company 

Deal Type SSWPS » 
rActual I Estimate E 


3S928 411112005 PXZOKC4 01/0112006 ·1213112006 25,000 BBLS 39.7 NYHCARGOME 47.9130 $20S,321 HMTMNQ 


36140 412712005 PXZOKC4 0110112006 ·1213112006 25,000 BBLS 40.1 NYHCARGOME 47.9130 $195,321 HMTMNQ-----_.............. - ............,.....-..-­
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Trade Deal Strike Putl Settle Original· Gain I (Loss) FilS 

Deal # Date Trader Term Volume Units Price Price Call Index Price Premium Type 

36305 511212005 PXZOKC4 011011'2.006 ·121311'2.006 25,000 BBLS 31.85 NYHCAROOME 47.9130 S251,571 HMTMNQ 

36334 5/16/2005 PXZOKC4 1>11011'2.006· 121311'2.006 25,000 BBLS 38.05 NYHCARGOME 47.9130 S246,571 HMTMNQ 
36432 51'2.61'2.005 PXZOKC4 011011'2.006 ·121311'2.006 25,000 BBLS 38.15 NYHCAROOME 41.9\30 S229,071 HMTMNQ 
36805 61'2.812005 PXZOKC4 011011'2.006·121311'2.006 25,000 BBLS 44.65 NYHCAROOME 41.9130 $81,571 HMTMNQ 
37415 8/171'2.005 PXZOKC4 011011'2.006 - 091301'2.006 25.000 BBLS 49.3 NYHCAROOMB 41.9130 (S34,679) HMTMNQ 
37531 812912005 PXZOKC4 011011'2.006·0313112006 50,000 BBLS 51.8 NYHCAROOME 47.9130 (SI94,358) HMTMNQ 
37590 81301'2.005 PXZOKC4 011011'2.006 • 121311'2.006 25,000 BBLS 52.3 NYHCARGOME 47.9130 ($109,619) HMTMNQ 
37592 81301'2.005 PXZOKC4 011011'2.006·1213112006 25,000 BBLS 52.U NYHCAROOME 47.9130 (5105,929) HMTMNQ 
37595 81301'2.005 PXZOKC4 011011'2.006·121311'2.006 25.000 BBLS 52.6 NYHCARGOME 41.9130 ($117,179) HMTMNQ 
37712 9nl'2.00S PXZOKC4 011011'2.006 -1213112006 25,000 BBLS 52.95 NYHCAROOME 47.9130 ($125,929) HMTMNQ 
37742 9/912005 PXZOKC4 011011'2.006·0313112006 25,000 BBLS 52.35 NYHCARGOMB 47.9130 ($110,929) HMTMNQ 
37782 9/131'2.0051 PXZOKC4 011011'2.006 • 031311'2.006 50,000 BBLS 51.9 NYHCAROOMB 47.9130 ($199,35S) HMTMNQ 
37942 91'2.31'2.005 PXZOKC4 011011'2.006 ·121311'2.006 25,000 BBLS 56.3 NYHCAROOME 47.9130 (SZ09,619) HMTMNQ 
37945 91'2.31'2.005 PXZOKC4 011011'2.006·0313112006 25.000 BBLS 55.75 NYHCAROOME 47.9130 ($195,929) HMTMNQ 
37948 91'2.61'2.005 PXZOKC4 011011'2.006 ·0313112006 50,000 BBLS 55.3S NYHCARGOMB 47.9130 ($371.858) HMTMNQ 
37971 91'2.71'2.005 PXZOKC4 0110112006·091301'2.006 25,000 BBLS 56.7 NYH CARClOME 47.9130 ($219.619) HMTMNQ 
38042 101312005 PXZOKC4 011011'2.006 .0313112006 25,000 BBLS 55.75 NYHCARGOMB 47.9130 (SI95,929) HMTMNQ 
n086 101512005 PXZOKC4 011011'2.006-031311'2.006 50,000 BBLS 54.6 NYH CARClOMB 47.9130 ($334,358) HMTMNQ 
38089 101512005 PXZOKC4 011011'2.006 -0313112006 100,000 BBLS 54.7 NYHCARGOME 47.9130 ($618,715) HMTMNQ 
3&091 101S12005 PXZOKC4 011011'2.006-031311'2.006 50,000 BBLS 54.75 NYHCAROOME 47.9130 ($34 I,S5S} HMTMNQ 
38099 101S12005 PXZOKC4 011011'2.006 • 0313112006 50,000 BBLS 54.25 NYH CARClOME 47.9130 (UI6,858) HMTMNQ 
38150 10161'2.005 PXZOKC4 011011'2.006-031311'2.006 50,000 BBLS 52.7S NYHCARGOMB 47.9130 ($241.858) HMTMNQ "O~DcnO!! 

lUiifCfiioo38152 10161'2.005 PXZOKC4 011011'2.006·011311'2.006 100,000 BBLS 52.6 NYHCARGOME 47.9130 ($468,115) HMTMNQ ("') €fil m=!l ~ 5: 
Summary for 'Actual I EstImate' = E (25 detail reCQlds) Ng.",,(J>\a,!l.l 

ON~g9i1Z"O
950,000 ($3,364,043)Sum S.az;;P~

ZN-OroocoSummary for 'Deel Type'" SSWPS (26 detail records) ..;:.. • - 0)'""W ~s.gj;!oSum 950,000 ($3,364,043) a=:5Summary for 'Count:erparty Name' .. J. Aron & Company (25 detail rec0rd8) ro'~

C a!!!C:;960,000 ($3,364,043)Sum <0 0m !!:. 3Counterpllrly Name Morgan Stanley Capital Group, Inc. g, ~ 
Z &l ~Deal Type SSWPS 
-I

Aetnal! Estimate E 

35955 4113/2005 PXZOKC4 01/011'2.006- 1213112006 25,000 BBLS 38.4 NYHCARGOME 47.9130 5237,821 HMTMNQ » 
3S974 4/1512005 PXZOKC4 011011'2.006·1213112006 25,000 BBLS 38.05 NYHCAROOME 47.9130 $246,511 HMTMNQ r 
36086 412212005 PXZOKC4 01/011'2.006 -1213112006 25,000 BBLS 40.75 NYHCAROOME 47.9130 S179,071 HMTMNQ 
36283 511012005 PXZOKC4 0110112006- 1213112006 25,000 BBLS 38.&5 NYHCAROOME 47.9130 5226,571 HMTMNQ 
36364 SllSI'2.00S ~ PXZOKC4 011011'2.006 • 1213 JI2OO6 25,000 BBLS 38.3 NYHCARGOME 41.9130 5240,321 HMTMNQ 

."..... " • I ......., ~~ .... ..., ..~_f"V'_ ... _............
----,,­
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Trade Deal Strib htl Settle Original Gain I (Loss) Fas 
Dea1# Date Trader Term Volume Units Price Price Call Index Price Premium Type 

36412 512412005 PXZOKC4 0110112006 • 1213112006 25,000 EELS 38.55 NYHCAROOME 47.9130 S234,07) HMTMNQ 

36635 611312005 PXZOKC4 0110112006 • 1213112006 25.000 BBLS 41.15 NYHCARGOME 47.9130 S169,071 HMTMNQ 

36745 612312005 PXZOKC4 01/0112006·12131/2006 25,000 BBLS 44.25 NYHCARGOME 47.9130 $91,571 HMTMNQ 

36760 612412005 PXZOKC4 0110112006·1213112006 25,000 EBLS 44.5 NYHCAROOME 47.9130 $85.321 HMTMNQ 

36776 612712005 PXZOKC4 01l0IflO06·12131I2oo6 25.000 BBLS 45 NYHCAROOME 47.9130 !i72,82 I HMTMNQ 
36838 6129/2005 PXZOKC4 0110112006 • 1213112006 25,000 BBLS 43.6 NYHCAROOMB 47.9130 S107,821 HMTMNQ 
37451 Sl22l2oo5 PXZOKC4 0110112006·0313111006 25,000 BBLS 49.9 NYHCAROOME 47.9130 ($49,679) HMTMNQ 
37514 812612005 PXZOKC4 0110112006·0313112006 25,000 BBLS 50.75 NYHCAROOME 47.9130 ($70,929) HMTMNQ 
37519 812612005 PXZOKC4 0110112006·0313112006 25,000 BBLS 50.75 NYHCARGOMB 47.9130 ($70,929) HMTMNQ 
37538 812912005 PXZOKC4 0110 112006 • 0313112006 25,000 BBLS 50.55 NYHCAROOME 47.9130 ($65,929) HMTMNQ 
37594 813012005 PXZOKC4 0110112006 ·12131/2006 25,000 BBLS 52.5 NYHCAROOME 47.9130 ($114.679) HMTMNQ 
37707 9n12005 PXZOKC4 0110112006·1213112006 25,000 BBLS 53.2 NYHCAROOMB 47.9130 (SI32,179) HMTMNQ 
37721 9/812005 PXZOKC4 0110112006·0313112006 25,000 BBLS 52.3 NYHCAROOMB 47.9130 (SI09.679) HMTMNQ 
37743 91912005 PXZOKC4 0110112006·0313112006 25,000 BBLS 52 NYHCAROOMB 47.9130 ($102,179) HMTMNQ 
37759 911212005 PXZOKC4 0110112006 ·0313i12oo6 25,000 BBLS 51.4 NYHCAROOMB 47.9130 ($87,179) HMTMNQ 
37785 9113/2005 PXZOKC4 0110112006·0313112006 50,000 BBLS 5l.65 NYHCARGOMB 47.9130 (5186,858) HMTMNQ 
37806 911412005 PXZOKC4 01l0112006·0ll3il2oo6 50,000 BBLS 53.05 NYHCARGOMB 47.9130 (S256,858) HMTMNQ 
371155 911512005 PXZOKC4 01l0112006·0313i12006 50,000 BBLS 53 NYHCAROOME 47.9130 (S254,358) HMTMNQ 
37857 911511005 PXZOKC4 0110112006·0913012006 25,000 EBLS 53.6 NYHCAROOMB 47.9130 (SI42,179) HMTMNQ 
37870 9/1612005 PXZOKC4 01/0112006 • 03131/2006 50,000 BBLS 51.65 NYHCARGOMB 47.9130 ($236,858) HMTMNQ 
37943 912312005 PXZOKC4 0110112006 • 03/3112006 50,000 BBLS 56 NYHCAROOMB 47.9130 (S404,358) HMTMNQ 
3794-4 912312005 PXZOKC4 0110112006 • 0313112006 50,000 BBLS 56 NYHCARGOMB 47.9130 (5404,358) HMTMNQ 

1)>0(/)0"37953 912612005 PXZOKC4 0110112006 ·0313i12006 50,000 BBLS 55.9 NYHCARGOMB 47.9130 ($399,358) HMTMNQ ~iifC:iirOo 
37970 912712005 PXZOKC4 0110112006 • 0913012006 25,000 BBLS 56.45 NYHCAROOMB 47.9130 ($213,429) HMTMNQ () ro (") ~ =!lR- a: 

f\J;:rg.(f)~Ql
37972 912712005 PXZOKC4 0110112006·09/3012006 25,000 BBLS 56.2 NYHCARGOMB 47.9130 ($207,179) HMTMNQ O"'~;:'~Z1)

o;:,z::Too38049 10/412005 PXZOKC4 0110112006·03/3112006 25,000 BBLS 54.1 NYHCAROOME 47.9130 (S1S4,679) HMTMNQ -.~ ~(J)'
ZI\.)-!Jmoro

38090 10/512005 PXZOKC4 0110112006·0313112006 50,000 BBLS 54.7 NYHCARGOMB 47.9130 ($339,358) HMTMNQ ~ -0)"'"'
"i1 '" ~ ~ g Qo38426 1012612005 PXZOKC4 0110112006·0313112006 50,000 BBLS 55.IS NYHCAROOMB 47.9130 ($36l,858) HMTMNQ -or 

38428 1012612005 PXZOKC4 0110112006 - 0313112006 50,000 BBLS S4.75 NYHCAROOME 47.9130 ($341,858) HMTMNQ W"t cO' 
C ::~;a:SummSl)' for 'Actual I Estimate' = E (34 dataN rvcords) o (')m '5l 0Sum 1,100,000 ($2,815,865) - 3o "0 

SummSl)' for 'Deal Type' = SSWPS (34 detail records) Z ::l'1llro ::> 
II> '< 

Sum: 1,100,000 ($2,815,865) -I 
Summary for 'Counterparty Name' '" Morpan Stanley Capital Group, Inc. (34 detail records) 

Sum 1,100,000 ($2,815.866) > 
SummSl)' for 'Delivery Month' = 1/3112006 (T1 demO records) r 
Sum 2.525,000 ($8,146,304) 

--_... ........~...-. .. . ,,_.'.- .. "'....... 
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Trade Deal Strilu Put / Settle Original Gain / (Loss) Fas 
Deal # Date Trader Term Volume Units Price Price Call Index Price Premium Type 
Summary for 'Strategy'= HDGE1001iJs (71 de taN records) 

Sum 2,625,000 ($8,146,304) 

~trategy HDGEI0016B ________________•________________,.--_..______, __••___,..)J 

Delivery Month ~ January 2006 
Counterpal'tJ Name Barclays Bank PLC 

Deal Type SSWPS 

Actual! Estimate E 
38513 111112005 PXZOKC4 0110112006 - 0313112006 ·so,OOO BBLS 53 NYHCAROOME 47,9130 $254,358 HMTMNQ 
38987 121112005 PXZOKC4 0110112006-0313112006 SO,OOO BBts 52 NYHCAROOME 47,9130 ($204,358) HMTMNQ 
38992 121712005 PXZOKC4 0110112006 - 03/31/2006 30,000 BBLS 52 NYHCAROOME 47.9130 ($]22,615) HMTMNQ 

Summary for 'Actual I Estlmat&' == E (3 detan records) 

Sum .< 30,000 ($72,615) 

Summary for 'Deal TYP~'" SSWPS (3 detail records) 

Sum 30,000 ($72,615) 

SummSl}' for 'Counterparty Name'.. Bare/aye Bank PLC (3 detail records) 

Sum 30.000 ($72.615) 

Counterpart,y Name J. Aron &: Company 

Deal Type SSWPS "O»QCI)O'Tl
~~C:wgoActual! Estimate E (") (1) g. 8l =l3 "" :::>, 
I\) e;tn(1)6} 

39041 1211412005 PXZOKC4 0110112006 - 0113112006 10,000 BBts 52.85 NYH CARGOME 47.9130 ($49,372) II Ml'M NO o~~g~z"O
O:::lz::TOOSummary for 'Actual I Estlmete' '" E (1 detail record) Z;:;=!Oi1i;;'~ 
~ -0>-'Sum 10,000 ($49,372) -n W ()l sa. g flO 

-or­
~ "t eel' 


Sum 10,000 ($49.372) C =l!:!l;?: 


Summary for 'Daal Type'.. SSWPS (1 detaO record) 

c8 ()Summary for 'Counterparty Nama' .. J. Aron & Company (1 detaO recorrl) m ~ ~ 
~ , ~ooo o "0($49,372) Z :::>. ru 


III ::::>

Counterpart,y Name Morgan Stanley Capital Group, Inc. '< 


-I 
Deal Type SSVVPS 

»Actual! Estimate E ....
38509 111112005 PXZOKC4 0110112006 - 0313112006 -50,000 BBLS 53.05 NYH CAllGOME 47,9130 $2S6,858 HMTMNQ 
38532 11l2l2oo5 PXZOKC4 0110112006-0313112006 -50,000 BBLS 52.95 NYHCARGOME 47.9130 $2Sl,858 HMTMNQ 
38S34 11l212OOS PXZOKC4 0110112006-0113112006 -300,000 BBLS SUS NYHCAllOOME 47.9130 --.!!:?!..:'.~~;..,;;.;.;M;",;.,;,.N;.;:Q;.....___ 
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Trade Deal Strike Putl Settle Original Gain I (Loss) Fas 

Deal # Date Trader Term Volume Units Price Price Call Index Prke Premium Type 

3&986 121112005 PXZOKC4 0110112006 - 0313112006 100,000 BBLS 52.2 NYHCAROOME 47.9130 ($428,715) HMTMNQ 

38990 121712005 PXZOKC4 01/0112006·03/3112006 100,000 BBLS 51.9 NYHCAROOME 47.9130 ($39&,715) HMTMNQ 
38993 121712005 PXZOKC4 01/0112006·0113112006 100,000 BBLS SI.3 NYHCARGOME 47.9130 ($338,71S) H MTMNQ 

SummaIY for 'Actual I Estimatl1'.. E (6 detail records) 

Sum .100,000 $373,715 

SummaIY for 'Deal Type' '" SSWPS (6 detail records) 

Sum -100,000 $373,715 

Summary for 'Counter party Name' = Morgan Stanley Cap/fBI Group, Inc. (6 detail records) 

Sum -100,000 $373,715 

Summary for 'Delivery Month' = 11311200B (10 de/aN records) 

Sum -60,000 $251,729 

Summary for 'Strategy' = HDGE1001BB (10 detl1ll records) 

Sum -60,000 $251,729 

Summary for 'PortfoHo' =FPL Hedge 0/1 2006 (81 detail records) 

Sum 2,465,000 ($7,894,575) 

Summary for 'Projecr == FPL - Clause (332 de/aU records) 

Silm 23,002,500 ($5,812,500) $B9,846,772 

~;e2~a'5'
_tOiil'(l)=1lC'l:::l. 
,,~g.~(J)[g-

O(Jl~g~Z1J
aa.Z(J)p~ 

ZI\l_O(l)O(l)
t; ~~~..,

'Tl (Jl-o~ 
a~~ 
(l)';:r 

C ~m~ 
m !!l. 3

§t -g
Z m ~ 
-I 

l> 
r­
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Trade Deal Strike Put / Settle Origind Gain / (Loss) Fas 

Deal # Date Trader TeJ Volume Units Price Price Call Index Price Premium Type 


Business Unit EMT,a division ofFPL 
Project FPL - ;Clause 

I 

Portfolio FPL Redge Gas 2006 

!Strategy HDGEI0015B 
~:-:--~------~~----------------. ~----"-"'--'-~'~'"" Delivery Month February 2~06 

Counter party Name Barelays Bank PLC 

Deal Type 8Wl'8 

Actual I Estimate A 

36705 6Il0f2oo5 PXZOK.C4 0110112006 • J13112oo6 140,000 MMBTU 8.075 NG(FS) 8AOOO $45,500 HMTMNQ 
36712 612112005 PXZOKC4 0110112006· dl31f2006 140,000 MMBTU 8.01 NO(FS) 8.4000 $54,600 HMTMNQ 
36732 6122f2005 PXZOK.C4 0110112006 • 1213112006 140,000 MMBTU 7.97 NO(FS) 8.4000 $60,200 HMTMNQ 
36951 7/13/2005 PXZOK.C4 0110112006.1213112006 140,000 MMBTU 8.24 NO{FS) 8.4000 $22.400 HMTMNQ 
36996 7Il8J200S PXZOKC4 0110112006· dl31/2006 140,000 MMBTU 8.175 NG(FS) 8.4000 $31,500 HMTMNQ 
36998 7/1812005 PXZOKC4 0110112OO6 l /3112006 140,000 MMBTU 8.19 NG(FS) 8.4000 S29.400 HMTMNQ 

SummSly for 'Actual/ EsUmate' .. A (6 detallreco s) 

Sum. 840,000 J243,600 "'O»OCllO:!]
tu:::'C:S'0o 

_ IIISUmmSly for 'Deal Type' = SWPS (6 detail re J (0 ClI =1l ~ ::J.J \., ~ ~Hl:<n $ll. g­
$243,600Sum I: 840,000 Oo>~g~z"'O

Summary for 'Counterparty Name' = Bare/ays Ba If PLC (6 detaIl records) a;az<n::>~
N-OrooroZ ~ • - CD """ISum 840.000 $243,600 W O:agSl<>

Counterparty Name BNP P ARlBAS ." 5"oe 
- ..... (0(l)':::r


Deal Type SWPS . C ame; 

<0 ° 
~ 3mActual I Estimate A ° "0::J. III 

36112 41261loo5 PXZOKC4 0110112006· 1 112006 140,000 MMBTU 7." NO(FS) 8.4000 $119,000 HMTMNQ Z $ ~ 
36304 5/1212005 PXZOKC4 01/0112006· 1 /3112006 140,000 MMBTU 7.16 . NG(FS) 8.4000 SI73.600 HMTMNQ -t 
36333 S/161l00S PXZOKC4 0110112006 ·1 112.006 140,000 MMBTIJ 7.16 NO(FS) 8.4000 $173,600 HMTMNQ 

36406 5I241200S PXZOK.C4 0110112006 • 1 
 112006 140,000 MMBTU 7.195 NO(FS) 8.4000 $168,700 HMTMNQ » 
367S9 6Il412005 PXZOKC4 o lfOlf2006 • 1 112006 140,000 MMBTU 8.075 NG(FS) 8.4000 S-4S.5OO HMTMNQ r ­
37120 712S12005 PXZOKC4 0110112006 -1 13112006 140,000 MMBTU 8.01 NG(.FS} 8.4000 $54,600 HMTMNQ 
37429 8/1812005 PXZOKC4 0110112006 ·1 112006 140,000 MMBTU 8.865 NG(FS) 8.4000 ($65,100) HMTMNQ 

311/2006 9:37AM Pagel 0/29 
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FPL Derivative Sett11ments - All Instruments ,== ... _-.r~:~~,:"" 
Trade Deal Strike Putl Settle Original Gain I (Loss) Fas 


Dea1# Date Trader Term Volume Units Price Price Call Index Price Premium Type 

37430 811812005 PXZOKC4 OlIO112006 • l~ 112006 140,000 MMBTU &.865 NO(FS) 8.4000 (S6S.100) HMTMNQ 

Summary for 'Actual I Estimate' = A (8 detal recoi-ris) 

Sum 1,120,000 $604,800 

Summary for 'Deal Type': SWPS (8 detan records) 

Sum 1,120,000 $604,800 

Summary for 'Counterparty Name' = BNP PAR/BAS (8 detall records) 

I 
I 

Sum 1,120.000 $604,800 

Counterpa11y Name ealyon 

Deal Type SWPS 

Actual I Estimate A 
36139 412712005 PXZOKC4 140.000 MMBTU 7.505 NO(FS) UOOO 5125,300 HMTMNQ'111)11100. 0 I~1120•• 
36775 6J'l712oo5 PXZOKct 0110112006·1 112006 140,000 MMElTU 8.03 NO(FS) 8.4000 551,800 HMTMNQ 
37187 7f2812oo5 PXZOKC4 0110112006 • 1 112006 140,000 MMBTU 8.1175 NO(FS) 8.4000 $39,550 HMTMNQ 
3719.7 712912005 PXZOKC4 0110112006 • 1 111006 140,000 MMBTU 8.322' NO(FS) 8.4000 510,8S0 HMiMNQ

I 

37506 8I2SIlOOS PXZOKC4 01101f2006 ·1213112006 140,000 MMBTU 9.36 NO(FS) 8.4000 (5134,400) HMTMNQ

s_"' .. ~,."II~,~·. A (0 ....."j)
8um 700,000 $93,100 

Summary for 'Deal Type' =: SWPS (5 detan record ) 


Sum 700,000 $93,100 


Summary for 'Counterparty Name' =Calyon (5 d .tall records) 
 ;;?;eOC/)~Jl 
Som 700,000 $93.100 (")~~m~9-~

N§g:"'~!llCo••,.",_Nam. Canadian Imperl Bank ofCamm."", 0"-1 :::I~ZlJoro 00-az",. :EDeal Type swps ZN-!=lrooro 
~ -m-,: 

Aetuall Estimate A -nt.> ~ag!1o
50e 
CD~<g.36138 412712005 PXZOKC4 11111 140.000 MMBTU 7.S NO(FS) 8.4000 $126,000 HMTMNQ C ~m.-011011100. 

0 

... o ()36405 SIl4Il005 PXZOKC4 011011l006·1 3111006 140,000 MMBTU 7.21 NG(FS) 8.4000 $166,600 HMTMNQ m '2 036431 51l6J'l005 PXZOKct 01l011l006· 1 3112006 140,000 MMBTU 7.135 NG(FS) 8.4000 $177.100 HMTMNQ 6' 3 
36671 611511005 PXZOKC4 

~ "0 
0110112006· 1 111006 140,000 MMBTU 7.885 NG(FS) 8.4000 572.100 HMTMNQ Z or gj 

36999 711812005 PXZOKC4 0110112006·1 111006 140,000 MMBTtl &.165 NO(FS) 8.4000 532,900 HMTMNQ '" '<
-I37413 8I171l005 PXZOKC4 011011l006·1. IIl006 140,000 MMBTU 9.17 NO(FS) 8.4000 ($107.800) HMTMNQ 

SummtJl)' for 'Actual I Estimate'. A (6 detallteCOJj:lsJ »
840,000 $466,900 r-Summary for 'Deal Type' = SWPS (6 detan reco,., )~ ~ 

Sum 840,000 $466,900 
! 
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I 

Trade Deal Strike Putl Settle Original Gain / (Loss) Fas 

Deal # Date Trader Term Volume Units Price Price Call Index Price Premium Type 

Summary for 'Counterparty Name' = Canadian Impt!Jrlal Bank of Commerce (8 detail records) 


Sum 840,000 $466,900 

Counterparly Name Citibank NA 

Deal Type SWPS 


Actuall Estimate A 


37121 712$12005 PXZOKC4 0110112006 -1213112006 140,000 MMBTU 8.03 NG(FS) 8.4000 $51,800 HMTMNQ 
37295 81812005 PXZOKC4 01/0112006 - 1213112006 140,000 MMBTU 8.705 NO(FS) 8.4000 ($42,700) HMTMNQ 

Summary for 'Actual/ E.stfmate' = A (2 detail records) 

Sum 290,000 $9,100 

Summary for 'Deal Type' = SWPS (2 dettn7 record') 

Sum 280,000 $9,100t 
Summary for 'Counterparty Name' = eltlbank NA 2 detaR records) 

Sum 280,000 $9,100 

o,,,,,,DfH'''''' N.... Deutsche Bank1G 
Deal Type SWPS 


Actual I Estimate A 

3$9$6 4/1312005 PXZOKC4 0110112006 -1213112006 140.000 MMBTU 7.4115 NO(FS) 8.4000 S128,100 HMTMNQ 

36213 51212005 PXZOK.C4 140,000 MMBTU 7:1.2 NO(FS) 11.4000 $165,200 HMTMNQ
OlIO"'''' -lila.. 'U»OCllO::!l
36331 5/1612005 PXZOKC4 0110112006 - 1 112006 140,000 MMBTU 7.16 NO(PS) 8.4000 S173,6OO HMTMNQ n <0 

tI)::;c6l'oo
tI) (I) =ll ~ ::3.

36362 SII81200$ PXZOKC4 0110 112006 - 1 112006 280,000 MMBTU 7.205 NO(PS) 8.4000 $334,600 HMTMNQ ~&~!II~g. 
36381 5/1912005 PXZOKC4 0110112006 ·1 112006 140,000 MMBTU 7.17 NO{FS) 8.4000 $171,2.00 HMTMNQ Ocx>~g~Z\l

a~z~9~140,000 MMBTU 7.195 NCI(FS) 8.4000 $168,700 HMTMNQ...., - == OIlOIJlO~la... ZN-O(l)Oro,Jlio. • "..,. Q') ..,
36M!' 613012005 PXZOKC4 0110112006 -1 112006 280,000 MMBTU 7.98$ NO(PS) 8.4000 S1l6,2OO HMTMNQ w z;lagll<>
37032 7/191200$ PXZOK.C4 0110112006·1 112006 140,000 MMBTU 8.11 NCI(PS) 8.4000 $40,600 HMTMNQ ." 5' o c: 

--'<0 
(I)';:YSummary for 'Actual/ Estlmats'. A (8 dets" s) C =l!!! ­o (")8um 1,400,000 $1,299,200 <0 ° 

1 m ~ 3Summary for 'Deal Type' = SWPS (8 detail record!) °:J. -0tI)
Z ro:JSum 1.400,000 $1,299,200 !II '< 

Summary for 'Counterparty Name' .. Deutscha B k AG (8 detail recorda) -I . I 
$1,299,200~ ~ ~~ 

Counterparty Name JPMorgan Chas Barik, NA > 
j"

Deal Type OTCOPT· 


Actual I Estimate A I 

..._______'.'__~T~~b.________•----_.......... _-_ .... _.­
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Trade Deal Strike Putl Settle Original Gain I (Loss) Fas 

Dea1# Date Trader Term Volume Units Price Price CaU Index Price Premium Type 


30165 1012612005 PXZOKC4 01lO1fl006· Ok 112006 560,000 MMBTU 0 SI4.2SC C 0.0000 ($924.000) ($924,000) HMTMNQ 

Summary far 'Actual I estimate' = A (1 detail reeo . ~ 

Sum 660,000 ($924,000) ($924,000) 

Summary far 'Deal Type' '" OTCOPT (1 demO ~rd) 
Sum 560,000 ($924,000) ($924,000) 

Deal Type SWPS 

Actual! Estimate A 

36077 412112005 PXZOKC4 0110112006 ·12/3112006 140,000 MMBTU 7.53 NG{FS) 8.4000 $121.800 HMTMNQ 
36089 4/22.12005 PXZOKC4 280,000 MMBTU 7.64 NG(FS) 8.4000 $212,800 HMTMNQ01"112006. ItIl200.
36282 SlI012005 PXZOKC4 0110112006·1 IflO06 280,000 MMBTU 7.26 NG(FS) 8.4000 $319,200 HMTMNQ 
36306 .SIl112005 PXZOKC4 0110112006· 1 Ifl006 280,000 MMBTU 7.14 NO(FS) 8.4000 $352,800 HMTMNQ 
36336 5/1612005 PXZOKC4 0110112006 .1 112006 140,000 MMBTU 7.17 NO(FS) 8.4000 $172,200 HMTMNQ 

36402 512312005 PXZOKC4 0110112006· 1 
 112006 280.000 MMBTU 7.175 NG(FS) 8.4000 $343,000 HMTMNQ 

3641.9 sn.512005 PXZOKC4 0110112006 ·1 
 112006 140.000 MMBTU 7.17 NO(FS) 8.4000 $172,200 HMTMNQ 

36424 512612005 PXZOKC4 01101flO06·1 
 112006 140.000 MMBTU 7.16 NG(FS) 8.4000 $173,600 HMTMNQ 

36464 5/3112005 PXZOKC4 01/0112006· 1 
 140,000 MMBTU 7.22 NG(FS) 8.4000 $165,200 HMTMNQ 

36601 619fl005 PXZOKC4 OU0112006· 1 
 140.000 MMBTU 7.565 NO(FS) 8.4000 $116,900 HMTMNQ 

36655 6/1412005 PXZGKC4 0110112006· 1 
 140,000 MMBTU 7.8 NG(FS) 8.4000 $84,000 HMTMNQ 

36803 6/2812005 PXZOKC4 0110112006. 1 
 112006 280,000 MMBTU 7.925 NO(FS) 8:4000 $133.000 HMTMNQ 

36806 612812005 PXZOKC4 01/0112006·1 
 3112006 140,000 MMBTU 7.8S5 NO(FS) 8.4000 $72,100 HMTMNQ 

36837 
 612912005 PXZOKC4 0110112006·1 112006 280.000 MMBTU 7.92 NO(FS) 8.4000 $134,400 HMTMNQ -o»pcnO"Tl

OJ::I:c: !ii0 037008 111812005 PXZOKC4 0110 112006 • 1 140,000 MMBTU 8.145 NG(FS) 8.4000 S35,700 HMTMNQ O<filg.t\:=lJQ.6:31033 7/1912005 PXZOKC4 0110112006·1 140,000 MMBTU 8.115 NG(FS) 8.4000 539,900 HMTMNQ N I:t,(IlCDOJ 

37132 7126/2005 PXZOKC4 0110112006 - 1 140,000 MMBTU 'S.07 NO(FS) 8.4000 $46,200 HMTMNQ O(O~g~z-o
a3.Z(llp~37133 712612005 PXZOKC4 01/0112006 - I 112006 140,000 MMBTU 8.075 NG(FS) 8.4000 $45,500 HMTMNQ ZN-!=l(t>OCD 
~ -0')""37190 712812005 PXZOKC4 0110112006 • t 112006 280,000 MMBTU 8.l6~ NO(FS) 8.4000 $65,800 HMTMNQ (.oJ 'loopo

." (J1 .... o 
-or­
$- TtO' 

37198 712912005 PXZOKC4 01/0112006· 1 1/2006 140,000 MMBTU 8.32 NG(PS) 8.4000 Sl1,200 HMTMNQ 
37417 812412005 PXZOKC4 01/0112006·1 3112006 140,000 MMBTU 9.35 NG(FS) 8.4000 ($133,000) HMTMNQ C .... m;:!:g -037516 812612005 PXZOKC4 01/0112006 • 1 3112006 280,000 MMBTU 9.485 NG(FS) S.4000 (5303,800) HMTMNQ 

Summary for 'Actual I estfmate' = A (22 detail rec rds) rn ~ ~ ° "0Z ::>. OJSum 4.200,000 $2,380,700 (t> ::> 
C/) '< 

Summ"",'" Deal !lo>e'. SWPS (22 ....1.) -I 
Sum 4,200,000 $2,380,700 

Summary for 'Counterparty Name' = JPMorgan ase Bank, NA (23 dataO recorda) » 
Sum : 4,760,000 ($924,000) $1,456,700 .-


Counterparty Name Societe General~ 
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Trade Deal Strike Put / Settle Original Gain / (Loss) Fu 
Deal # Date Trader Term Volume Units Price Price CaU Index. Price Premium Type 

Deal Type OTCOPT 


Actual! Estimate A 


30170 10f.1.8f.ZOOS PXZOKC4 0110112006 - 0313112006 700,000 MMBTU o SI3.4OC C 0.0000 ($ 1,095,500) (51,095,500) H MTM NQ 

Summary fOr 'ActualI Estimate' .. A (1 detail record) 

Sum 700,000 ($1,095,500) ($1,095,500) 

Summary for 'Oesl Type'" OTCOPT (1 detaIl recOrd) 

Sum 700,000 ($1,095,500) ($1,095,1500) 

Deal Type SWPS 1 
Actual! Estimate A 

36150 4127/2005 PXZOKC4 0110112006 -1.31/2006 140,000 MMBTU 7.38 NG(FS) 8.4000 5142,800 HMTMNQ 

36743 612312005 PXZOKC4 0110112006· lEt12006 140,000 MMBTU 8.04 NG(FS) 8.4000 S50,4oo HMTMNQ 
36774 612712005 PXZOKC4 0110112006·1 112006 140,000 MMBTU 8.03 NG(FS) 8.4000 S51,800 HMTMNQ 

31061 7120f.1.00S PXZOKC4 OJ10112006· 1 /3112006 140,000 MMBTU 8.1 NO(FS) 8.4000 $42,000 HMTMNQ 
31082 712112005 PXZOKC4 0]10112006 - 1 13112006 140,000 MMBTU 8.02 NO(FS) 8.4000 $53,200 HMTMNQ 

SUmmary far 'Actusl I Estimate' =A (5 detaR reels) 

Sum 700,000 $340,200 

Summary for 'Desl Type'" SWPS (5 detail reco ) 

$340,200~ ~ ~~ Summary for 'Counterparty Name' =Societe Gen Ie (6 deteR records) 

Sum 1,400,000 ($1,095,600) ($755,300) II » 0 C/) 0 :::n. 
Ill::;c: !if ° ° CoUlt.terparlJl Name UBS AG I - (Q III ro ::fl!* ;:,.

,-,~g.~(J)~g. 

oo~g~Zll 
aaz~.o~ 

Deal Type OTCOPT 
N-OrooroActual! Estimate A Z ~ ...... 0)"" 

c..> U1ags:lO30166 10f.I.612OOS PXZOKC4 0110112006 - 0~13112006 280,000 MMBTU o SI4.2S( C 0.0000 ($4 70,400) (5470,400) HMTMNQ ." :SoC 
Summary for 'Actusll Estimate' =A (1 detail reco, <D~<g....,m_ 
Sum , 280,000 ($470,400) ($470,400) e s-g 
Summary for 'Deal Type' "" OTCOPT (1 detaIl reco.rd) ~ 3m °;:,. '0III
Sum 280,000 ($470,400) ($470,400) Z ro:::l 

(f) '< 

Deal Type -ISWPS 


Actual! Estimate A 
 » 
35912 41112005 PXZOKC4 01101tl006· 17f112006 140,000 MMBTU 7.11 NO(FS) 8.4000 S96.600 HMTMNQ r­
35940 4/1212005 PXZOKC4 01101tl006· 1~3112006 140,000 MMBTU 7.565 NG(FS) 8.4000 S116,900 HMTMNQ 
35951 4/1312005 PXZOKC4 0110112006 ·1113112006 140,000 MMBTU 7.43 NG(FS) 8.4000 S135,800 HMTMNQ

I 
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Trade Deal Strike Putl Settle Orlglnal Gain I (Loss) Fas 

Deal # Date Trader Term Volume Units Price Price Call Index Price Premium Type 

35972 4/1512005 PXZOKC4 0110112006 - 12/3112006 140,000 MMBTU 7.36 NO(FS) 8.4000 $145,600 HMTMNQ 

35987 4/1812005 PXZOKC4 0110112006 - 1213112006 140,000 MMBTU 7.36 NO(FS) 8.4000 $145,600 HMTMNQ 

360S8 412112005 PXZOKC4 0110112006 - 12/3112006 140.000 MMBTU 7.5 NO(FS) 8.4000 S126,OOO HMTMNQ 

36563 6f11200S PXZOKC4 0110 112006 • 12/3112006 140,000 MMBTU 7.6 NO(FS) 8.4000 $112,000 HMTMNQ 

36581 1ilS1200S PXZOKC4 0110112006 -12/3112006 140,000 MMBTU 7.515 NO(FS) 8.4000 S115,500 HMTMNQ 

36640 6/1312OOS PXZOKC4 0110112006 -12/3112006 140,000 MMBTU 7.78 NO(FS) 8.4000 586,800 HMTMNQ 

l6641 611312005 PXZOKC4 01/0112006· 12/3112006 140,000 MMBTU 7.78 NO(FS) 8.4000 S86,8oo HMTMNQ 

36704 1512012005 PXZOKC4 01/0112006· 1213112006 140,000 MMBTU 8.075 NO(FS) 8.4000 S4S,sOO HMTMNQ 

36744 1512312005 PXZOKC4 0110112006 - 12/3112006 280,000 MMBTU 8.05 NO(FS) 8.4000 $98,000 HMTMNQ 

36758 I5I24I2OOS PXZOKC4 0110112006 .I~112006 280,000 MMBTU 8.08 NO(FS) 8.4000 589,600 HMTMNQ 

36781 1512712005 PXZOK.C4 0110112006 -I 1120015 280,000 MMBTU 8.06 NO(FS) 8.4000 595,200 HMTMNQ 

36848 613012005 PXZOKC4 0110112006 ·IV3112006 140,000 MMBTU 7.945 NG(FS) 8.4000 $63,700 HMTMNQ 

36917 7/1112005 PXZOKC4 0110112006· 1213112006 140,000 MMBTU 8.16 NO(FS) 8.4000 $33.600 HMTMNQ 

36952 7/1312005 PXZOKC4 140,000 MMBTU 8.26 NO(FS) 8.4000 S19,600 HMTMNQ


OIIOIn.06 .'~"'OO. 
36997 7/1812005 PXZOKC4 0110 112006 • 1 112006 140,000 MMBTU 8.19 NO(FS) 8.4000 $29,400 HMTMNQ 

37002 7/1812005 PXZOKC4 0110112006. 1 112006 140,000 MMBTU 8.125 NO(FS) 8.4000 $38,500 HMTMNQ 

37028 7/1912005 PXZOKC4 0110112006 -12/3112006 70,000 MMBTU 8.08 NO(FS) 8.4000 $22,400 HMTMNQ 

37029 7/1912005 PXZOKC4 0110112006 - 16112006 140,000 MMBTU 8.1 NO(FS) 8.4000 $42,000 HMTMNQ 

37071 712112005 PXZOKC4 01101120015· 1 112006 140,000 MMBTU 8.07 NO(FS) 8.4000 $415,200 HMTMNQ 

37072 712112005 PXZOKC4 01/0112006 • I 
 1120015 140,000 MMBTU 8.05 NO(FS) 8.4000 $49,000 HMTMNQ 

37116 712512005 PXZOKC4 01l0112006·1 
 3112006 140,000 MMBTU 8.03 NO(FS) 8.4000 S51.800 HMTMNQ 

37117 712512005 PXZOKC4 0110112006 • 1 112006 140,000 MMBTU 8.01 NO(FS) 8.4000 554.600 HMTMNQ 
 -O»OCflO:!]

w-cS'oo37199 712912005 PXZOKC4 0110112006 • 1 112006 140,000 MMBTU 8.32 NO(FS) 8.4000 Sll.2oo HMTMNQ (")~Ili<b:::g~:::!. 
37202 712912005 PXZOK.C4 0110112006 • 1 112006 280,000 MMBTU 8.34 NO(FS) 8.4000 S16,8OO HMTMNQ wg..~cn~g. 

O~3g2i1z-o37258 8/412005 PXZOK.C4 0110112006 - 1 112006 280,000 MMBTU 8.S9 MO(FS) 8.4000 (553,2oo) HMTMNQ g,~z;p~
37296 81812005 PXZOKC4 140,000 MMBTU 8.685 NO(FS) 8.4000 (S39,9OO) HMTMNQ ZI\.l_Omo<b 

~ ..... (j)-,; 

37380 8/1512005 PXZOKC4 01/0112001501~1I"" •• 'E1 1IlOO6 MO(FS) 8.4000 (SI05.ooo) w ~g,g!lO112006 140,000 MMBTU 9.15 HMTMNQ 
'"T1 3'~C:37412 8/1712005 PXZOKC4 01101120015 - 1 112006 140,000 MMBTU 9.17 NO(PS) 8.4000 ($107,800) HMTMNQ mmcg.37416 8/1712005 PXZOKC4 0110112006·1 112006 140,000 MMBTU 9.125 NO(FS) 8.4000 (S101,500) HMTMNQ C a-a37431 811812005 PXZOKC4 0110112006·1 13112006 140,000 MMBTU 8.84 NO(FS) 8.4000 {S61,600) HMTMNQ m ~ ~ 140,000 MMBTU 9.305 MO(FS) 8.4000 (SI26,7oo) HMTMNQ"''' '123aao, PXZOKC. '110'12006 ·'E1IlOO6 ~L ]

37501 812512005 PXZOKC4 01/0112006.1 112006 140.000 MMBTU 9.28 NO(FS) 8.4000 (SI23,200) HMTMNQ Z m:lrn '< 
37520 812612005 PXZOKC4 0110112006.1 112006 140,000 MMBTU 9.45 NO{FS) 8.4000 (SI47,000) HMTMNQ -I 
3752.3 812612005 PXZOKC4 01/0112006·1 3112006 140,000 MMBTU 9.45 NO(FS) 8.4000 (SI47,Ooo) HMTMNQ 

:.::-" '" ~",,1/E._to·· •(37 ....."r; » 
5.810,000 $981,800 r 

Summary for 'Deal Type'.. SWPS (37 detail reco s) 

Sum 5,810,000 $981,800 
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Trade Deal Strike Putl Settle OriginRI Gain I (Loss) FilS 

Deal # Date Trader Term Volume Units Price Price eaU Index Price Premium Type 

Summary for 'Counterparty Name' =UBS AS (38 detail records)
1 

Sum 6,090,000 ($470,400) $491,400 

Counterparty Name Wells Fargo Bank, National Association 

Deal Type SWPS .Actual I Estimate A 

35973 411512005 PXZOKC4 01/0112006 - Ib112006 140,000 MMBTU 7.365 NO(FS) 8.4000 5144.900 HMTMNQ 

36113 412612005 PXZOK.C4 0110112006· 121.HI2006 140,000 MMBTU 7.55 NG(FS) 8.4000 $119,000 HMTMNQ 

36164 4128f2.005 PXZOKC4 0110112006 -1~1/2006 140.000 MMBTU 7.24 NO(FS) 8.4000 $162,400 HMTMNQ 

36363 5/1812005 I'XZOKC4 0110112006 - I 112006 140.000 MMBTU 7:1. NO(FS) 8.4000 $168,000 HMTMNQ 

36403 512312005 PXZOKC4 0110112006 -12'13112006 140,000 MMBTU 7.18 NO(FS) 8.4000 SI70,8oo HMTMNQ 

36420 512512005 PXZOKC4 01/0112006 - I~112006 140,000 MMBTU 7.17 NO(FS) 8.4000 $172,200 HMTMNQ 

36461 Sl3112005 PXZOKC4 0110112006 -1~ll2oo6 140,000 MMBTU 7.195 NO(FS) 8.4000 $168,700 HMTMNQ 

36462 513112005 PXZOKC4 0110112006 - 1 112006 140,000 MMBTU 7:J.2 NG(FS) 8.4000 $165,200 HMTMNQ 

361104 612812005 PXZOK.C4 0110112006 - I 112006 140,000 MMBTU 7.92 NO(FS) 8.4000 567,200 HMTMNQ 

36836 6129/2005 PXZOKC4 0110112006 - 1213112006 140,000 MMBTU 7.92 NO(FS) 8.4000 567,200 HMTMNQ 

36840 612912005 PXZOKC4 0110112006 • 1 . 112006 140,000 MMBTU 7.96 NO(FS) 8.4000 $61,600 HMTMNQ 


in> 0 (J) 0 " 
!)j~c:oroo36847 613012005 PXZOKC4 0110112006 - 1 140,000 MMBTU 7.93 NO(FS) 8.4000 $65.800 HMTMNQ 

(")~~lJl=lj~5:37188 712812005 PXZOKC4 0110112006 - 1 140,000 MMBTU 8.115 NO(FS) 8.4000 539,900 HMTMNQ ",::Ta.(Jlw!)j 
3oo>~

37418 811712005 PXZOKC4 01/0112006 • 1 140,000 MMBTU 9.085 NO(FS) 8.4000 (S9S,900) HMTMNQ 'ONro::O~Z"O 
aaz;;P~37478 812312005 PXZOKC4 0110112006 - 1 140,000 MMBTU 9.345 NO{FS) 8.4000 (SI3l,300) HMTMNQ ZN-OWOro 
~ • f""I" (j) ...,

37479 812312005 PXZOKC4 0110112006 • 1 140,000 MMBTU 9.35 NG(FS) 8.4000 ($133,000) HMTMNQ , '" O\a:5""
." -or­

@- TeO' 
Sum 
Summary for 'Actual I Estfmate' .. A r16 detaD 

2,240,000 $1,211,700 C ~~~ 
Summary for 'Deal Type' =S~S (16 delBO re . S 11 

m ~ 3Sum 2,240,000 $1,211,700 g. -g
Z W::oSummary for 'Counterparty Name' =Wells Fargo ank. National AssocJatfon (16 detefl records) (Jl '<

L $1,211,700 -t 
Summary for 'Del/very Month',. 212812006 (118 de 1records) 
.m 2,M~ 

J »Sum 19,870,000 ($2,489,9OO) $5,121,200 r-Summary for 'Strategy'" HDGE10015B (118 det 11 recorda)
.m I ~~~ ($2,489,900) $5,121,200 


trategy 
,---..--."-..-,,.---~.•.-.---,~

Delivery Month 
CtJunterparty Name 

--------------+---------------------~~.,,---. ...-.--~ ..,.....~.----,
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FPL Derivative Settl1ments - All Instruments ~.__ • ~: _ 
Trade Deal Strike Put / Settle Original Gain. / (Loss) FIlS 


Deal # Date Trader Terrpi Volume Units Price Price Call Index Price Premium Type 


Deal Type SWPS 

Actual I Estimate A 
39303 11612006 PXZOKC4 02/0112006 • 0212812006 980,000 MMBTU 9.62 NG(FS) 8.4000 ($1,195,600) HMTMNQ 

Summary for 'Actual! Estimate' ... A (1 detail recoiTf) 

Sum 980,000 ($1,195,600) 

Summary for 'Deal Type' .. SWPS (1 detail record) 

Sum 980,000 (11,195,600) 

Summary for 'CountatpBrty Name'. ABN Amro Sank N. V. (1 detan record) 
S . 980,000 ($1,195,600)


~un.terparlyName Barclays Bank fLC 


D~IType SWPS 

Actual I Estimate A 

39339 1/912006 PXZOKC4 02l0112006.oLSI2006 140,000 MMBTU 9.24 NO(PS) 8.4000 (S117,600) HMTMNQ
I39340 11912006 PXZOKC4 0210 112006 • 0~12812006 700,000 MMBTU 9.28 NO(FS) 8.4000 (S616,000) HMTMNQ 

39494 1/1312006 PXZOKC4 02/0112006 .0212812006 280,000 MMBTU 8.9 NG(FS) 8.4000 (SI4O,OOO) HMTMNQ 
Summary for 'Actual! Estimate' '" A (3 detail recots) 

Sum 
Summary for 'Deal Type'" SWPS (3 detaU re 

Sum 
Summary for 'Counterparty Name'.. Barclays B 

Sum 
Counterparly Name BNP P ARIBAS 

Deal Type SWPS 
Actual I Estimate A 

391.58 1212912005 DXSOI41 0210112006 • 0 
39173 11312006 DXS0I41 0210112006·0 

1,120,000 ($873,600) 

1,120,000 ($873,600) I l):l>OCllClI 
. OJ :::: c 5l" 00 

PLe (3 detail records) OccOJro::;~:::!
: ~g.~f/) ~g 

1,120,000 ($873,600) 10w~g~Z"t
Q..az(Jl~~

ZN-OroOro 
~ . -(1)"'" 

' (..J ~ Q.. g po:
." -0,

ffi- i"'tO 
. ~ m;;!
)C t8-c-: 

13112006 560,000 MMBTU 11.48 NG(FS) 8.4000 ($1,724,800) HMTMNQ OJ 0m 6' 313112006 560,000 MMBTU 10.85 NG(FS) 8.4000 ($1,372,000) HMTMNQ .... -0_. OJ 
Z (\'):J980,000 MMBTU 10.2 NG(FS) 8.4000 ($1,764,000) HMTMNQ 

'" '<
Summary for 'Actual! Estimate' = A (3 deteJ7 ~.".. ."""" ""'=:1:"'00'omu. -4 
Sum 2,100,000 ($4,860,800) 

Summary for 'Deal Type' =SINPS (3 deteR ~) » 

Sum . ~100,000 ($4,860,800) r-

Summary for 'Counterparty Name' - BNP PARIfs (3 detail records) 

Sum 2,100,000 ($4,880,800) 
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,fPL Derivative Settlgments - All Instr.uments .aa:" '!I"o; ....,.=_ .,,""'_ ,,_---=,",,"'-.,_ 

Trade Deal Strike Put I Settle Original Gain I (Loss) Fas 

Deal # Date Trader Term Volume Units Price Price Call Index Price Premium Type 


Counterparly Name BP Corporation North America, Inc. 

Deal Type SWPS 

Actual I Estimate A 

39712 112S12006 PXZOKC4 0210112006 - 02128/2006 140,000 MMBTU 8.S NO(FS) 8.4000 ($14,000) H MTM NQ 


Summary for 'Actuell Estimate' = A (1 dtlt817 1'f!ICOrd) 


Sum 140,000 ($14,000) 

Summary fot 'Deal Type' = SWPS (1 detail record) 

Sum 140.000 ($14,000) 

Summary for 'CounterpBrly Name'" BP Corporation North America. Inc. (1 detail record) 

Sum 14~000 ($14,000) 

Counterparty Name ConocoPhillips Company 

Deal Type SWPS 

Aetuall Estimate A 

3975' 112612006 PXZOKC4 02101/2006 - 02J2812006 350,000 MMBTU 8.0] NG(pS) 8.4000 S136,5oo HMTMNQ 
Summary for 'Actual I Estimate'" A (1 detail recokt) 

Sum 350,000 $136,500 

Summary for 'Deal Type' = SWPS (1 detail reoo,' 

Sum 350,000 $136,500 

summ.ary for 'Counter party Name' .. conOCOPhiI!'s Company (1 detail record) -o»OCllO::!l 
O>::;c: fijo ° _ <00> (l) :::Ij ~:::l.Sum 350,000 $136,500 \e'~g.~cn~g. 


Counterparty Name Deutsche Bank G O.j>.~g~ZlJ 

S.az~P~ 

N-O(l)O(l)Deal Type swps Z ..f,Io. • ....... 0') ..., 


VJ O1S.gSlO
Actual I Estimate A "T1 5' 0 c: 

~ -'"<0 
(l)'::T... m_39711 IflS12006 PXZOKC4 0210112006 - ~812006 140,000 MMBTU B.505 NG(FS) 8.4000 (SI4,700) H MTM NQ c S-(")

Summary for 'Actual I EstJlTIBte' = A (1 detail re 
~ ~m a '0Sum 140,000 ($14,700) ::1. Q.) 

Summary for 'Desl Type' = SWPS (1 detsU re Z !Jl ~ 

~~ ($14,700) -I 
Summary for 'Counterparty Name' = Deutsche B~llk AG (1 detail record) 
~ 

»~ I ~~ ($14,700) 
r-Counterparty Name JPMorgan C~ Bank, NA 

Deal Type OTCOPT 
~ ...:......*'"'.... _-,---- ­
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FPL Derivative SettI9ments ...,,:" All Instruments 2/28/2006
J vw :, 7.1 ...ar' w.i1."~ . 'l"1"'C"'1I'?t'~ 

Trade Deal Strike PutI Settle Original Gain / (Loss) Fas 
Deal # Date Trader Term Volume Units Price Price Call Index Prke Premium Type 

Actual / Estimate A 

30179 111212005 PXZOKC4 02101/2006 • 06812006 560,000 MMBTU 0 S14.25C C 0.0000 ($476,000) ($476,000) HMTMNQ 
30Ull 111212005 PXZOKC4 01101/2006 ·03131/2006 420,000 MMBTU 0 SI3.1SC C 0.0000 ($363,300) ($363,300) HMTMNQ 

Summary for 'Actuall Estimate' '" A (2 detail recorrJs) 

Sam 980.000 ($839,300) ($839,300) 

Summary for 'Deal Type' = OTCOPT (2 demU recbrds) 

SUlD I 980.000 ($839,300) ($839,300) 

Deal Type SWPS 

Actual I Estimate A 

38095 101512005 PXZOKC4 
! 

0110112006 - 0212812006 -560.000 MMBTU 15.14 NO(FS) 8.4000 $3,774,400 HMTMNQ 
38096 10/512005 PXZOKC4 0110112006 • 0212812006 -560.000 MMBTIJ 15.04 NO(FS) 8.4000 S3,718,400 HMTMNQ 
38852 1112312005 PXZOKC4 0210112006 - 02/2812006 420,000 MMBTIJ 12.02 NO(FS) 8.4000 ($I,S20,400) HMTMNQ 
38980 
39043 
39157 

"''' 39242 

121712005 
1211412005 
12129/2005 

"31'00'115/2006 

PXZOKC4 
PXZOKC4 
DXS0141 

"""'141PXZOKC4 

0110112006 - 0tl12006 
0210112006 - 0 8/2006 
0210112006 - 0 /31/2006 

011011'00' f"''''0210112006 ­ 812006 

·560.000 
-280,000 
560,000 
420,000 
980,000 

MMBTIJ 
MMBTIJ 
MMBTIJ 
MMBTIJ 
MMBTIJ 

13.715 
14.13 
11.4 

10.7ti 
!I.54 

NO(FS) 
NO(FS) 
NO(FS) 
NQ(FS) 
NO(FS) 

8.4000 
8.4000 
8.4000 
8.4000 
8.4000 

$2,97ti,400 
51,772,400 

($1,680,000) 
(5991,200) 

(SI,1I7,200) 

HMTMNQ 
HMTMNQ 
HMTMNQ 
HMTMNQ 
HMTMNQ 

Summary for 'Actual I Estimate' = A (8 detail re ds) 

Sum 420,000 $6,932,800 

Summary for 'Deal TYpe' =SWPS (8 detail reea J 
Sum 
Summary for 'Counf.elpstty Name' = JPMorgan 

420.000 

hase flank. NA (to detail recoms) 

$6,932,800 -o:t>O(l)oJ]
OJ:::I:c:til"oo

C") 10 OJ ro =!l ~ ::I. 
~g.~C/)~g 

Sum 

Counterparty Name Royal Bank of 

Deal Type SWPS 

Actual I Estimate A i 

39713 112512006 PXZOKC4 02I011200ti· 0~12812OO6 
Summ"" ...."",11""""'••(1 ........~ 
SUlD 
Summary for 'Deal Type' = SWPS (1 detail reec 

1,400,000 

70,000 

70,000 

MMBTU 8.48 NO(FS) 8.4000 

($839,300) $6,093,500 

(S5.tiOO) 

($5,600) 

HMTMNQ 

001~gg?Z-o
o ::roo
..,,~Z(l)' ::;:

ZI'V-omoro.J:,:.. • ........ 0> """I: 

w Ulg,gR< 
" ::ioe- .... 10m'::r:jm_

)0 .g-~ 
m ~ 3 o "0 

::l. OJ 
Z m:J 

(I) '< 

-I 

Som 
Summary for 'Counterparty Name' '" 

t 70,001)
Royal Bank f Canada (1 detaH rec:orrJ) 

($5,600) » 
Sum 70,000 ($5,600) r 

Countel'party Name Societe Generale 
I .-.........._-­
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2/28/2006
FPL Derivative Sett14ments - All Instrumjents '...... _~:,- .a-"=~'~""".''''''''."=<l"" __ 

I
Trade Deal Strike Put / Settle OriginRI Gain / (Loss) Fas 


Deal # DRte TrRder Terk Volume Units Price Price Call Index Price Premium Type 


Deal Type OTCOPT 


Actual! Estimate A i 

30178 111212005 PXZOKC4 011011l006. 03/3111006 560,000 MMBTU o Sl3.80C C 0.0000 (s,s 18,000) (SSI8,000) H MTM NQ

j 

Summary for 'AatuaJ I 6;tJma!:e' =A (1 detsR recotd) 

Sum 560,000 ($518,000) ($518,000) 
Summary for 'Deal Typa' =oTCOPT (1 deteO ~ 

Sum i 560,000 ($518,000) ($518,000) 

Summary for 'Counterparty Name'... Societe Ge~rale (1 detail reeotr1) 

Sum 560,000 ($518,000) ($518,000) 

CounterpRl'fy NRme UBS AG 

Deal Type OTCOPT]' 


Actual! Estimate A 


30180 111l1l00S PXZOKC4 011011loo6-0 13111006 560,000 MMBTU o S1<4.'s0( C 0.0000 (5403,200) (1403,200) HMTMNQ 
30182 111212005 PXZOKC4 011Ol12006~ 280,000 MMBTU o C 0.0000 ($242,200) (S242,200) HMTMNQ.'/311l006 SI3.?S( 

Summary for 'Actual I Estimate' '" A (2 detail re $) 

Sum 840,000 ($845,400) ($845,400) 
Summary for 'Deal Type'" OTCOPT (2 detaIl re rds) 

"1J>ocno::!Sum 840,000 ($845,400) ($845,400) "';:::'::6) 0 0 
(") lO OJ (!I =!! 1* :J 

Deal Type SWPS I ~g.~tnss.g 
OOl~g~Z"CActual! Estimate A aaz~::>~

I\l_OrooroZ ,J:I.. .,.... (j) -,38097 1Of51l00S PXZOKC4 0110112006. 0~812006 ·560,000 MMB11J 15.02 NO(FS) 8.4000 53,707,200 HMTMNQ 
w ~£!.8'"38098 101S1l005 PXZOKC4 01lO11l006 - 0 812006 -420,000 MMBTU IS.10S NO(FS) 8.4000 S2,816,100 HMTMNQ .." -or­

::J -l.<O
386S9 llfl01l005 PXZOKC4 02lO11l006 - 0 812006 ·280,000 MMBTU 11.96 NO(FS) 8.4000 S996,800 HMTMNQ !ii ' :J~ m_ 
38660 1lI101l005 PXZOKC4 0210112006-0 12812006 -280,000 MMB11J 12.02 NO(FS) 8.4000 $1.013.600 HMTMNQ e a - (' 

lO ° 38661 1lI101l005 PXZOKC4 02I011l006 -0 812006 ·280,000 MMB11J 12.04 NO(FS) 8.4000 SI,019,200 HMTMNQ m 6--5 
:::!. OJ38895 1113011005 PXZOKC4 02/011l006 - 03/2812006 -140,000 MMB11J 11.98 NO(FS) 8.4000 S501,200 HMTMNQ Z m ~ 38982 121711005 PXZOKC4 01fOlIl006'~~111006 -560,000 MMBTU 13.79 NO(FS) 8.4000 S3,018,400 HMTMNQ -I38983 121711005 PXZOKC4 01l011l006·0 111006 ·560,000 MMB11J 13.85 NO(FS) 8.4000 $3,0'2,000 HMTMNQ 

39154 121281200S DXSOl4J 0210112006· 0/2006 1,120,000 MMBTU 11.85 NO(FS) 8.4000 ($3.864,000) HMTMNQ 

39169 1213011005 DXSOI41 O2IOl1l006 .O~IIl006 1,120.000 MMBTU 10.97 NO(FS) 8.4000 ($2,878,400) HMTMNQ » 

3939S lIUIlOO6 PXZOKC4 02/011l006 • oit2812006 280,000 MMBTU 9.32 NO(FS) 8.4000 ($257,600) HMTMNQ r­
394+4 111212006 PXZOKC4 
 O2IOl1l006 - 003011006 280,000 MMBTU 9.27 NO(FS) 8.4000 ($243,600) HMTMNQ 

Summary for 'Actual I Estimate'''' A (12 delall raCC/rds) 

Sum ·280,000 $8,880,900 
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2/28/2006
FPL Der~'!.ativf!, Settl~ments - All Instrumen'IJ"..,. , _ '"' ...._ ""AM ,.. _=-=om" 

Trade Deal Strike Putl Settle Original Gain I (Loss) Fas 

Deal # Date Trader Term Volume Units Price Price Call Index Price Premium Type 


Summary for 'Deal Type':: SWPS (12 detaif records) 

Sum -280,000 $8,880,900 

Summary for 'Countsrparty Name' = UBS AG (14, detalf records) 

560,000 ($645,400) $8,235,500S~ L 
Summary for 'Del/very Month'. 212812006 (36 de II records) 

Sum 7,420,000 ($2,002,700) $6,983,200 

summary for 'Strategy'. HDGE100168 (36 deteD records) 

Sum ~ 7,420,000 ($2,002.700) $6,983.200 

Summary for 'Portfolio' = FPL Hedge Gas 2006 ( detail records) 

Sum ($4.492,600) $12,104,4001 27.'''.000 
Portfolio FPL _ edge Oil 2006 

._~, ",'~.NN" 

"-"'""-1trategy HDG~10015B I, 
Delivery Month January 2016 

Counterparty Name. Barclays Bank 'LC 

Deal Type SSWPS 

Actual I Estimate E 
37452 8J22/200S PXZOKC4 0110112006·0 13112006 -25,000 BBLS 49.9 NYHCAROOME 47.9130 $49,679 HMTMNQ 

"O»ocno!!37693 9161200S PXZOKC4 0110112006 - 1 112006 ·25,000 BBLS S3.6 NYH CAAOOMB 47.9130 $142,179 HMTMNQ tl>5fC::!iig o 
(") (0 (1) =1l;>:, :=!.377Tl 911312005 PXZOKC4 0110112006 - 0 13112006 -25,000 BBLS SI.6 NYH CAAOOMB 47.9130 $92,179 HMTMNQ ~g.~IIl!l!.fr

37856 9/1512005 PXZOKC4 0110 112006 - 0 13112006 -50.000 BBLS 53.15 NYHCAROOME 47.9130 $261.858 HMTMNQ O-.j~g!?i'z"O 
38088 10lS/2ooS PXZOKC4 0110112006 ·0 13112006 ~100.000 BBLS S4.7 NYHCARGOME 47.9130 S678,715 HMTMNQ a~z~9~Z 1\)-9(1) 0 

.J::tr. """'0)"""\38384 100012005 DSMOTDXOII0112006· 0 13112006 ·50,000 BBLS 52.95 NYH CAR-GOME 47.9130 $lS1.8S8 HMTMNQ 
W (;lagRo38415 1012112005 DSMOTDX 0110112006 -0 13112006 -50,000 BBLS 52.9 NYHCAROOME 47.9130 $249,358 HMTMNQ i1 5' 0 e:_ ..... (0 

Summary for 'Actual I Esllmate'" E (7 detail re $) (1)'::r

C =l!!!­o (")-325,000 $1,725,824Sum (0 0 m ~ 3Actnall Estimate A g. ~ 
Z (1)::l37452 8J22/2OOS PXZOKC4 25,000 BBLS 49.9 NYH CAAGOMB 47.6260 (SS6,850) HMTMNQ III '< 

37693 9/612005 "PXZOKC4 0110112006 - 1 112006 25,000 BBLS 53.6 NYH CAAOOME 47.6260 (SI49,350) HMTMNQ -I 
37777 25,000 BBLS 51.6 NYHCAAOOME 47.6260 ($99,350) HMTMNQ

'"""'" 'XZO= 011\)'1200<5 - 'E"""" SO,OOO BBLS NYHCARGOMB 47.6260 ($276,200) »37856 91lS/200S PXZOKC4 0110]12006·0 13112006 53.15 HMTMNQ 

38088 101S/200S PXZOKC4 0110112006 • 0 13112006 100,000 BBLS S4.7 NYH CAAGOME 47.6260 ($707,400) HMTMNQ 
 r­
38384 1012012005 DSMOTDX 0110112006 -0 113112006 SO,OOO BBLS 52.95 NYHCARQOMB 47.6260 ($266,200) HMTMNQ 

38415 100112005 DSMOTDX ($263.700) HMTMNQ
0110112006 - 0rll2OO6 50,000 BBLS 52.9 NYH CAAQOME 47.6260 

___"'''''_~"I''~·U''''''''''''_'''_'''~ 
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2/28/2006FPL Derivative Settle.ments - All Instruments 

~"''1:3A~ 

Trade ! 
, 

Deal Strike Put I Settle Original Gain I (Loss) Fas 

Deal # Date Trader Ter.r). Volwne Units Price Price call Index Price Premium Type


I 
Summary for 'Actual / Estimate' '" A (7 detaff recoiTJs) 


Sum 325,000 ($1,819,050) 


Summary for 'Deal Type' =SSWPS (14 detail records) 


Sum 0 ($93,226) 


Summary for 'Counterparty Name' =Bere/ays Bank PLC (14 detail records)

1 0 ($93,226)
Sum 

Counterpart)' Name Deutsche Bank. G 

i
Deal Type ISSWPS 


Actual I Estimate E 


36610 611512005 PXZOKC4 0110112006· 16i12oo6 -25,000 BBts 42.3 NYHCARGOME 47.9130 ($140,321) HMTMNQ 

36716 612112005 PXZOKC4 01/0112006-1tl12oo6 -25,000 BBts 43.75 NYHCAROOME 47.9130 ($104,071) HMtMNQ 

37694 9/612005 PXZOKC4 0110112006· 1 112006 -25,000 BBts 53.7 NYHCARGOME 47.9130 $144,679 HMtMNQ 


-2S,OOO BBts SUS NYHCAROOME 47.9130 $90,929 HMtMNQ
3m, '/131"" PXZOI<C' GIro,,,,,, -ora". 
38416 101211200S DSMOTDX 01/0112006 - 0 13112006 ·50,000 BBts 52.9 NYHCAROOME 47.9130 $249,358 HMTMNQ 


Summary for 'Actual/Estimate'.. E (5 detail ftlCO 8) 


Sum ·150,000 $240,573 


Actual I Estimate A 


36670 6/1512005 PXZOKC4 01/0112006·1ll3112oo6 25,000 BBLS 42.3 NYHCARGOMB 47.6260 $133,150 HMTMNQ 

3671/1 612112005 PXZOKC4 01101t.2006 - 1 
 112006 25,000 BBts 43.75 NYHCARGOME 47.6260 $96,900 HMTMNQ 

"Ol>O(.l)O:!]37694 9/6t.2oos PXZOKC4 0110112006. 1 112006 25,000 BBLS 53.7 NYHCARGOME 47.6260 ($151,850) HMTMNQ III iifC: iii 0 0 

3ms 9/1312005 PXZOKC4 0110112006·0 /3112006 25,000 BBts 51.505 NYHCARGOME 47.6260 ($98,l00) HMTMNQ (") ~ () m=!l ~ 5: 
c.u::Tct(J)!B.n>

38416 1012112005 DSMOTDX 0110112006·0 13112006 50,000 BBLS 52.9 NYHCAttGOME 47.6260 ($263,700) HMTMNQ OOl~g~Z"O 
Summary for 'Actusl / Estimate' '" A (5 detail reco g;:a.z;;P~s) 

ZN-Orooro 
~ ...... 0') ...,

150,000 ($283,600)Sum ." w ~ggS1O 
-orSummary for 'Deal Type' '" SSWPS (10 detan re rds) :;l ...JI.-'<O'.tO 

0 ($43,028) C ~ m~Sum , S-('; 
_......"'" '" '00 __' 00,_rAG (10"""-'» m !a ~ Q "0Sum 0 ($43,028) 

Z 1ii' g; 
. Counterpart)' Name J. Aron & Com any '" '<

-I 
Deal Type SSWPS 

Actual I Estimate E I » 
35928 4/1112005 PXZOKC4 01/0112006 'l~1/2oo6 ·25,000 BBLS 39.7 NYHCARGOME 47.9130 ($205,321) HMTMNQ r ­
36140 412712005 PXZOKC4 0110112006 - 1 3112006 ·25,000 BBts 40.1 NYH CAP-OOME 47.9130 ($195.321) HMTMNQ 

36305 5/1212005 PXZOKC4 -25,000 BBLS 37.85 NYHCARGOME 47.9130 ($251,571) HMTMNQ
0110112006· li~~ 
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2/28/2006FPL Derivative SettlJments - All InstrumentsI .:uw= b • U AJ'!illn 8&-0:.." ~"'Qt... .Ii=s:~-:,..~~naull!mt!'.~·;:;'~ 

Trade Deal Strike Put / Settle Original Gain / (Loss) Fas 

Deal # Date Trader Volume Units Price Price Can Index Price Premium Type
Tet 
36334 5/1612005 PXZOKC4 0110112006· I 112006 -25,000 BBts 38.05 NYH CARGOME 47.9130 ($246,571) HMTMNQ 

36432 512612005 PXZOKC4 0110112006.16112006 .2S,OOO BBLS 38.75 NYH CARGOME 47.9130 (S229,071) HMTMNQ 

36805 612812005 PXZOKC4 0110112006·1213112006 -2S,OOO BBts 44.65 NYH CARGOME 47.9130 ($81,571) HMTMNQ 

37415 8/1712005 PXZOKC4 0110112006 ·0913012006 -25,000 BBLS 49.3 NYH CARGOMB 47.9UO S34,679 HMTMNQ 

37531 812912005 PXZOKC4 0110112006 - 0~13112006 -50,000 BBLS 51.8 NYH CARGOME 47.9130 SI94,358 HMTMNQ 

37590 813012005 PXZOKC4 0110112006 • t'~112006 -25,000 BBLS 52.3 NYH CAROOME 47.9130 SI09,679 HMTMNQ 

37592 813012005 PXZOKC4 0110112006· I 112006 -25,000 BBts 52.!5 NYH CARGOME 47.9130 S105,929 HMTMNQ 

37S95 813012005 PXZOKC4 0110112006 - 1 112006 -25,000 BBLS 52.6 NYH CAROOME 47.9130 1117,179 HMTMNQ 
37712 9nl2005 PXZOKOI 0110112006 -1213112006 -25.000 BBLS 52.95 NYH CARGOME 47.9130 1125,929 HMTMNQ 

37742 91912005 PXZOKC4 0110112006 - 0313112006 -25,000 BBLS 52.35 NYH CARGOMB 47.9130 S110,929 HMTMNQ 

37782 9/1312005 PXZOKC4 0110112006.ob112006 -50,000 BBLS 51.9 NYH CARGOME 47.9130 S199,358 HMTMNQ 

37942 912312005 PXZOKOI 0110112006 -16112006 -25,000 BBtS 56.3 NYH CARGOME 47.9130 $209,679 HMTMNQ 

37945 912312005 PXZOKC4 01/0112006 - 0'13112006 .25,000 BBLS 55.75 NYH CARGOMB 47.9130 $195,929 HMTMNQ 

37948 912612005 PXZOKC4 01/0112006· 0~l31l2oo6 -50,000 BBLS 5S.3S NYH CARGOME 47.9130 $371,858 H MTMNQ 

37971 912712005 PXZOKC4 01/0112006 - Of13012006 .25,000 BBtS 56.7 NYH CARGOME 47.9130 S219,679 HMTMNQ 

38042 101312005 PXZOKC4 0110112006 - 0113112006 ·25,000 BBLS S5.7S NYH CARGOMB 47.9130 S19S,929 HMTMNQ 

38086 101512005 PXZOKC4 0110112006· Of13112oo6 ·50,000 BBLS 54.6 NYH CARGOMB 47.9130 S334,358 HMTMNQ 

38089 101512005 PXZOKC4 0110112006.0113112006 -100,000 BBLS 54.7 NYH CAROOME 47.9130 S678,7IS HMTMNQ 
38091 101512005 PXZOKC4 0110112006-013112006 .50,000 BBts 54.75 NYH CARGOME 47.9130 S341.858 HMTMNQ 
38099 101512005 PXZOKC4 0110112006 - 0 13112006 .50,000 BBts 54.15 NYH CAROOME 47.9130 S316,858 HMTMNQ 

38150 101612005 PXZOKC4 0110112006 -~/3112OO6 ·SO,ooO BBLS 52.75 NYH CARGOME 47.9130 $241,858 HMTMNQ 
38152 10/612005 PXZOKC4 01/0112006·0 13112006 -100,000 BBLS 52.6 NYH CARGOME 47.9130 S468,715 HMTMNQ 

Summsry for :Actual I Estimate' =E (25 detail fa roa) "Ol>O)!2°J.
c.>:::I:C:wO o 

_<OW(1)=!l~:::l-950,000 $3,364,043Sum "I~g.~.tf)m.g 
O<o~g~Z'1:

S.az",9~
Actual' Estimate A 

N-OroOIl>35928 4/UI2005 PXZOKC4 25.000 BBLS 39.7 NYH CARGOME 47.6260 5198,1S0 HMTMNQ Z ..;:::.. ...... en """'I 

36140 412712005 PXZOKC4 0110112006 - 1~II2OO6 25,000 BBLS 40.1 NYH CARGOME 47.6260 SI8B,IS0 HMTMNQ (oJ ;:;;s.g!1< 
." 3'~C36305 5/1212005 PXZOKC4 0110112006 • 1 13112006 25,000 BBLS 37.85 NYHCAROOME 47.6260 5244,400 HMTMNQ ~ m<§

36334 S/1612005 PXZOKC4 0110 112006 - 1 112006 25,000 BBLS 38M NYH CAAOOMB 47.6260 $139,400 HMTMNQ c .8 - r 
36432 51261200S PXZOKC4 0110112006· 1 112006 25,000 BBLS 38.75 NYH CAROOMB 47.6260 $221,900 HMTMNQ OJ 0 m 6' .g36805 612812005 PXZOKC4 0110112006 • 1 112006 25,000 BBLS 44.65' NYH CARGOME 47.6260 S74,4OO HMTMNQ :::!. OJ 

(1) ::!37415 811712005 PXZOKC4 0110112006· of/3012006 25,000 BBLS 49.3 NYH CARGOME 47.6260 ($41,850) HMTMNQ z 
'" '< 

37531 812912005 PXZOKC4 0110 112006 - O~ 112006 50,000 BBLS 51.8 NYH CARGOME 47.6260 ($108,700) HMTMNQ -I 
37590 813012005 PXZOKC4 0110112006 - 1 112006 25,000 BBLS 52.3 NYH CARGOMB 47.6260 (SI16,8S0) HMTMNQ 
37592 813012005 PXZOKC4 0110112006.1 112006 25,000 BBLS 52.1S NYH CAllGOMB 47.6260 (SI13,IOO) HMTMNQ » 
37595 813012005 PXZOKC4 0110112006 - 1 112006 25,000 BBLS 52.6 NYH CARGOMB 47.6260 ($124,350) HMTMNQ r­
37712 9n12oo5 PXZOKOI 0110112006·1 112006 25,000 BBLS 52.9S NYHCARGOME 47.6260 (SI33,IOO) HMTMNQ 
37742 9191200S PXZOKC4 0110112006 -0 13112006 25,000 BBLS 52.35 NYH CAROOMB 47.6260 (SI18,l00) HMTMNQ 
37782 9/131200S PXZOKC4 01/0112006 - 0 13112006 50,000 BBLS 51.9 NYH CARGOME 47.6260 ($213,700) HMTMNQ-JIII:lOfJ6 9:J7A.M PageUo/29 
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Trade Deal Strike Put I Settle Original Gain I (Loss) Fas 

Deal # Date Trader Term Volume Units Price Price CaY Index Price Premium Type 

37942 912312005 PXZOKC4 0110112006·1213112006 25,000 BBLS 56.3 NYH CARGOME 47.6260 ($216,850) H MTM NO 

37945 912312005 PXZOKC4 0110112006.03/3112006 25,000 BBLS 55.75 NYH CARGOME 47.6260 ($203,100) H MTM NO 

37948 912612005 PXZOKC4 0110112006 - 03/3112006 50,000 BBLS 5S.3S NYH CARGOMB 47.6260 (S386,200) H MTM NQ 


37971 912712005 PXZOKC4 0110112006·0913012006 25,000 BBLS 56.7 NYH CARGOME 47.6260 ($226,850) H MTM NQ 

38042 101312005 PXZOKC4 0110112006 - 0313112006 25,000 BBLS 55.75 NYH CARGOME 47.6260 (5203,100) H MTM NQ 

38086 101512005 PXZOKC4 0110112006·0313112006 50,000 BBLS 54.6 NYH CARGOMB 47.6260 ($34&,700) H MTM NQ 


38089 10/512005 PXZOKC4 0110112006 ·0313112006 100,000 BBLS 54.7 NYH CARGOME 47,6260 ($707,400) H MTM NQ 


38091 101512005 PXZOKC4 0110112006·0313112006 50,000 BBLS 54.75 NYH CARGOME 47.6260 (S356,200) H MTM NQ 

38099 101512005 PXZOKC4 0110112006·0313112006 50,000 BBLS 54.25 NYH CARGOMB 47.6260. (S331,200) H MTM NQ 

38UO 10/612005 PXZOKC4 0110112006·03/3112006 50,000 BBLS 52.75 NYHCAROOME 47.6260 (S256,200) HMTMNQ 

38152 10/6/2005 PXZOKC4 0110112006. Oltl31l2OO6 100,000 BBLS 52.6 NYH CARGOME 47.6260 (S497,400) H MiM NQ 


Summary for 'Actual I c$t#maf!1' .. A' (25 dele11 recprds) 


Sum 950,000 ($3,636,550) 


Summary for 'DeBI Type' =SSWPS (50 detail recprrJs) 


Sum I ° {$212,508} 

Summery for 'Counf!1rparty Name' = J. Aron & C~mpany (50 detail records) 


Sum a ($272.508)
I 
COllnterparty Name Morgan Stanle.lJ Capital Group, Inc. 

Deal Type SSWPS I 
"1J» CiHJ 'T\Actual I Estimate E , til ::; :? iii 0 0­

j n~lm~n~ 
3'955 411312005 PXZOKC4 0110112006·1 112006 -25,000 BBLS 38.4 NYH CAROOME 47.9130 (5237,821) H MTM NQ :. ~ g. '" ![ ~ 
35974 4/1512005 PXZOKC4 0110112006·1 112006 -25,000 BBLS 38.05 NYH CAROOMB 47.9130 ($246,571) H MTM NQ 0 ;' ~ ::::> ~ ~ dl 

... z"" ::E36086 412212005 PXZOKC4 0110112006-1 112006 .25,000 BBLS 40.75 NYHCARGOMB 47.9130 (S179,011) HMiMNQ Z I\l:: Pm 0 m 

.Jlo. -0)-' 

36283 511012005 PXZOKC4 0110112006 - I 112006 .25,000 BBLS 38.85 NYH CARGOME 47.9130 ($226,571) H MiM NQ "W ~ a g "'" 
36364 5/181200' PXZOKC4 0110112006·1 112006 .25,000 BBLS 38.3 NYH CAROOME 47.9130 (5240,321) H MiM NQ 5' ~.£= 
36412 512412005 PXZOKC4 0110112006·1 112006 .25,000 BBLS 38.55 NYH CARGOME 41.9130 (5234,011) H MlM NQ 0 ~ Q) ;:;: 
36635 6/1312005 PXZOKC4 0110112006· I 112006 ·25,000 BBLS 41.1S NYH CAROOME 41.9130 (5169,071) H MTM NQ ~ g 
36745 612312005 PXZOKC4 0110112006·1 112006 .25,000 BBLS 44.25 NYH CA~GOME 47.9130 (S91,S71) H MTM NQ m Q ~ 

-' III 
36760 612412005 PXZOKC4 01/0112006·1 112006 -25,000 BBLS 44.S NYH CAROOME 41.9130 ($8S,321) H MiM NQ Z $ ~ 
36776 612712005 PXZOKC4 0110112006·1 112006 ·25,000 BBLS 45 NYH CAItOOME 47.9130 (572,821) H MTM NQ -I 
36838 6129/,1005 PXZOKC4 0110112006·1 112006 ·25,000 BBLS 43.6 NYH CAROOME 47.9130 (Sl07,821) H MTM NQ 

37451 812212005 PXZOKC4 01/0112006·0 13112006 .25,000 BBLS 49.9 NYH CAR-GaME 47.9130 549,679 H MTM NQ » 
37514 8I261200S PXZOKC4 .25,000 BBLS 50.75 NYH CARGOMB 47.9130 S70,929 H MiM NQ r­
37519 812612005 PXZOKC4 0110112006·0 112006 .25,000 BBLS SO.75 NYH CAROOME 47.9130 $70,929 H MiM NQ 

37538 812912005 PXZOKC4 0110112006·0 112006 -2',000 BBLS SO.S5 NYH CAROOME 47.9130 $65,929 H MTM NQ 
37594 8I3012OOS PXZOKC4 0110112006·1 112006 .25,000 BBLS 52.S NYH CAR-GOME 47.9130 $114,679 H MTM NQ 

37707 9n12oo5 PXZOKC4 0110112006 .1~13112006 ...25,000 BBLS 53.2 NYH CARGOME 47,9130 $132,179 H MTM NQ 

~_ ~~ I ~u~ 

http:Stanle.lJ
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Trade Deal Strike Put / Settle Original Gain / (L09S) Fas 
Deal # Date Trader Volume Units Price Price Call Index Price Premium TypeTe+ 
37722 918Jl00S PXZOKC4 011011l006· 0~1311l006 -25,000 BBLS 52.3 NYH CAROOME 47.9130 S109,679 HMTMNQ 

37743 9I91l005 PXZOKC4 01/0112006 - 0313111006 -25,000 BBLS 52 NYH CAROOME 47.9130 SI02,I79 HMTMNQ 

37759 9/1212005 PXZOKC4 01/011l006 - 031311lO06 -25,000 BBLS 51.4 NYH CAROOME 47.9130 S87,179 HMTMNQ 

37785 9/1312005 PXZOKC4 01/0112006 - 0313112006 .50,000 BBLS Sl.6S NYH CAROOME 47.9130 S186,858 HMTMNQ 

9/14JlOOS PXZOKC4 .50,000 BBLS 53.05 NYH CAROOMB 47.9130 S256,858 HMTMNQ 

378SS 9/lSil00S PXZOKC4 0110112006·0 13112006 ·50,000 BBLS 53 NYH CAROOME 47.9130 5254,358 HMTMNQ 

37857 !mSl2.00S PXZOKC4 011011lOO6 ·0 13012006 .25,000 BBLS 53.6 NYH CAROOME 47.9130 $142,179 HMTMNQ 

37870 91l61l005 PX:ZOKC4 0110112006 • 0313112006 .50,GOO BBLS S2.6S NYHCAROOME 47.9130 S236.858 HMTMNQ 

37943 912312005 PXZOKC4 0110112006 • 0313112006 ·50,000 BBLS 56 NYHCAROOME 47.9130 $404,358 HMTMNQ 

37806 01101ilOO6,0113112°06 

37944 912311005 PXZOKC4 0110112006 - 0113112006 ·50.GOO BBLS 56 NYH CAROOMB 47.9130 $404,358 HMTMNQ 

37953 912612005 PXZOKC4 01/0112006·0 13112006 ·SO.OOO BBLS 55.9 NYHCAROOME 47.9130 S399,358 HMTMNQ 

37970 912712005 PXZOKC4 0110112006·0 13012006 ·2S,000 BBLS 56.45 NYH CAROOME 47.9130 $213,429 HMTMNQ 

37972 912712005 PXZOKC4 0110112006·0 13012006 ·2S,GOO BBLS 56.2 NYH CAROOME 47.9130 S207,179 HMTMNQ 

3!Cl49 10/412005 PXZOKC4 0110112006 • 0~13112006 .25.000 BBLS 54.1 NYHCAROOME 47.9130 SlS4.679 HMTMNQ 

38Cl90 101512005 PXZOKC4 0110112006·0313112006 ·50,000 BBLS 54.7 NYHCAROOME 47.9130 $339,358 HMTMNQ 
I 

3842.6 10J2612.005 PXZOKC4 01/0112006 - 0,13112006 ·50,000 BBLS 55.15 NYH CAROOMB 47.9130 S361,858 HMTMNQ 

38428 1012612005 PXZOKC4 0110112006· O~I31I2.006 ·50,000 BBLS 54.7S NYH CAROOME 47.9130 $341,858 HMTMNQ 

Summary for 'Actual/Estimate' .. E (34 demO recbrds) 

·1,100,000 $2,816,885S~ I 
Actual! Estimate A 

I 

35955 411312005 PXZOKC4 0110112006.12.13112006 25,000 BBLS 38.4 NYH CAROOME 47.6260 $230,650 H MTM NQ "'O~Oc/)OJ:! 
lll::l=cfiiOO35974 41 151Z00S PXZOKC4 0110112006·1 112006 25,000 BBLS 38.05 NYH CAROOME 47.6260 $239,400 H MTM NQ _<0 III <1> =!l~;::!' 

36086 412212005 PXZOKC4 0110112006· I 112006 25,000 BBLS 40.75 NYH CAROOMB 47.6260 $171,900 H MTM NQ ":'g.~c.n$E.g.
O .... 3g~z",o

36283 5/1012005 PXZOK.C4 011011l006 -I llZ006 25,000 BBLS 38.85 NYH CAROOME 47.6260 $219,400 H MTM NQ am.z~!=l~ 
36364 511812005 PX:ZOKC4 011011Z006 -I 13112006 25,000 BBLS 383 NYH CAROOMB 47.6260 $233,150 H MTM NQ N-O<1>C<1> 

~ • -0') ....Z 
.36412 512412005 PXZOKC4 0110112006·1 112006 25,000 BBLS 38.55 NYH CAROOMB 47.6260 $226,900 H MTM NQ w <:;lag!1O 

:;-cc3663S 611312005 PXZOKC4 0110112006. 1 112006 25,000 BBLS 41.1S NYH CAROOME 47.6260 $161,900 H MTM NQ ~ .... <0 
<l>':r" 36745 612312005 PXZOKC4 0110112006. 1 112006 25,000 BBLS 44.2S NYH CAROOMB 47.6260 $84,400 H MTM NQ ~ [!!­

36760 6124/2.005 PXZOKC4 0110112006 - 1 112006 25,000 BBLS 44.S NYH CAROOMB 47.6260 $18,150 H MTM NQ 
O 

<0 
° °G 

36776 612712005 PXZOKC4 011011Z006· 1 112006 25,000 BBLS 45 NYH CAROOMB 47.6260 S65,650 H MTM NQ m ~ 3°::!. '0W 
<1>;::!36838 61291l00S PXZOKC4 011011l006· t~IIl006 25,000 BBLS 43.6 NYH CAROOMB 47.6260 $100,650 H MTM NQ Z (J) '< 

37451 812212005 PXZOKC4 011011l006·0 13111006 25,000 BBLS 49.9 NYHCAROOMB 47.6260 ($56,850) HMTMNQ -I 
37514 8Jl6l2005 PXZOKOJ 01lO11l006 -0 13111006 25,000 BBLS SO.7S NYH CAROOMB 47.6260 ($78,100) H MTM NQ 

37519 812612005 PXZOKC4 OlIOI12006'0~IIl006 25,000 BBLS 50.75 NYH CAROOMB 47.6260 ($78.100) H MTM NQ » 
37538 812912005 PXZOKC4 0110112006·0 13111006 25,000 BBLS SO.SS NYH CAROOME 47.6260 ($73,100) H MTM NQ r­
37594 81301l00S PXZOKC4 011011l006·1 IIl006 25,000 BBLS 52.5 NYH CAROOME 47.6260 ($121.850) H MTM NQ 

37707 9nll00S PXZOKC4 01l011l006 -I 111006 25,000 BBLS 53.2 NYH CAROOMll 47.6260 ($139,350) H MTM NQ 

37722 9181l00S PXZOKC4 0110112006·013112006 25,000 BBLS sa.3 NYHCAROOMB 47.6260 ($116,850) HMTMNQ 

,.;3:.;7.:.74.:.;3;....-..:9;;,;19;;.:.12.:.;00:.:;;.,5-..:P;.,;XZO,;;;;.;:;;.;K;.;C..;.,4--:0:..:1;.,;1O..;.,1I2.;.;OO6,;;..;.;;_-..;.,Cl
F

I3;;,;I;;,;I2;;.;00;,;;.6;;....__..;;2.;;.:S.:.;.000:.:...___B;;,;B;;,;LS:.:...__.....:5;,;;.2______NYH___...;...;.C.;.;A.:.:R,;;,O.,;.OM......;;.,E_~~___---.J.!!~:2L_. H MTM N.!L.. 
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Deal # 
37759 

37785 

37806 

37855 

37857 

37870 

37943 

37944 

37953 
37970 

31m 

Trade 
Date 

9/1212005 
911312005 
911412005 
9/1512005 
9/1512005 
9/1612005 
9123/2005 

912312005 

912612005 

912712005 

912712005 

Trader Term 
PXZOKC4 0110112006·0313112006 

PXZOKC4 01/0112006 • 03/3112006 

PXZOKC4 0110112006·0313112006 

PXZOKC4 0110112006 .0113112006 
PXZOKC4 0110112006 • 0 13012006 

PXZOKC4 0110112006·0313112006 

PXZOKC4 0110112006 • 03/3112006 
PXZOKC4 OlIO 112006 • 0113112006 
PXZOKC4 0110112006.0113112006 
PXZOKC4 01/0112006·0 130/2006 
PXZOKC4 

31049 101412.005 PXZOKC4 0110112006 • 0313112006 

38090 101512005 PXZOKC4 0110112006 • 0313112006 

38426 1012612005 PXZOKC4 0110112006.0:!/3I12006 

Summary for 'Actual I Estimate' .. A (34 detsll ree rds) 

Sum 
Summary for 'Deal Type' = SSWPS (68 detsll re $) 

Volume 
25,000 

50.000 

50,000 

50,000 

25,000 

50,000 

50,000 
50,000 

50,000 

25,000 

25,000 

25,000 

SO,OOO 
50,000 

50,000 

1,100,000 

38428 1012612005 PXZOKC4 0110112006· 0fll2006 

Sl1m . 0 

Units 
BBLS 
BBLS 
BBLS 
BBLS 
BBLS 
BBLS 
BBLS 
BBLS 
BBLS 
BBLS 
BBLS 
BBLS 
BBLS 
BBLS 
BBLS 

Deal 
Price. 

5tA 

SU5 

53.05 
53 

53.6 

52.65 

S6 
56 

SS.9 
S6.45 

56.2 
54.1 

54.7 

5S.IS 

54.75 

Summary for 'CounterpBrly Name' '" Morgan Stanley Capital Group, Inc. (68 detail records) 

Sum I 0 
Summary for 'Delivery Month' = 113112006 (142 d~tall record$) 

Sum ~ Delivery Month February:! 06 
Counterparty Nanu Barclays Bank 'LC 

Deal Type SSWPS 

Actual! Estimate E 

37452 812212005 PXZOICC4 0110112006·0313112006 

37693 9/612005 PXZOICC4 0110112006· dl31l2006 

377n 9/1312005 PXZOICC4 0110112006· ~13112006 
37856 9/1512005 PXZOKC4 0110112006 ·0 13l/l006 

38Q88 101512005 PXZOICC4 0110112006. 13112006 

38384 1012012005 DSMOTDX 0110112006.0 112006 

0 

2S,ooo 

2',000 
25,000 

50,000 

100,000 

50,000 

BBLS 
BBLS 
BBLS 
BBLS 
BBLS 
BBLS 

49.9 

53.6 

51.6 

53.15 

54.7 
52.95 

Strike Putl 
Price Call 

~k='",-Ifr 

Settle 
Index Price 

NYHCAROOME 47.6260 

NYHCAROOME 47.6260 

NYHCAROOMB 47.6260 

NYHCAROOME 47.6260 

NYHCAROOME 47.6260 

NYHCARGOME 47.6260 

NYH CAROOME 47.6260 

NYHCARGOME 47.6260 

NYHCAROOMB 47.6260 

NYHCAROOME 47.6260 

NYHCAROOME 47.6260 

NYHCAROOMB 47.6260 

NYHCARGOME 47.6260 

NYHCAROOME 47.6260 

NYHCAROOME 41.6260 

NYH CAROOME 49.2360 

NYH CAROOME 49.2360 

NYH CAROOME 49.2360 

NYH CARGOME 49.2360 

NYH CAROOMEi 49.2360 

NYH CAROOME 49.2360 

Original 
Premium 

2/28/2006 
._7~rN·!!! n $""l!ZSii!!i£l1!f:LU4!:"~II!:U2~~ 

Gam I (Loss) 

(S94,350) 

(S201,200) 

($171,200) 

($168,700) 

(SI49,350) 

(1251,200) 

(1418,700) 

($'118,700) 

($'113,700) 

($220,600) 

($214,350) 

($161,850) 

(13:13,700) 

($376,200) 

(S356,200) 

($3,131,400) 

($315,535) 

($315,535) 

($724,296) 

(SI6,603) 

($109.103) 

(S59,103) 

(SI95,705) 
($546,411) . 

(S18S,70S) 

Pas 
Type 

HMTMNQ 

HMTMNQ 

HMTMNQ 

HMTMNQ 

HMTMNQ 

HMTMNQ 

HMTMNQ 

HMTMNQ 

HMTMNQ 

HMTMNQ 

HMTMNQ 

HMTMNQ 

HMTMNQ 

HMTMNQ 

HMTMNQ 

HMTMNQ 

HMTMNQ 

H MTMNQ 

HMTMNQ 

H MTMNQ 

HMTMNQ 

lJ » 0 Cfl 0 :I!
",--cruo o 

(") 
<0 lii ro =Q ~ :::I. 
:g.~CI'~g. 

ON~g~Z"tl
Q,~Z(I)P~

Z N-OroOro 
~ • ,..,. O'l ..., 

w Ul'2.g1«>
." 5' 0 C: 

en 7"<§. 
c 
m 
Z 
-I 

».­

..., m_. a - ('.1 
<0 0 
;!l.. 3 o '0 
~. cu 
ro :J(I) '< 

Summary for 'Actual I Estimate' =E (6 detsll re11s) 

Sum 275,000 ($1,112,629) 
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Trade Deal Strike Putl Settle Original Gain / (Loss) FIlS 

Deal # Trader Term Volume Units Index Type
Date Price Price Call Price Premium 

Summary for 'Deal Type' = SSWPS (6 detail recorclfJ) 

Sum 275,000 ($1,112,629) 

Summary for 'Counterpstty Name' .. Barclays Bank PLC (6 detail records) 

276,000 ($1,112,629)Sum 
Counter party Name Deutsche Bank AG 

Deal Type SSWPS 

Actual I Estimate E 


2',000 BBLS 42.3 NYHCAROOME 4!),2.360 $173,397 HMTMNQ
"61' ~"IZOO' "'"',<C. "''''01101"''' • I~ 
36716 612112005 PXZOKC4 01/0112006. I 112006 2S,OOO BIlLS 43.75 NYHCAROOME 49.2360 $137,147 HMTMNQ 

37694 9/612005 PXZOK.C4 0110112006·1 112006 25,000 BBLS 53.7 NYHCAROOME 49.2360 ($111,603) HMTMNQ 

37775 9/131200S PXZOKC4 0110112006·0 13112006 25,000 BIlLS 5US NYH CAROOME 49.2360 ($57,853) HMTMNQ 


Summary for 'Actual! EstImate'" E (4 detail recoiv:Js) 

$141,089 

Summary for 'Deal Type'· SSWPS (4 detell reco J - t-~
Sum 100,000 $141,089 

Summary for 'Counterpatty Name' .. Deutsche B nk AG (4 detail records) 

Sum 100,000 $141,089 

DJunkrparly NIIm. J. ATon & eomtny 
"O»ocnO'"T1 

Deal Type SSlVPS ~@'C:fiigo 
(") (l) g.!ll =S""5: 

~ 6"<n~OJActual I Estimate E ow3:::J~z"O
0(1) 00 
..... ;:; Z (J)' :E35928 4/1112005 PXZOKC4 0110112006· I 13112006 25,000 BIlLS 39.7 NYHCAROOMB 49.2360 S238,397 HMTMNQ Z"'-!='(l>O(l)
.p. -0)-'36140 412712005 PXZOKC4 0110112006· lkll2006 25,000 BBLS 40.1 NYHCAROOME 49.2.360 S2.28,397 HMTMNQ "w Ulagpo

36305 5/1212005 PXZOKC4 01/0112006·1 112006 25,000 BBLS 37.85 NYHCAROOME 49.2.360 5284,647 HMTMNQ -or 
~ TtO~

36334 5/1612005 PXZOKC4 0110112006 • It112006 25,000 BSLS 38.05 NYHCAROOME 49.2360 5279,647 HMTMNQ o =l !!! a: o (')36432 512612005 PXZOKC4 0110112006.1 112006 25,000 SBLS 38.75 NYHCAROOME 49.2360 $262,147 HMTMNQ 

36805 6/2812005 PXZOKC4 01/0112006· d.l3l12006 25,000 BBLS 44.65 NYHCAROOME 49.2.360 S114,647 HMTMNQ m ~ ~ 
Q '0 
37415 8117/2005 PXZOKC4 0110112006· Of/3012006 25,000 SBLS 49.3 NYHCAROOME 49.2.360 (SI.603) HMTMNQ (l) :::JZ -. ~ 

<.n '< 
37531 8/29/2005 PXZOKC4 0110112006·0 13112006 50,000 BBLS 51.8 NYHCARGOME 49.2360 (5128,205) HMTMNQ ~ 
37590 8130/2005 l'XZOKC4 01/0112006 • 1 25,000 BBLS 52.3 NYHCARGOME 49.2360 (576,603) HMTMNQ 

37592 813012005 l'XZOKC4 01/0112006. 1 
 25,000 SBLS 52.15 NYHCAROOME 49.2360 (S72,853) HMTMNQ » 
37595 813012005 l'XZOKC4 0110112006 • 1 112006 25,000 SBLS 52.6 NYHCARGOME 49.2360 (584,103) HMTMNQ r­37712 9n12005 PXZOKC4 01/0112006 - 1 112006 2',000 SBLS 51.95 NYHCARGOME 49.2360 (592.853) HMTMNQ 

37742 91912005 PXZOKC4 0110 1/2006 • 0 
13112006 25,000 BBLS 52.35 NYHCARGOME 49.2360 ($77,853) HMTMNQ 

37782 9/1312005 PXZOKC4 01101/2006 • 0 
131/2006 50,000 BBLS 51.9 NYHCAROOME 49.2360 (5133,205) HMTMNQ 

37942 912312005 PXZOKC4 0110112006·12.13112006 25,000 BIlLS 56.3 NYHCARGOME 49.2360 (S176,(03) HMTMNQ 
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I 

Trade Deal Strike Put/ Settle Original Gain / (Loss) Fas 
Deal # Date Trader TerL Volume Units Price Price Call Index Price Premium Type 
37945 912312005 PXZOKC4 0110 112006 • 03/3112006 
37948 91261200S PXZOK.C4 0110112006.0213112006 
37971 91271200S PXZOKC4 
38042 101312005 PXZOKC4 0110112006· 13112006 
38086 101512005 PXZOKC4 0110112006· 13112006 
38089 101S12OOS PXZOK.C4 01/0112006· $3112006 
38091 I01SI2005 PXZOKC4 0110112006· &313112006 

0"01""" -*""'"'''' 
,.... ",noo, ,XZOKC' "'HnOO6 -¥",OO' 
38150 10/612005 PXZOK.C4 0110112006· 13112006 

Summary for 'Actual I Elltimats' .. E (24 detsO re rds) 

Sum 
Summary for 'Deal Type'" SSWPS (24 detaD re 

Sum I 
ySum_'" """-N_'· J. Non • r

25,000 BBLS SS.7S NYHCARGOME 49.2360 ($ 162,8S3) HMTMNQ 
SO,OOO SBLS SS.3S NYH CAROOMB 49.2360 ($30S,705) HMTMNQ 
25,000 SBLS 56.7 NYH CAROOME 49.2360 ($186,603) HMTMNQ 

25,000 BBLS 55.75 NYHCAROOME 49.2360 ($162,853) HMTMNQ 
SO,OOO BBLS 54.6 NYHCAROOME 49.2360 ($268,205) HMTMNQ 

100,000 BBLS S4.7 NYHCARGOME 49.2360 (5546,411) H MTMNQ 
50,000 BELS 54.75 NYHCAROOME 49.2360 ($275,705) HMTMNQ 
50,000 BBLS 54.25 NYHCAROOMB 49.2360 ($250,705) HMTMNQ 
50,000 BBLS 52.75 NYHCAROOMB 49.2360 ($ 17S,70S) HMTMNQ 

850,000 ($1,770,739) 

850,000 ($1,770,739) 

(24 ..... ..."..,J 
Sum 850,000 ($1,770,739) 

Counter party Name Morgan Stanle Capital Group, Inc. 

Deal Type SSWPS 

Actual! Estimate E 

359SS 411312005 PJeZOKC4 0110112006·1 112006 25,000 BBLS 38.4 NYHCARGOME 49.2360 $270,897 HMTMNQ 

35974 4115/2005 PJeZOKC4 0110112006 • 1 25,000 BBLS 38.05 NYHCARGOMB 49.2360 $279,647 HMTMNQ 
 \l):>OCllO:!l

Il);:;c!ii0o36086 412212005 PXZOKC4 0110112006 • 1 112006 25,000 BBLS 40.75 NYHCARGOME 49.2360 $212,147 HMTMNQ ("') to III (\l '1l ~ :::l. 

36283 511012005 PXZOKC4 01/0112006· 1 25,000 BBLS 38.85 NYHCARGOME 49.2360 $259,647 HMTMNQ !g..~(I»)ll.g 
lo",,~g~Z\l36364 5/1812005 PJeZOKC4 0110112006. I 25,000 BBLS 38.3 NYHCAROOMB 49.2360 $273,397 HMTMNQ ° ::roo-azcn' =:36412 51241200S P:XZOKC4 01/0112006 - 1 112006 25,000 BBLS 38.SS NYHCAROOMB 49.2360 $267,147 HMTMNQ ZN-O<t> ro 

~ ',.... ""'\ 

36635 6f1312005 PJeZOKC4 0110112006· t 31/2006 25,000 BBLS 41.1' NYHCARGOMB 49.2360 $202,147 HMTMNQ • c...l;:;\a
." ­36745 612312005 PXZOKC4 01/0112006 ·1 112006 25,000 BBLS 44.25 NYHCAROOME 49.2360 $124,647 HMTMNQ :::l 

(i)
36760 612412005 PXZOKC4 0110112006· I 112006 25,000 BBLS 44.S NYHCAROOMB 49.2360 $113,397 HMTMNQ ,0 a (':
36716 612712005 l"XZOKC4 0110112006· 1 3112006 25,000 BBLS 45 NYHCARGOME 49.2360 saOS,897 HMTMNQ to 

C> °336833 61291200S PXZOKC4 01/0112006 ·1 25,000 BBLS 43.6 NYHCARGOME 49.2360 $140,897 HMTMNQ m 0 '0Il)
37451 812212005 l"XZOKC4 0110112006 • 13112006 25,000 BBLS 49.9 NYHCARQOMB 49.2360 ($16,603) m' :::lHMTMNQ (I)Z '< 
37514 812612005 I'XZOKC4 0110112006· 13112006 2S,OOO BBLS SO.75 NYHCARGOME 49.2360 ($37,8S3) HMTMNQ -I
37519 812612005 PXZOK.C4 0110112006 ·0 13112006 25,000 BBLS 5o.?S NYHCAROOME 49.2360 ($37.853) HMTMNQ 

37538 812912005 PXZOKC4 OllOln.,. _~lnOO6 25,000 BBLS 50.sS NYHCARGOME 49.2360 ($32,853) HMTMNQ 
 »37S94 &13012005 PXZOKC4 0110112006· 1 112006 25,000 BBLS 52.S NYHCAROOMB 49.2360 ($31,603) HMTMNQ 

37107 9n1200S PXZOKC4 0110112006·1 112006 25,000 BBLS 532 NYHCARGOME 49.2360 ($99,103) HMTMNQ 
 r 
37722 9/81200S PXZOKC4 0110112006· 13112006 25~000 BBLS S2.3 NYHCARGOME 49.2360 ($76,603) HMTMNQ 

37143 91912005 PXZOKC4 0110112006 • 0 3112006 25,000 EBLS 52 NYHCAROOME 49.2360 ($69.103) HMTMNQ 


I 
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Deal Strike PutI Settle Original Gain I (Loss) Fas 

Deal # Date Trader Term Volume Units Price Price Call Index Price Premium Type 


37759 9/1212005 PXZOKC4 0110112006·0313112006 25,000 BBLS 51.4 NYHCAROOME 49.2360 (SS4,103) HMTMNQ 

37785 9/1312005 PXZOKC4 0110112006· 0~/3112006 50,000 BBLS Sl.65 NYHCAROOME 49.2360 (SI20,705) HMTMNQ 

•
37806 9/1412005 PXZOKC4 0110112006 • 0~13112006 SO,OOO BBLS Sl.GS NYHCAROOMB 49.2360 (SI90,705) HMTMNQ 

37855 9/1512005 PXZOKC4 0110 112006 • 0~/3112006 50,000 BBLS 53 NYHCARGOME 49.2360 ($1811,205) HMTMNQ 

37857 911512005 PXZOKC4 0110112006.0p/3012006 25,000 BBLS 53.6 NYHCAROOME 49.2360 (SI09,103) HMTMNQ 

37870 9/16/2005 PXZOKC4 0110112006· oal3 112006 50,000 BBts 52.65 NYHCAROOME 49.2360 ($170,705) HMTMNQ 

37943 912312005 PXZOKC4 0110112006·03/3112006 50,000 BBLS $6 NYH CARGOMB 49.2360 ($338,205) HMTMNQ 

37944 912312005 PXZOKC4 0110112006 • 0,13 1/2006 50,000 BBLS 56 NYH CAROOME 49.2360 ($338,205) HMTMNQ 

37953 912612005 PXZOKC4 0110112006·01113112006 50,000 BBLS 55.9 NYHCAROOMB 49.2360 ($333,205) HMTMNQ 

37970 912712005 PXZOKC4 0110112006 • 0~13012006 25,000 BBLS 56.45 NYHCARGOMB 49.2360 (S180,3S3) HMTMNQ 

37972 912712005 PXZOKC4 0110112006 • 0913012006 25,000 BBLS S6.2 NYH CAR-GOME 49.2360 ($174,103) HMTMNQ 

38049 10/412005 PXZOKC4 01101/2006.0,13 112006 25,000 BBLS $4.1 NYH CAR-GOME 49.2360 (SI21,603) HMTMNQ 

38090 101512005 PXZOKC4 50,000 BBLS $4.7 NYH CAR-GOME 49.2360 (S273,205) HMTMNQ 

38426 10/2612005 PXZOKC4 0110112006 - 0 13112006 50,000 BBLS 55.15 NYH CAR-OOMB 49.2360 (1295,705) HMTMNQ 
38428 1012612005 PXZOKC4 0110112006 • 0 13112006 50,000 BBLS S4.75 NYHCAROOMB 49.2360 (S275,705) HMTMNQ 

Summary for 'ActuBlI Estimate'. E (34 detail records) 

0110112oo6,Or 112006 

($1,360,516)Sum 1,100,000t
Summary for 'Dsal Type' = SSWPS (34 detaIl r&C s) 

Sum 1,100,00() ($1,360,516) 

Summary for 'Counterparty Name'. Morgan Sta ley Capital Group, Inc. (34 detail records) 

($1,360,516)rSum 1,100,000 1:1 » 0 (f) 0 :I! 
Qj-C:5jooSummary for 'DBlivery Month'.. 212812006 (68 de records) _ (Q 5j ('\) =Il ~ ::l. 

~I ~g.~(r. ;t2'Sum 2,325,000 ($4,102,795) 
O(JI~g~Z't1Summ",yfor -Strategy'. HDGE1OO158 (210 de a~Z(I)p~

N-O(!)O(!)Sum. I 2,325,000 ($4,827,0(1) Z ~ ...... I,j) .... 

(.0) 01 0 0)2<' 
--n ~g c: 

.- .... <0 trategy HDGlEl 0016B 
(\) I :3. ..., m -t<C a-(lDelivery Month January 20Q6 <0 ° m 6- 3 
::l.Counterparty Name Barclays Bank eLC 1il 

Z !lI ~ 
Deal Type SSwpS -I 
Actual I Estimate E 

38513 11I11200S PXZOKC4 01/0]/2006.°1131/2006 50,000 BBts 53 NYH CAR-OOME 47.9130 (S254,358) HMTMNQ » 
38987 12f1l2oo5 PXZOKC4 0110112006·0 131/2006 -50,000 BBLS 52 NYH CAR-GOME 47.9130 $204,358 HMTMNQ r­
38992 12f1l2OOS PXZOKC4 0110112006 ·0 13112006 -30,000 BBLS 52 NYH CARGOMB 47.9]30 $122,6]5 HMTMNQ 

Summary for 'Actual I Estimate' = E (3 detall/'&COtts) 

$72,815.m I ~~ -- ­---------~..-.-~.. ~ ...~311/2006 9:37AM .-.---~,-~-, Page.2() 0/29 
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Trade Deal Strike Putl Settle Original Gain I (Loss) FIlS 

Deal # Date Trader Term Volume Units Price Price Can Index Price Premium Type 


Actual! Estimate A 

38513 11/112005 PXZOKC4 0110112006 - 0313112006 -50,000 BBLS 53 NYHCARGOMB 47.6260 S268,700 HMTMNQ 
38987 121712005 PXZOKC4 01/0112006 - 0?13112OO6 30,000 BBLS 52 NYHCAROOME 47.6260 (1218,700) HMTMNQ 
38992 121712005 PXZOKC4 0110112006 - 0~l31l2oo6 30,000 BBLS 52 NYHCARGOME 47.6260 (S13 1,220) HMTMNQ 

Summary for 'Actual J Estimate' .. A (:3 detalf records) 

Sum 30,000 ($81,220) 

Summary for 'Deaf Type' =SSWPS (6 detail records) 

Sum 0 ($8,606) 

Summary (or 'Counter party Name' = Barclays B~nk PLC (6 datalt records) 

Sum i 0 ($8,606)I
Counterparty Name J. Aron & Company 

Deal Type SSWPS 

Actual I Estimate E 
I 

39041 1211412005 PXZOKC4 01/0112006 - 0~112006 .10,000 BBLS 52.85 NYHCARGOME 47.9130 549,372 HMTMNQ 
Summary for 'Actuaf J Estimate'.. E (1 detan reco ~ 

-10,000 $49,372Sum ! 
Actual! Estimate A 

10,000 BBLS 52.85 NYHCARGOME 47.6260 (552,240) HMTMNQ
'904' 12/14""" 'XZ0KC4 OI/01/l1)()' O'f""'" 'l)l>O(/lO:!JSummary for 'Actuaf J Elltlmate' = A (1 detafl reGO 

Ol::t:CarO O 
(")CO til (I)::I]0:J.

Sum 10,000 ($52,240) (l)g.~(J)Sg.

j' 
_. ­

Summary for 'Deal Typo' '"' SSWPS (2 detafl reco, s) 
~ 

OOl~g~~~g,;? Z (J)' :;:I 
($2,869) ZN-9~g~ 

Summary for 'Counterparty Name' = J. Aron & C mpany (2 detaH records) t; Ulg,gi«'Sam -n S"0C:->co_Sum, 0 ($2,869) 
(I)'="., m_ 

Counterparty Name Morgan Stanle Capital Group, Inc. 0-0c 
Deal Type SSWPS 

Actual! Estimate E 

38509 111112005 PXZOKC4 0110112006·0 
38532 111212005 PXZOKC4 0110112006 • 0 

38534 11l2l2oo5 PXZOK.C4 0110112006·0 
38986 121712005 PXZOKC4 011011200&· 0 
38990 121712005 PXZOKC4 0110112006·0 
38993 121712005 PXZOKC4 0110112006·0 

co 0 
~ 3m o '0 
~. OJ 
(l) :::lZ '" -<: 

-t13112006 50,000 BBLS 53.05 NYHCAROOME 47.9130 (S256,8S8) HMTMNQ 
13112006 50,000 BBLS 52.95 NYH CAltOOME 47.9130 ($251,858) HMTMNQ 
13112006 300,000 BBLS 51.35 NYHCAROOMB 47.9130 ($1,031,145) HMTMNQ > 
13112006 .100,000 BBLS 52.2 NYHCAROOME 47.9130 $428,715 HMTMNQ r­
13112006 .100,000 BBLS 51.9 NYHCAROOMB 47.9130 S398,71S HMTMNQ 
13112006 -100,000 BBLS S1.3 NYHCAROOME 47.9130 $338.7]5 HMTMNQ 

________'0_.' '.'~.' ...•• '____". '",,~.~_~_ 
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Summary for 'Counterpsrty Name'. Barc/Sys Bank PLC (3 deteR records) 

Trade Deal StrIke Put I Settle Original Gain I (£oS9) Fu 
Delll# Daie Trader Term 

Summary for 'Actual! Estimate' = E (6 detail r9cords) 

Som l
Actual I Estimate A 

Volume 

100,000 

Units Price Price Call Index Price Premium 

($373,716) 

Type 

38S09 11111loo5 PXZOKC4 011011loo6 - O,131fl006 ·50,000 BBLS 53.05 NYHCARGOME 47,6260 $271,200 HMTMNQ 
38532 

38534 

38986 

38990 

38993 

111212005 

111212005 

Ilnll005 

Ilnll005 

IlnflooS 

PXZOKC4 

PXZOKC4 

PXZOKC4 

PXZOKC4 

PXZOKC4 

01l011l006· 0~f31/loo6 

01l011l006 • 0~f31Iloo6 

01l011l006 ·03I31flOO6 

01l011l006· 031311loo6 

01101fl006 'r01/loo6 

-50,000 

-300,000 

100,000 

100,000 

100,000 

BBLS 
BBLS 
BBLS 
BBLS 
BBLS 

52.95 

Sl.3S 

52.2 

S1.!1 
51.3 

NYHCARGOME 

NYHCAROOME 

NYHCAROOME 

NYHCAROOME 

NYHCARGOMB 

47.6260 

47.6260 

47.6260 

47.6260 

47.6260 

$266,200 

$1,117,200 

($457,400) 

($427,400) 

($367,4(0) 

HM'TMNQ 
HMTMNQ 
HMTMNQ 
HMTMNQ 
HM'TMNQ 

Summary for 'Actual! Estimete' = A (6 detell tee 05) 

Sum -100,000 $402,400 

Summary for 'Deal Type':II SSWPS (12 detail re! s) 

a $28.685 
Sum r'Summary for 'Counter party Name' = MotTJan Sta ey Capftal Group, Inc. (12 detaR records) 

Sum 0 $28,685 

SummSl}' for 'Delivery Month'... 113112006 (20 detail records) 

Sum o $17,211 

Delivery Month February 2~06 
Counterparty Name Barclays Bank .rLC , 

Deal Type 
Actual I Estimate 

SSWPS 
E 

~ 'O:t>O(J')OJl 
Ol=~Iir°O 

(")<alI:llfJ!:::g~B:
~g.e.CJ)ga.w 

38S13 WIIl005 PXZOKC4 Ol/OlflOO6 - 0 131fl006 -50,000 BBLS 53 NYH CAROOME 4P.2l60 $188,205 HMTM NQ 
O-.J~g~zu

aazu>9~ 
38987 12nllooS PXZOKC4 01l011l006 - O~311l006 
38992 IlnllOOS PXZOKC4 01l011l006-0 13111006 

SummSl}' for 'Actual! Estimate' = E (3 detail reco s) 

Sum 
Summary for 'Deal Type' .. SSWPS (3 detalt reco 

Sum I 

50,000 

30,000 

30,000 

30,000 

BBLS 
BBLS 

S2 

52 

NYH CAROOME 

NYH CAROOME 

49.2360 

49.2360 

($138,205) 

($82,923) 

($32,923) 

($32,923) 

HMTMNQ 
HMTMNQ 

Z ~ . -en"""
",_O(l)O<1l 

'.,,(.oJ UlagQ< 
, -or 

,0 
m o '0 

Z (f) '< 

~ TtO 
=l !!! ;;; 
S ~ 
~ 3 
::I, OJ 
(t> ::I 

r -I 
($32,923)Sum 30,000 

Counterparty Name Deutsche Bank G » 

Deal Type SSWPS r-
Actual I Estimate E 

_____________'\lO.~ 
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Trade Deal Strike Put/ Settle Original Gain / (Loss) FIlS 

Deal # Trader Term Volume Units Index Type
Date Price Price Call Price Premium 

39442 1/1212006 PXZOKC4 0210112006 - 0212812006 -85,000 BHLS 47.8 NYHCAROOME 49.2360 ($I22,OSI) HMTMNQ 
39501 111312006 PXZOKC4 0210112006 - 0212812006 -85,000 BBLS 46.7 NYHCARGOME 49.2360 {S2IS,SSI} HMTMNQ 

Summary for 'Actual I Estimate'· E (2 datsll records) 

SUDl -170,000 ($337,602) 

Summary for 'Daal Type'" SSWPS (2 detsll records) 

Sum ·170,000 ($337,602) 

Summary for 'Counterparty Name' == Deutsche Bank AG (2 detail records) 

Sum -170,000 ($337,602) 

Counterptlrty Ntlme J. Aron &: Com4any 

Deal Type SSWPS 
Actual I Estimate E 


38851 1112312005 PXZOKC4 0210112006 - 0in.812006 .150,000 BBLS SO NYHCARGOMB 49.2360 $114,6 HI HMTMNQ 

39042 1211412005 PXZOKC4 02lO112OO6.02l28120()6 85,000 BBLS 53.6 NYHCAROOME 49.2360 ($370,949) HMTMNQ 

39342 1/912006 PXZOKC4 0210112006 - oin,8120()6 ·145,000 BBLS 48.6 NYHCAROOME 49.2360 (592,205) HMTMNQ 

39510 1/1712006 PXZOKC4 0210112006 - 0in.812006 -85,000 BBLS 48.15 NYHCARGOME 49.2360 (592,301) HMTMNQ 

Summary for 'Actual I Estimate' =E (4 detail reCOrS) 

SUDl 1 ·295,000 ($440,839) 

Summary for 'Deal Type' '" SSWPS (4 detail recof) 

Sum i -295,000 ($440,839) 
"tl»O<nO:!!

Summary for 'Counterparty Name' = J. Aron & CIIJmpany (4 dota// records) cu:::;:c6T o o 

Sum 
Counterparty Name Morgan Stanl 

Deal Type SSWPS 
Actual I Estimate E 

38509 111112005 l'XZOltC4 0110112006 - 0 
38532 111212005 PXZOK.C4 0110112006.0 
38535 111212005 PXZOKC4 0210112006·0 

('") co cu CD =II 9- :::!. 
-295,000 ($440,839) ~g.~.(I)s.g. 

OCD~g);!;Z"tl
Capital Group, Inc. .~az;:!J~ 

Z~-!J~g!!; 
w ~g,8QO 

." :Joe 
~ .... (0 

t';m;:f. 
13112006 -50,000 SBLS 53.05 NYHCAROOME 49.2360 $190.705 HMTMNQ C S-() 

cu Q13112006 -50,000 BBLS 52.95 NYHCAROOME 49.2360 S185.70S HMTMNQ m -::::o "0'
812006 ·250,000 SBLS 51.9 NYHCAROOME 49.2360 5666,026 HMTMNQ :::!. 0;. 

Z *~:38655 11/1012005 PXZOK.C4 02101/2006 -;812006 50,000 BBLS 50.25 NYHCAROOME 49.2360 (SSO,705) HMTMNQ 
38892 1113012005 PXZOKC4 0210112006 - 0 812006 100,000 BBLS 48.65 NYHCARGOMB 49.2360 S58,589 HMTMNQ -4 
38986 121712005 PXZOKC4 0110112006 - 0~112006 100,000 BBLS 51.2 NYH CAROOME 49.2360 ($296,411) HMTMNQ 
38990 121712005 PXZOKC4 100,000 BBLS 51.9 NYHCARGOMB 49.2360 ($266,411) HMTMNQ »'lIOln,," -i 11200' 
39155 1212812005 DSMOTDX 0210112006 - 0 13112006 -200,000 BBLS 49.65 NYHCAROOME 49.2360 S82,821 HMTMNQ r ­
39165 1212912005 DSMOTDX 0210112006 • 0 112006 -200,000 BBLS 49.35 NYHCAROOMB 49.2360 522,821 HMTMNQ 
39170 1213012005 DSMOTDX 0210112006 - 0 812006 -150,000 IlBLS 49 NYHCAROOME 49.2360 (535,384) HMTMNQ 
39245 1/5/2006 PXZOltC4 02lO112006.0fSIl006 .250,000 BilLS 48.2 NYHCARGOME 49.2360 ($258.974) HMTMNQ 

-.:v:a. __ 
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Trade Deal Strike Putl Settle Original Gain I (Loss) Fas 
Deal # Date Trader Term Volume Units Price Price Call Index Price Premium Type 
39300 1/612006 PXZOKC4 0210112006 ­ 0212812006 -100,000 BBLS 49.1 NYHCARGOME 49.2360 ($3,589) HMTMNQ 
39301 1/612006 PXZOKC4 0210112006 - 0212812006 -IS0,OOO BBLS 49.15 NYHCARGOME 49.2360 ($12,&84) HMTMNQ 
39352 U912006 PXZOKC4 0210112006·0212812006 -100,000 BHLS 48.0S NYH CARGOME 49.2360 (SI18,589) HMTMNQ 
39585 lJ1912006 PXZOKC4 0210112006 - 0212812006 -10,000 BBLS 49.75 NYHCARGOME 49.2360 $5,141 HMTMNQ 
39719 112S12006 PXZOKC4 0210112006 - 0212812006 -7s,oOO BHLS 49 NYHCARGOMB 49.2360 ($17,692) HMTMNQ 
39162 112612006 PXZOKC4 0210112006 - 0212812006 -70,000 BBLS 48,4 NYHCARGOME 49.2360 (S58,S13) HMTMNQ 

Summary for 'Actual I Estimate';; E (17 detail records) 

Sum -1.305.000 $92,657 

Summary for 'Deal Type' =SSWPS (17 detail records) 

Sum I .1,305,000 $92,667 

Summary for 'Counter party Name'.. Morgan Stahley Capltel Group, Inc. (17 detail records) 

Sum I -1.305,000 $92,657 

Counterparty Name Sempra Energy Trading Corp. 

Deal Type, SSWPS ~ 
Actual I Estimate E 

39398 1/1112006 PXZOKC4 0210112006·0 812006 -90,000 BBLS 46.5 NYH CAROOMB 49.2360 ($246,231) HMTMNQ 
Summary for 'Actual I Estimate' .. E (1 dete/I reco, ~ 

Sum -90,000 ($246.231) 

Summary for 'Deal Type' '" SSWPS (1 detail reCOi 

Slim -90,000 

Summary for 'COunterparty Name' =Sempra Enr¥ Trading Carp. (1 detail record) 

Sum -90,000 
Summary for 'Delivery Month' '" 212812006 (27 de II records) 

Sum -1,830,000 

Summary for 'Stretegy' '" HDGE10016B (47 de l.records) 

($246.231) 

($246,231) 

($964,937) 

"O>Qcno:!!
ll.I::;c !iiO 0 

_<0 Il.I <1l "!l~:::!'
"'!g.~(Ilm.&r
O co~g~z"O

0" ::TOQ..... az en • :eZ N-!=lroO<1l 
.J:;Io. ....... 0)""'" 

t.l QiQ.gll<>
"TJ :;- 0 c 

Sum 

Summary for 'Portfolio' '" FPL Hedge 011 2006 (2 

Su.m 

Summary for 'Project'::;: FPL - Clause (411 deta 

Su.m 

-1,830,000 

detail records) 

496,000 

records) 

21,585,000 ($4,492,600) 

($947,726) 

($5,774,817) 

$6,329,583 
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3/3112006FPL Derivative Settlements - All Instruments 
15ft _=awnUh a•• lUi. I. • AIIQ~ Ie' t .11 .·''''_...l#~H. JlICi .JaI -..I~I 1 z"'···!'~~~"'l~'.I'~--·'~~ 

Trade Deal Strike Put / Settle Original Gain I (Loss) Fas 
Deal # Date Trader Term Volume Units Price Price Call Index Price Premium Type 

Business Unit EMT,a division ofFPL 
Project FPL - Clause 

Portfolio FPL FGT Gas Procurement 

jStrategy GASOPERATE 
, -----..-.....--...--,.........,~ 
Delivery Month March 2006 

Counterparty Name BNP P ARlBAS 

Deal Type SWPS 


Actual I Estimate A 

40176 211512006 DXSOI41 03/0112006· 03f3l12006 300,000 MMBTU 7.03 NO(FS) 7.1120 $24,600 HMTMNQ 


Summary for 'Actual I E$tlmate' tit A (1 detail record) 

Sum 300,000 $24,600 

Summary for 'Deal Type' = SWPS (1 detal1 reoord) 

Sum 300,000 $24,600 

Summary for 'Counterparty NalTltl' =BNP PAR/BAS (1 detail record) 
-o>OUlO::D 
ro::::c:nrooSum 300,000 $24,600 III (l) =l.iR-::l("') <0 
~g.~(J>!!?g 
o~g~z'"'C

Summary for 'Delivery Month' = 313112006 (1 detail record) 

Sum 300,000 $24,600 O 0'" ::roo ...... a z(J)' ~ 
,,-,_O(llO(l)Summary for 'Strategy' = GASOPERATE (1 detail record) Z ~ • - 0>"" 
W ~ag!2<Sum 300,000 $24,600 'T1 -or

3. ~6 
(Il':>Summary for 'POItfollo'" FPL FGT Gas Procurement (1 detail record) =t !!! ~cSum 300,000 $24.600 c8 ~ 
~ 3m °::1. uroPortfolio FPL Hedge Gas 2006 :>(IlZ Ul '< ----_.._--1 

fStrategy HDGEI0015B ._-- » 
DeUvery Month March 2006 

r-Counterparty Name Barclays Bank PLC 

Deal Type SWPS 

3I29/2()06 7:32AM Page 1 0/33 
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3/3112006FPL Derivative Settlements - All Instruments 
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Trade Deal Strike Putl Settle Original Gain I (Loss) Faa 

Deal # Date Trader Term Volume Units Price Price Call Index Price Premium Type 


Actual I Estimate A 

36705 6r.zOr.z005 PXZOKC4 0110 1r.z006 • 12131r.zoo6 ISS,OOO MMBTU 8.07S NG(FS) 7.1120 ($149,265) HMTMNQ 

36712 6f.Zlr.zOOS PXZOKC4 01l01r.z006 - I2I31r.z006 155,000 MMBTU 8.01 NG(FS) 7.1120 ($139,190) HMTMNQ 

36732 6f.Z2I2OOS PXZOK.C4 01/01r.z006 -12/3lr.zOO6 155,000 MMBTU 1.97 NG(FS) 7.1120 ($132,990) HMTMNQ 

36951 1I131l00S PXZOKC4 0I/oIr.z006·12131Iloo6 155,000 MMBTU 8.24 NO(I'S) 7.1120 ($174,840) HMTMNQ 

36996 111812005 PXZOKC4 o110 111006 - 1213111006 155,000 MMBTU 8.17S NG(FS) 7.1120 ($164,765) HMTMNQ 

36998 1I1saOOS PXZOK.C4 01/0112006 • 12I311l006 155,000 MMBTU 8.19 NO(I'S) 7.1120 ($167,090) HMTMNQ 


Summary for 'ActuBiI Estimate' .. A (6 detaO records) 

Sum 930,000 ($928.140) 

Summary for 'Deal Type' = SWPS (6 detan records) 

Sum 930.000 ($928.140) 

Summary for 'Counterpal'ty Name' = Barelaya Bank PLC (6 deteil recorda) 

Sum 930,000 ($928,140) 

Counterparty Name BNP PARIBAS 

Deal Type OTCOPT 

Actuall Estimate A 

30150 91l71l005 pxzoK64 OllO11l006 - 1213111006 310,000 MMBTU 0 SI3.SOC C 0.0000 ($282,100) (3)282,100) HMTMNQ 
Summary for 'Actual I Estimate' '" A (1 detal! record) 

Sum 310,000 ($282,100) ($282,100) 


Summary for 'Deal Type'" OTCOPT (1 deta/7 record) 'lJ:l>OCllO"
cu::::c ....... oQ 


Sum 310,000 ($282,100) ($282,100) (")~l'ifJl~R-5:
(J'l::::r~fh(l)Q,) 

Deal Type o-~g~z"OSWPS aaz~~~ 
ZN-~CDOCDActuall Estimate A ~ ..... 0)'-1 

." CA ~agpc
36112 41l6ll00S PXZOKC4 011011l006· 1213111006 155,000 MMBTU 7.S5 NG(ps) 7.1120 (S67.89OJ HMTMNQ a~~
36304 5/1212005 PXZOKC4 01l011l006· 1213111006 155,000 MMBTU 7.16 NO(FS) 7.1120 ($7,440) HMTMNQ CD'::rC ~!!!-o (l36333 S/16ll005 PXZOKC4 01/011l006. 1213112006 155,000 MMBTU 7.16 NO(PS) 7.H20 ($1,440) HMTMNQ <D 0 
36406 Sr.z4lloo5 PXZQKC4 01/011l006·12I311l006 155,000 MMBTU 7.195 NG(FSJ 7.1120 (SI2,865) HMTMNQ m !!!. 3o '0 

::J. tu36159 6Il4ll00S PXZOKC4 011011l006 • 1213111006 ISS,OOO MMBTU 8.075 NG(ps) 7.1120 ($149,265) HMTMNQ Z (\):> 

37120 71lS1l005 PXZOKC4 OIl011l006.1213112006 us,000 MMBTU 8.01 NO(PS) 7.1120 ($139,190) HMTMNQ -I 
'" '< 

31429 811811005 PXZOKC4 0llOlllO06 • 1213111006 155,000 MMBTU 8.865 NG(FS) 7.1110 ($271,715) HMTMNQ 
37430 811812005 PXZOKC4 01/0111006 - 1213111006 15S,000 MMBTU 8.865 NO(FS) 7.1120 ($271.715) HMTMNQ »Summary for 'Actual I Estimate' =A (8 detan recorda) r-Sum 1,240,000 ($927,520) 

Summary for 'Deal Type'" SWPS (8 detaIl records) 

Sum 1,240,000 ($927,520) 


312912006 7:32AM Pap 2 0/33 
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.f.PL periv'!pye Settlements - All Instruments 3/3112006
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Trade Deal Strike Putl . Settle Original Gain I (Loss) Fas 

Deal # Date Trader Term Volume Units Price Price Call Index Price Premium Type 


SummaI}' for 'Counterparty Name' =BNP PARIBAS (9 detail records) 

1,560,000 ($282,100) ($1,209,620)Sum 
Counter party Name Calyon 

Deal Type SWl"S 

Actual I Estimate A 

36139 4fJ.71200S PXZOKC4 0110112006 - 1213112006 155,000 MMBTU 1.S0S NO(FS) 1.1120 (S6O.915) HMTMNQ 

36775 612712005 PXZOKC4 0110112006· 12131/2006 155,000 MMBTU !.O3 NG(pS) 7.1120 ($142,290) HMTMNQ 

37181 1128/2005 PXZOKC4 0110112006 -1213112006 155,000 MMBTU 8.1115 NO(FS) 7.1120 ($155,853) HMTMNQ 

37197 712912005 PXZOKC4 0110112006 -1213112006 155,000 MMBTU 8.3225 NG(FS) 7.1120 ($187,628) HMTMNQ 

31506 812S1200S PXZOKC4 0110112006 - 12/3112006 155,000 MMBTU 9,36 NG(FS) 7.1120 ($348,440) HMTMNQ 


SummaI}' for 'Actual I Estfmate' =A (5 detail reoorcl$) 

Sum 775,000 ($896, 126} 

Summary for 'Deal Type' = S\l!lPS (6 detail recordlil) 

Sum 77s.o00 ($895.126) 


Summary for 'Counterparty Name' .. Calyon (5 detail record,) 


Sum 77s.ooo ($896,126) 


Counterparty Name Canadian Imperial Bank ofCommerce 

Deal Type SWPS 

Actual I Estimate A ;;?~OC/)C1-n
C') co Ildii or 0 0'36138 412712005 PXZOKC4 0110112006 -1213112006 155.000 MMBTU 7.5 NG(FS) 1.1120 ($60.140) HMTMNQ <l> g. '" =ll j;f :1. 

(}\3:::t."'(1)!rr•. 36405 5/24/2005 PXZOKC4 0110112006 - 1213111.006 155,000 MMBTU 7.21 N9(pS) 7.1120 (S15.190) HMTMNQ 01\,) 00>­
0(1):l9'Zl:l

'.'36431 512612005 PXZOKC4 0110112006 • 1213 112006 155,000 MMBTU 7.US NO(FS) 7.1120 (S3.565) HMTMNQ -;:;'Z", 9 0
4 ZI\,)-9<l>o~36671 611512005 PXZOKC4 01/0112006 • 1213112006 155,000 MMBTU 7.885 NG(FS) 7.1120 (S1I9.81S) HMTMNQ ~ -0)'"

."w ~agpo36999 7/18/2005 PXZOKC4 01101/2006 ·1213112006 U',OOO MMBTU 8.165 NG(FS) 1.1120 ($163.215) HMTMNQ -or 
37413 811712005 PXZOKC4 0110112006 -1213112006 155,000 MMBTU 9.17 NG(FS) 7.1120 (Sl18,990) HMTMNQ @- T cer 

Summary for 'Actual I cliltimate' '" A (6 detail reoords) o a!!1ii! 
co ()

Sum 930,000 ($680,916) m III 0
6' 3 

Summery for 'Deal Type' = S\l!lPS (6 detail records) Z :::l. ~ 
~ ~ 

Sum 930.000 ($680. 916} -I 

Summsry for 'Counterparty Name' =Canadian Imperial Bank ofCommerce (6 detail records) 


Sum 930.000 ($680,916) » 
Counterparty Name Citibank NA r 

Deal Type SWPS 
--...----______________________________~______,______~______Mft______••n~~ ~.~~w~________.w__,~ 
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Deal # 
Trade 
Date Trader Term Volume Units 

Deal 
Price 

Strike Putl 
Price Caa Index 

Settle 
Price 

Original 
Premium 

Gain I (Loss) Fas 
Type 

Actual I Estimate A 

37121 712512005 PXZOKC4 01/0112006· 1213112006 
37295 BN.l.005 PXZOKC4 0110112006 • 1213112006 

Summary for 'ActlJal! Estimate':: A (2 detail records) 

155,000 
155,000 

MMBTU 
MMBTU 

8.03 

8.705 

NG(FS) 
NO(FS) 

1.1120 

7.1120 

($142,290) 
($246,915) 

HMTMNQ 
HMTMNQ 

Sum 310,000 ($389,205) 

Summary for 'Deal Type':: SWPS (2 detail reGOrds) 

Sum 310,000 ($389,205) 

Summary for 'Counterparty NatM' = Cit/bank NA (2 detaIl records) 

Sum 310,000 ($389,205) 

Counterparty Name Deutsche Bank AG 

Deal Type SWPS 

Actual I Estimate A 

3S956 411312005 PXZOKC4 01/0112006 • 1213112006 15S,000 
36213 51212005 PXZOKC4 01/0112006 - 1213112006 155,000 
36332 511612005 PXZOKC4 0110112006 - 1213112006 155,000 
36362 5/1812005 PXZOKC4 0110112006 -1213112006 310,000 
36381 5/19/2.005 PXZOKC4 0110112006· 1213112006 155.000 
36407 5124/2.005 PXZOKC4 0110112006 - 1213112006 155.000 
36849 6130/2.005 PXZOKC4 0110112006 ­ 1213112006 310,000 
37032 7/19/2.005 PXZOKC4 0110112006· 1213112006 155,000 

Summary for 'Actual! Estimate' = A (8 detail records) 

Sum 1,650,000 

Summary for 'Deal Type' = SWPS (8 detail records) 

Sum 1,550,000 

Summary for 'Counterparty Name' = Deubsche Bank AG (8 detail records) 

SUDl 1,550,000 

Counterparty Name J. Aron & Company 

Deal Type OTCOPT 

MMBTU 
MMBTU 
MMBTU 
MMBTU 
MMBTU 
MMBTU 
MMBTU 
MMBTU 

7.485 
7.22 
7.16 

7.205 
7.17 

7.195 
7.985 

8.11 

NO(FS) 
NO(FS} 
NO(FS) 
NO(FS) 
NO(FS) 
NO(FS) 
NO(FS) 
NO(FS) 

7.1120 
7.1120 
7.1120 
7.1120 
7.1120 
7.1120 
7.1120 
7.1120 

(SS7,81S) 
($16,140) 
(S7,440) 

($28,830) 
($8,990) 

(SI2,86S) 
(S270,630) 
($154,690) 

($558,000) 

($558,000) 

($558,000) 

HMTMNQ 
HMTMNQ 
HMTMNQ 
HMTMNQ 
HMTMNQ 
HMTMNQ 

HMTMNQ 
HMTMNQ \ "0 )'> 0 CJ) 0 :n 

, Ol~C6iOO 
() <0 6i (!> =13 ~ ::I. 

: ~g.~(Il~g 
low~g~Z1)

aaz(llP~
ZI\.l-!'CI>OCl> 
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Z (!>:len '< 

Actual I Estimate A -I 
30149 912712005 PXZOKC4 

Summary for 'Actual! EstImate' == 

SIlDl 

03/0112006 - 1213112006 
A (1 detail record) 

310,000 

310,000 

MMBTU 0 $13.S0C C 0.0000 ($279,000) 

($279,000) 

(S279,OOO) 

($279,000) 

HMTMNQ » 
r 

Summary for 'Deal Type' = OTCOPT (1 detail record) 

Sum 

3/19/1006 7:32A.M 

310,000 ($279,000) ($279.000) 
.." .."".....-.._......_".J,~_...-........... _ 
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FPL Deril?J!.tive Settlements - All Instruments 3/31/2006, ... \i&i' XLXJIii.JZt~ _...... ...."..cm__:lll1ff1f11:lt:... ;n;:'M ~-

Trade Deal Strike Put / Settle Original Gain / (Loss) Fas 
Deo1# Date Trader Term Volume Units Price Price Call Index Price Premium Type 
Summary for 'Counter party Name' = J. Aron & Company (1 detaN reccrd) 

SUDl 310,000 ($279,000) ($279,OOO) 

Counter party Name JPMorgan Chase Bank, NA 

Deal Type OTCOPT 

Actual JEstimate A 

30147 912612005 PXZOKC4 0310112006· 1213112006 310,000 MMBTU o SI2.S0( C 0.0000 (S291 ,400) (S29L,400) HMTMNQ 

30m 912812005 PXZOKC4 0310112006·1213112006 310,000 MMBTU o SI3.SO( C 0.0000 (S275,900) ($275,900) HMTMNQ 

30153 912912005 PXZOKC4 03/0112006· 1213112006 310.000 MMBTU o $14.00( C 0.0000 ($310.000) ($310.000) HMTMNQ 

30154 912912005 PXZOKC4 03101J2006· 1213112006 310,000 MMBTU o SI4.00( C 0.0000 (S30ti,900) ($306,900) HMTMNQ 
30156 10/412005 PXZOKC4 0310112006. 1213112006 310,000 MMBTU o SI3.7S( C 0.0000 ($243,350) ($243,350) HMTMNQ 
30165 1012612005 PXZOKC4 0110112006.0313112006 620.000 MMBTU o SI4.2S( C 0.0000 ($1,023.000) ($1,023,000) HMTMNQ 

Summary for 'AclIIal1 Estimate' '"' A (6 detail reccrds) 

Sum 2,170,000 ($2,460,660) ($2,450,550) 

Summary for 'Deal Type' = OTCOPT (6 detail reccrds) 

Sum 2,170,000 ($2.450,550) ($2,450,550) 

Deal Type SWPS 

Actual JEstimate A 

36077 

36089 

36282 

412112005 

412212005 
511012005 

PXZOKC4 

PXZOKC4 

PXZOKC4 

01/0112006·1213112006 
0110112006 -1213112006 
0110112006 • 1213112006 

155,000 

310.000 

310,000 

MMBTU 
MMBTU 
MMBTU 

7.53 
7.64 

7.26 

NG(FS) 
NO(FS) 

NO(FS) 

7.1120 
7.1120 

7.1120 

(S64,790) 

(SI63,680) 

($045,880) 

HMTMNQ 
HMTMNQ 
HMTMNQ 

lJ):>Q(/)OJj
w::::c:: !iiO 0 

n (0 W (1) =!3 ~ ~. 
(1)g.~fh(1):fr 

36306 

36336 

36402 

36419 

36424 
36464 
36601 

36655 

36803 

36806 

5/1212005 
5/1612005 
512312005 

S12S12005 
S1261200S 

513112005 
6/912005 

6/1412005 

612812005 
6/2812005 

PXZOKC4 

PXZOKC4 

PXZOKC4 

PXZOKC4 

PXZOKC4 

PXZOKC4 

PXZOKC4 

PXZOKC4 

PXZOKC4 

PXZOKC4 

01/0112006 • 1213112006 

0110112006 - 1213112006 

0110112006·1213112006 

0110112006· 1213112006 
01/0112006 - 1213112006 

0110112006. 1213112006 

01/0112006 • 1213112006 

0110]12006·1213112006 

0110112006 ·1213112006 
01/0112006 -1213112006 

310,000 

155,000 

310,000 

155,000 

155,000 

155,000 

IS5,ooo 

155.000 

310,000 

155,000 

MMBTU 
MMBTU 
MMBTU 
MMBTU 
MMBTU 
MMBTU 
MMBTU 
MMBTU 
MMBTU 
MMBTU 

7.]4 

?17 
7.175 

7.17 

7.16 

7.22 

7.565 

7.8 

7.925 

7.885 

NG(FS) 
Na(FS) 

NO(FS) 
NG(FS) 
NO(FS) 

NO (FS) 

NO(FS) 
NO(FS) 

NO(FS) 
NO(FS) 

7.1120 

7.1120 

7.1120 

7.1120 

7.1120 

7.1120 

7.1120 

7.1120 

7.1120 

7.1120 

(S8,68O) 

(S8,990) 

(SI9.530) 

(58.990) 

(S7.44O) 

(S16,740) 

(S70,21S) 

(5106,640) 

($252,030) 

($119,815) 

HMTMNQ 
HMTMNQ 

HMTMNQ 
HMTMNQ 
HMTMNQ 
HMTMNQ 
HMTMNQ 
HMTMNQ 

HMTMNQ 
HMTMNQ 

o~~g~ZlJ
g,~z~!='~
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.;.. ....... <J) ""'\ 

eN ~g"gpo-n :;-oc 
~ ..... co
(l)'::r
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36837 

37008 
612912005 

71181200 5 
PXZOKC4 

PXZOKC4 

0110112006 ·1213112006 

0110 112006 - 1213112006 
310.000 

155,000 

MMBTU 
MMBTU 

7.92 

8.145 

NG(pS) 
NO(FS) 

7.1120 

7.1120 

($250.480) 

(St6O,I1S) 
HMTMNQ 
HMTMNQ » 

37033 7/1912005 PXZOKC4 0110112006 • 1213112006 155,000 MMBTU S.ll5 NG(FS) 7.1120 (S15S,465) HMTMNQ r­
37132 712612005 PXZOKC4 01/0112006 - 1213112006 ISS,OOO MMBTU 8,07 NO(FS) 7.1120 (5148,490) HMTMNQ 
37133 712612005 PXZOKC4 0110112006 - 1213112006 155,000 MMBTU 8.075 NG(FS} 7.1120 (SI49,265) HMTMNQ 
37]90 712812005 PXZOKC4 0110112006 - 1213112006 310.000 MMBTU 8.165 NO(F8) 7.1120 ($326.430) HMTMNQ 

JI2!J12006 7:32AM P4gt5o/33 
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3/3112006FPL Derivative Settlements - All Instruments 
"I"P" .. 	 ".. j......w::wwc: 	 'TP"~:::':'~~~ 

Trade Deal Strike Putl Settle Original Gain I (Loss) Fils 

Deal # Date Trader Term Volume Units Price Price Call Index Price Premium Type 

37198 712912005 PXZOKC4 01/0112006 • 1213112006 155,000 MMBTU 8.32 NO(FS) 7.1120 ($181,240) HMTMNQ 

37487 812412005 PXZOKC4 0110112006 • 1213112006 155,000 MMBTU 9.35 NO(FS) 7.1120 ($346,890) HMTMNQ 

37516 812612005 PXZOKC4 0110112006·1213112006 310,000 MMBTU 9.485 NG(FS) 7.1120 ($735,630) HMTMNQ 


Summary for 'Actual! Estimate' = A (22 detail records) 

Sum 4,650,000 	 ($3,353,425) 

Summary for 'Deal Type' = SWPS (22 detail records) 

Sum 4,650,000 	 ($3,353,425) 

Summary for 'Countsrparly Name' '" JPMorgan Chase Bank, NA (28 detail records) 

Sum 6,820,000 	 ($2,460,550) ($5,803,975) 

CiJunterparty Name Societe Generale 

Deal Type OTCOPT 


Actual I Estimate A 


30170 1012812005 PXZOKC4 0110112006.0313112006 775,000 MMBTU o $13.40C C 	 0.0000 (SI,212,875) ($1,212.815) H MTM NQ . 
Summary for 'Actual! Estimate' = A (1 detail record) 

Sum 775,000 ($1,212,875) ($1,212,875) 

Summary for 'Deal Typs' = OTCOPT (1 detaH record) 

Sum 775,000 	 ($1,212,875) ($1,212,875) 

Deal Type SWPS 
'O:I>Ocno"Actual I Estimate A ~£f~S'go(")([)OUl::;,,,,:::l·

36150 412712005 PXZOKC4 0110112006 -1213112006 155.000 MMBnJ 7.38 NG(pS) 7.1120 	 ($41.540) HMTMNQ (J13"i5""'!!l.fr 
j6743 612312005 PXZOKC4 0110112006 -1213112006 155,000 MMBTU 8.04 NO(FS) 7.1120 ($143,840) HMTMNQ O(J1([)::>~Z'O 

aaz;;~~36774 612712005 PXZOKC4 0110112006 -1213112006 155,000 MMBTU 8.03 NG(FS) 7.1120 	 (S142,290) HMTMNQ Zt0-~([)O([)
.;:.. ...... 0)..,

37061 712012005 PXZOKC4 01/0112006 -1213112006 155,000 MMBnJ 8.1 NO(FS) 7.1120 	 ($153,140) HMTMNQ ." W alagSlO 
37082 712112005 PXZOKC4 Olf0112006 - 1213112006 155,000 MMBTU 8.02 NO(FS) 7.1120 (5140,140) HMTMNQ 	 5'~C 

CiT (Q
Sutrmary fo, 'Actual! Estimate' = A (5 detail records) C Sfu~
Sum 775,QOO 	 ($621,550) m s g
Summary for 'Deal Type' = SWPS (5 detail recorda) .., '0 

Z iii' ~ 
Sum 775,000 ($621,560) '" '< 

Summary for 'Counterparly Name' = SOciete Genera/e (6 detail records) -I 
Sum 1,560,000 	 ($1,212.875) ($1.834,425) »Counterpal1y Name UBS AG r 
Deal Type OTCOPT 


Actual! Estimate A 


-:-:----:--------------'--------------------------------------------,-------,---.".-.-..- ..,.,-­..--~ 
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Trade Deal Strike Putl Settle Original Gain I (Loss) Fas 

Deal # Date Trader Term Volume Units Price Price eaU Index Price Premium Type 

30145 9fl3flO05 PXZOKC4 03fOifl006 - 1213lflO06 310.000 MMBTU 0 S13.00C C 0.0000 ($303,800) ($303,800) HMTMNQ 

30148 9fl6flO05 PXZOKC4 03101fl006 - 12131fl006 310,000 MMBTU 0 S12.50C C 0.0000 ($292,950) ($292,950) HMTMNQ 

30152 9fl9flO05 PXZOKC4 03/01flD06 - 12131fl006 3tO,OOO MMBTU 0 St4.00C C 0.0000 (:$328,600) (S328.600) HMTMNQ 

30166 10fl6flOOS PXZOKC4 01/01fl006 - 03131fl006 310,000 MMBTU 0 S14.2SC C 0.0000 (S520,800) ($520,800) HMTMNQ 

30174 10131flOOS PXZOKC4 OllOifl006 - 03131/2006 310,000 MMBTU 0 $12.S0C C 0.0000 ($514.600) ($514.600) HMTMNQ 


Summary for 'Actual I EstimalfJ' = A (5 detail records) 

Sum 1,550,000 ($1,960,750) ($1,960.750) 

Summary for 'Deal Type' = OTCOPT (5 detail records) 

Sum 1,550,000 ($1,960,750) ($1,960,750) 

Deal Type SWPS 

Actual! Estim ate A 

35912 4nflO05 PXZOKC4 01fOifl006 - 1213112006 U5,OOO MMBTU 7.71 NO(FS} 7.1120 ($92.690) HMTMNQ 
35940 411212005 PXZOKC4 0110112006 -1213112006 155,000 MMBTU 7.565 NO(FS) 7.1120 ($70,215) HMTMNQ 
35957 4113flO05 PXZOKC4 0110112006 • 1213112006 155,000 MMBTU 7.43 NO(FS) 7.1120 ($49,290) HMTMNQ 
35972 411512005 PXZOKC4 0110 Ifl006 - 12131flO06 155,000 MMBTU 7.36 NO(FS) 7.1120 (S38,440) HMTMNQ 
3S987 411812005 PXZOK.C4 011OIfl006 -12131flO06 15S,OOO MMBTU 7.36 NO(FS) 7.1120 ($38,440) HMTMNQ 
36058 4I2IflO05 PXZOKC4 01/0lflD06 -12I31flO06 155.000 MMBTU 7.S NO(FS) 7.1120 ($60,140) HMTMNQ 
36563 61712005 PXZOKC4 0110112006 - 1213112006 155,000 MMBTU 7.6 NO(FS) 7.1120 (S7S,64O) HMTMNQ 
36581 61812005 PXZOKC4 0110112006 - 12I31flO06 155,000 MMBTU 7.575 NO(FS) 7.1120 ($71,765) HMTMNQ 
36640 6f13f1.005 PXZOKC4 0110112006· 12f.HflO06 155,000 MMBTU 7.78 NO(FS) 7.1120 ($103,540) HMTMNQ 

"O:l>OCl)O::!!36641 6113flO05 PXZDKC4 0110112006'- 1213lfl006 155,000 MMBTU 7.78 NO(FS) 7.1120 ($103,540) HMTMNQ 1l)~c:6ioo(")(Q1l)(1) =sC'>:::J 
36704 612012005 PXZOKC4 OJlOIfl006 • 1213lflOO6 ISS,OOO MMBTU 8.075 NO(FS) 7.1120 (SI49,265) HMTMNQ ~g~.(n [g 
36744 6I23f1.005 PXZOKC4 0)lOlflD06 ·12l31flO06 310,000 MMBTU 8.05 NO(FS) 7.1120 ($290,780) HMTMNQ OOl~g~Zl: 
36758 6I24fl005 PXZOK.C4 0]10112006 ·1213112006 310,000 MMBTU 8.08 NO(FS) 7.1120 (S300,080) HMTMNQ aaz(J>!J~

Zf'V-!Jrooro 
~ --0)-'36781 6!l7!lOO5 PXZOK.C4 01/0IflOO6·1213112006 l10,ooo MMBTU 8.06 NO(FS) 7.1120 ($293,880) HMTMNQ 

." W Ulag;:oc
36848 6130flOOS PXZOKC4 0110112006 - 12131fl006 155,000 MMBTU 7.945 NO(FS) 7.1120 ($129,115) HMTMNQ -or 

~7'cg36917 7fllrlOOS PXZOKC4 0110112006 - 12I31rlO06 155,000 MMBTU 8.16 NO(FS) 7.1120 ($162,440) HMTMNQ o =l!!!~
7f13fl005369S2 PXZOKC4 01101flD06·1213112006 15S,OOO MMBTU 8.26 NO(FS} 7.1120 ($177.940) HMTMNQ ' .g (:m III Q36997 7I181200S PXZOKC4 01l01fl006 -12131fl006 155,000 MMBTU 8.J9 NO(FS) 7.1120 (S167,090) HMThlNQ - :::!, o '0 

37002 7f1a!lOOS PXZOKC4 01/01flD06 -12131flO06 155,000 MMBTU 8.125 NO(FS) 7.1120 ($157,015) HMTMNQ (1) ::JZ :::J. Il) 

<f> '<37028 7f19flOOS PXZOKC4 01l0IflOO6·12l31flO06 n,500 MMBTU 8.08 NO{FS) 7.1120 ($75,020) HMTMNQ -I37029 7f19rlOOS PXZOKC4 0110112006 ·1213112006 155,000 MMBTU S.l NO(FS) 7.1120 (SI53,140) HMTMNQ 
37071 7flifl005 PXZOK.C4 0110112006 - J2I31flO06 155,000 MMBTU 8.07 NO(FS) 7.1120 (SI48,490) HMTMNQ »37072 7!llflO05 PXZOKC4 0110112006 • 12131rl006 155,000 MMBTU 8.05 NO(FS) 7.1120 (S145,390) HMTMNQ r­37116 7flSflooS PXZOK.C4 01101!lOO6 • J2I31!1006 155,000 MMBTU 8.03 NO(FS) 7.1120 (SI42,290) HMTMNQ 
37117 712SflOOS PXZOKC4 OI/OlflOO6- ]2131fl006 155,000 MMBTU 8.01 NO(FS) 7.1120 ($139,190) HMTMNQ 
37199 7129flOOS PXZOKC4 OllOlflD06 -12131/2006 155,000 MMBTU 8.32 NO(FS) 7.1120 (S187,240) HMTMNQ 
37202 7rl9flDOS PXZOKC4 011011l006 ·12I31!lOO6 310,000 MMBTU 8.34 NO(FS) 7.1120 (S380,680) HMTMNQ 
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W'~f == - ­
Trade Deal Strike Put/ Settle Original Gain / (Loss) Fas 


Dea/# Date Trader Term Volume Units Price Price Call Index Price Premium Type 

37258 8/4flOOS PXZOKC4 0I/olflOQ6·12I3112006 3]0,000 MMBTU 8.59 NG(FS) 7.1120 (S45B,180) HMTMNQ 

37296 8/812005 PXZOKC4 01/0112006·1213112006 155,000 MMBTU 8.685 NO(FS) 7.1120 (S243,815) HMTMNQ 

37380 8/1512005 PXZOKC4 01/0112006·1213112006 155,000 MMBTU 9.15 NO(FS) 7.1120 ($315,890) HMTMNQ 

37412 811712005 PXZOKC4 0110112006 -1213112006 155,000 MMBTU !U7 NG(FS) 7.1120 (5318,990) HMTMNQ 

37416 8/1712005 PXZOKC4 0110112006 • 1213112006 155,000 MMBTU 9.12S NG(FS) 7.1120 (S312,OI5) HMTMNQ 

37-431 8/1812005 PXZOKC4 0110112006 - 1213112006 155,000 MMBTU 8.84 NG(FS} 7.1120 ($267,840) HMTMNQ 

37472 812312005 PXZOKC4 0110112006 - 1213112006 155,000 MMBTU 9.305 NO(FS} 7.1120 ($339,91S) HMTMNQ 

37501 8I2SI2005 PXZOKC4 OlfOll2OO6 - 1213112006 155,000 MMBTU 9.28 N6(FS) 7.1120 ($336,040) HMTMNQ 

37520 812612005 PXZOKC4 0110 112006 • 1213112006 155,000 MMBTU 9A5 NO(FS) 7.1120 ($362.390) HMTMNQ 

37523 812612005 PXZOKC4 0110112006 -1213112006 15S,OOO MMBTU 9.45 NO(FS} 7.1120 ($362,390) HMTMNQ 


Summary for 'Actusl / Estimats' '" A (37 detsD records) 

Sum 6,432.600 ($7,220,210) 

Summety for 'Desl TWe' II SWPS (37 detaO records) 

Sum 6,432,500 ($7,220,210) 

Summety for 'Counterparty Name' .. UBS AG (42 detail records) 

Sum 7,982,500 ($1,960,750) ($9,180,900) 

Counterptz.rty Name Wells Pargo Bank. National Association 
Deal Type SWPS 

Actual I Estimate A 
35973 4/1512005 PXZOKC4 0110112006 ·1213112006 155,000 MMBTU 7.365 NG(FS} 7.1120 (S39,215) HMTMNQ 
36113 412612005 PXZOKC4 0110112006 - 1213112006 155,000 MMBTU 7.sS NO(FS) 7.1120 ($67,890) HMTMNQ lJ»OcnO"'Tl

,g6'ft:6ig o36164 412snoos PXZOKC4 0110112006·1213112006 155,000 MMBTU 7.24 NO(FS} 7.1120 ($19,840) HMTMNQ Orog.lll:::IJ:><"5:
U1 ""en(l)Ql36363 5/1812005 PXZOKC4 0110112006 • 1213112006 155,000 MMBTU 7.2 NG(FS} 7.1120 (Sll,640) HMTMNQ Q--J3g!2i1ZlJam :::roo36403 512312005 PXZOKC4 Olf0112OO6 - 1213112006 155,000 MMBTU 7.1& NG(FS) 7.H20 ($10,540) HMTMNQ -aZen' ::EZI\.l-!Jmoro36420 512512005 PXZOKC4 01/0112006 - 1213112006 155,000 MMBnJ 7.17 NG(FS) 7.H20 ($8,990) HMTMNQ ,J:;a. '-0>'".,,<.:> CJlag!lO3646J 513112005 PXZOKC4 0110112006 - 1213112006 JS5.ooo MMBTU 7.19S NO(FS} 7.1120 (S12,865) HMTMNQ -or 

36462 513112005 PXZOKC4 0110112006 -1213112006 155,000 MMBTU 7.22 NG(FS) 7.1120 ($16,140) HMTMNQ @- TtO' 
36B04 612812005 PXZOKC4 01/0112006 - 1213112006 NG(FS) 7.1120 ($125,240) HMTMNQ C ~I!];:t;lS5,OOO MMBTU 7.92 o (') 
36836 612912005 PXZOKC4 0110112006 -1213112006 155,000 MMBTU 7.92 NO(FS) 7.1120 ($ 12S,24O} HMTMNQ m '@. ~ 
36840 612912005 PXZOKC4, 0110112006 - 1213112006 155,000 MMBTU 7.96 NO(FS) 7.1120 ($131,440) HMTMNQ Z ~. ~ 
36847 613012005 PXZOKC4 0110112006 • 1213112006 155,000 MMBnJ 7.93 NO(FS) 7.1120 ($126,790) HMTMNQ en '< 

37188 712812005 PXZOKC4 01/0112006·1213112006 155,000 MMBTU 8.115 NO(FS) 7.1120 (SIS5,465) HMTMNQ -f 
37418 81171200S PXZOKC4 01/0112006· 1213112006 1S5,ooo MMBTU 9.085 NG(FS) 7.1120 (S30S,SI5) HMTMNQ 
37478 81231200S PXZOKC4 01/0112006 - 1213112006 155,000 MMBTU 9.345 NG(FS) 7.1120 ($346,llS) HMTMNQ l> 
31479 812312005 PXZOKC4 01/0112006-12f.l112006 155,000 MMBTU 9.35 NG(FS} 7.1120 ($346,890) HMTMNQ r-

Summary for 'Actual I Estimate' '" A (16 detsll reccrds) 


Sum 2,480,000 ($1,852,715) 

~~_II ___~,.,. ........-r.;_. 

."'.':.~-=r 
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Trade Deal Strike Put I Settle Original Gain I (Loss) Fas 
Deal # Date Trader Term Volume Units Price Price Gall Index Price Premium Type 

Summary for 'Deal Type' =SWPS (16 deteR records) 

Sum 2,480,000 ($1,852,716) 

Summary for 'Counterparty Name'. Wells Fargo Bank, National Assoclal.lon (16 detaD records) 

Sum 2,480,000 ($1,862.715) 

Summary for 'Delivery Month'" 313112006 (129 detail records) 

Sum 25,187,600 ($6,185,275) ($23.612,080) 

'SUmmSry fOr ;Stfategy''; HDGE100158 (Wi detail records) 

Sum 26,187,600 ($6,185,275) ($23,612,080) 

~trategy HDGEI0016B ::_,_____________, -~ 
Delivery Month March 2006 

Counter party Name Barclays Bank PLC 

Deal Type SWPS 

Aetnall Estimate A 

39500 1/1312006 PXZOKC4 03/0112006 • 0313112006 310,000 MMBTIJ 8.965 NO(FS) 7.1120 ($574,430) HMTMNQ 

39506 111712006 PXZOKC4 03/0112006.0313112006 310,000 MMBTU 9.31 NO(FS) 7.1120 ($681,380) HMTMNQ 

Summary for 'ActuS/ I Estimate'. A (2 detS/1 records) 

Swn 620,000 ('1,255,810) 

Summary for 'Deal Type'" SWPS (2 detafl records) 
lJ~OC/)O:!!
m::l:c!il0oSum 620,000 ($1,255.810) n <0 III (l) =!l ~ ::!. 
~g.~(fl~g­Summary for 'Counterparty Name' = Barclays Bank PLC (2 detail records) O<»ggg>z-o

Sum 620,000 ($1,255,810) a;az;?~ 
,,-,-O<t>OdiZ .;.. • ~(1)-Counterparty Name BNP P ARmAS Ulag flO 

." 5'~C 
CN 

Deal Type swps fi)1(Q 
=lm~

Aetnal I Estimate A o 
39158 1212912005 DXS0141 0210112006 • 0313112006 m i ~ 620,000 MMBTU IUS NO(FS} 7.1120 (S2,751,S60) HMTMNQ ~ "C-, m
39173 11312006 DXSOI41 0210112006 - 0313 112006 620,000 MMBTU 10.95 NO(FS} 7.1120 ($2,379,560) HMTMNQ Z <t> :::J 

'" '<39214 1/412006 DXSOJ4I 0210112006·0313112006 620,000 MMBTIJ 10.28 NO(FS) 1.1120 (SI.964,16O) HMTMNQ ~ 
39338 11912006 PXZOKC4 0310112006 - 0313112006 620,000 MMBTIJ 9.42 NG(FS) 1.1120 (SI,430.960) HMTMNQ 

Summary for 'Actual I Estimate' '" A (4 detail records) » 
Sum 2,480,000 (16,526,240) I 
Summary for 'Deal Type' = SWPS (4 detail records) 


Sum 2,480,000 ($8,526,240) 

,-______________,rM____-,--­
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Trade Deal Strike Put/ Settle Original Gain / (LDss) Faa 

Deal # Date Trader Term Volume Units Price Price Call Index Price Premium Type 

Summary for 'Counterparty Name' = BNP PARIBAS (4 detail records) 


2,480,000 ($8,526,240)
Sum 
CDunterparty Name BP Corporation North America. Inc. 

Deal Type SWPS 

Actual I Estimate A 

39579 1/1912006 PXZOKC4 03/0112006 • 0313112006 15S,OOO MMBTU 8.72 NG(FS) 7.1120 ($249,240) HMTMNQ 
39580 111912006 PXZOKC4 03/0112006 • 0313112006 155,000 MMBTU 8.71 NO(FS) 7.1120 ($247,690) HMTMNQ 

Summary for 'Acruall Estimate' = A (2 detail records) 

Sum 310,000 ($496,930) 

Summary for 'Deal Type'. SWPS (2 deta" records) 

Sum 310,000 ($496,930) 

Summary for 'Counterparty Name'" BP Corporation North America, Inc. (2 detail records) 

Sum 310,000 ($496,930) 

Counterparty Name eitibank NA 

Deal Type SWPS 

Actual I Estimate A 

39302 I16fl006 PXZOK.C4 0310112006·0313 112006 620,000 MMBTU 9.82 NOeFS) 7.1120 (SI,678,960) HMTMNQ 
Summary for 'Actual I Estimate' .. A (1 detail record) 

Sum 620,000 ($1,678,960) 1il>OcnO'l1
£iifc/iiooSummary for 'Deal Type' = SWPS (1 detail record) (") CD (1 m=!l ~ is:(J1::rc:r.(/lCD!)J

620,000 ($1,678,960)Sum O<D~g~Z1i 

Summary for 'Counterparty Name' '" Cit/bank NA (1 detail record) a;az;:$'~


ZI\.l-$'CDOCD 
Sum 820,000 ($1,678,960) ~ --en"""W ~ag!<'O

Counterparly Name Deutsche Bank AG 5'~C: 
(i)ltOo .., m;rDeal Type a-SWPS (Q (')m !)J 0

Actual I Estimate A o 
"0
3 

Z ~. ~ 39716 1125/2006 PXZOKC4 03/0112006 - 031311'lOO6 1S5,OOO MMBTU 8.605 NO(FS) 1.1120 ($231,415) HMTMNQ '< 
Summary for 'Actual I Estimate' '" A (1 detail record) -; 
Sum 155,000 ($231.415) 

Summary for 'Deal Typo' = SWPS (1 detail record) :t> 
Sum 155,000 ($231,415) r 

_~_____"'A__ .,,-­
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Trade Deal Strike Putl Settle Original Gain I (Loss) Fas 

Deal # Date Trader Term Volume Units Price Price Call Index Price Premium Type 


Summary (or 'Counterparty Name' =Deutsche Bank AG (1 detail record) 


165,000 ($231,415)
Sum 
Counterparty Name J. Aron & Company 

Deal Type SWPS 
Actual I Estimate A 

39497 111312006 PXZOKC4 03/0112006 ·0313112006 1.5S,OOO MMBTU 8.935 NO(FS) 7.H20 ($282.~6') HMTMNQ 
39583 111912006 PXZOKC4 0310112006 • 0313112006 310,000 MMBTU 8.754 NO(FS) 7.1120 ($509,020) HMTMNQ 
39717 112S12006 PXZOKC4 03/0112006 ·0313112006 155,000 MMBTU 8.63 NO(FS) 7.1120 ($235,290) HMTMMQ 
39728 112512006 PXZOKC4 03/0112006 • 0313112006 155,000 MMBTU 8.6IS NO(PS) 7.1120 ($232.965) HMTMNQ 

Summary for 'Actual! Estimate':: A (4 detal7 records) 

Sum 776,000 ($1,259,840) 

Summary for 'Deal Type'" SWPS (4 detail records) 

Sum 775,000 ($1,259,840) 

Summary for 'Counterparty Name' = J. Aron & Company (4 detail records) 

Sum 775,000 ($1,269,840) 

Counterparty Name JPMorgan Chase Bank, NA 

Deal Type OTCOPT 
Actual! Estimate A 

IJ»OUlCl!! 
30181 111212005 PXZOKC4 01/0112006·0313112006 46S,000 MMBTU ° $13.7S( C 0.0000 (S402,22S) (5402,225) HMTMNQ III 6fc::6iO ° 

(") (0 a>::;; ~ ::I. 
(J)Summary for 'Actual! Estlmate' .. A (1 detail record) 6, g. ~ sa g. 

oO~g~Z"t1Sum 465,000 ($402,225) ($402,225) s.;:!.z~!=l~
ZN-Oa>aa>Summary for 'Deal Type' .. oTCOPT (1 detail record) ~ ''- en -, 

VJ OlS.gll<'Sum 466,000 ($402.225) ($402,225) 
_ ..... (0" :iac: 
a> I ::rDeal Type ..,m_SWPS 

C g -~)
Actual! Estimate A m el. 3o -0 

::I. III38980 121712005 PXZOKC4 0110 112006 - 03/3112006 -620,000 MMBTU 13.715 NO(FS) 7.1120 54,093,860 HMTMNQ Z (1)::1
til '<38984 121712005 PXZOKC4 03/0112006 • 03/3112006 -46S,OOO MMBTU 13.69 NO(PS) 7.1120 $3,058,770 HMTMNQ 


39071 1211S12005 PXZOKC4 0310 112006 - 03/3 t12006 .610,000 MMBTU 13.7S NG(FS) 7.1120 $4,l1S,560 HMTMNQ -I 

39073 1211S/2005 PXZOKC4 0310 112006 - 03/3112006 -775,000 MMBTU 13.8 NO(FS) 7.1120 $5,183,200 HMTMNQ 

39157 1212912005 OXS0141 0210112006 - 03/31fl006 775,000 MMBTU IUS NG(FS) 7.1120 ($3,361,950) HMTMNQ » 

39174 11312006 OXSOI41 0210112006 - 0313112006 77 S,000 MMBTU 10.9 N~(FS) 7.1120 ($2,935,700) HMTMNQ r-


Summary for 'Actual! estimate' .. A (6 detsO records) 

Sum -930,000 $10,153,740 

""-,_.. _-""...1',....,,­
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Trade Deal Strike Put / Settle Original Gain / (Loss) Faa 
Deal # Date Trader Term Volume Units Price Price Call Index Price Premium Type 

Summary for 'Deaf 1)Ipe' = SWPS (6 detail records) 

-930,000 $10,153,740Sum 
Summary for 'Counterparty Name':= JPMorgan Chase Bank, NA (l detail records) 

Sum -465,000 ($402,226) $9,751,515 

Counter party Name Mitsui & Co. Energy Risk Management Ltd. 

Deal Type SWPS 

Actual I Estimate A 
39581 1/1912006 PXZOKC4 03/0112006·03/3112006 77,500 MMBTU 8.7 NCl(FS) 7.1120 ($123,070) HMTMNQ 
3958:1 1/19fl006 }>XZOKC4 03/0tfl006. 03131fl006 77.S00 MMBTU 8.7 NG(FS) 7.1120 ($123.070) HMTMNQ 

Summary for 'Actual I Estimate' = A (2 detail records) 

Sum 155,000 ($246,140) 

Summary for 'Deal Type' = SWPS (2 detan records) 

Sum 155,000 ($246,140) 

Summary for 'Counterparty Nama' II Mitsui &Co. Energy Risk Mansgement Ltd. (2 detalt records) 

Sum 155,000 ($246,140) 

Counterparty Name Societe Generale 

Deal Type OTCOPT 


Actual I Estimate A "U»ocnO:!)

Cl)::::CQiooC") <0 Cl) (0 =l3 () ::1,30178 1112Jl005 PXZOKC4 0110112006 -03131/2006 620.000 MMBTU o S13.80C C 0.0000 (S573.500) (S573,500) HMTMNQ ~g.~cn~g.

Summary for 'Actual I Estimate' '" A (1 detail record) O~3g~z"O 
Sum 620.000 ($573,600) ($573.500) a~z;;p~

N-Pmoll)Z ~ -0)""'\Summary for 'Deal Type' '" OTCOPT (1 detBH recorr:l) 
W ~a8!)o 

Sum 620,000 ($573,500) ($573.500) " -or3. ....l.<Ci. 
Il)';:!,Summary for 'Counterparty Name'. Societe GenereJe (1 detail record) ~!!!-oSum 620,000 ($573,500) ($573.500) c8 m Il:I oCounter party Name UBS AG :::!,

Z I]
Deal Type OTCOPT -f 
Actual/Estimate A 


30180 llfU2005 PXZOKC4 0110112006·0313112006 620,000 MMBTU o S14.S0C C 0.0000 ($446.400) ($446,400) HMTMNQ l> 

30182 1112Jl005 PXZOKC4 0110112006 - 0313112006 310.000 MMBTU o SI3.7SC C 0.0000 ($:168,150) ($268.150) HMTMNQ r 


Summary for 'Actual I Estimate' = A (2 detaH records) 


Sum 930.000 ($714,560) ($714.550) 


--_____1 .,.___,__....-.,~ .._ 
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3/3112006FPL Derivative Settlements - All Instruments 
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Trade 	 Delli Strike Pllt I Settle Original Gain / (Loss) Fas 

Deal # Date Trader Term Volume Units Priee Pric.e Call Index Priee Premium Type 


Summaljf for 'Dea/lYPe'" OTCOPT (2 detaO records) 

930,000 	 ($714.550) ($714,550)Sum 
Deal Type SWPS 

Actual I Estimate A 

38982 12nflOO5 PXZOKC4 01101fl006 - 03131flO06 ·620,000 MMBTU 13.79 NG{FS) 7.1120 $4,140,360 HMTMNQ 

38983 12t1fl005 PXZOKC4 01fOlflO06 ·0313lflOO6 .620,000 MMBTU 13.85 NG{FS) 7.1120 $4,177,560 HMTMNQ 

39072 lUI5flOOS PXZOKC4 03101flOO6 ·031l1flO06 -620,000 MMBTU 13.83 NG(FS) 7.1120 $4,165,160 HMTMNQ 

391S4 12flSflO05 DXS0l41 02/0 Ifl006 • 0413012006 1,395,000 MMBTU 11.825 NG(FS} 7.1120 (S6,574,635) HMTMNQ 

39169 12/30fl005 DXSOl4I 02/01flOO6 - 03131flO06 1.395,000 MMBTU 11.08 NG{FS) 7.1l20 (SS,535,36O) HMTMNQ 

39241 lfSfl006 PXZOKC4 0310lfl006 • 03131flOO6 620,000 MMBTU 9.6 NG(FS) 1.1120 ($1,542,560) HMTMNQ 

39396 1I11fl006 PXZOKC4 03101flO06·0313JflOO6 46S,Ooo MMBTU 9.455 NG{FS) 7.1120 ($1,089,495) HMTMNQ 

39444 lfl2flOO6 PXZOKC4 02/0Ifl006· 04/3012006 465,000 MMBTU 9.42 NG{FS) 7.1120 ($1,073,220) HMTMNQ 


Summary for 'Actual / E8timate'" A (8 detail records) 

Sum 2,480,000 ($3,332,190) 


SummSIjf for 'Deal Typo' II SIN'PS (8 detail records) 


Sum 2,480,000 ($3,332,190) 


Summary for 'Counterparty Name'.. UBS AG (10 detell records) 


Sum 3,410,000 ($714,550) ($4,046,740) 


Summaljf for 'Deliv81jf Month',. 313112006 (34 deteR records) 


Sum 8,680,000 	 ($1,690,275) ($8,564,060) 
"0»0(1)0"

Summary for 'Strategy' II HDGE10016B (34 deteil records) 
'000 	 ~ii~g~

B,B8! • 	 ($1,690,275) ($8, 684,06ot C') ~ g. g;, ~ ~ g: 

~trategy HDGEI0019B 	 g,az",9~_.--0 N~ g ~z"O 
ZN-OQOm ________-_._-__ it - Ol'"~ 

'T1 Ul g, 8 S)oDelivery Month March 2006 
5"~C:ar,ro

Coltnterparly Name BP Corporation North America. Inc. -	 =lm::!:c s-o 
Deal Type SWPS m 	 ~ ~ 

~"t -gActual I Estimate A Z m ~ 
40371 2fl3flOO6 PXZOKC403lO1flO06. 0313lflOO6 310,000 MMBTU 7.02 NG(FS) 1.1120 $28,520 HMTMNQ -f 

Summery for 'Actual / Estimate'. A (1 OOtelJ record) 

Sum 310,000 $28,520 l> 
Summary for 'Deal Type' '" SIN'PS (1 detail record) r-
Sum 310,000 	 $28,520 

________________________ __...-"" __''''._'..._,___....-- '._-..-~".'._;1'"....,.., ..~,_ 
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Trade Deal Striks Put / Setde Original Gain / (Loss) FIlS 
Deal # Date Trader Term Volume Units Price Price CaO Index Price Premium Type 
Summary for 'Counterparty Name' '" BP Corporation North America, Inc. (1 detail record) 

811m 310,000 $28,520 

Count4rparty Name JPMargan Chase Bank, NA 

Deal Type SWPS 


Actual I Estimate A 

"OIS) 211412006 PXZOKC4 03/0112006 - 12f3112006 930,000 MMBTU 7.92 NG(FS) 7.1120 ($751,440) HMTMNQ 

40191 2ilS1l006 PXZOKC4 0310112006 - 1213112006 620,000 MMBTU 7.845 NO(FS) 7.1120 ($454,460) HMTMNQ 


40494 212412006 PXZOKC4 0310112006 - 0313112006 465,000 MMBTU 7.51 NO(FS) 7.1120 ($185,070) HMTMNQ 

Summary for 'Actual/Estimate'" A (3 detail records) 

2,016,000 ($1,390,970) 

Summary for 'Deal Type' = SWPS (3 deta" records) 

Sum 

Sum 

2,016,000 ($1,390,970) 

Summary for 'Counterparty Name' = JPMorgan Chass Bank, NA (3 </elan records) 

Sum 2,015,000 ($1,300,970) 

Counterparty Name UBS AG 

Deal Type SWPS 


Aetuall Estimate A 

40192 2J1S1l006 PXZOKC4 0310112006 - 1213112006 310,000 MMBTU 7.82 NO(FS) 7.1120 ($219,480) HMTMNQ 

-o>Oc.oo:!!40493 lJ24I2OO6 PXZOKC4 0310112006 - 0313112006 310,000 MMBTU 7.25 NO(FS) 7.1120 ($42.780) HMTMNQ ll>;:l:c6i o o 
0<0 III (l) =!J0:::l.Summary for 'Actual/Estimate'. A (2 detail records) ~&~(J)[g-

620,000 ($262,260) Ov.>3gg: z -oSum o (l) ::r 00 
.... ;:!. z U>' ::ESummary for 'Deaf Type'· SWPS (2 detail records) Z~-9:!g~

Sum 620,000 ($262,260) v.> (Jl2-8""
'T1 3" 0 c:Summary for 'Counterparty Name' = USS AG (2 detail records) - .... <0

CD'::r 
Sum 620,000 ($262,260) C a~0 
Summary for 'DeHvery Month'., 313112006 (6 detan records) <0 0m ~ 3 

g, 13Sum 2,945,000 ($1,624,710).. . Z CD:>
U> '<Summary for 'Strat&gy' = HDGE10019B (6 detail records) 

~ 
Sum 2,945,000 ($1,624,710) 

Summary for 'Portiollo' = FPL Hedge Gas 2006 (169 detail records) » 
Sum 36,812,500 ($7,875,550) ($33,800,860) r-

Portfolio FPL Hedge Oil 2006 
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FPL Derivative Settlements - All Instruments 3/3112006 

, ~,... ;D'H :a:i!!S!ii:!ZO::i:~':W ·lQM't·':;:;":;:JJM"~ 

Trade Deal Strike Put! Settle Original Gain! (Loss) Fas 

Deal # Date Trader Term Volume Units Price Price Call Index Price Premium Type 


~ .........----... ~..,' 


trategy HDGEIOOlSB ) 


-_.._.._---_..-
, 

Delivery Month February 2006 
Counterparty Name Barclays Bank PLC 

Deal Type SSWPS 

Actual! Estimate E 

37452 812212005 PXZOKC4 0110112006 - 0313112006 -25,000 BBLS 49.9 NYHCAROOME 49.2360 S16,603 • HMTMNQ 
37693 9/612005 PXZOKC4 0110112006 • 12/;H12006 -25,000 BBLS 53.6 NYHCAROOME 49.2.360 $109,103 HMTMNQ 
37777 9/1312005 PXZOKC4 01/0112006·0313112006 ·25,000 BBLS 51.6 NYHCAROOMB 49.2.360 $59,103 • HMTMNQ 
37856 9/1512005 PXZOXC4 0110112006 • 03f3l12006 .50,000 BBLS 53.15 NYHCARGOME 49.2.360 SI95,105 HMTMNQ 
38088 10/512005 PXZOXC4 01l0112006.03f3l12006 -100,000 BBLS 54.1 NYHCAROOME 49.2360 S546,411 • HMTMNQ 
38384 1012012005 DSMOTDX 01l01l2006·03f3l/2006 -50,000 BBLS 52.95 NYHCARGOME 49.2360 S185,105· HMTMNQ 

Summary for 'Actual I Estimate' '" E (6 detaY records) 

Sum ·275,000 $1,112,629 

Actual! Estimate A 

37452 8122/2005 PXZOKC4 0110112006 - 03f3l/2006 25,000 BBLS 49.9 NYHCAROOME 48.1450 (543,875) HMTMNQ 

37693 9/612005 PXZOKC4 0110112006·1213112006 25,000 BBLS 53.5 NYHCAROOMB 48.1450 ($136,375) HMTMNQ 

37777 9/1312005 PXZOKC4 0110112006 - 0313112006 25,000 BBLS SUi NYH CARGOME 48.1450 ($86,315) HMTMNQ 

31856 9/1512005 PXZOKC4 0110112006 - 03f3l12006 50.000 BBLS 53.15 NYHCARGOME 48.1450 (S250,250) HMTMNQ 
 ~~2~a'5)8088 10/512005 PXZOKC4 0110112006·03f3ll2oo5 100,000 BBLS 54.7 NYHCAROOME 48.1450 ($655,500) HMTMNQ n~~m=1l~i5:'38384 1012012005 DSMOIDX 0110112006 - 03/3112006 SO,OOO BBLS 52.95 NYHCARGOME 48.1450 ($240,250) HMTMNQ (l):ra.!J>~w 

O.p..~g21z"O.Summary for 'Actual / Estimate' .. A (6 detail records) a;a.z;;p~
Sum 275,{)(JO ($1,412,625) Z",-PCllC(1) 

~ '-0>""" 
Summary for 'Oesl Type' = SSWPS (12 deteN records) w ZTlag!l<>

-n ::iCC 
0 - .... «)Sum ($299,996) Cll':r 


Summary for 'Counterparty Name'· Bare/aya Bank PLC (12 detail recorda) C ~m0 

!l) 0 

Sum 0 ($299,996) m 6' 3 , '"'-c_. !l) 

Counterparty Name Deutsche Bank AG Z (1):lr.n '< 

Deal Type SSWPS -i 

Actual! Estimate E :t> 
36670 611512005 PXZOKC4 0110112006 - 1213112006 .25,000 BBLS 42.3 NYH CARGOME 49.2360 (S173,397) HMTMNQ r 
36716 612112005 PXZOKC4 0110112006· 1213112006 -25,000 BBLS 43.75 NYHCARGOME 49.2.360 (Sll7,147) HMTMNQ 

37694 9/612005 PXZOKC4 0110112006 ·1213112006 -25,000 BBLS 53.1 NYHCARGOME 49.2360 $111,603 HMTMNQ 

37775 9/1312005 PXZOKC4 0110 112006 .0313112006 -25,000 BBLS 51.SS NYHCARGOME 49.2360 $57,853 HMTMNQ 


PIII'_~__' _ _ lIfllltllli",,"nM 
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3/3112006FPL Derivative Settlements - All Instruments 
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Trade Deal Strike Putl Settle Original Gain I (Loss) Fas 
Deal # Date Trader Term Volume Units Price Price Call Index Price Premium Type 

Summary for 'Actual / Estfmate':: E (4 deteD records) 

Sum -100,000 (J141,089} 

Actual I Estimate A 

36670 6IlSt2.oo5 PXZOKC4 01lO1t2.oo6 - 12l31t2.006 2S,OOO BBLS 42.3 NYHCAROOME 48.1450 S146,125 HMTM NQ 
36716 6t2.1t2.oo5 PXZOKC4 01101t2.006 - 12l31t2.006 25,000 BBLS 43.75 NYHCAROOME 48.14S0 S109,875 HMTM NQ 
37694. 916t2.00S PXZOK.C4 01101t2.006 -12131t2.oo6 25,000 BBLS 53.7 NYHCAROOMB 48.1450 (SI38,875) HMTMNQ 
37775 9/13t2.OOS PXZOK.C4 01101t2.006·03131t2.006 2S.OO0 BBLS S1.S5 NYHCARGOME 48.1450 ("85,125) HMTMNQ 

Summary for 'Actual/Estimate':: A (4 detail reoorris) 

Sum 100,000 $32,000 

Summary for 'Deal Type' = SSWPS (8 detaIl records) 

Sum 0 ($109,089) 

Summery for 'Counterperty Neme':: Deutsche Bank AG (8 detail reoords) 

Sum 0 ($109,089) 

Counterparty Name J. Aron &: Company 

DeaJ Type SSWPS 

Actual I Estimate E 

35928 4111t2.005 PXZOKC4 01/0112006·1213112006 -25,000 BBLS 39.7 NYHCAROOME 49.2360 ($238.397) HMTMNQ 
36140 
36305 
36334 
36432 
36805 
37415 
37531 
37590 
37S92 

37S95 
37712 

4I27t2.005 
5/12t2.OO5 
Sll6t2.005 
5126t2.005 
6t2.8t2.00S 
811712005 
8/2912oos 
81301200s 
8130/2005 
81)Ot2.00S 

9n12005 

PXZOKC4 
PXZOKC4 
PXZOKC4 
PXZOKC4 
PXZOKC4 
PXZOKC4 
PXZOKC4 
PXZOKC4 
PXZOKC4 
PXZOKC4 
PXZOKC4 

01/0112066.1213112006 
0110112006 • 12131t2.006 
0110112006 -12131t2.oo6 
0110112006 - 1213112006 
01/0112006 -1213112006 
0110112006 ­ 0913012006 
0110 It2.006 ­ Ol131t2.006 
01/0112006 - 1213112006 
01/01t2.006 ·1213112006 

0110112006 -]213112006 
0110112006 - 12131t2.oo6 

-25,000 
·25,000 
.25,000 
-25,000 
-2S,OOO 
-2S,OOO 

·50,000 
·2S,ooO 
-25,000 
-25,000 
-25,000 

BBLS 
BBLS 
BBLS 
BBLS 
BBLS 
BBLS 
BBLS 
BBLS 
BBLS 
BBLS 
BBLS 

40.1 
37.85 
38.05 
38.75 
44.65 

49.3 
51.8 

52.3 
52.1S 
52.6 

52.95 

NYHCAROOME 
NYHCAROOME 
NYHCARGOMB 
NYHCAROOMB 
NYHCAROOME 
NYHCARGOME 
NYHCARGOME 
NYHCAROOME 
NYHCAROOMB 
NYHCARGOME 
NYHCAROOMB 

49.2360 
49.2360 
49.2360 
49.2360 
49..2360 
49.2360 
49.2360 
49.2360 
49.2360 

49.2360 
49.2360 

($228,397) 
($284,647) 
($279,647) 
(S262.147) 
(SlI4,647) 

SI,603 
S128,205 
$76,603 

"12,853 
S84,103 
S92,853 

HMTMNQ 
HMTMNQ 
HMTMNQ 
HMTMNQ 
HMTMNQ 
HMTMNQ 
HMTMNQ 
HMTMNQ 
HMTMNQ 
HMTMNQ 
HMTMNQ 

"ll:J>OC/lo-n
"'fij'Cfijoo

C") <f6 C) m=ll f* 5: ' 
O):::Tg.cn ~Q) 

O(J1~::l~Z"ll1
g,;:!.z;;9~

ZN-9(1)o(J)·
.;:a. ...-1-0')"" 

w U1g,g~
." -or 

::\ .... -­ro,(Q
C ~m~o (")

(Q 0 m ~ 3 I 

g. -g
Z (1)::l

(Il '< 
37742 9/91200S PXZOKC4 0110112OO6·03/31t2.oo6 -25,000 BBLS 52.35 NYHCAROOME 49..2360 $77.853 HMTMNQ -I 
37782 9/131200S PXZOKC4 0110112006·0313112006 -50.000 BBLS 51.9 NYHCARGOMB 49.2360 S133,205 HMTMNQ 
37942 912312005 PXZOKC4 0110112006· 1213112006 -25,000 BBLS 56.) NYHCARGOMB 49.2360 "176,603 HMTMNQ » 
37945 
37948 

91231200s 
9t2.612005 

PXZOKC4 
PXZOKC4 

0110112006 ­ 03131t2.006 

01101t2.oo6 ­ 03131t2.006 
-25,000 
·50,000 

BBLS 

BBLS 
55.7S 

5S.3S 

NYHCAROOME 
NYHCARGOME 

49.2360 
49..2360 

SI62,85) 
1305.705 

HMTMNQ 
HM1'MNQ 

r­
37971 9127t2.005 PXZOKC4 01101t2.006 - 09130/2006 ·25,000 BBLS 56.7 NYHCARGOME 49.2360 1186,603 HMTMNQ 
38042 10131200S PXZOKC4 01/01t2.oo6 • 03131t2.006 .25,000 BBLS SS.75 NYHCAROOME 49.2360 $162,853 HMTMNQ 
38086 10/512005 PXZOKC4 01101t2.006 • 03l31t2.006 ·50,000 BBLS 54.6 NYHCAROOMB 49.2360 S268,205 HMTMNQ 

,-,...,~- "......~--
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3/31/2006FPL Derivative Settlements - All Instruments 
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Trade Deal Strike Put/ Settle Original Gain / (Loss) Fas 

Deal # Trader Term Volume Units Index Type
Date Price Price Call Price Premium 

38089 101512005 PXZOKC4 0110112006 - 0313112006 ·100,000 BBLS 54.1 NYHCAROOME 49.2360 S546,411 HMTMNQ 

38091 I01S12005 PXZOKC4 0110112006 - 0313112006 -50,000 BBLS 5·4.75 NYH CAROOME 49.2360 $275,705 HMTMNQ 

38099 101512005 PXZOKC4 01/0112006 • 0313112006 -so.ooo BBLS 54.2S NYHCAROOME 49.2360 5250,705 HMTMNQ 

381S0 101612005 PXZOKC4 0110112006 - 0313112006 -50,000 BBLS 52.75 NYHCARGOME 49.2360 SI75,705 HMTMNQ 


Summary for 'Actusl! EstImate' = E (24 detsil records) 

Sum -850,000 $1,770,739 

Actual I ES,timate A 

35928 4/1112005 PXZOKC4 01/0112006 - 1213112006 25,000 BBLS 39.7 NYHCARGOME 48.1450 S211,I25 HMTMNQ 

36140 412712005 PXZOKC4 0110112006·1213112006 25,000 BBLS 40.1 NYHCAROOME 48.1450 $201,125 HMTMNQ 

36305 5/1212005 PXZOKC4 0110112006 -1213112006 25.000 BBLS 37.85 NYHCAROOME 48.1450 5257,375 HMTMNQ 

36334 5/1612005 PXZOKC4 01/0112006·1213112006 25,000 BBLS 38.os NYHCARGOME 48.1450 $252,375 HMTMNQ 

36432 512612005 PXZOKC4 01/0112006 ·1213112006 25,000 BBLS 38.75 NYHCAROOME 48.1450 $234,875 HMTMNQ 

36805 612812005 PXZOKC4 0110112006·12131/2006 25,000 BBLS 44.65 NYHCARGOME 48.1450 $87,375 HMTMNQ 

37415 811712005 PXZOKC4 0110112006 • 0913 012006 2S.OO0 BBLS 49.3 NYHCAROOME 48.1450 (S28,875) HMTMNQ 

37531 812912005 PXZOKC4 0110112006·0313112006 50,000 BBLS 51.8 NYHCARGOME 48.1450 ($182,750) HMTMNQ 

37590 813012005 PXZOKC4 0110112006·1213112006 25,000 BBLS 52.3 NYHCARoOME 48.1450 ($103,!!75) HMTMNQ 

37592 8/3012005 PXZOKC4 0110112006·1213112006 25,000 BBLS 52.15 NYHCARGOMB 48.1450 ($100,125) HMTMNQ 

37595 813012005 PXZOKC4 0110112006 ·1213112006 25,000 BBLS 52.6 NYHCARGOMB 48.1450 (SIlI,37S) HMTMNQ 

37712 9n12oo5 PXZOKC4 0110112006.1213112006 25,000 BBLS S2.95 NYHCARGOMB 48.1450 ($120,125) HMTMNQ 

37742 91912005 PXZOKC4 0110112006·03/3112006 25,000 BBLS 52.35 NYHCAROOME 48.1450 (SI0S,125) HMTMNQ 

37782 9/1312005 PXZOKC4 0110 112006 • 0313112006 50,000 BBLS 51.9 NYHCAROOMB 48.1450 (SI87,7S0) HMTMNQ 


"O»QcnO'l137942 912312005 PXZOKC4 0110112006·1213112006 25,000 BBLS 56.3 NYHCARGOME 48.1450 ($203,875) HMTMNQ &:i1ifC:IiiOQ 
37945 912312005 PXZOKC4 0110 112006 • 0313112006 25,000 BBLS 55.75 NYHCAROOME 411.1450 ($190,125) HMTMNQ ("') 11l 9- m=!l R- ::l. I 

0l35''''m.fr37948 912612005 PXZOKC4 0110112006·0313112006 50,000 BBLS 55.35 NYHCARGOMB 48.)4S0 (5360,250) HMTMNQ 00l :;,2i!Z"01
a~z:Too37971 912712005 PXZOKC4 0110112006·0913012006 25,000 BBLS 56.7 NYHCARGOMB 48.1450 ($213,875) HMTMNQ ZN::!=llS~~'

38042 1013/2005 PXZOKC4 0110112006·0313112006 25;000 BBLS 55.75 NYHCARGOMB 48.1450 ($190,125) HMTMNQ .p.. --0')""\ 

." w ~ag"",38086 101512005 PXZOKC4 0110112006 • 0313112006 SO,OOO BBLS 54.6 NYHCAROOME 48.1450 ($322,750) HMTMNQ -ora -a. ca· ,38089 101512005 PXZOKC4 0110112006 - 0313112006 100,000 BBLS 54.7 NYH CAR-GOMB 48.1450 (S655,500) HMTMNQ (!) , :T
C =l[!] ­38091 101512005 PXZOKC4 0110112006·0313112006 50,000 BBLS 54.7S NYH CARGOME 48.1450 (S330,2.S0) HMTMNQ g () 

38099 101512005 PXZOKC4 0110112006 - 0313112006 50,000 BBLS S4.25 NYHCAROOME 48.1-450 (S305;'50) HMTMNQ m 2l. ~ Q "038150 101612005 PXZOKC4 0110112006·0313112006 50,000 BBLS 52.75 NYHCARGOME 48.1450 ($230,2.50) HMTMNQ Z til' ~ 
Summary for 'Actusl! Estimate' .. A (24 detaIl records) '" '< 

-I
Sum 850,000 ($2,698,000) 
Summary for 'Deal Type' = SSWPS (48 deteil records) l> 
Sum 0 ($927,261) r-
Summary for 'Counterparty Name' = J. Aron & Company (48 detaIl records) 

Sum 0 ($927,261) 

- .•.~............... - .. ••_,"'.10.,_.. ~."" ;a; 't:IU,,''':',,_._. 
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Trade Deal Striks Put / Settle Original Gain. / (Loss) Fas 
Deal # Date Trader Term Volume Units Price Price Call Index Price Premium Type 


Counterparly Name Morgan Stanley Capital Group, Inc. 


Deal Type SSWPS 

Actual! Estima.te E 

3S95S 4/131200S PXZOKC4 0110112006 - 1213112006 ·25,000 BBLS 38.4 NYH CARGOME 49.2360 ($270,897) HMTMNQ 
35974 4/1512005 PXZOKC4 0110112006 - 1213112006 -25,000 BBts 38.05 NYH CARGOME 49.2360 ($279,647) HMTMNQ 
36086 412212005 PXZOKC4 0110112006· 1213112006 .25,000 BBLS 40.75 NYH CARGOME 49.2360 ($212,147) HMTMNQ 
36283 5/1012005 PXZOKC4 01/0112006 - 1213112006 ·25,000 BBLS 38.85 NYH CAROOMB 49.2360 (S259,647) HMTMNQ 
36364 5/18/2005 PXZOKC4 01/0112006 -1213112006 ·25,000 BBLS 38.3 NYH CAROOME 49.2360 ($273,397) HMTMNQ 
36412 S1241200S PXZOKC4 0110112006. 1213112006 -25,000 BBLS 38,55 NYH CARGOME 49.2360 ($257.147) HMTMNQ 
36635 61131200S PXZOKC4 01/0112006·1213112006 -25,000 BBLS 41.15 NYH CARGOME 49.2360 ($202.147) HMTMNQ 
36745 61231200S PXZOKC4 01/0112006·1213112006 .25,000 BBts 44.25 NYH CARGOMB 49.2360 ($124,647) HMTMNQ 
36160 612412005 PXZOKC4 01/0112006·1213112006 ·25,000 BBLS 44.5 NYH CAROOME 49.2360 ($118,397) HMTMNQ 
36716 612712005 PXZOKC4 0110112006 - 12131/2006 ·25,000 BBts 45 NYH CAROOMB 49.2360 (SI05,897) HMTMNQ 
36838 612912005 PXZOKC4 0110112006 - 1213112006 -25,000 BBLS 43.6 NYH CAROOME 49.2360 ($140,897) HMTMNQ 
37451 8J22J2oo5 PXZOKC4 0110112006 - 0313112006 ·25,000 BBts 49.9 NYH CAROOME 49.2360 S16,603 H MTI\II NQ 
37n4 81261200S PXZOKC4 01/0112006.0313112006 .2'~000 BBts 50.75 NYH CARGOMB 49.2360 $37.853 HMTMNQ 
37519 812612005 PXZOKC4 0110112006 -0313112006 -25,000 BBLS 50.75 NYH CARGOME 49.2360 $37,853 HMTMNQ 
37538 812912005 PXZOKC4 01/0112006 -0313112006 -25,000 BBts 50.55 NYH CAROOME 49.2.360 $32,853 HMTMNQ 
31594 8I301200S PXZOKC4 01/0112006· 1213112006 .25,000 BBts 52.5 NYH CAROOMB 49.2360 S81,603 HMTMNQ 
31101 9nl2005 PXZOKC4 0110112006·1213112006 .25,000 BBts 53.2 NYH CAROOMB 49.2360 $99,103 HMTMNQ 
31122 9/812005 PXZOKC4 0110112006 - 03/3112006 -2',000 BBts 52.3 NYH CAROOMB 49.2360 $76,603 1J»OCllClI!HMTMNQ Q)::;C !ii'0 a
37743 9191200' PXZOKC4 01/0112006 - 0313112006 -25,000 BBts 52 NYH CAltOOMB 49.2360 $69,103 HMTMNQ _(QQ)(1)41~:l·

\r1~g.~(I)!!tg-31159 911212005 PXZOKC4 0110112006 -0313112006 -25,000 BBts 51.4 NYH CAROOMB 49.2360 $54,103 HMTMNQ O .... ~gg;Z1J37785 9/1312005 PXZOKC4 0110112006 - 0313112006 -50,000 BBLS 5U5 NYH CARGOMB 49.2360 5120,705 HMTMNQ aaz;:~~ 
N-OroOro37806 9/1412005 PXZOKC4 0110112006 • 0313112006 -50,000 BBts 53.0S NYH CARODME 49.2360 $190,70~ HMTMNQ Z ~ . -0')"" 

378S5 9/1512005 PXZOKC4 01/0112006 .0313112006 ·50,000 BBts 53 NYH CARODME 49.2360 SI88,lOS HMTMNQ W u;ag Qo 

." 3' o C37857 9/1512005 PXZOKC4 01/0112006 ·09/3012006 -25,000 BBts 53.6 NYH CAROOME 49.2360 5109.103 HMTM NQ ~7'cg.
37870 9/1612005 PXZOKC4 01/0112006 ·0313112006 -50,000 BBts S2.65 NYH CAROOMB 49.2350 S170,70S HMTMNQ C a!!!(i 

(0 a37943 912312005 PXZOKC4 01/0112006 - 0313112006 ·50,000 BBts 56 NYH CARODMB 49.2360 $338,205 HMTMNQ m ~ 3
37944 912312005 PXZOKC4 01/0112006 - 0313112006 -50,000 BBLS 56 NYH CARGOME 49.2360 5338,205 HMTMNQ §i. 1a 

ro::l37953 912612005 PXZOKC4 0110112006·0313112006 -50,000 BBts 5S.9 NYH CARODME 49.2360 5333,205 HMTMNQ Z (J) '< 

37970 912112005 PXZOKC4 01/0112006 - 0913012006 -25,000 BBLS S6.45 NYH CARGOME 49.2360 $180,353 HMTM NQ -t 
37972 91211200S PXZOKC4 0110112006.0913012006 -25,000 BBts 56.2 NYH CARGOMB 49.2360 S114.103 HMTMNQ 
38049 10/41200S PXZOKC4 01/0112006·03/3112006 .25,000 BBts 54.1 NYH CAROOME 49.2350 S121,603 HMTMNQ » 
38090 10/512005 PXZOKC4 0110112006·0313112006 .50,000 BBLS 54.7 NYH CARGDMB 49.2360 $273,205 HMTMNQ r­~8426 1012612005 PXZOKC4 0110112006·0313112006 ·50,000 BBts 5U5 NYH CARODME 49.2360 $29S,70~ HMTMNQ 
38428 1012612005 PXZOKC4 0110112006 - 03/3112006 .50,000 BBLS 54.75 NYH CARGDMB 49.2360 5275,705 HMTMNQ 

------,...,---~, ....- ....-... 
31Z91Z006 7:31A.M Pap 111 of33 

http:Estima.te


MWltlMiOJ'CiiI ;=:ISA 	 ZM ..,'I iua 2W iii -·H..;i\'i,1t iI ,'fIII:'l'i~ 

FPL Derivative Settlements - All Instruments 	 3/3112006 
: 	 _ ~~ lU:'Q.~~~:."';;;"':':;: 

Trade 	 Deal Strib Pllt / Settle Original Gain / (Loss) Fas 
Deal # Date Trader Term Volume Units Price Price eau Index Price Premium Type 

Summary for 'Actual I Estimate' = E (34 detail records) 

Sum -1,100,000 	 $1,360,516 

Actual I Estimate A 
35955 4/1312005 PXZOKC4 01/0112006·1213112006 25,000 BBLS 38.4 NYH CARGOME 48.1450 S243,625 HMTMNQ 

35974 4/1512005 PXZOKC4 01/0112006 ·1213112006 25,000 BBLS 38.05 NYH CAROOME 48.1450 S252,375 HMTMNQ 

36086 412212005 PXZOKC4 0110112006 ·1213112006 2.5,000 BElLS 40.75 NYH CAROOME 48. 14S0 SI84,875 HMTMNQ 

36283 511 012005 PXZOKC4 0110112006 • 1213112006 25,000 BBLS 38.85 NYH CAROOME 48.1450 S232,375 HMTMNQ 

36364 5/1812005 PXZOKC4 0110112006 • 1213112006 25,000 BBLS 38.3 NYH CAROOME 48.1450 S24(;,125 HMTMNQ 

36412 512412005 PXZOKC4 0110112006· 1213112006 2.5,000 BBLS 38.55 NYH CAROOMB 48.14.50 S239,875 HMTMNQ 

36635 611312005 PXZOKC4 0110112006. 1213112006 25,000 BBLS 41.15 NYH CARGOME 48.1450 $174,875 HMTMNQ 

36745 612312005 PXZOKC4 0110112006· 1213112006 25,000 BBLS 44.25 NYH CAROOME 48.1450 S97,375 HMTMNQ 

36760 612412005 PXZOKC4 0110112006· 1213112006 25,000 BBLS 44.S NYH CAROOME 48.1450 S91,125 HMTMNQ 

36716 612712005 PXZOKC4 0110112006.1213112006 25,000 BBLS 45 NYH CAROOME 48.1450 S78,625 HMTMNQ 

36838 612912005 PXZOKC4 0110112006 ·1213112006 25,000 BBLS 43.6 NYH CAROOME 48.1450 11113,625 HMTMNQ 

37451 812212005 PXZOKC4 0110112006·0313112006 25,000 BBLS 49.9 NYH CARGOME 48.1450 (S43,875) H MTMNQ 

37514 812612005 PXZOKC4 0110112006.0313112006 25,000 BBLS 30.75 NYH CAROOMB 48.1450 (S65.125) HMTMNQ 

31519 812612005 PXZOKC4 0110112006 • 0313112006 25,000 BBLS 50.75 NYH CAROOME 48.1450 (S65,125) HMTMNQ 

37538 812912005 PXZOKC4 0110112006.0313112006 25,000 BBLS 50.5S NYH CAROOME 48.1450 (S60,125) HMTMNQ 

37594 813012005 P:XZOKC4 0110112006 • 1213112006 25,000 BBLS 52.5 NYU CAROOMB 48.1450 (SI08,875) HMTMNQ 

37707 ml2005 PXZOICC4 0110112006·1213112006 25,000 BBLS 53.2 NYH CAROOME 48.1450 ($126,375) HMTMNQ 

37722 91812005 PXZOKC4 0110112006 • 0313112006 2.5,000 BBLS 52.3 NYH CAROOME 48.1450 
 (SI03,875) HMTMNQ 
37143 9/912005 PXZOI(C4 0110112006 ·0313112006 2.5,000 BBLS 52 NYH CAROOME 48.1450 "O»OCliO::!J(S96,375) H MTMNQ Ill~c:oroo 
31759 911212005 PXZOKC4 0110112006 .0313112006 25,000 BBLS 51.4 NYH CAROOME 48.1450 (S81,375) -	 (C or (!) "lI ~::J. ,H MTMNQ ~ , (1) C') en en (1) c. 
37785 9/1312005 PXZOKC4 0110112006·0313112006 50,000 BBLS SUS NYH CAROOMB 48.1450 (SI75,250) H MTMNQ 

0l3::T g _Ill 
O(X)(1)::J~z"O,

37806 9/141l005 PXZOKC4 0110112006 - 0313112006 50,000 BBLS 53.0S NYH CAROOME 48.1450 	 ($245.250) H MTMNQ Q.a.z;;:-:::>~
N-:::> (!) 0(1)37855 911512005 PXZOKC4 0110112006 ·0313112006 50,000 BBLS 53 NYH CARGOMB 4&.1450 (5242,750) HMTMNQ Z	 ~ - 0).., 
W31857 911512005 P:XZOKC4 0110112006·0913012006 25,000 BBLS 53.6 NYH CAROOME 48.1450 (5136,375) HMTMNQ 

UlQ.gQo 
31870 " 5'01::911612005 PXZOKC4 0110112006·0313112006 50,000 BBLS 52.65 NYH CARGOME 48.1450 -	 ~(C($225,250) HMTMNQ (1)'::T
37943 912312005 PXZOKC4 0110112006·0313112006 50,000 BBLS 56 NYH CARGOME 48.1450 (S392,750) HMTMNQ o am(=;
37944 912312005 PXZOKC4 0110112006.0313112006 50,000 BBLS 56 NYH CAROOMB 48.1450 (S392.750) HMTMNQ 

(C 0 m ~ 3 
37953 912612005 PXZOKC4 0110112006·0313112006 50,000 BBLS 55.9 NYH CAROOME 4B.l450 	 (S387,750) HMTMNQ g. ~ 

Z (l)::J37970 912712005 P:XZOKC4 0110112006 - 0913012006 25,000 BBLS SMS NYH CAROOMB 48.1450 ($207,625) HMTMNQ en '< 


37972 912712005 PXZOKC4 0110112006·0913012006 25,000 BBLS 56.2 NYH CARGOME 48.1450 ($201,37') HMTMNQ -I 

38049 10/412005 PXZOKC4 0110112006 -0313112006 25,000 BBLS 54.1 NYH CARGOME 48.1450 ($148,875) HMTMNQ 

38090 101512005 PXZOKC4 0110112006.03/3112006 50,000 BBLS 54.7 NYH CAROOME 48.1450 (5327,750) HMTMNQ l> 

38426 1012612005 PXZOKC4 0110112006·0313112006 50,000 BBLS 55.15 NYH CARGOME 48.1450 (S350.250) HMTMNQ r 

38428 1012612005 PXZOKC.<I- 0110112006.0313112006 
 50,000 BBLS 54.75 NYH CARGOME 48.1450 	 ($330,250) HMTMNQ 

-----------------------------. • 	 iIIo __"a____..... , .....__...""......--., ... ~_ 
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Trade Deal Strike Putl Settle Original Gain I (Loss) Faa 

Deal # Date Trader Term ~ Volume Units Price Price CaU Index Price Premium Type 


Summary for 'Actual I EstImate'. A (34 d,tall records) 

1,100,000 ($2,560,500)Sum 

Summary for 'OeBi TYpe'. SSWPS (68 d,tail records) 


0 ($1,199,9841Sum 
Summary for 'Counterparty Name' = Morpan Stanley Capital Group, Inc. (68 deten records) 

Sum 0 ($1,199,9841 

Summary for 'Delivery Month' = 212812006 (138 detail records) 

0 ($2,538,330)Sum 
Delivery Month March 2006 

CDunterpflrly Name Barclays Bank PLC 

Deal Type SSWPS 

Actual! Estimate E 


37297 8/812005 PXZOK.C4 0310112006·0913012006 25,000 BBLS 48.7 NYHCA&GOMB 48.5780 {53,Om HMTMNQ 

37452 812212005 PXZOK.C4 0110112006·0313112006 25,000 BBLS 49.9 NYHCAROOMB 48.5780 ($33,037) HMTMNQ 

37693 91612005 PXZOKC4 0110112006 -1213112006 25,000 BBLS 53.6 NYHCAROOMB 48.5780 (SI25,537) HMTMNQ 

3T171 9/1312005 PXZOKC4 0110112006 - 0313112006 25,000 BBLS 51.6 NYHCA&GOME 48.5780 ($15,537) HMTMNQ 

31856 911512005 PXZOKC4 0110 1.12006 • 0313112006 50,000 BBLS 53.15 NYHCAROOMB 48.5780 ($22.8,574) HMTMNQ 

38088 101512005 PXZOKC4 0110112006 - 0313112006 100,000 BBLS 54.7 NYHCA&OOME 48.5780 (S612,148) HMTMNQ 

382.88 1011312005 PXZOKC4 03/0112006 ·0813112006 25,000 BBLS 54 NYHCARGOME 41t5780 ($135,537) HMTMNQ "O>ocnoJ] 

n ro::l:c::liioo38295 1011312005 PXZOK.C4 03/0112006·0713112006 25,000 BBLS 53.! NYHCARGOME 48.5780 (S113,037) HMTMNQ fO ro ('0 =!l Q. ::I. 
('00 V> V> ('0 C.

38384 1012012005 DSMOTDX 0110112006·0313112006 50,000 BBLS 52.95 NYHCARGOME 48.5180 ($218,574) HMTMNQ Ol~g-CD~ru 
Summary for 'Actual I Estimate' =E (9 detail records) O~CD::>5'Zdl' 

_~Z(f)9:;: 
Sum 350,000 ($1,545,017) Z~-9flg!!; 

w Ul2,g~Summary for 'Deal Type' = SSWPS (9 detail records) 'TI -or 
@- ~<o'Sum 350,000 ($1,545,01 71 o ~ Q2~

Summary for 'Counterparty Name'" Barclays Bank PLC (9 detail records) o (')
(Q 0 

Sum 350,000 ($1,545,017) m ~ 3Q "0 

Counterpflrly Name Deutsche BankAG Z iii' ~ 
'< 

-IDeal Type SSWPS 

Aetual! Estimate E » 
36670 611512005 PXZOKC4 0110112006 - 12I31J2006 25,000 BBLS 42.3 NYHCARGOME 48.5780 S1S6,963 HMTMNQ j" 

36716 612112005 PXZOK.C4 0110112006 ·1213112006 25,000 BBLS 43.75 NYHCARGOME 48.5780 $120,113 HMTMNQ 

37694 91612005 PXZOKC4 0110112006 ·1213112006 25,000 BBLS 53.7 NYHCA&GOMB 4g.S7S0 (SI28,037) HMTMNQ 

37775 9/1312005 PXZOKC4 0110112006·0313112006 25,000 BBLS S1.55 NYHCARGOME 48.5780 (S74,287) HMTMNQ 


""".....­
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Trade Deal Strike Put! Settle Original Gain / (Loss) Fas 

Deal # Date Trader Term Volume Units Price Price CaU Index Price Premium Type 


Summary for 'Actual I Estimate' =E (4 detail records) 

100,000 $75,352Sum 

Summary for 'Deal Type' = SSWPS (4 detail records) 


100,000 $75,352Sum 
Summary for 'Counterparty Name' =Deutsche Bank AG (4 detaIl records) 

100,000 $75,352Sum 
Counterparty Name J. Aron & Company 

DeaJType SSWPS 

Actual! Estimate E 


35928 4/1112005 PXZOKC4 0110112006 -1213112006 25,000 BBLS 39.7 NYHCAROOME 48.S780 S221 ,963 HMTMNQ 


36140 412712005 PXZOKC4 0110112006 - 1213112006 25,000 BBLS 40.1 NYHCAROOME 48.5780 S211,963 HMTMNQ 


36305 511212005 PXZOKC4 0110112006 - 1213112006 25,000 BBLS 37.85 NYHCAROOME 48.5780 S268,213 HMTMNQ 


36334 511612005 PXZOKC4 0110112006 - 1213112006 25,000 BBLS 38.05 NYHCAROOME 48.!5780 5263,213 HMTMNQ 


36432 512612005 PXZOKC4 0110112006 - 1213112006 25,000 BBLS 38.75 NYHCAROOMB 48.5780 524S,713 HMTMNQ 


36805 612812005 PXZOKC4 0110112006 - 1213112006 25,000 SBLS 44.65 NYHCAROOME 48.5780 S98,213 HMTMNQ 


36959 711412005 PXZOKC4 03/0112006 - 1113012006 25,000 BBLS 46 NYHCAROOME 48.5780 S64,463 HMTMNQ 


37415 8/1712005 PXZOKC4 0110112006 - 0913012006 25,000 BBLS 49.3 NYHCAROOME 48.5780 (S18,037) H MTMNQ 


37531 812912005 PXZOKC4 0110112006 - 03/3112006 50,000 BBLS 51.8 NYHCAROOME 48.5780 (S161,074) HMTMNQ 

37590 813012005 PXZOKC4 0110112006 -1213112006 25,000 BBLS 52.3 NYH c'AROOMB 48.5780 (S93,037) HMTMNQ 


;;??;2S!22?5137592 813012005 PXZOKC4 0110 112006 - 1213112006 25,000 BBLS 52.15 NYHCARGOME 48.5780 (S89,287) HMTMNQ C")<OIlJCD~C'l~ 1(Doen "0:37595 813012005 PXZOKC4 0110112006 - 1213112006 25,000 BBLS 52.6 NYHCARGOME 48.5780 (S100,537) HMTMNQ """-l::rgcn~w 
37712 9n12005 PXZOKC4 0110112006 -12131/2006 25,000 BBLS 52.95 NYHCARGOME 48.5780 (S109,287) HMTMNQ o og :d!.'zlJ 

g,;a.z~!=>~37742 91912005 PXZOKC4 0110112006 - 0313112006 25,000 BBLS 52.35 NYHCAROOME 48.5780 (S94,287) HMTMNQ ZN-!=>CDOCD.s;::.. -0)-'
37782 9/1312005 PXZOKC4 0110112006 - 0313112006 50,000 BBLS 51.9 NYHCARGOME 48.5780 (S166,074) HMTMNQ "T1 W ~g,gQo 
37942 912312005 PXZOKC4 01/0112006 -1213112006 25,000 BBLS 56.3 NYHCARGOME 48.5780 (SI93,037) HMTMNQ -or:J ....l. -.m,(Q
37945 912312005 PXZOKC4 0110112006 - 0313112006 25,000 BBLS 55.75 NYHCARGOME 48.5780 (S179,287) HMTMNQ o =l [!]~ I 
37948 9126/2005 PXZOKC4 0110112006 - 0313112006 50,000 BBLS 55.35 NYHCARGOME 48.5780 (S338,574) HMTMNQ 2 (') 
3797] 912712005 PXZOKC4 01/0112006 - 0913012006 25,000 BBLS 56.7 NYHCARGOMB 48.5780 (S203,037) HMTMNQ m !!l. ~ Q '0 
38042 101312005 PXZOKC4 01/0112006 - 0313112006 25,000 BBLS 55.75 NYHCARGOME 48.5780 ($179,287) HMTMNQ Z iii' ~ 

<JJ '<
38086 101512005 PXZOKC4 0110112006 - 0313112006 50,000 BBLS 54.6 NYHCARGOME 48.5780 (S30 1 ,074) HMTMNQ -f
38089. 101512005 PXZOKC4 01/0112006 - 0313112006 100,000 BBLS 54.7 NYHCAROOME 48.S780 (S612,148) HMTMNQ 

38091 101512005 PXZOKC4 0110112006 - 0313112006 50,000 BBLS 54.75 NYHCARGOME 48.5780 (S308,574) HMTMNQ 
 »
38099 101512005 PXZOKC4 0110 112006 - 0313112006 50,000 BBLS 54.25 NYHCAROOME 48.5780 (5283,574) HMTMNQ 

r38150 10/612005 PXZOKC4 0110112006 - 0313112006 50,000 BBLS 52.75 NYHCAROOME 48.5780 (S208,574) HMTMNQ 
Summary for 'Actual I Estimate' c E (25 detaIl records) 

Sum 875,000 ($2,265,043) 

..._ .....__• ___-""'CIO... __...___~ ·4··._....__,..··"·"".~ ....._ 
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Trade Deal Strike Put / Settle Original Gain / (Loss) Fas 

Deal # Date Trader Term Volume Units Price Price CaU Index Price Premium Type 


Summary for 'Deal Type' = SSWPS (25 detail records) 

875,000 ($2,265,043)Sum 
Summary for 'Counterparty Name' =J. Aron &. Company (25 detail records) 

Sum 875,000 ($2,265,043) 

Counterparly Name Morgan Stanley Capital Group, Inc. 

Deal Type SSWPS 

Actual I Estimate E 
35955 4/1312005 PXZOKC4 0110112006 - 1213112006 25,000 BBLS 38.4 NYH CARGOME 48.5780 1254,463 HMTMNQ 

35974 411512005 PXZOKC4 0110112006 - 1213112006 25,000 BBLS 38.05 NYH CAROOME 48.S780 5263,213 HMTM NQ 

36086 412212005 PXZOKC4 01/0112006 -12131/2006 25,000 BBLS 40.75 NYH CAROOME 48.5780 1195,713 HMTMNQ 
36283 5/1012005 PXZOKC4 01/0112006 - 1213112006 25,000 BBLS 38.85 NYH CAROOME 48.5780 5243,213 HMTMNQ 
36364 5/1812005 PXZOKC4 01/0112006 - 1213112006 25,000 BBLS 38.3 NYH CAROOME 48.5780 1256,963 HMTM NQ 
36412 512412005 PXZOKC4 01/0112006 - 12131/2006 25,000 BBLS 38.S5 NYH CAROOME 48.5780 S250,713 HMTMNQ 
36635 6/1312005 PXZOKC4 0110112006· 1213112006 25,000 BBLS 41.15 NYH CAROOME 48.5780 $185,713 HMTMNQ 
36745 612312005 PXZOKC4 01/0112006 - 1213112006 25,000 BBLS 44.25 NYH CARGOME 48.5780 SI08,213 HMTMNQ 

36760 612412005 PXZOKC4 01/0112006 - 1213112006 25,000 BBLS 44.5 NYH CARGOME 48.5780 $101,963 HMTMNQ 
36776 612712005 PXZOKC4 0110112006 - 1213112006 25,000 BBLS 45 NYH CARGOME 48.5780 $89,463 HMTMNQ 
36838 612912005 PXZOKC4 0110112006 -1213112006 25,000 BBLS 43.6 NYH CARGOME 48.5780 $124,463 HMTMNQ 
36918 7/1112005 PXZOKC4 0310112006 -1113012006 25,000 BBLS 45.6 NYH CARGOME 48.5780 S74,463 HMTM NQ 
37306 81912005 PXZOKC4 0310112006 - 0913012006 25,000 BBLS 48.2 NYH CAROOME 48.5780 S9,463 HMTMNQ '1l»OCllO:!]

Q)~C:Qjoo
37451 812212005 PXZOKC4 0110112006 - 0313112006 25,000 BBLS 49.9 NYH CARGOME 48.5780 (S33,037) HMTMNQ _<0 Q) CD =1l~::J., 

\,1 ~g.~(J) ~g-
37514 812612005 PXZOKC4 0110112006 - 0313112006 25,000 BBLS 50.75 NYH CARGOME 48.5780 (S54,287) HMTMNQ ~3g~Z'1l1
37519 812612005 PXZOKC4 0110112006 - 0313112006 25,000 BBLS 50.75 NYH CARGOME 48.5780 (554,287) HMTMNQ 

O OCD ;;;roo
-::l.z(J)' ::E 
I\)-OCDOCD37538 812912005 PXZOKC4 0110112006 - 0313112006 25,000 BBLS 50.55 NYH CARGOME 48.5780 (549,287) HMTM NQ Z .::.. . -0)-, 

37594 813012005 PXZOKC4 0110112006 - 1213112006 25,000 BBLS 52.5 NYH CARGOME 48.5780 ($98,037) HMTMNQ W (JjagQo
i1 S'OC

37707 9n12005 PXZOKC4 0110112006 -1213112006 25,000 BBLS 53.2 NYH CARGOME 48.5780 (SI15,537) HMTMNQ - ~<OCD'::r...,m_
37722 9/812005 PXZOKC4 OlIO112006 - 0313112006 25,000 BBLS 52.3 NYH CARGOME 48.5780 (593,037) HMTMNQ e a-(,) 
37743 91912005 PXZOKC4 01/0112006 - 0313112006 25,000 BBLS 52 NYH CARcioME 48.5780 ($85,537) HMTMNQ <0 ° m ~ 3 
37759 9/1212005 PXZOKC4 0110112006 - 0313112006 25,000 BBLS S1.4 NYH CARGOME 48.5780 ($70,537) HMTMNQ g, ~ 

CD::JZ37785 9/1312005 PXZOKC4 0110112006 - 0313112006 50,000 BBLS 51.65 NYH CAROOME 48.5780 (S1S3,574) HMTMNQ (J) '< 


37806 9/1412005 PXZOKC4 0110112006 - 0313112006 50,000 BBLS 53.05 NYH CAROOME 48.5780 ($123,574) HMTMNQ -f 

37855 9/1512005 PXZOKC4 0110112006 - 0313112006 50,000 BBLS 53 NYH CARGOME 48.5780 ($121,074) HMTMNQ 

37857 9/1512005 PXZOKC4 .01/0112006 - 0913012006 25,000 BBLS 53.6 NYH CARGOME 48.5780 (SI25,537) HMTMNQ » 

37870 9/1612005 PXZOKC4 0110112006 - 0313112006 50,000 BBLS 52.65 NYH CARGOME 48.5780 (5203,574) HMTMNQ 
 r 
37943 912312005 PXZOKC4 0110112006 - 0313112006 50,000 BBLS 56 NYH CARGOME 48.5780 (5371,074) HMTMNQ 

37944 912312005 PXZOKC4 0110112006 - 0313112006 50,000 BBLS 56 NYH CARGOME 48.5780 (S371 ,074) HMTMNQ 

37953 912612005 PXZOKC4 0110112006 - 0313112006 50,000 BBLS 55.9 NYH CARGOME 48.5780 ($366.074) HMTMNQ 


------------,_.- ---,.~~.--,--.---...".---..,.-...•.-.-..---.., ...." 
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Trade Deal Strike PutI Settle Original Gain I (Loss) Faa 

Date Price Price Call Price Premium
Deal # Trader Term Volume Units Index Type 

37970 9121(2005 PXZOKC4 01101(2006 - 09130(2006 25,000 BBLS 56.45 NYH CAR-OOME 48.5780 (SI96,787) HMTMNQ 
37972 9(27(2OOS PXZOKC4 01101(2006 - 09130(2006 25,000 BBLS 56.2 NYHCARGOMB 48.5780 (SI90,537) HMTMNQ 
38049 1014(2005 PXZOKC4 01101(2006 • 03131(2006 25,000 BBLS 54.1 NYHCAROOMB 48.5780 ($138,037) HMTMNQ 
38090 10/5(200S PXZOKC4 0110112006 - 0313112006 50,000 BBLS 54.7 NYHCAROOME 48.5780 (S306,074) HMTMNQ 
38426 1012612005 PXZOKC4 01101(2006 - 03131(2006 50,000 BBLS 55.IS NYHCARGOME 48.5780 (5328,574) HMTMNQ 
38428 1012612005 PXZOKC4 0110 1(2006 - 03/31(2006 50,000 BBLS 54.75 NYHCARGOMB 48.5780 ($308,574) HMTMNQ 

Summary for 'Actual! Estimate' = E (36 deteR records) 

1,150,000 ($1,999,700)Sum 
Summary for 'Deal Type' = SSWPS (36 deteD records) 

1,150,000 ($1,999,700)Sum 
Summary for 'Countarparty Name'. Morgan Stanley Capite, Group, Inc. (36 detail records) 

Sum 1,150,000 ($1,999,700) 

Summary for 'Delivery Month' = 313112006 (74 detail records) 

Sum 2,475,000 ($5,734,409) 

Summary for 'strategy' = HDGE1oo15B (210 detaR reCorrk) 

Sum 2,475,000 ($8,270,739) 

~--------------------------------IStrategy HDGEI0016B 
I "._"'--......_ .... _~__."_ •• ,••_ ...~.;#.,.........__...-~ 


Delivery Month February 2006 

Counterparly Name Barclays Bank PLC 
'U:l>OCllO::!]
W:::I:t:!ii0oDeal Type SSWPS C'") (Q Cl.l ro =!l 0 ::!. I 

~g.~(/i~~Actual! Estimate E orv~g~z'U
a;a.z~9~3!!513 11/112005 PXZOKC4 01101f2oo6 - 0313112006 50,000 BBLS 53 NYH CARGOME 49.2360 (SI88,205) HMTMNQ Z rv-9 ro oro 
~ ..... 0')...,38987 1217(2005 PXZOKC4 01101(2006·03131/2006 -50,000 BBLS 52 NYH CARGOME 49.2360 5138,205 HMTMNQ 

." '" ~a8po
38992 1217(2005 PXZOKC4 01101(2006·03131(2006 ·30,000 BBLS 52 NYH CAROOME 49.2360 $82,923 HMTMNQ S"::1 C

$",<0Summary for 'Actual I Estimate'" IE (3 dotail recorrh) C ::;[!!~
o 0Sum .aO,OOO $32.923 (Q 0 m ~ 3Actual! Estimate A ~L 16Z ro:3 
(J) '<38S13 11/1(2005 PXZOKC4 0110112006·03131(2006 ·50,000 BBLS 53 NYH CAROOMB 48.1450 $242,7S0 HMTMNQ 


38987 1217(2005 PXZOKC4 0110112006·0313112006 ' 50,000 BBLS 52 NYH CAROOME 48.1450 ($192,7S0) HMTMNQ '-I 

38992 1217(2005 PXZOKC4 01101(2006.03131(2006 30,000 DDL! 52 NYH CAROOME 48.1450 (S115,650) HMTMNQ .­

Summary for 'Actual I Estimate' = A (3 deml7 records) J> 
30,000 ($65,650) r-Su.m 

Summary for 'Deal Type'" SSWPS (6 detail /'fIcords) 

0 ($32,727)Sum -------.-----------..~- .-..~ ....---­
312912006 7:32AM PQgtl 23 ofn 
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Trade DeRl Strike Put I Settle OriginRl Gain I (Loss) Fas 

Deal # Date Trader Term Volume Units Price Price CflU Index Price Premium Type 

Summary for 'Counterpsrty Name' = Bare/ays Bank PLC (6 detail records) 

Sum 0 (f32,727) 

Counterpflrly Name Deutsche Bank AG 

Deal Type SSWPS 

Aetuall Estimate E 
39442 111212006 PXZOKC4 0210112006 - 0212812006 85,000 BBLS 47.8 NYH CARGOME 49.2360 $122,051 HMTMNQ 
39501 1/1312006 PXZOKC4 0210112006 - 0212812006 85,000 BELS 46.7 NYH CARGOMB 49.2360 5215,551 HMTMNQ 

Summary for 'Actual! Estimate' = E (2 detaTI records) 

Sum 170,000 $337,602 

Aetuall Estimate A 

39....2 1/1212006 PXZOKC4 0210112006 - 0212812006 -85,000 BBLS 47.8 NYH CAROOMB 48.1450 ($29,325) HMTMNQ 
39501 111312006 PXZOKC4 0210112006 - 0212812006 -85,000 BBts 46.7 NYH CAROOME 48.1450 ($122,825) HMTMNQ 

Summary for 'Actual! Estimate' = A (2 detan records) 

Sum -170,000 ($152,1150) 

Summary for 'Deal Type' '" SSWPS (4 detail records) 

Sum o $185,452 

Summary for 'Countsrparty Name'· Deutsche Bank AG (4 detan records) 

Sum 0 $185,452 
"O»OCllO:!!

Counterparty Name J. bon & Company ru::l:C:Qioo
<0 ru (ll =!j(")::;l.

(') ~g.~(J)![g.
Deal1)pe SSVVPS ow3g£!?z"O

a~z~!='~Actual I Estimate E N !='(!)O(llZ ,c::. -0)'""'1 


38851 1112312005 PXZOKC4 0210112006 - 0212812006 150,000 BBLS 50 NYll CAROOME 49.2360 (5114,616) HMTMNQ W Ulagl'l'>

'TI 3'~C:
39042 12/141200S PXZOKC4 0210112006 - 0212812006 -85,000 BBts 53.6 NYH CARGOME 49.2360 $370,949 HMTMNQ co,o 

39342 11912006 PXZOKC4 0210112006·0212812006 145,000 BBLS 48.6 NYH CAROOME 49.2360 592,205 HMTMNQ ::;!]::rC o (")
39510 111712006 PXZOKC4 0210112006·0212812006 85,000 BBts 48.15 NYH CARGOME 49.2360 592,301 HMTMNQ <0 0 m !!l. 3Summary for 'Actual! Estimate' '" E (4 detlVl records) o '0 

:::l. ru 
(!):::l

Sum 295,000 $440,839 Z (J) '< 

-;Actnall Estimate A 
38851 1112312005 PXZOKC4 0210112006 • 0212812006 -150,000 BBLS SO NYH CAROOME 48.1450 $278,250 HMTMNQ » 
39042 12/1412005 PXZOKC4 0210112006·0212812006 85,000 BBts 53.6 NYH CARGOMB 48.1450 ($463,675) HMTMNQ r­39342 11912006 PXZOKC4 0210112006·0212812006 -145,000 BBts 48.6 NYH CAROOMB 48.1450 $65.975 HMTMNQ 
39510 111712006 PXZOK.C4 0210112006·0212812006 .85,000 BBLS 48.15 NYH CAROOME 48.1450 5425 HMTMNQ 

Summary for 'Actual! Estimate' .. A (4 detan records) 

Sum -295,000 ($119,025)_________.___________________~___...----'-n-'~-- .---,..~..-." 
312912006 7:32AM Page 24 0133 
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Trade Deal Strike Putl Settle Original Gain / (Loss) FIlS 

Deal # Date Trader Term Volume Units Price Price CaU Index Price Premium Type 


Summary for 'Deal Type' '" SSWPS (8 detail records) 

0 $321,814Sum 
Summaty for 'Counterparty Neme'.. J. Aron 6\ Company (8 detaY records) 

0 $321,814Sum 
Counterparty Name Morgan Stanley Capital Group. ·Inc. 

Deal Type SSWPS 

Actual I Estimate E 


38509 111112005 PXZOKC4 OlIO112006 - 03/3112006 50,000 BBLS 53.05 NYHCARGOME 49.2360 ($190.705) . HMTMNQ 


38532 llJ2J2oo5 PXZOKC4 0110112006 - 0313112006 50,000 BBLS 52.95 NYHCARGOMB 49.2360 (SI85,705) HMTMNQ 

3853S 111212005 PXZOKC4 0210112006·0212812006 250,000 BBLS 51.9 NYHCARGOME 49.2360 (S666,026) HMTMNQ 

3865S 1111012005 PXZOKC4 0210112006 • 0212812006 -50,000 BBLS .sD.25 NYHCARGOME 49.2360 S50,705 HMTMNQ 

38892 1113012005 PXZOKC4 0210112006 - 0212812006 -100,000 BBLS 4K.65 NYHCAROOMB 49.2360 (S5S.589) HMTMNQ 

38986 121712005 PXZOKC4 0110112006 - 0313112006 -100,000 BBLS 52.2 NYHCAROOMB 49.2360 $196,411 HMTMNQ 

38990 121712005 PXZOKC4 0110112006 - 0313112006 -100,000 BBLS 51.9 NYHCARGOMB 49.2360 S266,411 HMTMNQ 

39155 1212812005 DSM01'DX 0210112006·0313112006 200,000 BBLS 49.65 NYHCARGOMB 49.2360 (S82,821) HMTMNQ 

39165 1212912005 DSMOTDX OlIO112006 - 0313112006 200,000 BBLS 49.35 NYHCARGOME 49.2360 (S22,821) HMTMNQ 

39170 1213012005 DSMOTDX 0210112006 - 0212812006 150,000 BBLS 49 NYHCAROOME 49.2360 S35,384 HMTMNQ 

39245 11512006 PXZOKC4 OlIO112006 - 0212812006 250,000 BBLS 48.2 NYHCARGOME 49.2360 $.258,974 HMTMNQ 

39300 1/612006 PXZOKC4 0210112006 • 0212812006 100.000 BBLS 49.2 NYHCAROOMB 49.2360 U,SS9 HMTMNQ 

39301 11612006 PXZOKC4 OlIO112006 • 0212812006 150,000 BBLS 49.15 NYHCARGOME 49.2360 S12,884 HMTMNQ 
 "Ol>O(l)o-n
39352 11912006 PXZOKC4 OlIO112006 ·0212812006 100,000 BBLS 411.05 NYHCARGOME 49.2360 S118,S89 HMTMNQ !l>~c!ii0o 

39585 111912006 PXZOK.C4 0210112006 - 0212812006 10,000 BBLS 49.75 NYH CARGOMl! 49.2360 (S5.141) HMTMNQ (")<al g.m ;;Jl~a: 
.... c: III 

39719 112512006 PXZOKC4 0210112006 - 0212812006 75,000 BBLS 49 NYHCAROOME 49.2360 SI1,692 HMTMNQ O.,.~gg>z"O 
39762 112612006 PXZOKC4 0210112006 .0212812006 70,000 BBLS 48.4 NYHCARGOMB 49.2360 S58.513 HMTMNQ s;,az~?~

ZIV-!='roOro 
~ '-0)-1Summary for 'Actual I Estimate' =E (17 detaO records) w Uls;,gll'>

8um 1,305,000 ($92,657) "T1 -or
$- ~cC' 

Actual I Estimate A C ~!!!~ o 0 
(0 038509 111112005 PXZOKC4 0110112006 ·0313112006 ·50.000 BBLS 53.05 NYHCARGOMB 48.1450 S245,250 HMTMNQ m o ~ "0

3 
38532 111212005 PXZOK.C4 0110112006 - 03/3112006 ·50,000 BBLS S2.95 NYH CARGOMB 48.1450 S240,250 HMTMNQ :::I. III 

Z ro:::l
38535 111212005 PXZOKC4 OlIO 112006 • 0212812006 -250,000 BBLS 51.9 NYHCARGOMB 48.1450 $938,750 HMTMNQ '" '< 

38655 1111012005 PXZOKC4 0210112006 - 0212812006 50,000 BBLS 50.25 NYHCARGOME 48.1450 ($105,250) HMTMNQ -4 
38892 1113012005 PXZOKC4 0210112006 • 0212812006 100,000 BBLS 48.65 NYHCARGOMB 48.1450 (SSO,Soo) HMTMNQ 
38986 121712005 PXZOKC4 0110112006·0313112006 100,000 BBLS 52.2 NYHCARGOMB 4S.1450 (S40S,500) HMTMNQ » 
38990 121712005 PXZOKC4 0110112006 - 0313112006 100,000 BBLS 51.9 NYHCARGOMB 48.1450 (S375.500) HMTMNQ r­
39lS5 1212812005 DSM01'DX 0210112006 - 0313112006 ·200,000 BBLS 49.65 NYHCARGOME 48. 14S0 S301 ,000 HMTMNQ 

39165 1212912005 DSMOTDX 0210112006 ·0313112006 ·200,000 BBLS 49.35 NYHCARGOMB 48.14S0 S241,OOO HMTMNQ 

39170 1213012005 DSMOTDX 0210112006·0212812006 ·150,000 BBLS 49 NYHCARQOME 48.1450 S128,2S0 H MTM NQ 


~....--.-... 
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Trade 	 Deal Strike Pllt I Settl~ Original Gain I (Loss) Fas 

Deal # Date Trader Term Volume Units Price Price CaU Index Price Premillm Type 

39245 1/512006 PXZOKC4 0210112006 ·02t2.812oo6 ·250,000 BBLS 411.2 NYHCAROOME 48.1450 $13,750 HMTMNQ 

39300 11612006 PXZOKC4 021011'2006 • 02t2.812oo6 .100,000 BBLS 49.2 NYHCAROOME 411.1450 $105,500 HMTMNQ 
3930] 1/612006 PXZOKC4 021011'2006 - 021.281'2006 -150,000 BBLS 49.15 NYHCARGOME 48.1450 SI50,750 HMTMNQ 

39352 1191'2006 PXZOKC4 021011'2006 • 021'281'2006 -100,000 BBLS 48.05 NYHCAROOMB 48.1450 ($9,500) HMTMNQ 
39585 11191'2006 PXZOKC4 0210112006· 02t2.8I'2oo6 .10,000 BBLS 49.75 NYHCAROOMB 48.1450 516,050 HMTMNQ 
39719 II'2SJ2oo6 PXZOKC4 021011'2006·021281'2006 .75,000 BBLS 49 NYHCAROOME 48.1450 564,125 HMTMNQ 
39162 11'2612006 PXZOKC4 021011'2006 • 021.2812006 .70.000 BBLS 48.4 NYHCARGOME 43.1450 517,850 HMTMNQ 

Summary for 'Actual! Estimate' =A (17 detell records) 

-1,305,000 	 $1,516,275Sum 
Summary for 'Deal Type' = SSWPS (34 datall records) 

811- o $1,423,618 

Summery for 'Counterparty Namr:l' = Morgan Stenley Capltel Group, Inc. (34 detail records) 

Swn 0 	 $1,423,618 

COllnterparty Name Sempra Energy Trading Corp. 

Deal Type SSWPS 

Actual I Estimate E 
39398 111112006 PXZOKC4 0210112006·021281'2006 90,000 BBLS 46.5 NYH CARGOME 49.2360 	 S,246,231 HMTMNQ 

Summery for 'Actual! Estimate'. E (1 detail record) 

Sum 90,000 $246,231 
-o:t>OCllCl!! 
ru~c:nroo 

-(QQl(1)=l~:::1.
Actual I Estimate A 

\t,~g.~<nm.fr39398 111112006 PXZOKC4 0210112006·0212812006 -90,000 BBLS 46.5 NYH CARGOMB 48.1450 	 (S148,050) HMTMNQ 
O(J1~gS'z-oSummery for 'Actual! Estimate' = A(1 detail record) Q,;az~~~ 


Sum· -90,000 ($148,050) Z ~-!' 9l.al~ 

W (JlQ,82<>
Summary for 'Deal Type' = SSWPS (2 detail records) ." ::lee: 

Sum 0 $98,181 fi)7''g. 

am 
Summary for 'Countetparty Name' .. Sempra Energy Trading Corp. (2 detail records) e 	 (Q-g­

!!l. 3Sum o 	 $98,181 m o '0 
::I. III

Summery for 'Delivery Month' = 212812008 (54 detail records) 	 \l>::>Z II> '< 

Sum o 	 $1,998,337 ~ 
Delivery Month Mareh2006 »COllnterparty Name Barclays Bank PLC r-
Deal Type sSWPs 

Ac:tuall Estimate E 

---------------------------------------------_....'..._-,".._""'.., 	 ...................---....... ---~,.. 
 ~ .."'"" 
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FPL Derivative Settlements - All Instruments 3/3112006 
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Trade Deal Strike Put I Settle Original Gain I (Loss) Fas 

Deal # Date Trader Term Volume Units Price Price Call Index Price Premium Type 

38513 WI1200S PXZOKC4 0110112006·0313112006 -50,000 BBLS 53 NYHCARGOME 48.5780 $221,074 HMTMNQ 

38987 121712005 PXZOK.C4 0110112006·03(3112006 50,000 BBLS 52 NYHCAROOME 4&.5780 ($171,074) HMTMNQ 

38992 121712005 PXZOKC4 01/01/2006 • 03/3112006 30,000 BBLS 52 NYHCARGOME 48.5780 (S 102,644) HMTMNQ 


Summary for 'Actual/Estimate' .. E (3 detan records) 

Sum 30,000 ($52,644) 

Summary for 'Deal Type'" SSWPS (3 deten records) 

Sum 30,000 ($52,644) 

Summary for 'Countetparty Name' .. Barclays Bank PLC (3 detaO records) 

Sum 30,000 ($52,644) 

Counterparty Name Deutsche Bank AG 

Deal Type SSWPS 

ActUal I Estimate E 

39503 111312006 PXZOKC4 0310 112006 • 0313112006 -125,000 BBLS 47.95 NYHCARGOME 48.5780 ($78,565) HMTMNQ· 
40225 211612006 PXZOKC4 0310112006 - 03131/2006 -50,000 BBLS 46.35 NYHCARGOME 48.S780 (S111,426) HMTMNQ 
Summary for 'Actual / Estimate'" E (2 detail records) 

Sum -175,000 ($189,991) 

Summary for 'Deal Type'" SSWPS (2 detail records) 

Sum -175,000 ($189,991) 

Summary for 'Counterparty Name'.. Deutsche Bank AG (2 detS/l records) 'U»O(J) 0" 
w:::I:c:Qi0O"Sum -175,000 ($189,991) (") to tll ro ='11 (") ::l. 
~g.~tn[g-Counter party Name J. Aron & Company O(j)~g~z'U
~::::.z(/)::>~Deal Type SSWPS ZN-::>roOCl> 
~ -0')""

Actual I Estimate E "W ;:;:~8Qo 
a~~39074 1211512005 PXZOKC4 03/0112006·03/3112006 lSO,OOO BBLS S3.8 NYH CARGOMB 48.5780 (S783,222) HMTMNQ CI>'::rC ~!]-39244 1/512006 PXZOKC4 0310112006·0313112006 ·ISO,OOO BBLS 49 NYH CARGOME 48.5780 $63,222 HMTMNQ ° (')

39511 1/1712006 PXZOKC4 03/0112006 - 0313112006 -125,000 BBLS 49.35 NYHCARGOME 48.5780 $96,435 HMTMNQ to ° m 1!l. 3 
40276 212112006 PXZOKC4 0310112006·0313112006 -125,000 BBLS 48.1 NYHCARGOME 48.5780 (SS9,8[5) HMTMNQ g. 11

Z ro::l(/) '< 

Summary for 'Actual/Estimate' = E (5 detail records) -I 
Sum -160,000 ($658,313) 

40378 212312006 PXZOKC4 03/0112006 - 0313112006 90,000 BBLS 48.3 NYHCAROOME 48.5780 $25,067 HMTMNQ 

Summary for 'Desl Type' '" SSWPS (6 detail records] » 
rSum -160,000 ($658,313) 

Summary for 'Counter party Name' = J. Aron & Company (5 detail records) 

Sum -160,000 ($858,313) 

_.... - ..'.......... 
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Trade Deal Strlktl Put / Settle Original Gain / (Loss) FilS 
Deal # Date Trader Term Volume Units Price Price Call Index Price Premium Type 

Counterpariy Name Morgan Stanley Capital Group, Inc. 

Deal Type SSWPS 

Actual I Estimate E 

38509 11/112005 PXZOKC4 0110 112006 - 0313112006 -50,000 BBLS 53.05 NYH CAltGOME 48.5780 5223,574 HMTMNQ 
38532 111212005 PXZOKC4 0110112006 - 0313112006 .50,000 BBLS Sl.9S NYHCARGOME 48.5780 S218,S74 HMTMNQ 
38S36 111212005 PXZOK.C4 0310 112006 • 0313112006 -100,000 BBLS 51.3 NYHCAROOMB 48.5180 S212,148 HMTMNQ 
38656 1111012005 PXZOKC4 0310 112006 - 0313112006 -90,000 BBLS 49.6 NYHCAROOME 48.5780 S91,933 HMTMNQ 
38986 lWI200:5 PXZOKC4 0110112006 - 0313112006 100,000 BBLS 52.l NYHCAROOME 48..5780 (S362,148) HMTMNQ 
38990 12n1200:5 PXZOK.C4 0110 112006 - 0313112006 100,000 BBLS 51.9 NYHCARGOMB 48 . .5780 (S332,148) HMTMNQ 
38994 IW1200S PXZOKC4 03/0112006.0313112006 70,000 BBLS 52.6 NYHCAROOME 48.5780 (S281,S03) HMTMNQ 
39015 1211512005 PXZOKC4 0310 112006 - 0313112006 220,000 BBts 53.85 NYHCAROOMB 48.5780 (Sl,159.125) HMTMNQ 
39155 1212812005 DSMOTDX 0210112006 - 0313112006 -200,000 BBLS 49.65 NYHCAROOME 48•.5780 S214,296 HMTMNQ 
39165 1212912005 DSMOTDX 0210112006 .0313112006 -200,000 BBts 49.35 NYHCARGOME 48.5780 S154,296 HMTMNQ 
39171 1213012005 DSMOTDX 03/0112006.0313112006 -350,000 BBLS 49.4 NYHCAROOME 48.5780 5287,517 HMTMNQ 
39299 1/612006 PXZOKC4 03/0112006 • 0313112006 -150,000 BBts 49.75 NYHCARGOME 48.5780 $175,722 HMTMNQ 
39341 1/912006 PXZOKC4 0310112006·03131/2006 -150,000 BBts 49.9 NYHCAROOME 48.5780 S!98,222 Ii MTM NQ 
39399 1/1112006 PXZOKC4 03/0112006 - 03/3112006 -125,000 BBLS 47.8 NYHCAROOME 48.5780 ('97,315) HMTMNQ 
39443 1/1212006 PXZOKC4 03/0112006 - 03/3112006 -125,000 BBts 48.7 NYHCAROOMB 48.5780 SI5,ISS HMl'MNQ 
3971S 112512006 PXZOKC4 03/0112006 ·03/3112006 -80,000 BBts 49.3 NYHCAROOME 4S.51S0 SS7,7I8 H MTMNO 
40075 218/2.006 PXZOKC4 0310112006 ·0313112006 -40,000 BBts 48 NYHCAROOME 48.57S0 (S23,141) H MTM NO 
40083 21912006 PXZOKC4 0310112006·03/3112006 -40,000 BBts 47.8 NYHCARGOME 48.5780 ($31,141) H MTM NQ "O:t>Q(f)C)"T1 

~::::C:6l"Oo40226 211612006 PXZOKC4 0310 112006 .03ll112.006 -100,000 BBts 46.35 NYHCARGOMB 48.5780 ($222,852) HMl'MNQ nCDg.3l=>~a:
-..I =:(J)('Dru40257 211712006 PXZOKC4 0310112006 .0313112006 -ISO,OOO BBLS 46.75 NYHCARGOME 48.5780 ($274,278) HMTMNQ O-J~~q~z"OSummary for 'Actual I Est/mats'.. E (20 r:letalr records) 2,;::.z(/)~~

zrv-Pm (1)Sum -1,610,000 ($875,068) .j>. --. 
W -J 0 

Summary for 'Deal Type'" SSWPS (20 detalt records) ." 01:: 
::l 

Sum -1,510,000 ($875,068) a; 

Summary for 'Counlerparty Nam&'.. Morgan S/anley Capltsl Group, Inc. (20 detail records) 0 8 (') 

m I\) ~ Sum -1,510,000 ($875,068) 5" "0:1. OJ(1)Summary for 'Delivery Month' = 313112006 (30 detan records) Z (/) ::1 
'< 

Sum -1,815,000 ($1,776,017) -I 
Summary for 'Strategy''' HDGE10016B (84 detail recorda) 

Sum -1,815,000 $220,320 :t> 
r-Summary for 'Portfolio' a FPL Hedge on 2006 (294 detail records) 

Sum 660,000 ($6,050,419) 

._"',-_......._---, ....._...__.......­
312912006 7:31AM Pilge 28 of33 
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3/31/2006
...;..;,..;.;;,..;.",..______________=====--__.___.......____. ..-... t .....,~~~~~7..:::J
....1...FPL Derivative Settlements - All Instruments 

Trade 	 Deal Strike Put / Settle Original Gain / (Loss) Fas 
Deal# Date Trader Term Volume Units Price Price Call Index Price Premium Type 
Summary for 'Projecf =FPL - Clauso (464 dell" records) 


Sum 37,772,500 ($7,875,550) ($41,826,669) 


"'O»O!"!:0o J.! 
ru:;:l:cw ° _0 u, (1) 	 ::;Q.::l. 

1oI~g.~<n~5t 
OCXl~g9:'Z"'O
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W ~agQo
'i1 	 Soc: 
~ 	 en T(Q

=lrn~o 	 0-(") 

<fil ° m 	 6" ~ 
::l. OJ 
(1)::lZ, 	 <n '< 

-of-l> 
r­

3/29/2006 7:3ZAM 	 Pilge 290[33 



d • L ==. 	 . \1Q ..~~_..... a''''M"l~:::·..W''ml'J''''''''''''''':I-=,:-::':,:;~ 

FPL Derivative Settlements - All Instruments 	 4/30/2006 
_ ... ;~:r; _ ;CQI I .. mICA • 	 UX'" 65 ftlMlii:&ill titl4lro'~.t:::CblllKi"''*.''''.' :t .,....,; _~~~. fA'tFrl'r~'~."'" 

Trade 	 Deal Strike Pu.t / Settle Original Gain / (Loss) Faa 
Deal # Date Trader Term Volume Units Price Price Call Index Price Premium Type 

Business Unit EMTta division ofFPL 
Project FPL - Clause 

Portfolio FPL Hedge Gas 2006 

!Strategy HDGEI0015B 
Delivery Month April 1006 

Counterparty Name Barelays BankPLC 

Deal Type OTCOPT 


Actual I Estimate A 


30171 1012812005 PXZOKC4 0410112006. 0Sl3112006 600,000 MMBTU o S10.5Se C 0.0000 ($642,000) (S642,OOO) HMTMNQ 

Summary for 'Actual I Est/mala' '" A (1 detail record) 


Sum 600,000 ($642,OOO) ($642,OOO) 


Summary for 'Ooal Type'" OTCOPT (1 delail record) 


Sum 600,000 ($642,OOO) ($642,OOO) 


Deal Type SWPS 


Actual! Estimate A '1;)>0(1)0'"

wfifC:QtoQ 

36705 612012005 PXZOKC4 01/0112006· 1213112006 1S0,OOO MMBTU 8.075 NG(FS) 7.2330 	 (SI26,lOO) HMTMNQ ncal(")m=S~6:
--.J::rd:(I)~Q) 

36712 612112005 PXZOKC4 0110112006·1213112006 lSO,OOO MMBTU 8.01 NO(PS) 7.2330 (S116,SSO) HMTMNQ O(O~g~Z'1J 
36732 612212005 PXZOKC4 0110112006·1213112006 150,000 MMBTU 7.97 NG(FS) 7.2330 (SlI0,5S0) HMTMNQ a::l.Z~?~ZI'V-? (!j0(!j 

~ -O)"""l36951 7/1312005 PXZOKC4 0110112006 ·1213112006 150,000 MMBTU 8.24 NO(PS) 7.2330 	 (SISI,OSO) HMTMNQ 
." w ~a81/O36996 7/1812005 PXZOKC4 0110112006 ·1213112006 150.000 MMBTU 8.175 NG(ps} 7.2330 	 (SI41.l00) HMTMNQ -or 

36998 7/1812005 PXZOKC4 0110112006 ·1213112006 1S0,OOO MMBTU 8.19 NG(ps) 7.2330 ($143,5S0) HMTMNQ @- "tcO' 
C ~[!J~SummlJll)' for 'Actual I Estlmala' =A (6 detail records) 	 o (')

!C 0 

Sum 900,000 ($789,300) m 	 !a 3Q '0 
Summary for 'Deal Type'. SWPS (6 detsll records) Z 	 i'i)' ~ 

U> '< 
Sum 900,000 	 ($789,300) -I 
Summary for 'Counterparty NalTle' .. Barclays Bank PLC (7 deta" records) 

Sum 1,500,000 ($642,ooO) ($1,431,300) :t> 

Counterparty Name BNP PARlBAS r 


Deal Type OTCOPT 

-------------------.--------------------...--.-.--~...~.. 
412812006 10:45 AM 	 Page 1 0/30 
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Trade Deal Strike Put I Settle Original Gain I (Loss) Fas 
Price Price CaU Price PremiumDeal # Date Trader Term Volume Units Index Type 

Actual! Estimate A 

301S0 912712005 PXZOKC4 0310112006· 12131n.o06 300,000 MMBTU 0 S13,50C C 0.0000 ($273,000) (5273,000) HMTMNQ 

Summary for 'Actual / Estimate'::: A (1 detail record) 

300.000 ($273,000) ($273,000)Sum 
Summary for 'Deal Type'. OTCOPT (1 detell record) 

300,000 ($273,000) ($273,000)Sum 
Deal Type SWPS 

Actual! Estbnate A 

36112 412612005 PXZOKC4 0110112006 ·1213112006 150,000 MMBTU 7.s5 NG(FS) 7.2330 (S47,550) HMTMNQ 

36304 511212003 PXZOKC4 0110112006 ·1213112006 150,000 MMBTU 7.16 NG(FS) 7.2330 SIO,930 HMTMNQ 

36333 5/1612005 PXZOKC4 0110112006 .1213112006 150,000 MMBTU 7.16 NG(FS) 7.2330 $10,950 HMTMNQ 

36406 512412005 PXZCKC4 0110112006 ·1213112006 IS0,000 MMBTU 7.195 NO(FS) 7.2330 55,700 HMTMNQ 

36759 612412005 PXZOKC4 01101n.o06·1213112006 150,000 MMBTU 8.075 NG(FS) 7.2330 (SI26,3OO) HMTMNQ 

37120 712512005 PXZOKC4 0110112006 ·1213112006 (SO,OOO MMBTU 8.01 NO(FS) 7,2330 (SI16,550) HMTMNQ 

37429 811812003 PXZOKC4 0110112006 ·1213112006 lSO,OOO MMBTU 8,865 NO(FS) 7.2330 (5244,800) HMTMNQ 

37430 811812005 PXZOKC4 0110112006 ·1213112006 150,000 MMBTU 8.865 NO(FS) 7.2330 (5244,800) HMTMNQ 

37706 9nl100S PXZOKC4 0410111006 • 12131/2006 150,000 MMBTU 9.38 NO(FS) 7.2330 (S322,050) HMTMNQ 

3m3 9/1311005 PXZOKC4 0410 112006 • 1213111006 150,000 MMBTU 9.515 NG(FS) 7.2330 ($342,300) HMTMNQ 


Summary for 'Actual / EsUmate' .. A (10 detell records) 

Sum 1,500.000 ($1.416,7$0) "tlJ>QUlO-n
ru::;:c:tii°oSummary for 'Deal Type'::: SWPS (10 detail recorda) C,\<O ru t'D "lIC'l:::!,

1'~g.~cn@g.
Sum 1,500,000 ($1,416,750) 

oo~g~Z"tl
Summary for 'Counterparty Name'.. BNP PARIBAS (11 detail record,) aaz;:p~

Z"'-Pmot'DSum 1,800,000 ($273,000) ($1,689,750) ~ -O'l"""l 

-nw Olag Qo 

Counterpa11y Name Cal yon :roc: 
- .... <0t'D'::;Deal Type SWPS C =l!!!­t8 () 

Actual! Estimate A m ru6" ° 3 
... '0 

36139 412712005 PXZCKC4 0110112006 ·1213112006 ' 150,000 MMBTU 7.505 NO(FS) 7.2330 ($40,800) HMTMNQ Z 10' g;
(f> '< 

36775 612712005 PXZCKC4 0110111006 ·1213112006 150,000 MMBTU 8.03 NO(FS) 7.2330 ($119,550) HMTMNQ -I 
37187 71181200S PXZOKC4 0110112006 ·1213112006 ISO,OOO MMBTU 8,117S NO(FS) 7.2330 ($132,675) HMTMNQ 
37197 712912005 PXZOKC4 0110111006 ·1213112006 150,000 MMBTU 8.3225 NO(FS) 7.'2330 ($163,425) HMTMNQ » 
3"06 8fJSI100S PXZOKC4 0110111006 • 1213112006 150,000 MMBTU 9.36 NO(PS) 7.2330 (SlI9,050) HMTMNQ r-Summary for 'Actual/Estimate'.. A (5 delsU records) 

Sum 760,000 ($775.500) 

UZll/ZOO6 JO:4S.A.M Pilge2o/30 
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Trade Deal Strike Putl Settle Original Gain I (Loss) Fas 
Deal # Date Trader Term Volume Units Price Price Call Index Price Premium Type 

Summary for 'Deal T'yp&' = SWPS (6 detail records) 

Sum 760,000 ($775,500) 

Summary for 'Counterparty Name' = Calyon (5 detail records) 

Sum 750,000 ($775,500) 


Counterparty Name Canadian Imperial Bank ofCommerce 


Deal Type SWPS 

Actual! Estimate A 


36138 412712005 PXZOKC4 01/0112006 ·1213112006 150,000 MMBTU 7.5 NG(FS) 7.2330 (540,050) HMTMNQ 

36405 5f24f200S PXZOKC4 0110112006 ·12/3112006 150,000 MMBTU 7.21 NG(FS) 7.2330 53,450 HMTM NQ 

36431 5f26f200S PXZOKC4 0110112006 ·1213112006 150,000 MMBTU 7.135 NG(FS) 7.2330 514,700 H MTM NQ 

36671 6t15f2005 PXZOKC4 0110112006·1213112006 IS0,OOO MMBTU 7.885 NO(FS) 7.2330 (S97,800) HMTMNQ 

36999 711812005 PXZOKC4 0110112006 ·1213112006 150,000 MMBTU 8.165 NG(FS) 7.2330 (5139,800) HMTMNQ 

37413 811712005 PXZOKC4 0110112006 • 1213112006 150,000 MMBTU 9.17 NO(FS) 7.2330 (5290,550) HMTMNQ 


Summary for 'Actual/Est/mats' =A (6 detail records) 


Sum 900,000 ($550,050) 


Summary for 'Deal Type' =SWPS (6 detail records) 


Sum. 900,000 ($550,050) 


Summary for 'Counterparty Name' = Canadian Imperial Bank of Commerce (6 detail records) 

Sum 900,000 ($550,050) 
1Jl>ocnO"T1Counterparly Name CitibankNA W::;:CwOo 

ncg~[g~R-5:
Deal Type SWPS (X):::Tg ~~IO .... ~::J ~zl;i 
Actual! Estimate A ~~z~~~ 

Zl\)-~CDOCD
~ ...... 0)-,

37121 7f2Sf200S PXZOKC4 0110112006·12/3112006 150,000 MMBTU 8.D3 NO(FS) 7.2330 ($119,550) HMTMNQ "w ~a8!1O -or37295 8/8!2005 PXZOKC4 0110112006· 1213112006 150,000 MMBTU 8.70S NO(PS) 7.2330 (5220,800) HMTMNQ @- Tc.C' 
Summary for 'Actual/Estimate' = A (2 detaIl records) C ~[!]::r

c8 0Sum 300,000 ($340,350) m Q) 06" 3Summary for 'Deal JYpe'" SWPS (2 datall records) ...., "0
Z (ii' ~ 

Sum 300,000 ($340,350) C/I '< 

Summary for 'Counterparty Name' = Cit/bank NA (2 dstall records) -f 

Sum 300,000 ($340,350) :t>
Counterparty Name Deutsche Bank AG r-

Deal Type SWPS 


Actual! Estimate A 

.-----,~.--...--,----,
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::LJ.....a WZAJR!!'! '~'+*HS .....,~~~!•. ··4FliiiLaJMlIiiiM4 :::oaa.s 1:&1'·0I!IIiXC· 

FPL Derivative Settlements - All Instruments 4/30/2006 
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Trade Deal Strike Put/ Settle Original Gain / (Loss) Fas 
Deal # Date Trader Term Volume Units Price Price Call Index Price Premium Type 
35956 4/1312005 PXZOKC4 0110112006· 1213112006 150,000 MMBTU 7.485 NO(FS) 7.2330 ($37,800) HMTMNQ 

36213 51212005 PXZOKC4 0110 112006 • 1213112006 150,000 MMBTU 7.22 NO(FS) 7.2330 $1.950 HMTMNQ 
36332 511612005 PXZOKC4 0110112006 • 1213112006 150,000 MMBTU 7.16 NG(FS) 7.2330 S10,950 HMTMNQ 
36362 S/I812oo5 PXZOKC4 0110112006· 1213112006 300.000 MMBTU 7.205 NO{FS) 7.2.330 sa,4oo HMTMNQ 
36381 5/1912005 PXZOKC4 0110112006· 1213112006 150,000 MMBTU 7.17 NO{FS) 7.2330 59,450 HMTMNQ 
36407 512412005 PXZOKC4 0110112006 ·1213112006 150,000 MMBTU 7.195 NO{FS) 7.2330 $5,700 HMTMNQ 
36849 6130/2005 PXZOKC4 0110112006 ·1213112006 300,000 MMBTU 7.985 NO{FS) 7.2330 ($2.25.600) HMTMNQ 
37032 7/1912005 PXZOKC4 0110112006 ·1213112006 150,000 MMBTU 8.11 NO{FS) 7.2.330 (SI31,SSO) HMTMNQ 

Summary for 'Actual! Estimat&' =A (B detaH records) 

Sum 1,600,000 ($358.500) 

Summary for 'Deal Typa' = SWPS (8 detail records) 

Sum 1,500,000 (S358,500) 

Summary for 'Counterparty Nama' .. Deutsche Bank AG (8 datal record,) 

Sum 1,500,000 ($358,500) 

Counterparty Name J. Aron & Company 

Deal Type OTCOPT 

Actual I Estimate A 

30149 9/2712005 PXZOKC4 0310112006·1213112006 300,000 MMBTU 0 SI3.50( C 0.0000 ($270,000) (5270,000) HMTMNQ 
Summery for 'Actual! Estimate' = A (1 detail record) , \Jl>ocnO]J 

Sum 
Summery for 'Deal1"ypo' = OTCOPT (1, detail record) 

Sum 
Deal Type SWPS 

Actual! Estimate A 

37859 9/1512005 PXZOKC4 0410112006.1213112006 

300,000 

300,000 

150,000 MMBTU 9.8 NO(FS) 7.2330 

($270,000) 

($270,000) 

($270,000) 

($270,000) 

($385,OSO) HMTMNQ 

tIl~c:Er°o 
(") (Q til C1l ::; ~ :::!. 

~g.~(J)C1lfr 
ON~g~z"O

s.~z(J)::>~
ZN-9C1l00l 

..;:. -O"J"""\ 
w (;ls.gpo-n -or

$- ~c5' 
C =l m;a:o (") 

Summary for 'Actual! Estimate' =A (1 detail record) 

Sum 
Summery for 'Deal Type' =SWPS (1 detail record) 

Sum 

160,000 

150,000 

($385,050) 

($385,050) 

m 
Z 

-I 

~ ~ 
g. iiiC1l::;l(J) '< 

Summary for 'Counterparty Name' = J. Aron & Company (2 detail frilcordl) ~ 
Sum 450,000 ($270,000) ($655,050) r-

Counterparty Name JPMorgan Chase Bank, NA 

Deal Type OTCOPT 

'......_­
4/2812006 1 0:45 AM Page4of30 
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Trllu Deal Strike Put/ Settle Original Gain / (Loss) Fas 

Deal # Date Trader Term Volume Units Price Price Call Index Price Premium Type 


Actual I Estimate A 

30147 912612005 PXZOKC4 03/0112006 -12/3112006 300,000 MMBTU 0 512.SOC C 0.0000 ($282,000) ($182,000) HMTMNQ 

30151 912812005 PXZOKC4 0310112006 - 12131/2006 300,000 MMBTU 0 $13.5OC C 0.0000 ($167,000) ($267,000) HMTMNQ 
30153 91291200S PXZOKC4 0310112006 - 1213112006 300,000 MMBTU 0 S14.00C C 0.0000 (5300,000) (5300,000) HMTMNQ 
30154 912912005 PXZOKC4 0310112006 -1213112006 300,000 MMBTU 0 $14.00( C 0.0000 ($297,000) (5297,000) HMTMNQ 
30156 10/412005 PXZOKC4 0310112006 -1213112006 300,000 MMBTU 0 SU.7SC C 0.0000 ($235,500) (S235,500) HMTMNQ 
30176 1013112005 PXZOKC4 04/0112006 -1013112006 300,000 MMBTU 0 SIO.SOC C 0.0000 ($336,000) ($336,000) HMTMNQ 

Summary for 'Actual I E,tlmate'lII A (6 detail record,) 

Sum 1,800,000 ($1,717,500) ($1,717,600) 

Summary for 'Deal Type'" OTCOPT (6 detail record$) 

Sum 1,800.000 ($1.717,500) ($1,7f7,SOD) 

Deal Type SWPS 

Actual I Estimate A 


36077 4121/2005 PXZOKC4 0110112006 -1213112006 150,000 MMBTU 7.53 NO(FS) 7.2330 (544,550) HMTMNQ 

36089 412212005 PXZOKC4 0110112006 -1213112006 300.000 MMBTU 7.64 NG(FS) 7.2330 (SI22,lOO) HMTMNQ 

36282 5II01200S PXZOKC4 0110112006-1213112006 300,000 MMBTU 7.26 NG(FS) 7.2330 ($8.100) HMTMNQ 

36306 5/1212005 PXZOKC4 0110112006 -1213112006 300,000 MMBTU 7.14 NG(FS) 7.2330 S27,9OO HMTMNQ 

36336 511612005 PXZOKC4 0110112006 -1213112006 150,000 MMBTU 7.17 NG(FS) 7.2330 59,450 HMTMNQ 

36402 512312005 PXZOKC4 01/0112006-1213]12006 300,000 MMBTU 7.175 NG(FS) 7.2330 117,400 HMTMNQ 
 \J » 0 (f) c:r )~ 


36419 512512005 PXZOKC4 0110112006-12131/2006 150,000 MMBTU 7.17 NG(FS) 7.2330 59,450 HMTMNQ ~ ~ a5 wg ~r 

C') (1J g.!i~8c;
36424 512612005 PXZOKC4 0110112006 -12131/2006 150,000 MMBTU 7.16 NG(FS) 7.2330 S10,9S0 HMTMNQ co30' ;..,.OJ 

36464 513112005 PXZOKC4 0110112006 -1213112006 lSO,OOO MMBTU 7.22 NG{FS) 7.2330 S1,950 HMTMNQ OW :J~Z1J 
a~Z~?O36601 61912005 PXZOKC4 0110112006 - 1213112006 150,000 MMBTU 7.565 NG(FS) 7.2330 (S49,800) HMTMNQ ZN-?(1JO~
.p.. - 0') '""I36655 6/1412005 PXZOKC4 OlIO112006 - 12131/2006 150,000 MMBTU 7.8 NG(ps) 7.2330 (S8S,050) HMTMNQ 'TI w (J:la8Qo 

36803 612812005 PXZOKC4 0110112006 -1213112006 300,000 MMBTU 7.925 NG(FS) 7.2330 ($207,600) HMTMNQ S"~c::Gr. to36806 612812005 PXZOKC4 0110112006·1213112006 150,000 MMBTU 7.88S NG(FS) 7.2330 (597,800) HMTMNQ C ~[!!~o ()36837 612912005 PXZOKC4 0110112006.1213112006 300,000 MMBTU 7.92 NG{FS) 7.2330 ($206,100) HMTMNQ <0 0 
37008 7/1812005 PXZOKC4 0110112006 - 12131/2006 1S0,ooo MMBTU 8.145 NO(FS) 7.2330 (SI36,8oo) HMTMNQ m \!!. 3 

g. i
37033 711912005 PXZOKC4 0110112006 - 1213112006 150,000 MMBTU 8.IlS NO(FS) 7.2330 (SI32,300) HMTMNQ Z (!):J

(I) '< 
37132 712612005 PXZOKC4 0110112006 -1213112006 lSO,ooo MMBTU 8.07 NG(FS) 7.2330 (SI25,S50) HMTMNQ -I
37133 712612005 PXZOKC4 0110112006. 1213112006 150,000 MMBTU 8.075 NG(FS) 7.2330 ($126,300) HMTMNQ 

37190 712812005 PXZOKC4 0110112006.1213112006 300,000 MMBTU 8.l65 NO(FS) 7.2330 ($279.600) HMTMNQ 
 »37198 712912005 PXZOKC4 0110112006.1213112006 150,000 MMBTU 8.32 NO(FS) 7.2330 (SI63,OSO) HMTMNQ r­37487 812412005 PXZOKC4 0110112006 -1213112006 150,000 MMBTU 9.35 NO{FS) 7.:4330 (S317,550) HMTMNQ 

37516 812612005 PXZOKC4 0110112006 ·12/3112006 300,000 MMBTU 9.485 NO(FS) 7.2330 ($675,600) HMTMNQ 

37716 91812005 PXZOKC4 0410112006 - 1213112006 300,000 MMBTU 9.35 NG(FS) 7.2330 ($635,100) HMTMNQ 

37723 91812005 PXZOKC4 04/0112006 - 1213112006 150,000 MMBTU 9.43 NO(FS) 7.2330 (5329,550) HMTM NQ 
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Trade 	 Deal Strike Putl Settle Original Gain I (Loss) Fas 

Date Price Price Call Price Premium
Deal # Trader Term Volume Units Index Type 

37755 9/12/2005 PXZOKC4 0410112006 • 1213112006 150,000 MMBTU 9.525 NO(FS) 7.2330 ($343.800) HMTMNQ 

37758 911212005 PXZOKC4 0410112006·1213112006 150,000 MMBTU 9.535 NO(FS) 7.2330 ($345,300) HMTMNQ 

37852 911$12005 PXZOKC4 0410 112006 • 1213112006 150,000 MMBTU 9.68 NO(FS} 7.2330 ($367,050) HMTMNQ 

37853 911512005 PXZOKC4 0410112006 • 1213112006 300.000 MMBTU 9.745 NG(FS} 1.2330 (S753,600) HMTMNQ 

37860 9/1512005 PXZOKC4 0410112006.1213112006 150.000 MMBTU 9.795 NO(FS) 7.2330 (S384,300) HMTMNQ 

Summary for 'Actual! Estimate'., A (29 detail records) 

5,850,000 ($5,859,450)Sum 
Summary for 'Deal Type' a SWPS (29 deteR records) 

5,850,000 	 ($5,859,450)Sum 
Summary for 'Counterparty Name'" JPMorgan Chase Bank, NA (36 detail records) 

7.650,000 	 ($1,717,5OO) ($7,576,950)Sum 
Counterparly Name Societe Generale 

Deal Type SWPS 

Actual I Estimate A 

3615'0 412112005 PXZOKC4 0110112006 - 1213112006 150,000 MMBTU 7.38 NO(FS) 7.2330 ($22,050) HMTMNQ 
36743 612312005 PXZOKC4 0110112006· 1213112006 150,000 MMBTU 8.04 NG(FS) 7.2330 (SI21.0S0) HMTMNQ 
36774 6f1.71200S PXZOKC4 0110112006·1213112006 150,000 MMBTU 8.03 NO(FS) 7.2330 (SI19,550) HMTMNQ 
37061 712012005 PXZOKC4 0110112006. 1213112006 1$0,000 MMBTU 8.1 NO(FS) 7.2330 (S130,050) HMTMNQ 
37082 712112005 PXZOKC4 0110112006. 1213112006 IS0,OOO MMBTU 8.02 NO(FS) 7.2330 (SllS,OSO) HMTMNQ "O}>ocnO::!)

OJ::::c:fJooSummary for 'Actual! Estimate' .. A (5 detail records) n<g~Ul=IJR-5:
CO::r~(I)CDQ.)750,000 	 ($510,750)Sum 	 O .... ~g Si:Z"O 

Summary for 'Deal Type' = SWPS (5 detail record/t) Q,::!.z;9~
ZN-9<Do<l> 

~ ...... 0')"""\Sum 750,000 	 ($510,750) 
W ~ag\lO

Summary for 'Counterparty Name'.. Societe Generate (5 dfltat7 records) '"TI 	 -orS"ttO"
Sum 750,000 	 ($510.750) 

C S!!!~
Counter party Name UBSAG m !!!. ~ 

:::I. OJ 
Z <I>:J 

Deal Type OTCOPT 	
o "0 

1.1> '< 
Actual I Estimate A -I 

30145 912312005 PXZOKC4 0310112006 ·1213112006 300,000 MMBnJ 0 SI3.00C C 0.0000 (S2!14,OOO) (S294,OOO) H MTMNQ 

30148 912612005 PXZOKC4 0310112006 • 1213112006 300,000 MMBTU 0 $12.50C C 0.0000 (S283,500) (S283,.5oo) HMTMNQ ~ 

30152 912912005 PXZOKC4 0310112006 • 1213112006 JOO,OOO MMBTU 0 SI4.00C C 0.0000 (S318.oo0) (S318,OOO) HMTMNQ 
 r 

Summary for 'Actual! Estimate' .. A (3 detaif records) 

Sum 900,000 	 ($895,500) ($895.500) 
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Trade Deal Strike Putl Settle Original Gain I (Loss) Fas 
Deal # Date Trader Term Volume Units Price Price Call In.dex Price Premium Type 

Summary for 'Deaf Type' = OTCOPT (3 detalt record$) 


Sum 900,000 ($895,5ODJ ($895,500J 


Deal Type SWPS 

Aetual I Estimate A 

35912 4n1200S PXZOKC4 0110112006 ·1213112006 150.000 MMBTU 7.71 NO(FS) 72330 ($11,550) HMTMNQ 
35940 4/1212005 PXZOKC4 0110112006· 1213112006 IS0,OOO MMBTU 7.565 NO(FS) 7.2330 ($49,800) HMTMNQ 
35957 411312005 PXZOKC4 0110112006·1213112006 150,000 MMBTU 7.43 NO(FS) 7.2.330 (S29.550) HMTMNQ 
35972 4/1512005 PXZOKC4 0110112006·1213112006 150.000 MMBTU 7.36 NO(FS) 7.2330 ($19,050) HMTMNQ 
35987 4/1812005 PXZOKC4 0110112006· 1213112006 150,000 MMBTU 7.36 NO(FS) 7.2330 (SI9,050) HMTMNQ 
36058 412112005 PXZOKC4 0110112006· 1213112006 150,000 MMBTU 7.S NO(FS) 7.2330 ($40,050) HMTMNQ 
36563 6nl2oo5 PXZOKC4 0110 112006 • 12/)112006 150,000 MMBTU 7.6 NO(FS) 7.2330 (SS5,050) HMTMNQ 
36581 61812005 PXZOKC4 0110112006 - 1213112006 150,000 MMBTU 7.575 NO(FS) 7.2330 (S51,300) HMTMNQ 
36640 611312005 PXZOKC4 0110112006 ·1213112006 150,000 MMBTU 7.78 NO(FS) 7.2330 (S82,050) HMTMNQ 
36641 611312005 PXZOKC4 0110112006·1213112006 150,000 MMBTU 7.78 NO(FS) 7.2330 (S82,OSO) HMTMNQ 
36704 612012005 PXZOKC4 0110112006 ·1213112006 150,000 MMBTU 8.075 NG(FS) 7.2330 (SI26,300) HMTMNQ 
36744 612312005 PXZOKC4 0110 112006 - 1213112006 300.000 MMBTU 8.05 NG(FS) 7.2.330 (1245,100) HMTM NO 
36758 612412005 PXZOKC4 0110112006 -1213112006 300,000 MMBTU 8.0g NG(FS) 7.2330 (S254,loo) HMTM NO 
36781 612712005 PXZOKC4 0110112006 ·1213112006 300,000 MMBTU 8.06 NO(FS) 7.2330 ($248.100) HMTMNQ 
36848 613012005 PXZOKC4 01/0112006 - 1213112006 150,000 MMBTU 7.945 NO(FS) 7.2330 ($106,800) HMTMNQ 
36917 711112005 PXZOKC4 0110112006 -1213112006 150,000 MMBTU 8.16 NO(FS) 72330 ($139,050) HMTMNQ 
36952 711312005 PXZOKC4 0110112006 ,1213112006 150,000 MMBTU 8.26 NO{FS) 72330 ($154,OSO) HMTMNQ 

"1J»QCf)OO136997 711812005 PXZOKC4 0110112006 -1213112006 150,000 MMBTU 8.19 NO(FS) 7.2.330 (SI43,S50) HMTMNQ &ilfC:fijOQ
37002 711812005 PXZOKC4 01/0112006 • 12.13112006 ISO,Ooo MMBTU 8.125 ("')(1)(")~=S~5:NO(FS) 72330 ($133,800) HMTMNQ co:Tg.tn~r:u37028 7/1912005 PXZOKC4 0110112006 -1213112006 75,000 MMBTU 8.08 NG(pS) 7.2330 (S63,52S) HMTMNQ OOlg::3 Ol Z"1J

O::3Z9'oo37029 711912005 PXZOKC4 0110112006· 1213112006 150,000 MMBTU 8.1 NO(FS) 7.2330 (SI30,050) HMTMNQ ..... ..... (J)' =E 
37071 Z~-~m.g!ll712112005 PXZOKC4 0110 112006 - 1213112006 150,000 MMBTU 8.07 NO(FS) 7.2330 (SI25,S50) HMTMNQ ."W ~Q.8l<O37072 712112005 PXZOKC4 0110112006 -1213112006 150,000 MMBTU 8.05 NO(FS) 72330 (SI22,S50) HMTMNQ -or­
37116 712512005 PXZOKC4 0110112006 -1213112006 lSO,OOO MMBTU 8.03 NO(FS) 7.2330 (SIl9,SSO) HMTMNQ $- ~tO'

C ... m~37117 712512005 PXZOKC4 0110112006 - 1213112006 150,000 MMBTU Cl­8.01 NO(FS) 72330 (S116,S50) HMTMNQ iO () 
37199 712912005 PXZOKC4 0110112006 ·1213112006 150,000 MMBTU 8.32 NO(FS) m Ql 07.2330 (SI63,050) HMTMNQ 6" 3 

... '037202 712912005 PXZOKC4 0110112006·1213112006 300,000 MMBTU 8.34 NO(FS) 7.2330 (S332,100) HMTMNQ Z roO §
37258 8/412005 PXZOKC4 0110112006 • 12.13112006 300,000 MMBTU 8.59 (J) '<NO(FS) 7.2330 ($407.100) HMTMNQ 

37296 81812005 PXZOKC4 0110112006 ·1213112006 150,000 MMBTU 8.685 NOeFS) 7.2.330 (5217,800) HMTMNQ 

-f 

37380 8/1S12005 PXZOKC4 01/0112006 • 1213112006 150,000 MMBTU 9.15 NG(FS) 7.2330 
 (5287,550) HMTMNQ 

37412 811712005 PXZOKC4 0110112006 -1213112006 ISO,OOO MMBTU l>
9.17 NO(FS) 7.2330 (S290,550) HMTMNQ 
37416 8/1712005 PXZOKC4 01/0112006·1213112006 150,000 MMBTU 9.125 NO(FS) r ­7.2330 (S283.8OO) HMTMNQ 
37431 8/1812005 PXZOKC4 0110112006 - 1213112006 150,000 MMBTU 8.84 NO(FS) 7.2330 ($241,050) HMTMNQ 
37472 812312005 PXZOKC4 0110112006 - 1213112006 150,000 MMBTU 9.305 NO{FS) 7.2330 (S310.800) HMTMNQ 

o.l',.__ 
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Trade Deal Strike Putl Settle Original Galn I (Loss) Pas 

Date Price Price Call Price Premium
Deal # Trader Term Volume Units Index Type 

37501 8I2snoos PXZOKC4 0110112006-1213112006 150,000 MMBTtJ 9.28 NO(FS) 7.2330 ($301,050) HMTMNQ 

37520 8126/2005 PXZOKC4 0110112006 -1213112006 150,000 MMBTtJ 9.45 NG(FS) 7.2330 ($332,550) HMTMNQ 

37523 812612005 PXZOKC4 0110112006 • 1213112006 150,000 MMBTU 9.45 NG(FS) 7.2330 ($332,550) HMTMNQ 
37691 9/612005 PXZOKC4 04/0112006 ·1213112006 150,000 MMBTtJ 9.485 NO(FS} 7.2330 ($337,800) H MTMNQ 
37705 9n12oo5 PXZOKC4 0410112006 ·1213112006 150,000 MMBTU 9.375 NG(FS) 7.2330 ($321,.300) HMTMNQ 
37724 91812005 PXZOKC4 0410112006 ·1213112006 150,000 MMBTtJ 9.44 NO{FS) 7.2330 ($331,050) HMTMNQ 
37765 9/1212005 PXZOKC4 0410112006 • 1213112006 lSO,OOO MMBTtJ 9.53 NG(FS) 7.2330 ($344,550) HMTMNQ 
37784 9/1312005 PXZOKC4 0410112006 ·1213112006 150,000 MMBTtJ 9.45 NO(FS) 7.2330 (S332,550) HMTMNQ 
37854 9/1512005 PXZOKC4 0410112006·1213112006 lSO,OOO MMBTtJ 9.785 NG{FS) 7.2330 (S382,800) HMTMNQ 

Summary for 'Actual I Estlmata'. A (43 detail records) 

7,126,000 ($8,284,125) 

Summary for 'Deal Type' =SWPS (43 detail rscords) 
SUDl 

7,125,000 ($8,284,125)Sum 
Summary for 'Counterparty Name' = UBS AG (46 delsll records) 

Sum 8,025,000 ($895,500) ($9,119,625) 

Counterpariy Name Wells Fargo Bank, National Association 

Deal Type SWPS 

Actual! Estimate A 

35973 4I151200S PXZOKC4 0110112006 -1213112006 150,000 MMBTU 7.36S NG(FS) 7.2330 (SI9,800) HMTMNQ 
36113 412612005 PXZOKC4 0110112006· 1213112006 150.000 MMBTU 7.55 NG(FS) 7.2330 ($47,550) HMTMNQ 
36164 412812005 PXZOKC4 0110112006 - 1213112006 150,000 MMBTU 7.24 NG(FS} 7.2330 (S I,050) HMTMNQ 
36363 5/1812005 PXZOKC4 0110112006 -1213112006 150,000 MMBTU 7.2 NG(FS) 7.2330 $4,950 HMTMNQ 
36403 512312005 PXZOKC4 01/0112006 -1213112006 150,000 MMBTU 7.18 NG{FS) 7.2330 S7,950 HMTMNQ ""0 CCIlO:!! 

til c:!it0o 
36420 512512005 PXZOKC4 0110112006· 1213112006 150,000 MMBTU 7.17 NO{FS) 7.2330 S9,450 HMTMNQ n \0 m =1l ~:::!. 

ro !!l.u>ml;
36461 513112005 PXZOKC4 0110112006 -1213112006 150,000 MMBTU 7.195 NG(FS) 7.2330 S5,700 HMTMNQ 0> -, ­00'> gg!Z""O
3646:2 51311200S PXZOKC4 0110112006 -1213112006 150,000 MMBTU 7.22 NG(FS) 7.2330 S1,950 HMTMNQ a z~9~ 
36804 6121112005 PXZOKC4 0110112006· 1213112006 1S0,OOO MMBTU 7.9:2 NO(FS) 7.2330 (SI03,OSO) HMTMNQ ZN- 9 :tgG; 
361136 612912005 PXZOKC4 0110112006 • 1213112006 150,000 MMBTtJ 7.92 NO(FS) 7.2330 (SI03,OSO) HMTMNQ ." 

t; ;;;a8""
oC 
.... \036840 612912005 PXZOKC4 0110112006 • 1213112006 150,000 MMBTtJ 7.96 NO(FS} 7.2330 (SI09,050) HMTMNQ m3:36847 613012005 PXZOKC4 0110112006 • 1213112006 150,000 MMBTtJ 7.93 NO(FS) 7.2330 (S 1 04,550) HMTMNQ - (')0 037188 712812005 PXZOKC4 0110112006· 1213112006 150,000 MMBTtJ 8.11S NG(FS) 7.2330 (S13:2,300) HMTMNQ 3m '037418 811712005 PXZOKC4 0110112006 ·1213112006 150,000 MMBTU 9.085 NG(FS) 7.2330 ($277,800) HMTMNQ III 

:::l37478 8Il312oo5 PXZOKC4 0110112006- 1213112006 150,000 MMBTtJ 9.345 NO(FS) 7.2330 ($316,800) HMTMNQ Z '< 

37479 812312005 PXZOKC4 0110112006 • 1213112006 IS0,OOO MMBTtJ 9.35 NG(FS) 7.2330 ($317,550) HMTMNQ -l 
37692 9/612005 PXZOKC4 0410112006·1213112006 150,000 MMBTU 9.48 NO(FS) 7.2330 ($337,050) HMTMNQ 

37779 9/1312005 PXZOKC4 04/0112006 • 1213112006 lSO,OOO MMBTU 9.51 NO(FS) 7.2330 ($341,S50) HMTMNQ 
 » 
37783 91131200S PXZOKC4 0410112006 -1213112006 ISO.OOO MMBTU 9.51 NO(FS) 7.2330 ($341,SSO) HMTMNQ r­_......"'--­
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FPL Derivative Settlements - All Instruments 4/30/2006
'UPi • _ I , 'iii? aT"f'7 &UXiSr" za _u::::a:id~~ 

Trade Deal Strlke Putl Settle Original Gain I (Loss) Fas 
Deal # Date Trader Term Volume Units Price Price Coil Index Price Premium Type 

SummstY for 'ACtual I Estlmattl'· A (19 dettlil records) 

Sum 2,850,000 ($2,522,700) 

Summary for 'Deal Type'::: SWPS (19 detail records) 

Sum 2,850,000 ($2,522,700) 

Summary for 'Counterparty Name' c WeHB Fargo Bank, National AS$Ociation (19 detail records) 

Sum 2,850,000 ($2,522,700) 

SummsIy for 'Delivery Month'. 4I3IJI2OO8 (146 detail reCords) 

Sum . 26,475,000 ($3,798,000) ($25,590,525) 

Suiii;;;iYf",''oStrategy'''; HOOE100158 (146 dStallmCoiik) 
" 

Sum 26,475,000 ($3,798,000) ($25,590,525) 

I' "!Strategy HDGEIOO16B ..___~,..__.J" 
Delivery Month Aprll2006 

Cou12terparty Name BP Corporation North America, Inc. 

Deal Type SWPS 

Actual / Estimate A 

40073 21812006 PXZOKC4 04/0112006·0413012006 75,000 MMBTU 

40074 2/812006 PXZOKC4 0410112006·0413012006 75,000 MMBnJ 

40690 3/612006 PXZOKC4 0410112006 • 1013112006 150,000 MMBTU 

Summary for 'Actual I Estlmale' • A (3 <JetaU records) 

Sum 300,000 

Summary for 'D&aI Type' '" SWPS (3 detail records) 

Sum 300,000 

Summary for 'Counterparty Name'" BP Corporation North America, Inc. (3 detall records) 

Sum 300,000 

Counterparty Name Deutsche Bank AG 

Deal Type SWPS 

Aetual / Estimate A 

40666 31312006 PXZOKC4 0410112006· 1013112006 300,000 MMBTU 

40691 3/612006 PXZOl(C4 0410112006 • 1013112006 75,000 MMBnJ 

40692 3/612006 PXZOKC4 04/0112906 - 1013112006 7S,OOO MMBnJ 
40718 3nl2006 PXZOKC4 04/0112006 • 0813112006 1,200,000 MMBnJ 

Summary for 'Actual I Estimate' '" A (4 detail records) 

7.95 
7.95 
7.07 

7.26 
7.04S 
7.045 

6.68 

NO(FS) 

NO(FS) 

NO(FS) 

NG(FS) 

NG(FS) 

NG(FS) 

NO(FS) 

7.2330 
7.2330 
7.2330 

7.2330 
7.2330 
7.2330 
7.2330 

($53,775) 
($53,775) 
524,450 

($83,100) 

($83,100) 

($83,100) 

(111,100) 
$14,100 
$14,100 

5663,600 

HMTMNQ 

HMTMNQ 

HMTMNQ 

HMTMNQ 

HMTMNQ 

HMTMNQ 

HMTMNQ 

"O:J>OUl)?:!l
ll>6fclif ° C')ID (!)=t('):::l.
~g.g;,u>ffilfr 

o-.l~g~z"O
aaz~9~ 
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W Ulagi<'>
." -or 

~ "trE' e =l !!! a:° ()
<0 ° m !!l. 3° "0:::l, III 

Z ro:::l 
fJ) '< 

-4 

J> 
r 

Sum 1,650,000 $683,700__....._,,___u...&..f.......­....___t. ___~ 

4/1812006 10:45 AM Page 90f3(J 



~ ; cA.. re;o ZI SC' """""ttJ:i>fPW"'tt"S'i FMt'GF'iW'rm;;p;;j 

4/30/2006
FPL Derivative Settlements - All Instruments :....." _ ~~C:'"1i'';:__ 

Trtule Deal Strike PutI Settle Original Gain I (Loss) FilS 

Deal # Date Trader Term Volume Units Price Price Call Index Price Premium Type 
Summary for 'Deal TYPe' =SWPS (4 detaIl records) 

Sum 1,650,000 $683,700 

Summary for 'Counterparty Name' = Deutsche Bank AG (4 detail records) 

Sum 1,650,000 $683,700 

Counterparly Name J. hon & Company 

Deal Type SWJ.>S 


Actual! Estimate A 


40786 3/912006 PXZOKC4 ()4I0 112006 - 04130./2006 1.050,000 MMBTU 6.54 NO(PS) 7.1330 $727,650 HMTMNQ 
Summary for 'Actual I Estimate' = A (1 detaN record) 

Sum 1,050,000 $727,650 

Summary for 'Deal Type'l: SWPS (1 detan recorrJ) 

Sum 1,050,000 $727,650 

Summary for 'Counterparty Neme' .. J. Aron &Company (1 detail record) 

Sum 1,050,000 $727,650 


Counterparty Name JPMorgan Chase Bank, NA 


Deal Type SWJ.>S 

Actual! Estimate A 

4066' 31312006 PXZOKC4 04/0112006 - 1013112006 300,000 MMBTU 1.145 NQ(PS) 7.2330 ($3,600) HMTMNQ 
-o);>OCflO:!!SummaI)' for 'Actual I Estimate' = A (1 detaIl record) w-c61 oo 

(") <0 !il" (1) =lJ ~ ::l.
Sum 300,000 ($3,600) (1)g.!(!.Ul(1)c..

0:> -' _ID 
Summary for 'Deal Type' = SWPS (1 deteN recorel) O0:>3g~z-o

a~z~9~
Sum 300,000 ($3,600) ZN-O(1)O(1) 

~ . -m"""l 
Summary for 'Counterparty Name'. JPMorgan Chase Bank, NA (1 detail record) ."e..> Olag!20

::;oc
300,000 ($3,600)Sum ro ~ c.a 

=lm~
Counter party Name Morgan Stanley Capital Group, Inc. o ,8-g 

m ~ 3Deal Type SWPS o "0 
:J. (U 

Z (1):::l
Ul '<Actual! Estimate A 

~ 40094 21912006 PXZOKC4 04/0112006 - 0413012006 600,000 MMBTU 7.66 NO(PS) 7.2330 ($256,200) HMTMNQ 

40686 3/612006 PXZOKC4 0410112006 • 1013112006 450,000 MMBTU 7.105 NQ(FS) 7.1330 SS7,600 HMTMNQ 

40697 3/612006 PXZOKC4 04/0112006 - 04/3012006 750,000 MMBTU 6.S NG(FS) 1.2330 $~9,750 HMTMNQ » 

40698 3/612006 PXZOKC4 04/0112006 • 04/3012006 1,200,000 MMBTU 6.S25 NO(FS) 7.2330 5849,600 HMTMNQ r­
40699 3/612006 PXZOKC4 04/0112006 - 0413012006 900,000 MMBTU 6.52 NQ(ps) 1.2330 $641,700 HMTMNQ 


-_....._- --........' ..--...""'~-- ......... ", 
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4/30/2006FPL Derivative Settlements - All Instruments 
• 	 PAw. n~....L =:fALU "">'<~.; 

Trade 	 Deal Strike Put I Settle Original Gain I (Loss) FIlS 
Deal # Date Trader Term Volume Units Price Price Call Index Price Premium Type 

Summary for 'Actual I Estimatfl' =A (5 detail records) 

3,900,000 $1,842,450Sum 
Summary for 'Deal Type' = SWPS (5 detaO records) 

Sum 3,900,000 $1,842,450 

Summary for 'Countsrparty Name' =Morgan Stanley Capital Group, Inc. (5 detail records) 

Sum 3,900,000 $1,842,450 

Counterparty Name UBS AG 

Deal Type SWPS 

Actual I Estimate A 

39154 1212812005 DXSOI41 0210112006 - 0413012006 
39215 11412006 DXS0141 0410112006 - 1213112006 
39397 111112006 PXZOKC4 0410112006 - 0413 012006 
39444 111212006 PXZOKC4 0210112006 - 0413012006 
39115 112512006 PXZOKC4 0410112006·0413012006 
40069 Z/812006 PXZOKC4 0410112006 - 0613012006 
40070 21812006 PXZOKC4 0410112006 ­ 0613012006 

Summary for 'Actual I Estimate' .. A (7 detell records) 

SUDl 
Summary (or 'Deal Type' = SWPS (7 detail records) 

Sum 
Summary for 'Countarpsrty Name' = USS AG (7 detafl records) 

Sum. 
Summary for 'Delivery Month' = 4130/2006 (21 detail records) 

Sum 
Summary for 'Strslegy' =HDGE1oo168 (21 detail records) 

Sum 
~ 
,Strategy 
Delivery Month 

Counter party Name 

Deal Type 

ActuaJ / Estimate 

HDGEI0019B 
Aprn 2006 

Deutsche BankAG 

SWPS 

9,300,000 	 ($1,973,850) ." 	 -or 
ffi- -tcQ'
-.m::r 

9,300,000 	 ($1,973,850) c g -g 
m 	 S- 3 
.Z .... "0_. III 

III ~ 
-t 

» 

900,000 MMBTU 10.41S NO(FS) 7.2330 ($2,863,800) HMTMNQ 


300,000 MMBTU 9.82 NO(FS) 7.2330 ($776,100) HMTMNQ 


300,000 MMBTU 9.41 NO(FSl 7.2330 ($6S3,100) HMTMNQ 

1S0,OOO MMBTU 9.37 NO(FS) 7.2330 ($320,550) HMTMNQ 

150,000 MMBTU 8.72 NO(FS) 7.2330 ($223,050) HMTMNQ 

lSO,OOO MMBTU 8.255 NO(FS) 7.2330 (S153,300) HMTMNQ 

150,000 MMBTU 8.24 NO(FS) 7.2330 (5151,050) HMTMNQ 


2,100,000 	 ($5,140,950) 

"0» 0 Cl)o::!!
1ll:=c:6jOo2,100,000 	 ($5,140,950) (1) =ll~::!'_<0 III 

1" :g.g;,u> ~g. 
O(CJ~g~z"O

2,100,000 	 ($5,140,950) aazu>P~ 
z~-P~g~ 

W OlS.gllO 

r-
A 

40593 31112006 PXZOKC4 0410112006 -1013112006 300,000 MMBTU 7.32 NO(FS) 7.2330 ($26,100) H MTM NQ 

40594 3/112006 PXZOKC4 0410112006 • 0413012006 300,000 MMBTU 6.81 NG(FS) 7.2330 $126,900 H MTM NQ 


-----------------------------------------------------------------------------------------..----_.-----.4I:18/l006 10:45 AM 	 Page 11 0/30 
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FPL Derivative Settlements -All Instruments 	 4/30/2006 
_~= IfflI' jI =--.a~~':'::~~-.I:':'";"'ARItZ'J 

Trade 	 Deal Strlke Putl Settle Original Gain / (Loss) Fas 
Deal # Date Trader Term Volume Units Price Price Call Index Price Premium Type 

Summary for 'Actual/Estimate' '" A (2 detail records) 

Sum 600,000 $100,800 

Summary for 'DBal Type' ... SWPS (2 detail records) 

Sum 600,000 	 $100,800 

Summary for 'Counterpatiy Name' = DButsche Bank AG (2 detail records) 

Sum 600,000 $100,800 

Counterparty Name JPMorgan Chase BanJc, NA 

Deal Type SWPS 

Actual I Estimate A 

040153 211412006 PXZOK.C4 0310112006·1213112006 900,000 MMBTU 7.92 NG(ps} 7.1330 	 (S618,300) HMTMNQ 
40191 211512006 PXZOKC4 03101f2006 • 12131fl006 600,000 MMBTU 7.845 NG{FS} 1..2330 	 (S367,200) HMTMNQ 
4027$ 212112006 PXZOKC4 04I01I2006.10131fl006 300,000 MMBTU 7.9 NG{FS} 7..2330 (S200,IOO) HMTMNQ 

Summary for 'Actual / Estfmate' '" A (3 detail records) 

Sum 1,800,000 	 ($1,185,600) 
Summary for 'Deal Type'. SWPS (3 detail records) 

Sum 1,800,000 ($1,185,600) 
Summary for 'Counterparl:y Name'.. JPMorgan Chase Bank, NA (3 detail records) 

Sum 1,800,000 ($1,185,600) 

Counterparty Name Morgan Stanley Capital Group, Inc. 
;;V~P~1?::!lDeal Type SWPS ('")lOllJro 	llJ o ° roou>=t;>e5: 
(O::rg.(Il~w

Actual! Estimate A OO~::d~z"O 
Q.az~9°40220 2116/2006 PXZOKC4 0410112006· 10131flO06 300,000 MMBTU 7.S7 NO(l'S) 7.2330 	 (SI01,lOO) HMTMNQ ZN-90l0~ 
~ '-+0')...,

Summary for 'Actual / Estimale' = A (1 detalJ record) "W ~agQo 
Sum 300,000 	 ($101,100) ::;~C

0)'(.0 
Summary for 'DBal Type' = SWPS (1 detail record) 	 C am~ 
Sum 300,000 ('101,100) m 	 ~ g

- 3 ~ "0Summary for 'Counlerparty Name':: Morgan Stanley Capital Group, Inc. (1 detail record) Z 	 _. (\)
fJl ~ Sum 300,000 	 ($101,100) -f 

Counterparty Name UBS AG 

Deal Type SWPS 	 l> 

r
Aetuall Estimate A 

40H~2 2I15fl006 PXZOKC4 0310112006. 12131flO06 300,000 MMBTU 7.82 NG(FS} 7..2330 	 (SI76,IOO) HMTMNQ 

----..~...~ 
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FPL Derivative Settlements - All Instruments 4/30/2006 
... 1I;t~I_re:;.._=- 0&'-"''''''' 'i!::.::tIIMi~..;..:u;....:'~I;'f';:. .."';. 

Trade Deal Strike Put / Settle Original Gain / (Loss) FIlS 
Deal # Date Trader Term Volume Units Price Price CIIN Index Price Premium Type 

Summary for 'Actual I Estimate' = A (1 detail record) 

Sum 300,000 ($176,100) 

Summary for 'Deal Type' '" SWPS (1 detaR Tl!lcord) 

Sum 300.000 ($176,100) 

Summary for 'Counlerparty Nama' .. UBS AG (1 detail Tl!lcord) 

Sum 300,000 ($176,100) 

Summary for 'Delivery Month'· 413012006 (7 detaIl records) 

~~.......... . ."....." ..........,," ."............. .. .................... ". _....... . 3,000,000 ($1,362,000).. 
Summary for ·Slnrt&gy' .. HDGE10019B (7 detail TI!Icords) 

Sum 3,000,000 ($1.362.000) 

Summary for 'Portfolio';: FPL Hedge Gas 2006 (174 deleJl records) 

Sum 38,775,000 ($3,798,000) ($28,926,375) 

Portfolio 
[Strategy 

FPL Hedge Oil 2006 
HOOElOOi5B .-----...-..--.......­ ..-_..,_ .. __ ....._._-=. J 

Delivery Month March 2006 
Counterparly Name Barclays Bank PLC 

Deal Type SSWPS 

EActual I Estimate 
31297 Sl8l2005 PXZOKC4 03/0112006 ­ 09/3012.006 
37452 812212005 PXZOKC4 01/0112006 - 0313112006 
37693 9161200$ PXZOKC4 01/0112006.1213112.006 
37177 911312005 PXZOKC4 01/0112006·0313112006 
37856 9!ISI2005 PXZOKC4 0110112006·03131/2006 
38088 101S12.005 PXZOKC4 01/01/2.006 - 0313112006 
38288 10/1312005 PXZOKC4 03/0112006 - 0813112006 
38295 1011312005 PXZOKC4 0310112006 ­ 0713112006 
38384 1012012005 DSMOTDX 0110112006 ­ 0313112006 

Summary for 'Actual I Estfmate' 7 E (9 detail records) 

·25,000 
-15,000 
-25,000 
-25,000 
.50,000 

-100,000 
-25,000 
-25,000 
-50,000 

BBLS 
BBLS 
BBLS 
SBLS 
BliLS 
BBLS 
BBLS 
BBLS 
BBLS 

48.7 
49.9 
53.6 
51.6 

53.15 
54.1 

54 
53.1 

52.9S 

NYHCARGOMB 
NYHCARGOME 
NYHCARGOME 
NYHCAROOMB 
NYHCARGOME 
NYHCARGOME 
NYHCARGOME 
NYHCAROOME 
NYHCAROOMB 

48.5780 
48.5780 
48.5180 
48.5780 
48.5780 
48.5780 
4S.5180 
48.$780 
48.5180 

S3,037 
$33,031 

$125,537 
$15,531 

5228,574 
5612,148 
$135,537 
5113.037 
$218,574 

HMTMNQ 
HMTMNQ 
HMTMNQ 
HMTMNQ 
HMTMNQ 
HMTMNQ 
HMTMNQ 
HMTMNQ 
HMTMNQ 

-0> OCJ:)o 'Tl
W=c6jOQ 

(") ~ ~ l)i =Il Q- 5: 
",,:Tct.<Il ro lllO ... 3gco z-o 
o~zS:oo 
~...... en' ~ 

ZN-OroOro.j:::.. ........ '""I,,(.oJ Qlg,gl<O 
-or 
ffi- 7'c.C' 

C ~ ~a: o ()co 0 

m ~,g
Z ::1. III 

m ~ 
-f 

Sum 
Actual I Estimate A 

-350,000 $1,545,017 » 
r 

37297 8/812005 PXZOKC4 0310112006·0913012006 25,000 BBLS 48.7 NYHCARGOMB 41.3570 ($33.575) HMTMNQ 
37452 812212005 PXZOKC4 01/0112.006 - 0313112006 25,000 BBLS 49.9 NYHCARGOME 47.3570 ($63,575) HMTMNQ 
37693 9/612005 PXZOKC4 01/0112006 • 1213112006' 25,000 SBLS 53.6 NYHCARGOME 47.3570 ($156.075) HMTMNQ----,-_.._- .,----. ...~---

412812006 10:45 AM Pagel3 tlf30 
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FPL Derivative Settlements - All Instruments 4/3012006
n wa Wi ~_ ~_ ~_1I!S!':M'i' J:l1:,;.~l!Aj Cil ;;..... ~...~ 

Trade Deal Strike Put/ Settle Original Gain I (Loss) Fas 
Date Price Price Call Price PremiumDeal # Trader Term Volume Units Index Type 

37777 9113/2005 PXZOKC4 01/0112006 - 0313112006 25,000 BBLS 51.6 NYHCARGOME 47.3570 ($106,075) HMTMNQ 
37856 9/1512005 l'XZOKC4 01/0112006 - 0313112006 50,000 BBLS 53.l5 NYHCAROOMB 47.3570 (Sl89,650) HMTMNQ 
38088 101512005 PXZOKC4 0110112006 - 0313112006 100,000 BBLS 54.7 NYHCARGOMB 47.3570 ($734,300) HMTMNQ 
38288 1011312005 PXZOKC4 03/0112006 - 0813112006 25,000 BBLS 54 NYHCARGOME 47.3570 ($166,075) HMTMNQ 
38295 1011312005 PXZOKC4 03/0112006 .0713112006 25,000 BBLS 53.1 NYHCARGOME 47.3570 ($143,575) HMTMNQ 
38384 1012012005 DSMOTDX 0110 112006 - 0313112006 50,000 BBLS 52.95 NYHCAROOME 47.3570 ($279,650) HMTMNQ 

Summary for 'Actual I Estfmste'· A (9 detail records) 

Sum 350,000 ($1,972,550) 

Summary for 'Deal Type':: SSWPS (18 detaIl records) 

Sum 0 ($427,533) 

Summary for 'Counterparty Name' .. Bal"Clays Bank PLe (18 detsll records) 

Sum 0 ($427,533) 

Counterp(lrly Name Deutsche Bank AG 

Deal Type SSWPS 

Actual I Estimate E 

36670 611512005 PXZOKC4 0110112006· 1213112006 -25,000 BBLS 42.3 NYHCARGOME 48.5780 (SIS6,963) HMTMNQ 
36716 612112005 PXZOKC4 0110112006·1213112006 -25,000 BBLS 43.75 NYHCARGOME 48.5780 (S120,713) HMTMNQ 
37694 9/612005 PXZOKC4 0110112006 - 1213112006 -25,000 BBLS 53.7 NYHCARGOME 48.5780 S128,037 HMTMNQ 
37775 9/1312005 PXZOKC4 0110112006·0313112006 -25,000 BBLS SI.SS NYHCARGOME 48.5780 $74,287 HMTMNQ 

Summary for 'Actusll E.stimate' '" E (4 detaIl records) "0»0(/)0"
ru;;:::c6r 0 o 

Sum -100,000 ($75,362) (") ~ ~ tl: =l3 Q. 5: 
(O::rl:t:!;I)~Ql

Actual I Estimate A O,,->~g~z"O
g,;;:'Z(l)!=l~

36670 611512005 PXZOKC4 0110112006· 1213112006 25,000 BBLS 42.3 NYHCARGOME 47.3570 S126,425 HMTMNQ Z "->-!J(1) 0(1) 
~ -0)""'

36716 612112005 PXZOKC4 0110112006 ·1213112006 25,000 BBLS 43.75 NYHCAROOME 47.3570 $90,175 HMTMNQ "W ~g,gl/O
37694 9/61200S PXZOKC4 0110112006· 1213112006 25,000 BBLS 53.7 NYHCAROOME 47.3570 (SI58,575) HMTMNQ a~cE-

(1)'::T37775 9/1312005 PXZOKC4 0110112006·031ll12006 25,000 BBLS Sl.SS NYHCAROOME 47.3570 {S104,825} HMTMNQ C ~QJ-o ()Summary for 'Actual I Estimate' '" A (4 detsll records) (Q 0m !:! 3Sum 100,000 ($46,800) g. ~ Z (1)::lSummary for 'Deal Type' =SSWPS (8 detail records) (I) '< 

Sum 0 ($122,162) -i 
Summary for 'Counter party Name' .. Deutsche Bank AG (8 detsll records) 

Sum 0 ($122,152) » 
r-Counterparty Name J. A.ron & Company 

Deal Type SSWPS 

"" .. , ~.~.~.. ,"... ,.......--,~j ........... 
----.~-
412812006 10:45A.M Pag«14 of30 
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FPL Derivative Settlements - All Instruments 	 4/30/2006= T' 	 ....... s IlUii:iiiS'•• 1:!'l"""0!==_= = f(~~ &! ~~~~
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Trade 	 Deal Strike Put / Settle Original Gain / (Loss) Fas 
Deal # Date Trader Term Volume Units Price Price Call Index Price Premium 	 Type 

Actual I Estimate E 
35928 411112005 PXZOKC4 0110 112006 - 1213112006 .25,000 BBLS 39.7 NYH CAROOME 48.5780 ($221,963) HMTMNQ 
36140 412712005 PXZOKC4 01/0112006· 1213112006 -25,000 BBLS 40.1 NYH CAROOME 48.5780 ($211,963) HMTMNQ 
36305 5/1212005 PXZOKC4 01/0112006·1213112006 -25,000 BBLS 37.85 NYH CAROOME 48.5780 ($268,213) HMTMNQ 
36334 5/1612005 PXZOKC4 01/0112006·1213112006 -25,000 BBLS 38.05 NYH CAROOME 48.5780 ($263,213) HMTMNQ 
36432 512612005 PXZOKC4 01/0112006-1213112006 -25,000 BBLS 38.75 NYH CAROOME 48.5780 (5245,713) HMTMNQ 
36805 612812005 PXZOKC4 0110112006 • 1213112006 .25,000 BBLS 44.65 NYH CAROOME 48.5780 (598,213) HMTMNQ 
36959 7/1412005 PXZOK.C4 0310112006· 1113012006 -25,000 BBtS 46 NYH CARGOME 48.5780 (S64,463) HMTMNQ 
37415 1111712005 PXZOKC4 0110112006 -0913012006 -25,000 BBtS 49.3 NYH CAROOME 48.5780 S18,037 HMTMNQ 
37531 812912005 PXZOKC4 0110112006·0313112006 .50,000 BBLS Sl.8 NYH CARGOME 48.5780 $161,074 HMTMNQ 
37590 813012005 PXZOJeC4 0110 I120D6 - 1213112006 -25,000 BBLS 52.3 NYH CAROOME 48.5780 S93,037 HMTMNQ 
37592 813012005 PXZOKC4 01/0112006·1213112006 -25,000 BBLS 52.l5 NYH CAROOME 48.5780 S89,287 HMTMNQ 
37595 813012005 PXZOKC4 0110112006 - 1213112006 .25,000 BBLS 52.6 NYH CARGOME 48.5780 5100,537 HMTMNQ 
37712 9n12005 PXZOKC4 01/0112006 -1213112006 -25,000 BBts 52.95 NYH CAROOME 48.5780 S109,287 HMlMNQ 
37742 91912005 PXZOKC4 01/0112006·03/3112006 -25,000 BBts 52.35 NYH CARGOME 48.5780 S94,287 HMTMNQ 
37782 9/1312005 PXZOKC4 0110112006 - 03/3112006 -50,000 BBLS 51.9 NYH CARGOME 48.5780 $166,074 HMTMNQ 
37942 9123/2005 PXZOKC4 0110112006· 1213112006 -25,000 BBLS 56.3 NYH CAROOME 48.5780 $193,037 HMTMNQ 
37945 912312005 PXZOKC4 0110 112006 • 0313112006 ·25,000 BBLS 55.75 NYH CARGOMB 48.5780 SI79,287 HMTMNQ 
37948 912612005 PXZOK.C4 0110112006·0313112006 -50,000 BBLS 55.35 NYE CARGOME 48.5780 1338,574 HMTMNQ 
37971 912712005 PXZOK.C4 0110112006.0913012006 -25,000 BBLS 56.7 NYH CARGOME 48.5780 S203,037 HMTMNQ 
38042 10/312005 PXZOKC4 0110112006·0313112006 -25,000 BBLS 55.75 NYH CAROOME 48.5780 5179,287 HMTMNQ 
38086 101512005 PXZOKC4 0110112006·03/3112006 -50,000 BBLS 54.6 NYH CAROOMB 48.5780 5301,074 HMTMNQ 1J>ocntJJJ 

Q)::I:C:liioo38089 10/512005 PXZOKC4 0110112006·0313112006 -100,000 BBLS 54.7 NYH CAROOME 48.5780 5612,148 HMTMNQ (") (Q Q) It> =1l ~ :::!. 
38091 101512005 PXZOKC4 0110112006 - 0313112006 ·50,000 BBtS 54.75 NYU CAROOME 48.5780 5308,574 ~g.~"'$P..!il'HMTMNQ 
38099 101512005 PXZOK.C4 01/0112006·0313112006 ·SO,DOO BBLS 54.25 NYH CAROOME 48.5780 $283,574 O~~g~zcilHMTMNQ _;;;.z",9:e
38150 10/612005 PXZOKC4 0110112006·0313112006 -50.000 BBLS 52.75 NYH CARGOME 48.5780 	 N-O(1)o(!>S208,S74 HMTMNQ Z ..p.. • - (J) ...,

Summary for 'Actual/Est/mate' = E (25 detail records) c.J 0l9..8 Qo
." -or

Sum -875,000 $2,285,043 $- Til· 

Actual I Estimate A e ~DJ~ 


>35928 411112005 PXZOKC4 01/0112006 ·1213112006 25,000 BBLS 39.7 NYH CARGOME 47.3570 $191,425 m 	 !!l. ~ HMTM NO o 't:> 
::!. ru36140 412712005 PXZOKC4 0110112006-1213112006 25,000 BBLS 40.1 NYH CAROOME 47.3570 $181,425 H MTMNQ Z	 it> :l 
(fj '< 

36305 5/1212005 PXZOK.C4 0110112006·1213112006 25,000 BBL') 37.85 NYH CARGOME 47.3570 $237,675 HMTMNQ -f 
36334 S/16I2005 PXZOKC4 0110112006 -1213112006 25,000 BBL') 38.05 NYH CARGOME 47.3570 5232,675 HMTMNQ 

36432 512612005 PXZOKC4 0110112006·1213112006 25,000 BBL') 38.75 NYH CAROOME 47.3570 5215,175 RMTMNQ 
 »36805 612812005 PXZOKC4 OllOlfl006· 1213112006 25,000 BBL') 44.65 NYH CAROOMB 47.3570 S67.67S HMTMNQ r ­36959 7/1412005 PXZOKC4 03/0112006·1113012006 25,000 BBLS 46 NYH CAROOMB 47.3570 $33,925 HMTMNQ 

37415 1111712005 PXZOKC4 0110112006·09/3012006 25,000 BBLS 49.3 NYH CARGOMB 47.3570 
 (548,575) HMTMNQ 

37531 812912005 PXZOKC4 01/0112006 - 03f3l12006 50,000 BBLS 51.8 NYH CAROOME 47.3570 (5222,150)
________________....________________________....______....__~__________________.n~~~~.__....____....____ HMTMNQ 

.------­ ..... ~-.
111811006 10:45 AM 	 PagelSojJO 
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4/30/2006FPL Derivative Settlements - AJI Instruments 
~~~~":."7.;:1 

Trade Deal Strike Putl Settle Original Galnl (Loss) Fils 

Date Price Price Call Price Premium
Deal # Trader Term Volume Units Index Type 

37590 8/3012005 PXZOKC4 0110112006-1213112006 25,000 BBLS 52.3 NYHCARGOME 47.3570 (SI23,575) H M'TMNQ 

37592 8130/2005 PXZOKC4 0110112006·1213112006 2S,OOO BBLS S2.15 NYHCARGOME 47.3570 (SI19,825) HMTMNQ 
37595 813012005 PXZOKC4 0110112006 • 1213112006 25,000 BBLS 52.6 NYHCARGOME 47.3570 (S131,075) HMTMNQ 
37712 9n12oo5 PXZOKC4 0110112006 - 1213112006 25,000 BBLS 52.95 NYHCAROOME 47.3570 (SI39,825) HMTMNQ 
37742 91912005 PXZOKC4 0110112006 - 0313112006 25,000 BBLS 52.35 NYHCAROOME 47.3570 ($124,825) HMTMNQ 
37782 911312005 PXZOKC4 01/0112006·0313112006 50,000 BBLS 51.9 NYHCAROOME 47.3570 (S227,lSO) HMTMNQ 
37942 912312005 PXZOKC4 01/0112006. 1213112006 25,000 BBLS 56.3 NYHCARGOME 47.3570 ($223,575) HMTMNQ 
37945 912312005 PXZOKC4 0110112006 - 0313112006 25,000 BBLS 55.75 NYHCARGOME 47.3570 ($209,825) HMTMNQ 
37948 912612005 PXZOKC4 0110112006 - 03/3112Q06 50,000 BBLS 55.35 NYHCARGOME 47.3570 ($399,650) HMTMNQ 
37971 912712005 PXZOKC4 0110112006 • 09130/2006 25,000 BBLS 56.7 NYHCAROOME 47.3570 (S233,575) HMTMNQ 
38042 101312005 PXZOKC4 0110 112006 - 03/3112006 25,000 BBLS 55.75 NYHCARGOME 47.3570 (S209,825) HMTMNQ 
38086 10/512005 PXZOKC4 0110112006 - 0313112006 50,000 BBLS 54.6 NYHCAROOMB 47.3570 (S362,150) HMTMNQ 
38089 1015/2005 PXZOKC4 0110 112006 • 03/3112006 100,000 BBLS 54.7 NYHCAROOME 47.3570 ($734,300) HMTMNQ 
38091 101512005 PXZOKC4 01/0112006·0313112006 50,000 BBLS 54.75 NYHCARGOMB 47.3570 (S369,6S0) H MTMNQ 
38099 101512005 PXZOKC4 01/0112006·0313112006 50,000 BBLS 54.25 NYHCAROOMB 47.3570 (S344,650) HMTMNQ 
38150 10/612005 PXZOKC4 0110112006·0313112006 50,000 BBLS 52.7S NYHCARGOME 47.3S70 (S269,650) H MTMNQ 

Summary for 'Actual I Estimate' = A (25 detail (Gcordll) 

Sum 875,000 ($3.333,875) 

Summary for 'Deal Type' = SS\o1IPS (50 detail records) 

Sum. 0 ($1,068,832) 
Summary for 'Countarparty Name' '" J. Aron & Company (50 detail (GcorrJ8) 

Sum. 0 ($1,068,832) -0»0(1)0'"
Jg::l:C:JijoQ'

Coun.terparty Name Morgan Stanley Capital Group, Inc. ()(I)~m=!i~B:
m::r::!:Chfl)w

O",,3g$z-oDeal Type SSWPS om ::roo
-;:\. Z (Jl' :E 

ZN-PmomActual I Estimate E .J:::.. -CJ)"""w ;:;lagll<>
359505 411312005 PXZOKC4 0110112006·1213112006 .25,000 BBLS 38.4 NYHCAROOMB 48.5780 (S254,463) HMTMNQ -or 

m- ...-u:r35974 4/1512005 PXZOKC4 0110112006 ·1213112006 .25,000 BBLS 38.05 NYH CAR-GOME 48.5780 ($263,213) HMTMNQ C =1ill::l: 
36086 41221200S PXZOKC4 0110112006 - 1213112006 .25,000 BBLS 40.75 NYH CAR-OOME 48.S78!) (S19S,713) HMTMNQ g (') 
36283 511012005 PXZOKC4 0110112006.1213112006 ·2S,ooO BBLS 3B.S5 NYHCAROOME 48.5780 ($243,213) HMTMNQ m IIIo ° 3 

-, '0 
36364 S/I81200S PXZOKC4 01/0112006·1213112006 ·25,000 BBLS 3B.3 NYHCAROOME 4B.5780 ($256,963) HMTMNQ Z ro'l!l 
36412 S12412005 PXZOKC4 0110112006· 1213112006 -25,000 BBLS 38.55 NYHCAROOMB 48.S780 ($250.713) HMTMNQ 

w "< 

-f
36635 6/1312005 PXZOKC4 0110112006·1213112006 ·25,000 BBLS 41.1S NYHCARGOMB 4B.5780 ($185,713) HMTMNQ 

36745 612312005 PXZOKC4 0110112006-1213112006 ·25,000 BBLS 44.25 NYHCAROOMB 48.S780 (SI08,213) HMTMNQ 
 »36760 612412005 PXZOKC4 0110112006·1213112006 ·25,000 BBLS 44.S NYHCARGOMB 48.5780 (SI01,963) HMTMNQ 

36776 612712005 PXZOKC4 0110112006· 1213112006 ·25,000 BBLS 45 NYHCARGOME 48.S780 (S89,463) HMTMNQ .­
36838 612912005 PXZOKC4 0110112006 - 1213112006 .25,000 BBLS 43.6 NYHCARGOME 48.5780 (SI24,463) HMTMNQ 

36918 7I111200S PXZOKC4 0310112006 - 1113012006 ·2~,OOO BBLS 45.6 NYHCAROOMB 485780 (574,463) HMTMNQ


'"---_..-.'­
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4/30/2006FPL Derivative Settlements - All Instruments 

... z:: _a;~-n-r=r ~~.~:r.:';~~<~.F!lt':':,""=.... 
Trade Deal Strike PutI Settle OrigilUll Gain I (Loss) Fas 


Deal# Date Trader Tenn Volume Units Price Price Call Index Price Premium Type 

37306 8I9lloo5 PXZOKC4 0310 111006 • 09130lloo6 -25,000 BBLS 48.2 NYH CAROOME 48.5780 ($9,463) H MTMNQ 
37451 812212005 PXZOKC4 011011l006. 03fllll006 ·25,000 BBLS 49,9 NYH CAROOME 48.5780 $33,037 HMTM NQ 
37514 812612005 PXZOKC4 01/011l006 - 03fllll006 -2S,OOO BBLS 50.75 NYH CAROOME 48.5780 $54,287 HMTMNQ 
37S19 812612005 PXZOKC4 01l011l006 - 03fllll006 ·25,000 BBLS 50.75 NYH CARGO ME 48.5780 $54,287 HMTMNQ 
37S38 8Il91loo5 PXZOKC4 01l011l006 - 0313111006 ·25,000 BBLS 50.55 NYH CAROOME 48."80 $49,287 HMTMNQ 
31594 8/3012005 PXZOKC4 01l011l006 -121311l006 -25,000 BBLS 52.S NYH CARGOME 48.5780 $98.037 HMTMNQ 
37707 9n12005 PXZOlCC4 01/011loo6 -121311l006 -25,000 BIlLS 53.2 NYH CAROOMB 48.5780 $115,537 HMTMNQ 
37722 91812005 PXZOKC4 011011l006 - 0313111006 ·25,000 BIlLS 52.3 NYH CAROOMB 48.5780 $93,037 HMTMNQ 
37743 91911005 PXZOKC4 0110111006 - 0313111006 -25,000 BIlLS 52 NYH CAROOME 48.5780 S85,537 HMTMNQ 
37759 9/1212005 PXZOKC4 011O11l006 - 031311loo6 -25,000 BBLS 51.4 NYH CARGOME 48.5780 S70,537 HMTMNQ 
37785 9/1312005 PXZOlCC4 o110111006 • 0313111006 -SO,OOO BIlLS Sl.65 NYH CARGOME 48.5780 $153,574 HMTMNQ 
37806 9/1411005 PXZOKC4 011011l006 - 03fllll006 -SO,OOO BBLS 53.05 NYH CARGOME 48.5780 $223,574 HMTMNQ 
37855 9/1S1l005 PXZOKC4 01l011l006. 0313112006 -50,000 BIlLS 53 NYH CARGOME 48.5780 $221,074 HMTMNQ 
37857 9/lS1l005 PXZOKC4 011011l006 - 0913012006 -25,000 BBLS 53.6 NYH CARGOME 48.5780 5125,537 HMTMNQ 

37870 9/1611005 PXZOlCC4 01/0112006 - 03fllll006 .50,000 BIlLS 52.65 NYH CARGOMB 48.5780 $203,574 HMTMNQ 

37943 91l31l005 PXZOKC4 01/011l006· 031311loo6 ·50,000 BBLS 56 NYH CARGOME 48.5780 5371,074 
 HMTMNQ 

37944 91231l00S PXZOKC4 0110 I1loo6 .031311l006 -50,000 BBLS 56 NYH CARGOMB 48.5780 5371,074 HMTMNQ 

37953 91l6l200S PXZOKC4 01/011l006· 03fllllOO6 -SO,OOO BBLS 55.9 NYH CARGOME 48.5780 $366,074 
 HMTMNQ 

37970 !l1271l005 PXZOKC4 01l011l006 • 0913012006 -15,000 BBLS 56.45 NYH CAR-GOME 48.5780 
 SI96,787 HMTMNQ 

37972 9f2712005 PXZOKC4 01/011l006. 0913012006 -25,000 BBLS 56.2 NYH CAROOME 48.5780 
 5190,537 HMTMNQ 

38049 10/411005 PXZOlCC4 011011l006· 03fllll006 .15,000 BBLS 54.1 NYH CAROOME 48.5780 
 S138,037 HMTMNQ 
38090 10/5Iloo5PXZOKC4 0110 111006 • 0313111006 -50,000 BBLS 54.7 NYH CARGOMB 48.5780 $306,074 HMTMNQ 
38426 1012612005 PXZOKC4 01l011l006 - 03fllll006 ·50,000 BBLS 5US NYH CARGOMB 48.5780 "0 l>O Ct:lo::!!$328,574 HMTMNQ Ill:::;:c liiO 0 
38428 101l6l2005 PXZOKC4 011011l006 - 031311loo6 .50,000 BBLS 54.75 NYH CARGOME 48.5780 _<OIll(l)=!l~:::!.S308,574 HMTMNQ \'/~~~(I)ag.Summary for 'Actual I Estimete' = E (36 detail records) 

OU1~g~Zcl'
Sum -1,150,000 $1,999,700 s'azCI>!':E 

1'\)_0 (!) 0(1)Z .;:.. • --O'i~Aetuall Estimate A w Olagl1O
"T1 '5"OC:3595S 4/131loo5 PXZOKC4 011O11l006 - 12.131f2oo6 25,000 BBLS 38.4 NYH CARGOME 47.3570 $223,925 H MTM NQ - .... (0

(I)':::r
35974 4/lS12oo5 PXZOKC4 0 1I011l006· 12.13112006 25,000 BBLS 38.05 NYH CARGOMB 47.3570 S232.675 H MTM NQ C a!!Jr;
36086 411212005 PXZOlCC4 0110 111006 • 121311loo6 25,000 BBLS 40.75 NYHCARGOMB 47.3570 S165,175 H MTM NQ (0 0 m ~ 336283 5/101l00S PXZOKC4 01l011l006 - 12.1311loo6 25,000 BBLS 38.85 NYH CARGOME 47.3570 o "0S212,675 H MTM NQ ::1. Cl 

(I)::l36364 5/1812005 PXZOKC4 01l011l006-1213112oo6 2S,OOO BBLS 38.3 NYH CAROOME 47.3570 $226,425 H MTM NQ Z CI> '< 
36412 S1241200S PXZOKC4 01/0112006-1213112006 25,000 BBlS 38.55 NYH CARGOME 47.3570 S220,175 HMTMNQ -I 
36635 6/131l005 PXZOKC4 0I/011l006-1213112oo6 25,000 BBLS 41.15 NYH CAR-GOME 47.3570 SlS5,175 H MTM NQ 

36745 6Il31lO05 PXZOKC4 011O11l006 -121311l006 25,000 BBLS 44.25 NYH CARGOMB 47.3570 
 S77,675 H MTM NQ l> 

36760 612412005 PXZOKC4 011011lOO6. 12.13112006 25,000 BBLS 44,5 NYH CARGOMB 47.3570 
 $71,425 H MTM NQ r 
36776 612711005 PXZOlCC4 0110112006·1213112006 25,000 BBLS 45 NYH CARGOME 47.3570 S58,925 H MTM NQ 

36838 6f291looS PXZOlCC4 0110112006 -121311l006 25,000 BBLS 43.6 NYH CAROOMB 47.3570 
 $93,925 H MTM NQ 

36918 111112005 PXZOKC4 0310112006 - 1113012006 25,000 BBLS 45.6 NYH CAROOMB 47.3570 _____.~:!?!~ H MT~ ~Q 
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4/30/2006FPL Derivative Settlements - All Instruments 
!if 25 &i& .. n !bil" C;1tJ~"''''''ilK___ 

Trade Deal Strike Put/ Settle Original Gain / (Loss) Fas 
Deal # Date Trader Term Volume Units Price Price Call Index Price Premium Type 
37306 81912005 PXZOKC4 03/0112006« 09/3012006 25,000 BBLS 48.2 NYHCAROOME 47.3570 ($21,075) HMTMNQ 
37451 812212005 PXZOKC4 0110112006 ·0313112006 25,000 BBLS 49.9 NYHCAROOME 47.3570 ($63,575) HMTMNQ 
37514 812612005 PXZOKC4 01/0112006·0313112006 25,000 BBLS 50.75 NYHCAROOME 41.3570 ($1\4,825) HMTMNQ 
37519 812612005 PXZOKC4 01/0112006 - 0313112006 25,000 BBLS 50.75 NYHCAROOME 47.3570 ($84.825) HMTMNQ 
31538 812912005 PXZOKC4 01/0112006 « 0313112006 25,000 BBLS SO.s5 NYHCAROOME 47.3510 (S79,825) HMTMNQ 
37594 8/3012005 PXZOKC4 01/0112006« 1213112006 25,000 BBLS 52.5 NYHCAROOME 47.3570 ($1211,575) HMTMNQ 
37701 9n12oo5 PXZOKC4 0110112006 «1213112006 25,000 BBLS 53.2 NYHCAROOME 47.3570 (SI46,075) HMTMNQ 
37722 9/812005 PXZOKC4 0110112006·0313112006 25,000 BBLS 52.3 NYHCARGOME 47.3570 (SI23,S75) HMTMNQ 
37743 9/912005 PXZOKC4 0110112006 .0313112006 25,000 BBLS 52 NYHCARGOME 47.3570 (S116.075) HMTMNQ 
37759 9/1212005 PXZOKC4 0110112006 • 0313112006 25,000 BBLS 51.4 NYHCARGOME 47.3510 (SI01,07S) HMTMNQ 
37785 9/1312005 PXZOKC4 01/0112006- 0313112006 50,000 BBLS 51.65 NYHCARGOME 47.3570 (S214.650) HMTMNQ 
37806 9/1412005 PXZOKC4 01/0112006·0313112006 50,000 BBLS S3.0S NYHCARGOME 47.3570 (S284,650) HMTMNQ 
37855 911512005 PXZOKC4 01/0112006« 0313112006 50,000 BBLS S3 NYHCAROOME 47.3570 (S282.150) HMTMNQ 
37857 9/1512005 PXZoKC4 01/0112006« 0913012006 25,000 BBLS 53.6 NYHCARGOME 47.3570 ($156,075) HMTMNQ 

37870 9/1612005 PXZOKC4 0110112006 - 0313112006 50,000 BBLS S2.65 NYHCAROOME 47.3570 (S264,650) HMTMNQ 

37943 912312005 PXZOKC4 0110112006 - 0313112006 50,000 BBLS 56 NYHCARGOME 47.3570 ($432,150) HMTMNQ 

37944 912312005 PXZOKC4 0110112006·0313112006 50,000 BHLS S6 NYHCARGOMB 47.3510 (S432,!S0) HMTMNQ 

37953 912612005 PXZOKC4 01/0112006« 0313112006 50,000 BBLS 55.9 NYHCAROOME 47.3570 ($427,1 SO) HMTMNQ 

37910 91271200S PXZOKC4 0110112006 - 0913012006 2S,000 BBLS 56.4S NYHCAR.OOMB 47.3S70 ($227,325) HMTMNQ 

37912 91271200S PXZOKC4 0110112006 • 0913012006 2S,OOO B'BLS 56.2 NYHCAR.OOMB 47.3570 ($221.075) 
 HMTMNQ 

38049 101412005 PXZOKC4 0110112006·0313112006 25,000 BBLS 54.1 NYHCAROOMB 47.3S70 ($168,575) 
 HMTMNQ 
38090 10/S1200S PXZOKC4 0110112006·0313112006 50,000 BBLS S4.7 NYHCARGOMB 47.3570 ($367,150) HMTMNQ 
38426 101261200S PXZOKC4 0110112006 - 0313112006 50,000 BBLS SS.IS NYHCARGOME 47.3570 ($389,650) HMTMNQ J';ef>!!'~5' 
38428 1012612005 PXZOKC4 0110112006 - 0313112006 50,000 BBLS 54.7S NYHCARGOME 47.3570 (") ~ ~ m~ 9- :J.($369,650) HMTMNQ (j)::r=:en(!)fr 

Summsry for 'Actusl / Estlmste' = A (36 d~tan records) OOl~g!?2Z-o 
1,150,000 a::!.z;~~Sum ($3.404,450) Zl\)-~(!)O(!) 

~ -0')"""Summllll'}' for 'Deal Type' '" SSWPS (72 detail records) 'TI UlagllOW 
-orSum 0 ($1,404,750) ~ Teet 

Summary for 'Counterparty Name'. Morgan Stanley Capital Group, Inc. (72 detail records) C a[l]::r 

Sum 0 ($1,404,750) m ~ 
-

g
3

Summary for 'Delivery Month'.. 313112006 (148 detail records) o '0
Z :J. ~(!) ::;) 

en '<Sum 0 ($3,023,266) 
-f

Delivery Month Apri12006 

Counterparty Name Barclays Bank PLC > 
rDeal Type 88WP8 

Actual I Estimate E 

...~",....--..~~.-~.......~---"",--.. .,. .. 
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Trade Deal Strike Putl Settle Original Gain I (Loss) Fas 
Deal # Date Trader Term Volume Units Price Price Call Index Price Premium Type 
37030 711912005 PXZOKC4 04I0112006·09f3012006 25.000 BBLS 44.85 NYHCARGOME 51.0330 $154,575 HMTMNQ 
37297 8/812005 PXZOKC4 03/0112006 - 09f3012oo6 2',000 BilLS 48.7 NYHCAROOME 51.0330 $58,325 HMTMNQ 
37433 &11812005 PXZOKC4 0410112006·09/3012006 2.5,000 BBLS 48.75 NYHCAROOME 51.0330 $57,075 HMTMNQ 
37503 &12512005 PXZOKC4 04/0112006 - 06f3012006 2.5,000 BBLS 50.48 NYHCAROOME 51.0330 S13,825 HMTMNQ 
37569 812912005 PXZOKC4 0410112006·06(3012006 25,000 BBLS 50.2 NYHCAROOME 51.0330 S20,825 HMTMNQ 
37693 9/612005 PXZOKC4 0110112006.1213112006 25,000 BBLS 53.6 NYHCAROOME 51.0330 ($64, t75) HMTMNQ 
38288 1011312005 PXZOKC4 0310112006 - 08f3112006 2.5,000 BBts 54 NYHCAROOME 51.0330 ($74,175) HMTMNQ 
3&295 10/1312005 PXZOKC4 0310112006·07f3112006 25,000 BBts 53.1 NYHCAROOME 51.0330 ($51,675) HMTMNQ 
38382 1012012005 OSMOTOX 04/0112006 - 06(3012006 '0.000 BBLS 52.2 NYHCAROOME 51.0330 ($58,350) HMTMNQ 
38419 1012512005 PXZOKC4 0410112006 - 06(3012006 50,000 BBLS 54.1 NYHCARGOME 5\.0330 ($153,350) HMTMNQ 

Summary for 'Actual / Estimate' '" E (10 detaH records) 

Sum 300,000 ($97,100) 
Summery for 'Delli Type'" SSWPS (10 deleil reco~) 

Sum 300,000 ($97,100) 
Summery for 'Countet;perty Name' =Barclays Bank PLC (10 detaIl records) 

Sum 300,000 ($97,100) 

COu.nJ.erparty Name Deutsche BankAG 

Deal Type SSWPS 

Actual I Estimate E 
"1J»0'" 0 '11 

36670 6I1Sl2oo5 PXZOKC4 0110112006 - 1213112006 25.000 BBLS 42.3 NYHCARGOME 51.0330 $218,325 HMTMNQ &56fC:!iigo
(") ('() (') lJl =!l x- B.: 

36716 612112005 PXZOKC4 0110112006 - 1213112006 25.000 BBLS 43.75 NYHCARGOME 51.0330 S\82,075 HMTMNQ (£)::r",,<I><1lru
O ..... ~ g !i!ZZ"1J37007 7118/2005 PXZOKC4 0410112006·09f3012oo6 2S,OOO BBLS 44.6 NYHCAROOMB 51.0330 SI60,825 HMTMNQ Q,az~!=>~

37694 91612005 PXZOKC4 0110112006-1213112006 25,000 BBts 53.7 NYHCARGOME 51.0330 ($66,675) Zt\l-!='<1lo('()HMTMNQ ,f:lt. -0)-'
Summery for 'Actual I Estimate' =E (4 detaH records) ." (;J U; Q, g 1<0 

100,000 -or-
Sum $494,550 ~ "tf!5' 
Summary for 'Deal Type' =SSWPS (4 detail rerords) C ~ m~ o 0 
Sum 100,000 $494,550 m ~ 0 -

""0
3QSummery for 'Countet;party Name'. Deutsche Bank AG (4 detail records) Z (6' g;

<I> '<
Sum 100,000 $494,550 -I 

COllnterparty Name 1. Aron & Company 

Deal Type SSWPS » 
rAetnall Estimate E 


35928 411112005 PXZOKC4 01/0112006 - 1213112006 25,000 BBLS 39.7 NYHCARGOMB 51.0330 S283,325 HMTMNQ 

36140 4127/2005 PXZOKC4 0110112006 - 1213112006 25,000 BBts 40.1 NY'H CARGOME 51.0330 S273,325 HMTMNQ 

36305 5/1212005 PXZOKC4 0110112006 - 1213112006 25,000 BBts 37.SS NYHCAROOMB 51.0330 S329,575 HMTMNQ 


--~.-
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Trade DetJI Strike Putl Settle Original Gain I (Loss) Fas 
DtJte Price Price Call Price PremiumDeal # Trader Term Volume Units Index Type 

36334 5/1612005 PXZOKC4 0110112006-1213112006 25,000 BBLS 38.05 NYHCAROOMB 51.0330 S324,575 HMTMNQ 

36432 512612005 PXZOKC4 0110112006 • 1213112006 25,000 BBLS 38.75 NYHCAROOME 51.0330 S307,075 HMTMNQ 

36805 612812005 PXZOKC4 0110112006·1213112006 25,000 BBLS 44.65 NYHCAROOME 51.0330 S159,575 HMTMNQ 
36959 711412005 PXZOKC4 0310112006 -1113012006 25,000 BBLS 46 NYHCAROOMB 51.0330 $125,825 HMTMNQ 
37073 712112005 PXZOKC4 0410112006 - 0913012006 25,000 BBLS 44.65 NYHCAROOME 51.0330 $159,575 HMTMNQ 
37118 712512005 PXZOKC4 0410112006·0913012006 25,000 BBLS 45.5 NYHCAROOMB 51.0330 S138,325 HMTMNQ 
37415 811712005 PXZOKC4 0110112006·0913012006 25,000 BBLS 493 NYHCAROOME 51.0330 $43,325 HMTMNQ 
37590 813012005 PXZOKC4 0110112006 ·1213112006 25,000 BBLS 52.3 NYHCAROOME 51.0330 (S31 ,(75) HMTMNQ 
37592 813012005 PXZOKC4 0110112006·1213112006 25,000. BBLS 52.15 NYHCAROOME 51.0330 (S27,925) HMTMNQ 
3759S 813012005 PXZOKC4 0110112006. 1213112006 25,000 BBLS 52.6 NYHCAROOMB 51.0330 ($39,175) HMTMNQ 
37712 9n12oo5 PXZOKC4 0110112006 .1213112006 25,000 BBLS 52.95 NYHCAROOMB 51.0330 ($47,925) HMTMNQ 
37942 912312005 PXZOKC4 01/0112006 - 1213112006 25,000 BBLS 56.3 NYHCAROOME 51.0330 (SI31,67S) HMTMNQ 
37971 912712005 PXZOKC4 0110 112006 - 0913012006 25,000 BBLS 56.7 NYHCARGOMB 51.0330 (SI41,675) HMTMNQ 
38306 1011412005 PXZOKC4 0410112006·0613012006 25,000 BBLS 52 NYHCAROOME 51.0330 (S24,175) HMTMNQ 
38332 1011812005 PXZOKC4 0410112006·0913012006 25,000 BBLS 52.95 NYHCARGOME 51.0330 ($47,925) HMTMNQ 

Summary for 'Actual I Est/mate'.. E (18 detail records) 

Sum 450,000 $1,652,350 

Summary for 'Deal Type' = SSWPS (18 detaIl records) 

Sum 450,000 $1,652,35Q 

Summary for 'Counterparly Name' = J. Aron & Company (18 detail records) 

450,000 $1,652,350Sum 
\)>0(/)0"Cuunterparty NtJme Morgan Stanley Capital Group, Inc. ill::;:c: !ii0 0 

(,,)<Oill(l):;Cl'"
Deal Type ~g.~cn~g:SSWPS 3 0 ....

Oa>(I)::>~Z\)
Actual I Estimate E aaz~p~Z N-P (I) 0(1) 

~ -0')'"35955 411312005 PXZOKC4 01/0112006 ·12l31flO06 25,000 BBLS 38.4 NYHCAROOMB 51.0330 S315,825 HMTMNQ w -..Joo)lo-n (JI-o
35974 411512005 PXZOKC4 0110112006· 1213112006 25,000 BBLS 38.05 NYH CARGOMll 51.0330 $324.575 HMTMNQ -or$- "t <2)"
36086 412212005 PXZOKC4 0110112006 ·1213112006 .'15,000 BBI..'! 40.75 NYHCAROOME 51.0330 $257,075 HMTMNQ o ., m~0­36283 511012005 PXZOKC4 0110112006 ·1213112006 25,000 BBI..'! 38.85 NYHCARGOME 51.0330 S304,575 HMTMNQ <0 ()m ill 036364 511812005 PXZOKC4 0110112006· 1213lflO06 .'15,000 BBLS 38.3 NYHCARGOMB 51.0330 $318,325 HMTMNQ 6" 3 

... -0 
36412 512412005 PXZOKC4 0110112006 - 1213112006 25,000 BBLS 38.55 NYHCAROOME 51.0330 $312.075 HMTMNQ Z (0' ~ 

en '<
36635 611312005 PXZOKC4 0110112006· 1213112006 25.000 BBLS 41.15 NYHCAROOME 51.0330 $247,075 HMTMNQ -I36745 612312005 PXZOKC4 01101fl006· 1213112006 25,000 BBLS 44..'15 NYHCARGOMB 51.0330 S169.575 HMTMNQ 
36760 612412005 PXZOKC4 0110112006· 1213112006 25,000 BBLS 44.5 NYHCAROOMB 51.0330 S163,325 HMTMNQ »36776 612712005 PXZOKC4 01/0112006· 1213112006 25,000 BBLS 45 NYHCAROOMB 51.0330 $150,825 HMTMNQ 
36831 612912005 PXZOKC4 0110112006 ·1213112006 25,000 BBLS 43.6 NYHCARGOME 51.0330 $185.825 HMTMNQ r­
36911 711112005 PXZOKC4 03/0112006·1113012006 25.000 BBLS 45.6 NYHCAROOME 51.0330 S135,825 HMTMNQ 
37000 711812005 PXZOKC4 0410 112006 •09/3012006 25,000 BBLS 44.6 NYHCARGOME 51.0330 S160.825 HMTMNQ--_.._ ....., 
4121112006 10:4SAM Page 20 0/30 
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Tralle Deal Strike Putl Settle Original Gain I (Loss) Fas 
Deal # Date Trader Term Volume Units Price Price CaU Index Price Premium Type 
37065 712012005 PXZOKC4 0410112006 - 0913012006 25,000 BBLS 44.8 NYHCAROOME 51.0330 S155,825 HMTMNQ 

37306 81912005 PXZOKC4 03/0112006·091301l006 25,000 BBLS 48.2 NYHCAROOMB 51.0330 ' 570,825 HMTMNQ 
37432 811812005 PXZOKC4 04/0112006·0913012006 25,000 BBLS 48.3 NYHCAROOME 51.0330 $68,325 HMTMNQ 
37540 812912005 PXZOKC4 0410112006 - 0613012006 25,000 BBLS 50.2 NYHCAROOMB 51.0330 $20,825 HMTMNQ 
37565 812912005 PXZOKC4 0410 112006 - 0613012006 50,000 BBLS 50.5 NYHCAROOME 51.0330 $26,650 HMTMNQ 
37594 813012005 PXZOKC4 0110112006 - 1213112006 25,000 BBLS 52.5 NYHCAROOMB 51.0330 (536.675) HMTMNQ 
37707 <ml2oo5 PXZOKC4 OlIO 112006 • 1213112006 25,000 BBLS 53.2 NYHCAROOMB 51.0330 (554,175) HMTM NQ 
37857 911512005 PXZOKC4 0110112006 - 0913012006 25,000 BBLS 53.6 NYHCAROOME 51.0330 (564,175) l-IMTMNQ 
37970 9127f2005 PXZOKC4 0110112006·0913012006 25,000 BBLS 56.45 NYHCAROOMB 51.0330 ($135,425) H MTMNQ 
37972 912712005 PXZOKC4 0110112006 ­ 09/3012006 25,000 BBLS 56.2 NYHCAROOMB 51.0330 ($129.175) HMTMNQ 

Summary for 'Actual I Estimate' = E (23 detail records) 

Sum 600,000 $2,968,550 

Summary for 'Deal Type' =SSWPS (23 dete" records) 

Sum 600,000 $2,968,550 

Summary for 'Counterparty NarTUt'. Morgan Stanmy Cspltal Group, Inc. (23 detail records) 

Sum 600,000 $2,968,550 

Summary for 'De"very Month' = 4/3CI200fJ (55 detaH records) 

Sum 1,450,000 $5,018,350 

summary ibr"'Slralegy' = HDGE10015B (203 detail records) 

Sum 1,460,000 $1,995.084 

~trategy HDGEI0016B -----=--===nii~~~~ 
Delivery Month March 2006 0 (O::re;(/)Cbru 

(0 ~ g ~ zU 

Counterparl;y Name Barclays Bank PLC Z g,"'z:::roo
~ - 9 l§. ~ ~ 

Deal Type SSWPS " 
W ..... 00 

trI =g ~ 

38513 111112005 PXZOKC4 

Actual I Estimate E 

38987 12n12005 PXZOKC4 
38992 IWl200S PXZOKC4 

0110112006·0313112006 
01/0112006 - 0313112006 
0110112006 • 0313112006 

50,000 
-50,000 
-30,000 

BBLS 
BBLS 
BBLS 

53 
52 

52 

NYH CARGOMB 
NYH CAROOMB 
NYH CAROOME 

48.5180 
48.5180 
48.5780 

($221,074) 
S171 ,074 
SI02.644 

HMTMNQ 
HMTMNQ 
HMTMNQ 

C 

m 
z 

a. "'cO' 
~ !lJ ;;r 
o () 
~ ~ g, -g 
CD '" (Jl '< 

Summary for 'Actuell Estimate' II E (3 detail records) -f 
Sum -30,000 $52,644 

Actual' Estimate A » 
38513 11lll2oo5 PXZOKC4 0110112006 ­ 0313112006 -50,000 BBLS 53 NYH CAROOMB 47.3570 $282,150 HMTMNQ r­
38987 lWl200S PXZOKC4 0110112006·0313112006 50,000 BBLS 52 NYH CARGOMB 47.3570 (S232,150) HMTMNQ 
38992 llnl2.ooS PXZOKC4 0110112006 - 0313112006 30,000 BBLS 52 NYH CARGOMB 47.3570 (S139,290) HMTMNQ 

-------".,.,."" .. ­ ...~I"~-
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4/30/2006FPL Derivative Settlements - All Instruments 
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Trade Dettl Strike Put I Settle Originttl Gain I (Loss) Fas 
Deal # Date Trader Term Volume Units Price Price Call Index Price Premium Type 

Summary for 'Actual I Estfmate' '" A (3 detaU records) 

30,000 ($89,290)Sum 
Summary for 'Deal Type'. SSWPS (6 detail records) 

Sum 0 ($36,646) 

Summary for 'Counterparty Nal'T/$'" Barclays Bank PLe (6 dete" records) 

Sum 0 ($38,646) 

Counterpttrty Name Deutsche Bank AG 

Deal Type SSWPS 


Actual I Estimate E 

39.503 111312006 PXZOKC4 03/0112006 - 0313112006 125,000 EBLS 47.95 NYH CARGOME 48.5780 $18,565 HMTMNQ 
4022.5 211612006 PXZOKC4 03/0112006 - 0313112006 50,000 BELS 46.35 NYH CAROOMB 48.5780 1111.426 HMTMNQ 

Summary for 'Actual I Estimate'. E (2 detaR records) 

Sum 175,000 $189,991 

Actual I Estimate A 
39503 1/1312006 PXZOK.C4 0310112006 - 0313112006 -125,000 BBLS 47.95 NYH CAROOMB 47.3570 S74,125 HMTMNQ 
4022.5 211612006 PXZOKC4 0310112006 - 0313112006 -50,000 BBLS 46.35 NYH CAROOME 47.3570 (S50,3S0) HMTMNQ 
Summary for 'Actual I Estfmate'. A (2 detail records) 

Sum -175,000 $23,775 
I»OUlOJ]Summary for 'Deal Type' '" SSWPS (4 detail records) Ql:::l:c:aroo 

(Q Ql (I) ::;!*-::>.
Sum o $213,766 (") ~g.~t/)~g. 
Summary for 'Counterperty Name'.. Deutsche Bank AS (4 detail records) 08~g~5;5l

o:::lzu>, :E
SU%D 0 $213.76~ ...... =omo<DZ ~ • - 0) """I 

.jl. -..jooQ<>Counterparty Name J. Aron & Company ."w Ul_O 

a~t5-
(I) , ::rDeal Type SSWPS ... m~o 

(Q 
a-

0nActual I Estimate E m !!l. 3 o "'Cl
39074 1211512005 PXZOKC4 03/0112006 - 0313112006 -lSO,OOO BBLS 53.8 NYH CAROOMB 48.5780 5783,222 HMTMNQ ::J. Ql

Z (I)::> 
u> '<39244 11.512006 PXZOKC4 0310112006 - 03f.Hl2oo6 150.000 BBLS 49 NYH CARGOMB 48.5780 (563,222) HMTMNQ 

-i39511 111712006 PXZOKC4 03/0112006 - 03/3112006 125,000 BBLS 49.35 NYH CARGOME 48.5180 (596.435) HMTMNQ 

40276 212112006 PXZOKC4 03/0112006 - 03f.H12006 .125,000 BBLS 48.1 NYH CARGOME 48.5180 S59,815 HMTMNQ 

40378 212312006 PXZOKC4 03/0112006 - 03f.H/2006 -90,000 BBLS 48.3 NYH CARGOMB 48.5180 ($2S,067) HMTMNQ » 


Summary for 'Actual I Estimate' = E (5 detail records} r-
Sum 160,000 $658,313 

Actual I Estimate A 
_______'..........-It~a_______\~-. .....~ 
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4/30/2006FPL Derivative Settlements - All Instruments 
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-~ 

Trade Deal Strike Putl Settle Original Gain / (Less) Fas 

Deal # Trader Term Volume Units Index Type
Date Price Price Call Price Premium 

39074 12115/l005 PXZOKC4 03/01/l006 - 03131/l006 150,000 BBLS 53.8 NYH CARGOME 47.3570 ($966,450) HMiMNQ 
39244 1/512006 PXZOKC4 03/0112006 - 03f3112006 ·150,000 BBLS 49 NYHCARGOME 47.3570 S246,450 HMTMNQ 
39511 111712006 PXZOKC4 03/01/l006 - 03f3112006 -125,000 BBLS 49.35 NYHCARGOMB 47.3570 $249,125 HMTMNQ 
40276 212112006 PXZO.KC4 03/01/l0M • 03131/l006 .125,000 BBLS 48.1 NYH CARGOME 47.3570 S92,875 HMiMNQ 
40378 2123/l006 PXZOKC4 03/0112006 - 0313112006 90,000 BBLS 48.3 NYHCARGOME 47.3570 (S84,870) HMiMNQ 

SummlJl)' for 'Actual I Estlmale' '" A (5 detail records) 

Sum -160,000 ($452,870) 

Summary for 'Deaf Type' .. SSVYPS (10 detail records) 

Swn 0 $195.443 

Summ2lj' for 'Counterpsrty Neme' - J. Aron &Company (10 deteD records) 

Swn 0 $195,443 

Counterpart} Name Morgan Stanley Capital Group, Inc. 

Deal Type SSWPS 

Actual I Estimate E 
38509 1II1/l005 PXZOKC4 01/01/20M - 0313112006 50.000 BBts 53.05 NYHCARGOMB 48.5780 ($223.574) HMTMNQ 
38532 111212005 PXZOKC4 01101/l006 - 0313112006 50,000 BBLS 52.95 NYHCAROOME 48.5780 (S218.574) HMTMNQ 
38'36 111212005 PXZOKC4 0310112006 - 0313112006 100,000 BBLS Sl.3 NYHCARGOMB 48.5780 (S272.148) HMTMNQ 
38656 1111012005 PXZOKC4 0310 112006 - 0313112006 90.000 BBLS 49.6 NYHCARGOME 48.5780 (S91.933) HMTMNQ 
38986 1217/2005 PXZO.KC4 0110112006 - 03/31/l006 .100,000 BBLS 52.2 NYH CARGOME. 48.5780 S362,148 HMTMNQ 
38990 121712005 PXZO.KC4 0110112006 ·0313112006 ·100,000 BBLS 51.9 NYHCARaOME 48.5780 S332,148 HMTM NQ lJl>Ocno" 

~m=cnrgo
389!)4 1217/2005 PXZOKC4 03101/l006 - 03131/l006 .70,000 BBLS 52.6 NYHCAROOMB 48.5780 S281,503 HMTMNQ C')ron~=S"'5:

-L:.rc: U1 (,()cu
39075 1211512005 PXZOKC4 0310 112006 - 0313112006 ·220,000 BBLS '3.85 NYHCAROOMB 48.5780 SI,IS9,n5 HMTMNQ O:1~g~ZlJ
39155 1212812005 DSMOTDX 0210112006 • 0313112006 200,000 BBLS 49.65 NYH CARaOME! 48.5780 (S214,296) HMTM NQ oaZ(fJ9~

Z--prooro39165 12129/l005 DSMOTDX 02101/l006·03131/l006 200,000 BBLS 49.35 NYHCARGOME 48.5780 (5154,296) HMTMNQ I\.) ~Q)-'

"TIt; Ulsa,gQ<>39171 1213012005 DSMOTDX 0310112006 - 0313112006 350,000 BBLS 49.4 NYHCAROOME 48.5780 ($287,517) HMTMNQ -or­
39299 1/612006 PXZOKC4 0310112006 ·0313112006 150,000 BBLS 49.75 NYHCARaOME 48.5780 (5175.722) HMTMNQ ~ *t6' 
39341 1/9/l006 PXZO.KC4 0310 112006 .0313112006 lSO,ooo BBLS 49.9 NYHCARGOME 48.5780 (SI98,2l2.) HMTMNQ C ~!!!a: a (") 
39399 1/1112006 PXZOKC4 03101/l0M - 0313112006 125.000 BBLS 47.8 NYHCARGOME 48.5780 S97,315 HMTMNQ m ~ ~ 
39443 1/1212006 PXZOKC4 0310 112006 • 0313112006 125.000 BBLS 48.7 NYHCAROOME 48.5780 (SI5,185) HMTMNQ a '0 

Z ijl' ~ 
39718 112512006 PXZOKC4 0310112006·0313112006 80,000 BBLS 49.3 NYHCARGOME 48.5780 (SS7,718) HMiMNQ (J) '< 

40075 21812006 PXZOKC4 03/0112006 - 0313112006 40.000 BBLS 48 NYHCARGOME 48.5780 $23,141 HMTMNQ -I 
40083 21912006 PXZOKC4 0310112006·0313112006 40,000 BBLS 47.8 NYHCARGOME 48.5780 S31,141 HMiMNQ 
40226 211612006 PXZOKC4 0310112006 ·0313112006 100,000 BBLS 46.35 NYHCAROOMB 48.5780 5222,852 HMTMNQ '» 
40257 2I17/l006 PXZO.KC4 03101/l0M ·0313112006 150,000 BBLS 46.75 NYHCARGOME 48.5780 5274,278 HMiMNQ r 

Summary for 'Actual I Estimate' =E (20 detail records) 


Sum 1,610,000 $875,058 


_.....­ -~,..--~.,~....,.-...-. 
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4/30/2006FPL Derivative Settlements - All Instruments 
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Trade Deal Strike Putl Settle Original Gain / (Loss) Fas 

Deal # Date Tradilr Term Volume Units Price Price Call Index Price Premium Type 


Actual I Estimate A 

38509 111112005 PXZOKC4 0110112006·0313112006 -50,000 BBLS 53.05 NYHCARGOME 47.3570 $284,650 HMTMNQ 
38532 111212005 PXZOKC4 0110112006 -0313112006 -50,000 BBLS 52.95 NYHCAROOME 47.3570 $279,650 HMTMNQ 
38536 111212005 PXZOKC4 0310 112006 - 0313112006 -100,000 BBLS 51.3 NYHCARGOMB 47,3570 $394,300 HMTMNQ 
38656 11/1012005 PXZOKC4 03/0112006 - 0313112006 -90,000 BBLS 49.6 NYHCARGOMB 47.3570 $201,870 HMTMNQ 
38986 121712005 PXZOKC4 0110112006 - 03/3112006 100,000 BBLS 52.2 NYHCAROOME 47.3570 ($0484,300) HMTMNQ 
38990 121712005 PXZOKC4 0110112006 • 0313112006 100,000 BBLS 51.9 NYHCARGOME 47.3570 ($454.300) HMTMNQ 
38994 121112005 PXZoKC4 03/0112006 ·0313112006 '70,000 BBLS 52.6 NYHCARGOME 47.3570 ($367,010) HMTMNQ 
39075 1211512005 PXZOKC4 0310112006 • 0313112006 220,000 BBLS 5:U5 NYHCARGOMB 47.3570 ($ 1,428,460) HMTMNQ 
39155 1212812005 DSMOTDX 0210112006 • 03/3112006 -200,000 BBLS 49.65 NYHCARGOMB 47.3570 $458,600 HMTMNQ 
39165 1212912005 DSMOTDX 0210112006·0313112006 -200,000 BBLS 49.35 NYHCARGOMB 47.3570 S398,600 HMTMNQ 
39171 1213012005 DSMOTDX 0310112006·0313112006 -350,000 BBLS 49.4 NYHCAROOMB 47.3570 $715,050 HMTMNQ 
39299 11612006 PXZOKC4 0310112006·0313112006 ·HO,ooo BBLS 49.75 NYHCARGOME 47.3570 $358,950 HMTMNQ 
39341 11912006 PXZOKC4 0310112006·0313112006 ·150,000 BBLS 49.9 NYHCAROOME 47.3570 $381.450 HMTMNQ 
39399 111112006 PXZOKC4 0310112006·0313112006 .125,000 BBLS 47.8 NYHCARGOME 47.3570 $55,375 HMTMNQ 
39443 1/1212006 PXZOKC4 0310112006 - 0313112006 -125,000 BBLS 48.7 NYHCARGOME 47.3570 S167,875 HMTMNQ 
39718 112512006 PXZOKC4 0310112006 • 0313112006 -80,000 BBLS 49.3 NYHCARGOME 47.3570 $155,440 HMTMNQ 
40075 21812006 PXZOKC4 0310112006 • 0313112006 -40,000 BBLS 48 NYHCARGOME 47.3570 ' $25,720 HMTMNQ 
40083 21912006 PXZOKC4 0310112006 - 0313112006 -40,000 BBLS 47.8 NYHCARGOMB 47.3570 517.720 HMTMNQ 
40226 211612006 PXZOKC4 0310112006 - 0313112006 -100,000 BBts 46.35 NYHCARGOME 47.3570 (SI00,7oo) HMTMNQ 
40257 211712006 PXZOKC4 0310112006·0313112006 -ISO,OOO BBLS 46.75 NYH CAltGOME 47.3570 (S9I,050) H MTMNQ 

Summary for 'Actual I Estimate' = A (20 demU records) 
"0»0<1'0" 

Sum -1,610,000 $969,430 llJ~c5l'oo(")0 III (1) =130::!. 
Summary for 'Deal Type'" SSWPS (40 demO records) ~g.~(f)~g-

Sum 0 $1,844,498 o~~g~~~
o a z",. ~ 

Summary for 'Counterparty Name'. Morgan Stanley Capital Group, Inc. (40 detail records) Z--~CDO(1)
f\.) -0)'"
.1>0 "'looQoSum. 0 $1,844,498 'TIw (.)1-0 

5"~CSummary for 'DelIvery Month' = 313112006 (60 detaIl records) arlo
C ~[!J;:Z

Sum 0 $2,217,062 S Q 
DeI1very Month April 2006 m !ll. 3Q 1:>

Z (D' g;
Counterparly Name Deutsche Bank AG '" '<

-IDeal Type SSWPS 

Actual I Estimate E > 
40657 3/312006 PXZOKC4 04/0112006 • 0413012006 -2.00,000 BBts 48.2 NYH CAROOME 51.0330 ($566,600) HMTMNQ r 
40651 31312006 PXZOKC4 0410112006 • 0413012006 -100,000 BBLS 48.25 NYH CAltOOMB 51.0330 ($278,300) HMTMNQ 
40984 312112006 PXZOKC4 0410112006 - 0413012006 120,000 BBLS 46.8 NYHCARGOMB S1.0330 $507,960 HMTMNQ 
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4/30/2006FPL Derivative Settlements - All Instruments 
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Trade 	 Deal Strike PutI Settle Original Gll;n I (Loss) Fas 

Deal # Date Trader Term Volume Units Price Price Call Index Price Premium Type 


Summary for 'Actual / EstimstIJ' = E (3 detal7 rocOrr:/$) 

-180,000 ($336,940) 

Summery for 'Deal Type' =SSWPS (3 detail records) 

Sum -180,000 ($336,940) 

Sam 

Summary for 'Counterpsrty Name' =Deublche Bank AG (3 detaH records) 

-180,000 	 ($336,940)Sum 
Counterpllrty Name J. A.ron & Company 

Deal Type SSWPS 

Actual I Estimate E 


40278 212112006 PXZOKC4 0410112006·0513112006 -90.000 EELS 48.S NYHCAROOME 51.0330 ($127.970) Ii MTMNO 

40379 212312006 PXZOKC4 0410112006·0413012006 55,000 BBLS 48.5 NY}{ CARGOME 51.0330 SI39,315 l-J MTM NQ 


40678 3/612.006 PXZOKC4 0410112006 .0413012006 .200,000 BBLS 48 NYHCAROOME 51.0330 ($606,600) liMTM NO 

40843 311512006 DSMOTDX 0410112006 • 0413012006 135,000 BBLS 47.75 NYH CARGaME 51.0330 $443,205 liMTM NQ 

41004 312212006 PXZOKC4 0410112006-0413012006 120,000 BBLS 47.4 NYHCAROOMB 51.0330 $435,960 HMTMNQ 


Summary for 'Actual/estimate' = E (5 detaTI records) 

Sum 20,000 $183,910 

Summary for 'Deal Type'" SSWPS (5 detaIT records) 

Sum 20,000 	 $183,910 

Summary for 'CountIJrparfy Name' = J. Aron & Company (5 dataIT records) ;;?~~S2~61 
Sum 20,000 	 $183,910 ("') ~ ~ Bi ~ R- ::I. 

-l.::re;U>(Og. 
Counterparty Name Morgan Stanley Capital Group, Inc. 	 0o3gg>z-o

wg ::rooo_Z",. :£
Deal Type SSWPS Z;::;-?~8~ 

+> "'""oo!/<>-nw (}1-oAetuall Estimate E 	 -or 
ffi- TiS'

38511 111112005 PXZOKC4 0410112006 ·0413012006 -40,000 BBLS 52 NYH CAROOME. 51.0330 	 $38,680 HMTMNQ C §m;a:
38658 1111012005 PXZOKC4 04/0112006-0413012006 -70,000 BBLS 49.2 NYHCAROOME 51.0330 {SI28,310} HMTMNQ 	 co (")m III 0
38773 1111612005 PXZOKC4 0410112006·0413012006 90,000 BBLS 49.5 NYHCARGaME 51.0330 	 S137,970 HMTMNQ o 3 

., '0 

38893 1113012005 PXZOKC4 04/0112006 • 0413012006 10,000 BBLS 48.S NYHCAROOME 51.0330 525,330 HMTMNQ Z 	 a;' ~ 
'" '<38989 121712005 PXZOKC4 04/0112006 ·04f3012006 75,000 BBLS 52.4 NYHCAROOME 51.0330 	 ($102,525) HMTMNQ -I 

39763 112612.006 PXZOKC4 04/0112006 • 0413012006 -60,000 BBLS 49.8 NYH CAROOMB S1.0330 ($73,980) HMTMNQ 

39892 2/212006 PXZOKC4 0410 112006 - 0413012006 20,000 BBLS 50.4 NYHCAROOME 51.0330 $12,660 HMTMNQ 
 »
39936 21612.006 PXZOKC4 0410112006-0413012006 20,000 BBLS 51.35 NYHCAROOMB 51.0330 	 (S6,J40) HMTMNQ r­40076 211112006 PXZOKC4 0410112006·0413012006 -45,000 BBLS 48.S NYHCAROOME S1.0330 (Sll3,98S) HMTMNQ 

40084 21912006 PXZOKC4 0410112006 • 0413012006 -45,000 BBLS 48.35 NYH CARGaME 51.0330 ($120,735) HMTMNQ 

40221 211612006 PXZOKC4 04/0112006 - 0413012006 -90,000 BBLS 46.6 NYHCAROOMB 51.0330 ($398,970) HMTMNQ 

40255 211712006 PXZOKC4 0410112006·0413012006 -90.000 BBLS 47 NYHCAROOME 51.0330 (S362.970) HMTMNQ 


.......... _-_.......... _---. ­
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4/30/2006FPL Derivative Settlements - All Instruments 
:>ZW i"'$'l" - -; 

Trade Deal Strike Pu.t / Settle Original Galn / (Loss) Fas 
Deal # Date Trader Term Volume Un.its Price Price Call Index Price Premiu.m . Type 

40660 31.312006 PXZOKC4 04/0112006·041.3012006 -100,000 BilLS 48.35 NYHCAROOME SI.0330 ($268,300) H MTMNQ 

40661 31312006 PXZOKC4 04I01I2oo6-0~0~6 -70,000 BIlLS 49.0S NYHCAROOME S1.0330 ($138,810) HMTMNQ 

40679 3/612006 PXZOKC4 04/0112006 - 04130~6 -110,000 BBLS 47.9 NYHCAROOME S1.0330 ($344,630) HMTMNQ 

40779 31912006 PXZOKC4 04/0112006 • 0413012006 ·180,000 BBLS 48 NYH CAR-GOME 51.0330 ($54S,940) HM1'MNQ 

Summary for 'Actual I Estimate' = E (16 detaIl records) 

Sum -685,000 ($2,390,855) 

Summary for 'D881 Type'. SSWPS (16 detail records) 

Sum -685,000 (J2.390.865) 
Summary for 'Countetpsrty Name'. Morgan Stanley Capltsl Group, Inc. (18 detail records) 

Sum. -686,000 ($2,390.855) 

Summary for 'Delivery Month' '" 413012006 (24 detaR records) 

($2.543,885)~.~!!!................. _....... .............. ..._................. " ...... -845,000 
Summery for 'Strefegy'" HDGE10016B (84 detallracorr/s) 

Sum .84~OOO ($326.823) 

Summary for 'Portlolfo' .. FPL Hedge on 2006 (287 detail records) 

Sum. 605,000 $1.668,261 


Summary for 'ProJecr = FPL· Clause (461 detall records) 


Sum 39,380,000 . ($3, 798,000) ($27.258,114) 


l:I»OCl?O:!l 
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Delli # 
Trade 
Date TrRder Term Volume Units 

Deal 
Price 

Strike Put I 
Price CRII Index 

Settle 
Price 

Original 
Premium. 

Gain / (Loss) Faa 
Type 

Business Unit 
Project 

EMT,~IY1ivision ofFPL 

FPL - Clau~1 
! 

Portfolio FPL Hedg~ as 2006 

~rategy HDGEIOOI B ______.. ....,_____ .___.J 
Delivery Month May 2006 

Counterpllrty Name Barclays Bank; PLC 

Deal Type OTCOPT 

Actual I Estimate A 

30171 1012812005 PXZOKC4 0410112006· 0513112006;1 
Summary for 'Actual I Estimate' = A (1 detail record) I 

Sum \11
!Summary for 'Deal Type' = OTCOPT (1 detail record) 


Sum lu

! 

Deal Type SWPS 

Actual I Estimate A 
1 

36705 612012005 PXZOKC4 01/0112006 0 1213112006
 

36712 612112005 PXZOKC4 0110112006· 1213112006 

36732 6I2l/200S PXZOKC4 0110112006· 1213112006 

36951 711312005 PXZOKC4 0110112006· 1213112006 

36996 711812005 PXZOKC4 0110112006·1213112006 

36998 711812005 PXZOKC4 01101/2006 • 1213112006 


Summary for 'Actual I Estimate':. A (6 deta" records) 

Sum 

Summery for 'Desl Type' = SWPS (6 detaIl records) 


Sum 
Summary for 'Counterparty Name' = Bamai'S Bank PLe 

Sum 
Counterparty Name BNP PARIBAS 

Deal Type OTCOPT 

513012006 9:10AM tl 

620,000 MMBTU 0 S10.sse C 0.0000 ($663,400) ($663,400) HMTMNQ 

620,000 {$663,400} ($663,400) 

620,000 ($663,400) ($663,400) r' 

IS5,000 
ISS,OOO 
155,000 

MMBTU 
MMBTti 
MMBTU 

g,075 

S.Ol 
7.97 

NG(FS) 
NO(FS) 
NO(FS) 

7,1980 
7,1980 
7,1980 

(SI35,935) 
(SI25,860) 
(S119.660) 

HMTMNQ 
HMTMNQ 
HMTMNQ 

-o»ocno-n 
giifC:!iioo

(")roolll=tR-§:
-'-3g.U)~ru0 0 ::IQ)z-o
Ul~ :To ° 
0- Z(I)' :IE

Z--!=>rooroN ...... 0'>-. 
155,000 
155,000 
15S,OOO 

MMBTti 
MMBTU 
MMBTU 

&.24 
8.175 
8.19 

NO(FS) 
NO(FS) 
NG(FS) 

7.1980 
7.1980 
7.1980 

($161,510) 
($151,435) 
(S153,760) 

HMTM NQ 
HMTMNQ 
HMTMNQ 

"Tlt'; 

C 

~a81<'o 
-or 
m- ~ca' 
=lm;:l:0­

930,000 ($848,160) 
m 
Z 

(Cl 

IIIo 
::I.ro 
(I) 

()

° .g 
III::I
'< 

930,000 ($848,160) -I 
taU racords) 

1,650,000 ($663,400) ($1,511,560) » 
r-

Pilge 10130 
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ts -All InstrumentsFPL Derivative Settleme 
Trade Deal Strike Putl 

Deal # Date Trader Term Volume Units Price Price Call 

Actual! Estimate A 

30150 912712005 PXZOKC4 0310112006· 1213112006 310,000 MMBTU 0 :m.soc c 
Summary for 'Actual I Estimate' = A (1 detail record) 

310,000 

Summary for 'Deal Type':: oTCOPT (1 detail record) 

Sum 

Sum 

310,000 

Deal Type SWPS 

Actual I Estimate A 

36112 412612005 PXZOKC4 0110112006 - 1213112006. 155,000 MMBTU 7.55 
36304 5i1212005 PXZOKC4 0110112006 - 1213112006 155,000 MMBTU 7.16 
36333 511612005 PXZOKC4 0110IflOO6 • tWI1200 155,000 MMBTU 7.16 
36406 S12412005 PXZOKC4 0110112006 -lWI1200O: 155,000 MMBTU 7.195 
36759 612412005 PXZOKC4 OlIO1flOO 6- 121311200 155,000 MMBTU 8.D15 
37120 712SI2005 PXZOKC4 15S,OOO MMBTU 8m 
37429 81181200S PXZOKC4 IS5,000 MMBTU 8.865 
37430 811812005 PXZOKC4 155,000 MMBTU 8.865 
37106 9nl1.005 PXZOKC4 0410111.006 - 12l3112006j 155,000 MMBTU 9.38 
37778 9/1312005 PXZOKC4 0410 IflOO6 - 1213112oo6! IS5,OOO MMBTU 9.515 

Summary for 'Actual I Estimate'" A (10 detafi records) 

1,550,000 

Summary for 'Deal Type'. SWPS (10 detail records) 
Sum 

1,660,000Sum , 
Summary for 'Counterparty Name' = BNP PARIBAS (11 d II record,) 

Sum 1,860,000 

Counurparty Name Calyon 

Deal Type SWPS 

Actual I Estimate A 

36139 412712005 PXZOKC4 0110111.006 - 12/3112006 155,000 MMBTU 7.505 
36715 6127flOOS PXZOKC4 0110111.006 - 12/3112006 155,000 MMBTU 8.03 
31187 712812005 PXZOK.C4 0110112006 -1213112006i 155,000 MMBTU 8.117S 
31197 7129fl005 PXZOK.C4 0110112006 - lWIfl006 155,000 MMBTU 8.3225 
37506 812512005 PXZOK.C4 0110111.006 -12l31fl006: IS5,OOO MMBTU 9.36 

Summary for 'Actual I Estimate' =A (5 detan records) 

776,000Sum 

Index 

NO(FS) 
NO(FS) 
NO(FS) 
NO(FS) 
NO(FS) 
NO(FS) 
NG(FS) 
NG(FS) 
NO(FS) 
NO(FS) 

NG(FS) 
NO(FS) 

NO(FS) 
NO(FS) 
NO(PS) 

Settle 

Price 


0.0000 

7.1980 
7.1980 
7.1980 
7.1980 
7.1980 
7.1980 
7.1980 
7.1980 
7.1980 
7.1980 

7.1980 
7.1980 
7.1980 
7.1980 
7.1980 

Original 

Premium 


($282,100) 

($282,100) 

($282,100) 

($282,100) 

Gain I (Loss) 

($282,100) 

($282,100) 

($282,100) 

(S54,560) 
S5,89O 
S5,89O 

$465 
(SI35,935) 
($125,860) 
($258,385) 
($258,385) 
(S338,210) 
(S359,135) 

($1,518,225) 

($1,518,225) 

($1,800,325) 

(547,585) 
(SI28,960) 
(SI42,523) 
($174,298) 
(S335,lI0) 

($828,475) 

5/3112006 


Pas 

Type 


HMTMNQ 

HMTMNQ 
HMTMNQ 
HMTMNQ 
H MTMNQ 
HMTMNQ 
HMTMNQ 
HMTMNQ 
HMTMNQ 
HMTMNQ 
HMTMNQ 

'"1J»ocnO"l1 
~KfC:ruoo 

(") (!) C"l 3l =1l~:::l. 
..... ~g-"'~·dil"
00 ::l!?i1Z'"1JQ)~ ::roo 
o ;::;. Z",. =E

Z ;:;-9 m.gg; 
'T1 t:; ~ !2. g rIC 

-or
S- T to'

C :t[!J~g () 
m ~ ~ 

HMTMNQ o "0Z :l. III 
HMTMNQ !Jl :l

'< 
HMTMNQ -I 
HMTMNQ 
HMTMNQ » 

r 
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FPL Derivative Settlt:.me1ts - All Instruml!!JJ.s 


Summary for 'Counterparly Name' = Csnadlan Imperial B: k ofCommerce (6 detail ",cords) 

Trade Deal Strike Put I 
Deal # Date Trader Term Volume Units Price Price Call 

Summery for 'Deal Type' = SWPS (5 detail records) 

Sum 
Summary for 'Counterpsrty Name' '" Calyon (6 detail /'&CO!) 

775,000 

Sum 776,000 

Counterparty Name Canadian Imperial Bo ­ a/Commerce 

Deal TYPe SVVPS 

Actual! Estimate A 

36138 412712005 PXZOKC4 0)10 112006 - 1213112006 155,000 MMBTU 7.5 
36405 SIl4IlOOS PXZOKC4 0110 112006 - 1213112006 155,000 MMBTU 7.21 
36431 SI261200S PXZOKC4 0110112006 - 1213112006 155,000 MMBTU 7.135 
36671 611512005 PXZOKC4 0110112006 -1213112006, 155,000 MMBTU 7,885 
36999 111&12005 PXZOKC4 0110)12006 - 1213112006 ISS,OOO MMBTU 8.16S 
37413 811112005 PXZOKC4 0110)12006 • 121311200 ISS,OOO MMBTU 9.17 

Summary for 'Actual I Esllmate'.. A (6 detail records) 

Sum 930,000 

Summery for 'Deal Typ,' = SWPS (6 detail records) 

~ ~ mooo 
Sum - 930,000 

Counierparty Name Citibank NA 

Deal -r,Pe SVVPS 

Actual! Estimate A 

37121 712S1l005 PXZOKC4 0110112006·12131 155,000 MMBTU 8.03 
37295 81&12005 PXZOKC4 0110112006·1213112, 155,000 MMBTU 8.705 

Summary for 'Actual I &tlmete' = A (2 detail records) 

Sum ~I 310,000 

Summary for 'Deal Type' = SWPS (2 demO records) 

Sum 310,000II 

Summary for 'Counterparty Name' .. Cil/bank NA (2 detaH, cords) 

Sum 310,000 

Cqunterparty Name Deutsche Bank AG 

Deal TYPe SVVPS 

Actual! Estimate A 

.,.t.".,..SOs;nps;,1i _.n.,.,. &I6f!......."""!'t--.:.:.~m·iiUI~.,....... ~~L.'-

!p' _ 

Settle Original 
Index Price Premium 

,~"",,-

SI3~006 9:10AM 

5/3112006 
_ .....<.,0.--==--__"7'=""."',,>0"'"<)""'­

Gain I (Loss) Fas 
Type 

($828,475) 

($828,475) 

($46,810) HMTMNQ 

($1,860) HMTMNQ 

$9,765 HMTMNQ 


($106,485) HMTMNQ 

($149,885) HMTMNQ 

($305.660) HMTMNQ 


($600,935) 

($600.935) 

($600,935) 

lJl>Ocno::!!
Q)::+C:6)oo

0<0 III (1) 4i~::>-
~g.~(J)~fi} 

(SI18,960) HMTMNQ O~~g~zdl
(S233,S8S) HMTMNQ o;?,z(J)9=;:

Z--9(1)g(1)N -.., 
.j:o. -..jOOll'>

." w <.n-o
($362.545) a:i~ 

C ~fug
($362,545) m a 

§t ~ Z (1)::>(J)($362.646) '< 

-I 

l> 
r 

Page 3 ( 

NO(FS) 
NO(FS) 
NO(FS) 
NO(FS) 
NO(FS) 
NO{FS) 

NO(FS) 
NO(FS) 

7.1980 
7.1980 
7.1980 
7.1980 
7.1980 
7.1980 

7.1980 
7.1980 

3 



FPL Derivative Settlemetl~s - All Instruments 
Trade Deal Strike Putl 

Deal # Date Trader Term. Volume Units Price Price Call Index 
35956 4113/2005 PXZOKC4 0110112006 ·1213112006 15S,OOO MMBTU 7.485 NO(FS) 
36213 51212005 PXZOKC4 01/0112006 ·12131/2006 155,000 MMBTU 722 NO(FS) 
36332 5/1612005 PXZOKC4 0110 112006 • 1213112006 155,000 MMBTU 7.16 NO(FS) 
36362 511812005 PXZOKC4 0110112006·1213112006 310,000 MMBTU 7.205 NO(FS) 
36381 511912005 PXZOKC4 0110112006 ·1213112006 155,000 MMBTU 7.17 NO(FS) 
36407 512412005 PXZQKC4 0110112006· 12131/2006 155,000 MMBTU 7.195 NO(FS) 
36849 613012005 PXZOKC4 0110112006· 1213112006 310,000 MMBTU 7.985 NO(FS) 
37032 711912005 PXZOKC4 0110112006 • 1213112006 155,000 MMBTU 8.11 NO(FS) 

Summary for 'Aclual I Estimate' = A (8 deteR records) 

Sum 1,650,000 

Summary for 'Deal Type'. SWPS (8 detail recorrls) 

Sum 1,560,000 

Summary for 'Counterparty Name' = Deutsche Bank AG ~ etelt records) 

Sum> 1,550,000 

Counterparty Name J. Aron & Company 

Deal Type OTCOPT 
Actual I Estimate A 

30149 912712005 PXZOKC4 0310112006· 1213112006 310,000 MMBTU 0 SI3.S0C C 
Summary for 'Actual I Estimate' .. A (1 detsil record) 

Sum 310,000 

Summary for 'Deal Type' = OmOPT (1 detell record) 

Sum 310,000 

Deal Type SWPS 

Actual! Estimate A 

37859 911512005 PXZOKC4 0410112006 ·1213112006 155,000 MMBTU 9.8 NO(FS) 
Summary for 'Acluall Estimate' == A (1 data" record) 

Sum 156,000 

Summary for 'Deal Type' '" SWPS (1 deteU record) 

Sum 155,000 

Summary for 'Counl&rparty Name' =J. Aron & Company taN records) 

Sum 465,000 

Counterparty Name JPMorgan Chase Bank; 

Deal Type OTCOPT 

9:10AM II5I3O/'JOO6 

..... 

Settls Original 
Prke Premium 

7.1980 

7.1980 

7.1980 

7.1980 

7.1980 

7.1980 

7.1980 

7.1980 


0.0000 (S279.oo0) 

($279,000) 

($279,000) 

7.1980 

($279,000) 

-

mmrt _~le'1 a~~ 

5/31/2006 
ne hiZaN ,­

Gain I (Loss) Fas 
Type 

($44,485) HMTMNQ 

(S3,41O) HMTMNQ 

S5,890 HMTMNQ 


($2,170) HMTMNQ 

$4,340 HMTMNQ 


$465 HMTMNQ 

($243,970) HMTMNQ 

(SI41,360) HMTMNQ 


($424,700) 

($424,700) 

($424,700) 

(S279,OOO) HMTMNQ 

($279,000) lJ»OCJ)o-n
~fifC:6iOo 

O(l)O~=s9-5:
($279,000) ~3g(/)m.w 

Og(l):l~ZlJ
Oaz(/)p~Z --p (I) (l)
N -..., 

"T1 t:; (}j §:
:l($403,310) HMTMNQ iii 

C a (') 

m 0 
3($403,310) 

(CJw 
0- '0:::l.

Z ~ :lW 

($403,310) '< 

-I 

($682,310) » 
r 
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FPL Derivative SettlemeA!ts - All Instruments 
"""""""" 

5/31/2006 
V':'\~'~~,~'J 

Deal # 
Trade 
Date Trader Term Volume Units 

Dcal 
Price 

Strike Putl 
Price Call Index 

Settle 
Price 

Original 
Premium 

Gain I (Loss) Fas 
Type 

Aetual , Estimate A 

30147 91l6l2005 PXZOKC4 0310 111006 - 1213111006 
30151 912812005 PXZOKC4 0310 111006 - 1213111006 
30153 912911005 PXZOKC4 03/0111006 - 1213111006 
30154 91l91l005 PXZOKC4 0310 111006 • 1213112006 
30155 101312005 PXZOKC4 051011l00.6.121311l006: 
30156 10/412005 PXZOKC4 0310 111006 • 1213112006 
30161 10/1312005 PXZOKC4 OSIOIIl006 -1013112006 
30164 10I171l005 PXZOKC4 0510 112006 • 1013112006 
30167 1012612005 PXZOKC4 0510 111006 • 1113012006 
30168 101l71200S PXZOKC4 0510 112006 • 08/3112006 
30176 1013112005 PXZOKC4 041011l006 -10/311l006 

Summary for 'Actual I Estimate' =A (11 deta" records) 

310.000 
310,000 
310,000 
310,000 
310,000 
310,000 
310,000 
310,000 
620,000 
620,000 
310,000 

MMBTU 
MMBTU 
MMBTU 
MMBTU 
MMBTIJ 
MMBTIJ 
MMBTIJ 
MMBTU 
MMBTU 
MMBTU 
MMBTU 

0 
0 
0 
0 
0 
0 
0 
0 
0 
0 
0 

$12.50( 
SI3.50( 
S14.00( 
$14.00( 
S13.2SC 
SI3.7SC 
StUsC 
S12.0OC 
S10.75C 
$lO.6s( 
SI0.SOC 

C 
C 
C 
C 
C 
C 
C 
C 
C 
C 
C 

0.0000 
0.0000 
0.0000 
0.0000 
0.0000 
0.0000 
0.0000 
0.0000 
0.0000 
0.0000 
0.0000 

($291,400) 
($275,900) 
($310,000) 
($306,900) 
($238,700) ­
($243,350) 

($282,100) ­
($246,450) -
($796,700) -
($719,200) -
($347,200) 

($291,400) 
($275,900) 
(5310,000) 
(5306.900) 
($238.700) 
($243,350) 
(5282,100) 
($246,450) 
(5796,700) 
(5719,200) 
(S347,200) 

HMTMNQ 
HMTMNQ 
HMTMNQ 
HMTMNQ 
HMTMNQ 
HMTMNQ 
HMTMNQ 
HMTMNQ 
HMTMNQ 
HMTMNQ 
HMTMNQ 

Sum 4,030.000 ($4,057,900) ($4,057,900) 

Summary for 'Deal Type'· OTCOPT (11 detail reCOrds) 

Sum II 4,030,000 ($4,057,000) ($4,057,900) 

Deal Type SWPS 

Actual I Estimate A 

36077 41l11200S PXZOKC4 0110112006 -121311l006 155,000 MMBTIJ 7.53 NO(FS) 7.1980 (551,460) HMTMNQ 
36089 
36282 
36306 

41221200S 
5/101200S 
5/121200S 

PXZOKC4 
PXZOKC4 
PXZOKC4 

011011l006· 1213111006 
011011l006 • 1213111006 
0110112006· 1213112006· 

310,000 
310,000 
310,000 

MMBTU 
MMBTU 
MMBTU 

7.64 
7.26 
7.14 

NG(FS) 
NO(FS) 
NCi(FS) 

7.1980 
7.1980 
7.1980 

(5137,020) 
(519,220) 
SI7,980 

HMTMNQ 
HMTMNQ 
HMTMNQ 

'O>ocnO'Tl 
~6fC::Qjoo

(") <1l ('l 9l =!l 9- :::!. 
..... ::r~en<1lril' 

36336 
36402 
36419 

36424 

SII61200' 
512312005 
512511005 
SIl6ll00S 

PXZOKC4 
PXZOKC4 
PXZOKC4 
PXZOKC4 

01/0111006 • 1213111006 
0110111006 • 1213111006 
0110112006 - 1213112006 
011011l006 - 121311l006; 

155,000 
310,000 
IS5,OOO 

155,000 

MMBTU 
MMBTU 
MMBTU 
MMBTU 

7.17 
7.17S 
7.17 
7.16 

NG(FS) 
NO(FS) 
NCi(FS) 
NG(FS) 

7.1980 
7.1980 
7.1980 
7.1980 

54,340 
57,130 
$4,340 
55,890 

HMTMNQ 
HMTMNQ 
HMTMNQ 
HMTMNQ 

Og~g~z"O
O;:!.ZenP~

Z""-P<1l0<1l 
l\) -0)""'\

."t ;:;jQ,gQo 
:r~c 

36464 
36601 
3665S 
36803 
36806 
36837 

Sl3l1l00S 
61911005 

611412005 
6I281200S 
6I28Il005 
612912005 

PXZOKC4 
PXZOKC4 

PXZOKC4 
PXZOKC4 
PXZOKC4 
PXZOKC4 

011011l006 -1213112006 t 
011011l006 -1213112006; 
0110 112006 - 1213111006 . 
0110112006 - 1213112006 
0110112006· 1213112006 
0110112006· 1213112006 . 

15S,OOO 
ISS,OOO 
155,000 
310,000 
155,000 
310,000 

MMBTU 
MMBTU 
MMBTU 
MMBTIJ 
MMBTU 
MMBTU 

7.22 
7.S65 

7.8 
7.925 
7.885 
7.92 

NG(FS) 
NG(FS) 
NO(FS) 
NG(FS) 
NG(FS) 
NO(FS) 

7.1980 
7.1980 
7.1980 
7.1980 
7.1980 
7.1980 

($3,410) 
(S56,885) 
(593,310) 

(522S,370) 
(SI06,485) 
($223,820) 

HMiMNQ 
HMTMNQ 
HMTMNQ 
HMTMNQ 
HMTM NQ 
HMTMNQ 

C 
m 
Z 

-f 

(OliO 

~ma:g (') 
tll 0 - 3Q "0 
(tj. g:: 
en '< 

37008 
37033 

711812005 
711911005 

PXZOKC4 
PXZOKC4 

0110112006 • 1213111006 
01/0112006· 1213111006 

ISS,OOO 
155,000 

MMBTU 
MMBTU 

8.145 
8.n5 

NO(FS) 
NO(FS) 

7.1980 
7.1980 

($146,785) 
(SI42,135) 

HMTMNQ 
HMTMNQ » 

37132 71l6l200S PXZOKC4 0110112006. 121311l006: 155,000 MMBTIJ 8.07 NO(FS) 7.1980 ($135,160) HMTMNQ r­
37133 71l6l200S PXZOKC4 0110112006 - 1 U3112006" ISS,OOO MMBTU 8.075 NO(FS) 7.1980 (S135,935) HMTMNQ 
37190 71l81l00S PXZOKC4 0110112006 ·1213112006 I 310,000 MMBTU 8.165 NO(FS) 7.1980 ($299,770) HMTMNQ 

-"'----" 
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FPL Derivative Settlemen'ts - All Instruments 
c3QP ::&lI;:;;:;:aGmmu mD1F'i5'... 

Trade Deal Strike Putl 
Deal # Date Trader Term Jlolume Units Price Price Call 

37198 712912005 PXZOKC4 0110112006 -1213112006 155,000 MMBTIJ 8.32 
37487 812412005 PXZOKC4 0110112006 -1213112006 ISS,OOO MMBTIJ 9.35 
37516 812612005 PXZOKC4 01/0112006 - 1213112006 310,000 MMBTIJ 9.485 
37716 91812005 PXZOKC4 0410112006 - 1213112006 310,000 MMBTU 9.35 
37723 91812005 PXZOKC4 0410112006 -1213112006 ISS,OOO MMBTIJ 9A3 
37755 911212005 PXZOKC4 0410112006 - 1213112006 155,000 MMBTU 9.525 
377S8 9/121200S PXZOKC4 0410112006·1213112006 ISS,OOO MMBTU 9.535 
37852 !>/1S1200S PXZOKC4 0410112006 -1213112006. ISS,OOO MMBTU 9.68 
37853 91lS12005 PXZOKC4 0410112006 -1213112006 310,000 MMBTIJ 9.745 
37860 9/1512005 PXZOKC4 0410112006 - 1213112006. 155,000 MMBTIJ 9.795 

Summary for 'A ctual I Estimate' .. A (29 detaH records) 

Sum 6,045,000 

Summary for 'Deal Type'" SWPS (29 detail records) 

Sum 6,045,000 

Summary for 'Counterparly Name'" JPUOrgen Chese Bs , NA (40 detaH records) 

10,076,000Sum 
Counterparty Name Societe Generale 

Deal Type OTCOPT 

Actual I Estimate A 

301S9 10/612005 PXZOKC4 0510112006 • 11130120()6 310,000 MMBTU 0 Sa2.25e c 
Summary for 'Actual I Estimate' = A (1 detail record) 

Sum 310.000 

Summary for 'Oeel 7)tpe' =OTCOPT (1 detaIl record) 

310,000Sum 

Deal Type SWPS 

Actual/ Estimate A 

36150 412712005 PXZOKC4 01/0112006· 1213112006 . 155,000 MMBTIJ 7.38 
36743 6123/2005 PXZOKC4 0110112006 - 1213112006' ISS,OOO MMBTIJ 8.04 
36774 612712005 PXZOKC4 0110112006 ·1213112006' IS5,OOO MMBTIJ 8.03 

I 
37061 712012005 PXZOKC4 01/0112006 - 1213112006 155,000 MMBTIJ 8.1 
37082 71211200S PXZOKC4 0110112006 - 1213112006 155,000 MMBTU 8.02 

Summary for 'Actual I Estimate' =A (5 detail records) 

Sum 775,000 

Summary for 'Deal Type'" SWPS (5 detail records) 

Sum 775,000 

5130/1006 9:10AM 

StrttIe Original 

Index Price Premium 

NO(FS) 7.1980 
NO(FS) 7.1980 
NO(FS) 7.1980 
NO(FS) 7.1980 
NO(FS) 7.1980 
NO(FS) 7.1980 
NO(FS) 7.1980 
NO(FS) 7.1980 
NG(FS) 7.1980 
NO(FS) 7.1980 

($4,057,900) 

0.0000 (S235,600) 

($235,800) 

($235,800) 

NG(FS) 7.1980 
NO(FS) 7.1980 
NO(FS) 7.1980 
NO(FS) 7.1980 
NG(FS) 7.1980 

G?FiMi1liInn ••:a:!!l!Li!!!AWVJi 1 

5/3112006 
~. S'lI£tar..._ilf_ZU 

Gain / (Loss) Fas 
Type 

($173.910) HMTMNQ 

($333,S60) HMTMNQ 

($708,970) HMTMNQ 

(5667,120) HMTMNQ 

(S34S,960) HMTMNQ 

($360,685) HMTMNQ 

(5362,235) HMTMNQ 

($384.710) HMTMNQ 

($7&9,570) HMTMNQ 

(5402,53S) HMTMNQ 


($6,266,340) 

($6,266,340) 

($10,324,240) 

(5235,600) HMTMNQ 

1Jl> 0(1)0 "'T1 
~6fC:lil"oo($235,600) (")mog;=.;Q.i5: 
-1>3a-(I)~[U

0- ::lS?i'Z1J
o~z::roo($235,600) 0_ {/)':::Z--Proom 
I\,) --0)"'"1 

-nt; Ol9,g~ 
5'~C
Sl tO 

C =l !!l ;r
($28,210) IiMTMNQ S (")

mOJo($130,510) IiMTMNQ Ei 3 
Z ::I.-g($128,960) HMTMNQ It> ::l

{/) '< 
($l39,SI0) HMTMNQ 
(S127,410) HMTMNQ 

»
($554.900) r­
($554,900) 

"',_w:!I&O ~••~t~"""'''_ 
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Trade Deal Strike Put/ Setde Original Gain / (Loss) Fas 

Deal # Trader Term
Date Volume Units Price Price Call Index Price Premium Type 
Summary for 'Counterparty Name' = Societe Generate (6 tall records) 

1,085,000 ($235,600) ($790,500)Sum 
Counterparty Name UBSAG 

Deal Type OTCOPT 

Actual! Estimate A 

3014' 912312005 PXZOKC4 0310112006 - 1213112006 310,000 MMBTU 0 S13.00( C 0.0000 (5303,800) (5303,800) HMTMNQ 

30148 91261200' PXZOKC4 03/0112006 - 1213112006 
 310,000 MMBTU 0 S12.50( C 0.0000 ($292,950) (S292,950) HMTMNQ 

301S2 912912005 PXZOKC4 0310112006 -1213112006 
 310,000 MMBTU 0 514.00( C 0.0000 (5328.600) (S328,600) HMTMNQ 

30160 1011012005 PXZOKC4 0510112006 - 1113012006 
 310,000 MMBTU 0 $l1.SO( C 0.0000 ($248,000) ($248,000) HMTMNQ 

30162 1011712005 PXZOKC4 0510112006 - 10/3112006 
 310,000 MMBTU 0 $12.00C C 0.0000 ($148.000) ($248,000) HMTMNQ 

30169 1012712005 PXZOKC4 0510112006 - 0513112006 
 1,550.000 MMBTU 0 SlO.sO( C 0.0000 (SI,619,750) (51,619,750) HMTMNQ 

30172 1012812005 PXZOKC4 0510112006 - OS13112006: 
 1,240,000 MMBTU 0 $10.45( C 0.0000 (SI,22I,400) ($1,221,400) HMTMNQ 

Summary for 'Actual I Estimata' =A (7 detail records) 

4,340,000 ($4,262,500) ($4,262,500) 

Summary for 'Deal Type'" OTCOPT (7 detail records) 
Sum 

4,340,000 ($4,262,500) ($4,262.500)Sum I
Deal Type SWPS 

Actual I Estimate A 
"C»QCIl::?'"T1

35912 4n12005 PXZOKC4 0110 112006 - 1213112006: 155,000 MMBTU 7.71 NO(FS) 7.1980 ($79,360) HMTMNQ t\liffCQi 0­
(")~ g.m =IJ~6:35940 4/121200S PXZOKC4 0110112006 -1213112006; ISS,ooO MMBTU 7.565 NO(FS) 7.1980 ($56,885) HMTMNQ -10. =th(POl 

35957 4/1312005 PXZOK.C4 0110112006 -1213112006: ISS,OOO MMBTU 7.43 NO(FS) 7.1980 ($35,960) HMTMNQ O ..... 3g~z"C..... CD :; 0 0 
o;:;ZtII' :IE35m 4/1512005 PXZOKC4 0110112006· 12I31/Z006~ 155,000 MMBTU 7.36 NO(FS) 7.1980 ($25,110) HMTMNQ Z--PCD CDN -...,

35987 4/1812005 PXZOKC4 0110 112006 - 1213112006, 155,000 MMBTU 7.36 NO(FS) 7.1980 ($25,110) HMTMNQ -!>- ""-10-nw Ul=36058 412112005 PXZOKC4 0110112006 - 1213 112006 ! 155,000 MMBTU 7.S NG(FS) 1.1980 (S46,810) HMTMNQ :::! 

36563 6f7l2oo5 PXZOKC4 0110112006 - 1213112006, IS5,ooO MMBTU 7.6 NO(FS) 7.1980 (162.310) HMTMNQ ro 
36581 61812005 PXZOKC4 0110112006 -1213112006' 155,000 MMBTU 7.575 NO(FS) 7.1980 (158,435) HMTMNQ C S 0 

0III 336640 611312005 PXZOKC4 0110112006 -1213112006 155,000 MMBTU 7.78 NG(FS) 7.1980 (590,210) HMTMNQ m [ "'0 
36641 611312005 PXZOKC4 0110112006 - 1213112006 MMBTU 7.78 NO(FS) 7.1980 ($90,210) HMTMNQ :::!155,000 CD III

Z til 


36704 61201200' PXZOKC4 0110112006 - 1213112006 
 15S,OOO MMBTU 8.075 NO(FS) 7.1980 (113S,935) HMTMNQ 
'< 

-I 
36744 612312005 PXZOKC4 0110112006 -1213112006: 310,000 MMBTU 11.05 NO(FS) 7.1980 ($264,120) HMTMNQ 
36758 612412005 PXZOKC4 0110112006 - 1213112006 j 310,000 MMBTU 8.08 NO(FS) 7.1980 ($273,420) HMTMNQ »367&1 612712005 PXZOKC4 0110112006 - 12I3112006! 310,000 MMBTU 8.06 NO(FS) 7.1980 ($267,220) HMTMNQ r ­36848 6130/2005 PXZOKC4 0110112006 - 1213112006 155,000 MMBTU 7.94S NO(FS) 7.1980 ($115,785) HMTMNQ 

36917 71111200S PXZOKC4 0110112006 - 1213112006 ! IS5,ooo MMBTU 8.16 NG(FS) 7.1980 ($149.110) H'MTMNQ 


I 

36952 7/1312005 PXZOKC4 0110112006·1213112006 ; 155.000 MMBTU 8.26 NG(FS) 7.1980 ($164.610) HMTMNQ 
36997 7/1812005 PXZOKC4 01/0112006 - 1213112006 

i 

15S,OOO MMBTU 8.19 NG(FS) 7.1980 ($153,760) HMTMNQ 

I 
 ......__... _----
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Trade 
Deal # Date Trader Term 
37002 7/1812005 PXZOKC4 01/011'2006 -121311'2006 
37028 71191'2005 PXZOKC4 011011'2006-121311'2006 
37029 7/191'2005 PXZOKC4 ol/O1l2OO6 ·121311'2006 
37071 712112005 PXZOKC4 011011'2006 ·1213112006 
37072 71'2112005 PXZOKC4 01/0112006 - 121311'2006 
37116 71251'2005 PXZOKC4 011011'2006· 1213112oo6' 
37117 71251'2005 PXZOKC4 011011'2006·121311'2006 
37199 712912005 PXZOKC4 0110112006 - 121311'2006 
37202 7fl912005 PXZOKC4 01/0112006.1213112006: 
3725S 8/41'2005 PXZOKC4 0110112006 - 121311'2006 
37296 81812005 PXZOKC4 0110112006·1213112006 
37380 8/1SI'2005 PXZOKC4 011011'2006·1213112006 
37412 8/171'2005 PXZOKC4 01/0112006 .'12131noo6: 
37416 8/171'2005 PXZOKC4 01/011'2006 ·121311'2006' 
31431 8/1812005 PXZOKC4 01/0112006 - 121311'2006 
37472 81231'2005 PXZOKC4 OlIO 112006· 1213112006 
37501 81251'2005 PXZOKC4 011Oll2006· 1213112006 
37520 812612005 PXZOKC4 011011'2006 ·1213112006; 
37523 81261'2005 PXZOltC4 0110 112006 • 1213112006: 
37691 91612005 PXZOKC4 0410112006 - 121311'20061 
3n05 9n12005 PXZOK.C4 0410112006 .1213112006: 
37724 9/81'2005 PXZOKC4 0410112006 • 12131120061 
37765 9/1212005 PXZOKC4 041011'2006· 1213112006 : 
3n84 9/1312005 PXZOKC4 041011'2006 ·1213112006 
37854 9/1Sl200S PXZOKC4 041011'2006 -1213112006 

Summary for 'ActualI Eat/mate'. A (43 detail records) 

Sum 
Summary for 'Deal Type' = SWPS (43 detaO records) 

Sam 
Summary for 'Counterparty Name'=UBS AG (50 detail re, 
Sum 

, 	

: 

Counter party Name Wells Fargo Bank, Nati 

Deal Type SWPS 

Actual I Estimate A 

35973 411Sl200S PXZOKC4 
36113 41261200S PXZOKC4 
36164 41281200S PXZOKC4 

01/0112006· 121311'2006 : 
0110112006.121311'20061 
0110112006.1213112006 i 

! 

Deal Strike Putl 
Volume Units Price Price Call 

155,000 MMBTU 8.12S 


77,s00 MMBTU S.OS 

1S5,OOO MMBTU 8.1 

155,000 MMBTU 8.07 

155,000 MMBTU 8.05 

155,000 MMBTU S.Q3 


155,000 MMBTU 8.01 

155,000 MMBTU 832 

310,000 MMBTU 8.34 

310,000 MMBTU 8.59 

15S,OOO MMBTU 8.685 

IS5.000 MMBTU 9.15 

155,000 MMBTU 9.17 

155,000 MMBTU 9.125 

155.000 MMBTU 8.84 

155,000 MMBTU 9.305 

155,000 MMBTU 9.28 

ISS,OOO MMBTU 9.45 

155,000 MMBTU 9.45 

155,000 MMBTU 9.485 

155.000 MMBTU 9.375 

ISS,OOO MMBTU 9.44 

ISS,ooo MMBTU 9.53 

ISS,OOO MMBTU 9.45 

155,000 MMBTU 9.785 


7,362,600 

7,382,600 

rels) 

11,702,600 

al Association 

155,000 MMBTU 7.365 

155,000 MMBTU 7.S5 


155,000 MMBTU 7.24 


~:lj<'!7!""" 

5/3112006 
"'t. awe; [ Lft:lI(!JJ;;;..;;..t:(lItJ • ....1••;;' 

Settle Original Gain I (Loss) Fas 
Index Price Premium Type 
NG(FS) 7.1980 	 (SI43,685) HMTMNQ 
NO(FS) 7.1980 	 (S68,355) HMTMNQ 
NG(FS) 7.1980 	 (SI39,810) HMTMNQ 
NO(FS) 7.1980 	 ($135,160) HMTMNQ 
NO(FS) 7.1980 	 (SI32,060) HMTMNQ 
NO(FS) 7.1980 	 (st:28.9(0) HMTMNQ 
NO(FS} 7.1980 	 (SI25,860) HMTMNQ 
NO(FS) 7.1980 	 (SI73,910) HMTMNQ 
NO(FS) 7.1980 	 ($354.020) HMTMNQ 
NO(FS) 1.1980 	 (S431,520) HMTMNQ 
NO(FS} 7.1980 	 {$230,48S} HMTMNQ 
NO(FS) 7.1980 	 ($302,560) HMTMNQ 
NO(FS) 7.1980 	 (S30S,660) HMTMNQ 
NO{FS) 7.1980 	 ($298,685) HMTMNQ 
NO(FS) 7.1980 	 (S254.S10) HMTMNQ 
NO(FS) 7.1980 ($326,585) HMTMNQ 
NO(PS) 7.1980 ($322.710) HMTMNQ 
NO(FS) 7.1980 ($349.060) HMTMNQ 
NO(FS) 7.1980 (S349.060) HMTMNQ 
NO(FS) 7.1980 ($354,485) HMTMNQ 
NO(FS) 7.1980 (S337.435) HMTMNQ 
NG{FS) 7.1980 ($347,SlO) HMTMNQ 
NO(FS) 7.1980 ($361,460) HMTMNQ 'U>OCllO::!}

1ll6fc=Qi O ONO{FS) 7.1980 ($349,060) HMTMNQ (') (Cl (I) =II ~ ::l. 
~g.~U)m.g-NO(FS) 7.1980 	 ($400.985) HMTMNQ O .... 3g gz 'UN(1) 00° aZUl' :;:Z-_O(l)O(1)($8,817,950) ~ ~og;

-nw 	 S:8c: 
,.,. .... (Cl 

($8,817,950) 	 (1)':r
~m_

C g-g 
m !!:. 3($4,262,5OO) ($13,080.450) g. -g 
Z 	 (1)::l 

'" '< 

-I 

» 
NO(FS) 7.1980 ($25,885) HMTMNQ r-

NO(FS} 7.1980 (S54,S(0) HMTMNQ 

NO(FS) 7.1980 ($6,510) HMTMNQ
--_... --,,~..~-~... 

Page8of30Jl30/2006 9:10 AM 



.....,.. Jd:l,." II '?nr I_,. '"C\1'i =-1 » ...!...~-= Zi""'" 
5/3112006FPL Derivative Settlemet.s - All Instrume,.1Jts '".. 3J§ .............___.=a-


Trade Deal Strike Put/ Settle Original Gain / (Loss) Pas 
DateDeal # Trader Term Volume Unlts Price Price Call Index Price Premium Type 


36363 5/1812005 PXZOKC4 0110112006·1213112006 
 155,000 MMBTIJ 7.2 NG(FS) 1.1980 (5310) HMTMNQ 

36403 512312005 PXZOKC4 0110112006 - 1213112006 
 155,000 MMBTIJ 7.18 NG(FS} 7.1980 52,790 HMTMNQ 

36420 512512005 PXZOKC4 01/0112006 ·1213112006 
 15S,OOO MMBTIJ 7.17 NG(FS) 7.1980 54,340 HMTMNQ 

36461 513112005 PXZOKC4 0110112006 • 1213112006 
 15S,OOO MMBTIJ 7.19S NO{FS) 7.1980 5465 HMTMNQ 

36462 513112005 PXZOKC4 0110112006 ·1213112006 
 155,000 MMBTIJ 7.22 NO{FS) 7.1980 ($3,410) HMTMNQ 

36804 612812005 PXZOKC4 01/0112006 ·1213112006 
 155,000 MMBTIJ 7.92 NG(FS) 1.1980 (SI1I.910) HMTMNQ 

36836 612912005 PXZOKC4 0110112006 ·1213112006 
 IS5,OOO MMBTU 7.92 NO(FS) 7.1980 (SI1I,910) HMTMNQ 

36&40 612912005 PXZOKC4 01/0112006 • 1213112006 
 155,000 MMBTIJ 7.96 NG(FS) 7.1980 (S1I8.110) HMTMNQ 

36847 613012005 PXZOKC4 01/0112006 • 1213112006 
 155,000 MMBTIJ 7.93 NO(FS) 7.1980 (5113,460) HMTMNQ 

37188 712812005 PXZOKC4 0110112006 ·1213112006. 
 ISS,OOO MMBTU 8.115 NG(FS) 7.1980 ($142,135) HMTMNQ 

37418 &/1712005 PXZOKC4 01/0112006 .1213112006 
 155,000 MMBTIJ 9.085 NG{FS) 7.1980 (S292,485) HMTMNQ 

37418 812312005 PXZOKC4 0110112006 ·1213112006 
 155,000 MMBTU 9345 NO(F8) 7.1980 (5332.785) HMTMNQ 

37479 812312005 l'XZOKC4 0110112006· 1213112006 
 155,000 MMBTIJ 9.35 NO(FS) 7.1980 ($333,560) HMTMNQ 

37692 9/612005 PXZOKC4 0410112006·1213112006: 
 ISS,Ooo MMBTIJ 9.48 NG(FS) 7.1980 ($353,110) HMTMNQ 

37119 911312005 PXZOK.C4 0410112006· 1213112006: 
 155,000 MMBTU 9.51 NO(FS) 7.1980 ($358.360) HMTMNQ 

31783 911312005 PXZOKC4 0410112006 - 1213112006 
 155,000 MMBTU 9.51 NG(FS) 7.1980 ($358,360) HMTMNQ 


Summary for ~ctuaf I Eatimate' = A (19 detaillflcorrJs) 


Sum 
 2,945.000 ($2,709,865) 

Summary for 'Deal Type' = SWPS (19 detail records) 

Sum tl 2,945,000 ($2,709,865) 

Summary for 'Counterparty Name' '" WelTs Fargo Bank, Nlonal Association (19 detaTI recorda) 

Sum _ 2,945,000 ($2,709,865) 1l:l>OCf)Cl"
~fifClirgoSummary for 'O"livery Month' = 513112006 (158 d&talTlflco: ~ ("') (1) (') m'1l,.,.::>.
-'":re.(/) ('D g.Sum : 33,247,500 ($9,780,600} ($33,115,905) .... 3 0 ­O<...l(1)::l~Z1l

Summary iDr 'Strategy' = HDGE10016B (168 detail lflcorci; s.azcnP~ 
Sum . :11 33,2.47,600~;;.;;~::::-_____--:;:;::;:~:;:;:~~1I;;:-_______________________~($:9::."':.:80::,500) ($33,115,905) Z ~ - P !!l. §l ~ 

let t <...l --.JOO"""ra egy HDGEIOOI -.. _-_._..---..... ." U1 =g;:
;. 7" cO' 

DeHveryMonth May 1,006 ~-".".~....-......,-, C ~ [!]~ 
Counterparty Name BP Corporation North - m IS ~ - ~ ~ 

Deal Type SWPS Z ir ~ 
Actual I Estimate A -I 

40690 3/612006 PXZOKC4 0410112006 - 10/3112006 ISS,OOO MMBTIJ 7.07 NG(FS) 1.1980 $19.840 HMTMNQ » 
Summary for ~ctuallEstimate' ... A (1 deten record) r 

Sum 
 155,000 $19,840 

--------------111 ___'U_'_'~_ 
5I3fJ12006 9:10A.M I'(lg. 9 of30 
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FPL Derivative Settlemell~s - All Instruments 
Trade Delli Strike Put! 
Date Volume Units Price Price Call IndexDelli # Trader Term 

Summary for 'Deal Type' =SWPS (1 detail record) 

165,000Sum 
Summary for 'Counterparty Name' .. BP Corporetfon N merica, 'nco (1 detail record) 

.'
165,000 


Counterparty Name Deutsche Bank AG 

Sum 

Deal Type SWPS 


Actual I Estimate A 


40666 31312006 PXZOKC4 0410112006 - 1013112006 
 310,000 MMBTU 7.26 NO(FS) 

40691 . 3/612006 PXZOKC4 0410112006 - 1013112006 77,500 MMBTU 7.045 NO(FS) 
40692 3/612006 PXZOKC4 0410112006 -1013112006 77,500 MMBTU 7.045 NG(FS) 
40718 3n12006 PXZOKC4 0410112006 - O!l3112006 465,000 MMBTU 6.875 NG(FS} 

Summary for 'Actual!Estlmare' .. A (4 detaU records) 

Sum 930,000 

Summary for 'Desl Type' =SWPS (4 detail records) 

Sam stall records)Summary for 'Counterpatty Name'" Deutsche Bank AG ( 

Sum . 930,000 

Counterparty Name JPMorgan Chase Bank 

it m~ 

t.1 


Deal Type SWPS 


Actual I Estimate A 


40665 31312006 PXZOKC4 0410112006 • 1013112006 310,000 MMBTU 7.245 NG(FS) 
Summary for 'Actual! Estimate'.. A (1 detell record) 

Sum 310,000 

Summary for 'Deal7}lpe' = SW'PS (1 detail rer.;ord) 

Sum 310,000 

Summary for 'Counterparly Name' = JPMorpan Chase Sa NA (1 detail record) 

310,000 


Counter party Name Morgan Stanley Capita 

Sam 

roup, Inc. 

Deal Type SWPS 


Actual I Estimate A 


40686 31612006 PXZOKC4 04/0112006 - 1013112006 
 465,000 MMBTU 7.105 NG(FS) 
Summary for 'Actuaf! Estimate'.. A (1 detail record) 

Settle Original 

Price Premium 


7.1980 
7.1980 
7.1980 
7.1980 

7.1980 

M~: 

5/31/2006 
I~V:: 1;(L~m"~:·:·':';;;''' 

Gain! (Loss) Fas 
Type 

$19,840 

$19,840 

(SI9,220) HMTMNQ 

SIl,SS8 HMTMNQ 

SIl,8S8 HMTMNQ 


$150,195 HMTMNQ 


$154,690 

$154,690 

$164,690 

"0»0(/)0'"
~fifC:!iioo 

(")(1)g.m=t~::!· 
-'- =(f) CD 5.r

O->-3gs>z-o(SI4,570) HMTMNQ ..,. (l) =r 0 0 
o ;;l. Z (/)' =E

Z--P(1)oroN ..... 0)-, 

($14.570) 'TIt; Ulagll'O
-or­
@- TttS' 
=l!]:=r($14,570) C o (")m 'g 0 
g- -03 

($14,570) Z (1)-. til:J 
(/) '< 

-r 

» 
r­

$43,245 HMTMNQ7.1980 

465,000 S43,245Sum .....'.__.....- _._-­
Page 10 0/30513011006 9:10AM 
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Trade Deal Strike Putl Settle Origil'Ull Gain I (Loss) Faa 

Deal # Trader Term
Date Volume Units Price Price CaU Index Price Premium 	 Type 

Summary for 'Deal Type'" SWPS (1 detail record) 

465,000 	 $43,245Sum 
Group, Inc. (1 detail record) Summary for 'Counterparty Name' - Morgan Stanley Cap 

465,000 	 $43,245Sum 
Counterparty Name UBS AG 

Deal Type SWPS 

Actual I Estimate A 


3921~ 1/412006 DXSOI41 0 MMBTU 0 NG{FS) 7.1980 HMTMNQ
""""".12m""',I40069 2/812006 PXZOK.C4 0410112006 - 06/3012006 155,000 MMBTU 8.255 NG{FS) 1.1980 ($163,835) HMTM NQ 

40070 2I8Il006 PXZOKC4 04I0112006·06l30/l006· 
 IS5,ooo MMBTU 8.24 NO(PS) 7.1980 ($1610510) HMTMNQ 

40095 21912006 PXZOK.C4 0510112006 - OS/311lO06 
 310,000 MMBTU 7.82 NG(FS) 7.1980 	 ($192,820) HMTMNQ 
Summary far 'Actual I estimate'" A (4 deten records) 

($518,165)S~ 	 ~ ~~~ Summary for 'ONI Type'. SWPS (4 detaD records) 


Sum 620,000 ($518. 165} 


Summary for 'Counterparty Name' = UBS AG (4 detaIl me,s) 


Sum 620,000 ($518,165) 

Summary for 'Delivery Month' I: 613112006 (11 detell recora 

Sum 2,480,000 ($314,960) 

Summery iO~ 'Stretr:gy' = HDGE100188 (11 detail records 

Sum 2,480,000 ($314,960) 

jStrategy HDGEIOOI 

Delivery Month May 2006 	

~»O(J)2?::!! 
(") 10 !if §i ~ (') Q(I)(')(I)(f)::O:-O: 

-I. ~tu3" a­-0 ..... ::J S!?Z"'O
UlCl> ::To 0 
o aZ(f). 	 :IE 

~~__	Z ~-9 2.§l~ 
It ~ ~Q,8Qo 

-or­
~ 7"tCrCounterparty Name Barclays Bank PLC o 	 ~m;:r 
~ (")Deal Type SWPS mOJo6' 3 
... '0Actual I Estimate A Z 	 (5- gj
(f) '< 

40361 212312006 PXZOKC4 0510112006 ·OSll112006 310,000 MMBTU 7.35 NG(FS) 7.1980 	 ($41,120) HMTMNQ -I 
40362 212312006 PXZOK.C4 0510112006·0513112006 310,000 MMBTU 7.34 NG(FS) 7.1980 ($44,020) HMTMNQ 

40S64 212812006 PXZOK.C4 05/0112006·0Sll112006 1,550,000 MMBTU 6.82 NG(FS) 7.1980 $585,900 HMTMNQ 
 l> 

Summary for 'ActusJ I Estimate' .. A (3 detaO records) r ­
2,170,000 	 $494,760Sum 

Summary for 'Deal Type' = SWPS (3 deteU records) 

$494.760Sum 	 ~~2,170,000 

513012006 9:10A.M 	 Pagello/30 
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5/3112006FPL Derivative Settleme'A'ts - All Instruments 
a"_~""':.:".:!z..',~..:. .. ··'::L 

Deal Strike Put I Settle Original Gain I (Loss) Fas 

Deal # Date Trader Term Volume Units Price Price Call Index Price Premium Type 

Summary for 'Counterparty Name'.. Bare/ay:; Bank PLC ( elall records)~ i

Sum 2,170,000 $494,760 

Counterparty Name BP Corporation North erica, Inc. 

Deal Type SWPS 

Actual I Estimate A 

40336 212212006 PXZOKC4 0510112006 - 0513112006 310,000 MMBTU 7.54 NO(FS) 7.1980 ($106,020) HMTMNQ 
Summary for 'Actual I Esffmate'.. A (1 detail record) 

310.000 ($106,020)Sum 
Summary for 'Deal Type':: SWPS (1 detail record) 

310,000 ($106,020)Sum 
Summary for 'Counterparty Name':: BP Corporation North merica, Inc. (1 derail record) 

Sum 310,000 ($106,020) 


Counterparly Name Deutsche Bank AG 


Deal Type SWPS 


Actual I Estimate A 


40363 212312006 PXZOKC4 0510112006·0513112006 
 310,000 MMBTIJ 7.38 NO(PS) 7.1980 (SS6,420) HMTMNQ 

40368 212312006 PXZOKC4 0510112006·0513112006 
 310,000 MMBTIJ 7.35 NG(FS) 7.1980 ($47,120) HMTMNQ 

40372 212312006 PXZOKC4 0510112006 - 0513112006 
 310,000 MMBTU 7.32 NGtFS) 7.1980 ($37,820) HMTMNQ 
40376 212312006 PXZOKC4 0510112006·0513112006 : 620,000 MMBTIJ 7.35 NOtFS) 7.1980 (S94,24O) HMTMNQ 'Ol>ocnQ"Tl 
40517 212712006 PXZOKC4 0510112006 • 0513112006 1,550,000 MMBTIJ U9 NO(FS) 7.1980 S322,400 HMTMNQ ~S'cfifoo 

(")<!ln~::t;~:::!· 
...... :::l'"cr;(J)rog.40593 3/112006 PXZOKC4 0410112006 ·10131120061 310,000 MMBTU 7.32 NO(PS) 7.1980 ($37,820) HMTMNQ O~3g~z'OSummary for 'Actual I Estimate' =A (6 detail records) O'>~ :::;00ZO-Scn. ~ 

3,410,000 $48,980 ~-. ~O(f)Sum ~ -oJ 0) .....

"TI (..l (J1 ~ g RoSummary for 'Deal Type' = SWPS (6 deteD records) 
-or 

Sum 3,410,000 $48,980 S- TtO·
C am;rSummary for 'Counterparty Naml!' = Deutsche Bank AG (~ etall records) !O (")m III 03,410,000 $48,980 6' 3
Z al

Sum 
ro ::lCounterparty Name JPMorgan Chase Bank.: :A ::1. 

cn '< 

-fDeal Type SWPS 


Actual I Estimate A 
 » 
401S3 211412006 PXZOKC4 930,000 MMBTIJ 7.92 NO(FS) 7.1980 ($671,460) HMTMNQ rO3iOln'" ·121>ill'"I
40191 2/1512006 PXZOKC4 0310 112006· 1213112006 : 620,000 MMBTU 7.845 NOtFS) 7.1980 ($401,140) HMTMNQ 

40275 211112006 PXZOKC4 0410112006 • 1013112006 . 
 310,000 MMBTIJ 7.9 NOtFS) 7.1980 ($211,620) HMTMNQ 

___ ".· .... ..--..__.. - .... 'v, .....,....~. ~_ 
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FPL Derivative Settleme~ts - All Instruments 5/31/2006 
B!IIl!:I'ID11 1 ..~..Wi'i"fri"K""..... ~,.;; ~, l:lWrR7MlfiliQ~~ 

TrQde Deal SUile ]Putl Settle Origi"QI Gai" I (Loss) Fas 

Deal # Date Trader Term 
 Volume Units ]Price ]Price Call Index ]Price Premium Type 

40515 212712006 PXZOKC4 0510112006 - 0513112006 1,550,000 MMBTU 6.93 NO(FS) 7.1980 S41S,4OO HMTMNQ 
Summary for 'Actual I Estimate':; A (4 detaO records) 

Sum 3,410,000 ($874,820) 

Summary for 'D6a/1}pe' = SINPS (4 detail records) 

3,410,000 ($874,820) 
Summary for 'Counterparty Name'· JPMorgan Chase Ba' 

Sum 
, NA (4 detail records) 

Sum 3,410,000 ($874,820) 
.! 

Counterparty Name Morgan Stanley Capita Group, Inc. 

Deal Type SWPS 

Actual! Estimate A 
1 

40220 211612006 PXZOKC4 0410112006 -10131/2006" 310,000 MMBTU 7.57 NG(FS) 7.1980 ($115,320) HMTMNQ 

40360 212312006 PXZOKC4 OSI0112oo6 - OSI3112006" 
 620,000 MMBTU 7.36 NO(FS} 7.1980 ($100,440) HMTMNQ 
Summary for 'Actual I Estfmate' a A (2 data" records) 

930,000 ($216,760) 

Summary for 'Des/TYPe'::: SWPS (2 detaO records) 
Sum 

930,000 ($215,760) 


Summary for 'Counterparty Name' = Morgan Stanley Cap, 

Sum 

Group, Inc. (2 detail records) 

Sum 1130,000 ($215.760) 

Counterparty NQme UBS AG 

'"Ol>OUlO"Deal Type SWPS ~gc:nroo
(')<1) 0 !!;;Jl!*i5:Actual! Estimate A ... ~o' ~ III0 ..... ::':;'2z'"O

=>0040192 211512006 PXZOKC4 03/0112006· l2I3112006il 310,000 MMBTU 7.82 NO(FS) 7.1980 ($192,1120) HMTMNQ "'-Igo _Z",. ::E 
40323 212212006 PXZOKC4 05/0112006·05/3112006, 620,000 MMBTU 7.73 NG(FS) 7.1980 ($329.840) HMTMNQ Z ~-? ~~!ll 

Summary for 'ActusJ I Estimate'::: A (2 dateD records) "t;; trl g, 8 ~ 
-or 

Sum 930,000 ($522,660) ~ ~cC' 
Summary for 'Dea/1)pe' =SINPS (2 detaO records) C ~[!!~

m III 0930,000 ($522.660) ~ 3Sum o '0 
Summary for 'Counterparty Name':; UBS AG (2 detail is) Z ~. IIIct> ::J 

'" '<
930,000 ($522,660)Sum -f 

Summary for 'DelIVery Monltl' 0: 613112006 (18 detell re 

Sum 11,160,000 ($1,17S,S20) » 
Summary for 'Strategy' = HDGE10019B (18 detail record.s r 

11,160,000 ($1,175,520)Sum 

._--_.,.....__......,II -.'''''.....--------, 
5/30/2006 9:10AM PI1.ge130f30 
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Deal # fiwkDfl.te Trader Term ~ Volume Units 
Deal 
Price 

Strike Putl 
Price Cfl.11 Index 

Settle 
Price 

Original 
Premium 

Gain I (Loss) Fas 
Type 

Summary for 'Portfolio':: FPL Hedge Gas 2006 (185 detsll cords) 

Sum 46,887,500 ($9,780,500) ($34,606,385) 

Portfolio FPL Hedg~lpi1 2006 

~trategy 
Delivery Month 

HDGE10~ltB 
April 2006 

~. _.. f 
""-------~" ... __..Ii 

Counterparly Name Barclays Bank PLC 

Deal Type SSWPS 

Aetuall Estimate E 
37030 7/1912005 PXZOKC4 0410112006.0913012006 

37291 BlB12005 PXZOKC4 0310112006 - 0913012006 
37433 811812005 PXZOKC4 0410 112006 • 0913012006 

37503 812512005 PXZOKC4 0410112006 • 0613012006: 

37569 812912005 PXZOKC4 0410112006 • 0613012006 
37693 91612005 PXZOKC4 0110112006·1213112006' 
38288 1011312005 PXZOlCC4 03/0112006 • 0813112006· 

38295 10/1312005 PXZOKC4 0310112006·0113112006 

38382 1012012005 DSMOTDX 0410112006 • 0613012006 
38419 1012512005 PXZOKC4 04/0112006.0613012006; 

Summary for 'Actual I Estimate'" E (10 de/aN records) 

Sum ~I 
Actual I Estimate A 

37030 7/1912005 PXZOKC4 04/0112006·0913012006 

37291 8/812005 PXZOKC4 03/0112006 - 0913012006 
37433 8I1812OOS PXZOK.C4 04/0112006 • 0913012006 
37503 8125/2005 PXZOKC4 04/0112006 • 0613012006: 

3756!J 812912005 PXZOKC4 04/0112006·0613012006: 

37693 91612005 PXZOKC4 01/0112006·1213112006 

38288 10/1312005 PXZOKC4 03/0112006·0813112006 

38295 1011312005 PXZOKC4 0310112006·0113112006 
38382 1012012005 DSMOTDX 04/0112006 • 0613012006 

38419. 101251200S PXZOKC4 0410112006 ·0613012006 

·25,000 

·25,000 
-25,000 

·25,000 
.25,000 

·25,000 
.25,000 

.25,000 

.50,000 

·50,000 

-300,000/ 

25,000 

25,000 

25,000 
25,000 

25,000 
25,000 

25.000 
25,000 
50,000 
50,000 

BBLS 
BBLS 
BBLS 

BBLS 

BBts 
BBts 

BBLS 
BBLS 
BBts 

BBLS 

BBLS 

BBts 
BBLS 

Bats 

BBLS 

Bats 
BBts 

BBts 
BBts 

BaLS 

44.85 
48.7 

48.75 
S0,4B 

50.2 
53.6 

54 
S3.1 
52.2 

54.1 

44.85 

48.7 

48.75 
SO.48 

50.2 

53.6 

54 

53.1 
52.2 

54.1 

NYHCARGOMB 
NYHCARGOMB 
NYHCARGOME 

NYHCARGOME 

NYHCARGOME 
NYHCARGOME 

NYHCARGOME 

NYHCAROOME 
NYHCARGOMB 

NYHCARGOME 

NYHCAROOME 

NYHCARGOME 
NYHCARGOME 

NYHCAROOME 

NYHCARGOME 
NYHCARGOME 

NYHCARGOME 

NYHCAROOME 
NYHCARGOME 
NYHCARGOME 

51.0330 

51.0330 
51.0330 

51.0330 

51.0330 

51.0330 
51.0330 
SI.0330 

:)1.0330. 

51.0330 

S1.0330 

51.0330 
51.0330 

S1.0330 

51.0330 

51.0330 
51.0330 

51.0330 
51.0330 
51.0330 

($154,575) 
(SS8,325) 

(S57,075) 

(SI3,825) 

($20,825) 

S64,175 
$74,175 

$51,675 

S58,350 

$153,350 

$97,100 ,; 

S1S4,S75 

S58,325 
$57.075 
$13,825 

S20,825 

{S64.175} 
($74,175) 

(551,675) 
($58,350) 

(SI53,350) 

HMTMNQ 

HMTMNQ 
HMTMNQ 

HMTMNQ 

HMTMNQ 
HMTMNQ 
HMTMNQ 

HMTMNQ 

HMTMNQ 
HMTMNQ 

HMTMNQ 

HMTMNQ 
HMTMNQ 

HMTMNQ 

HMTM NQ 

H MTM NQ 
HMTMNQ 

HMTMNQ 
HMTMNQ 

HMTMNQ 

-O:P-O(l)O:I! 
w~c:lifoo 

(")'lil g.!ll ;;?~5: 
..,.l. cr. ru

O ..... 3g~z-o
:;'1!z~po

Z--POlo~
t\..) -Cj)"""I 
-1>­ -..Joo"",,."W <.TI-o-or-

ffi- TcC" 
Cam;! 

m l i 
Z iii' ~ 

f/I '< 

--I 

l> 
Summary for 'Actual I Estimate'· A (10 det:tU recordl$) 

Sum II 300,000 {$97,1OO} 
r­
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FPL Derivative Settleme~ts - All Instruments 
Trade Deal Strike Put / 
Date Price Priee CallDeal # Trader Term Volume Units 

Summary for 'Deal Type' = SSWPS (20 detail records) 

Sum 0 

Summary for 'Counterpsrty Name' .. Barclays Bank PLe ( detail records) 

Sum () 

Counterparty Name Deutsche Bank A G 

Deal Type SSWPS 

Actual f Estimate E 

36670 61ISl2oo5 PXZOKC4 01/0112006 -1213112006­ -2S,OOO BBLS 42.3 
36716 612112005 PXZOKC4 01/0112006 -1213112006, -2S,OOO BBLS 43.75 
37007 711812005 PXZOKC4 0410112006 ·0913012006: .2S,OOO BBLS 44.6 
37694 9/61200S PXZOKC4 0110112006· 1213112006 -25,000 BBLS 53.7 

Summary for 'Actual I Estimate' = E (4 detail records) 

Sum -100,000 ./ 

Actual I Estimate A 

36670 611S12005 PXZOK.C4 0110112006· 1213112006 25,000 BBLS 42.3 
36716 612112005 PXZOKC4 0110112006 -12131/2006 25,000 BBLS 43.75 
37007 711812005 PXZOKC4 0410112006 ­ 0913012006 25,000 BBLS 44.6 
37694 9/612005 PXZOKC4 0110112006-1213112006; 25,000 BBtS 53.7 

Summary for 'Actual I Estimate' = A (4 detan records) 

Sum 100,000 

Summary for 'Deal Type' = SSWPS (8 detail records) 

Sum 0 

Summary for 'Counterpatty Name'" Deutsche Bank AG f tail records) 

Sum 0 

CO'llnterparty Name J. Aron &; Company 

Deal Type SSWPS 

Actual I Estimate E 
35928 4/1112005 PXZOKC4 0110112006 - 1213112006; -25.000 BBLS 39.7 
36140 4/2712005 PXZOKC4 0110112006 -12131/2006. -25,000 BBLS 40.1 
36305 5/)212005 PXZOKC4 0110112006 - 1213112006 -25,000 BBLS 37.85 
36334 5/161200S PXZOKC4 0110112006- 1213112006' -25,000 BBLS 38.05 
36432 5/2612005 PXZOKC4 0110)12006 - 1213112006 -25,000 BBLS 38.7S 
36805 6128/2005 PXZOKC4 0110112006 -1213112006 -25,000 BBLS 44.65 
36959 7114f2005 PXZOKC4 03/0112006 - 1113012006· -25,000 BBLS 46 

S/3012tJD6 9:10AM II 

;aiL n ~1j'~'di -
5/31/2006 

......,. .... ~~'I;:::::t 

Settle 
PriceIndex 

NYHCARGOME SI.0330 
NYHCAROOME 51.0330 
NYHCAROOMB 51.0330 
NYHCAROOMB 51.0330 

NYHCAROOMB 51.0330 
NYHCAROOMB 51.0330 
NYH CAROOME! 51.0330 
NYHCAROOME 51,0330 

NYHCARGOMB 51.0330 
NYHCARGOME SI.0330 
NYHCARGOMB 51.0330 
NYHCAROOMB 51.0330 
NYH CAllOOME 51.0330 
NYHCAROOME 51.0330 
NYHCAROOME st0330 

"~=:::"~~~~.;,Z,;D:(! 

Original Gain / (Loss) Fas 
Premium Type 

$0 

$0 

(S218,325) HMTMNQ 
(SI82,075) HMTMNQ 
{SI60,825? HMTMNQ 

$66.675 HMTMNQ 

($494.550) ./ 

$218,325 HMTMNQ 
S182,075 HMTMNQ 
S160,825 HMTMNQ 
(S66,675) HMTMNQ 

"O»OUlO::!l$494,550 tIl::::c: IiTg 0 
(") 10 ru (1) =t :::>. 

~g.~Ul@ar 
O~3g~z"O$0 (Oro ::To 0 

o a z"'. ::EZ--\' (1) 0(1)N ...... 0)-, 
""001(0$0 ~ 

"T1 '" 01 - 0-or 
~ TtO" 

C ~ ~~ t8 ('") 
m !!!. ~ 

g. 1i:Z (1):::> 
'" '<(S283,325) HMTMNQ -t

($273,325) HMTMNQ 
(S329,S75) HMTMNQ »($324,575) HMTMNQ r­($307,075) HMTMNQ 
($159,575) HMTMNQ 
($125.825) HMTMNQ 

,-­
Page IS 0/30 
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FPL Derivative Settlemetl~s - All Instruments 

Trade 

Deal # Date Trader Term 
37073 111112005 PXZijKC4 04/0112006 ­ 0913012006 
37118 712512005 PXZOKC4 0410112006 - 09/3012006 
37415 8/1712005 PXZOKC4 0110112006 ­ 09/3012006 
37590 8/3012005 PXZOKC4 0110112006 - 1213112006 
37592 813012005 PXZOKC4 0110112006 - 1213112006 
3759.5 813012005 PXZOKC4 0110112006 -1213112006 
37712 9nl2005 PXZOKC4 0110112006 -1213112006 
37942 912312005 PXZOKC4 0110112006 - 1213112006 
37971 1J12712005 PXZijKC4 01/0112006·0913012006 
38306 1011412005 PXZOKC4 0410112006·0613012006 
38332 1011812005 PXZOKC4 0410112006 • 0913012006 

Summery for :Actual I Estimate'", E (18 detail records) 

Sum 
Ac::tuall Estimate A 

3'928 . 
J6140 
36305 
36334 
36432 
36805 
36959 
37073 
37118 
37415 

3"90 . 
37592­
37595 
37712 
37942 
31971 
38306 

38337 

411112005 
412712005 
511212005 
511612005 

512612005 
612812005 
7/1412005 
712112005 
712'12005 
811712005 
813012005 
8I3012OOS 
813012005 
9nl200S 

912312005 
912712005 
1011412005 
10/1812005 

PXZOKC4 
PXZOKC4 
PXZOKC4 
PXZOKC4 
PXZOKC4 
PXZOKC4 
PXZOKC4 
PXZOKC4 
PXZOKC4 
PXZOKC4 
PXZOKC4 
PXZOKC4 
PXZOKC4 
PXZGKC4 
PXZOKC4 
PXZOK.C4 
p:XZOKe4 
PXZOKC4 

0110112006 ·1213112006 
0110112006 - 1213112006: 
01/0112006·1213112006. 
0110112006 ·1213112006 
0110112006 • 1213112006 
0110112006 ·1213112006 
03/0112006 - 1113012006 
0410112006 • 0913012006: 
0410112006 • G913012006. 

0110112006 • 0913012006 : 
01/0112006· 12131/2006 
0110112006· 1213112006 
01/0112006 • 1213112006 
0110112006 - 1213112006 
0110112006 -1213112006 
GII0112006·0913012oo6 
0410112006·0613012006 
0410112006 • 0913012006 

Summary for :Actual I Estimate' .. A (18 detaR recorck;) 

Sum 

Summary for 'Dea/TYpe' = SSWPS (36 detail r&cords) 


Sum· 

Summary for 'Counterparty Name'. J. Aron & Company ( . 


Sum 


5130120()6 9:10AM 

Deal Strike Putl 
Volume Units Price Price Call 

-25,000 BBLS 44.65 
-25,000 BBLS 45.5 
-25,000 BBLS 49.3 
-25,000 BBLS 52.3 
·25,000 BBLS 52.15 
-2S,OOO BBLS 52.6 
-25,000 BBLS 52.95 
-25,000 BBLS 56.3 
-25,000 BBLS 56.7 
-25,000 BBLS 52 
-25,000 BBLS 52.95 

-450,000· / 

25,000 BBLS 39.7 
25,000 BBLS 40.1 
25,000 BBLS 37.85 
25,000 BBLS 38.05 
25,000 BBLS 38.75 
25,000 BBLS 44.6S 
2S,000 BBLS 46 
2S,000 BBLS 44.65 
25,000 BBLS 45.5 
2S,000 BBLS 49.3 
25,000 BBLS 52.3 
25,000 BBLS 52.1S 
25,000 BBLS S2.6 
25,000 BBLS 52.95 
25,000 BBLS 56.3 
25,000 BBLS 56.7 
25,000 BBLS 52 
25,000 BBLS 52.95 

450,000 

0 

deteR records) 

0 

Index 
NYHCARGOMB 
NYHCARGOMB 
NYHCAROOME 
NYHCAROOMB 
NYHCAROOMB 
NYHCAROOME 
NYHCAROOMB 
NYHCAROOME 
NYHCAROOMB 
NYHCAROOME 
NYHCARGOME 

NYHCAROOMB 
NYHCARGOMB 
NYHCAROOMI:i 
NYHCARGOME 
NYHCARGOMB 
NYHCAROOME 
NYHCARGOME 
NYRCARGOME 
NYHCARGOMB 
NYHCARGOMB 
NYHCAROOME 
NYHCAROOMB 
NYHCAROOME 
NYHCAROOME 
NYRCARGOME 
NYHCAROOME 
NYHCARGOMB 
NYHCARGOMB 

Settle 

Price 


51.0330 
51.0330 
51.0330 
51.0330 
51.0330 
51.0330 
51.0330 
51.0330 
S1.0330 
51.0330 
51.0330 

51.0330 
51.0J3G 
51.0330 
51.0330 
51.0330 
51.0330 
51.0330 
51.0330 
51.0330 
S1.0330 

SI.0330 
S1.0330 
51.0330 
51.0330 
51.0330 
51.0330 
S1.0330 
51.0330 

5/311200Q 
" -...u~t:"I":-;'~":':~'.·~tt:'I..,.-.;·!.;<:..~~JU:':t.~--··, ":;':~I 

Original Gain I (Loss) Pas 
Prertlium Type 

($159,515) HMTMNQ 
(S138,32S) HMTMNQ 
($43,325) HMTM NO 
$31,675 HMTMNO 
$27,925 HMTMNQ 
$39,175 HMTMNQ 
$47,925 HMTMNQ 

S131,675 HMTMNQ 
$141,675 HMTMNQ 

$24,175 HMTMNQ 
$47,925 HMTMNQ 

{$1,652,350) .,., 

$283,325 HMTMNQ 
S273,325 HMTMNQ 
S329,575 HMTMNQ 
S324,S75 HMTMNQ 
5307,075 HMTMNQ 
$159,S75 HMTMNQ 
$125,825 HMTMNQ 

lJ»OCi:lO'"l1$159,575 HMTMNQ ~6f~argQ
$138,325 HMTMNQ (") (1) g. en =11:>:"-' 

....a. c;r.VJ('Og. 

$43,325 RMTMNQ O~~gCDZlJ 
($31,675) HMTMNQ oaz;po

Z""-p(1)O~
(S27,925) HMTMNQ N """0>-,

."t; ;]jag!<'>
(S39.17S) HMTMNQ -or 
($47,92S) HMTM'NQ S- 7' to' 

Cam =:($131,675) 
($141,675) 
($24,17S) 
($47,925) 

HMTMNQ 
HMTMNQ 
HMTMNQ 
HMTMNQ 

m 
Z 

-I 

to 
ruo 
::I.
g; 

(") 
0
3 
~ 
~ 

$1.652,350 » 
$0 

r­

$0 
_(,,"l.'_~""_ 
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5/3112006FPL Derivative Settleme s -All Instruments., 
.Il$~_ t~_,,~ 

Trade Deal Strilu Putl Settle Original Gain I (Loss) Faa
j 	

Date Volume Units Price Price Call Index Price Premium TypeDeal # Trader Term 
6Q 

Counte.rparty Name Morgan Stanley Capit, 

~l Deal Type SSWPS 

oq Aetuall Estimate E 

6!1 35955 4/1312005 PXZOKC4 011O11l006 -1213112006 -25,000 BBLS 38.4 NYHCARGOME 51.0330 (5315,825) HMTMNQ
od 35974 4115lloo5 PXZOKC4 0l1O11l006 - 1213112006 -25,000 BBLS 38.05 NYHCARGOME 51.0330 ($324,575) HMTMNQ 

36086 412212005 PXZOKC4 01/011l006· 1213112006 -25,000 BBLS 40.75 NYHCAROOME 51.0330 (S257,07S) HMTMNQ 
36283 5/tOllooS PXZOKC4 01/011lOO6· 121311loo6 -25,000 BBLS 38.85 NYHCARGOME 51.0330 (1304,575) HMTMNQ

3 36364 5/1812005 PXZOKC4 0110112006 • 1213112006 -25,000 BBLS 38.3 NYHCARGOMB 51.0330 	 (5318,325) HMTMNQ
36412 . Sl24lloo5 PXZOKC4 0110112006 • 1213111006 -25,000 BBLS 38.55 NYHCARGOME 51.0330 ($l12,075) HMTMNQ

O~ 36635 611312005 PXZOKC4 011011l006·121311l006 .25,000 BBLS 41.1S NYHCAROOME 51.0330 ($247,075) HMTMNQ
36745 612312005 PXZOKC4 011011l006 - 1213112006 

I 

·25,000 BBLS 44.25 NYH CAROOME 51.0330 ($169,575) HMTMNQ 
36760 612412005 PXZOKC4 0110112006 • 1213112006 -25,000 BBLS 44.5 NYHCAROOMB 51.0330 (SI63,325) HMTMNQ~~ 36776 612712005 PXZOKC4 0110112006 - 121311lOO6. -25,000 BBLS 45 NYHCAROOME 51.0330 (1150,825) HMTMNQ

!~ 36838 612912005 PXZOKC4 0110112006 - 1213112006· ·25,000 BBLS 43.6 NYHCAROOME 51.0330 ($185,825) HMTMNQ 
36918 7/1112005 PXZOKC4 0310112006. 11/3012006 

~ 
-2S,OOO BBLS 4S.6 NYHCAROOME 51.0330 (5135,825) HMTMNQ

37000 7/1812005 PXZOKC4 0410112006 • 09/3012006 -25,000 BBLS 44.6 NYHCARGOMB 51.0330 	 (1160,825) HMTMNQ 
37065 712012005 PXZOKC4 0410111006 - 09130/2006 -25,000 BBLS 44.8 NYH CAROOME 51.0330 (1155,825) HMTMNQ
37306 8/911005 PXZOKC4 031011lOO6.0913012006- -25,000 BBLS 48.2 NYHCAROOME 51.0330 (S70,825) HMTMNQ,~ 

I 
37432 811812005 PXZOKC4 0410112006 - 09130/2006 -25,000 BBLS 48.3 NYHCARGOME 51.0330 (568,325) HMTMNQ


! 37540 812912005 PXZOKC4 0410112006 • 0613012006 
 .2',000 BBLS 50.2 NYHCAROOMB 51.0330 	 (120,825) HMTMNQ
In 37565 812912005 PXZOKC4 0410112006 • 0613012006; -50.000 BBLS 50.5 NYHCAROOME 51.0330 (126.6S0) HMTMNQ 1J»O!:!1?;?!!

37594 813012005 PXZOKC4 0110112006 • 1213112006 j ·25,000 BBLS 52.S NYHCARGOMB 	 1ll;:l:t::!U 051.0330 S36.675 HMTMNQ (") <.0 Q) ro =Ii C'l :::!. 
37707 9n12oo5 PXZOKC4 0110112006 -1213112006 -25,000 BBLS 53.2 NYH CAROOME 51.0330 S54,I75 HMTMNQ ~g.~fn[&r 
37857 9/1512005 PXZOKC4 0110112006 - 0913012006 orv~gS1i!Z1J-25,000 BBLS 53.6 NYHCAROOME 51.0330 	 164,17S HMTMNQ ... :::To 0 

o ;a. Z (J)' ~37970 fJ12712005 PXZOKC4 0110112006 - 09/3012006. -25,000 BBLS S6.4S NYHCAROOME 51.0330 	 S135,42S HMTMNQ Z--!=lrooro 
f\..) - en'"37972 91271200S PXZOKC4 0110112006·09/3012006 -25,000 BBLS 56.2 NYHCARGOME S1.0330 	 ~ ""00110 ~ 	 1129,175 HMTMNQ -nw 01-0 -or 

t1 
I Summsry for 'Actual I Estimate' = E (23 detaO TBcords) 

~ 7'cO' 
Sum --6Do,oOO / 	 ($2,968,550) ./ C ::tm3:"

S ~ Actual I Estimate A m 9l. 3Q '0 
-- III35955 411312005 PXZOKC4 0110112006 - 1213112006' 25,000 BBLS 38.4 NYHCAROOME SI.0330 	 1315,825 HMTMNQ Z lli ~ 35974 411512005 PXZOKC4 0110112006 -1213112006· 25,000 BBLS 38.05 NYHCARGOME 51.0330 	 $324,575 HMTMNQ -I6, 	 36086 412212005 PXZOKC4 0110112006 ·1213112006 25,000 BBLS 4O.7S NYHCAROOME 51.0330 $257,075 HMTMNQ 

9 36283 SI1012OO5 PXZOKC4 0110112006 - 1213112006 25,000 BBLS 38.85 NYHCAROOME 51.0330 	 5304,575 HMTMNQ :t>36364 5118/200S PXZOKC4 0110112006 - 1213112006 
0

25,000 BBLS 38.3 NYHCAROOME 51.0330 $318,325 HMTMNQ 
1 36412 5124/2005 PXZOKC4 0110112006 • 1213112006. r­25,000 BBLS 38.SS NYHCAROOME 51.0330 	 $312,075 HMTMNQ 

71 	 36635 611312005 PXZOKC4 0110112006· 1213112006. 25,000 BBLS 41.15 NYHCAROOME 51.0330 $247,075 HMTMNQ 
36745 6/2312005 PXZOKC4 0110112006 • 1213112006 2S,OOO BBLS 44.25 NYHCAROOMB 51.0330 	 5169,575 HMTMNQ 

-..·... _I_.......~\....--"~~----
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Trade Deal Strike Putl 
Deal # Date Trader Term Volume Units Pme Price eaU 

3676G 612412005 PXZOKC4 0110112006.1213112006 25,000 BBLS 44.S 
36776 612712005 PXZOKC4 o If()ll2oo6 • 1213112006 25,000 BBLS 45 
36838 612912005 PXZOKC4 01/0112006 - 1213112006 25,000 BELS 43.6 
36918 7/1112005 PXZOKC4 0310112006· 1113012006 25,000 BBLS 45.6 
37000 711812005 PXZOKC4 0410 112006 • 09130/2006 25,000 BBLS 44.6 
37065 71201200S PXZOKC4 04/0112006 - 0913012006 25,000 BBLS 44.8 
37306 81912005 PXZOKC4 03/0112006·0913012006 25,000 BBLS 48.2 
37432 811812005 PXZOKC4 04/0112006·0913012006. 2S,OOO BBLS 48.3 
37540 812912005 PXZOKC4 04/0 112006 - 0613012006, 25,000 BBLS SO.2 
37565 812912005 PXZOKC4 04/0112006 - 0613012006 50,000 BBLS 50.5 
37594 813012005 PXZOKC4 OlIO112006 • 1213112006. 25,000 BBLS 52.5 
37707 9n1200S PXZOKC4 0110112006.1213112006: 25,000 BBLS 53.2 
37857 911512005 PXZOKC4 0110112006·0913012006 25,000 BBLS 53.6 
31970 912712005 PXZOKC4 oIf()112006 • 09/3012006 25,000 BBLS 56.45 
37972 912712005 PXZOKC4 0110112006 • 0913012006 25,000 BBLS 56.2 

Summary for 'Actual / Estimate' = A (23 damN records) 

Sum 600,000 

Summary for 'Dsal Type' = SSWPS (46 detaIl records) 

Sum 0 

Summary for 'Counterpariy Name' = Morgan Stanley Cap; Group, Inc. (46 detail records) 

Sum 0 

Summary for 'Dsllvery Month' = 4130/2006 (110 detaIl reoo ~ 
0 

Delivery Month May 2006 
Sum 

Counterparty Name Barclays Bank PLC 

Deal Type SSWPS 

Actual! Estimate E 

37030 711912005 PXZOKC4 0410112006·09130/2006 25,000 BBLS 44.85 
37119 7125fl005 PXZO.K.C4 0510112006 • 0913012006 ; 25,000 BBLS 45.55 
37159 712112005 PXZOKC4 0510112006 - 0913012006 25,000 BBLS 46.5 
37160 712712005 PXZOKC4 0510112006 • 0913012006 25,000 BBLS 46.65 
37186 712812005 PXZOKC4 0510112006 - 0913012006 . 25,000 BBLS 46.4 
37189 712812005 PXZOKC4 0510112006·0913012006 25.000 BBLS 46.6 
37297 81812005 PXZOKC4 0310 112006 • 0913012006 25,000 BBLS 48.7 
37410 . 811712005 PXZOKC4 0510112006 • 0913012006 : 25,000 BBLS 49.S 

37417 811712005 PXZOKC4 0510112006·0913012006 . 25,000 BBLS 49 

Settle 
Index Pme 

NYHCARGOME 51.0330 
NYHCAROOME 51.0330 
NYHCAROOME 51.0330 
NYH CAR-GOME 51.0330 
NYHCARGOME 51.0330 
NYHCAROOMB 51.0330 
NYHCARGOME 51.0330 
NYH CAROOME 51.0330 
NYHCAROOME 51.0330 
NYHCAROOME 51.0330 
NYHCARGOME 51.0330 
NYHCAROOME 51.0330 
NYH CARGOME. 51.0330 
NYHCARGOME 51.0330 
NYHCARGOMB 51.0330 

NYHCARGOME 50.2640 
NYHCARGOMB 50.2640 
NYHCARGOMB 50.2640 
NYHCAROOME 50.2640 
NYHCAROOMB 50.2640 
NYH CAROOMB 50.2640 
NYHCAROOMB 50.1640 
NYH CARGOME 50.2640 
NYHCAROOME 50.2640 

Original 

Premium 


at! AU 

5/31/2006 
~'!.')~":I.·itl~"~ 

Gain I (uss) Fas 
Type 

5163.325 HMTMNQ 
S150,825 HMTMNQ 
5185,825 HMTMNQ 
5135,825 HMTMNQ 
516G,825 HMTMNQ 
S155,82S HMTMNQ 

S70,825 HMTMNQ 
$68,325 HMTMNQ 
$20,825 HMTMNQ 
S26,650 HMTMNQ 

($36,675) HMTMNQ 
(S54.175) HMTMNQ 
(564,17S) HMTMNQ 

(S135,425) HMTMNQ 
(5129,175) HMTMNQ 

S2,968,550 

$(I 

$0 "Ol>DCIlOJ]
OJ::1::c:@'oo 

(") 10 OJ Ol =1l (") ::J. 
~g.~(n@g-

$0 o~~g~~~
oazu>, ~ 

Z""'-l'OlOOl 
~ 

."W 
-..log .... 
(Jl""'oll<>

:roc 

o 
- ~IOOl'::r 
a~C; 

m 10 
a 

0 
3 

S135,342 
f!17,B42 

HMTMNQ 
HMTMNQ Z 

g~
III 

~ 
~ 

$94,092 HMTMNQ -I 
590,342 
S96,592 

HMTMNQ 
HMTMNQ » 

$91.592 HMTMNQ r 
$39,091 H MTMNQ 
519,092 HMTMNQ 
$31,592 HMTMNQ 

_~__jl'.;oj~lt. 
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FPL Derivative Settleme~ts - All Instruments 5/31/2006 
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Trade Deal Strike Putl Settle Original Gain I (Loss) Fas 
Deal # Date Trader Term Volume Units Price Price Call Index Price Premium Type 
37433 811812005 PXZOKC4 0410112006·0913012006 25,000 BBLS 48.75 NYHCAROOMB 50.2640 S37,842 HMTMNQ 
37503 812512005 PXZOKC4 0410112006 ·0613012006 25,000 BBLS 50.48 NYHCAROOMB 50.2640 (S5,408) HMTMNQ 
37569 812912005 PXZOKC4 0410112006 - 0613012006 25,000 BBLS 50.2 NYHCARGOME 50.2640 S1,592 HMTMNQ 
37693 9/612005 PXZOKC4 0110112006 ·1213112006 25,000 BBLS 53.6 NYHCARGOME 50.2640 (Sil3,40B) HMTMNQ 
38236 10/1012005 PXZOKC4 0510112006 ·06/3012006' 50,000 BBLS 52.55 NYHCAROOMB 50.2640 ($114,316) HMTMNQ 
38288 10/1312005 PXZOKC4 0310112006 • 0813112006' 25,000 BBLS 54 NYHCARGOMB 50.2640 (S93,408) HMTMNQ 
38295 10/1312005 PXZOKC4 03/0112006 • 0713112006 2',000 BBLS 53.1 NYHCARGOME 50.2640 (S70,908) HMTMNQ 
38382 1012012005 DSMOTDX 04/0112006·0613012006 50,000 BBLS 52.2 NYHCARGOME 50.2640 ($96,816) HMTMNQ 
38419 1012512005 PXZOKC4 0410112006·0613012006 50,000 BBLS 54.! NYHCAROOME 50.2640 ($191,816) HMTMNQ 

Summeuy for 'Actual I Estimats' =E (18 detaN records) 

Sum 525,000 $98,933 

Summary for 'Deal Type': SSWPS (18 detan records) 

~ ~ -~ $98,933 

Summary for 'Counterpsrty Neme' = Barcleys Benk PLe ( detail records) 

Sum 625,000 $98,933 

Counterparly Name Deutsche BankAG 

Deal Type SSWPS 
Actual I Estimate E 

36610 611512005 PXZOKC4 0110112006· 1213112006, 25,000 BBLS 42.3 NYHCARGOME 50.2640 $199,092 HMTMNO 
36716 612112005 PXZOKC4 0110112006.1213112006, 25,000 BBLS 43.75 NYHCARGOME 50.2640 $162,842 H MTM NO 
37007 
37694 

711812005 
9/612005 

PXZOKC4 
PXZOKC4 

04/0112006 • 0913012006: 
0110112006·1213112006' 

25,000 
25,000 

BBLS 
BBLS 

44.6 
53.7 

NYHCARGOMB 
NYHCARGOME 

50.2640 
50.2640 

$141,592 
(:1:85,908) 

H MTMNO 
HMTMNO 

1J » 0 ClHJ " 
n>6fC:Qi O O 

(") <0 <1> =1l () :::>' 
~g.~(J}~g 

Summary for 'Actual I Estlmale' = E (4 detsH records) 

Sum 
Summary for 'Deal Type'" SSWPS (4 deteD records) 

Slim 
Summeuy for 'Countsrparty Neme' = Deutsche Bank AG (. 

100,000 

100,000 

taU records) 

$417,618 

$417,618 

o~~gt:¥z~° aZ(JJ !'li!
Z--!'CIlO<1>I"V _Q)"""l 

.j:>. -..tog!l<>
." w c.n -

3'oc: 
......... <0 
<ll I :::r

C ~~-
~ ~ Sum 

CJunterparty Name J. Aron & Company 

100,000 $417,618 m 
z 

!!i 3 g, -g
m ~ 

Deal Type SSWPS -l 
Actual! Estimate E 

35928 4/1112005 PXZOKC4 

36140 412712005 PXZOKC4 
01/0112006- 1213112006 

0110112006·1213112006 
25,000 
25,000 

BBLS 
BBLS 

39.7 
40.1 

NYHCAROOMB 
NYHCARGOMB 

50.2640 
50.2640 

$264,092 
$254,092 

HMTMNQ 
HMTMNQ 

» 
r­

36305 511212005 PXZOKC4 0110112006 ·1213112OO(j~ 25,000 BBLS 37.85 NYHCAROOMB 50.2640 $310,342 HMTMNQ 
36334 5/1612005 PXZOKC4 01/0112006· 1213112006 25,000 BBLS 38.05 NYHCAIlOOME 50.2640 S305,342 HMTMNQ 

.....n-o..o__ 
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Trade Deal Strike Put / Settle Original Gain. / (Loss) Fas 

Deal # Date Trader Term 
 Volume Un.its Price Price CaU Index Price Premium Type 
36432 512612005 PXZOKC4 0110112006 • 1213112006 25,000 BBLS 38.15 NYHCARGOME 50.2640 1287,842 HMTMNQ 

36805 612812005 PXZOKC4 01101/2006·1213112006 
 25,000 BBLS 44.65 NYHCARGOME 50.2640 $140,342 HMTMNQ 

36959 7/1412005 PXZOKC4 0310 112006 • 1113012006 
 25,000 BBLS 46 NYHCAROOME 50.2640 S106,592 HMTMNQ 

37073 712112005 PXZOKC4 04/0112006 ·0913012006, 2S,OOO BBLS 44.65 NYHCAROOMB SO.2640 $140,342 HMTMNQ 

37118 71251200S PXZOKC4 04/0112006·0913012006 
 2S,OOO BBLS 45.S NYHCAROOME 50.2640 $119,092 HMTMNQ 

37134 712612005 PXZOKC4 OSlO 112006·09/3012006 50,000 BBLS 46.15 NYHCARGOME 50.2640 $205,684 HMTMNQ 

37415 811712005 PXZOKC4 0110 112006 • 0913012006 
 25,000 BBLS 49,3 NYHCARGOMB 50.2640 $24,092 HMTMNQ 

37590 813012005 PXZOKC4 
 2S,OOO BBLS 52.3 NYHCARGOME 50.2640 (5S0,908) HMTMNQ 

37592 813012005 PXZOKC4 
 25,000 BBLS 52.15 NYHCARGOME 50.2640 ($47.158) H MTMNQ 

37595 813012005 PXZOKC4 
 25,000 BBLS 52.6 NYHCAROOMB 50.2640 (SS8,40B) HMTM NQ 

37712 9n12005 PXZOKC4 
 25,000 BBLS 52.95 NYHCAROOME 50.2640 (S67,158) HMTM NQ 

37942 912312005 PXZOKC4 
 25,000 BBLS 56.3 NYHCAROOME 50.2640 (SI50,908) HMTMNQ 

37971 912112005 PXZOKC4 
 25,000 BBLS 56.7 . NYH CAROOMB 50.2640 (SI60,908) HMTMNQ 

38241 10/1012005 PXZOKC4 
 50,000 BBLS 52.65 NYHCAROOME 50.2640 ($119,316) HMTMNQ 

38306 1011412005 PXZOKC4 
 25,000 BBLS 52 NYHCARGOME 50.2640 ($43,408) HMTMNQ· 

38307 1011412005 PXZOKC4 
 50,000 BBLS 52.35 NYHCAROOME 50.2640 (SI04,316) HMTMNQ 

3U30 1011812005 PXZOKC4 
 50,000 BBLS 53.l5 NYHCAROOMB 50.2640 (S144,316) HMTMNQ 

38332 10/1812005 PXZOKC4 0410 112006 ·0913012006 25,000 BBLS 52.95 NYHCARGOMB 50.2640 (S61,IS8) HMTMNQ 


Summary for 'Actual/Est/mate' = E (22 detail records) 

650,000 $1,143,893Sum 
Summary for 'Deal Typ&' '" SSWPS (22 detail reoords) 

650,000 $1,143,893 Li:POcnO:!lSum Ol6fCQi O O 
Summary for 'Counterparty Name' = J. Aron " Company' (") <0 (l) =(l ::1.detail records) (l)(lu> -"a. 

~::T:::fJ)mQ.) 
650,000 $1,143,893Sum O~~5~~~ 

o3. Z u>' :ECounterpll.rIy Name Morgan Stanley Capita Group,Inc. Z--!=,(l)O(l)
f\.) ....... 0')-. 
.j:>. -..JOOQ<>Deal Type SSWPS IlW c.n-o 

:;~cro*(Q
~m::rActual J Estimate E C 0-(;

359SS 4/1312005 PXZOKC4 0110]12006 .1213112006, 25,000 BBLS 38.4 NYHCAROOME 50.2640 $296,592 HMTMNQ <0 0 m !!:. 335974 111512005 PXZOKC4 0110112006 ·1213112006 25,000 BBLS 38.05 NYHCAROOME 50.2640 S305,342 HMTMNQ o '0 
:::l. OJ 

360B6 412212005 PXZOKC4 01/0112006 ·1213112006 Z (l)::>25,000 BBLS 40.75 NYHCARGOMB 50.2640 $237,842 HMTMNQ u> '< 
36283 5/]012005 PXZOKC4 0110112006.1213112006 25,000 BBLS 38.85 NYHCAROOMB 50.2640 $285,342 HMTMNQ -I 
36364 511812005 PXZOKC4 01/0112006·1213112006 25,000 BBLS 38.3 NYHCARGOME 50.2640 $299,092 HMTMNQ 

36412 512412005 PXZOKC4 0110112006 -1213112006 
 25,000 BBLS 38.55 NYHCARGOMB 50.2640 $292,842 HMTMNQ »
36635 6/1312005 PXZOKC4 0110]12006 ·1213112006 25,000 BBLS 41.15 NYHCARGOME 50.2640 5227,842 HMTMNQ r­
36745 612312005 PXZOKC4 0110112006· 1213112006' 25,000 BBLS 44.25 NYHCARGOME 50.2640 $150,342 HMTMNQ 
36760 612412005 PXZOKC4 0110112006 ·1213112006 25,000 BBLS 44.S NYHCAROOME 50.2640 SI44,092 HMTMNQ 

36776 612712005 PXZOK.C4 0110112006 -1213112006 
 25,000 BBLS 45 NYHCARGOME 50.2640 $131,592 HMTMNQ 

.._.i.......... ,.. 
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Trade Deal Strike Put/ Settle Original Gain / (Loss) Fas 

Deal # Trader Term
Date Volume Units Price Price Call Index Price Premium Type 

25,000 BBLS 43.6 NYHCAROOME 50.2640 $166,592 HMTMNQ 

36918 711112005 PXZOKC4 03/01(2.006 " 1113012006 

36838 612912005 PXZOKC4 0110112006" 12f.lll2oo6 

25,000 BBLS 45.6 NYHCAROOME 50.2640 Slt6,592 HMTMNQ 
37000 7/1812005 PXZOKC4 04/0112006·0913012006 25,000 BBLS 44.6 NYHCARGOME 50.2640 $141,592 HMTMNQ 

37065 712012005 PXZOKC4 0410 1(2.006· 0913012006 
 25,000 BBLS 44.8 NYHCAROOME 50.2640 S136,592 HMTMNQ 

37124 7125(2.005 PXZOKC4 05101(2.006 " 0913012006 
 50,000 BBLS 46.1 NYHCARGOME 50.2640 $208,184 HMTMNQ 

37130 712612005 PXZOKC4 05/0112006" 08/3112006 
 50,000 BBLS 45.95 NYHCAROOME 50.2640 S215.684 HMTMNQ 

37196 712912005 PXZOKC4 OSl0112oo6 ·0913012006 
 25,000 BBLS 47.35 NYHCAROOME 50.2640 $72,842 HMTMNQ 

37306 81912005 PXZOKC4 0310112006·0913012006 
 25,000 BBLS 48.2 NYHCARGOMB 50.2640 $51,592 HMTMNQ 

37379 8/1512005 PXZOKC4 0510112006 ·0913012006 
 25,000 BBLS 49.75 NYHCAROOMB 50.2640 $12,842 HMTMNQ 

37394 8/1612005 PXZOKC4 0510112006" 0913012006 
 25,000 BBLS 50.1 NYHCAROOME 50.2640 $4,092 HMTMNQ 

37414 811712005 PXZOKC4 0510112006" 0913012006 
 25,000 BBLS 49.5 NYHCAROOME 50.2.640 SI9,092 HMTMNQ 

37432 811812005 PXZOKC4 04/0112006·09130/2006 
 25,000 BBLS 48.3 NYHCARGOME 50.2640 $49,092 HMTMNQ 

37540 812912005 PXZOKC4 0410112006 " 0613012006 
 25,000 BBLS 50.2 NYHCAROOME 50.2640 $1,592 HMTMNQ 

37565 812912005 PXZOKC4 0410112006 • 06130/2006 
 50,000 BBLS 50.5 NYHCAROOME 50,2640 ($11.816) HMTMNQ 

37594 813012005 PXZOKC4 01/0112006" 1213112006: 25,000 BBLS 52.5 NYH CAROOMB 50,2640 (S55,908) HMTMNQ 

37707 9n12oo5 PXZOKC4 0110112006· 1213112006 
 25,000 BBLS 53.2 NYHCAROOME 50.2640 (S73.408) HMTMNQ 

37857 9/1512005 PXZOKC4 OliO 112006 • 09/3012006 
 25,000 BBLS 53,6 NYHCAROOME 50.2.640 (S83,408) HMTMNQ 

37970 912712005 PXZOKC4 01/0112006·09/3012006 
 25,000 BBLS 56.45 NYHCAROOME 50.2640 (SIS4,658) HMTMNQ 

37972 912712005 PXZOKC4 0110 112006 " 0913012006' 25,000 BBts 56.2 NYHCAROOMB 50.2640 (S148,408) HMTMNQ 

38417 1012512005 PXZOKC4 0510112006·06/3012006 
 50,000 BBLS 53.25 NYHCARGOME 50,2640 ($149,316) HMTMNQ 

38418 1012512005 PXZOKC4 0510 112006 • 0613012006 
 100,000 BBLS 54.1 NYHCARGOMB 50,2640 ($383,632) HMTMNQ 

Summary for 'Actual / lEst/mats'. IE (31 detalf records) 
'l):J>QCIlO:!l

Sum 950,000 $2,506,748 Q.l::l:c6r O o_<0 bj (1) =13" :::l, 

Summary for 'DaaJ Type'" SSWPS (31 deta" record.s) .,.,~g.~(I)~g. 
",3g~ZlJSum 950,000 $2,506,748 O U1(1) ::roo 
o ~ZCi>' .:;;Summary for 'Counterperty Name'. Morgan Stanley Caplii GrouP. Inc. (31 d&taiimcords) Z ;:;-r m.g!!l
-I>- -..joo~Sum 950,000 $2,606,748 '"T1w UT_O"" 

:J~C:Summary for 'Delivery Month'.. 513112006 (76 d&ta/J record ro,(Q
=l!!!;:::2,225,000 $4,167,192 C~~-.- - . ... . .g bl 

Summary for 'Strategy'· HDGIE10015B (185 d&tail record,. m ~ 3 
g, 1\12,226,000Sum $4,167,192 Z * ~ 

---------"-----------,.".,,,-- -i 
~trategy HDGElOOIF ,,_,_,,~_ 
Delivery Month April 2006 » 

Counterparly Name Deutsche Bank A G r-
Deal Type SSWPS 

._._..--------------i~1 v~_____ ~._____• __' ..N 
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5/3112006FPL Derivative SettlemeFJts - All Instruments 
'i~""Sl" I_..~• 

Trade Deal Strike Put/ Settle Original Gain / (Loss) Fas 
Volume Units Price Price Call Inthx Price Premium TypeDateDeal # Trader Term 

11 
Actual! Estimate E 

40657 31312006 PXZOKC4 0410 112006 - 0413012006 
406S8 31312006 PXZOKC4 0410112006 - 0413012006 
40984 312112006 PXZOKC4 0410112006.0413012006 

Summary for 'Actual I Estlmale' =E (3 detaU records) 

Sum 
Actual! Estimate A 

200,000 

100.000 
·120,000 

BBLS 
BBLS 
BBLS 

48.2 
411.25 
46.8 

NYHCAROOMB 
NYHCAROOME 
NYHCAROOME 

51.0330 
51.0330 
51.0330 

$S66,600 
$278,300 

($S07,960) 

HMTMNQ 

HMTMNQ 
HMTMNQ 

180,000 S336,940 

""'" 
40658 

3"",,,
31312006 

PXZDKC.
PXZOK.C4 

",,"n'".'<130120061
0410112006 ­ 0413012006 

-200.000 
-100.000 

BBLS 
BBLS 

48.2 
48.25 

NYHCARGOMB 
NYHCARGOMB 

5[,0330 
51.0330 

($566,600) 
($278,300) 

HMTMNQ 
HMTMNQ 

401184 312112006 PXZOKC4 0410 112006 ­ 0413012006' 120,000 BRLS 46.8 NYHCAROOME 51.0330 $507,960 HMTMNQ 
Summary for 'Actual I Estlmale' = A (3 detail records) 

Sum -180,000 ($336,940) 

Summary for 'Deal Type'" SSWPS (6 detail records) 

Sam ~r 0Summary for 'Counterparty Name' = Deutsche Bank AG f etall records) 

Sum 0 

Counte.rparty Name J. Aron & Company 

Deal Type SSWPS 

Actual! Estimate E 

$0 

$0 

40278 212112006 PXZOKC4 04/0112006 ­ 0513112006 
40379 2123/2006 PXZOKC4 04/0112006 - 0413012006 
40678 3/612006 PXZOKC4 04/0112006 ·0413012006. 
40843 3/1512006 DSMOTDX 0410112006.0413012006 
41004 312212006 PXZOKC4 0410112006 • 0413012006 

Summary for 'Actual I EsUmatfJ' = E (6 detail records) 

Sum 

Actual! Estimate A 

40278 212112006 PXZOKC4 0410112006.05/31/2006; 
40379 212312006 PXZOKC4 0410112006 • 0413012006 
40678 3/612006 PXZOKC4 0410112006 • 0413012006 
40843 3/1512006 DSMOTDX 04/0112006 ·0413012006 
41004 312212006 PXZOKC4 O4IOJI2OO6 ­ 0413012006 

Summary for 'Actual I Estimate' = A (5 detail records) 

90,000 
-55,000 
200,000 

-135,000 
-120,000 

-20,000 

-90,000 
55,000 

-200,000 
135,000 
120,000 

BBLS 
BBLS 
BBLS 
BBLS 
BBLS 

BBLS 
BBLS 
BBLS 
BBLS 
BBLS 

48.5 
48.5 

411 
47.75 
47.4 

48.S 
48.S 

48 
47.75 
47.4 

NYHCAROOMB 
NYHCAROOMB 
NYHCAROOME 
NYHCARGOME 
NYHCAROOME 

NYHCAROOMB 
NYHCAROOME 
NYHCARGOMB 
NYHCARGOMB 
NYHCAROOME 

51.0330 
51.0330 
51.0330 
51.0330 
51.0330 

51.0330 
51.0330 
51.0330 
51.0330 
51.0330 

$217,970 
(S139,315) 
$606,600 

($443,205) 
($43S,960) 

($183,910) 

($227,910) 
$139,3 IS 

($606,600) 
5443,205 
$435,960 

HMTMNQ 
HMTMNQ 
HMTMNQ 
HMTMNQ 
HMTMNQ 

HMTMNQ 
HMTMNQ 
HMTMNQ 
HMTMNQ 
HMTMNQ 

-o:X>OCllQ"T1 
!lJ::;c:~oo 

(') 'g ~ m ~ 9- ::l."'", a. 
~~g ~!lJ0"-> ::l~Z-o
Ol~ ::Too
0_ Z",. ::EZ --!=J m om 
f\.) -01"" 
~ 'Ioo Ro"W c..n-o-0,

$- TeO' 

C ~!:!]~ 
m ~ ~ 

g. ~ Z m::l 
'" '< 

-f 

» 
r-

Swn 20,000 $183,910 

...~"U.O________..~*•••'>,~, __•___•• ~~_ .... ~'"'' 
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s - All InstrumentsFPL Derivative Settleme 
Trade Deal Strike Putl 

Deal # Date Trader Term Volume Units Price Price Call 

Summary for 'Deal Type':: SSWPS (10 detail records) 

Sum () 

Summary for 'Counterparty Name':: J, Aron & Company ( datall records) 

Sum 0 

Counterparty Name Morgan Stanley Capita Group, Inc. 

Deal Type SSWPS 

Ad:uall Estimate E 

38511 111111005 PXZOKC4 0410112006·0413012006 40,000 BBLS 52 
38658 1111012005 PXZOKC4 0410112006·0413012006 70,000 BBLS 49.2 
38173 1111612005 PXZOKC4 04/0112006 • 0413012006 ·90,000 BBLS 49.S 

38893 1113012005 PXZOKC4 04/0112006 - 0413012006 -10,000 BBLS 411.S 
38989 111712oo5 PXZOKC4 0410112006 • 0413012006 ·75,000 BBLS 52.4 
39763 112612006 PXZOK.C4 04/0112006 - 0413012006 60,000 BBLS 49.8 
39892 21212006 PXZOK.C4 04/0112006 - 0413011006. ·20,000 BBLS 50.4 
39936 21612006 PXZOK.C4 04/0112006·0413012006 .20,000 BBLS 51.35 
40076 21812006 PXZOK.C4 0410112006 - 0413012006 45,000 BBLS 48.5 
40084 21912006 PXZOK.C4 04/0112006 - 0413012006' 45,000 BBLS 48.35 
40221 211612006 PXZOK.C4 0410112006 - 04/3012006: 90,000 BBLS 46.6 

40255 211712006 PXZOKC4 04/0112006·04J3012006: 90,000 BBLS 47 
40660 31312006 PXZOKC4 04/0112006·0413012006 100,000 BBLS 48.3S 
40661 3/312006 PXZOKC4 04/0112006 - 0613 012006 70,000 BBLS 49.0S 

40679 3/612006 PXZOK.C4 04/0112006 • 0413012006: 110,000 BBLS 47.9 
40779 3/912006 PXZOKC4 04/0112006·0413012006: 180,000 BBLS 48 

Summary for 'Actual I Estimate':: E (16 detail records) 

Sum 685,000 

Ad:uall Estimate A 

38511 11/112005 PXZOKC4 04/0112006 - 0413012006 -40,000 BBLS 52 
38658 1111012005 PXZOKC4 0410112006 • 0413011006 -70,000 BBLS 49.2 
38773 1111612005 PXZOKC4 0410111006 - 0413012006 90,000 BBLS 49.S 
38893 1113012005 PXZOK.C4 0410112006 ·0413012006' 10,000 BBLS 48.S 

38989 IlI7f2005 PXZOKC4 0410112006 ­ 0413011006 75,000 BBLS 52.4 
39763 112612006 PXZOK.C4 04/0112006 ­ 0413012006 -60,000 BBLS 49.8 
39892. 21212006 PXZOKC4 04/0112006 ­ 04/3012006 20,000 BBLS 50.4 
39936 21612006 PXZOKC4 0410112006 ­ 0413012006 20,000 BBLS 51.35 
40076 21812006 PXZOKC4 04/0112006 - 04/3012006 .45,000 BBLS 48.S 
40084 21912006 PXZOK.C4 0410112006·0413012006 -45,000 BBLS 48.35 
40221 211612006 PXZOK.C4 0410112006 ­ 0413012006, -90,000 BBLS 46.6 

Settle 
PriceIndex 

NYH CAROOMB 51.0330 
NYH CAROOMB 51.0330 
NYHCAROOMB 51.0330 
NYHCARGOME 51.0330 
NYH CARGOME 51.0330 
NYHCAROOME 51.0330 
NYHCAROOME 51.0330 
NYHCAROOME 51.0330 
NYHCAROOMB 51.0330 
NYHCARGOME 51.0330 
NYHCARGOMB 51.0330 
NYHCARGOME 51.0330 
NYHCAROOME 51.0330 
NYHCAROOMB 51.0330 
NYHCAROOME 51.0330 
NYHCAROOME 51.0330 

NYHCARGOMB 5).0330 
NYHCARGOME 51.0330 
NYH CAROOME 51.0330 
NYHCAROOMB 51.0330 
NYHCAROOMB 51.0330 
NYHCARGOMB 51.0330 
NYHCAROOME .51.0330 
NYHCARGOME 51.0330 
NYHCARGOME 51.0330 
NYHCARGOMB 51.0330 
NYHCAROOMB 51.0330 

nt__ 

·''''J'er.=: 

5/3112006 
~== 

Original Gain I (Loss) Fas 
Premium Type 

$0 

$0 

($38,680) HMTMNQ 
S128,310 HMTMNQ 
(S137,970) HMTMNQ 
(S2S,330) HMTMNQ 
$102,525 HMTMNQ 
$73,980 HMTMNQ 

(512,660) HMTMNQ 
56,340 HMTMNQ 

$113,985 HMTMNQ 
S120,735 HMTMNQ 
31398.970 HMTMNQ 
$362,970 HMTMNQ 
1268,300 HMTMNQ -o»OUlO:::!l 
1138,810 HMTMNQ Olfil'C !ii0 0 

(") <0 (1) =1i ~ ::I. 
$344,630 HMTMNQ ~g.~(1)~~ 
$545,940 HMTMNQ o~~g~s~

O~ztll' ::E 
z--omomtv -0)"'". 

$2,390,855 

$38,680 H MTMNQ 

"'" 

o 

.j>. 
W 

-..100"" 
(J1 .., 0 
a~t5m • ::r

S!!!g 
(5128,310) 
S137,970 
525,330 

($102,52S) 

HMTMNQ 
HMTMNQ 
HMTMNQ 
HMTMNQ 

m 
Z 
-( 

~ 3o "0 
::I. ru 
Cl)::I
til '< 

(573,980) 
512,660 
($6,340) 

HMTMNQ 
HMTMNQ 
HMTMNQ 

».­
(SI13.985) HMTMNQ 
($120.735) HMTMNQ 
(5398,970) HMTMNQ 

Page230f30S/3012006 9:10AM 
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5/3112006FPL Derivative Settleme~ts - All Instruments 
Trade 

Deal # Date Trader Term 
40255 211112006 PXZOKC4 0410112006 - 0413012006 
40660 31312006 PXZOKC4 0410112006 - 0413012006 
40661 3/312006 PXZOKC4 0410 112006 • 0613012006 
40619 3/612006 PXZOKC4 0410112006 • 0413012006 
40719 31912006 PXZOKC4 0410112006·0413012006 

Summary for 'Actual I EstimalB'" A (16 detall/ecords) 

Sum 
Summary for 'Deal Type' = SSWPS (32 detal//ecords) 

Sum 

r__ JAta ,.pm ~iitr::-···";.~·,::,~u~~-.:'~" 

Deal Strike Putl Settle Original Gain I (Loss) Fas 
Volume Units Index TypePrice Price Call Price Premium 

-90,000 BBLS 41 NYHCAROOME 51.0330 ($362,910) HMTMNQ 

-100,000 BBLS 48.35 NYHCAROOME 51.0330 (S268,300) HMTMNQ 

·10,000 BBLS 49.05 NYHCAROOME 51.0330 (S138,810) HMTMNQ 


-110,000 BBLS 47.9 NYHCAROOME 51.0330 ($344.630) HMTMNQ 

-180,000 BBLS 48 NYHCARGOME 51.0330 ($545,940) HMTMNQ 


-685,000 ($2,390.855) 

o $0 

Summary for 'Counterparty Name' '" Morgan Stanley Capilli Group, Inc. (32 detail records) 

Sum II 0 $0 

Summary for 'Delivery Month' = 413012006 (48 detail reco, 

Sum ° $0 

Delivery Month May 2006 
Counterparty Name Barclays Bank PLC 

Deal Type SSWPS 

Actual! Estimate E 
31'931 21612006 PXZOKC4 05/0112006·0513112006 100,000 BBLS S1.2 NYH CAROOME 50.2640 ($193.632) H MTM NQ 

Summary for 'Actual I Estimate'" E (1 detail recottl) 

Sum 100,000 ($1 g3.632.) 

Summary for 'Deal Type' '" SSWPS (1 detail /eCottl) -o>OUlCl::!] 

Sum 
Summary for 'Counterparty Name' = BaroJays Bank PLC (' 

Sum 
Counterparty Name Deutsche Bank AG 

100,000 

'etall /ecottl) 

100,000 

($193,632) 

($193,632) 

ru~c:o:roo 

(") c.a o.l (1) =!l ~ :::!. 

~~~u>~g-
O I\)~gS\!z-o

():) '" ::; 0 Q 
o aZ(I)' ~Z ..... _0(1) 0(1) 

~ ~;;~..,"W ()1 ..... 0s:1" 

Deal Type SSWPS 

Actual! Estimate E 
40222 211612006 PXZOKC4 0510112006·05/3112006 

40256 211112006 PXZOKC4 0510112006.05/'3112006:' 
·10,000 
-10,000 

BBLS 
BBLS 

41.55 

47.1 

NYH CAROOMB 

NYH CAROOME 

50.2640 

50.2640 

($189,958) 

($179,458) 
HMTMNQ 
HMTMNQ 

o 
m 
Z 

a~~ 
~m3:
0-(,) 
c.a 0 
!'!l. 3 o '0 
:::!. III 
(I)::>
(I) '< 

40677 3/612006 PXZOKC4 0510112006 -0513112006 -100,000 BBLS 48.9 NYH CAROOME 50.2640 (S136.368) HMTMNQ -t 
Summary for 'Actual I Estimate'" E (3 detall/eCOrrJIJJ 

Sum ·240,000 ($505,784) » 
Summary for 'Deal Type' = SSWPS (3 detail records) r 
Sum------------------111 -240,000 . - ...~..­ ($505.784)

N_·.'__ "-~-
5130/2006 9:10AM Page 14 0J-­
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5/3112006
FP;'L Derivative ~ettle!!'..!AI!s - All Instrum.,~ts "'" -....=-___.._:r.'''Z~7'C,,''"; 

Trade Deal Strike PutI Settle Original Gain I (Loss) Fas 

Deal # Date Trader Term Volume Units Price Price Call Index Price Premium Type 

Summary for 'Counterparty NS/Tl&' '" Deutsche Bank AG (:lttetall records) 

Sum -240,000 (11505,784) 

Counterparty Name J. Aron & Company 

Deal Type SSWPS 

Actual! Estimate E 

39896 'lJ')J2006 PXZOKC4 0510112006 - 0513112006 95,000 BBLS SI.!! NYHCARGOME 50.2640 (SI17.450) HMTMNQ 

39910 2/312006 PXZOKC4 05/0112006.0513112006 95,000 BBLS 51.2 NYHCARGOME 50.2640 ($88,950) HMTMNQ 
40218 212112006 PXZOKC4 04/0112006· OS/3112006 -90,000 BBLS 48.5 NYHCARGOME 50.2640 (SI58.731) HMTMNQ 

40781 31912006 PXZOKC4 05/0112006·05(3112006 -50,000 BBLS 48.15 NYHCARGOME 50.2640 {S I05,684) HMTMNQ 

Summary for 'Actusl! Estimate' = IE (4 detaR records). 

Sum 50,000 ($470,816) 

Summary for 'Deal Type' '" SSWPS (4 detail records) 

Sum 50,000 ($470,816) 

SummtJrY for 'Counterparty Name' =J. Aron &Company (- 'etall records) 

Sum 50,000 ($470,816) 


Counterparty Name Morgan Stanley Capita Group, Inc. 


Deal Type SSWPS 

Actual! Estimate E 
39883 2/1/2006 PXZOKC4 05/0112006 - 05(3112006 9S,OOO BBLS 54.4 NYH CARGOME 50.2640 ($392,950) HMTMNQ 'U»OUlO::!!

m::;c:fJOo40661 3(312006 PXZOKC4 0410112006·06(3012006, ·10,000 BBLS 49.05 NYH CAROOMB 50.2640 (584,958) HMTMNQ t.O Il) (I):::I3("l::J.
(") ~g.~(n~g-40680 3/612006 PXZOKC4 0510112006 - 0Sf3112006: -120,000 BBLS 48.6 NYH CARGOME 50.2640 (5199,642) HMTMNQ 

SummtJrY for 'Actual! Estimate'" IE (3 detail records) O~~g~5;§l 
O?Z(j>' :E 

·95,000 ($677,550) --9(1)O('OSum Z N -0)"""
-'" -..100,,",

Summary for 'Deal Type'" SSWPS (3 delaY records) "11w Ul-O

a::!t5­-95,000 ($677,550) (!) , ::T 

Summary for 'Counter party Name' .. Morgan Stanley Cap. Group, Ina. (3 detail records) 
Sum ~m~ o s-g 

-95,000 ($677,550) ~ 3Sum m o -0 
::J. OJ

SummtJrY for 'Delivery Month' =513112006 (11 datall reCOrd: m ::lZ (j> '< 

Sum -185,000 ($1.847,781) --t 
Siimmary for 'Strategy' = HOOE10016B (59 deteiiracords 

Sum ·185,000 ($1,847,781) » 
Summary for 'Portfolio' = FPL Hedge 01/2006 (244 detail IretS) r 
Sum 2,040,000 $2,319.411 

---------------"~. ~---_.._., ~..­
51901J006 9:10A.M Page 25 0/30 
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5/31/2006FPL Derivative Settlemeitts - All Instruments 
:.ut::JJOe: =~t ~ M ~u:to:.~ F7.:..:..:.:.....~ 

Trade Deal Strike Put / Settle Original Gain / (Loss) Fas 
Deal # Date Trader Term Volume Units Prke Prke Call Index Price Premium Type 
Summary for 'Project' '" FPL - ClaUS! (429 detail records) 

Sum 48,927,500 ($9,780,500) ($32,286,974) 

l:)>0)!20:!l
ru-cm oo 

_(0 6i.." ~~:::l. 
,/~g.~w~g. 

O~~g~S:5 
o ;a z"'. ::E

Z I\J ~ .... - ~.." .." 
.f> "-10"W U1 :::

:::l 

o 
Iii 
a (")
(0 0 m !l:1.. 3 
§. ~ 

Z "";::l
'" '< 

-f 

» 
r­

------------------------,~ .. ---.----.. -~--
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6/30/2006FPL Derivative Settlements - All Instruments 
•• AM. 4'..: 4: __... JiM:rrm I .. :::_4'_ill'l:l"'A:.'i'*'<=,.... ~ IlM ~"'~.;.wm I ....,~·~Iz.=w;;«_~.~~loi.~ 

Trade 	 Deal Strilu Put I Settle Original Gain I (Loss) Fas 

Deal # Date Trader Term Volume Units Price Price Call Index Price Premium Type 


Business Unit EMT,a division ofFPL 
Project 	 FPL· Clause 

Portfolio 	 FPL Hedge Gas 2006 

jStrategy- -- - -HDGEiOO15B 

Delivery Month June 2006 
Counterparty Name Barclays Bank PLC 

Deal Type SWPS 

Aduall Estimate A 


36105 612012005 PXZOKC4 0110112006 ·1213112006 150,000 MMBTU 8.075 NO(FS) 5.92.50 ($322,500) HMTMNQ 

36712 612112005 PXZOKC4 0110112006 • 1213112006 150,000 MMBTU 8.01 NG(FS) 5.9250 ($312.750) HMTMNQ 

36732 612212005 PXZOKC4 0110112006 • 1213 1/2006 150,000 MMB11J un NO(FS) 5.92~0 ($306,7S0) HMTMNQ 

36951 . 711312005 PXZOKC4 0110112006 ·1213112006 ISO,OOO MMBTU U4 NO(FS) 5.9250 ($347,250) HMTMNQ 

36996 7/1812005 PXZQKC4 0110112006 ·1213112006 150,000 MMBTU 8.175 NO(FS) 5.9250 ($331,500) HMTMNQ 

36998 711812005 PXZOKC4 0110112006 .1213112006 150,000 MMB11J 8.19 NO(FS) 5.9250 ($339,750) HMTMNQ 


Summary for 'Actual I Eslfmate'· A (8 deteO records) 


900,000 	 ($1,966,500)Sum 	 1Jl>OUlClJ]
ill .... CQiOoSummary for 'Deal Type'" SWPS (6 detaO records) 	 _ co Qi ro =!i Q- :::!. 

,., ~g.~(/) CD [t
Sum 900,000 	 ($1,968,500) 

O cv~gS!Z1J
-"w ::ro 0Summary for 'COunterparty Name' =8arclays Bank PLe (6 detail records) 	 o;?'z(/). ::;: 
-_orooroZSum 900,000 	 ($1,966,500) f\J ' ...... en '"" 
~ ~oo""cv Ul-O.-

Counterparty Name BNP P ARmAS ::Joe 
......... (0 


" ro ' ::r=l!!1 ....Deal Type OTCOPT 	 C o ()
co 0 

Actual I Estimate A 	 m ~ 3 
§. ~ 

30150 912712005 PXZOKC4 0310112006 ·1213112006 300,000 MMBTU o S13.50C C 0.0000 ($273,000) ($273,000) H MTM NQ Z (/) '<
ro:::> 

Summary for 'Actual I Estimate' =A (1 detail record) 	 .....j 

Sum 300,000 	 ($273,000) ($273,000) 

Summary for 'Deal Type' =OTCOPT (1 detail record) 	 » 
Sum 300,000 ($273, 000) ($273,000) 	 r 
Deal Type SWPS 

-------------------------------------------------.-------,-------------------­612912006 8:16 AM 	 Pagel 0/52 
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FPL Derivative Settlements - All Instruments 6/30/2006 
!!~ &\$111*\ . ~w aau ac.::~~~.'it:,...:.:'aiY'":t_ 

Tra.de Deal Strike Put/ Settle Original Gain / (Loss) Fas 

Deal # Trader Term Volume Units Index Type
Date Pril:e Price CaU Price Premium 

Actual! Estimate A 

36112 41261.2.005 PXZOICC4 0110 112006 • 1:1.13112006 150,000 MMBTU 7.55 NG(FS) 5.9250 ($243,750) HMTMNQ 
36304 5/1212005 PXZOICC4 0110112006·1213112006 150,000 MMBTU 7.16 NO(FS) 5.9250 ($185,250) HMTMNQ 
36333 5/J612005 PXZOICC4 . 0110112006·1213112006 1$0,000 MMBTU 7.16 NG(FS) 5.9250 ($185.250) HMTMNQ 
36406 512412005 PXZOK.C4 0110112006·1213112006 150,000 MMBTU 7.195 NO(FS) 5.9250 (SI9o,5OO) HMTMNQ 
36759 612412005 PXZOICC4 0110112006·1213112006 150,000 MMBTU 8.075 NO(PS) S.9250 (S322.500) HMTMNQ 
37120 712512005 PXZOICC4 0110112006 -1213112006 150,000 MMBTU B.OI NO(FS) 5.9250 (5312,750) HMTMNQ 
37429 8/1812005 PXZOKC4 0110112006 • 1213112006 150,000 MMBTU 8.865 NO(FS) 5.9250 (5441,000) HMTMNQ 
37430 8/18/2005 PXZOICC4 0110112006·1213112006 150,000 MMBTU 8.865 NO(FS) 5.9250 (S441,OOO) HMTMNQ 
37706 9n1200S PXZOICC4 0410112006 - 1213112006 150,000 MMBTU 9.38 NG(FS) 5.9250 (S518,250) HMTMNQ 
3ms 9/13/2005 PXZOICC4 0410112006 • 1213112006 150,000 MMB'I1l 9.515 NG(FS) 5.9250 ($538.500) HMTMNQ 

Summary for 'Actual I Estimate' .. A (10 dtltsll records) 

Sum 1,500,000 ($3,378,750) 


Summary for 'Deal Type'" SWPS (10 dtltail records) 


Sum 1,500,000 ($3,378,750) 


Summary for 'Counterparty Name'" BNP PAR/BAS (11 detail records) 


Sum 1,800,000 ($273,OOO) ($3,651,750) 


Counterparty Name Cal yon 

Deal Type SWPS 
l]l>OCJ)Q"Tl

Actnal! Estimate A ~!if1iifii'gQ
(") ('I) .g. (/) :; "" _

..,:;" e.(I}ro5;36119 412712005 PXZOKC4 0110112006· 1213112006 150,000 MMBTU 7.S0S NO(FS) 5.9250 (S237,OOO) HMTMNQ o~~g~Zl]
36775 612712005 PXZOICC4 0110112006 ·1213112006 lSO.OOO MMBTU 8.03 NO(FS) 5.9250 ($315,750) HMTMNQ oaz~!=>~ 
3'187 112812005 PXZOICC4 0110112006 - 1213)12006 150,000 MMB'I1l 8.1175 NO(FS) s.92S0 (5328,815) HMTMNQ Z--!=>rooroN ...... 0')"""'1 

37197 712912005 PXZOICC4 01/0112006· 1213112006 150,000 MMB'I1l 8.3225 NO(FS) 5.9250 (S3S9,625) HMTMNQ ."t; ~agQo 
-or­

37506 8/2512005 PXZOICC4 0110112006 ·1213112006 1S0,OOO MMBTU 9.36 NG(FS) 5.9250 (5515,250) HMTMNQ ~ 7"6'C ..,m:::TSummary for 'Actual I Estlmete' = A {5 detail records} 2-(; 
Sum 750,000 ($1,756,500) m oru 0

3 
SummaIy for 'Deal Type'" SWPS (5 detail records) Z :::1.-gm ::J 

Sum 750,000 ($1,756,500) '< 
-f

Summary for 'Counterparty Name'.. Gelyon (5 detail records) 

Sum 750,000 ($1.756,500) » 
Counterparty Name Canadian Imperial Bank ofCommerce r 

Deal Type SWPS 

Actual! Estimate A 

'._-,_. 
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Trade Deal Strike. Put / Settle OrigUud Gain / (Loss) Pas 

Deal # Trader Term Volume Units Index Type
Date Price Price Call Price Premium 

36138 412112005 PXZOKC4 0110112006·1213112006 150,000 MMBTU 7.S NO(FS) 5.9250 ($236).50) HMTMNQ 
36405 512412005 PXZOKC4 01/0112006 ·1213112006 IS0,OOO MMBTU 7.21 NO(FS) S.9250 ($192,750) HMTMNQ 
36431 512612005 PXZOKC4 011011l006 -1213112006 150,000 MMBTU 7.135 NO(FS) S.9250 (Slal,SOO) HMTMNQ 
36671 611512005 PXZOK.C4 0110112006 - 1213112006 150,000 MMBTU 7.885 NO(FS} 5.9250 ($294,000) HMTMNQ 
36999 111812005 PXZOKC4 0110112006 ·1213112006 150,000 MMBTIJ 8.l6S NO(FS) 5.9250 (S336,OOO) HMTMNQ 
37413 811712005 PXZOKC4 0110112006 -1213112006 150,000 MMBTIJ 9.17 NO(FS) 5.9250 ($486,750) HMTMNQ 

Summary for 'Actual I Estimate'" A (6 detail records) 

Sum 900,000 ($1,727,250) 

Summary for'Drlsl Type'" SWPS (6 detail ('/1COrds) 

Sum 900,000 ($1,727,260) 

Summary for 'Counterparty Name'. canadian Imperial Bank of Commerce (6 detaIl ('/1cords) 

Sum 900,000 ($1,727,260) 

Counterparly Name Citibank NA 

Deal Type SWPS 

Actual I Estimate A 

31121 712512005 PXZOKC4 0110112006 -1213112006 IS0,OOO MMBTU 8.03 NG(FS) 5.9250 ($315,750) HMTMNQ 
37295 81812005 PXZOK.C4 0110112006 - 1213112006 lSO,OOO MMBTU 8.105 NO(FS) 5.9250 ($417,000) HMTMNQ 

Summary for 'Actual I Estimate' .. A (2 detail ('/1cords) 

Sum 300,000 ($732,750) 

Summsry for 'Deal Type' = SW'PS ('2 detail ('/1cords) JI;!!!O!:',101!fOnr cruoo 
Sum 300,000 ($732,750) ("') (1) (') *=13 ~ ::l.~:::re.(,I)(l)g. 
Summary for 'CountBrpany Name'.. Cltlbank NA (2 detsll records) Ot;gg9i?ZlJ 

Sum 300,000 ($732,750) o~z;;;9°
Z--9(1)o~

~ ""-J-O)-'Counterparty Name Deutsche Bank AG ." w r.n a 8 1<0 -or 
Deal Type SWPS s- 7' cO' 

o a!Ila 
to (")Actual I Estimate A 
tilm 0
6' 3 .., '035956 411312005 PXZOKC4 o110111006 - 1213112006 150,000 MMBTU 7.485 NO(FS) 5.9250 ($234,000) HMTMNQ til~.Z36213 SM005 PXZOKC4 01/0112006 -1213112006 150,000 MMBTIJ 7.22 NO(FS) 5.9250 (S I94,250) HMTMNQ '< 

:::l 

36332 511612005 PXZOKC4 0110112006 • 1213112006 ISO,OOO MMBTU 7.16 NO(FS) 5.9250 (5185).50) HMTMNQ -I 
36362 SlI812oo5 PXZOKC4 0110111006 • 1213112006 300,000 MMBTU 7.20S NG(FS) 5.9250 ($384,OOO) HMTMNQ 
36381 511912005 PXZOKC4 0110112006 -12I31f.Z006 150,000 MMBTIJ 7.17 NO(FS) 5.9250 (SI86.750) HMTMNQ > 
36407 5f.Z412005 PXZOKC4 0110112006 ·1213112006 150,000 MMBTU 7.195 NO(FS) 5.9250 (SI90,5OO) HMTMNQ r­
36849 613012005 PXZOKC4 0110112006 • 1213112006 300,000 MMBTU 7.985 NO(FS) 5.9250 ($618,000) HMTMNQ 
37032 7/1912005 PXZOKC4 0]/0112006 • 1213112006 150,000 MMBTU 8.11 NG(FS) 5.9250 (5327,750) HMTMNQ 
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Deal # 
Trade 
Date Trader Term Volume Units 

Deal 
Price 

Strike Putl 
Price CIlIl Index 

Settle 
Price 

Original 
Premium 

Gain I (Loss) FIlS 
Type 

Summary for 'Actual I Estimate' = A (8 detail records) 

Sum 1,500,000 ($2,320,500) 

Summary for 'Deal Type' = SWPS (8 detan records) 

Sum 1,500,000 

Summary for 'Counterpal1.y Name' =Deutsche Bank AG (8 detaY records) 

($2,320,500) 

Sum 1,500,000 ($2,320,5OO) 

Counter party Name J. A.ron & Company 

Deal Type OTCOPT 
Actual I Estimate A 

30149 912712005 PXZOKC4 0310112006· 1213112006 
Summery for 'Actual I Estimate'· A (1 deta" record) 

300,000 MMBTIJ 0 $13.So( C 0.0000 ($270,000) ($270,000) HMTMNQ 

Sum 
Summary for 'Deal TYPe' = OTCOPT (1 detail record) 

300,000 ($270,000) ($270,000) 

Sum 300,000 ($270,000) ($270,000) 

Deal Type SWPS 
Actual! Estimate A 

37859 9/1512oo~ PXZOKC4 04/0112006·1213112006 150,000 

Summary for 'Actual I Estimate' *' A (1 detail record) 

Sum 150,000 

Summary for 'Deal Type' = SWPS (1 detall record) 

Sum 150,000 

Summary for 'Counterparty Name' .. J. Aron & Company (2 detaIl records) 

450,000Sum 
Counterparty Name JPMorgan Chase Bank, NA 

Deal Type OTCOPT 
Actual I Estimate A 

30147 912612005 PXZOKC4 03/0112006 .1213112006 300,000 
30151 91281200S PXZOKC4 03/0112006 -1213112006 300,000 
30153 912912005 PXZOKC4 0310112006 ·1213112006 300,000 

30154 91291200S PXZOKC4 03/0112006 • 1213112006 300,000 
30155 10131200S PXZOKC4 OSlOlflO06.'12131I2oo6 300,000 
30lS6 10/412005 PXZOKC4 03/0112006·1213112006 300,000 

30161 10/1312005 PXZOKC4 OSlO 112006 • 1013112006 300,000 

MMBTU 

MMBTU 
MMBTU 
MMBTU 

MMBTU 
MMBTU 
MMBTU 
MMBTU 

9.8 

0 
0 
0 
0 
0 

0 
0 

SI2.50( 

S13.50C 
SI4.00( 

$14.ooC 
SI3.2S( 
$13.75C 
Sll.2SC 

C 

C 
C 
C 
C 
C 
C 

NO(FS) 5.92S0 

0.0000 
0.0000 
0.0000 
0.0000 
0.0000 
0.0000 
0.0000 

($270,000) 

($282,000) 
($267,000) 

($300,000) 
($297,000) 
{S23 1,000) 
($23S.5OO) 
(S273,OOQ) 

(SS81,250) HMTMNQ 

($581,250) "O~O(/)O"
OJ:::;c:fijoo 

(") 'l5 g. m~ ~ 5: 
~ =. mill 

($581,250) ow3g~z"O
~ co 0 ° o;:? z(Jl' ::E 

Z""-!=lmom 
f\) -0')"""\ 

($851, 250} ~ -..joo\1O"Tlw (J1...,o
-or 
;. 7<0' o ~m;:?;
o ()

<0 0 m !!l. 3Q "0
Z (j)' g; 

(S282,OOO) HMTMNQ (f) '< 

($267,000) HMTMNQ -f 
($300,000) HMTMNQ »($297,000) HMTM'NQ 
($231,000) HMTMNQ r­
($23S,5OO) HMTMNQ 
($273.000) HMTMNQ 

,,__....._....._"'1___••__ 
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Trade Deal Strlke Put/ Settle Origintll Gain / (Loss) Fas 

Deal # Date Trtlder Term Volume Units Price Price CaO Index Price Premium Type 

30164 1011712005 PXZOKC4 0510112006 -10131/2006 300,000 MMBTU 0 SI2.00( C 0.0000 ($238,500) ($238,500) HMTMNQ 

30167 1012612005 PXZOKC4 0510112006 - 1113012006 600,000 MMBTU 0 SI0.7SC C 0.0000 ($771,000) ($771.000) HMTMNQ 

30168 1012712005 PXZOKC4 0510112006 - 0813112006 600,000 MMBTU 0 SlO.6SC C 0.0000 (S696,OOO) (S696,OOO) HMTMNQ 

30176 1013112005 PXZOKC4 0410112006·1013112006 300,000 MMB11J 0 $10.s0C C 0.0000 (S336,OOO) (S336,000) HMTMNQ 


Summary for 'Actual / Estimate' =A (11 detail rtcords) 


Sum 3,900,000 ($3,927,000) ($3,927,000) 


Summary for 'Deal Type' = OTCOPT (11 datall rtcords) 

Sum 3,900,000 ($3,927,000) ($3,927,000) 

Deal Type SWPS 

Actual! Estimate A 

36077 412112005 PXZOKC4 0110112006·1213112006 150,000 MMBTU 7.53 NO(FS) 5.9250 ($240.750) HMTMNQ 
36089 412212005 PXZOKC4 0110112006 ·1213112006 300,000 MMB11J 7.64 NO(PS} 5.9250 (S514,500) HMTMNQ 
36282 511012005 PXZOKC4 0110112006 ·1213112006 300,000 MMB11J 7.26 NO(PS) 5.9250 ($400,500) HMTMNQ 
36306 5/1212005 PXZOKC4 0110112006. 1213112006 300,000 MMBTU 7.14 NO(FS) 5.9250 ($364,500) HMTMNQ 
36336 5/1612005 PXZOKC4 0110112006·1213112006 150,000 MMB11J 7.17 NO(PS) 5.9250 (SI86,750) HMTMNQ 
36402 512312005 PXZOKC4 0110112006 ·1213112006 300,000 MMBTU 7.175 NO(FS) 5.9250 (S375,000) HMTMNQ 
36419 512512005 PXZOKC4 0110112006 • 1213112006 lSO,OOO MMBTU 7.17 NO(FS) 5.9250 (SI86,750) HMTMNQ 
36424 512612005 PXZOKC4 0110112006· 1213112006 150,000 MMBTU 7.16 NO(FS) 5.9250 (5185,250) HMTMNQ 
36464 513112005 PXZOKC4 01/0112006·1213112006 150,000 MMB11J 7.22 NO(FS) 5.9250 (5194,250) HMTMNQ 
36601 61912005 PXZOKC4 0110112006 ·1213112006 150,000 MMBTU 7.565 NO(FS) 5.9250 (S246.oo0) HMTMNQ 
36655 611412005 PXZOKC4 0110112006·1213112006 150,000 MMB11J 7.8 NO(FS) 5.9250 ($281,250) HMTMNQ -::J»ocnO"Tl 

ru:::::tc:-o­
36803 6/28/2005 PXZOKC4 0110112006· 1213112006 300,000 MMBTU 7.925 NO(FS) 5.9250 ($600,000) HMTMNQ n~ (!! 1% ~~g.

-Ji.::r~(f)t'Dg.36806 6/2812005 PXZOKC4 0110112006·1213112006 150,000 MMB11J 7.88S NO(FS) 5.9250 ($294.000) HMTMNQ 0<-,300>­
(..... (!):J :;:Z\J36837 6/2912005 PXZOKC4 0110112006·1213112006 300,000 MMBTU 7.92 NO(FS) 5.9250 ($598,500) HMTMNQ o;:tZu>P~

37008 7/1812005 PXZOKC4 0110112006. 1213112006 150,000 MMBTU 8.145 NO(FS) 5.9250 ($333,000) HMTMNQ Z--9(1)0(1)
i"V -en .... 

37033 7/1912005 PXZOKC4 0110112006 • 1213112006 150,000 MMBTU 8.llS NO(FS) 5.9250 (S328,500) HMTMNQ ill'; o;ag ... 
:l ~ _.37132 712612005 PXZOKC4 0110 112006 • 1213112006 150,000 MMBTU 8.07 NO(FS) 5.9250 ($321,750) HMTMNQ 
-or
rot(Q 

37133 712612005 PXZOKC4 0110 112006 • 1213112006 150,000 MMBTU 8.075 NO(FS) 5.9250 ($322,500) HMTMNQ C ~ m3:g (')
37190 712812005 PXZOKC4 0110112006·1213112006 300,000 MMBTU 8.165 NO(FS) 5.9250 ($672,000) H MTMNQ m ~ ~ 
37198 712912005 PXZOKC4 0110112006 • 1213112006 150,000 MMBTU 8.32 NO(FS) 5.9250 ($359.250) HMTMNQ Q '0

Z iii' §37487 812412005 PXZOKC4 0110112006 ·1213112006 IS0,OOO MMBTU 935 NO(FS) 5.9250 ($513,750) HMTMNQ u> '< 

37516 812612005 PXZOKC4 01/0112006 ·1213112006 300,000 MMBTU 9.48S NO(FS) 5.9250 (SI,068,OOO) HMTMNQ -f 
37716 91812005 PXZOKC4 0410112006 -1213112006 300,000 MMBTU 9.35 NO(FS) 5.9250 (SI,027,500) HMTMNQ 
37723 91812005 PXZOKC4 0410112006 -1213112006 IS0,OOO MMBTU 9.43 NG(FS) 5.9250 (SS25,750) HMTMNQ » 
37755 9/1212005 PXZOKC4 04/0112006 ·1213112006 ISO,OOO MMB11J 9.525 NO(FS) 5.9250 (S54O,000) HMTMNQ r 
37758 9/1212005 PXZOKC4 0410112006 ·1213112006 150,000 MMB11J 9.535 NO(FS) 5.9250 (S541,5OO) HMTMNQ 

37852 9/1512005 PXZOKC4 0410 112006 • 1213112006 150,000 MMBTU 9.68 NO(FS) 5.9250 (S563,250) HMTMNQ 

37853 9/1512005 PXZOKC4 04/0112006 - 1213112006 300.000 MMB11J 9.745 NO(FS) 5.9250 (SI,146,000) HMTMNQ 
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Trade Deal Strike Putl Settle Original Gain I (Loss) Fas 

Deal # Date Tro.der Term Volume Units Price Price Call Index Price Premium Type 
37860 9/1512005 PXZOK.C4 0410112006· 1213112006 150,000 MMBTIJ 9.795 NG(FS) 5.9250 (S580,500) HMTMNQ 

Summary for 'Actual! Estimate'. A (29 datell "cords) 

Sum 6,850.000 ($13,611,250) 

Summary for '06al Type' =SWPS ('29 detail records) 

Sum 5,850.000 ($13,511,250) 

Summary for 'Counterparty Name' .. JPMorgan Chase Bank, NA (40 detaIl records) 

Sum 9,750,000 ($3,927,OOO) ($17,438,250) 

Counterparly Name Societe Generale 

Deal Type OTCOPT 
Aetnall Estimate A 

30159 101612005 PXZOKC4 0510112006· 1113012006 300,000 MMBTU 0 $12.25C C 0.0000 ($228.001)} ($228,000) HMTMNQ 
Summary for 'Actual! Estimate'. A (1 detaIl record) 

Sum 300.000 ($228,000) ($228,000) 

Summary for 'Deal Type' =OTCOPT (1 detaO record) 

Sum 300,000 ($228.000) ($228,000) 

Deal Type SWPS 

Aetnall Estimate A 

36150 412712005 PXZOKC4 0110112006· 1213112006 150,000 MMBTU 7.38 NO(FS) 5.9250 ($218,250) HMTMNQ 
36743 612312005 PXZOKC4 0110112006 ·1213112006 
36774 612712005 PXZOKC4 0110112006· 1213112006 
37061 712012005 PXZOKC4 01/0112006 ·1213112006 
37082 712112005 PXZOKC4 0110112006-1213112006 

Summary for 'Actual! Estimate' =A (5 detail records) 

150,000 
150,000 
150,000 

150.000 

MMBTIJ 
MMBTIJ 
MMBTU 
MMBTU 

8.04 
8.03 

8.1 
8.02 

NO(FS) 
NO(FS) 
NO(FS) 
NO(FS) 

5.9250 
5.9250 
5.9250 
5.9250 

($317,250) 
(S315,750) 
($326,250) 
($314,250) 

HMTMNQ 
HMTMNQ 
HMTMNQ 
HMTMNQ 

"O» DCtl l3''' 
~ fife Iii 0'(") (lJ 9- g; ~ Q. 5: 
..... 35''''S!!.1lJo c.:> :,):11 Z "0
Ol~ ::To 0 
o~Z",. lE 

Z--~(1)O(lJ
I'\.) -0) ...... 

Sum 760,000 

Summery for 'Deal Type' = SWPS (5 detaIl records) 

Sum 750,000 

Summary for 'Counterperty Name' '" Societe Generale (6 detail racords) 

Sum 1,050,000 ($228,000) 

($1,491.760) 

($1,491,750) 

($1,719,750) 

"t:; 

C 
m 
Z 

c:;l8.g'"
-o~ 

@- T ca' 
=l~;2:S 0 
IlJ 0a 3 
... '0 
(ii' g; 

Counterparty Name UBSAG -I 
'" '< 

Deal Type OTCOPT » 
Aetnall Estimate A r 

30145 912312005 PXZOK.C4 0310112006 - 1213112006 300,000 MMBTIJ 0 513.00c C 0.0000 ($294,000) ($294,000) HMTMNQ 
30148 912612005 PXZOK.C4 03/0112006 • 1213112006 300,000 MMBTIJ 0 S12.5OC C 0.0000 (.$283,500) ($283,500) HMTMNQ 
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Trade Deal Strike Putl Settle Orlginal Gain I (Loss) Fas 

Deal # Date Trader Term Yolume Unus Price Price Call Index Price Premium Type 
30152 91'2.9/2.005 PXZOKC4 Q3/011'2.006·12131/2006 300,000 MMBTU 0 SI4.00C C 0.0000 ($318,00Il) (S318,000) HMTMNQ 
30160 101101200' PXZOKC4 0510112006· 11flO12006 300,000 MMBTU 0 Sll.SOC C 0.0000 (S240,OOO) ($240,000) HMTMNQ 
30162 1011712005 PXZOKC4 0510112006· 10fll12006 300,000 MMBTIJ 0 S12.00e C 0.0000 (1240.000) (1240,000) HMTMNQ 

Summary for 'Actual I Estimate' ­ A (5 deleD records) 

Sum 1,500,000 ($1,375,500) ($1,375,500) 

Summary for 'D8t11 Type'" OTCOPT (5 deleD records) 

Sum 1,500,000 ($1,375,5OO) (J1,375,500) 

Deal Type SWPS 

Actual I Estimate A 

3'912 4n12005 PXZOKC4 0110112006·1213112006 150,000 MMBTIJ 7.71 NO(FS} 5.9250 (S267.750) HMTMNQ 
35940 411212005 PXZOKC4 01/0112006 ·1213112006 150,000 MMBTIJ 7.565 NO(FS) 5.9250 ($246,000) HMTMNQ 
35957 4/1312005 PXZOKC4 0110112006 ·1213112006 150,000 MMBTIJ 7.43 NO(FS) 5.9250 (S225,7S0) HMTMNQ 
35972 4/1512005 PXZOKC4 0110112006.1213112006 150,000 MMBTIJ 7.36 NO(FS) 5.9250 ($215,250) HMTMNQ 
35987 4/1812005 PXZOKC4 0110112006· 1213112006 1'0,000 MMBTIJ 7.36 NO{FS) 5.9250 ($215,250) HMTMNQ 
36058 412112005 PXZOKC4 0110112006 ·1213112006 150,000 MMBTU 7.5 NO(FS) 5.9250 ($236,250) HMTMNQ 
36563 6/'112005 PXZOKC4 0110112006· 12flll2006 150,000 MMBTIJ 7.6 NO(FS) 5.9250 ($251,250) HMTMNQ 
36581 61812005 PXZOKC4 01lO1Il006 -1213112006 150,000 MMBTU 7.575 NO(FS) 5.9250 (S247,s00) HMTMNQ 
36640 611312005 PXZOKC4 0110112006· 12/3112006 150,000 MMBTIJ 7.78 NO(FS) 5.9250 (5278,250) HMTMNQ 
36641 611312005 PXZOKC4 0110112006· 12fll12006 lSO,OOO MMBTU 7.78 NO(FS) 5.92.50 ($278,250) HMTMNQ 
36704 612012005 PXZOKC4 0110112006 ·12131/2006 150,000 MMBTU 8.075 NO(FS) 5.9250 ($322.,500) HMTMNQ 
36744 
36758 
36781 
36848 
36917 
36952 
36997 
37002 
37028 
37029 
37071 

612312005 
612412005 

612712005 
6/30/2005 
711112005 
711312005 
7/1812005 
7/1812005 
711912005 
711912005 
712112005 

PXZOKC4 
PXZOKC4 

PXZOKC4 
PXZOKC4 
PXZOKC4 
PXZOKC4 
PXZOKC4 
PXZOKC4 
PXZOKC4 
PXZOKC4 
PXZOKC4 

0110112006 ·1213112006 
OllOlfJOO6 ·1213112006 
0110112006 ·12/3112006 
01101/2006 • 1213112006 
0110112006·1213112006 
0110112006· 12/3112006 
0110112006 ·1213112006 
0110112006· 1213112006 
01/0112006·1213112006 
0110112006 • 1213112006 
0110112006· 1213112006 

300,000 
300,000 

300,000 
150,000 
150,000 
150,000 
150,000 
IS0,000 
75,000 

150,000 
150,000 

MMIITtJ 
MMBTU 
MMBTU 
MMBTIJ 
MMBTU 
MMBTU 
MMBTU 
MMBTIJ 
MMBTU 
MMBTU 
MMBTIJ 

8.05 
8.08 
8.06 

7.945 
8.16 
8.26 
8.19 

8.125 
S.OS 

8.1 

8.Q7 

NO(FS) 
NO(FS) 
NO(FS) 
NO(FS) 
NO(FS) 
NO(FS) 
NO(FS) 
NO(FS) 
NO(FS) 
NG(FS) 
NO(FS) 

5.9250 

5.9250 
5.9250 
5.9250 
5.9250 
5.9250 
5.9250 
5.9250 
5.9250 
5.9250 
5.92.50 

($637,500) 
(S646,500) 
(1640,500) 
(:5303,000) 
(S335,250) 
(:5350,250) 
(S339,750) 
($330,000) 
($161,625) 
($326,250) 
($321,750) 

HMTMNQ 
HMiMNQ 
HMTMNQ 
HMTMNQ 
HMTMNQ 
HMTMNQ 
HMTMNQ 
HMTMNQ 
HMTMNQ 
HMiMNQ 
HMiMNQ 

~~I?SZl?JJ 
(")~ Iii'* ~R-~ ..... ~g"'~ro
O:::Jro:::>~Z"O 

o;a.Z",P~Z .... -?roO(!)N ..... 0)"""1 
.j>. ""'00." w Ul .... O.., 

-or 
~ ~cB'

C ~~;?;,g () 
m ~ § 

~ "0
Z (j)' ~ 

37072 

37116 
712112005 
712512005 

PXZOKC4 
PXZOKC4 

01/0112006·1213112006 
0110112006 ·1213112006 

150,000 
150,000 

MMBTIJ 
MMBTU 

8.05 
8.03 

NO(FS) 
NG(FS) 

5.9250 
5.9250 

($318,75O) 
($315,750) 

HMTMNQ 
HMTMNQ 

-4 
'" '< 

37117 
37199 
372.02 

712512005 
712912005 
712912005 

PXZOKC4 
PXZOKC4 
PXZOKC4 

0110112006·12131/2006 
0110112006 ·1213112006 
0110112006·12/31/2006 

150,000 
150,000 
300,000 

MMBTIJ 
MMBTIJ 
MMBTt.I 

8.01 
8.32 
8.34 

NO(FS) 
NG(FS) 
NG(FS) 

5.9250 
5.9250 
5.9250 

($312,750) 
($359,250) 
(5724,500) 

HMTMNQ 
HMTMNQ 
HMTMNQ 

» 
r­

37258 81412005 PXZOKC4 0110112006.12131/2006 300,000 MMBTU 8.59 NO(FS) 5.9250 (S799,500) HMTMNQ 
37296 1lISI2005 PXZOKC4 0110112006·1213112006 150,000 MMBTU 8.685 NO(FS) 5.9250 ($414,000) HMTMNQ 
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6/30/2006FPL Derivative Settlements - All Instruments 
di«~.!:J e"l!jj•• r:.:.~·~.'~~' -

Tt't.Ide Deal Strike Putl Settle Original Gain. I (Loss) Fas 

Deal # Date Trader Term Volume Un.its Price Price Call Index Price Premium Type 

31380 8/1512005 PXZOKC4 0110112006.1213112006 150,000 MMBTU !U5 NG(FS) 5.9250 ($483,750) HMTMNQ 
31412 8/1712005 PXZOKC4 0110112006-1213112006 lSO,OOO MMBTU 9.11 NO(FS) .5.9250 ($486,750) HMTMNQ 
37416 81171.2005 PXZOKC4 0110112006 • 1213112006 IS0.000 MMBTU 9.12S NO(FS) 5.92.50 (5480,000) HMTMNQ 
37431 811812005 PXZOKC4 0110112006.1213112006 IS0,ooo MMBTU 8.84 NO(FS) S.92.50 ($437,250) HMTMNQ 
31472 812312005 PXZOKC4 0110112006 • 1213112006 1.50.000 MMBTU 9.305 NO(FS) S.9250 (5507,000) HMTMNQ 
37S01 BI'l5I200.5 PXZOKC4 0110112006·1213112006 IS0,000 MMBTU 9.28 NO(FS} S.92S0 (S503,250) HMTMNQ 
37520 81261200.5 PXZOKC4 0110112006 • 1213112006 1.50,000 MMBTU 9.45 NO(FS) S.9250 (S528,750) HMTMNQ 
37523 8I261200S PXZOKC4 0110112006·1213112006 150,000 MMBTU 9.45 NO(FS) 5.9250 ($S28,750) HMTMNQ 
31691 9/612005 PXZOKC4 04/0112006 • 1213112006 150,000 MMBTU 9.485 NO(FS) 5.9250 ($534,000) HMTMNQ 
3710S 9nl.200S PXZOKC4 0410112006·1213112006 150,000 MMBTU 9.375 NO(PS) 5.9250 (5511,500) HMTMNQ 
37724 91812005 PXZOKC4 0410 112006 - 1213112006 150,000 MMBTU 9.44 NG(pS) 5.9250 (5527,250) HMTMNQ 
3116.5 9/1212005 PXZOKC4 04/0112006 - 121311.2006 1.50,000 MMBTU 9.53 NG(FS) 5.9250 ($540,7S0) HMTMNQ 
31784 911312005 PXZOKC4 0410112006 • 1213112006 150,000 MMBTU 9.45 NO(FS) S.9250 ($528,750) HMTMNQ 
378.54 911S12005 PXZOKC4 0410112006 • 1213112006 150,000 MMBTU 9.185 NO(FS) 5.9250 ($S79,000) HMTMNQ 

Summary for 'Actual I Estimate'. A (43 deten f'tllcords) 

Sum 7,125,000 ($17,603,625) 

Summary (or 'Deal Type'" SWPS (43 detail reoords) 


Sum 7,125,000 ($17,603,625) 


Summary (or 'Counterparty Name' '" UBS AG (48 detail record,) 


Sum 8,625,000 ($1,375,500) ($18,979,125) 


Coun.terpllrly Name Wells Fargo Bank, National Association 

Deal Type SWPS ;;?~~!a~JJ
(")<OQ.lm~(")g

Actual I Estimate A ~g.~(f}~g:
30Cl)­

Olxlm::>5"ZlJ35973 4/1S1200S PXZOKC4 0110112006 ·1213112006 150,000 MMBTU 7.36S NO(FS) 5.9250 ($216,000) HMTMNQ o;az(J)!J~
Z--!Jmom36113 412612005 PXZOKC4 0110112006 • 1213112006 150,000 MMBTU 7.55 NG(FS} 5.9250 (S243.750) HMTMNQ I\J -en-' 

36164 412812005 PXZOKC4 0110112006·1213112006 150.000 MMBTU 7.24 NG(FS) 5.9250 ($197,250) HMTMNQ 'T1 t; Ul g, g Qo 
-or 

36363 511812005 PXZOKC4 0110 112006 • 1213112006 150,000 MMBTU 7.2 NG(FS) 5.9150 (5191,250) HMTMNQ S- 7<0' 
36403 512312005 PXZOKC4 01/0112006. 1213112006 150,000 MMBTU 7.1S NG(FS) S.9250 ($188,250) HMTMNQ C :: !!1::r o (") 
36420 512512005 PXZOKC4 0110 112006 • 1213112006 150,000 MMBTU 7.17 NO(FS) 5.92S0 (S186,750) HMTMNQ m '5l 00" 3
36461 513112005 PXZOKC4 0110112006· 1213112006 IS0,OOO MMBTU 7.195 NG(FS) 5.9250 (S I 90,500) HMTMNQ .. 1:l

Z roO ~ 
36462 513112005 PXZOKC4 0110 112006 - 12131/2006 IS0,OOO MMBTU 7.22 NO(PS) 5.9250 ($194,250) HMTMNQ (J) '< 

36804 612812005 PXZOK.C4 0110 112006 • 1213112006 150,000 MMBTU 7.92 NG(FS) 5.9150 ($299,250) HMTMNQ -t 
36836 612912005 PXZOKC4 0110112006.1213112006 150,000 MMBTU 7.92 NO(FS) 5.92S0 ($299,2S0) HMTMNQ 
36840 612912005 PXZOKC4 0110112006 - 1213112006 ISO,OOO MMBTU 7.96 NO(FS) 5.92.50 (S305,250) HMTMNQ :r> 
36847 613012005 PXZOKC4 0110112006 • 1213112006 150,000 MMBTU 7.93 NO(PS) 5.92S0 (5300,750) HMTMNQ r ­
37188 11281200S PXZOKC4 0110112006 • 1213112006 IS0,OOO MMBTU 8.IIS NO(FS) 5.9250 (S328,500) HMTMNQ 

37418 8/1712005 PXZOKC4 0110112006 • 121311.2006 150,000 MMBTU 9.08S NG(FS) 5.9250 ($414,000) HMTMNQ 


II" _'___, ___" ~_''''_____'.,___ 

I_"'~-.- ~'".--
61Z912(J(J6 8:16AM Page 8 of32 

http:PXZOK.C4


.. -Ii .~~~ J _::zmR1'i'""""= _.= ~ .MII iii. us.ru..... ~..~ 

6/30/2006FPL Derivative Settlements - All Instruments 
:::aaz:wu: 'Ijj ....,....... 'n.---" . 
 1:«mtf~_;;Q3JiiDtt~~·::tliIIIidfse 

Trade Deal Strike Putl Settle Original Gain I (Loss) Pas 
Deal # Date Trader Term Volume Units Price Price Call Index Prke Premium Type 

37478 812312005 PXZOKC4 0110 112006 - 1213112006 lSll,ooO MMBTU 9.345 NO(FS) 5.9250 (S513,OOO) HMTMNQ 

37479 812312005 PXZOKC4 0110112006 ·1213112006 lSO,llOIl MMBTU 9.35 NG(FS} 5.92511 (S513,750) HMTMNQ 

37692 9/612005 PXZOKC4 04/01fl006 - 12131120116 IS0,Ooo MMBTU 9.48 NG(FS) 5.9250 (SS3:3,250) HMTMNQ 

37719 91l.J12OOS PXZ01C.C4 0410112006 - 1213112006 150,000 MMBTU 9.51 NG(FS} 5.9250 (S537,750) HMTMNQ 

37783 911312005 PXZ01C.C4 0410112006 - 12131fl006 150,000 MMBTU 9.51 NG(FS) 5.9250 (S537,750) HMTMNQ 


Summary for 'Actual I EsUma"" .. A (19 deteU records) 

Sum 2,850,000 ($6,250,500) 

Summary for 'Deal Type' = SWPS (19 detail records) 


Sum 2,850,000 ($8,250,500) 


Summary for 'Counterpsrly Name'" Wells Fargo Bank, National Association (19 detail records) 


Sum 2,850,000 ($6,250,500) 


Summary for 'Delivery Month' = 613012006 (153 deteR records) 


Sum 28,875,000 ($6,073,500) ($57,394.125) 

Summary for 'Strategy'" HDGE1oo15B (153 detail records) 

Sum 28.875.000 ($6,073,500) ($57,394,125) 
..-.,

Is~rategy HDGE1 601613 
~ 

j..... _-­
Delivery Month JuneZ006 

Counterparly Name Banlc ofMontreal 

Deal Type SWPS 
1:) » 0 CIl 00 ::!l
Ql::;:C:jii 0 

_<OQl(1)::;~:::l.Aetuall Estimate A \/~g.~.{I)~g. 
41300 411212006 PXZOKC4 0610112006 - 1013112006 150,000 MMBTU 1.03 NG(FS) 5.9250 ($165,750) H MTMNQ o~~g;z6l 
4170S 51312006 PXZOKC4 0610112006 - 10I31fl006 450,000 MMBTU 7.24 NG(FS) 5.9250 ($591,750) HMTMNQ 0;:;z",9:li: 

"W
--9(1)o(1)Z tv -0)"'"'142170 Sl2412006 PXiOKC4· 0610112006 - 0613012006 1,350,000 MMBTU 6.07 NO(FS) 5.9250 (SI9S,750) HMTMNQ "'" 'loopo

()l-o421n 51'2412006 PXZOKC4 0610112006 ·0613012006 1,500,000 MMBTU 5.07' NG(FS) 5.9250 (S225,000} HMTMNQ [~c5-
Summary for 'Actual I Estimate' '" A (4 detaIl records) (l) • ::r 

C ~~()Slim 3,450.000 ($1,178.250) m !!'. ~ Summary for 'Deal Type' = SWPS (4 detail records) g. ~ 
(l):::lSum 3,450.000 ($1,178.250) Z 
'" '< 

Summary for 'Counterparty Name' '" Bank ofMontraal (4 detail record!) -I 
Sum 3,450,000 ($1.178.250) 

Counterparty Name BP Corporation North America, Inc. » 
r

Deal Type SWPS 

Aetuall Estimate A ------------.- ---..-----....- ..--.----~:...­
612912(J()6 8:16AM Pagehf32 
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6/30/2006FPL Derivative Settlements - All Instruments .._ 	 ~_~"."~=_ 

Trade 	 Deal Strike Put I Settle Original Gain I (Loss) Pas 
Deal # Date Trader Term Volume Units Price Price Call Index Price Premium Type 
39758 112612006 PXZOKC4 0610112006·0613012006 150,000 MMBTU 8.42 NG(FS) 5.9250 ($374,250) HMTMNQ 
40690 3/612006 PXZOK.C4 0410112006· 1013112006 1S0,OOO MMBTU 7.07 NG(FS) 5.9250 ($171.750) HMTMNQ 

Summary for 'Actual! Estimate' = A (2 data" records) 

Sum 300,000 ($548,000) 

Summary for 'Deal Type' '" SWPS (2 detail records) 

Sum 300,000 ($546,000) 

Summery (or 'Counterparty Name' =BP Corporation North America, Inc. (2 detail records) 

Sum 300,000 	 ($546,000) 

Counterparty Name Citibank NA. 

Deal Type SWPS 

($93.000) HMTMNQ 

($93,000) 

($93,000) 

($93,000) 

\J»OCllOJ:! 
w::;c iii 0 0 

(") to W (l) =l.i ~ ::1. 
~g.~(n~g-

o~~g~~ci'
oaZen' :;:Z ...... -9 (l) 0(1)(S400,500) HMTMNQ N 	 ...... 0)""'1 
.j>. ~ooQ<>

(S84,OOO) HMTMNQ -nw (J'I-o 
:;~c

(584,000) HMTMNQ (bi tO

C :::m;:r($346,500) HMTMNQ 	 o (')
to 0m ~ 3 
g, 1il($915,000) Z (I):Jen '< 

-I
($915.000) 

» 
($915,000) r­

.----------------------------~.--------------------------------~--------------------~---.,..~------------~----------,PagtdO (1/32 
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6/30/2006FPL Derivative Settlements - All Instruments , , Q~=I *r.'Idiiii'M·utal!:~::~·~{~·--:;';'"'" 

Deal # 

Trade 
Date Trader Term Volume Units 

Deal 
Price 

Strlke. Pllt / 
Price Call Index 

Settle 
Price 

Original 
Premium 

Gain / (Loss) Fas 
Type 

Actual I Estimate A 

40665 313fl006 PXZOKC4 04/0I12006 - 1013112006 
41704 513fl006 PXZOKC4 06/0112006 - 1013112006 
42113 5124fl006 PXZOKC4 06l0lfl006 - 0613012006 

Summery for 'Actual I Esffmats' '" A (3 detail records) 

300,000 
450,000 

I,SOO,OOO 

MMBTU 
MMBTU 
MMBTU 

7.245 
7.22 

6.045 

NO(FS) 
NO(FS) 
NO(FS) 

5.9250 
5.9250 
5.9250 

($396.000) 
($582,750) 
($180,000) 

HMTMNQ 
HMTMNQ 
HMTMNQ 

Sum 
Summary for 'Deal Type' =: SWPS (3 detail records) 

2,250,000 (f1,158,750) 

Sum 2,2150,000 

Summary for 'Counterpsrty Name' = JPMorgan Chase Bank, NA (3 detan records) 
($1.158,750) 

Sum 2,250,000 ($1,158,750) 

COllnterparty Name Morgan Stanley Capital Group, Inc. 

Deal Type SWPS 

Actual I Estimate A 

40686 3/6fl006 PXZOKC4 0410112006.10I3Ifl006 
42174 S124f2006 PXZOKC4 0610 Ifl006 • 06l30fl006 

Summary for 'Actual I Estimate' =A (2 detaN records) 

450,000 
1,350,000 

MMBTU 
MMBTU 

7.105 
6.035 

HO(FS) 
NG(FS) 

5.9250 

5.9250 
(SS31,OOO) 
($148,500) 

HMTMNQ 
HMTMNQ 

Sum 1,800,000 

Summary for 'Deal Type' =SWPS (2 detail records) 

Sum 1,800,000 

Summary for 'Counterperty Name'· Morgan Stanley Capital Group, Inc. (2 detail recorrJs) 

Sum 1,800,000 

Counterparty Name UBSA.G 

DeftlType SWPS 

Actual I Estimate A 

392IS 1/412006 DXSO!4[ 0410Ifl006 • 12I3ln006 0 MMBTU 
397S9 Ifl6fl006 PXZOKC4 0610Ifl006 - 06l30fl006 ISO,OOO MMBTIJ 
40069 21812006 PXZOKC4 04lO1flOO6·06l3012OO6 150,000 MMBTU 
40070 21sn006 PXZOKC4 04lO112006·06l30fl006 150,000 MMBTU 
40071 . 21812006 PXZOKC4 06lO1flO06·06l30fl006 150,000 MMBTU 
41146 51412006 PXZOKC4 0610112006 ­ 0613012006 150,000 MMBTU 

Summary for 'Actual I Estimate' = A (6 detail records) 

0 
8.S1 

8.255 
11.24 

8.3 

6.505 

NG(FS) 
NG(FS) 
NO(FS) 
NO(FS) 
NO(FS) 
NO(FS) 

S.92S0 
S.9250 
5.9250 
5.9250 
5.9250 
5.9250 

($679,500) 

($679,500) 

($679,500) 

($381,150) 
(S349,SOO) 
(S341,250) 
(S356,250) 
($81,000) 

HMTMNQ 
HMTMNQ 
HMTMNQ 
HMTMNQ 
HMTMNQ 
HMTMNQ 

;;?;!::~:a5':!!
(')<oDi(!)~ng(!)n", "'0: 

~3g-v>m.cu 
O~(!)::l:!'z\J

o;az~9~
Z--9rooro

N '-0')-' 

.,,~ ~a8'"-0,::J -.)._. 
(b1(Q

C a!:!];:?:
<0 (")m til 06' 3 

Z :3. g
(l) ::l 
'" '<

-i 

» 
r-

Slim 750,000 ($1,527,750) 

Summary for 'Deal Type' = SWPS (6 detail records) 

Sam 

"'9AOO6 8:16A.M 

750,000 ($1,527,750) _ .... 
Page 11 ofJ) 
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6/30/2006FPL Derivative Settlements - All Instruments 
,,_ n ~...... n:r:r:r::""~.'-:,,:,,:,:-: 

Trade Deal Strike Put / Settle Original Gain / (Loss) Fas 

Deal # Date Trader Term Volume Units Price Price Call Index Price Premium Type 

Summary for 'Counterparty Name' = UBS AG (6 detail records) 

Sum 760,000 ($1,527,750) 


Summary for 'DeUvery Month' = 613012006 (22 detail records) 


Sum 9,600,000 ($6.098,250) 


Summary for 'Strategy' =- HDGE1oo16B (22 deten records) 

Sum ~6oo,OOO ($6,098,250) 

~trategy HDGEI0019B -- ----- ~------~l 
J.../'""______________________•.___ •._.__~.__.__" 

Delivery Month June 2006 
Counterparty Name Barclays Bank PLC 

Deal Type SWPS 


Actual I Estimate A 

40375 21Z312006 PXZOKC4 06/0112006 • 0613012006 600,000 MMBTU 7.52 NO(FS) 5.9250 (S957.000) H MTM NQ 


Summery for 'Actual I Estimete' = A (1 detaIl record) 


Sum 600,000 ($957,000) 

Summery for 'Deal Type' '" SWPS (1 detell record) 

Sum 600,000 ($957,000) 

Summery for 'CaunterplUty Name' = BarclaY4 Bank PLC (1 detail record) 

Sum 600,000 ($957.000) '"O»OCflCJ:!! 
1l.l~C:IiiOo

Counter party Name Deut3che BankAG () <:0 W (1) =1l C1 ;:1. 

~g.~CJ)$g. 

Deal Type SWPS O;t~g~z~
o;:;.zenl':::
--P(1)O(1)Actual I Estimate A Z I'\) -Q)~ 
.j>. -..joo""'TIt.> 01-040373 212312006 PXZOK.C4 01510112006 - 0613012006 300,000 MMBTU 7.45 NO(PS) 5.9250 (S457,51)1) HMThtNQ 5"~C 

40374 212312006 PXZOK.C4 0610112006 • 0613012006 600,000 MMBTU 7.52 NO(FS) 5.9250 (S957,OOO) HMTMNQ <Om<§. 
40377 212312006 PXZOK.C4 0610112006 - 0613012006 1,200,000 MMBTU 7.52 NO(FS) 5.9250 ($1,914,000) HMTMNQ C a-C;

<:0 0 
40518 212712006 PXZOKC4 06/0112006 - 0613012006 1,500,000 MMBTU 7.19 NO(FS) 5.9.250 (Sl,897,SOO) HMThtNQ m ~ 3 o '0 
40593 31112006 PXZOKC4 0410112006 - 1013112006 300,000 MMBTU 7.32 NO(FS) 5.9250 (S418,500) HMTMNQ ::1. Il.l 

Cll;:lZ en '<Summary far 'Actusll Estfma!e' = A (5 detsll records) 
-I 

Sum 3,900,000 ($5,644.500) 

Summary for 'Desl Type' = SWPS (5 detail records) l> 
3,900,000 ($5,644,500)Sum r 

Summary for 'CounierplUty Name'. Deutsche Bank AG (5 detail records) 

3,900,000 ($5,644,500)Sum 

,-------.. -.~.."-~--•.-- ­
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6/30/2006FPL Derivative Settlements - All Instruments 
1AJ _ iii • MI'I'II'tWi •• , li:MI__ AI m .,.. t_ -s:M t"1.WiWiilii'Wi • ~~-'l1q' F~"-'~ 

Trade Deal Strike Pllt / Settle Original Gain / (Loss) Fas 

Deal # Date Trader Term Volume Units Price Price Call Index Price Premium Type 


Counterparty Name JPMorgan Chase Bank:, NA 

Deal Type SWPS 

Actual I Estimate A 

40153 211412006 PXZOKC4 0310112006 - 1213112006 900,000 MMBTU 7.92 NG(ps) 5.9250 ($1,795,500) HMTMNQ 

40191 211Sl2001S PXZOKC4 0310112006 -1213112006 600,000 MMBTU 7.845 NG(ps) 5.9250 ($1,152,000) HMTMNQ 

40275 212112006 PX2:0KC4 0410112006 -1013112006 300,000 MMBTU 7.9 NO(FS) 5.9250 (S592,5OO) HMTMNQ 

40566 212812006 PXZOKC4 0610112006 - 0613012006 9QO,OOO MMBTU 7.01 NG(ps) 5.9250 ($976.500) HMTMNQ 


Summary for 'Actual I Estimate' =A (4 detaH records) 

Sum 2,700,000 ($4,516,600) 

Summary for 'Deal Type'. SWPS (4 detail records) 

Sum 2,700,000 ($4,616,500) 

Summary for 'Counterparty Name' =JPMorgan Chase Bank, NA (4 detail records) 

S1Im 2,700,000 ($4,516,600) 

Counterparty Name Morgan Stanley Capital Group, Inc. 

Deal Type SWPS 

Actual I Estimate A 

40220 211612006 PXZOKC4 04/0112006 • 1013112006 300,000 MMBTU 7.57 NO(FS) 5.9250 ($493,500) HMTMNQ 
40358 212312006 PXZOKC4 0610112006 - 0613012006 300,000 MMBTU 7.66 NO(FS) 5.9250 ($520,500) HMTMNQ 
40359 212312006 PXZOKC4 06/0112006 - 0613012006 300,000 MMBTU 7.64 NO(FS) 5.9250 ($514,SOO) HMTMNQ lJ»OCllCl"11 

Summary for 'Actual I Estimate' .. A (3 detaH records) ~6fc!iioo 
n(l)o~=IlQ.:::l·

-Jo.::rC1:U'i(t)fi;Sum 900,000 (J1,52MOO) .I>- 30 ­OW(l)::l~ZlJSummary for 'Deal Type' = SWPS (3 detail reoords) 9..aZ(J)9~
ZN-9(1)oroSum 900,000 ($1,528.500) .p.. -en'"
"TI W ~9..gi«>Summary for 'Counterparty Name' ill Morgan Stanley Capital Group, Inc. (3 detail records) -or

@- 7' f.5~Sum 900,000 ($1,528.600) 
C S[!!~COllnterparty Name UBS AG m ;!!. ~ Q "0Deal Type SWPS Z _. ~ 

(I) ::l(J) '< 
Actual / Estimate A -I 

40192 211512006 PXZOKC4 03/0112006. 1213112006 300,000 MMBTU 7.82 NO(FS) 5.9250 (SS68,SOO) HMTMNQ 

Summary for 'Actual I Estimate' a A (1 detaO record) 
 » 
Sum 300,000 ($568,500) r-

Summai)' for 'Deal Type' '" SWPS (1 detaIl record) 


Sum 300,000 ($568,600) 
104 ••1_;---- '--'.-'~.----"'-'..-' ....... ~ 
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Trade Deal Strike Put I Settle Original Gain I (Loss) FIlS 

Deal # Date Trader Term flolume Units Price Price Call Index PrU:e Premium Type 

Summary for 'Counterparty Name' = UBS AG (1 detail r&cord) 

S~ 30~OOO ($568,500) 

Summary for 'Delivery Month'. &'30/2006 (14 detail r&cords) 

Sum 8,400,000 ($13.215,000) 

'summary for 'Strategy' .. HDGE10019B (14 detaO fecOrdS) 

Sum 8,400,000 ($13.215,000) 

Summary for 'Portfolio' = FPL Hedge Gas 2006 (189 detaIl r&coros) 

S~ . 46,875,000 ($8,073,500) ($76,707,375) 

Portfolio FPL Hedge Oil 2006 

, .. --.-------.--------~----~~-..---.. 


~trategy ..____________________HDGEI0015B 

Delivery Month May 2006 


Counterparty N(l.me Barclays Bank PLC 

Deal Type SSWPS 

Actual I Estimate E 


37030 7/1912005 PXZOKC4 04/0112006 • 09/3012006 .25,000 BBLS 44.85 NYHCARGOMB SO.2640 (5135,342) HMTMNQ 

37119 712512005 PXZOKC4 0510112006 - 0913012006 ·25,000 BBLS 45.5S NYHCARGOME 50.2640 (5117,842) HMTMNQ 

371S9 7(27(200S PXZOKC4 05101(2006 - 09130(2006 ·25,000 BBLS 46.S NYHCAROOME 50.2640 ($94,092) HMTMNQ 
 "O»ocnO"Tl 
37160 7f27(2005 PXZOKC4 OSlO1(2006 • 09130(2006 -25,000 BBLS 46.65 NYHCARGOME SO.2640 ($90,342) HMTMNQ ~iifc!ii'Oo 

(")(1)og;;;Jl~B:37186 7(28(2005 PXZOKC4 0510 I(2006 - 09130(2006 .25,000 BBLS 46.4 NYHCAROOME 50.2640 (596,592) HMTMNQ ~::r=- roD.) 

37189 7(281l00S PXZOKC4 05101(2006 ·091l0(2006 .25,000 BBLS 46.6 NYHCARGOME SO.2640 ($9I,S92) HMTMNQ Ot~g~z"O
o::!.Z(fJ~o37297 81812005 PXZOKC4 0310 1(2006 • 091l0(2006 ·25,000 BBLS 48.7 NYHCAROOMB 50.2640 ($39,092) HMTMNQ Z""-~(1)O~N ..... 0)-,

37410 8/17(2005 PXZOKC4 05101(2006·09130(2006 ·25,000 BBLS 49.5 NYHCARGOME SO.2640 (119,092) H MTMNQ "t:; (Jj a g Q<> 
37417 811712005 PXZOKC4 0510112006·0913012006 ·25,000 BBLS 49 NYHCARGOMB SO.2640 ($31,592) H MTMNQ :r~c: 

rol{Q37433 8/1812005 PXZOKC4 04I01(2006·09I30f2.oo6 ·2S,ooO BaLS 48.7S NYHCARGOME 50.2640 ($37,842) HMTMNQ 

37503 8(2512005 PXZOKC4 04101(2006 • 0613012006 -25,000 BBLS 50.48 NYH CARGOME 50.2640 $5,408 HMTMNQ o ~[!J~ 

37569 812912005 PXZOKC4 0410112006 ·0613012006 -25,000 BBLS 50.2 NYHCARGOME 50.2640 ($1,592) HMTMNQ m ~ ~ 
o '0 
37693 91612005 PXZOKC4 0110 112006 - 1213112006 .25,000 BBLS 53.6 NYHCARGOME 50.2640 $83,408 HMTMNQ Z ffi' ~ (fJ '< 
38236 1011012005 PXZOK.C4 0510112006 •06Il012006 -50,000 BBLS 52.55 NYHCARGOMB 50.2640 5114,316 HMTMNQ -I 
38288 1011312005 PXZOKC4 03101(2006·0813112006 -25,000 BBLS S4 NYH CARGOME 50.2640 $93.408 HMTMNQ 

38295 10(1312005 PXZOKC4 0310112006 ·0713112006 .25,000 BBLS 53.1 NYH CAROOME 50.2640 570,908 HMTMNQ 
 »38382 10(2012OOS DSMOTDX 0410112006 - 0613012006 ·50,000 BBLS 52.2 NYHCAROOME 50.2640 $96,816 HMTMNQ r­38419 1012512005 PXZOKC4 04/0112006·0613012006 -50,000 BBLS 54.1 NYHCAROOMB 50.264() 5191,816 HMTMNQ 


Summary for 'Actual I Estimate' = E (18 detail records) 


Sum -525,000 / ($98,933) / 
4_..._---. 
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Trade 	 Deal Strike Putl Settle Original Gain I (Loss) Fas 

Deal # Date Trader Term Volume Units Price Price Call Index Price Premium 
 Type 

Aetual ! Estimate A 

31030 111912005 PXZOKC4 04/0112006 - 09/3012006 25.000 BBLS 44.85 NYHCARGOMB 49.2550 S110,125 HMTMNQ 
31119 112512005 PXZOKC4 0510112006 - 0913012006 25,000 BELS 45.5S NYHCARGOMB 49.2550 $92,625 HMTMNQ 
37159 712712005 PXZOKC4 0510112006 - 0913012006 25,000 BELS 46.5 NYHCARGOMB 49.2550 $68,875 HMTMNQ 
37160 712712005 PXZOKC4 0510112006·0913012006 25,000 BELS 46.65 NYHCAROOME 49.2550 S65,I25 HMTMNQ 
31186 712812005 PXZOKC4 OSlO 112006 - 0913012006 25,000 BBLS 46.4 NYHCARGOMB 49.2550 S71,375 HMTMNQ 
37189 112812005 PXZOKC4 0510112006·0913012006 25,000 BBLS 46.6 NYHCAROOME 49.2550 S66,375 HMTMNQ 
37297 81S1200S PXZOKC4 03/0112006·0913012006 25,000 BBLS 48.7 NYHCARGOMB 49.2550 S13,875 HMTMNQ 
31410 811712005 PXZOKC4 0510112006 • 0913012006 25,000 EBLS 49.5 NYHCAROOME 49.2550 (S6,125) HMTMNQ 
31417 81l112oo5 PXZOKC4 0510112006 - 0913012006 25,000 EELS 49 NYHCARGOME 49.2550 S6,31S HMTMNQ 
37433 811812005 PXZOKC4 04/0112006 • 0913012006 25,000 BBLS 48.75 NYHCAROOME 49.2550 112,625 HMTMNQ 
37503 812512005 PXZOKC4 04/0112006·0613012006 25,000 BBLS 50.48 NYHCARGOME 49.2550 ($30.625) HMTMNQ 
37569 812912005 PXZOKC4 0410 112006 • 0613012006 25,000 BBLS 50.2 NYHCARGOME 49.2550 ($23,625) HMTMNQ 
37693 9/612005 PXZOKC4 01/0112006·1213112006 25,000 BBLS 53.6 NYHCARGOMB 49.2550 (SI08,625) HMTMNQ 
38236 10/1012005 PXZOKC4 05/0112006 • 0613012006 50,000 BBLS 52oS5 NYHCARGOME 49.2550 ($164,750) HMTMNQ 
38288 10/1312005 PXZOKC4 0310 lJl006 • 0813112006 25,000 BBLS 54 NYHCAROOME 49.2550 ($118.625) HMTMNQ 
38295 10/1312005 PXZOKC4 0310112006·01/3112006 25,000 BBLS 53.1 NYHCAROOMB 49.2550 ($96,125) HMTMNQ 
38382 1012012005 DSMOTDX 0410112006·0613012006 50,000 BBLS 52.2 NYHCARGOME 49.2550 (SI47.2S0) HMTMNQ 
38419 10I251200S PXZOKC4 0410112006·0613012006 50,000 BBLS 54.1 NYHCARGOME 49.2550 ($242,250) HMTMNQ 

Summary for 'Actual/Estimate' = A (18 detail records) 

Sum 525,000 ($430,825) 
"O»OCllO'"Summary for 'Deal Type'" SSWPS (3B detail records) 	 !ll6fcfJ o o 

0 	 ($529,558) (") 'l6 g. *~ ~ E:Sum ..... 	 !:t. Cll OJ 

Summary for 'Counterparty Name'" Barclays Sank PLC (36 detail mcords) 	 o~~g~~~
o;a. Z",. ~ 

Sum 0 	 ($529,558) Z--9 roo ro
tV """0>-' 

." t) OJ sa. g 110CountelParly Name Deutsche BankAG 	 -or­
$- 7' <.C'

Deal Type SSWPS C ~m3:S (")
Actual! Estimate E m !!!. ~ Q '0

36670 611512005 PXZOKC4 0110112006 ·1213112006 -25,000 BBLS 42.3 NYHCAROOME 50.2640 	 ($ 199,Q92) HMTMNQ Z ffi' ~ 
(/) '<36716 612112005 PXZOKC4 0110112006 - 1213112006 .25,000 BBLS 43.75 NYHCAROOMB 50.2640 	 (SI62,842) HMTMNQ -I37007 7/1812005 PXZOKC4 0410112006 • 0913012006 -25,000 BBLS 44.6 NYHCARGOME 50.2640 	 (SI4I,592) HMTMNQ 

37694 9/612005 PXZOKC4 0110112006 ·1213112006 .25,000 BBLS 53.7 NYHCAROOME 50.2640 	 $85,9011 HMTMNQ 
~ SUmm8TY for 'Actual / Estimate'.. E (4 detail mcords) 
r-Sum -100,000 ($417,f118Y 

Actual! Estimate A 

36670 611512005 PXZOKC4 0110 I/ZOO6 -1213112006 25,000 BBLS 42.3 NYHCARGOME. 49.2550 	 $173,875 HMTMNQ 
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Trade Delli Strike Putl Settle Original Gain I (Loss) Fas 

Deal # Trader Term Volume Units Index Type
Date Price Price Call Price Premium 

36716 612112005 PXZOKC4 0110112006 - 1213112006 25,000 BBLS 43.75 NYHCARGOME 49.2550 5137,625 HMTMNQ 

37007 7/1812005 PXZOKC4 04/0112006 - 0913012006 25,000 BBLS 44.6 NYHCAROOME 49.2550 5116,375 HMTMNQ 

37694 9/612005 PXZOKC4 0110112006 - 1213112006 25,000 BBLS 53.7 NYHCARGOME 49.2550 (Slll,12S) HMTMNQ 


Summary for 'Actual I Estlmatc'., A (4 detaR records) 

Sum 100,000 $316,750 ­
Summary for 'Deal Type' = SSWPS (8 detaIl records) 

Sum ($100,868)° Summary for 'Counterparty Nams'" Deutsche Bank AG (8 detaIl records) 

Sum a ($10D,868) 

Counter party Name J. Aron & Company 

Deal Type SSWPS 

Actual I Estimate E 


35928 411112005 PXZOKC4 0110112006·1213112006 -25,000 BBLS 39.1 NYH CAJlOOMB 50.2640 (S264,092) HMTMNQ 

36140 412712005 PXZOKC4 0110 112006 - 1213112006 -25,000 BBLS 40.1 NYHCARGOME 5Q.2640 (5254,092) HM'lM NQ 

36305 511212005 PXZOKC4 0110112006· 1213112006 -25,000 BBts 37.85 NYHCARGOME 50.2640 (S310,342) H M'lM NQ 

36334 5/1612005 PXZOKC4 0110112006 - 1213112006 -25,000 BBts 38.05 NYHCARGOME 50.2640 ($305,342) HMTMNQ 

36432 512612005 PXZOKC4 0110112006 ·12131/2006 -25,000 BBLS 38.75 NYHCARGOME 50.2640 ($287,842) HMTMNQ 

36805 612812005 PXZOKC4 0\/0112006-1213112006 -25,000 BBLS 44.65 NYHCAROOMB 50.2640 ($140,342) HMTMNQ 

36959 7/1412005 PXZOKC4 0310112006 - 1113012006 -25,000 BBLS 46 NYHCARGOME 50.2640 ($106,592) HMTMNQ 
 1J»O Cf.I 0'"
37073 712112005 PXZOKC4 0410112006·0913012006 -25,000 BBLS 44.65 NYHCAROOMB 50.2640 ($140,342) HMTMNQ ~@'cwgo 
37118 712512005 PXZOKC4 04/0112006 - 0913012006 -25,000 BBts 45.S NYHCARGOME 50.2640 (5119,Q92) HMTMNQ -.I.-::::ra.(J)(I)ru("') Ol (") ff: ::; '" 5: 
37134 712612005 PXZOKC4 0510112006 .09/3012006 -50,000 BBLS 46.15 NYHCAROOME 50.2640 (5205,684) HMTMNQ o~~g~Z1J 
37415 8/1712005 PXZOKC4 01/0112006·09/3012006 -25,000 BBts 49.3 NYHCAROOME 50.2640 ($24,092) HMTMNQ oaZ(fl9~

Z"'-POlOOl
f\) ...... O'}'""'t37590 813012005 PXZOKC4 0110112006·1213112006 -25,000 BBLS 52.3 NYHCARGOMB 50.2640 S50,9Q8 HMTMNQ -nt UlQ,gSl<>

37592 8/3012005 PXZOKC4 01/0112006 • 1213112006 -25,000 BBLS 52.15 NYHCAROOMB 50.2640 -0.S41,IS8 HMTMNQ :l -4. _.

orl(Q37595 813012005 PXZOKC4 0110112006 • 1213112006 -25,000 BBLS 52.6 NYHCAROOME 50.2640 S58,408 HMTMNQ C ..,m;:;:a ­37712 9n1200S PXZOKC4 01/0112006 • 1213112006 ·25,000 BBLS 52.95 NYHCARGOME 50.2640 $67,158 HMTMNQ <0 (')m III 037942 912312005 PXZOKC4 01/0112006 - 1213112006 ·25,000 BBLS 56.3 NYHCARGOME 50.2640 SUO,908 HMTMNQ 0' 3 
37971 912712005 PXZOKC4 0110112006·0913012006 -25,000 BBLS 56.7 NYHCARGOMB 50.2640 S160,908 HMTMNQ Z ..,ffi' " gj

(fl '<
38241 1011012005 PXZOKC4 0510112006 - 0613012006 -50,000 BBLS 52.65 NYHCARGOME '50.2640 S119,316 H M'lM NQ -f
38306 10/1412005 PXZOKC4 0410112006 .0613012006 -25,000 BBLS 52 NYHCARGOME 50.2640 $43,408 HMTMNQ 

38307 1011412005 PXZOK.C4 0510112006·0613012006 -50,000 BBLS 52.35 NYHCAROOMB 50.2640 SI04,316 HMTMNQ 
 »38330 1011812005 PXZOKC4 0510112006 -0613012006 -50,000 BBLS 53.15 NYHCAIlOOME -'0.2640 SI44,316 HM'lM NQ r ­38332 1011812005 PXZOKC4 0410 112006 - 0913012006 -25,000 BBLS 52.95 NYHCARGOMB 50.2640 S67,158 HMTMNQ 


Summery for 'Actual I EstimattJ' = E (22 detail records) 


Sum -650,000 ($1,143.893) 

.----,......"'~--..-.-
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Trade Deal Strlke Putl Settle Original Gain I (Loss) Fas 
Deal # Date Trader Term Volume Units Price Price CaU Index Price Premium Type 

Actual/ Estimate A 

35928 41111200S PXZOKC4 01/0112006 • 12.13112006 2S,ooO BBLS 39.7 NYHCAROOME 49.25S0 $238,875 HMTMNQ 
36140 41271200S PXZOKC4 0110112006· 12.13112006 25,000 BBLS 40.1 NYHCAROOME 49.2550 S228.875 HMTMNQ 
36305 5/1212005 PXZOKC4 0110112006·1213112006 25,000 BBLS 37.85 NYHCAROOME 49.2550 $285,125 HMTMNQ 
36334 511612005 PXZOKC4 0110112006·1213112006 25,000 BeLS 38.05 NYHCARGOME 49.2550 S280,125 HMTMNQ 
36432 SI2612005 PXz.oKC4 0110112006· 1213112006 25,000 BBLS 38.75 NYHCARGOME 49.25S0 $262,625 HMTMNQ 
3680S 612812005 PXZOKC4 0110 112006 • 12.13112006 25,000 BBLS 44.65 'NYH CARGOME 49.2550 $115,125 HMTMNQ 
36959 7/1412005 PXZOKC4 03/0112006 ·11/3012006 25,000 BBLS 46 NYHCAROOME 49.2550 sal,375 HMTMNQ 
37073 712112005 PXZOKC4 04/0112006 - 0913012006 2S,OOO BBLS 44.65 NYHCAROOME 49.2550 $115,125 HMTMNQ 
37118 712S12oo5 PXZOKC4 0410112006 - 0913012006 25,000 BBLS 45,S NYHCAROOME 49.2550 S93,875 HMTMNQ 
37134 712612005 PXZOKC4 OSlO112006 • 0913012006 50,000 BBLS 46.15 NYHCAROOME 49.2550 $155,250 HMTMNQ 
37415 8/1712OOS PXZOKC4 0110112006·0913012006 25,000 BBLS 49.3 NYHCAROOME 49.2550 (SI,125) HMTMNQ 
37590 813012005 PXZOKC4 0110112006 -12.13112006 25,000 BBLS 52.3 NYHCAROOME 49.2S50 (S7~12S) HMTMNQ 
37592 813012005 PXZOKC4 0110112006·1213112006 25,000 BBLS 52.lS NYHCAROOME 49.2S50 ($72,375) HMTMNQ 
3759S 8I301200S PXZOKC4 01/0112006 ·1213112006 25,000 BBLS 52.6 NYHCAROOMB 49.2550 ($83,625) HMTMNQ 
37712 9n12ooS PXZOKC4 01/0112006 • 1213112006 25,000 BBLS S2.95 NYHCAROOME 49.25S0 (S92,375) HMTMNQ 
31942 912312005 PXZOKC4 01/0112006·1213112006 25,000 BBLS 56.3 NYHCAROOME 49.2550 (SI76,125) HMTMNQ 
37!nl 912712005 PXZOKC4 01/0112006·0913012006 25,000 BBLS 56.7 NYHCARGOMB 49.2550 ($186,125) HMTMNQ 
38241 10/]012005 PXZOKC4 0510112006·06130/2006 50,000 BBLS 52.65 NYHCARGOME 49.2550 ($169,750) ffMTMNQ 
38306 10/1412005 PXZOKC4 0410112006·0613012006 25,000 BBLS 52 NYHCARGOMB 49.2550 ($68,625) HMTMNQ 
3&307 1011412005 PXZOKC4 0510112006· 0613012006 50,000 BBLS 52.35 NYHCAROOME 49.2550 (SIS4,750) HMTMNQ "O»orno'T1 
38330 10/181200S PXZOKC4 OSIOII2OO6 ·0613012006 50,000 BBLS 53.1S NYHCARGOMB 49.2550 ($194;750) HMTMNQ ~fifc:oroo 

(") ct> 9- m=II R- 5:
38332 1011812005 PXZOKC4 0410112006·0913012006 25,000 BBLS 52.95 NYHCARGOME 49.2550 (S92,37S) HMiMNQ .....l.3a: CJi !.tu 

O~ ::d~z"OSummary for 'Actual I EBtlmate'. A (22 detail records) "'-I~ ::To 0-----. 0_ z(/), ~ 

Sum 650,000 $488,i50 '" Z ..... _p ct> 0(1)
f\,) ..... Q')~ 

Summary for 'Deal Typ&' '" SSWPS (44 d&tall records) "T1 t; Ul Q, g Slo 
-or 

Sum 0 ($655,643) @- TcO' 
C ~ m=rSummary for 'Counterparty Name' .. J. Aron & Company (44 deteR records) .g 0m 0ru0 ($655,643)Sam 6' ~ Z ~'ruCounterparty Name Morgan Stanley Capital Group, Inc. ct> ::.

(/) '< 

Deal Type SSWPS -f 

Actual I Estimate E » 
3595S 411312005 PXZOKC4 0110112006·1213112006 .25,000 BBLS 38.4 NYHCAROOMB '50.2640 ($296,592) HMTMNQ r­
35974 4/1512005 PXZOKC4 0110112006·1213112006 -25,000 BBLS 38.05 NYHCAROOMB 5.0.2640 (S305,342) ffMTMNQ 

36086 412212005 PXZOKC4 0110112006· 1213112006 -25,000 BBLS 40.75 NYHCARGOME 50.2640 ($237,842) HMTMNQ 

36283 5/1012005 PXZOKC4 0110112006·1213112006 -25,000 BBLS 38.85 NYHCAROOME 50.2640 (S285 ,342) HMTMNQ 

36364 511812005 PXZOKC4 0110112006 ·1213112006 -25,000 BBLS 38.3 NYHCARGOME 50.2640 
 ..J!!~.!L_H~ NQ 
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Trade Deal Strike Put I Settle Original Gain I (Loss) Fas 
Deal # Date Trader Term Volume Units Price Price Call Index Price Premium Type 

36412 512412005 PXZOKC4 01/0112006 -1213112006 ·25,000 BBLS 38.55 NYU CARGOME 50.2640 
 ($292,842) HMTMNQ 

3663S 611312005 PXZOKC4 0110112006 - 1213112006 
 ·25,000 BELS 41.U NYH CARGOME 50.2640 ($227,842) HMTMNQ 

36745 61231200S PXZOKC4 0110112006 - 1213112006 -25,000 BBLS 44.25 NYU CARGOME 50.2640 (5150,342) 
 HMTMNQ 

36760 61241200S PXZOKC4 01/0112006 -1213112006 -25,000 BBLS 44.5 NYU CARGOME 50.2640 ($144,092) 
 HMTMNQ 

36776 612712005 PXZOKC4 0110112006 ·1213112006 -25,000 BBLS 45 NYH CARGOMB SO.2640 ($l:lI,5!l2) HMTMNQ 

36838 612912005 PXZOKC4 0110112096-1213112006 -25,000 BBLS 43.6 NYH CARGOME SO.2640 ($166,592) HMTMNQ 

36918 71111200S PXZOKC4 0310112006 - 1113012006 -25,000 BElLS 45.6 NYH CARGOME 50.2640 (5116,592) 
 HMTMNQ 

37000 711812005 PXZOKC4 Q.4101I2oo6. 0913012006 
 -25,000 BBLS 44.6 NYH CAROOME SO.2MO (5141,592) HMTMNQ 

37065 712012005 PXZOKC4 0410112006 - 0913012006 -25,000 EBLS 44.S NVH CAltOOME SO.264O 
 . (S136,592) HMTMNQ 

37124 712S12005 PXZOKC4 0510112006.09130/2006 -50,000 BELS 46.1 NVH CAROOME 50.2640 (S208,184) 
 HMTMNQ 

37130 712612005 PXZOKC4 0510112006 - 0813112006 -50,000 BBLS 45.95 NVH CAROOME SO.2640 
 (S2IS,684) HMTMNQ 

37196 712912005 PXZOKC4 0510112006.0913012006 -25,000 BBLS 47.35 NYH CAROOME 50.2640 ($72,842) HMTMNQ 

37306 81912005 PXZOKC4 0310112006 - 09130/2006 -25,000 BBLS 48.2 NYH CARGOME SO.2640 (551,592) HMTMNQ 

37379 8/1512005 PXZOKC4 0510112006 - 0913012006 .25,000 EBLS 49.75 NYH CARGOME SO.2640 (512,842) HMTMNQ 

37394 811612005 PXZOKC4 0510112006 - 0913012006 
 -25,000 BBLS 50.1 NYH CARGOME 50.2640 ($4,092) HMTMNQ 

37414 8/1712005 PXZOKC4 OSI0112oo6 - 0913012006 -25,000 BBLS 
 49.5 NYH CAROOME S0.2640 (SI9,092) HMTMNQ 

37432 811812005 PXZOKC4 Q.410112006· 0913012006 -25,000 BBLS 48.3 
 NYH CARGOME 50.2640 ($49,Q92) HMTMNQ 

37540 8/2912ooS PXZOKC4 0410112006.0613012006 -25,000 BBLS 50.2 NVH CAROOME 50.2640 
 ($1,592) HMTMNQ 

37565 812912005 PXZOKC4 0410112006 - 0613012006 -50,000 BELS 50.5 NVH CARGOMB 50.2640 511,816 HMTMNQ 

37594 813012005 PXZOKC4 0110112006 - 1213112006 -25,000 EBLS S1.S NYH CAltOOME 50.2640 $55,908 HMTMNQ 

37707 9n12ooS PXZOKC4 01/0112006 -1213112006 -25,000 BBLS S3.2 NVH CARGOME 50.2640 $73,408 
 HMTMNQ "tJ:t>ocnOJ]

-25,000 BELS 53.6 NYH CAROOMB 50.264037857 9/1512005 PXZOKC4 01/0112006·0913012006 W:=Cfi}Oo$83,408 HMTMNQ (") (0 III (J) =!J ~ ::I. 
37970 91211200S PXZOKC4 0110112006· 0913012006 ·25.000 BBLS 56.4S NYH CAltGOMB 50.2640 ~g.~(J)!a~SI54,658 HMTMNQ 
37972 912112005 PXZOKC4 01/0112006.09/3012006 -25,000 BELS 56.2 NYH CAROOMB 50.2640 $148,408 Og:;~g~~~HMTMNQ 

-50,000 BBLS 53.2S NYH CMOOMB 50.2640 $149,316 HMTMNQ -_o(J)o(J)38417 1012512005 PXZOKC4 0510112006- 0613012006 ° ::!. Z (Il' :EZ tv . -(J)""38418 1012512005 PXZOKC4 0510112006.0613012006 -100,000 BBLS 54.1 NYH CAROOME 50.2640 $383,632 HMTMNQ +> "-1001«>Ol-oSummary for 'Actual / Estimale' =E (31 tJetall records) -n w 
:r~c: 
m'CC-950,000 ,..Sum ($2,506,748) =l !!! a:o ,g (")

Aetuall Estimate A ru ° m -- 3 
35955 4/131200S PXZOKC4 0110112006·1213112006 2S,OOO BBLS 38.4 NVH CAROOME 49.2550 $271,375 H MTM NQ z g. 11 

(!) ::I 
(Il '<35974 411512005 PXZOKC4 0110112006 ·1213112006 25,000 nBLS 38.05 NYH CAROOMB 49.2550 $280,12S H MTM NO 

-f36086 412212005 PXZOKC4 0110112006· 1213112006 25,000 BBLS 4O.7s NYH CAROOME 49.2550 $212,625 H MTM NO 

36283 5/10/2005 PXZOKC4 0110112006· 1213112006 25,000 BBLS 38.85 NYH CARGOMB 49.2SS0 5260.125 H MTM NO 

36364 5/1812005 PXZOKC4 0110112006 ·1213112006 25,000 BBLS 38.3 NYH CAROOME 49.2550 $273,875 H MTM NQ » 
36412 SI2412OO5 PXZOKC4 0110112006-1213112006 25,000 BBLS 38.5S NYH CAROOMB 49.2550 $267,625 H MTM NQ r­
3663S 611312005 PXZOKC4 0110112006 ·1213112006 25,000 BBLS 41.l5 NYH CAROOMB 49.2550 $202,625 H MTM NQ 

36745 6/2312005 PXZOKC4 0110112006·1213112006 25,000 BBLS 44.25 NYH CAROOME 49.25S0 $125,125 H MTM NQ 

36760 6I241200S PXZOKC4 0110112006 - 1213112006 25,000 BBLS 44.5 NYH CAROOME 49.2550 $118,87S H MTM NQ 

36776 612712005 PXZOKC4 0110112006·1213112006 25,000 BBLS 45 NYH CARGOME 49.25S0 _--..!,!!l~ _H MTM NQ 
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Trade Deal Strike Putl Settle Original Gain I (Loss) Faa 

Deal # Date Trader Term Volume Units Pri(:e Price Call Index Price Premium Type 

36838 612912005 PXZOKC4 0110112006· IlIl11200t; 25,000 BBLS 43.6 NYHCAROOME 49.2550 li141.375 HMTMNQ 
369111 711112005 PXZOKC4 0310112006 - 1113012006 25,000 BBLS 45.6 NYHCAROOMB 49.2550 li91,375 HMTMNQ 
37000 111812005 PXZOKC4 0410112006 - 09130fl006 25,000 BBLS 44.6 NYHCAROOMB 49.2550 li116,375 HMTMNQ 
37065 712012005 PXZOKC4 04/0112006.0913012006 25,000 BBLS 44.8 NYHCARGOMB 49.2550 SIII,375 HMTMNQ 
37124 712Sf200S PXZOKC4 OSlOlf2oo6 • 0913012006 50,000 BBLS 46.1 NYHCAROOME 49,2550 S157,750 HMTMNQ 
31130 712612005 PXZOKC4 0510 If2oo6 • 0813112006 50,000 BBLS 45.95 NYHCARGOME 49.2550 S165,250 HMTMNQ 
37196 712912005 PXZOKC4 0510112006·0913012006 25,000 BBLS 47.35 NYHCARGOME 49.2550 547,625 HMTMNQ 
37306 81912005 PXZOKC4 0310 112006 - 0913012006 25,000 BBLS 48.2 NYHCAROOMB 49.2550 $26,375 HMTMNQ 
37379 8/15f2005 PXZOKC4 0510112006·0913012006 25,000 BBLS 49.7S NYHCARGOMB 49.2550 ($12,375) HMTMNQ 
37394 811612005 PXZOKC4 0510 112006 - 0913012006 25,000 BBLS 50.1 NYHCAROOMB 49.2550 ($21.125) HMTMNQ 
37414 8/1712005 PXZOKC4 05/0112006 • 0913012006 25,000 BBLS 49.5 NYHCARGOMB 49.2550 (56,125) HMTMNQ 
37432 8/1812005 PXZOKC4 0410112006 - 0913012006 25,000 BBLS 48.3 NYHCARGOMB 49.2550 S23,875 HMTMNQ 
37540 812912005 PXZOKC4 0410112006 • 0613012006 2.5,000 BBLS 50.2 NYHCAROOMB 49.2550 ($23,625) HMTMNQ 
37565 812912005 PXZOKC4 0410112006 ·0613012006 50,000 BBLS 50.5 NYHCARGOMB 49.2550 ($62,250) HMTMNQ 
37594 813012005 PXZOKC4 0110112006 - Il1l112006 25,000 BBLS 52,S NYHCARGOMB 49.2550 (S81,125) HMTMNQ 
37707 9n12oo5 PXZOK,C4 0110112006 - IlIl112006 25,000 BBLS 53.2 NYHCARGOME 49.2550 ($98,625) HMTMNQ 
37857 911512005 PXZOKC4 0110112006·0913012006 25,000 BBLS 53.6 NYHCARGOMB 49.2550 (SI08,625) HMTMNQ 
37970 912712005 PXZOKC4 01101I2oo6.09130fl006 25,000 BBLS 56.45 NYHCARGOMB 49.2550 (SI79,875) HMTMNQ 
37972 912712005 PXZOKC4 0110112006 - 0913012006 25,000 BBLS 56.2 NYHCARGOME 49.2550 ($173,625) HMTMNQ 
38417 1012512005 PXZOKC4 0510112006·0613012006 50,000 BBLS 53.25 NYHCAROOME 49.2550 ($199,150) HMTMNQ 
38418 1012512005 PXZOKC4 0510112006 - 0613012006 100,000 BIlLS 54.1 NYH CARGOME 49.2550 ($484,500) HMTMNQ 

Summary for 'Actual I Estimate' = A (31 de/ali records) 
""O>OCilCJ-n 

Sum 950,000 r"' $1,548,500 ~iiTC:liToo 
(") ro (') 3l =t ~ 6.:Summary for 'Deal Type'" SSWPS (62 detsJ/ records) -"~5't/l~ru 

Sum 0 ($958,248) O~ro::3~Z""O 
OaZ<Jl~~ 

Summary for 'Counterparty Name' III Morgan Sten1ey Capital Group, Inc. (62 detail records) Z--~rooro 
I\) -0)"""1 

Sum 0 ($958,248) -nt; ~Sl.g\l<>
-or 

Summary for 'Delivery Month'. 513112006 (150 detai/records) @- ""t <5'".....-----.__._ .... - "-", e ~[!]3:
Sum 0 <8 (") 
Dellvery Month June 2006 ~ m a ~ o '0 

Z f;5" §
Counterparly Name Barclays Bank PLe <Jl '< 

-I
Deal Type SSWPS 

Actual I Estimate E » 


37030 7/1912005 PXZOKC4 0410112006·0913012006 2.5,000 I1BLS 44.85 NYH CAR-GOME 49.2720 Sl10,535 HMTMNQ r­
37119 712512005 PXZOKC4 0510112006 • 0913012006 25,000 BBLS 45.55 NYH CAROOMll 49.2720 $93,035 HMTMNQ 
37159 71271200S PXZOKC4 0510112006·09/3012006 25,000 BBLS 46.5 NYHCAROOMB 49.2720 S69,285 HMTMNQ 
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Date Price Price Cllli Price PremiumDeal # Trader Term Vol"me Units Index:. Type 

37160 712712005 PXZOKC4 0'1011l006.09/3012006 25,000 BBLS 46.65 NYHCARGOME 49.2720 S6S.53S HMTMNQ 
37186 7Il8l200S PXZOKC4 051011l006· 09/3on.006 25,000 BBLS 46.4 NYHCAROOME 49.2720 S71.785 HMTMNQ 
37189 712812005 P:XZOKC4 0510112006·0913on.006 25,000 BBLS 46.6 NYHCARGOME 49.2720 $66.785 HMTMNQ 
37297 81812005 PXZOKC4 03/0111006 • 09130/2006 25,000 BBLS 48.7 NVHCARGOME 49.2720 $14,285 HMTMNQ 
37410 81171loo5 PXZOKC4 OSI01Iloo6·09130/2oo6 25,000 BBLS 4905 NYHCAROOME 49.2720 ($5,715) HMTMNQ 
37417 8/1712005 PXZOKC4 051011l006·09l3012006 25,000 BBLS 49 NYHCAROOME 49.2720 $6,785 HMTMNQ 
37433 811812005 PXZOKC4 041011loo6 • 0913012006 25,000 BBLS 48.75 NYHCAROOMB 49.2720 S13,035 HMTMNQ 
37503 8/251loo5 P:XZOKC4 0410112006 • 06/3012006 25,000 BBLS 50.48 NYHCAROOME 49.2720 (S30,215) HMTMNQ 
37569 81291loo5 PXZOKC4 0410112006 ·06/3012006 25,000 BBLS 50.2 NYHCARGOMB 49.2720 ($23,215) HMTMNQ 
37693 9/6Il005 PXZOKC4 0I/011l006.1213112006 25,000 BBLS 53.6 NYHCAROOME 49.2720 ($108,215) HMTMNQ 
38236 10/10/2005 PXZOKC4 05101Iloo6·06/301l006 50,000 BBLS 52.55 NYHCAROOMB 49.2720 ($163,930) HMTMNQ 
38288 10/131loo5 PXZOKC4 0310112006·08/31Iloo6 25,000 BBLS 54 NYHCAROOMB 49.2720 ($118.215) HMTMNQ 
38295 10/13lloo5 PXZOK.C4 03lO11l006 • 0713112006 25,000 BBLS 53.1 NYHCARGOME 49.2720 (595,715) HMTMNQ 
38303 10/141loo5 PXZOKC4 0610112006·0613012006 50,000 BBLS 52.75 NYHCAROOMB 49.2720 ($173.930) HMTMNQ 
38305 1011412005 PXZOKC4 06/011l006·06l30/2006 50,000 BBLS 52.65 NYHCARGOME 49.2720 ($168,930) HMTMNQ 
38382 10120/2005 DSMOTDX 0410 112006 • 06/3012006 50,000 BBLS 52.2 NYH CAROOMl! 49.2720 (Sl46,430) HMTMNQ 
38419 1012512005 PXZOKC4 041011.2006 ·06/3012006 50,000 BBLS 54.1 NYHCARGOME 49.2720 ($241,430) HMTMNQ 

Summary tor 'Actual! Estimate' =E (20 detail records} 

Sum 625,000 ($764,869) 

Summsry for 'Deal Type' '" SSWPS (20 detail records) 

Sum 625,000 ($754,869) 
;;?~:?~~61Summary for 'Counterparty Name'" Bare/eya Bank PLC (20 detail records) IOtu tun

O(l)n~=!l",,::l·
~::r~(f)CDg.Sum 625,000 ($754,889) 

OgJ~g~z'O
Counterparly Name Deutsche Bank AG O~Z(f)P~Z '""-p (I) 0(1)N ..... 0')-,Deal Type SSWPS ." t; til g 8 '" -or-

Actual! Estimate E a ~i5' 
(l)m::rC =l_­

36670 611512005 PXZOKC4 0110112006 ·1213112006 25,000 BBLS 42.3 NVH CAROOMl! 49.2720 $174,285 HMTMNQ ,8 () 
36716 6Ill/2005 PXZOKC4 0110112006. 121311.2006 25,000 BBLS 43.75 NYHCARGOME 49.2720 S138.035 HMTMNQ m !!l. ~ o "0 
37007 7/1812005 PXZOKC4 04/0112006·09130/2006 25,000 BBLS 44.6 NYHCAROOME 49.2720 $116,785 HMTMNQ Z ~. ~ 
37694 91612005 PXZOKC4 01l0t12006 • 1213112006 25,000 BBLS 53.7 NYHCAROOMB 49.2720 ($110,715) HM"fMNQ '< 

-fSummsry for 'ActuaJ! Estlmste'" E (4 detail records) 

Sum 100,000 $318,391 »Summary for 'Deal Type'" SSWPS (4 datall records) r-
Sum 100,000 $318,391 

Summary tor 'Counterpat1y Name' = Deutsche Bank AG (4 detail records) 

Sum 100.000 $318,391 
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DeaJ# Trader Term Volume Unus Index ·Type
Date Price Price Call Price Premium 

Counterparty Name J. Aron & Company 

Deal Type SSWPS 

'Actual I Estimate E 

35928 411112005 PXZOKC4 0110112006 ·1213112006 25,000 8BLS 39.7 NYHCARGOME 49.2720 $239,285 HMTMNQ 
36140 412712005 PXZOKC4 01/0112006 -1213112006 25,000 BBLS 40.1 NYHCARGOME 49.2720 $229,285 HMTMNQ 
36305 511212005 PXZOKC4 0110112006 - 1213112006 25,000 BBLS 37.85 NYHCARGOME 49.2720 S285,535 HMTMNQ 
36334 5/1612005 PXZOKC4 01/0112006 -1213112006 25,000 EBLS 38.05 NYHCARGOME 49.2720 5280,535 HMTMNQ 
36432 512612005 PXZOKC4 01/0112006 -1213112006 25,000 BELS 38.75 NYHCARGOMB 49.2720 S263.035 HMTMNQ 
36805 612812005 PXZOKC4 01/0112006 - 1213112006 25.000 BBLS 44.65 NYHCARGOME 49.2720 Sll5,535 HMTMNQ 
36959 7Il4l2oo5 PXZOKC4 03/0112.006· 1113012006 25,000 BBLS 46 NYHCARGOME 49.2720 S81,785 HMTMNQ 
37073 7/2.112.005 PXZOKC4 0410112006 ·09/3012.006 25,000 BBLS 44.65 NYHCARGOMB 49..2720 SllM35 HMTMNQ 
37118 712512005 PXZOKC4 0410112.006·0913012006 25,000 BBLS 45.' NYHCARGOME 49.2720 $94,285 HMTMNQ 
37134 712.612005 PXZOKC4 0510112006 ·0913012.006 50,000 BELS 46.15 NYHCARGOME 49.2720 S156,070 'HMTMNQ 
37415 8/1712005 PXZOKC4 0110112.006·0913012006 25,000 BBLS 49.3 NYHCARGOMB 49.2720 (S715) HMTMNQ 
37590 813012.005 PXZOKC4 01/0112006 - 1213112.006 25,000 BBLS 52.3 NYH CARGOMB 49.2720 (S75,715) HMTMNQ 
37592 813012.005 PXZOKC4 0110112.006 • 1213112.006 25,000 BBLS 52.15 NYHCARGOMB 49.2.720 ($71,965) HMTMNQ 
37595 813012.005 PXZOK.C4 01/0112006· 1213112.006 25,000 BBLS 52.6 NYHCARGOME 49.2720 (S83,215) HMTMNQ 
37712 9n12005 PXZOKC4 0110112.006 -1213112.006 25,000 BBLS 52.95 NYHCARGOMB 49.2720 (S9I,965) HMTMNQ 
37942 912312.005 PXZOKC4 01101/2.006 • 1213112006 25,000 BBLS 56.3 NYH CARGOME 49.2720 (SI75,715) HMTMNQ 
37971 9/2712.005 PXZOKC4 01/0112006 • 0913012.006 25,000 BBLS 56.7 NYH CARGOME 49.2720 (SI85,715) HMTMNQ 
38241 1011012.005 PXZOKC4 0510 112006 • 0613012.006 So,oOO BBts 52.65 NYHCAROOME 49.2720 (SI68,930) HMTMNQ \ll>OCllO"ll 

<2liift:Soo38306 10/1412.005 PXZOKC4 04/0112.006·0613012.006 25,000 BBLS 52 NYHCARGOME 49.2720 ($68,215) HMTMNQ n(1)C')~=S~:l·
~::r:::t(l)ro&r38307 10/1412005 PXZOKC4 05101l2006 • 0613012006 50,000 BBLS 52.35 NYHCARGOME 49.2720 (SI53,930) HMTMNQ O:::~g~Z\l

38330 10/1812005 PXZOKC4 0~10112.006· 0613012006 50,000 EBLS 53.15 NYHCARGOME 4!l.2720 (SI93,930) HMTMNQ o;:?Z;;;9~ 
0(1)38332 10/1812005 PXZOKC4 04/01l2OO6 • 0913012006 25,000 BBts 52.95 NYHCARGOMB 49.2720 Z .... -9 (I)($91,965) HMTMNQ N ""'0')'" 

Summary for 'Actual/estimate' =e (22 detaR records) ."b C}lQ,820 
-or-

Sum 650,000 $498,916 ~ T"<O'C ...,m:::r
a-~Summary for 'Deal Type'" SSWPS (22 detail records) (Q (") 

Sum 850,000 $498,916 m ~ ~ Q 1:l 
tilSummary far 'Counterpar1y Name' =J. Aron & Company (22 detsO records) Z -. 
'< * 

Sum 650,000 $498,916 -i 
:l 

Counterparty Name Morgan Stanley Capital Group, Inc. »Deal Type SSWPS r-
Actual JEstimate E 


35955 4/1312005 PXZOKC4 0110112006 - 1213112006 25,000 BBLS 38.4 NYHCARGOMB 49.2720 $271,785 HMTMNQ 

35974 4/1512.00S PXZOKC4 0110112.006 - 1213112006 25,000 BBLS 38.05 NYHCARGOMB 49.2720 $280,S35 HMTMNQ 
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Deal # 
Trade 
Date Trader Term Volume Units 

Deal 
Price 

Strike Putl 
Price Call Index 

Settle 
Price 

Original 
Premium 

Gain I (Loss) Fas 
Type 

36086 41221'2005 PXZOKC4 0110112006· 1213112006 25,000 BBLS 40.75 NYHCARGOME 49.2720 $213,035 HMTMNQ 
36283 5110/2005 PXZOKC4 0110112006 - 1213112006 25,000 BBLS 38.85 NYHCARGOMB 49.2720 $260.535 HMTMNQ 
36364 511812005 PXZOKC4 0110112006 -1213112006 25.1l1l0 BBLS 38.3 NYHCARGOME 49.2720 S274,28S HMTMNQ 
36412 512412005 PXZOKC4 011011Z006 ­ 12/311Z006 25,000 BBLS 38.55 NYHCARGOME 49.2720 S268.03S HMTMNQ 
36635 611312005 PXZOKC4 01101IZoo6·12l3112006 25.000 BBLS 41.15 NYHCARGOME 49.2120 $203,035 HMTMNQ 
36745 612312005 PXZOKC4 0110 llZOO6 • 121311Zoo6 25,000 BBLS 44.25 NYHCARGOME 49.2720 5}25,535 HMTMNQ 
36160 61Z412005 PXZOKC4 0110112006 - 1213112006 25,000 BBLS 44.5 NYHCAROOME 49.2720 $119,285 HMTMNQ 
36176 61271Zoo5 PXZOKC4 o1I011Z006 - 1213112006 25,000 BBLS 4S NYHCARGOME 49.2720 $106,185 HMTMNQ 
36838 612912005 PXZOKC4 011011Z006 - 1213112006 25.000 BBLS 43.6 NYHCAROOME 49.2720 S141,785 HMTMNQ 
36918 11111Z00S PXZOKC4 03/0112006 - 111301Z006 25,000 BELS 45.6 NYHCARGOMB 49.2720 S91.785 HMTMNQ 
37000 7/18lZoo5 PXZOKC4 041011Z006 - 09/301Z006 25,000 BBLS 44.6 NYHCAROOME 49.2720 SI16,1S5 HMTMNQ 
31065 7fZOfZOO5 PXZOKC4 0410 112006 - 09/3012006 25,000 BBLS 44.8 N,{H CARGOME 49.2720 SIlI.7S5 HMTMNQ 
37124 7125n005 PXZOK,C4 0510112006 - 0913011006 50,000 BBLS 46.1 NYHCAROOME 49.2720 5:158,510 HMTMNQ 
37130 112612005 PXZOKC4 0510112006·0813112006 50,000 BBLS 45.95 NYHCAROOME 49.2720 5166,070 HMTMNQ 
37196 712912005 PXZOKC4 051011Z006 ·0913012006 25,000 BBLS 47.35 NYHCARGOME 49.2720 $48,035 HMTMNQ 
37306 8191Z005 PXZOKC4 0310 112006 - 0913012006 25,000 BBLS 48.2 NYHCAROOME 49..2720 S26,785 HMTMNQ 
37379 811512005 PXZOKCI 0510112006·09/3012006 25,000 BBLS 49.75 NYHCAROOMB 49.2720 ($11,965) HMTMNQ 
37394 8/1612005 PXZOKC4 0510112006 - 0913012006 25,000 BBLS 50.1 NYHCAROOMB 49.2720 (S20,715) HMTMNQ 
37414 811712005 PXZOKC4 051011Z006 - 0913012006 25,000 BBLS 49.S N'lH CAROOME 49.2720 (SS,715) HMTMNQ 
37432 8/1812005 PXZOKC4 041011Z006 - 0913012006 25,000 BBLS 48.3 N'lH CARGOME 49.2720 $24,285 HMTMNQ 
37540 S12912005 PXZOKC4 0410112006 - 06l301Z006 25,000 BBLS 50.2 N'lH CARGOME 49.2720 ($23,215) HMTMNQ 
37565 
37594 
37707 
37857 
37970 
37972 
38302 
38417 

81291Z005 
8130/2005 
9n1200S 
9/1512005 
912712005 
9127f.ZOOS 
10/1412005 
101Z512oo5 

PXZOKC4 
PXZOKC4 
PXZOKC4 
PXZOKC4 
PXZOKC4 
PXZOKC4 
PXZOKC4 
PXZOKC4 

0410112006 • 06/301Z006 
01/011Z006 - 1213112006 
01/011Z006·1213112OO6 
0110112006 • 0913012006 
0110112006 - 0913012006 
011011Z006 • 0913012006 
0610112006·0613012006 

0510112006 - 0613012006 

50,000 
25,000 
25,000 
25,000 
25,000 
25,000 

100.000 
50,000 

BBLS 
BBLS 
BBLS 
BBLS 
BBLS 
BBLS 

BBLS 
BBLS 

50.5 
52.5 
53.2 
53.6 

56.45 
56.2 

52.8 
53.2S 

N'lH CAROOME 
N'lH CARGOMB 
NYHCAROOMB 
N'lH CAROOMB 
N'lH CAROOME 
NYHCARGOME 
NYHCAROOME 
N'lH CARGOME 

49.2720 
49.2720 
49.2720 
49.2720 
49.2720 
49.2720 
49.2720 
49.2720 

($61,430) 

(S80,715) 
($98,215) 

(SI08,2IS) 
(SI19,465) 
(5173,215) 
($352,8S9) 
(5198,930) 

HMTMNQ 
HMTMNQ 
HMTMNQ 
HMTMNQ 

HMTMNQ 
HMTMNQ 
HMTMNQ 
HMTMNQ 

"'0» 0 Cf)O'"ru::::c::-oo 
C")~~(l)~~::l.

"''''roc.~3g _Ill 

OR3('!)::J~z"'O
o~zUlSlO

Z--c:l(!)O~
f\,,) --0)'"

"t u;agRc
5":::Cml(Q

C ~!!!~ 
38418 1012512005 PXZOKC4 OSI0112006 - 06l30n006 
38441 101271Z005 PXZOKC4 0610112006 • 0613012006 

Summary for 'Actual I Estimate' .. E (33 detail recOrds) 

100,000 
100,000 

BBLS 

BBLS 

54.1 
53.8 

N'lH CAROOME 
NYHCAROOME 

49.2720 
49.2720 

($482,859) 
($452,859) 

HMTMNQ 
HMTMNQ 

m 
Z 

rua 
~. 
IJl 

bl..g
gj
'< 

Sum 1,150,000 $758,370 ~ 
Summary far 'Deal Type' '" SSWPS (33 detsll records) 

Sum 1,150,000 $758,370 l> 
Summsry for 'Counterpsrty Name' .. Morgan SIanley Capital Group. Inc. (33 detail rocords) r-

Sum 1,150,000 $758,370 

"- 'iii 
----­....­ ............,~'--- j,,~ ••-, .,. 
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6/30/2006FPL Derivative Settlements - All Instruments 
t:II :azua. 'U JDIiM ., rw ~ ;;4•• ' ~___ 

Trade Deal Strike Put / Settle Original Gain / (Loss) Fas 
Deal# Date Trader Tenn. Volume Units Price Price Call Index Price Premium Type 

2.525.000 $810.808 

2.625.000 ($1,433.509) 

,-------------_._--,--_.,-,...,-,,,.,"j 
Counterparty Name Barclays BankPLC 

Deal Type SSWPS 

Actual I Estimate E 

39937 21612006 PXZOKC4 0510112006 • 05/3112006 .100,000 BBLS S2.2 NYHCARGOME 50.2640 $193,632 HMTMNQ 
Summary for 'Actual I Estimate' = E (1 detail record) 

·100.000 $193.632811m 

Actual I Estimate A 


39937 21612006 PXZOKC4 OSlO 112006 • OS13112006 100,000 BBLS 52.2 NYHCARGOME 49.2550 ($294,500) HMTMNQ 

Summary for 'Actual I Estimate' =A (1 detail record) 


100,000 ($294,500)Sum 
Summary for 'Ooal Type' = SSWPS (2 detail records) 

~?:2!ei5'5' 
Sum a ($100.868) ("') <.0 III CD til S1- -, 

(l)('l (Jl ~ a: 
Summary for 'Counterparty Name' =Barclays Bank PLC (2 detell records) ..... 35' !)llll

O~CD::J~Z"'O 
Sum 0 ($100.868) o3.Z(f)P~Z --!=> <1l OCD-0')-Counterparty Name Deutsche Bank AG f'V 

." t> Ol g, g '" 
Deal Type S8WP8 ~~r5 

CD ' ::r 

E o §!:!]r;Actual I Estimate <.0 m ~ @
40222 211612006 PXZOKC4 0510112006·0513112006 70.000 BBLS 47.55 NYHCARGOME 50.2640 $189,958 HMTMNQ Q u

Z ij)" ~40256 211712006 PXZOKC4 0510112006·0513112006 70.000 BBLS 47.7 NYHCAROOMB 50.2640 $179.4'8 HMTMNQ (Jl '< 

40677 3/612006 PXZOKC4 0510112006 - OS13112006 100,000 BBLS 49.9 NYHCAROOMB 50.2640 $136.368 HMTMNQ -I 

Summary for 'Actual I Estimate' = E (3 detail records) 


Sum 240,000 $506.784 » 
Actual I Estimate A r ­

40222 211612006 PXZOKC4 0510112006·0SI3112006 -70.000 BBLS 47.55 NYHCARGOMB 49.2550 (S119,350) HMTMNQ 

40256 211712006 PXZOKC4 OSlO112006 • OS/3112006 -70.000 BBLS 47.7 NYHCARGOME 49.2S50 (S108,8S0) HMTMNQ 

40677 3/612006 PXZOK.C4 0510112006·0513112006 .100,000 BBLS 48.9 NYHCAROOME 49.2550 ($35.S00) HMTMNQ 

6I'l91201)6 1:16AM Page 23 Qf3Z 
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1'!1' : 

Trade Deal Strike Putl Settle Original Gain I (Loss) Fas 

Deal # Date Trader Term Volume Units Price Price Call Index Price Premiu.m Type 


Summary for 'Actual/Estimate' = A (3 detail records) 

Sum -240,000 ($263,700) 
Summary for 'Deal Type' = SSWPS (6 deteil records) 

Sum 0 $242,084 
Summery for 'Counterparty NtllTI8' = Deutsche Bank AG (6 detaR records) 

Sum 0 $242,084 

Counterparty Name J. Aron & Company 

Deal Type SSWPS 

Actual! Estimate E 

39896 21212006 PXZOKC4 0510112006 - OS/3112006 ·9S,OOO BBLS S1.5 NYHCAROOME 50.2640 $117,450 HMTM NQ 
39910 21312006 PXZOKC4 0510112006 - 0513 112006 ·9S.000 BBts 51.2 NYH CAltGOME 30.2640 $88,950 HMTMNQ 
40218 212112006 PXZOKC4 0410112006 - 0513112006 90.000 BBLS 43.S NYHCARGOM'B 50.2640 Sl58.73I HMTMNQ 
40181 3/912006 PJeZOKC4 0s/0112006 - OSIJII2006 50,000 BBLS 48.1S NYU CAltOOME 50.2640 $10S,684 HMTMNQ 

Summary for 'Actual/ Estlmete'. E (4 detail records) 

Sum -60,000 $470,816 

Actu.al! Estimate A 

39896 21212006 PXZOKC4 OSIOII2006 - 05/3112006 95,000 BBLS 51.5 NYHCARGOMB 49.2S50 ($213,275) HMTMNQ 
39910 2/312006 PXZOKC4 0510112006 - OSIJ 112006 95,000 BBLS 51.2 NYHCARGOME 49.2550 ($184,715) HMTMNQ 
40278 212112006 PXZOKC4 0410112006 • 0513112006 -90,000 BBLS 48.5 NYHCARGOME 49.2550 ($67,950) HMTMNQ ~~2~2?6J 
40781 31912006 PXZOX.C4 0510112006 ·OSIJ112006 .SO,OOO BBLS 48.1S NYHCARGOME 49.2550 (SS5,250) HMTMNQ (")'al~m~*~

~3g-"'~1llSummary for 'Actual/EstImate' = A (4 detail records) O~<1>::J~Z'"O 
50,000 0;:!.z",9~Sum ($521,250) 0<1>Z .... -9 <1> 

l\) -0')-'
Summary for 'Deal Type' = SSWPS (8 detail records) ." ~ Olsa.g20 
Sum 0 ($50,434) -or 

@- Til' 
Summary for 'Counterparty Name' = J. Aron & Company (8 detail records) C =l m~0­

(Q ()

Sum 0 ($50,434) m III 0 
., "0Counter party Name Morgan Stanley Capital Group, Inc. Z 
8" 
_. III 

3 
<1> ::J 
(f) '< 

Deal Type SSWPS -I 
Actual! Estimate E 


39383 21112006 PXZOKC4 0510 112006 • OSI3 112006 ·95,000 BBLS 54.4 NYHCARGOMB 50.2640 S392,9S[) HMTMNQ 
» 

r­40661 31312006 PXZOKC4 0410112006· 0613012006 70,000 BBLS 49.05 NYHCAROOME 50.2640 $84,958 HMTMNQ 

40680 3/612006 PXZOKC4 0s/011l006·0S/3112006 llO,ooo BBLS 48.6 NYHCAROOMB 50.2640 Sl99,642 HMTMNQ 
Summary for 'Actual / Estlmttte' = E (3 deteil records) 

Sum 95,000 $677,550 
,._,..... to~ 
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_FPL Derivative Settlements - All Instruments 6/30/2006______~.__~______=_~~~~=~m~.a~~________________ 
~~,IIQMN'3QN~!;:.::..:.;,.\-"~• ..:,,\':" ".j~.:' 

Trade Deal Strike Put / Settle Original Gain / (Loss) Fas 

Deal # Date Trader Term Volume Units Price Price CaU Index Price Premium Type 


Actual! Estimate A 

39883 21lflOO6 PXZOKC4 0510112006 • OSI3lI2006 95,000 BBLS 54.4 NYHCAROOME 49.2550 ($488,77S) HMTMNQ 
40661 3/312006 PXZOKC4 0410112006 - 0613012006 -70,000 BBLS 49.0S NYHCARGOME 49.2550 (SI4,3S0) HMTMNQ 
40680 3/612006 PXZOKC4 OSlO112006 • 0513112006 ·120,000 BBLS 48.6 NYHCAROOMB 49.2550 ($78,600) HMTMNQ 

Summary for 'Act.ual / E~timme' =A (3 detail records) 

Sum -95,000 ($581,725) 


Summary for 'Deal Type' =SSWPS (6 detail records) 


Sum 0 $95,825 


Summary for 'Counterparly Name'., Morgan Stanley Capital Group, Inc. (6 detaH records) 


Sum 0 $95,825 


Summary for 'Delivery Month' '" 513112006 (22 detail records) 


Sam 0 r- $186,606':'--.:...-:--­
Delivery Month June 1006 

Counterparly Name ABNAmro Bank N. V. 

Deal Type SSWPS 

Actual! Estimate E 

42164 512412006 PXZOKC4 0610112006 - 06130/2006 -220,000 BBLS 50.1 NYHCARGOME 49.2720 5182,290 HMTMNQ 
Summary for 'Actual / El$timare' '" E (1 detail record) 

;;?l>O(l)O"Tl-220,000 $182,290Sam (")OSgwgo
Summary for 'Deal Type'"' SSWPS (1 detail record) @Cl(J>=!l;o:-::!'

~::rc::!';(/)<t>~ 

Sum -220,000 $182,290 08:$§lg:ZIJ
:::>z::r oo 

Summary for 'Counterparly Ham," = ABN Amm Bank N. V. (1 detail record) Zo- "":E~-9~~!1! 
-220,000 $182,290Sum -n t:; ;:;i Q.. g ItO 

-or
Counter party Name Barclays BankPLC S- 7' <5'o a!];:t

Deal Type SSWPS C"J(Q 

m !!1. ~ 
E o "'0Actual! Estimate Z ::!. ruill

41702 51312006 PXZOKC4 0610112006 • 0613012006 ·70,000 BBLS Sl.65 NYHCARGOMB 49.2720 S306,501 HMTMNQ -f '< 
::J 

Summary for 'Actual/Estimate'· E (1 detail record) 

Sum -70,000 $306,501 » 
Summary for 'Dea,l Type'· SSWPS (1 detail record) r 
Sum -70,000 $306,601 

Summary for 'Counterparly Name',. Barclays Bank PLe (1 detall record) 

Sum -70,000 $306,501 

-----~'" 
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6/30/2006FPL Derivative Settlements - All Instruments 
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Tra.de Deal Strike Put I Settle Original Gain I (Loss) Fas 
Deal # Date Trader Term Volume Units Price Price Call Index Price Premium Type 

Counterparty Name J. Aron & Company 

Deal Type SSWPS 

Actnall Estimate E 
40847 311512006 DSMOTDX 06/0111006 • 06130/2006 ·50,000 BBLS 49.3 NYHCARGOMB 49.2720 Sl,430 HMTMNQ 
41292 411211006 PXZOKC4 06/0111006 • 06/3012006 -75,000 BBLS 52.25 NYHCARGOME 49.2720 S223,394 HMTMNQ 
41697 S131l006 PXZOKC4 06I011l006· IOI3lIl006 -35,000 BBLS 56.5 NYHCARGOMB 49.2720 S253,001 HMTMNQ 
42166 51l4l2006 PXZOKC4 061011l006 • 06tl0llOO6 -200,000 BBts 49.75 NYHCARGOME 49.2720 $95,718 HMTMNQ 
42167 SIl4I2006 PXZOKC4 0ti/0lll006·06/301l006 -200.000 BBts 49.85 NYHCAROOME 49.2720 SII5,718 HMTMNQ 

Summary for 'Actusl I Elltlmete'.. E (5 detaD records) 

Sum -560,000 $689.261 
Summary for 'Oflsl Type'" SSWPS (5 detail records) 

-560,000 $689,261Sum 
Summary for 'Counterparty Name'. J. Aron & Company (5 deteR record,) 

Sum -560,000 $689.261 

Counterparty Name Morgan Stanley Capital Group, Inc. 

Deal Type SSWPS 

Actual I Estimate E 
40489 21241loo6 PXZOKC4 061011l006·0613012006 20,000 BBts 51.1 NYHCAROOME 49.2720 (S36,512) HMTMNQ 
40661 31311006 PXZOKC4 04/0111006 • 0613012006 -70,000 BBLS 49.05 NYHCAROOME 49.2720 (SJS,499) HMTMNQ 'U >0 rao:::n 

ro;::cruoo 
_ <0 Cll (0 =!l ~ :::!.41698 51311006 PXZOKC4 O6IOl1l006 -1013l1loo6 ·35,000 BBts S6.4S NYHCAROOME 49.2720 S2S1,2Sl HMTMNQ ,"~g.~U)~g.

42168 51l4ll006 PXZOKC4 0610 IIl006 - 0613011006 -210,000 BBLS 49.8 NYHCARGOME 49.2720 S111,004 HMTMNQ Og:~g~zci'
Summary for 'Actual I Estimete' = E (4 deteR records) o~z(J)9~

-_o(Oo(O
Sum -295,000 $310,184 Z t\.) ....... 0) ..., 

-I>- --.JooQ<> 
SummBty for 'Deal Type' '" SSWPS (4 detail records) '" 01-0

SoC 
- ..... <0 -295,000 $310,184 " (0';:;Sum =11]­

Summary for 'Counterparly Name' .. Morgan Stanley Capital Group, Inc. (4 detaIl records) C 
<0 ° (')0 m !!l. 3Sum -295,000 $310,184 o '0
:::!. Cll 
(O:::!Summary for 'Delivery Month'::: 613012006 (11 deteR records) Z (J) '< 


Sum .1,145,000 $1,488,237 -I 

Summary for 'Strategy' = HDGE1oo16B (33 detan records) 


l>Sum -1.145,000 $1,674,843 
r-

Summary for 'Portfolio'" FPL Hedge 0// 2006 (262 detail records) 

Sum 1,380,000 $241,334 

------~--.------..-~-~--------------,----- -------.--------------_._----------------------------------------­612911006 8:16AM Page 16 flf31 



6/30/2006 
__________..._______"""'_""'_____________________.~;C& «: fliZld ~.''':':''Z':'7%JFPL Derivative Settlements - All Instruments 

Me A1.....-.-"~._ 

Trade 	 Deal Strike Put / Settle Original Gain. / (Loss) Fas 
Deal # Date Trader Tenn Volume Units Price Price Call Ind6X Price Premium Type 
Summary for 'Project' = FPL· Clause (451 detail records) 

Sum 48,255,000 ($6,073,500) 	 ($76,466,041) 

7 Y Y Il ,,3';;0...r 

iJ:l>ocnO:::!l 
ll)'-cmOO 

- <0 £ii CD ::s f* ::I.
"/~g.~tf)~g. 
o~~g~zd'

oi:l.Zen P :;:..... _0 CDOCDZ N ...... en'" 
-!>o "-loo\lO,,"W U1 .... 0 

a~~ 
CD':;J
:':l!:!J­O o ('")
<0 0m ~ 3 
g. ~ 
CD:::>Z en '< 

-I 

» 
r­
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Trade Deal Strike Put / Settle Original Gain / (Loss) Fas 
Deal # Date Trader Term Volume Units Price Price Call Index Price Premium Type 

Business Unit EMT,a division ofFPL 
Project FPL - Clause 

Portfolio FPL Hedge Gas 2006 

/Strategy HDGEI0015B 
Delivery Month Jalyl006 

Counterparty Name Barclays Bank PLC 

Deal Type SWPS 

Actual! Estimate A 

36705 6f.l012oo5 PXZOKC4 0lI0lf.1006 - 12I31f.l006 155,000 MMBTU 8.075 NO(FS) 5.8870 ($339,140) HMTMNQ 

36712 6f.llf.l005 PXZOKC4 0110 112006 - 1213112006 15S,Ooo MMBTU 8.01 NO(FS) 5.8870 ($329,065) HMTMNQ 

36732 6f.l2J2OOS PXZOKC4 0110112006 -1213112006 155,000 MMBTU 7.97 NO(FS) 5.8870 ($322,865) HMTMNQ 

36951 7/1311.005 PXZOKC4 0110112006 -1213112006 155,000 MMBTU 8.24 NO(FS) 5.8870 (S364,715) HMTMNQ 

36996 711812005 PXZOKC4 0110112006 ·1213112006 155,000 MMBTU 8.175 NO(FS) 5.8870 ($354,640) HMTMNQ 

36998 7/1812005 PXZOKC4 0110112006 ·1213112006 15S,OOO MMBTU 8.19 NO(FS) 5.8870 ($356,965) HMTMNQ 


Summsry for 'Actual I Estimate' =A (6 d&tall records) 

Sum 930,000 ($2,067,390) "C);>OCllO::!]
lll::;cQjOOSummery for 'Deal Type' =SWPS (6 detail records) _co III Cll :;Q.::J. 

"/~g.~(j)2.fr930,000 ($2,067,390)Sum 
Ogj~g~zdlSummary for 'Counterparty Name' =BarclaYIl Sank PLC (8 detail records) o;:;zUlSl~

--SlCllOCllSum 930,000 ($2,067,390) Z I\J -0)""'\ 
.(>. --Joo", .... w U1-0Counterparty Name BNP PARIBAS II 3"0c, 

~ ..... co 
Cll';:T

Deal Type OTCOPT C a!!!;; 
co 0 

Actual I Estimate A m !!:. 3
§t -g

30150 9f.l712005 PXZOKC4 03101f.l006 -1213112006 310,000 MMBTU o $13.50C C 0.0000 (S282,100) ($282,100) H MTM NQ Z Cll:::> 
Ul '< 

Summary for 'Actual I Estimate':: A (1 detail record) -I 
Sum 310,000 ($282,100) ($282,100) 

Summary for '{)eal Type'" oTCOPT (1 detail record) » 
Sum 310,000 ($282,100) ($282,100) r 

Deal Type swps 

7131/2006 8:57AM P«ge1of31 
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7/3112006FPL Derivative Settlements - All Instruments 
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Trade 	 Deal Strike Put / Settle Original Gain. / (Loss) Fas 

Deal # Date Trader Term Volume Units Price Price Call Index Price Premium Type 


Actual! Estimate A 
36112 4fl6l2oo5 PXZOKC4 0110 112006 - 121.3112006 155,000 MMBTU 7.55 NO(FS) 5.11870 ($257.765) HMTMNQ 
36304 5/1212005 PXZOKC4 0110112006 -121.3112006 155,000 MMBTU 7.16 NO(FS) 5.8870 (SI97,315) HMTMNQ 
36333 5/1612005 PXZOKC4 0110112006 ·1213112006 155,000 MMBTU 7.16 NO{FS) 5.8870 (SI97,3lS) HMTMNQ 
36406 512412005 PXZOKC4 01/0112006 ·1213112006 155,000 MMBTU 7.195 NO{FS) 5.8870 ($202.740) HMTMNQ 
36759 612412005 PXZOKC4 0110112006·1213112006 155,000 MMBTU 8.075 NO(FS) 5.8870 (S339,140) HMTMNQ 
31120 712512005 PXZOKC4 0110112006 ·1213112006 155,000 MMBTU 8.01 NO(FS) 5.8870 ($329,065) HMTMNQ 
37429 8/1812005 PXZOKC4 01/0112006 ·1213112006 IS5,Ooo MMBTU 8.865 NO(FS) 5.8870 ($461,590) HMTMNQ 
37430 8/1812005 PXZOKC4 0110112006 ·121.3112006 155,000· MMBTU 8.865 NO(FS) 5.8870 ($461.590) HMTMNQ 
37706 9n12oo5 PXZOKC4 04/0112006·121.3112006 1S5,OOO MMBTU 9.38 NO(FS) 5.8870 (S541,415) HMTMNQ 
37118 911312005 PXZOKC4 0410112006 -121.3112006 155,000 MMBTU 9.SIS NO(FS) 5.8870 ($562,340) HMTMNQ 

Summary for 'Actual I Estimate' .. A (10 detail records) 

Sum 1,550,000 ($3,550.275) 

Su~mary far 'Deal Type' = SWPS (10 detail records) 

Sw:p. 1,550,000 ($3,550,275) 

Summery for 'Counlerparty Name' =BNP PARtBAS (11 detail records) 

1,860,000 	 ($282,100) ($3,832,375)Sum 
Counterparty Name Caiyon 

Deal Type SWPS 

Actual! Estimate A 

36139 412712005 PXZOKC4 0110112006· 1213112006 155,000 MMBTU 7.505 NO(FS) 5.8870 (5250,790) HMTMNQ v:t>OC/lCJJ}
ru-c:l5l' o o

I5l' (l) =.; ~ :::l. 

~g.~{J)~fr
36715 6127flO05 PXZOKC4 OllOlflOO6 -1213112006 155,000 MMBTU 8.03 NO(FS) 5.8870 	 ($332,165) HMTMNQ (") to 

31181 712812005 PXZOKC4 0110112006.121.3112006 155,000 MMBTU 8.1175 NO(FS) 5.8870 	 (5345.728) HMTMNQ c.n~g!:2zvO <.Ow OJ o 037197 712912005 PXZOKC4 0110112006· J2I3112006 155.000 MMBTU 8.3225 NO(FS) 5.8870 	 ($377,503) HMTMNQ o3.Z<Il' :IE 
37506 812512005 PXZOK.C4 01lOiflO06 ·121.3112006 155,000 MMBTU 9.36 NG(FS) 5.8870 	 ($538,315) HMTMNQ Z;::;-~~a;~ 

...... t; ;:;; agll<>Summaty far 'ActuS/ I Estimate' .. A (5 detail records) 
.. 	 ::i0C: 

- ..... <0Sum 775,000 	 ($1,844,500) (I)'OJ..... m_ 
Summery for 'Deal Type' =SWPS (5 dsta/7 records) e a- oto 0 

Sum 775,000 	 (f1,844,500) m !!! 3 
g. ~ 

Summery for 'Counterparty Neme'.. Ca/yon (5 de/ail records) 	 Z (I):::l
<Il '< 

Sum 775,000 	 ($1,844,500) -I 
Counter party Name Canadian Imperial Bank ofCommerce »Deal Type SWPS r 

Actual! Estimate A 

'113112006 8:57AM 	 P#lge20/31 
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7/3112006FPL Derivative Settlements - All Instruments 
m>",'Il 7'ii"iIIti'IlW... ti~~:£"I~NInt~Y.r~,~': 

Trade Deal Strike Put! Settle Origiluzl Gain! (Loss) Fas 
Deal # Date Trader Term Volume Units Price Price Call Index p,.ice Pream Type 
36138 412712005 PXZOKC4 0110112006. 1213112006 155,000 MMBTU 7.S NO(FS) 5.8870 ($250.015) HMTMNQ 
36405 512412005 PXZOK.C4 0110112006 ·1213112006 155,000 MMBTU 7.21 NG(FS) 5.8870 ($205,065) HMTMNQ 
36431 SIl61200s PXZOK.C4 0110112006· 1213112006 155,000 MMBTU 7.135 NO(FS) 5.8870 ($193,440) HMTMNQ 
36611 611512005 PXZOK.C4 0110112006 ·1213112006 lSS,OOO MMBTU 7.885 NO{FS) 5.8870 (1309,690) HMTMNQ 
36999 7/1812005 PXZOK.C4 0110112006 ·1213112006 155,000 MMBTU 8.165 NO(FS) 5.8870 ($353,090) HMTMNQ 
37413 811712005 PXZOKC4 01101/2006 • 1213112006 155,000 MMBTU 9.17 NG(FS) 5.8870 (1508,865) HMTMNQ 

Summary for 'Actual! Estimate' =A (6 detail records) 

Sum 930,000 ($1,820,165) 

Summary for '0&81 TYPe'" SWPS (6 detail reCOi'CM) 

Sum. 930,000 ($1,820,165) 

Summary for 'Counterparty Name' = CanadIan Imperfal Bank of Commeroo (6 detail records) 

Sum 930,000 ($1,820,165) 

Counterparty Name Citibank NA 

Deal Type SWPS 

Actual I Estimate A 

37121 712512005 PXZOKC4 01/0112006·1213112006 155,000 MMBTU 8.03 NG(FS) 5.8870 (S332,165) HMTMNQ 
37295 8/812005 PXZOK.C4 0110112006·1213112006 155,000 MMBTU 8.705 NG(FS) 5.8870 ($436,790) HMTMNQ 

Summary for 'Actual I Estimate'" A (2 detail recordll) 

Sum 310,000 ($768,955) 


Summary for 'Deal Type' '" SWPS (2 detail records) ;Y;!;:OUl:?:!l

("')(Qfil'~~(')g

310,000 ($768,955)Sum. ~g.~U)~g 
Summary for 'Counterpsrty Name'· Citibank NA (2 detail records) Og;~g~z""O

o~Z(J)P~Sum 310,000 ($768,955) Z--9(l)o(l)
N -0)'"
.1>0 '"'-.lOOk'>Counterparty Name Deutsche Bank AG ."....., Ul-o 

-or 
~ "tra'Deal Type SWPS C ~ rna: o 0Actual I Estimate A m '@. ~ o "035956 4/1312005 l'XZOKC4 01/0112006 ·1213112006 155,000 MMBTU 7.485 NO(FS) 5.8870 ($247,690) HMTMNQ ::I. III

Z (l)::I
36213 SI2I2005 PXZOKC4 0110112006 ·1213112006 155,000 MMDTU 7.22 NG(FS) 5.8810 ($206,615) HMTMN~ (f) '< 

36332 511612005 PXZOKC4 0110112006·1213112006 155,000 MMBTU 7.16 NG(FS) 5.8810 ($197,3 IS) HMTMHQ -I 
36362 511812005 PXZOKC4 0110112006· 1213112006 310,000 MMBTU 7.205 NG(FS) 5.8870 ($408,580) HMiMNQ 
36381 511912005 PXZOKC4 0110112006. 1213112006 155,000 MMDTU 7.17 HO(FS) 5.8870 ($198,865) HMTMNQ » 
36407 5/2412005 PXZOKC4 0110112006· 1213112006 155,000 MMDTU 7.195 NO(FS) 5.8870 (1202,740) HMTMNQ r 
36849 6/3012005 PXZOKC4 0110112006·1213112006 310.000 MMDTU 7.985 NO(FS) 5.8870 (S650,380) HMTMNQ 
37032 7/1912005 PXZOK.C4 01/0112006.1213112006 155,000 MMBTU 8.11 NG(FS) 5.8870 ($344,565) HMTMNQ 
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Trade Deal Strike Putl Settle Original Gain I (Loss) FilS 
Deal # Date Trader Term Volume Units Price Price Call Index Price Premium Type 

Summary for 'Actual / Estimate' .. A (8 demU records) 

Sum 1,550,000 ($2,458,750) 

Summary for 'Deal Type' = SWPS (8 detail records) 

Sum 1,550,000 ($2,458,750) 

Summary for 'Counterparty Name' = Deutsche Bsnk AG (8 detail records) 

Sum 1,550,000 ($2,458,750) 

Counterparly Name J. Aron & Company 

Deal Type OTCOPT 
Actual I Estimate A 

30149 912712005 PXZOKC4 0310112006 - 1213112006 310,000 MMBTU 0 SI3.S0C C 0.0000 ($279,000) ($279,000) HMTMNQ 
Summary for 'Actual/ estimsts' ­ A (1 d&ts/J record) 

Sum 310,000 ($279,000) ($279,000) 

Summary for 'Deal Type' = oTCOPT (1 d&taH record) 

Sum 310,000 ($279,000) ($279,000) 

Deal Type SWPS 
Actual I Estimate A 

31859 9/1512005 PXZOKC4 0410112006 - 12131/2006 IS5,OOO MMBTU 9.8 NG(FS) 5.8870 ($606,SIS) HMTMNQ 
Summary for 'Actual / E$tlmsts' = A (1 detail record) 

Sum 155,000 

Summary for 'Deal 7)pe'. SWPS (1 detail record) 

Sum 156,000 

Summary for 'Counterparty Name'. J. AlDn & Company (2 detaJlrecord$) 

Sum 46lS,OOO 

Counterparly Name JPMorgan Chase Bank, NA 

Deal Type OTCOPT 
Actual I Estimate A 

30147 912612005 PXZOKC4 0310112006 - 1213112006 310,000 
30151 912812005 PXZOKC4 03/0112006 - 12f.l112006 310,000 
30153 912912005 PXZOKC4 03/0112006 - 1213112006 310,000 

MMBTU 
MMBTU 
MMBTU 

0 
0 
0 

S12.5OC 
SI3.S0C 
S14.00C 

C 
C 
C 

0.0000 
0.0000 
0.0000 

($279,000) 

($291,400) 
($175,900) 
(S310,000) 

($606,515) 

($606,515) 

($885,515) 

($291,400) 
($275,900) 
($310.000) 

HMTMNQ 
HMTMNQ 
HMTMNQ 

-0»0(/)0'"11 
~6l'c&roo 

("') a> (') 9: =!l ~ 5: 
~::rg.CJ')stDl 

O~~:::l~Z-o 
o;az(J)?~

Z--Pa>o(J)
N -Ol~ 

"t;) Ul sa, g Slo 

a~5
a>'::rC ::l.!],-+o ()

(Q 0 m !!!. 3Q '0 
Z tii' g;(J) '< 

-I 
30154 
301S5 
301S6 

912912005 

101312005 
10l412OOS 

PXZOKC4 
PXZOKC4 
PXZOKC4 

03/0112006 - 1213112006 
OSlO 112006 - 1213112006 
0310112006 - 1213112006 

310,000 
310,000 
310,000 

MMBTU 
MMBTU 
MMBTU 

0 
0 
0 

SI4.00c 
S13.2SC 
S13.7SC 

C 
C 
C 

0.0000 
0.0000 
0.0000 

($306,900) 
($138,700) 
($143,350) 

(S306.9OO) 
($238,100) 
($243.350) 

HMTMNQ 
HMTMNQ 
HMTMNQ 

» 
r 

30161 1011312005 PXZOKC4 051O11l006 -101311l006 310,000 MMBTU 0 Sll.2S( C 0.0000 ($282,100) (S282,100) HMTMNQ 
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Trade Deal Strike Putl Settle Original Galn I (Loss) Fas 

Deal # Date Trader Term Volume Units Price Price Call Index Price Premium Type 

30164 1011712005 PXZOKC4 0510112006 - 10131/2006 310,000 MMBTU 0 $I2.00( C 0.0000 (S246,4S0) ($246.450) HMTMNQ 


30167 1012612005 PXZOKC4 0510112006 - 1113012006 620,000 MMBTU 0 SI0.7S( C 0.0000 ($796.700) ($796,700) HMTMNQ 


30168 1012712005 PXZOKC4 0510 112006 - 0813112006 620.000 MMBTU 0 $10.65C C 0.0000 ($719,200) ($719,200) HMTMNQ 

30175 1013112005 PXZOKC4 0710112006 - 0913012006 310.000 MMBTU 0 $10.S0C C 0.0000 ($367,350) ($367,350) HMTMNQ 

30176 1013112005 PXZOKC4 0410112006 -1013112006 310.000 MMBTU 0 SIO.SOC C 0.0000 ($347,200) ($347.200) HMTMNQ 


Summary for ~cluaf I Estimate' = A (12 detail tTICOrds) 

Sum 4,340,000 ($4,426,260) ($4,425,250) 

Summary for 'Deal Type' .. OTCOPT (12 detail records) 

SIIJD 4,340,000 ($4,425,250) ($4,425,250) 

Deal Type SWPS 

Aetna! / Estimate A 


36077 412112005 PXZOKC4 0110112006 -1213112006 155,000 MMBTU 7.53 NO(PS) 5.8870 ($254.665) HMTMNQ 

36089 412212005 PXZOKC4 0110112006 - 1213112006 310,000 MMBTU 7.64 NO(PS) 5.8870 ($543,430) HMTMNQ 

36282 51l0l200S PXZOKC4 0110112006 - 1213112006 310,000 MMBTU 7.26 NO(PS) 5.8870 (S425,630) HMTMNQ 

36306 SlI212005 PXZOKC4 0110112006 - 1213112006 310,000 MMBTU 7.14 NO(PS) 5.8870 ($388,430) HMTMNQ 

36336 511612005 PXZOKC4 0110112006 -1213112006 155,000 MMBTU 7.17 NO(PS) 5.8870 ($198,865) HMTMNQ 

36402 512312005 PXZOKC4 0110112006 - 1213112006 310,000 MMBTU 7.175 NO(PS) 5.8870 ($399.280) HMTMNQ 

36419 512512.005 PXZOKC4 0110112006 - 12131!2.006 155,000 MMBTU 7.17 NO(PS) 5.8870 ($198,865) HMTMNQ 

36424 S12612005 PXZOKC4 0110112006 ·12131/2006 ISS,OOO MMBTU 7.16 NO(PS) 5.8870 (SI97,315) HMTMNQ 

36464 5131/2005 PXZOKC4 0110112006 - 1213112006 155,000 MMBTU 7.22 NG(pS) S.8870 ($206,615) HMTMNQ 

36601 6191200S PXZOKC4 0110112006· 1213112006 155,000 MMBTU 7.S65 NO(PS) 5.8870 ($260,090) HMTMNQ 
 1J>OUlO:!]

Q)::t:<:6r o o36655 611412005 PXZOKC4 0110112006· 1213112006 155,000 MMBTIJ 7.8 NO(PS) 5.8870 (5296,515) HMTMNQ ("') ~ ~ g; ::lJ 9- 5: 
-....:Tt::!':(f)('Dw36803 612812005 PXZOKC4 0110112006·1213112006 310,000 MMBTU 7.925 NG(pS) 5.8870 ($631,780) HMTMNQ 


36806 612312005 PXZOKC4 0110 112006 - 1213112006 15S,OOO MMBTU 7.885 NO(FS) 5.8870 ($309,690) HMTMNQ o~~g~z."

o;a.ZUl~~

36837 612912005 PXZOKC4 0110 112006 • 12131/2006 310,000 MMBTU 7.92 NO(FS) 5.8870 (S630.230) HMTMNQ Z--P(t)o(t)
N -0)""""

37008 7/1812005 PXZOKC4 0110112006 - 1213112006 15S,OOO MMBTU 8.145 NO(PS) 5.8870 ($349,990) HMTMNQ 'T1 ~ (Jlsa,g!«>
:Joe:37033 711912005 PXZOKC4 0110112006 - 1213112006 155,000 MMBTIJ 8.115 NO(PS) 5.8870 (S345,340) HMTMNQ 
- ..... (Q(t) , ::r 

37132 7/2612005 PXZOKC4 0110112006 - 1213112006 155,000 MMBTIJ 8.07 NO(PS) 5.8870 ($338,365) HMTMNQ C ~!!! ...o ()
37133 712612005 PXZOKC4 0110112006 ·1213112006 IS5,OOO MMBTU 8.075 NO(PS) 5.8870 ($339,140) HMTMNQ (Q 0m !!l. 337190 712812005 PXZOKC4 0110112006 - 1213112006 310,000 MMBTU 8.165 NO(PS) 5.887!) ($706,180) HMTMNQ 

Z ~. ~ 37198 712912005 PXZOKC4 0110112006 ·1213112006 155,000 MMBTU S.32 NO(FS) 5.8870 (S377,I1S) HMTMNQ Ul '< 
37487 812412005 PXZOKC4 0110112006 -1213112006 155,000 MMBTU 9.35 NO(PS) 5.8870 (S536,765) HMTMNQ -I 
37516 812612005 PXZOKC4 0110112006 - 12131/2006 310,000 MMBTU 9.485 NO(PS) 5.8870 (SI,115,380) HMTMNQ 

37716 918J200S PXZOKC4 0410112006 - 1213112006 310,000 MMBTU 9.35 NO(PS) S.8870 (SI,073,530) HMTMNQ 
 » 
37723 91812005 PXZOKC4 0410112006 • 1213112006 155,000 MMBTU 9.43 NO(PS) S.8870 (S549,165) HMTMNQ r
37755 9/1212005 PXZOKC4 0410112006·1213112006 155,000 MMBTU 9.$25 NO(PS) 5.8870 ($563,89!) HMTMNQ 

37758 9/1212005 PXZOKC4 0410112006 -1213112006 ISS,OOO MMBTU 9.535 NO(PS) 5.8870 ($565,440) HMTMNQ 

37852 9/15/2005 PXZOKC4 04/0112006 - 1213112006 155,000 MMBTU 9.68 NO(FS) 5.8870 ($587.915) HMTMNQ 
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7/3112006FPL Derivative Settlements - All Instruments 
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Trade Deal Strike Put/ Setile Original Gain / (Lt1ss) Fas 
Deal # Date Trader Term Volume Units Price Price Call Index Price Premium Type 

37853 9/1512005 l'XZOKC4 04/0112006 • 1213112006 310,000 MMBTU 9.745 NG(FS) S.8&70 ($1,19S.980) HMTMNQ 
37860 9/151200S PXZOKC4 1>410112006 • 1211112006 IS5,ooO MMBTU 9.795 NG(FS) 5.8870 (5605,740) HMTMNQ 

Summary for 'Actual/EstImate' .. A (29 detail records) 

Sum 6,045,000 ($14,191,335) 

Summary for 'Dea/ Type'" SWPS (29 detail records) 

Sum 6,045,000 ($14,191,335) 

Summary for 'Counterpsrty Name' .. JPMorgan Chass Sank, NA (41 detail records) 

Sum 10,385,000 ($4,425,250) ($18,616,585) 

Counterparly Name Societe Generale 

Deal Type OTCOPT 
Aetual! Estimate A 

30159 10/612005 P.xzOKC4 0510 112006· 1113012006 310,000 MMBTU 0 $12.2SC C 0.0000 ($235,600) ($135.600) HMTMNQ 
Summary for 'Actual/Estimate'.. A (1 detail record) 

Sum 310,000 ($235,600) ($235,600) 

Summary for 'Deal Type' = OTCOPT (1 detelt record) 

Sum 310,000 ($235,600) ($235,600) 

Deal Type SWPS 

Actual! Estimate A 


36150 412712005 l'XZOKC4 0110112006 • 1213112006 ISS,OOO MMBTU 7.38 NO(FS) 5.8S70 ($131,415) HMTMNQ 
 IJ»QCI)O"Tl
36743 612312005 PXZOKC4 0110112006 • 1213112006 155,000 MMBTU 8.04 NO(FS) 5.8870 ($333,715) HMTMNQ ru-c: 6l'o 0 

()'Iil ~m =t!*-5:36774 612712005 P.xzOKC4 0110112006·1213112006 tS5.000 MMlITU 8.03 NO(FS) 5.8870 ($332,165) HMTMNQ ~:::r!:t';(J1ct>Ql 

37061 7120/2005 PXZOKC4 0110112006 • 1213112006 155,000 MMBTU 8.1 NG(FS) 5.8870 (5343,015) HMTMNQ OgJ~g~zIJ
o~Z(J)9~17082 712112005 PXZOKC4 01/0112006· IU3112oo6 IS5,ooO MMBTU 8.02 NG(FS) 5.8870 ($330,615) HMTMNQ Z--Pmom 
tv -0>""'"Summary for 'Actual/EstImate' '" A (5 detail records) ." ~ ~a8Qo 

Sum 775,000 ($1,570,925) a~~
(1)';:r

Summary for 'Deal Type' '" SWPS (5 detaIl records) o =l m-o 0 
Sum 775,000 ($1,570,925) <C 0m ~ 3Q "0Summary for 'Counterparty Name'" SOciete Generale (6 detail records) Z (5' ~ 

(/) '<Sum 1.085,000 ($235,600) ($1,806.525) 
-I

Counterparly Name UBS AG 

Deal Type OTCOPT » 
r-Actual! Estimate A 


3014S 912312005 PXZOKC4 0310112006 • 1213112006 310,000 MMBTU 0 $13.00C C 0.0000 ($303,800) ($303,800) HMTMNQ 
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7/31/2006FPL Derivative Settlements - All Instruments 
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Trade Deal Strike Putl Settle Original Gain I (Los$) Fas 
Deal # Date Trader Term Volume Units Price Price Call Index Price Premium Type 
30148 91261:200.5 PXZOKC4 03101/2006. 1213112006 310,000 MMBTU 0 S12.5OC C 0.0000 ($292.9S0) ($292,950) HMTMNQ 
30152 912912005 PXZOKC4 0310 112006 • 1213112006 310,000 MMBTU 0 S14.0OC C 0.0000 (S328,600) (S328,600) HMTMNQ 

30160 10/1012005 PXZOKC4 OSlO 112006 • 1113012006 310,000 MMB1V 0 SII.SOC C 0.0000 (S248,OOO) (S248,OOO) HMTMNQ 

30162 10/1112005 PXZOKC4 0510112006·10/3112006 310,000 MMBTU 0 S12.0OC C 0.0000 (S248,000) (S248 ,000) HMTMNQ 


Summary for 'Actus/ / Estimate' = A (5 datan recorda) 

Sum 1,560,000 ($1,421,360) ($1,421,350) 

Summary for 'Deal Type' = OTCOPT (5 detail records) 

Sum 1,660,000 ($1.421,350) ($1,421,350) 

Deal Type SWPS 

Actual I Estimate A 


3S912 ..nl2oos PXZOlCC4 0110112006 -12/3112006 ISS,OOO MMBTU 7.11 NG(FS) 5.8870 ($282,565) HMTMNQ 

35940 4/1212005 PXZOlCC4 0110112006 -1213112006 ISS,OOO MMB1V 1.565 NG(FS) S.8870 ($260,090) HMTMNQ 

359S7 4/1312005 PXZOKC4 0110112006 -12131/2006 ISS,OOO MMBTU 7.43 NG(FS) S.8870 ($239,165) HMTMNQ 

35972 4/1S1200S PXZOKC4 0110112006-1213112006 ISS,ooo MMBTU 7.36 NG(1'S) S.8870 ($228,31S) HMTMNQ 

35987 4/11112005 PXZOlCC4 0110112006 -1213112006 15S,OOO MMBTU 7J6 NG(FS) S.1I870 (5228,315) HMTMNQ 

36058 4/211200S PXZOlCC4 0110112006 - 1213112006 155,000 MMBTU 7.S NG(FS) 5.8870 (S2S0,OI5) HMTMNQ 

36S63 6/7/2005 PXZOlCC4 0110 112006 - 1213 112006 155,000 MMBTU 7.6 NG(FS) S.8870 ($26S,sIS) HMTMNQ 

36S81 6181200S PXZOlCC4 0110112006-1213112006 155,000 MMBTU 7.S7S NG(FS) S.8870 ($261.640) HMTMNQ 

36640 6/1312005 PXZOKC4 0110112006 ·1213112006 15S,OOO MMBTU 7.78 NG(FS) 5.8870 ($293,415) HMTMNQ 

36641 6/13/200S PXZOKC4 0110112006 • 1213112006 15S,OOO MMBTU 7.78 NG(FS) 5.8870 ($293.415) HMTMNQ 

36704 612012005 PXZOlCC4 0110112006 - 12131/2006 ISS,OOO MMBTU 8.Q7S NG(FS) 5.8870 ($339,140) HMTMNQ 
 "tI>OCilO::!J

OJ::I:c-Oo36744 612312005 PXZOKC4 0110112006 • 1213112006 310,000 MMBTU S.05 NG(FS) 5.8870 ($670,530) HMTMNQ ("')<0 OJ CD ~~::1. 
36758 61:24/2005 PXZOKC4 0110112006 - 1213112006 310,000 MMBTU 8.08 NG(FS) 5.8870 ($679,830) HMTMNQ ~g.~,CI)~g-
36781 612712005 PXZOKC4 0110112006. 1213112006 310,000 MMBTU 8.06 NG(FS) 5.8870 (S673,630) HMTMNQ 02.:~g~g:dl

oaZen' :E36848 613012005 PXZOKC4 0110112006 • 1213112006 ISS,OOO MMBTU 7.945 NG(FS) 5.8870 (S318.990) HMTMNQ Z --9 CDOCD
ftV ...... CJ)'"'"'I

36917 711112005 PXZOKC4 0110112006 ·1213112006 155,000 MMBTU 8.16 NO(FS) 5.8870 ($352,3 IS) HMTMNQ . .j>. --1 00 20
"T1"" 01-0 

36952 7/131200S PXZOlCC4 0110112006- 12131/2006 1S5,OOO MMBTU 8.26 NG(FS) 5.8870 ($367,815) HMTMNQ 5":lC mlco 
36997 7I18/200S PXZOKC4 0110112006. 1213112006 155,000 MMBTU U9 NO(FS) 5.8870 ($356.965) H MTMNQ C =I ~~ o ()37002 7/181200S PXZOKC4 0110112006 - 1213112006 155,000 MMBTU 8.12S NG(FS) 5.8870 ($346.990) HMTMNQ <0 0 m !!!. 337028 7/191200S PXZOKC4 0110112006 -1213112006 11,500 MMBTU 8.08 NG(FS) S.8870 ($169,958) HMTMNQ 

o:J. " m
37029 7/1912005 PXZOKC4 0110112006 - 1213112006 155,000 MMBTU 8.1 NG(FS) 5.8870 ($343,015) HMTMNQ Z CD::len '< 
37071 712l1200S PXZOlCC4 0110112006 -1213112006 155,000 MMBTU 11.07 NG(FS) 5.8870 ($338,365) HMTMNQ -I 
37012 71211200S PXZOKC4 0110112006 - 1213112006 155,000 MMBTU 8.05 NG(FS) 5.8870 ($335.265) HMTMNQ 

37116 71251200S PXZOKC4 0110112006 - 1213112006 1.55,000 MMBTU 8.03 NG(FS) 5.8870 ($332,165) HMTMNQ 
 »37117 712S1200S PXZOKC4 0110112006·1213112006 1S5,ooo MMBTU 8.01 NG(FS) 5.8870 (S329,065) HMTMNQ .­37199 71291200S PXZOKC4 0110112006 ·1213112006 15S,OOO MMBTU 8.32 NG(1'S) 5.8870 (S377,llS) HMTMNQ 

37202 712912005 PXZOlCC4 0110112006 - 1213112006 310,000 MMBTU 8.34 NG(FS) 5.8870 ($160.430) HMTMNQ 

37158 8/4/2005 PXZOKC4 0110112006 -1213112006 310,000 MMBTU 8.59 NG(FS) 5.8870 ($837,930) HMTMNQ 
_.......,.......... _. 

1/3/12006 8:51AM Page 7D/31 



...~-.~~.6AiSIimSZ"n~nxrF'''r;rs;arsr mrm1Xiim'C"=_ee j'-_...., nm::m-- r z:ver......,- =ere..... SAl......; i W"·TT?'DM'T 1111 ., ......... " ....m 


7/3112006FPL Derivative Settlements - All Instruments 
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Trade Deal Strike Put/ Settle Origintd Gain / (Loss) FilS 
Detd# Date Trader Term Volume Units Price Price Call Index Price Premium Type 
37296 8181200S PXZOKC4 01/011l006· 1213112006 ISS,Ooo MMBTU 8.685 NO(FS) S.8870 ($433,690) HMTMNQ 

37380 8/1511005 PXZOKC4 0110112006 • 1213112006 155,000 MMBTU 9.lS NG(FS) 5.8870 (SS05,765) HMTMNQ 

37412 8/1712005 PXZOKC4 0110112006·1213112006 155,000 MMBTU 9.17 NG(FS) 5.8870 ($508,86S) HMTMNQ 

37416 811712005 PXZOKC4 011011l006 - 1213112006 ISS,Ooo MMBTU 9.125 NG(FS) 5.8870 ($501,890) HMTMNQ 
37431 8/1812005 PXZOKC4 011011l006· 1213112006 15S,OOO MMBTU 8.84 NG(FS) S.8870 ($457,71S) HMTMNQ 
37472 81l31l00S PXZOKC4 01lO11l006· 1213112006 15S,OOO MMBTU 9.305 NO(FS) 5.8870 ($529,790) HMTMNQ 
37501 8/lS12oo5 PXZOKC4 0110112006 - 1213112006 15S,OOO MMBTU 9.28 NG(FS) 5.8870 (S52S,915) HMTMNQ 
37520 812612005 PXZOKC4 0110112006 -1213112006 155,000 MMBTU 9.45 NG(FS) 5.8870 ($552,265) HMTMNQ 
37523 812612005 PXZOKC4 011011l006 -1213112006 IS5,000 MMBTU 9.45 NG(FS) 5.8870 ($5S2,26S) HMTMNQ 
37691 9/612005 PXZOKC4 04I011l006 -1213112006 155,000 MMBTU 9.48S NG(FS) S.8870 (SS57,690) HMTMNQ 
37705 9n1200S PXZOKC4 0410112006 - 1213 112006 lSS,OOO MMBTU 9.375 NG(FS) 5.8870 (S54O,640) HMTMNQ 
37724 9181l00S PXZOKC4 0410112006· 1213112006 U5,OOO MMBTU 9.44 NO(FS) 5.8870 (S550,715) HMTMNQ 
37765 9/1212005 PXZOKC4 0410112006 • 1213112006 155,000 MMBTU 9.53 NO(FS) S.8870 (S564,665) HMTMNQ 
37784 9/1312005 PXZOKC4 041011l006 ·1213112006 155,000 MMBTU 9.45 NO(FS) 5.8870 ($552,265) HMTMNQ 
37854 9/1512005 PXZOKC4 0410112006 -1213112006 155,000 MMBTU 9.78S NG(FS) 5.8870 ($604,190) HMTMNQ 

Summary for 'Actual I Estimate' =A (43 delaY records) 

7,362.500 ($18,470,188)Sum 
Summary for 'Deal Type' =SWPS (43 c1eta" records) 

7,362,500 ($18,470.188)Sum 
Summary for 'Counterparty Name' '" UBS AS (48 detell records) 

8,912,500 ($1,421,350) ($19,891,538)Sum 
Coullterpart,y Name Wells Fargo Bank, National Association "1J » 0 ClH:J ::!l 

w::::c: !il'o 0 
(")<OI\)CD=!i~::J.CDg.(IJ(lJCDCl.Deal Type SWPS ~3g: -I\)
081CD:l~zd'Actual I Estimate A o::!.zcnP::E 
Z--PCDO(1)

3S973 4/1512005 PXZOKC4 0110112006 -1213112006 155,000 . MMBTU 7.365 NG(FS) 5.8870 ($229,090) HMTMNQ I\.) "'"'"0)"'"
"'" "'100110,""W U'I-o36113 412612005 PXZOKC4 0110 112006 - 1213112006 155,000 MMBTU 7.55 NG(FS) 5.11870 ($2S7,76S) HMTMNQ 

[~cE-
36164 412812005 PXZOKC4 0110112006 • 1213112006 155,000 MMBTU 7.24 NO(FS) S.8870 ($209,715) HMTMNQ CD':;:,­C ~[!! .....36363 5/181200S PXZOKC4 0110112006· 1213112006 155,000 MMBTU 7.2 NG(FS) 5.8870 ($203,515) HMTMNQ S (') 
36403 5/2312005 PXZOKC4 0110112006 -1213112006 155.000 MMBTU 7.18 NO(FS) 5.8810 (S200,4iS) HMTMNQ m ~ ~ 
36420 S/2512005 PXZOKC4 0110112006 - 1213112006 ISS,OOO MMBTU 7.17 NO(FS) 5.8870 ($198,865) HMTMNQ 

o::J. '0I\)
Z (J):l(IJ '<36461 513112005 PXZOKC4 0110112006 - 1213112006 155.000 MMBTU 7.195 NG(FS) S.8870 ($202.740) HMTMNQ 

36462 SI3112005 PXZOKC4 0110112006 -1213112006 155,000 MMBTU 7.22 NG(FS) S.8870 ($106.615) HMTMNQ -I 
36804 6/2812005 PXZOKC4 0110112006· 1213112006 155,000 MMBTU 7.92 NO(FS) S.8870 {S315,1lS) HMTMNQ 

36836 612912005 PXZOKC4 0110112006·1213112006 1.5.5.000 MMBTU 7.92 NO(FS) 5.8870 ($315.11S) HMTMNQ » 

36840 612912005 PXZOKC4 0110112006·1213112006 155.000 MMBTU 7.96 NO(FS) 5.8870 ($321,315) HMTMNQ r­
36847 61301200S PXZOKC4 0110112006.1213112006 ISS,OOO MMBTU 7.93 NG(FS) 5.8870 ($316.665) HMTMNQ 

37188 712812005 PXZOKC4 0110112006 - 1213112006 155,000 MMBTU 8.115 NO(FS) 5.8870 ($345.340) HMTMNQ 
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Trade 	 Deal Strike Putl Settle Origllllll Gain I (Loss) Fas 

Ds.al# Dam Trader Term Volume Units Price Price Call Index Price Premium Type 

37418 811712005 PXZOKC4 01101(2006 • 12/31(2006 155,000 MMBTU 9.085 NO(PS) 5.8870 ($495,690) HMTMNQ 

37478 8123(2005 PXZOKC4 01/0112006 - 12131(2006 155,000 MMBTU 9.345 NO(FS) 5.8870 ($535,990) HMTMNQ 

37479 8123(2005 PXZOKC4 0[10112006 - 12131(2006 155,000 MMBTU 935 NO{FS) 5.8870 (S536,765) HMTM NQ 

37692 91612.005 PXZOKC4 04/0112006 • 12131(2006 155,000 MMBTU 9.48 NO(fS) 5.8870 (S556,915) HMTMNQ 

37779 9/1312005 PXZOKC4 0410112006· 12131(2006 155,000 MMBTU 9.51 NO{FS) 5.8&70 (S561,565) HMTMNQ 

37783 9/13(2005 PXZOKC4 04101(2006 - 1213112006 155,000 MMBTU 9.51 NO{FS) 5.8870 ($561,565) HMTMNQ 


Summary for 'Actual / Esffmate'. A (19 detail records) 

Sum 2,945,000 	 ($6,570,760) 

Summary for 'Deal Type':::; SWPS (19 dataN records) 

Sum 2,945,000 	 ($6,570,760) 

Summery for 'Counterparty Name':: Wells Fsrgo Bank, Netiont'll AssoclatJon (19 detail records) 

Sum 2,945,000 ($6.570,760) 

Summary for 'Delivery Month'., 713112006 (154 detail records) 

Sum 30,147,500 	 ($6,643,300) ($60,561,058) 

Summary for 'Strategy'" HDGE,10015B (154 detail records) 

Sum 30,147,500 	 ($6,643,300) ($60,561,058) 

~trategy HDGEI0016B ~ ~ .: ------~.J 
Delivery Month July 2006 

Counterparty Name Bank ofMontreal 
"O»Dcno:!!
rul:C:QjOoDeal Type SWPS 	 _<0 III ro :::gQ.::::!.

101c::.g.~(J)~g.
Actual I Estimate A o~~g~~"O

41300 4/1212006 PXZOKC4 06/0112006 - 1011112006 0 MMBTU 0 NG(PS) S.8870 	 HMTMNQ o:a. Z(J)' ~ 
Z --9rooro 

l\.) -en-'41705 5/312.006 PXZOKC4 0610112006 - 10f3l(2006 465,000 MMBTU 7.24 NO{FS) S.8870 	 (5629,14S) HMTMNQ ,j>, "'00110 ... W Ul_ O42169 5(2412006' PXZOKC4 07/011i006 • 0913012006 930,000 MMBTU 6.S8 NO{FS) 5.8870 ($644,490) HMTMNQ .. 	 ::roc 
W'T(Q42220 512S12006 PXZOKC4 07/0112006 - 0913012006 930,000 MMBTU 6.41 NO(FS) 5.8870 	 (1486,390) HMTMNQ =lm;Z 

43162 612712006 PXZOKC4 07/01(2006 - 0913012006 465,000 MMBTU 6.235 NG(FS) 5.8870 ($161,820) HMTMNQ C 0-0 
<0 0 

Summary for 'Actual / Estimata' = A (5 detaIl records) 	 m :e. 3 o '0 
:::!. Q.}Sum 2,790,000 	 ($1,921,845) Z ro OJ(J) '< 

Summary for 'Deal Type' = SWPS (5 detail records) -f 
Sum 2,790,000 ($1,921,845) 

Summery for 'Counterperty Neme'.. Bank of Montreal (6 detail records) l> 
Sum 2,790,000 	 ($1,921,84~) r-

Counterparty Name BP Corporation North America, Inc. 

,,,,,,,_,.,~••,,lOIa1',,_ 
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TrRde Deal Strike Putl Settle Orlgin.al Gain I (Loss) Fas 

DeaJ# Date Trader Term Volume Units Price Price Call Index Price Premium Type 


Deal Type SWPS 

Actual! Estimate A 

40690 3/6Jl006 PXZOKC4 0410112006 - 1013112006 155,000 MMBTU 7.07 NG(FS) 5.8870 ($\83,365) HMTMNQ 
Summsry for 'Actual I Estimate'" A (1 doteD record) 

Sum 155,000 ($183,365) 

Summary for 'Desl Type' =SWPS (1 detail record) 

Sum 155,000 ($183.365) 

Summary for 'Counterp8rty Name' =8P CorporetJon North America. Inc. (1 detail record) 

Sum 155,000 ($183,365) 

Counterparty Name Deutsche Bank AG 

Deal Type SWPS 

Actual! Estimate A 

40666 31312006 PXZOKC4 04ItJ112006 -1013112006 310,000 MMBTU 7.26 NO(FS) 5.8870 ($425,630) HMTMNQ 

40691 3/612006 PXZOKC4 0410112006 -1013112006 77.500 MMBTU 7.045 NO{FS) 5.8870 (S89.745) HMTMNQ 

40692 3/612006 PXZOKC4 04ItJ112006 -1013112006 77,500 MMBTU 7.045 NO(FS) 5.8870 ($&9.745) HMTMNQ 

40718 3n12006 PXZOKC4 0410112006·0813112006 0 MMBTU 0 NG(FS) 5.8870 HMTMNQ 

42171 512412006 PXZOKC4 0710112006 - 0913012006 930,000 MMBTU 6.545 NO(FS) 5.8870 ($611,940) HMTMNQ 


Summary for 'Actual I Estimate' = A (5 detail records) 

Sum 1,395,000 ($1,217,060) 


Summary for 'Dea/ Type' .. SWPS (5 detail records) lJ»O(f)O:!

Q)::;c@"oo

Sum 1,395,000 ($1,217,060) (")~ ~ rn =IJ~~ 
~:::T.c:r. (J) (t) ru 

Summ{try for 'Counterparty Name' =Deutsche Bank AG (5 detalf record:;) O~gg~z6
Sum 1,395,000 ($1,217.060) oaz(J)9~Z """-9<1>0(0

)\,) ........ (j)~
Counterparty Name JPMorgan Chase Bank, NA .j>. ""OOQ<
","W '-""""0 

3"SCDeal Type SWPS <i'.<O 
C g~~Actual! Estimate A m :a §

40665 31312006 PXZOKC4 0410112006·1013112006 310,000 MMBTU 7.245 NO(FS) 5.8870 (S4:20,980) HMTMNQ Q_. "OJ 

40714 3n12006 PXZOKC4 0710112006 - 0713112006 930,000 MMBTlJ 7.255 NO(FS) 5.8870 (SI,272,240) HMTMNQ Z ~ ~ 
41704 51312006 PXZOKC4 0610112006 • 1013112006 465,000 MMBTU 7.22 NGlPS) 5.8870 (5619,&45) HMTMNQ -I 
42717 611412006 PXZOKC4 0710112006·0713112006 620,000 MMBTU 6.6 NO(FS) 5.8870 (S442.060) HMTMNQ 
42898 6Jl012006 PXZOKC4 07/0112006 - 0713112006 .620,000 MMBTlJ 6.68 NO(FS} 5.8870 $491,660 HMTMNQ » 

Summary for 'Actual/Estimate' =A (5 detail records) I 
Sum 1,705,000 ($2.263,465) 
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Trade Deal Strike Put I 
Deal # Date Trader Term Volume Units Price Price Call 

Summary for 'Desl Type' '" SWPS (5 detail records) 


Sum 1,705,000 


Summary for 'Counterparty Name',. JPMorgan Chase Bank, NA (5 detail records) 


Sum 1,705,000 


Counter party Name Morgan Stanley Capital Group, Inc. 

Deal Type SWPS 


Actual! Estimate A 


40089 2I91l006 PXZOKC4 07/O11l006·071311l006 620,000 MMBTU 8.11 

40686 3/612006 PXZOKC4 O4J011l006 • 1013112006 465,000 MMBTU 7.105 

422.21 512512006 PXZOKC4 07/0112006 ·0713112006 930,000 MMBTU 6.11 

42225 512512006 PXZOKC4 0710112006·0813112006 1,240,000 MMBTU 6.2.85 

42241 511512006 PXZOKC4 0710112006·0813112006 930,000 MMBTU 6.31 


Summary for 'Actual/Estimate'" A (6 detail records) 

Sum 4,185,000 

Summary for 'Deal Type',. SWPS (5 detail records) 

Sum 4,185,000 

Summary for 'Countarparty Name'. Morgan SltInley capital Group, Inc. (5 detail records) 

Sum 4,185,000 

CounterpartyName UBSAG 

Deal Type SWPS 

Actual! Estimate A 
39215 1I412oo6 DXSOI41 0410112006 - 1213112006 o MMBTU o 

Summary for 'Actusl/ EsUmsta' = A (1 detail record) 

Sum 0 
Summary for 'Deal Type' = SWPS (1 detail record) 

Sum 0 
Summary for 'Counterparty Name' = UBS AG (1 deltlll record) 

hm 0 
Summary for 'Delivery Month' = 713112006 (22 detail records) 

S~~. . 10,230,000 
Summary for 'Strategy''' HDGE10016B (22 detail records) 

Sum 10,230,000 

!Strategy HDGEioo(9-B----­
--~ 

71"1/2006 8:57AM 

'Settle Original Gain I (Loss) Fas 
Index Price Premium Type 

($2,263,465) 

($2,263.465) 

NG(FS) 5.8870 (Sl,378,260) HMTMNQ 
NG(FS) 5.8870 ($566,370) HMTMNQ 
NG(FS) 5.8870 ($207,390) HMTMNQ 
NG(FS) 5.8870 ($493,520) HMTMNQ 
NG(FS) 5.8870 ($393,390) HMTMNQ 

($3,038,930) 

($3,038,930) 

($3,038,930) 

~~2~!?~ 
(')\O!l.\('1):::13~::l.

~g.~(J)~fr 
001~g~z-o

NO(FS) 5.8870 HMTMNQ ~az~9~
--9 ('I) 0('1)Z 01 .....N ­
"'" -.../00",

'TI w Ul-O 
:;-oc: 
- .... \0
('I)'::;..... m_c c8 - (") 
!!'. ~m g '0 
-. !l.\ 
CI) :::lz (f) '< 

-t 
($8,624,665) 

» 
($8,624,665) r­

-----. .__._.. 
----_._=... === 
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Trade Deal Strike Putt Setde Original Gain / (L9SS) Fas 

Deal # Date Trader Term Volume Units Price Price Call Index Price Premium Type 


Delivery Month July 2006 
Counterparty Name Deutsche BankAG 

Deal Type SWPS 

Actual! Estimate A 

40510 212712006 PXZOKC4 0710112006·0713112006 3,100,000 MMBTU 7.49 NO(PS) 5.8870 ($4,969,300) HMTMNQ 
40593 3/112006 PXZOKC4 04101I2006 • I OJ3l/2OO 6 310,000 MMBTU 7.32 NO(FS) 5.8870 ($444,230) HMTMNQ 

Summary for 'Actual I Estimate' =A (2 detail records) 

Sum 3,410,000 ($5,413,530) 

Summary for 'Deal Type' '" SWPS (2 detail records) 

Sum 3,410,000 ($5,413,530) 

Summary for 'Counterparty Name' = Deutl!c~ Bank AG (2 detail records) 

Slim 3,410.000 ($5,413,530) 

C9unterparty Name J. Aron &: Company 

Deal Type SWPS 

Aetual! Estimate A 

40334 212212006 PXZOKC4 0710112006·0713112006 310,000 MMBTU 8.01 NG(FS) 5.8870 ($658,130) HMTMNQ 
Summary fur 'Actual I Estimate' = A (1 detail record) 

Slim 310,000 ($658,130) 

Summary fur 'Deal Type' =SWPS (1 detail record) "tJ:l>OCt.lO" OJ:::c:Qfoo 
Slim 310,000 ($658,130) o~tIlm~!*-a:~g.a:(/)(1)tIl 
Summary fur 'Countflrparty Name' =J. Aron & Company (1 detail record) O:1:l~g1¥z"tJ

o;a.z(/)~~Sum 310,000 ($658,130) Z"'-~(1)O(1)N -O)"""l

Cmmterparty Name JPMorgan Chase Bank. NA .I>. "'001«>'"11w 01-'0 
s-:=r cDeal Type ft,(OSWPS C ::: !!!::!: 

Actual! Estimate A m ~ b>~ 3 g "040153 2/1412006 PXZOKC4 03/0112006·1213112006 930,000 MMBTU 7.92 NO(FS) 5.8870 (51,890,690) HMTMNQ Z _. til(1) ::l
40191 211512006 PXZOKC4 0310112006 ·1213112006 620,000 MMBTU 7.845 NG(FS) 5.8870 (SI,213,960) HMTMNQ (I) '< 

40275 2121/2006 PXZOKC4 0410112006·10/3112006 310,000 MMBTU 7.9 NO(FS) 5.1&10 ($624,030) HMTMNQ -I 
Summary for 'Actual I Estimate' =A (3 detaR records) 

Sum 1,860,000 ($3,728,680) l> 
Summary fur 'Deal Type'.. SWPS (3 deteR records) r 
Sum 1,860,000 ($3,728,680) 

""""----...~.-. 
7/3112()O6 8:57A.M Pagel2,,/3! 

http:tJ:l>OCt.lO


UP u:::mrer:c = .. _. .,••••'..... ~ki&'!fi niU'''ie'lHfC=a 
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Trade Deal Strike· Put I Settle Original Gtlin / (Loss) Fas 

Deal# Date Trader Term Volume Units Price Price Call [nia Price Premium Type 

Summary for 'Counlerparty Name' = JPMorgan Chase Bank, NA (3 detail record8) 

811m 1,860,000 ($3,728,680) 

Counterparty Name Morgan Stanley Capital Group, Inc. 

Deal Type SWPS 

Actual I Estimate A 

40220 211612006 PXZOKC4 0410112006 -1013112006 310,000 MMBTU 7.57 NO(FS} 5.8370 (SS21,730) HMTMNQ 

40326 212212006 PXZOKC4 0710112006 - 0713112006 310,000 MMBTU 11.005 NO(FS) 5.8870 (S656,580) HMTMNQ 

40356 212312006 PXZOKC4 0710112006 - 0713112006 310,000 MMBTU 7.82 'NO(FS) 5.8&70 (5599,230) HMTMNQ 

Summary for 'Actual I Estimate';; A (3 detail records) 

Sum 930,000 ($1,777.540) 
Summary for 'Deal Type' =SWPS (3 detail records) 

Slim 930,000 ($1,777,640) 
Summary for 'Counterpsrly Name'. Morgan Stanley Capital Group, Inc. (3 detail records) 

Sum 930,000 ($1,777,540) 

Counter party Name UBS AG 

Deal Type SWPS 


Actual I Estimate A 

40192 2115/2006 PXZOKC4 0310112006 - 1213112006 310,000 MMBTU 7.82 NO(FS) 5.8870 ($599,2.30) H MTM'NQ 

4032& 212212006 PXZOKC4 0710112006 - 0713112006 310,000 MMBTU 8.05 NO(FS) 5.8870 ($670,530) HMTMNQ 
 ;&~2~O~
40516 2127/2006 PXZOKC4 071Ol!.l006 - 07131/2006 1,550,000 MMBTU 7.33 NG(FS) 5.8810 (S2,236,6S0) HMTMNQ (,,)(Q!).)(I>tll g ..,

(1)(")",43","0.:
Summary for 'Actual I Estimate' '" A (3 detsil recordJl) ....... ::rc:r;Ul(l)Q,) 


O"'-l3g~Z1J
Sum 2,170,000 (S3,506.410) o ~ 00

0_ Z",. ::t 
Summary for 'Deal Type' .. SWPS (3 detaIl records) Z;; !=> :ll.~!!l 


Sum 2,170,000 ($3,506,410) -n~ (Jj§:§~ 

Summary for 'Counterparly Name' = UBS AG (3 detail records) ~ !"tci' 


C =l12:!;:!
Sum 2,170,000 ($3,506,410) o () 
Summary for 'Delivery Month' = 713112006 (12 detail records) m ~ §o -0 

Sum 8,680,000 ($15,084,290) Z 1il' g:
'" '< 

Summary for 'Strategy'" HDGE100198 (12 detaO records) ~ 
Sum 8,680,000 ($15,084,290) 

Summary for 'Portfolio' .. FPL Hedge Gas 2006 (188 detail records) » 
Sum 49,057,500 ($6,643,300) ($84,270,013) r­

------------------------------------------~,--~--------------------------.------------------------------~~~.---------------------------~~'1/31/2006 8:5'1 AM Page 13 11131 
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Trade Deal Strike Put I Settle Original Gilln I (Loss) FIlS 
Deal # Date Trader Term Volume Units Price Price Call Index Price Premium Type 

Portfolio FPL Hedge Oi12006 . '____',c,."___'''''''''_'_,,, 

~trategy HDGEIOO15B 
---_...-.<'...­ .._ ......... _ ......__..... , • 

> 

'i! 
___ .1 

Delivery Month June 2006 
Ctlunterparty Name Barclays Bank PLC 

Deal Type SSWPS 

Actualf Estimate E 

37030 7/1912005 PXZOKC4 04/0112006·0913012006 .25,000 BBLS 44.85 NYHCARGOME 49.2720 (SIIO,S3S) HMTMNQ 
37119 712S12005 PXZOKC4 0510112006 • 09/301200.6 ·25,000 BBLS 45.~5 NYHCARGOME <19.2720 (S93,035) HMTMNQ 
37159 712712005 PXZOKC4 0510112006·0913012006 ·25.000 BBLS 46.S NYHCARGOMB <19.2720 ($69,285) HMTMNQ 
37160 712112005 PXZOKC4 0510112006 • 0913012006 -15,000 BBLS 46.65 NYHCARGOME 49.2720 (565,535) HMTMNQ 
37186 712812005 PXZOKC4 0510112006·0913012006 ·25,000 BBLS 46.4 NYHCAROOME 49.2720 (S7I,7S5) HMTMNQ 
37189 712812005 PXZOKC4 0510112006·0913012006 -25,000 BBLS 46.6 NYHCARGOME 49.2720 (S66,785) HMTMNQ 
37297 8/812005 PXZOKC4 0310112006 • 0913012006 .25,000 BBLS 48.7 NYHCARGOMB 49.2720 (SI4,285) HMTMNQ 
37410 811712005 PXZOKC4 0510112006 - 0913012006 ·25,000 BBLS 49.5 NYHCARGOME 49.2720 S5.715 HMTMNQ 
37417. 81]712005 PXZOKC4 0510112006 - 0913012006 -25,000 BBLS 49 NYHCARGOME 49.2720 (56,7S5) HMTMNQ 
37433 811812005 PXZOKC4 0410112006 • 0913012006 -25,000 BBLS 48.75 NYHCARGOMB 49.2720 (S13,03S) HMTMNQ 
37503 8125/2005 PXZOKC4 0410 112006 • 0613012006 -25,000 BBLS 50.48 NYHCARGOME 49.2720 $30,215 HMTMNQ 
37569 812912005 PXZQKC4 0410112006 • 0613012006 ·25,000 BBLS 50.2 NYH CARGOMB 49.2720 $23,215 HMTMNQ 
37693. 
38236 
38288 

91612005 

1011012005 
10/1312005 

PXZOKC4 
PXZOKC4 
PXZOKC4 

0110112006 -1213112006 

0510112006 - 0613012006 
0310112006·0813112006 

-25,000 
·50,000 
-25,000 

BBLS 
BBLS 
BBLS 

53.6 
52.55 

54 

NYHCAROOME 
NYHCARGOME 
NYHCARGOME 

49.2720 
49.2720 
49.2720 

$108,215 
$163,930 
$118,215 

HMTMNQ 
HMTMNQ 
I:iMTMNQ 

lJ»ocnOJ]
n>~c:!if0o 

(') (Q !if (1) 41 ~ ~. 
~g.~(/)~~ 

38295 1011312005 PXZOKC4 0310112006·0713112006 
38303 1011412005 PXZOKC4 0610112006 - 0613012006 
38305 1011412005 PXZOKC4 0610112006·06130/2006 
38382 1012012005 DSMOTDX 0410112006·0613012006 
38419 1012512005 PXZOKC4 0410 112006 - 0613012006 

Summary for 'Actual I Estimate'. E (20 detail records) 

Sum 

-25,000 
.50,000 
-50,000 
-50,000 

-50,~0 

-625,000 

BBLS 
BBLS 
BBLS 
BBLS 
BBLS 

./ 

53.1 
52.75 
52.65 
52.2 
54.1 

NYHCARGOME 
NYHCARGOME 
NYHCARGOME 
NYHCAROOME 
NYHCARGOME 

49.2720 
49.2720 
49.2720 
49.2720 
49.2720 

$95,715 
$173,930 
$168.930 
5146,430 
5241,430 

$764,869 ... 

HMTMNQ 
HMTMNQ 
HMTMNQ 
HMTMNQ 
HMTMNQ 

O,,3g~ZlJ 
..... (1) :::r 0 0 
o az"" ::E 

Z--?(1)0(1)
N -0')­
.j:. "ooQ<>'T1<:.o.l (JI-O 

a~t5 
(to • :::r 
~m_C 0-0 
(Q 0 m !!!. 3 g. -g 

Actual! Estimate A Z (1):J 
'" '< 

37030 7/1912005 PXZOKC4 0410112006 • 0913012006 25,000 BBLS 44.85 NYHCAROOMB 48.2930 $86,075 HMTMNQ 
37119 
37)59 

712512005 
712712005 

PXZOKC4 
PXZOKC4 

05/0]12006 ·0913012006 
0510112006·0913012006 

25,000 
25,000 

BBLS 
BBLS 

45.55 

4605 

NYH CARGOMB 
NYHCAROOMB 

48.2930 
48.2930 

568,575 
544,825 

HMTMNQ 
HMTMNQ 

"""" » 
37160 712712005 PXZOKC4 0510 112006 - 0913012006 25,000 BBLS 46.65 NYH CARGOME 48.2930 $41,075 HMTMNQ r 
37186 712812005 PXZOKC4 05/0 112006 • 0913012006 25,000 BBLS 46.4 NYHCARGOME 48.2930 S47.325 HMTMNQ 
37189 712812005 PXZOKC4 0510112006 • 09130/2006 25,000 BBLS 46.6 NYHCAROOME 48.2930 $42,325 I:iMTMNQ 
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..",w=:.o~~..acr~aa .M• 
Trade Deal Strike Put/ Settle Original Gain / (Loss) Pas 


Deal # Date Trader Term Volume Units Price Price Call Index Price Premium Type 

37291 8J8t2005 PXZOKC4 0310If.l.006 • 09130f.l.006 25,000 BBLS 48.1 NYHCAROOME 48.2930 (SIO,115) HMTMNQ 

31410 8117f.I.OOS PXZOKC4 OSlO1f.l.006 • 09130f.l.OO6 25,000 BBLS 49.5 NYHCAROOMB 48.2930 ($30,115) HMTMNQ 

37417 811712005 PXZOKC4 OSlO If.1.oo6 • 0913012006 25,000 BBLS 49 NYHCAROOMB 48.2930 ($11,615) HMTMNQ 

37433 811812005 PXZOKC4 0410 112006 • 09130/2006 25,000 BBLS 48.15 NYHCAROOMB 48.2.930 (Sll,425) HMTMNQ 

37503 812512005 PXZOKC4 0410112006·0613012006 25,000 BBLS 50.48 NYH CAIlOOME 48.2930 ($54,615) flMTMNQ 

37569 812912005 PXZOKC4 0410 112006 ·0613012006 25,000 BBLS 50.2 NYH CAROOME 48.2930 (S41,615) HMTMNQ 

37693 91612005 PXZOKC4 0110112.006· 1213112.006 25,000 BBLS 53.6 NYHCAROOME 48.2930 ($132.,675) HMTMNQ 

38136 10/10f.l.OOS PXZOKC4 0510112.006·0613012.006 50,000 BBLS S20SS NYHCAROOME 48.2930 ($212,850) HMTMNQ 

38288 1011312.005 PXZOKC4 0310112006·08l31f.1.006 25,000 BBLS 54 NYHCAROOMB 48.2.930 ($142,615) HMTMNQ 

38295 10/1312.005 PXZOKC4 0310112006·0113112006 25,000 BBLS 53.! NYHCAROOMB 48.2930 ($120,115) HMTMNQ 

38303 1011412.005 PXZOKC4 0610112006·0613012006 50,000 BBLS 52.75 NYH CAROOMS 48.2930 ($2.22,850) HMTMNQ 

3&305 1011412005 PXZOKC4 0610112006·0613012006 50,000 BBLS 52.65 NYHCAROOME 48.2930 ($2.17,850) HMTMNQ 

38382 101201'2005 DSMOTDX 041011'2006·0613012.006 50,000 BBLS 52.2 NYHCAROOME 48.2930 ($19~,350) HMTMNQ 

38419 1012.S12.oo5 PXZOKC4 0410112006·0613012006 50,000 BBLS 54.1 NYHCAROOMB 48.2930 ($290,350) HMTMNQ 


Summary for 'Actual! Estimate' =A (20 detail records) 
rSum 625,000 ($1,376,375) 

Summary for 'Deal Type'. SSWPS (40 detail records) 


Sum 0 ($611,506) 


Summ8l}' for 'Counterparty Name' .. Bsrc/ays Bank PLC (40 detsJl records) 

($611,506) /'"Sum 0 

Counter party Name Deutsche Bank AG 
"'O»DUlOJ]

Deal Type SSWl'S 1ll6ft:Qi O O
("') <g III =; ~ is: .. 9-=.(fJ;e.Q)

Actual/Estimate E O;:::j~g~s:d' 
0:::> Zl!l' ::E36670 61151'2005 PXZOKC4 0110112006 - 1213lf.1.006 -25,000 BBLS 42.3 NYHCAROOMB 49.2120 ($114,285) HMTMNQ Z"":::9 oro
N -0')"""36116 6121/2005 PXZOKC4 0110112.006 -1213112006 -25,000 BBLS 43.7S NYH CAIlOOMB 49.2720 ($138,035) HMTMNQ .j>. -..aoo!<,>"W /Jl-o37007 711812005 PXZOKC4 04/0112006 • 0913012006 .25,000 BBLS 44.6 NYHCAROOMB 49.2120 ($116,185) HMTMNQ Soc 

~ (i)"tcg.37694 91612.005 PXZOKC4 0110112.006· 1213112006 -25,000 BBLS 53.7 NYHCAROOMB 49.2720 $110,115 HMTMNQ Cam;;Summary for 'Actusi! Estimate' = E (4 detail records) (Q 0 m ~ 3-100,000 ./ ($318,391) o '0Sum 
::1. Q) 

zen:::>Actual/Estimate A til '< 

36670 611512.005 PXZOKC4 01/011'2006· 1213112.006 25,000 BBLS 42.3 NYHCAROOME 48.2930 $149,82.5 HMTMNQ -I 
36716 612112.005 PXZOKC4 0110112.006 ·1213112.006 25,000 BBLS 43.15 NYHCAROOME 48.2930 S113.575 HMTMNQ 
37001 7/1812005 PXZOKC4 04/0112.006·0913012.006 25,000 BBLS 44.6 NYHCAROOME 48.2930 592,325 HMTMNQ l> 
37694 9/61'2005 PXZOKC4 0110 If.1.006 • 1213112006 25.000 BBLS 53.7 NYHCAROOMB 48.2930 (5135,175) HMTMNQ r-

Summary for 'Actual! Eslfmate' '" A (4 detsil records) 

Sum 100,000 $220.550 
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Trade Deal Strike Putl Settle Original Gain I (Loss) Fas 


Deal # Date Trader Te,.m Volume Units Price Price Call Index Price Premium Type 

Summary for 'Deal Type' = SSWPS (8 detail records) 

Sum 0 ($97,841) 

Summery for 'Counterparty Name' .. Deutsche Bank AG (8 detail records) 

Sum 0 ($97,841) 

Counterparty Name J. Aron & Company 

Deal Type SSWPS 

Actual / Estimate E 

35928 41ll12oo5 PXZOKC4 0110112006 - 1213112006 -25,000 BBLS 39.7 NYHCARGOMB 49.2720 (S239,285) HMTMNQ 
36140 412712005 PXZOKC4 0110112006 - 1213112006 -25,000 BBLS 40.1 NYHCAROOME 49.:1.720 (S229,285) HMTMNQ 
3630' 5/1212005 PXZOKC4 0110112006- 1213112006 -25,000 BBLS 37.85 NYH CAIlGOME 49.2720 (S2I1So535) HMTMNQ 
36334 "1612005 PXZOKC4 01/0112006 - 1213112006 -25,000 BBLS 38.05 NYHCARGOME 49.2720 ($280,S3S) HMTMNQ 
36432 512612005 PXZOKC4 01/0112006 -1213112006 -25,000 BBLS 38.75 NYHCAROOME 49.2720 ($263,035) HMTMNQ 
36805 612812005 PXZOKC4 0110112006. ]213112006 -25,000 BBLS 44.65 NYHCAROOMB 49.2720 (SUS,S35) HMTMNQ 
36959 711412005 PXZOKC4 0310112006 • 1113012006 -25,000 BBLS 46 NYHCAROOMB 49.2720 (S81,785) HMTMNQ 
37073 712112005 PXZOKC4 0410112006 - 0913012006 -25,000 BBLS 44.65 NYHCARGOMB 49..2720 ($IUo535) HMTMNQ 
37118 712512005 PXZOKC4 0410 112006 • 0913012006 -25,000 BBLS 45.5 NYHCAROOMB 49.2720 ($94,285) HMTMNQ 
37134 712612005 PXZOKC4 0510 112006 • 0913012006 .50,000 BBLS 46.15 NYHCAROOME 49.2720 ($156,070) HMTMNQ 
37415 8/1712005 PXZOKC4 01/0112006 0913012006 ·25,000 BBLS 49.3 NYHCAROOME 49.2720 $715 HMTMNQ 
37590 8/3012005 PXZOKC4 0110112006· 1213112006 -25,000 BBLS 52.3 NYHCARGOMB 49.2720 $75,715 HMTMNQ 
37592 813012005 PXZOKC4 0110112006 - 1213112006 -25,000 BBLS 52.! 5 NYHCARGOMB 49.2720 $71,965 HMTMNQ 
37595 813012005 PXZOKC4 0110112006 - 1213112006 -25,000 BBLS 52.6 NYH CARGOMB 49.2720 583,215 HMTMNQ "O).>ocno:n

!lJ ::I: c: iii 0037712 9n12oo5 PXZOKC4 0110112006 - 1213112006 -25,000 BBLS 52.95 NYHCARGOME 49.2720 S9l.965 HMTMNQ (") (Q !lJ ro =l3 ~ :::1. 
~g.~(J)S2.g.37942 9123/2005 PXZOKC4 01/0112006 - 1213112006 -25,000 BBLS 56.3 NYHCARGOME 49.2720 $175,715 HMTMNQ 

0",,"3 0 92z"O37971 9127/2005 PXZOKC4 01/0112006 - 0913012006 -25,000 BBLS 56.7 NYHCARGOME 49.2120 $185,715 HMTMNQ wro=>::;r 0
g,;a.z",9:!i:

38241 10/1012005 PXZOKC4 0510112006 • 0613012006 -50,000 BBLS 52.65 NYHCAROOME 49.2720 $168,930 HMTMNQ ZI\.l-9roo ro 
~ -(,1)'"""

38306 10/1412005 PXZOKC4 0410112006 ·0613012006 HMTMNQ """00\20-25,000 BBLS 52 NYHCARGOMB 49.2720 $68,215 "T1w c.n-o 
_ ..... co38307 10/1412005 PXZOKC4 0510112006 • 0613012006 ·50,000 BBLS 52.35 NYHCAROOMB 49.2720 $153,930 HMTMNQ :i0C 

3I!330 1011812005 PXZOKC4 0510112006 - 0613012006 ·50,000 BBLS 53.1S NYHCARGOMB 49.2720 S193,930 HMTMNQ C ~rn~
3&332 10/1812005 PXZOKC4 0410 112006 - 09/3012006 -25,000 BBLS 52.95 NYHCAROOME 49.2720 S91,965 HMTMNQ m !!!. ~ Summary for 'Actual/Estimate' '" E (22 detail records) 

::1.o "!lJ 
Z ro =>Sum -650,000 / ($498,916) <' '" '< 

Actual/Estimate A -I 
35928 4/1112005 PXZOKC4 0110 112006 - 1213112006 25,000 . BBLS 39.7 NYHCARGOME 48.2930 $214,825 HMTMNQ »36140 412712005 PXZOKC4 01~112006·12I3112OO6 25,000 BBLS 40.1 NYHCAROOME 48.2930 5204,825 HMTMNQ r­36305 5/1212005 PXZOKC4 0110112006 - 1213112006 25,000 BBLS 37.85 NYHCAROOME 48.2930 $261,Q75 HMTMNQ 

36334 5/16/2005 PXZOKC4 0110112006 - 1213112006 25,000 BBLS 38.05 NYHCAROOMB 48.2930 $256,075 HMTMNQ 

36432 512612005 PXZOKC4 0110 112006 • 1213112006 25,000 BBLS 38.75 NYHCAROOMB 48.2930 5238,575 HMTMNQ 
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7/3112006FPL Derivative Settlements - All Instruments 
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Trade Deal Strike Putl Settle Original Gain I (Loss) Fas 

Deal # Date Trader Term Volume Units Price Price Call Index Price Premium Type 

36805 6128/2005 PXZOKC4 0110112006 -1213112006 25,000 BBLS 44.65 NYHCARGOME 48.2930 S91,075 HMTMNQ 

36959 7/1412005 PXZOKC4 0310112006- 1113012006 25,000 BBLS 46 NYHCARGOMS 48.2930 $57,325 HMTMNQ 

37073 712112005 PXZOKC4 0410112006 ·0913012006 25,000 BBLS 44.65 NYHCARGOME 48.2930 $91,075 HMTMNQ 

37118 712512005 PXZOKC4 0410112006·0913012006 25,000 BBLS 45.5 NYHCARGOME 48.2930 $69,825 HMTMNQ 

37134 712612005 PXZOKC4 0510112006-09/3012006 50,000 BBLS 46.15 NYHCARGOME 48.2930 $107,150 HMTMNQ 

37415 811712005 PXZOKC4 0110112006·09/3012006 25,000 BBLS 49.3 NYHCARGOME 48.2930 (S25,175) HMTMNQ 

37590 8130/2005 PXZOKC4 0110112006 ·1213112006 25,000 BBLS 52.3 NYHCARGOME 48.2930 (S100,175) HMTMNQ 

37592 8130/2005 PXZOKC4 0110112006 • 1213112006 25,000 BBLS 52.15 NYHCARGOMS 48.2930 (S96,42S) HMTMNQ 

37595 8130/200S PXZOKC4 0110112006 - 1213112006 25,000 BBLS 52.6 NYHCARGOME 48.2930 ($107,675) HMTMNQ 

37712 9n1200S PXZOKC4 01/0112006·1213112006 25,000 BBLS 52.95 NYHCARGOME 48.2930 ($116,425) HMTMNQ 

37942 912312005 PXZOKC4 01/0112006· 1213112006 25,000 BBLS 56.3 NYHCARGOMB 48.2930 ($200,17$) HMTMNQ 

37971 912712005 PXZOKC4 0110112006 ·0913012006 25,000 BBLS 56.7 NYHCARGOMB 48.2930 ($210,175) HMTMNQ 

38241 10/1012005 PXZOKC4 0510112006-0613012006 50,000 BBLS 52./iS NYHCAROOMB 48.2930 ($217.850) HMTMNQ 

38306 10/1412005 PXZOKC4 04/0112006 .0613012006 25,000 BBLS 52 NYHCARGOME 48.2930 ($92,675) HMTMNQ 

38307 1011412005 PXZOKC4 OSlO112006 • 0613012006 50,000 BBLS 52.35 NYHCAROOME 48.2930 ($202,850) HMTMNQ 

38330 10/1812005 PXZOKC4 OSlO112006 - 06/301200/i '0,000 BBLS 53.1' NYHCARGOME 48.2930 ($242,850) HMTMNQ 

38332 10118/2005 PXZOKC4 0410112006 • 0913012006 25,000 BBLS 52.95 NYHCARGOME 48.2930 ($116,425) HMTMNQ 


Summary for 'Actual I Estimate' = A (22 demit records) 

Sum 650,000 ($137,050) 

Summaty for 'Deal Type' = SSWPS (44 deteR records) 

Sum 0 ($635,966) 

Summary for 'Counterparty Name' = J. Aron & Company (44 detail records) \Jl>Q(I)Cl::!! 
Ql~C:6lo0 

(")IO!IJ (t) =!I 0 ::1.Sum 0 ($635,966) ~g.~(/l$~ 
Counterpart)! Name Morgan Stanley Capital Group, Inc. o~~g~~~

oazu>, :E 
Deal Type Z--9(t)0(t)SSWPS N -0')""'1 

J>. .... 001<0 
."W 0'1-0Actual! Estimate E :;-oc; 

- -10(t) , ::r 
3S9SS 4/1312005 PXZOKC4 01/0112006·1213112006 ·25,000 BBLS 38.4 NYHCARGOMS 49.2720 ($271,785) HMTMNQ C ~!!!0
35974 4/1512005 PXZOKC4 0110112006. 1213112006 -25,000 BBLS 38.05 NYHCARGOMB 49.2720 (S280,S3') HMTMNQ !IJ 0 

36086 412212005 PXZOKC4 01/0112006 ·1213112006 -25,000 BBLS 40.75 NYHCAROOMB 49.2720 ($213,035) HMTMNQ m 6' ~ 
::l. !IJ 

36283 511012005 PXZOKC4 01/0112006 -1213112006 .25,000 BBLS 3B.85 NYHCAROOME 49.2720 (5260,535) HMTMNQ Z m ~ 
36364 5/1812005 PXZOKC4 0110112006 • 1213112006 -25.000 BBLS 38.3 NYH CAR.GOME 49.2720 ($274,285) HMTMNQ -I 
36412 512412005 PXZOKC4 0110112006· 12131I2oo/i ·25.000 BBLS 38.55 NYHCARGOMB 49.2720 (5268,035) HMTMNQ 
36635 611312005 PXZOKC4 0110112006 - 1213112006 ·25,000 BBLS 41.15 NYH CAR.GOME 49.2720 ($203,035) HMTMNQ » 
3/i745 612312005 PXZOKC4 0110112006 -1213112006 -25,000 BBLS 44.25 NYHCAROOME 49.2720 (5125.535) HMTMNQ r­
36760 612412005 PXZOKC4 0110112006 -1213112006 ·25,000 BBLS 44.S NYH CARGOME 49.2720 (5119,285) HMTMNQ 
36776 612712005 PXZOKC4 0110112006 ·1213112006 -25,000 BBLS 45 NYHCAROOMB 49.2720 (SI06,785) HMTMNQ 
36838 612912005 PXZOKC4 01/0112006 - 1213112006 ·25,000 BBLS 43.6 NYHCARGOMB 49.2720 (SI41,7&5) HMTMNQ-_........' 
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Trade Deal Strike Put / Settle Original Gain I (Loss) Pas 

Deal# Date Trader Term Volume Units Price Price caU Index Price Premium Type 

36918 7/11/2005 PXZOKC4 03/0112006· 1113012006 -25,000 BBLS 45.6 NYH CARGOME 49.2720 {S!H,78S} HMTMNQ 

37000 711812005 l'XZOKC4 0410112006·09130/2006 ·25,000 BBLS 44.6 NYH CARGOMB 49.2720 (St16,78~) HMTMNQ 

37065 712012005 PXZOKC4 0410112006·0913012006 ·25,000 BBLS 44.8 NYH CARGOME 49.2720 (SI11,785) HMTMNQ 

37124 712512005 PXZOKC4 0510112006·0913012006 -50,000 BBLS 46.1 NYH CARGOME 49.2720 (SlS8.570) HMTMNQ 
37130 712612005 l'XZOKC4 0510112006 ·08131/2006 ·50,000 BBLS 45.95 NYH CARGOME 49.2720 {S166.070} HMTMNQ 
37196 7129/2005 PXZOKC4 0510112006. 0913012006 -25,000 BBLS 47.35 NYH CARGOME 49.2720 ($4B,03S) HMTMNQ 
37306 81912005 tXZOKC4 0310 112006 • 0913012006 ·25,000 BBLS 48.2 NYH CARGOME 49.2720 {$26,78S} HMTMNQ 
37379 8/1512005 PXZOKC4 0510112006·09130/2006 .25,000 BBLS 49.75 NYH CARGOME 49.2720 SI1,965 HMTMNQ 
37394 811612005 pXZOKC4 0510 112006 • 0913012006 -25,000 BBLS 50.1 NYH CAROOME 49.2720 $20,715 HMTMNO 
37414 8/1712005 PXZOKC4 0510112006·0913012006 ·25,000 BBLS 49.S NYH CARGOME 49.2720 S5;715 H MTMNQ 
37432 811812005 PXZOKC4 0410 112006 • 0913012006 ·25,000 BBLS 48.3 NYH CARGOME 49.2720 ($24,285) H MTMNQ 
37540 812912005 PXZOKC4 0410112006 - 06/3012006 -25,000 BBLS 50.2 NYH CARGOMB 49.2720 $23,21S HMTMNQ 

37565 812912005 PXZOKC4 04/0112006·0613012006 -50,000 BBLS 50.5 NYH CARGOME 49.2720 $61,430 HMTMNQ 

37594 813012005 PXZOKC4 0110112006·1213112006 -25,000 BBLS 52.5 NYH CARGOME 49.2720 S80,71 5 HMTMNQ 

37707 9n12005 PXZOKC4 0110112006 - 1213112006 -25,000 BBLS 53.2 NYH CARGOME 49.2720 $98,215 HMTMNQ 
37857 91lS12005 PXZOKC4 0110112006·09/3012006 -25,000 BBLS 53.6 NYH CAR.GOME 49.2720 S108,215 HMTMNQ 
37970 9127/2005 PXZOKC4 0110112006·0913012006 -25,000 BBLS 56.45 NYH CARGOMB 49.2720 $179,465 HMTMNQ 
37972 912712005 PXZOKC4 0110112006 - 0913012006 -25.000 BBLS 56.2 NYH CARGOME 49.2720 $173,215 HMTMNQ 
38302 10/1412005 PxZOKC4 06/0112006·0613012006 -100.000 BBLS 52.8 NYH CARGOMB 49.2720 $352.859 HMTMNQ 
38417 1012512005 PXZOKC4 OSlO 112006 • 0613012006 ·50,000 BBLS 53.25 NYH CAROOMB 49.2720 $198.930 HMTMNQ 
38418 1012512005 PXZOKC4 0510112006·0613012006 ·100,000 BBLS 54.1 NYH CARGOME 49.2720 $482,859 HMTMNQ 
38441 1012712005 PXZOKC4 0610112006 -0613012006 ·100,000 BBLS 53.8 NYH CARGOMB 49.2720 $45.2,859 HMTMNQ 

"O»QCIlO::!!Summary for 'Actus{ I Estimate' .. E (33 detaH!'eCOI'Ik) Ql:::;:cIii OO_to Ql III =Il~:::l. 

Sum -1,150,000 ./ ($758,370) \/~~~.(J)~g. 

Actual I Estimate A OUl~g~z~
o:::l z",? =i: 
..,,::'OCDO<D35955 4/1312005 PXZOKC4 0110112006·1213112006 25.000 BBLS 38.4 NYH CAAGOMB 48.2930 $247,325 HMTMNQ Z N ~ ...... cn-, 
~ -..lOOi:/<>

35974 4/1512005 PXZOKC4 01/0112006 -12131/2006 .25,000 BBLS 38.05 NYH CAR.OOME 48.2930 $256.075 HMTMNQ ."W tn-o 

36086 412212005 PXZOKC4 0110112006 -1213112006 25,000 BBLS 40.75 NYH CAR.GOME 48.2930 S188.S75 HMTMNQ 
 a~~ 

III ' :::r 
36283 5/1012005 PXZOKC4 01/0112006 -1213112006 25,000 BBLS 38.85 NYH CAAGOME 48.2930 $236,075 HMTMNQ C ~~~ 
36364 5/1812005 PXZOKC4 0110112006 - 1213112006 25,000 eBLS 38.3 NYH CARGOME 48.2930 $249,825 HMTMNQ m !I!. 3 
36412 512412005 PXZOKC4 0110112006 ·1213112006 25,000 BBLS 38.55 NYH CARGOME 48.2930 $243,575 HMTMNQ §L ~ 

Ill:::l 
36635 611312005 PXZOKC4 01/0112006· 1213112006 25,000 BBLS 41.15 NYHCARGOME 48.2930 S178,575 HMTMNQ Z II> '< 

36745 612312005 PXZOKC4 0110112006 ·1213112006 25,000 BBLS 44.25 NYH CAR.OOMB 48.2930 S101,075 HMTMNQ -t 
36760 612412005 PXZOKC4 0110112006. 1213112006 25,000 BBLS 44.5 NYH CAROOMB 48.2930 S94.82S HMTMNQ 
36776 612712005 PXZOKC4 0110112006 ·1213112006 25,000 BBLS 45 NYH CAROOME 48.2930 S82,325 HMTMNQ » 
36838 612912005 PXZOKC4 0110112006 -1213112006 25,000 BBLS 43.6 NYH CARGOMB 48.2930 $117,325 H MTM NQ r 
36918 711112005 PXZOKC4 0310112006 • 1113012006 25,000 BBLS 45.6 NYH CAROOME 48.2930 S67,325 H MTM NQ 
37000 711812005 PXZOKC4 0410112006·0913012006 25,000 BBLS 44.6 NYH CAROOMB 48.2930 $92,325 H MTM NQ 

37065 712012005 PXZOKC4 0410112006.0913012006 25,000 BBLS 44.8 NYH CAROOME 48.2930 _.__!.~_l!..;..M;.;TM.;..;...;N;.;.Q~___ 
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Trade Deal Strike Put/ Settle Origl1Ull Gain / (Loss) FilS 

Deal # Date Trade,. Tenn Volume Units Price Price Call Index Price Premium Type 

37124 112512005 PXZOKC4 05/0112006 • 0913012006 50,000 BBLS 46.1 NYHCARGOME 48.2930 S109,6S0 HMTMNQ 

37130 712612005 PXZOKC4 0510112006·0813112006 50,000 SBLS 45.95 NYHCAROOMB 48.2930 $117,150 HMTMNQ 

37196 712912005 l'XZOKC4 0510112006·0913012006 25,000 BBLS 47.35 NYHCARGOMB 48.2930 $2.3,575 HMTMNQ 

37306 81912005 PXZOKC4 0310112006·0913012006 25,000 BBLS 48.2 NYHCAROOME 48.2930 $2,325 HMTMNQ 

37379 8/1512005 PXZOKC4 OSlO112006.0913012006 25,000 BBLS 49.75 NYHCAROOME 48.2930 (S36,425) HMTMNQ 

37394 811612005 PXZOKC4 0510 112006 • 09130/2006 25,000 BBLS '0.1 NYHCARGOMB 48.2930 ($45,175) HMTMNQ 

37414 8/1712005 PXZOKC4 0510112006 • 0913012006 25,000 BBLS 49.5 NYHCARGOME 48.2930 (S30,17S) HMTMNQ 

37432 8/1812005 PXZOKC4 04/0112006 ·0913012006 25,000 BBLS 48.3 NYHCARGOMB 48.2930 ($115) HMTMNQ 

37540 812912005 PXZOKC4 04/0112006 ·06/30/2006 25,000 BBLS 50.2 NYHCAROOME 48.2930 (S47,675) HMTMNQ 

37565 812912005 PXZOKC4 0410112006 • 06/3012006 50,000 BBLS 50.5 NYHCARGOMB 48.2930 (SllO,350) HMTMNQ 

37594 813012005 PXZOKC4 0110112006 • 1213112006 25,000 BBLS 52.5 NYHCAROOME 48.2930 (SI05,175) HMTMNQ 

37707 9n12005 PXZOKC4 0110112006 ·1213112006 25,000 BBLS 53.2 NYHCAROOMB 48.2930 (SI22,61S) HMTMNQ 

37857 9/1512005 PXZOKC4 0110112006 - 0913012006 25,000 BBLS 53.6 NYHCARGOMB 48.2930 (S132,675) HMTMNQ 

37970 912712005 PXZOKC4 0110 112006 - 0913012006 25,000 BBLS 56.45 NYHCAROOMB 48.2930 ($203,925) HMTMNQ 

37972 912712005 PXZOKC4 01/0112006 - 0913012006 25.000 BBLS 56.2 NYHCARGOME 48.2930 ($197,675) HMTMNQ 

38302 10/1412005 PXZOKC4 06/0112006 • 06/3012006 100,000 BBLS 52.8 NYHCARGOME 48.2930 (5450,700) HMTMNQ 

38417 1012512005 PXZOKC4 0510112006 - 0613012006 50,000 BBLS 53.25 NYHCARGOME 48.2930 ($247,850) HMTMNQ 

38418 1012512005 PXZOKC4 0510112006 - 0613012006 100,000 BBLS 54.1 NYHCARGOMB 48.2930 ($580,700) HMTMNQ 

38441 1012712005 PXZOKC4 0610112006 - 06/3012006 100,000 BBLS 53.8 NYHCARGOMB 48.2930 ($550,700) HMTMNQ 


Summary for 'Actual I Estimate'., A (33 detail reoords) 

Sum 1,150,000 ($366.800) 
Summary for 'Deal Type'" SSWPS (88 detail records) -c»DCIlO:::!l

w=:c6J o o
Sum 0 (S1.125,170) (")tg~1Jl~Q.5:

...,.a.=r'::::!'. ro OlSummary for 'Counterparty Name' .. Morgan Stanlay Capital Group, Inc. (66 detail records) O-.J3g~~-c
OJ Cl> ::r 0 0Sum 0 (S1,125,170) o:aZ(n' ::Z .... -9 rooro

Summary for 'Delivery Month' '" 613012006 (168 detaO records) l"V '-"(j)~ 

.j>. ""'OOIl'>"V> 01-'0Sum 0 ($2,470,483) 5"~C::
(i,tO

Delivery Month July 2006 C ~[!]g 
Counterparty Name Barclays Bank PLC m ~ 3 o "D 

neal Type SSWPS Z m' 
'<
g; 

Actual I Estimate E --I 
37030 7/1912005 PXZOKC4 04/0112006 • 0913012006 25,000 BBLS 44.85 NYHCARGOMB 48.6310 594,675 HMTMNQ 
37119 7125/2005 PXZOKC4 0!!10112006 - 0913012006 25,000 SBLS 45.55 NYHCARGOME 48.6370 577.175 HMTMNQ » 
37159 712712005 PXZOKC4 0510112006 - 09130/2006 25,000 SElLS 46.5 NYHCAROOME 48.6370 $53,425 HMTMNQ r 
37160 712712005 PXZOKC4 0510112006 - 09130/2006 25,000 BBLS 46.65 NYHCARGOMB 48.6370 $49,675 HMTMNQ 
37186 712812005 PXZOKC4 0510 112006 • 09/3012006 25.000 BBLS 46.4 NYHCAROOMB 48.6370 $55,925 HMTMNQ 
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Trade Deal Strike Put/ Settle Original Gain / (Loss) Fas 

Deal # Date Trader Term Volume Units Pril::e Price Call Index Price Premiul1J Type 

37189 712812005 PXZOKC4 0510112006·0913012006 25,000 BBLS 46.6 NYHCARGOME 48.6370 $50,925 HMTMNQ 


37297 8/812005 PXZOKC4 0310112006·0913012006 25,000 BBLS 48.7 NYHCAROOME 48.6370 ($[,575) HMTMNQ 

37410 811712005 PXZOICC4 0510112006·0913012006 2.,,000 BBLS 49.5 NYHCAROOME 48.6370 ($21,575) HMTMNQ 

37417 811712005 PXZOKC4 0510112006·0913012006 25,000 BBLS 49 NYHCAROOME 48.6370 ($9,075) HMTMNQ 

37433 8118/2005 PXZOICC4 0410112006 • 0913012006 25,000 EELS 48.75 NYHCARGOME 48.6370 (S2,825) HMTMNQ 


37508 812S12oo5 PXZOKC4 0710112006 • 0813112006 ' 25,000 EBLS 51.6 NYHCAROOME 48.6370 (574.075) HMTMNQ 


31512 8/261lOOS PXZOKC4 0710 112006 • 0813112006 25,000 BBLS 51.35 NYHCARGOME 48.6370 ($67,825) HMTMNQ 

37521 8/261loo5 PXZOKC4 0710112006 • 0813112006 25,000 BBLS 51.35 NYHCARGOME 48.6370 ("67,825) HMTMNQ 


37522 8/261l005 PXZOKC4 0710112006 - 0813112006 25,000 BBLS 50.55 NYHCARGOME 48.6370 (547.825) HMTMNQ 

37693 9/611005 PXZOKC4 0110112006· 1213112006 25,000 BBLS 53.6 NYHCAROOME 48.6370 ($124,075) HMTMNQ 


38288 1011312005 PXZOKC4 03/0112006 - 0813112006 25,000 BBLS 54 NYHCARGOME 48.6370 (5134.075) HMTMNQ 

38295 10/1312005 PXZOKC4 0310112006 • 0713112006 25,000 BBLS 53.1 NYHCAROOME 48.6370 (S111.S75) HMTMNQ 

38361 10/1912005 DSMOTDX 0710112006·0913012006 100,000 BBLS 53 NYHCARGOMB 48.6370 (5436,300) HMTMNQ 

38383 1012012005 DSMOTDX 0710112006 • 0913012006 50,000 BBLS 52.8 NYHCARGOMB 48.6370 (5208,150) HMTMNQ 


Summary for 'Actual I Estimat&' =E (19 det&O records) 


Sum 575,000 ($924,975) 


Summary for 'Deal Type' =SSWPS (19 detail records) 


Sum 575,000 ($924,975) 


Summary for 'Count&rparty Name' .. Barclejf8 Bank PLC (19 detail records) 


Sum 575,000 ($924,975) 


Counterparly Name Deutsche BankAG 
1J»QCI)O"TI
tl.)~c:WOO

Deal Type ("') co III CD => 0 :::1.SSWPS CDO(/)(/)~a.
~35 _OJ

Actual I Estimate E 0-.1 ::l~Z1J-.I CD ;:1'00 
o ;a z (/)' :IE:

36670 611512005 PXZOKC4 0110112006· 1213112006 25,000 BBLS 42.3 NYHCARGOME 48.6370 S1S8,425 HMTMNQ Z--?CDomN -0) ...... 
.j>. -.loOilO 

"W (J1-0 
36716 6Il112005 PXZOKC4 0110112006· 1213112006 25.000 BBts 43.75 NYHCARGOME 48.6370 $122,175 HMTMNQ 
37007 7118/2005 PXZOKC4 0410 112006 - 0913012006 25,000 BBLS 44.6 NYHCARGOMB 48.6370 SlOO,925 HMTMNQ 3'~C 

CDl(O
376!14 91612005 PXZOKC4 0110112006· 1213112006 25,000 BBLS 53.7 NYHCAROOME 48.6370 ($126,575) HMTMNQ C a[!J %: 
37776 9/1312005 PXZOKC4 07/0112006 - 0913012006 25,000 BBLS 52.2 NYHCARGOMB 48.6370 (S89,07S) HMTMNQ m ~ ~ 37780 9/1312005 PXZOKC4 07/0112006·09/3012006 25,000 BBLS 52.4 NYHCARGOMB 48.6370 (S94,07S) HMTMNQ g. -g 

Summary for 'Actual I Estimate' =E (6 demO records) Z CD::l(/) '< 

Sum 150,000 $71,800 -I 

Summary for 'Deal Type' =SSWPS (6 det&1f records) 


Sum 150.000 $71.800 > 

Summary for 'Counterparty Name':: Deutsche Bank AG (6 deta" records) r-

Sum 150.000 $71,800 

Counterparty Name J. ATOll & Company 
s,_... , . ..1.11....__........_..-...'
"",....,--­
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Trade Delli Strike Putl Settle Original Gain I (Loss) Fas 

Deal # Date Trader Term Volume Units Price Price Call Index Price Premium Type 


Deal Type SSWPS 

Actual! Estimate E 
3S928 4/Il1200S PXZOKC4 01/0112006. 1213112006 2S,OOO BBLS 39.7 NYHCARGOME 48.6370 5223,42S HMTMNQ 
36140 41271200S PXZOKC4 01/0112006· 1213112006 2S,OOO BBLS 40.1 NYHCAROOME 48.6370 S213,42S HMTMNQ 
36305 511212005 PXZOKC4 0110112006 ·1213112006 25,000 BBLS 37.85 NYHCAROOME 48.6370 S269,67S HMTMNQ 
36334 SI161200S PXZOKC4 0110112006· 1213112006 2S,OOO BBLS 38.05 NYHCAROOME 48.6370 S264,67S HMTMNQ 
36432 SI261200S PXZOKC4 0110112006·1213112006 2S,OOO BBLS 38.75 NYHCAROOME 48.6370 S247,17S HMTMNQ 
3680S 61281200S PXZOKC4 0110112006.1213112006 25,000 BBLS 44.6S NYHCAROOME 48.6370 S99,67S HMTMNQ 
369S9 7/141200S PXZOKC4 03/0112006· 1113012006 2S,OOO BBLS 46 NYHCAROOME 48.6370 S6S,92S HMTMNQ 
37073 712112005 PXZOKC4 0410112006 • 0913012006 25,000 BBLS 44.6S NYHCAROOME 48.6370 S99,675 HMTMNQ 
37118 712512005 PXZOKC4 04/0112006·0913012006 2S,OOO BBLS 4S.S NYHCAROOME 48.6370 S78,42S HMTMNQ 
37134 71261200S PXZOKC4 OSI0112006 • 0913012006 SO,OOO BBLS 46.15 NYHCAROOME 48.6370 S124,350 HMTMNQ 
37415 81171200S PXZOKC4 01/0112006·0913012006 2S,OOO BBLS 49.3 NYHCAROOME 48.6370 (SI6,S7S) HMTMNQ 
37471 812312005 PXZOKC4 07/0112006·0913012006 2S,OOO BBLS 49.6S NYHCAROOME 48.6370 (S2S,32S) HMTMNQ 
37473 8I231200S PXZOKC4 0710112006·0913012006 2S,OOO BBLS 49.8S NYHCAROOME 48.6370 (S30,32S) HMTMNQ 
37590 81301200S PXZOKC4 01/0112006 ·1213112006 2S,OOO BBLS 52.3 NYHCAROOME 48.6370 (S91,S7S) HMTMNQ 
37S92 8/301200S PXZOKC4 0110112006 ·12/3112006 2S,OOO BBLS 52.]S NYHCAROOME 48.6370 (S87,82S) HMTMNQ 
37595 81301200S PXZOKC4 01/0112006· 1213112006 2S,OOO BBLS S2.6 NYHCAROOME 48.6370 (S99,075) HMTMNQ 
37712 9nl200S PXZOKC4 0110112006·1213112006 2S,OOO BBLS 52.95 NYHCAROOME 48.6370 (SI07,825) HMTMNQ 
37717 9/81200S PXZOKC4 07/0112006·0913012006 50,000 BBLS S2.7 NYHCAROOME 48.6370 (S203,ISO) HMTMNQ 
37718 9181200S PXZOKC4 0710112006·0913012006 2S,OOO BBLS 52.S NYHCAROOME 48.6370 (S96,S7S) HMTMNQ 

lJ»OCllQ'Tl37942 9/231200S PXZOKC4' 0110112006· 1213112006 25,000 BBLS 56.3 NYHCAROOME 48.6370 (SI9I,57S) H MTMNQ ~fifC:QjgQ
37949 91261200S PXZOKC4 0710112006 • 0913012006 50,000 BBLS 56.0S NYHCAROOME 48.6370 (S370,650) HMTMNQ (") (1) 2l =!l '" a:C') 

........ ::ra:(f)CDW

37971 91271200S PXZOKC4 01/0112006·0913012006 25,000 BBLS S6.7 NYHCAROOME 48.6370 ($10I,57S) HMTMNQ O-.j3g~ZlJ

CD (1) ::r 0 038043 1013/2005 PXZOKC4 0710112006·0913012006 25,000 BBLS 56.4S NYHCAROOME 48.6370 (SI95,32S) HMTMNQ o ;:!. Zen' :;;
Z --~ (1) 0(1)38087 101512005 PXZOKC4 07/0112006 • 0913012006 SO,OOO BBLS SS.2S NYHCAROOME 48.6370 (S330,6S0) HMTMNQ t\J r-+Q)-' 

./>. -.jo0l<'>
38092 101S/200S PXZOKC4 0710112006·0913012006 SO,OOO BBLS 5S.2S NYHCAROOME 48.6370 ($330,6S0) HMTMNQ "Tlw tn-o -or 
38332 10/181200S PXZOKC4 0410112006·0913012006 2S,OOO BBLS 52.9S NYHCAROOME 48.6370 ($107,82S) HMTMNQ ~T<g:o ~ [!]r-+Summary for 'Actual I Estimate' = E (26 detail recorrJs) o ()

10 0 
Sum 775,000 ($800.075) m !!l. 3 

g. ~ Summary for 'Deal Type'" SSWPS (26 detail records) Z (1):Jen '< 
Sum 775,000 ($800,075) -I 
Summary for 'Counter party Name' = J. Aron & Company (26 detail recorrJs) 

Sum 775,000 ($800,075) 

• 
~ 

Counterparty Name Morgan Stanley Capital Group, Inc. 

Deal Type SSWPS 
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Trllde Deal Striks Put I Settle Orlginll[ Gain I (Loss) Fas 

Deal # Dllte Trader Term Volume Units Price Price Call Index Price Premium Type 


Actual I Estimate E 
35955 4/1312005 PXZOKC4 0110112006 - 1213112006 25,000 BBLS 38.4 NYH CAROOME 48.6370 525S,925 HMTMNQ 
35974 4/1512005 PXZOKC4 01/0112006 -1213112006 25,000 BBLS 38.05 NYH CAROOME 48.6370 5264,675 HMTMNQ 
36086 412212005 PXZOKC4 0110112006 - 1213112006 25,000 BBLS 40.75 NYH CARGOME 48.6370 $197,175 HMTMNQ 
36283 5/1012005 PXZOKC4 0110112006 - 1213112006 25,000 BBLS 38.8S NYH CAROOME 48.6310 5244,675 HMTMNQ 
36364 511812005 PXZOKC4 0110112006 - 1213112006 25,000 BBLS 38.3 NYH CAROOME 48.6370 5258,425 HMTMNQ 
36412 Sl2412005 PXZOKC4 0110112006 -1213112006 25,000 BBLS 38.55 NYH CAROOME 48.6370 5252,175 HMTMNQ 
36635 611312005 PXZOICC4 0110112006 -1213112006 25,000 BBLS 41.15 NYH CAROOMB 48.6370 $187,175 HMTMNQ 
36745 61231200S PXZOKC4 0110112006 - 1213112006 25,000 BBLS 44.25 NYH CARGOMB 48.6370 5109.675 HMTMNQ 
36760 612412005 PXZOKC4 01/0112006-1213112006 25,000 BBts 44.S NYH CARGOME 48.6370 5103,425 HMTMNQ 
36776 612712005 PXZOICC4 0110112006 -1213112006 2S,OOO BBLS 45 NYH CAROOMB 48.6310 590,925 HMTMNQ 
36838 612912005 PXZOKC4 0110112006.1213112006 25,000 BBts 43.6 NYH CAROOME 48.6370 $125,925 HMTMNQ 
36918 7/1112005 PXZOKC4 0310112006 - 1113012006 25,000 BBts 4S.6 NYH CAROOME 48.6370 575,925 HMTMNQ 
37000 71181200S PXZOKC4 0410112006 • 0913012006 25,000 BBLS 44.6 NYH CARGOMB 48.6370 5100,925 HMTMNQ 
37065 712012005 PXZOKC4 0410112006 - 0913012006 25,000 BBLS 44.8 NYH CARGOMB 48.6370 595,925 HMTM NQ 
37124 71251200S PXZOKC4 0510112006 ·0913012006 SO,OOO BBLS 46.1 NYH CARGOME 48.6370 S126,8S0 HMTMNQ 
37130 71261200S PXZOKC4 0510112006 - 0813112006 50,000 BBLS 45.95 NYH CAROOMB 48.6370 5134,3S0 HMTMNQ 
37196 712912005 PXZOKC4 0510112006.0913012006 25,000 BBLS 47.35 NYH CARGOMB 48.6370 532,17S HMTMNQ 
37306 81912005 PXZOKC4 0310112006 - 0913012006 25,000 BBLS 48.2 NYH CAROOME 48.6370 510,925 HMTMNQ 
37379 811512005 PXZOKC4 0510112006 - 0913012006 25,000 BBLS 49.75 NYH CARGOME 48.6370 (527.825) HMTMNQ 
37394 811612005 PXZOKC4 0510112006 - 0913012006 25,000 BBLS 50.1 NYH CARGOME 48.6370 (536,575) HMTMNQ ;;?~~~~51

S' m 41 ~ ::I.37414 8/1712005 PXZOKC4 0510112006 -0913012006 25,000 BBLS 49.S NYH CARGOMB 48.6370 ($21,515) HMTMNQ (") <0 
~g.~(n!ar 

37432 8/1812005 PXZOKC4 04/0112006 - 0913012006 25,000 BBLS 48.3 NYH CARGOME 48.6370 S8,425 HMTMNQ O~gg~zd'
37488 8124/2005 PXZOKC4 07/0112006 - 0913012006 25,000 BBLS 51.2 NYH CARGOMB 48.6370 (564,075) HMTMNQ 0;;.z(/)9:;: 

--omomZ N ...... (1)....,37594 813012005 PXZOKC4 01/0112006 -1213112006 25.000 BBLS 52.S NYH CAROOME 48.6370 ($96,575) HMTMNQ 
./>0 "-lOO\lO 

37707 'm12005 PXZOKC4 0110112006 -1213112006 2S,OOO BBLS S3.2 NYH CARGO'ME 48.6370 (5114,075) HMTMNQ -n '" UI""O:roc: 
37760 9/1212005 PXZOKC4 0710112006 .0913012006 25,000 BBLS 52 NYH CARGOME 48.6370 (S84,075) HMTMNQ (if "t<O 

=1,!!::r
3771U 9/1312005 PXZOKC4 07/0112006.0913012006 50,000 BBLS S2.7 NYH CARGOMB 48.6370 (5203,150) HMTMNQ c .g ~ 
37857 911512005 PXZOKC4 0110112006 - 0913012006 25.000 BBLS 53.6 NYH CARGOME 48.6370 (5124,07S) HMTMNQ m ~ -5 
37970 912712005 PXZOKC4 0110112006 - 0913012006 25,000 BBLS 56.45 NYH CARGOME 48.6370 (S 195,325) HMTMNQ 111' ~Z (/) '<37972 912712005 PXZOKC4 0110112006.0913012006 25,000 BBLS 56.2 NYH CAROOMB 48.6370 ($189,075) HMTMNQ 
38050 10/412005 PXZOKC4 07/0112006 - 0913012006 25,000 BBLS 54.8 NYH CAROOMB 48.6370 ($l54,07S) HMTMNQ -I 
38301 10/1412005 PXZOKC4 07/0112006 - 0713112006 50,000 BBLS 53.1 NYH CAROOME 48.6370 (S223,lSO) HMTMNQ 

Summery for 'Actusl / Estfmate' = E (32 ooten records) » 
r-Sum 900,000 $1,142,050 

Summary for 'Deal Type' = SSWPS (32 dete~ records) 

Sum 900,000 $1,142,O5() 

._--------------------- -~-"~-..----­
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Trade Deal Strike Put / Settle Original Gain/ (Loss) Fas 
Deal # Date Trader Term Volume Units Price Price Call Index. Price Premium Type 
Summary for 'Counterparly Name' =Morgen Stanley Capital Group, Inc. (32 detail records) 

Sum 900,000 $1,142,050 

Summary for 'Delivery Month' = 7/31/2006 (83 detail records) 

Sum 2,400,000 ($511,200) 

Summery for 'Strategy' = HDGE100158 (241 deta" records) 

Sum 2,400,000

~trategy HDGEIOOl6B ($2,98',683) 

-]
Delivery Month June 2006 

Counter party Name ABNAmro Bank N. V. 

Deal Type SSWl'S 


Actual I Estimate E 


42164 5fl4ll006 PXZOKC4 06101fl006· 06/3012006 220,000 BBLS 50.1 NYH CARGOME 49.2720 (SI82,29O) H MTM NQ 

Summary for 'Actual I EsUma!e'. E (1 detalll'flcord) 

Sum 220,000/ ($182.290) 

Actual I Estimate A 

42164 5fl412oo6 PXZOKC4 06I01fl006. 0613012006 .220,000 BBLS 50.1 NYH CARGOME 48.2930 S391,54O HMTMNQ 
Summary for 'Actual I Estimate' = A (1 detlllJ1 record) 

Sum -220,000 $397,540 ~?:~~~51 
_<OQlCl)~~:>.

Summary for 'Deal Type' = SSWPS (2 detail records) "/~g.~(f)~g. 
Sum o $215,250 O oo3(l)g~Z1:l

o ::Too 
Summary for 'Counterparty Name' = ABN Amra Bank N.V. (2 detaIl records) -_OCl)OCl) ° :::!. z UJ' :IE


Z I'\) ....... en """\ 

Sum 0 $215,250 .j>. UlaoQo


'T1 W 5' g c:: 

Counterparty Name Barclays Bank PLC -"'<0(l)'::T... m_e a- oDeal Type SSWPS 

<0 ° m ~ 3
Actual! Estimate E §t ~ 

(l)::JZ UJ '<41102 51312006 PXZOKC4 0610112006·06130/2006 10,000 BBLS 53.65 NYH CARGOME 49.2720 (S306,SOl) HMTMNQ 
-ISummary for 'Actual I Estimate'· E (1 detaIl record) 


Sum 70,000 .I ($308,501) 
 »
Actual! Estimate A r­

41102 Sl3flOO6 PXZOKC4 0610112.006·0613012.006 .70,000 BBLS 53.6S NYH CAROOME 48.2930 S374,990 HMTMNQ 
Summary for 'Actual I Estimate' =A (1 deta/Il'flcord) 

Sum -70,000 $374,990 
p 
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Tratk 	 Deal Strike Putl Settle Original Gain/ (Loss) Fas 
Deal # Date Trader Term Volume Units Price Price Call Index Price PremiulH 	 Type 

Summary for 'Deal Type' = SSWPS (2 detail records) 

0 	 $68,489Sum 
Summary for 'Countarparty Name' =: Bare/ays Bank PLC (2 detail record:s) 

Sum 0 	 $68,489 

C(Junterparl:y Name J. Aron & Company 

Deal Type SSWPS 

Actual! Estimate E 

40847 3/1512006 DSMOTDX 0610112006·0613012006 50,000 BBLS 49.3 NYHCAROOMB 49.2720 ($1,430) !iMTMNQ 

4129'- 411212006 PXZOK.C4 0610112006.06fJOI2006 75.000 BBLS 52.25 NYHCAROOME 49.272.0 ($223.394) HMTMNQ 

41697 51312006 PXZOKC4 0610112006. 10f.3l12006 35,000 BBLS 56.5 NYHCAROOME 49.272.0 ($253.001) !iMTMNQ 

42166 512412006 PXZOK.C4 0610112006·0613012006 200,000 BBLS 49.75 NYHCARGOME 49.2720 ($95,718) HMTMNQ 

42167 512412006 PXZOK.C4 0610112006 • 0613012006 200,000 BBLS 49.BS NYHCARGOMB 49.2720 ($llS,718) HMTMNQ 


Summery for 'Actual! Estimate' '" E (5 detail records) 

560,000 ,/ ($689,261)Sum 
Actual! Estimate A 

40847 3/1512006 DSMOTDX 0610112006·0613012006 ·50,000 BBLS 49.3 NYHCAROOME 48.2930 $50,350 HMTMNQ 
41292 4/1212006 PXZOKC4 0610112006 - 06f.3012006 .75,000 BBLS 52.25 NYHCAROOME 48.2930 S296,775 HMTMNQ 
41697 51312006 PXZOKC4 06/0112006 -1013112006 .35,000 EBLS 56.S NYHCARGOME 48.2930 $287,245 HMTMNQ 
42166 512412006 PXZOKC4 0610112006 - 0613012006 .200,000 BBLS 49.75 NYHCARGOMB 48.2930 $291,400 HMTMNQ 
42167 512412006 PXZOKC4 0610112006 - 0613012006 -200,000 BBLS 4US NYHCAROOMB 48.2930 1311,400 HMTMNQ ;;P»OCllO'"

Summary for 'Actual! Est/mate',. A (5 detail records) 	 (Q/ifC iii 0 0' 
(") ro n ~ =l.l f;1. :::I • 

...J.:1't:t;C/}('J)g.Sum -560,000 	 $1,237,170 
o~~g~Z1j

Summary for 'Deaf Type' =: SSWPS (10 detail records) oaz~p~
Z--ProoroSum 0 	 $647,909 tv _g;'" 
.,,~ U:~oQoSummary for 'Countarparty Name' '" J. Aran 8. Company (10 detaR records) 	 ::::J-or--"" __ 

(j),OClSum 0 	 $547,909 C =l!!!;! 
Counterparl:y Name Morgan Stanley Capital Group, Inc. 	 S ()m III 00' 3

Deal Type SSWPS Z 15' ~ 
Ul '< 

Actual! Estimate E -I 
40489 212412006 PXZOKC4 0610112006 - 06/3012006 .20,000 BBLS 51.1 NYS CAROOMB 49.2720 $36,572 HMTMNQ 

40661 3fJ12006 PXZOKC4 04/0112006 • 0613012006 70.000 BBLS 49.05 NYHCAROOMB 49.2720 $15,499 HMTMNQ ):It 

41698 SfJ12006 PXZOKC4 0610112006·1013112006 35,000 BBLS 56,45 NYHCARGOMB 49.2720 (1251,251) HMTMNQ 
 r 
42168 512412006 PXZOKC4 0610112006 .0613012006 210,000 BBLS 49.8 NYHCAROOME 49.2720 	 ($111,004) HMTMNQ 

- ..­ ...........,.~ 
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7/3112006FPL Derivative Settlements - All Instruments :~:..____"'~_ 
Trade Deal 

Deal # Trader Term Volume UnitsDate Price 

Summary for 'Actual I Estimate' == E (4 deta" records) 

Sum 29.5,000 
./ 

Aetual! Estimate A 

40489 212412006 PXZOKC4 0610112006 • 0613012006 20,000 BBLS S1.1 
40661 3/312006 PXZOKC4 04/0112006·0613012006 -70,000 BBLS 49.05 
41698 51312006 PXZOKC4 0610112006 • 1013112006 ·]S,OOO BBLS 56.45 
421611 512412006 PXZOKC4 0610112006 • 06/30/2006 .210,000 SBLS 49.8 

Summary for 'Actual I Estlmata' .. A (4 deta" records) 

-295,000 

Summary for 'Deal Type' = SSWPS (8 detail records) 
Sum 

0Sum 
Summary for 'Countllrparty Name' = Morgan Stanley Capital Group, Inc. (8 detall racords) 

0 

Summary for 'Delivery Month'" 613012006 (22 detail records) 
Sum 

Sum a 
Delivery Month .July 1006 

Counterparty Name Deutsche Bank AG 

Deal Type SSWPS 

Actual! Estimate E 

40260 211712006 PXZOKC4 0710112006·07/3112006 -40,000 SBLS 49.9 
40491 212412006 P:XZOKC4 07/0112006 - 0713112006 100,000 BBLS 5l.9 
41732 51412006 PXZOKC4 0710112006 ·0713112006 -100,000 SBLS .53.95 
42165 S/2412006 PXZOKC4 07/0112006·09/3012006 .150,000 BBLS 52.7 

Summary for 'Actual I Estimate'· E (4 datal7 records) 

Sum -190,000 

Summery for 'Deal Type'" SSWPS (4 detail records) 

Sum -190,000 

Summery for 'Counterparty Name' ... Deutsche Bank AG (4 detail records) 

-190,000 

CountlJrparty Name J. hon & Company 
Sum 

Deal.Type SSWPS 

Actual! Estimate E 

40682 3/612006 PXZOKC4 07/0112006·07/3112006 ·140,000 BBLS 50.4 

713l1:l006 8:57 AM 

Strike Putl Settle 

Price Call Price
Index 

NYHCAROOME 48.2930 
NYHCARGOME 48.2930 
NYHCARGOMB 4B.2930 
NYHCAROOMH 48.2930 

NYHCAROOME 48.6370 
NYHCAROOMB 411.6370 
NYHCAROOME 48.6370 
NYH CAROOMB 48.6370 

NYHCAROOME 48.6370 

Original Gain I (Loss) 
Premium 

($310,184) 

(S56,140) 
$52,990 

$285,495 
$316,470 

$598,815 

$288,631 

$288,631 

$1,120,278 

SSQ,S20 
(S326,3OO) 
S531,300 
$609,450 

$864,970 

$864,970 

$864,970 

$246,820 

---,~ 

Fas 
Type 

HMTMNQ 
HMTMNQ 
HMTMNQ 
HMTMNQ 

ll:l>Q(I')O"11
Dl::l:c:5i O o

HMTMNQ CO) ~ !!l ro =t i* ::l.
-t.::r~(Il<Dg.HMTMNQ 

OR5~g~ZllHMTMNQ oaz!J>~~ 
HMTMNQ Z .... -ProoroN 1"'+0";1"" 

"tl ~2.g",-or$- ~cO' 
C :::; IT!;;::° 0 

to ° m !!l. 3Q "0 

Z *' '<~ 
-I 

» 

r-

HMTMNQ 
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Trade Deal Strike Put! Settle Original Gain I (Loss) Fas 
Deal # Date Trader Term Volume Units Price Price CaU Index Price Pre.mium Type 
41193 4/512OQ6 PXZOKC4 0710112006 - 07131/l006 55,000 BBLS 52.2 NYHCAROOME 48.6370 (SI95,965) HMTMNQ 
41397 4/l01lOQ6 PXZOKC4 07/0112006 ·07131/l006 60,000 BBLS 56.9S NYHCAROOMB 48.6370 ($498,780) HMTMNQ 
4t697 SI3/lOQ6 . PXZOKC4 06lO1/l006.10131/l006 ·3S,OOO BBLS 56.5 NYHCAROOMB 48.6370 $275,205 HMTMNQ 
42163 S1l4/l006 PXZOKC4 07101/l006 - 0913O/l006 -ISO,OOO BBLS 52.5 NYHCAROOME 48.6370 SS79,4S0 HMTMNQ 
42227 5/l51l006 PXZOKC4 07/01/l006 • 09130/l006 .200,000 BBLS 51.4 NYHCARGOMB 48.6370 SS52,600 HMTMNQ 
42230 51lSl2006 PXZOKC4 071011l006 - 0913012006 .150,OOQ BBLS SI.S NYHCARGOME 48.6370 5429,450 HMTMNQ 
42240 51l51loo6 PXZOKC4 071011l006-071311l006 .150,000 BBLS 50.75 NYHCAROOME 48.6370 S316,950 HMTMNQ 
42365 61111006 PXZOKC4 07JOtll006 - 07m1l006 -50,000 BBLS 50.75 NYHCAROOME 48.6370 S10S.6S0 HMTMNQ 
42904 6Il01l006 PXZOKC4 071011l006· t2l3IIl006 100,000 BBLS SUS NYHCAROOME 48.6370 (S30t.300) HMTMNQ 
42910 6Il01l006 PXZOKC4 07l011l006·071311loo6 130,000 BBLS 49.7 NYHCAROOME 48.6370 ($138,190) HMTMNQ 
429tl . 6120lloo6 PXZOKC4 071011l006 - 0913012006 160,000 BBLS 50.45 NYHCAROOME 48.6370 ($290,080) HMTMNQ 
43165 611712006 PXZOKC4 0710112006-0913012006 .245,000 BBLS 49.3 NYHCAROOME 48.6370 $162,435 HMTMNQ 
Summary for 'Actual I Estimate'· E (13 detaHrecords) 

-615,000 $1,244,245 

Summery for 'Deal Type'" SSWPS (13 detail records) 
Sum 

Sum -615,000 $1,244,245 

Summary for 'Counterparty Name' .. J. Aron & Company (13 detail records) 

-616,000 $1,244,245Sum 
Counterparly Name Morgan Stanley Capital Group, Inc. 

Deal Type SSWPS 

Actual I Estimate E ;,n:~~i?::!J 
40223 211611006 PXZOKC4 07JOlllOO6 - 07mll006 -40,000 BBLS 49.3 NYHCAROOMB 48.6370 526,S20 HMTMNQ ("') cg l'l ~ ~ ~ §. 

-l,:::t:=:,;VJmar
40279 212t1l006 PXZOKC4 0710112006 • 0713112006 -40,000 BBLS SO.7S NYHCAROOMB 48.6370 584,520 HMTMNQ Ocx>3g~ZlJ

W~z:Too40490 21241loo6 PXZOKC4 0710112006 - 07mll006 100,000 BBLS S2 NYHCAROOMB 48.6310 (S336,3OO) HMTMNQ ZO - "'. :!:--!=> (1) O<ll41698 51312006 PXZOKC4 0610112006 • 1013112006 -35,000 BBLS 56AS NYHCARGOME 48.6370 5273,455 HMTMNQ ~ ""'-J ..... O')~ 
42226 SllSll006 PXZOKC4 07/0112006 • 0913OIlOO6 ·150,000 BBLS 51.5 NYHCAROOME 48.6370 1429,4S0 HMTMNQ ."w O'lagll<> 

:r~c:43001 /il22l2oo6 PXZOKC4 07101/l006 - 07131/lOQ6 -65,000 BBLS 48.2 NYHCAROOME 48.6370 (528,40S) HMTMNQ (it coo ..,m;::tSummery for 'Actual I Estimate' .. E (6 detail records) a­ce (l 

Sum ·230,000 $449,240 m -III 30 

Z ° "0Summary for 'Dea/TYpe' = SSWPS (6 detail records) ::l. III
<ll :::l 

Sum -230,000 $449,240 '" '<-I 
Summary for 'Counterpsrty Name' = Morgen Stanley capital Group, Inc, (6 detan records) 

Sum .230,000 $449,240 l> 
Summary for 'Delivery Month' =713112006 (23 detail records) r 

-1,035.000 $2,558.455Sum 

~...~--"~.-----
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7/3112006_______._=o _ _FPL Derivative Settlements - All Instruments 
... '1••1.... ~..~" ..~~~~~.. 

Trade Deal Strike Put / Settle Original Gain / (Loss) Fas 
Deal # Date Trader Term Volume Units Price Price Call Index Price Premium Type 

Slimmary for 'Strategy''' HDGE10016B (45 de/aO records) 


-1,035,000 $3,678,733
Sum '----_.......,
IStrategy HDGEI0019B ._-----------------_.....,.. , .... ...,.,--- .J 
Delivery Month July 2006 

Counterparty Name J. Aron & Company 

Deal Type SSWPS 

Actual I Estimate E 
40155 1J1412oo6 PXZOKC4 0710112006·0913012006 100,000 BBLS 51.45 NYH CAROOME 48.6370 (S281,300) HMTMNQ 
40157 2/1412006 PXZOKC4 0710112006 - 09/3012006 50,000 BBLS 51.2 NYH CAROOME 48.6370 (SI28.150) HMTMNQ 

Summary for 'Actual / t=stlmata' =E (2 detail records) 

Sum 150,000 ($409.450) 

Slimmary for 'Deal Type'" SSWPS (2 detail records) 

Sum 150,000 ($409,450) 
Summary for 'Counterpat1y Name'. J. Aron & Company (2 detail records) 

Sum 150,000 ($409,450) 

Summary for 'Delivery Month' = 713112006 (2 delaO records) 

Sum 150,000 ($409,450) 

Summary lor 'Strategy' =HDGE10019B (2 detail records) 
"t!J>D(I)O::!]

Sum 150,000 ($409,450) Ill::::c:liioo 
(0 III CI) "l ~ :1. 

Summary for ·Portfollo'.. FPL Hedge Oil 2006 (288 detail records) 
(") ~g.~.(J)<r>g. 

ose~g~zd'Sum 1,515,000 S287,600 o;;!'Z(j)9::e..... _!=>CI)OCl)
Summary for 'Project'" FPL - Clause (476 detaO records) Z N ...... (j} .... 

.j>. '"-JOOj1O-n Vol ()1 ..... 0
Sum 60,572,500 ($6,643.300) ($83.982,412) s-oC 

- "'(0
CI)'::r
=l!!!­C 
(0 
o ()

0 
!!:'. 3m o 1::> 
:1. III 
CI):1Z (j) '< 

~ 

» 
r 

___••_ ·u·""'_._____ 
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8/3112006FPL Derivative Settlements - All Instruments 
! J FPFRRYt 1 : ..a.-r 1ft ",=, ;........ 
 ...,....,.=1 ::: _~ t~':f k J!...tetIt~r en== 

Trade Deal Strike Putl Settle Original Go'" 1 (1.01 Fas 
Deal # Date Trader Term Volume Units Price Price Call Index Price Premium Type 

Business Unit EMT,a division ofFPL 

Project FPL - Clause 

Portfolio FPL Hedge Gas 2006 

/Strategy HDGEIOOl5B -]
1­Dellvery Month August 2006 

Counterparty Name Barclays Bank PLC 

Deal Type SWPS 


Actual I Estimate A 


36705 612012005 P:XZOKC4 0110112006· 1213112006 155,000 MMBTtl 8.075 NG(FS) 7.0420 (SI60,11 ) HMTMNQ 

36712 612112005 PXZOKC4 0110112006 - 1213112006 155,000 MMBTU 8.01 NG(FS) 7.0420 (S150,04 
36732 612212005 PXZOKC4 0110112006·1213112006 155,000 MMBTIJ 7.97 NG(FS) 7.0420 (SI43,84 
36951 711312005 PXZOKC4 0110112006 - 1213112006 155,000 MMBTIJ 8.24 NG(FS) 7.0420 (S185.6 
36996 711812005 PXZOKC4 0110112006 .1213112006 155,000 MMSTIJ 8.175 NG(FS) 7.0420 (S175,61 
36998 7I1812OOS PXZOKC4 0110112006· 1213112006 15S,OOO MMSru 8.19 NO(FS) 7.0420 (S177,94 

Summary for 'Actual I Estimate' = A (8 detail records) 

Sum 930,000 

Summary for 'Deal Type' = SWPS (6 detail records) 

Sum 930,000 

Summary for 'Counterparty Nsm.lJ' '" BarclsY$ Bank PLC (6 detail records) 

Sum 930,000 

Counterparty Name BNP P ARIBAS 

Deal Type OTCOPT 

Actual I Estimate A 

HMTMNQ 

HMTMNQ 

HMTMNQ 

HMTMNQ 

HMTMNQ 

\l~OC/)Cl'TI
ru::l:c fiio 0 

(")~~*~~5:
.. ::.Ta. ('DD) 

OSl~g¥fZ\l
o;a.zCJ)~~

Z--9{J)oCl>N ,...,.0') ..... 

.j>. "00"""T1 w U'I - 0 
a~~
(D'::r

C aC!!C; 
cc 0 

m ~ 3 
~ "0

Z (5' ~CJ) '<
30150 912712005 PXZOKC4 0310112006· 1213112006 310,000 MMBTU 0 S13.S0C C 0.0000 ($182,100) ($282,100 HMTMNQ 

Summary for 'Actual I Estimate' =A (1 detaIl recorr:J) -I 
310,000 ($282,100)Sum ($282'10~1 »Summary for 'Deal Typ,':: OTCOPT (1 detaU record) r­310,000 ($282,100) ($282,100.Sum 

Deal Type SWPS 

8/2912006 7:19AM '+-~'---;;g-;;;;;T' 
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18/3112006FPL Derivative Settlements - All Instruments 
\!M¥Wlq.' "", ...~..:;,~.I't2!'"M"~';CE"8'" 

Trade Deal Strike Put/ Settle Original Gain/CLosT Fas 

Deal # Date Trader Term Volume Units Price Price Call Index Price Premium Type 


Actual! Estimate A 

36112 4I2612OOS PXZOKC4 0110112006·1213112006 lS5.oo0 MMBTU 7.55 NO(FS) 7.0420 ($18,7 ) HMTMNQ 
36304 511212005 PXZOKC4 0110112006 -1213112006 lSS,Ooo MMBTU 7.16 NO(FS) 7.0420 ($18,2 ) HMTMNQ 

36333 5/1612005 PXZOKC4 0110112006 • 1213112006 155,000 MMBTU 7.16 NO(FS) 7.0420 ($18,29 ) HMTMNQ 
36406 51l41lOOS PXZOKC4 01/011loo6· 1213112006 155,000 MMBTU 7.195 NO(FS) 7.0420 ($13,71 ) HMTMNQ 
367S9 612412005 PXZOKC4 011011loo6 -1213112006 IS5,OOO MMBTU 8.075 NO(FS) 7.0420 ($160,11 ) HMTMNQ 
37120 7/2512005 PXZOKC4 0110112006 • 1213112006 15S,OOO MMBTU 8.01 NO(FS) 7.0420 ($150,04 ) HMTMNQ 
37429 8/1812005 PXZOKC4 01/0112006·1213112006 155,000 MMBTU 8.865 NO(PS) 7.0420 ($282,56 ) HMTMNQ 
37430 8/1812005 PXZOKC4 01l011l006 - 1213112006 155,000 MMBTU 8.865 NO(PS) 7.0420 ($282,56 ) HMTMNQ 
37706 9n12oo5 PXZOKC4 04/0112006 - 1213112006 155,000 MMBTU 9.38 NO(FS) 7.0420 ($362,3 ) HMTMNQ 
3777. 9/1312005 PXZOKC4 04/0112006·1213112006 155,000 MMBTU 9.515 NG(FS) 7.0420 ($383,31 ) HMTMNQ 

Summary for 'Actual I Estimate' =A (10 detail records) 

1,650,000 {$1,760,02 

Summary for 'Deal Type' =SWPS (10 deta" reGards) 
Sum 

Sum 1,550,000 {$1, 760,021$) 

Summary for 'CountBrparty Name' .. BNP PAR/BAS (11 detail records) 

1,860,000 ($2B2,100) ($2,042,12Sum 
Counterparly Name Cal yon 

Deal Type SWPS 
1J~OCf)O:!!Actual I Estimate A 1ll::::c:/ii00

("') fO III (I) :; () :::I. 

36139 412712005 PXZOKC4 0110112006· 1213112006 155,000 MMBTU 7.505 NO(PS) 7.0420 ($71,76 ) HMTMNQ ~g.gf.cn[at 
36775 6/2712005 PXZOKC4 0110112006·1213112006 155,000 MMBTU 8.03 NO(FS) 7.0420 (SI53,14 ) HMTMNQ 02i~g~z6

oaz1(l!'~37187· 712812005 PXZOKC4 0110112006 - 1213112006 lSS,OOO MMBTU 8.1175 JIIG(FS) 7.0420 ($166.70 ) HMTMNQ Z -_0 0(1)tv . ..... 0> """I 

37197 712912005 PXZOKC4 0110112006 -1213112006 155.000 MMBTU 8.3225 NG(FS) 7.0420 (SI98.47 ) HMTMNQ "T1 t, ~ a g Q<> 
37506 812512005 PXZOKC4 0110112006 - 1213112006 155,000 MMBTU 936 HG(FS) 7.0420 ($359,29 ) HMTMNQ a~5 

Summary for 'AGtuai I Estimate'" A (5 detail records) ao ~ o m0
Sum 776,000 

m ~ ~ o '0Summary for 'Deal Type' = SWPS (5 detsll records) 
Z ~. g;

775,000 U'l '<Sum 
Summary for 'Counterparty Name' .. Calyon (6 deteR records) -l 

775,000Sum 
.~- --'-'1 »Counterparly Name Canadian Imperial Bank ofCommerce 

r 
Deal Type SWPS 

Actual! Estimate A 

------------------------------------------------------------------------------------------~--~-------------8/1912006 7:19AM P4gelo/33 



FPL Derivative Settlements - All Instruments ,
H == """'" 

Trade Deal Strike Put/ Settle Original Gain/{Los 
Deal # Date Trader Term Volume Units Price Price Call Index Price Premium 

36138 412712005 PXZOKC4 01/0112006 ·1213112006 155,000 MMBTU 7.5 NO(FS) 7.0420 
3640S 512412005 PXZOKC4 0110112006 ·1213112006 155,000 MMBnJ 7.21 NG(FS) 7.0420 
36431 512612005 PXZOKC4 0110112006·1213112006 155,000 MMSnJ 7.135 NO(FS) 7.0420 
36671 611512005 PXZOKC4 0110 112006 - 1213112006 155,000 MMSnJ 7.1185 NG(FS) 7.0420 
36999 7/1812005 PXZOKC4 0110112006 • 1213112006 155,000 MMBnJ 8.165 NO(FS) 7.0420 
37413 8/1712005 PXZOKC4 01/0112006·1213112006 155,000 MMBnJ 9.17 NO(FS) 7.0420 

Summary for ~c!UsllEstlmale' = A (6 delef/ recortfs) 

Sum 930,000 ($746,01 

Summery for 'Desl Type' = SWPS (6 detail recortfs) 

Sum 930,000 ($746.01 
Summary for 'CounlerpEll/y Name' .. Canadian Imperial Bsnk of Commerce (6 detail recortfs) 

Sum 930,000 ($746,01 

Counter party Name Citibank NA 

Deal Type SWPS 

Actual! Estimate A 


37121 712512005 PXZOKC4 0110112006· 1213112006 155,000 MMSnJ 11.03 NO(FS) 7.0420 
 (SI53.14~) 
37295 818I'lOOS PXZOKC4 01/0112006 -1213112006 155,000 MMBTU 8.705 NO(FS) 7.0420 (.$257,76 ) 

Summery for 'Ac!Uall Estimate' =A (2 de/tlY recortfs) 

310,000Sum 
Summary for 'Deal Type' = SWPS (2 detail recortfs) 

310,000Sum 
Summery for 'Counterparty Name' = Citibank NA (2 detail recortfs) 

310,000Sum 
Counterparty Name Deutsche Bank A G 

Deal Type SWPS 

Actual! Estimate A 

35956 4/1312005 PXZOKC4 011011:1006 -1213112006 155,000 MMBTU 7.485 NG(FS) 7.0420 ($68,66 
36213 51211005 PXZOKC4 0110112006.1213112006 155,000 MMBnJ 7.22 NG(FS) 7.0420 
36332 511612005 PXZOKC4 0110112006 - 1213112006 155.000 MMBnJ 7.16 NG(FS) 7.0420 
36362 5/1812005 PXZOKC4 0110112006· 1213112006 310.000 MMBnJ 7.205 NO(FS) 7.0420 
36381 511912005 PXZOKC4 0110112006· 1213112006 155.000 MMBTU 7.17 NO(FS) 7.0420 
36407. 512412005 PXZOKC4 0110 112006 • 1213112006 ISS.000 MMBnJ 7.195 NG(FS) 7.0420 
36849 613MooS PXZOKC4 0110112006. 1213112006 310,000 MMBTU 7.9a5 NG(FS) 7.0420 
37032· 711912005 PXZOKC4 01/011'l006· 1213112006 ISS,OOO MMBnJ B.ll NO(FS) 7,0420 

111912006 7:19AM 
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FPL Derivative Settlements - All Instruments l.~/3112~6
!I'!;:l=- ....#IZi,.. ~ .~.~~= 

TrlZlle Delli Strike Putl Settle Originlll Gain I (Losr Fas 
Deal # Date Trader Term Volume Units Price Price Call Index Price Premium Type 

Summary for ~ctuallEstimate'. A (8 detaIl records) 

Sum 1,550,000 

Summary for 'Deal Type' = SWPS (8 detail records) 

Sum 1;550,000 

Summary for 'Counterparty Name' =Deutsche Sank AG (8 detail records) 

Sum 1,550,000 ($6B6,5OfJ 
Counterparty Nllme J. Aron & Company 

Deal Type OTCOPT 

Actual! Estimate A 


30149 912712005 PXZOKC4 0310112006 • 1213112006 310,000 MMBTU 0 $13.50C C 0.0000 ($179,O00) ($219,00~) HMTMNQ 
Summary for 'Actual I Estimate' =A (1 detail record) 

Sum 310,000 ($279,000) 


Summary for 'Deal Type' = OTCOPT (1 dstall record) 


Sum 310,000 ($279.0oo) 
 ($279, 

Deal Type SWPS 

Actual/Estimate A 

37859 9/1S12OOS PXZOKC4 0410112006 • 1213112006 155,000 MMBTU 9.8 NO(FS) 7.0420 (5427,499> HMTMNQ 
Summary for ~ctuallEstimate' = A (1 deWI record) 

Sum 155,000 ($427,49 ~ iJ:1>O~O!! 
IllS'CIllOO 

("') (0 (1) =!! (') :::l.Summary for 'Deal Type' = SWPS (1 dstall reccrd) 
~g.~(I)~5t

Sum 165,000 ($427,49 ~ O&l~g~ZiJ 
Summary for 'Counterparty Name' '" J. Amn & Company (2 datelt records) 

Sum 466,000 ($279,000) ($706,4 

Counterpllrty Nllme JPMorgan Chase Bank, NA 

Deal Type OTCOPT 

Actual! Estimate A 


30147 912612005 PXZOKC4 0310112006 • 1213112006 310,000 MMBTU ° $12.50C C 0.0000 ($291,400) ($l91,4 

oaz;;!"9~
Z-_O(1)om 

~ ~C;g'"~ 'TIt..> c.n_o ilO 
::ioe 
arl'"tg. 

C a~0 
m (0

6-
0 

3 
~ v _. III 

Z (1):J
) HMTMNQ '" '< 

30151 91281200S PXZOKC4 0310112006·1213112006 310,000 MMBTU 0 $13.50C C 0.0000 ($275,900) ($275,90 ) HMTMNQ -t 
30153 912912005 PXZOKC4 03/0112006 ·1213112006 310,000 MMBTU 0 S14.0OC C 0.0000 ($310,000) ($310,00 ) HMTMNQ 
30154 912912005 PXZOKC4 03/0112006 • 1213112006 310,000 MMBTU 0 S14.00C C 0.0000 ($306,900) ($306,90 ) HMTMNQ » 
301SS 101312005 PXZOKC4 0510112006 • 1213112006 310,000 MMBTU 0 SI3.2SC C 0.0000 (S238.7OO) ($138,70 ) HMTMNQ r­
301$6 10/412005 PXZOKC4 03/0112006 • 1213112006 310,000 MMBTU 0 SI3.7SC C 0.0000 (S243,350) ($243,35 ) HMTMNQ 
30161 10/1312005 PXZOKC4 0510112006.1013112006 )10,000 MMBTIJ 0 Sll.2S( C 0.0000 (S282,loo) (S282,10 > HMTMNQ 

81290006 7:19AM Ptlge40/33 



8/3112006FPL Derivative Settlements - All Instruments 
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Trade Deal Strike Putl Settle Original Gain/(Los Fas 

Deal # Date Trader Term Yolume Units Price Price Call Index Price Premium 
 Type 
30164 1011712005 PXZOKC4 0510112006 - 1013112006 310,000 MMBTU 0 Sl2.00C C 0.0000 ($246,450) HMTMNQ 
30167 10!.2612005 PXZOKC4 OSlO 1!.2006 • 1113012006 620,000 MMBTIJ 0 $10.7st C 0.0000 (S796,700) HMTMNQ 

30168 10!.2712005 PXZOKC4 05101!.2006 ·08131!.2006 620,000 MMBTU 0 S10.6se C 0.0000 ($719,200) 
 HMTMNQ 
30175 10131!.200S PXZOKC4 0110112006 - 0913012006 310,000 MMBTIJ 0 S10.s0C C 0.0000 (5367,350) HMTMNQ 

30176 10131!.200S PXZOKC4 04101!.2006 -1013112006 310,000 MMBTU 0 $lO.SOC C 0.0000 ($347.200) 
 HMTMNQ 

Summary for 'Actual I cstlmate' '" A (12 detal7 fflCords) 
4,340,000 ($4,425,250]Sum 


Summary for 'Df1al Type' =OTCOPT (12 df1ts/l records) 


Sum. 4,340,000 ($4.425,250) ($4,425,2 

Deal Type SWl'S 

Actual! Estimate A 


36077 412112005 PXZOKC4 0110112006 -1213l!.2006 155,000 MMBTU 7.53 NO(FS) 7.0420 ($75,64 ) HMTMNQ 

36089 4!.22I2oos PXZOKC4 01101!.2006 -1213112006 310,000 MMBTU 7.64 NO(FS) 7,0420 (SI85,38 
 HMTMNQ 

36282 5/1012005 PXZOKC4 0110112006·1213112006 310,000 MMBTU 7.26 NO(PS) 7.0420 ($67,58 ) HMTMNQ 

36306 511212005 PXZOKC4 0110112006 -1213112006 310,000 MMBTU 7.14 NO(PS) 7.0420 {$l0,38 
 HMTMNQ 

36336 511612005 PXZOKC4 0110112006 - 12131!.2006 155,000 MMBTU 7.17 NO(PS} 7.0420 {S19 ,84 
 HMTMNQ 

36402 5/23!.2005 PXZOKC4 0110112006 -12131!.2006 310,000 MMBTU 7.175 NO(FS} 7.0420 ($41,23 
 HMTMNQ 

364J9 5!.2S!.2005 PXZOKC4 0110112006· 12131!.2006 155,000 MMBTU 7.17 NO(FS) 7.0420 ($19,84 
 HMTMNQ 

36424 SI261200S PXZOKC4 01/01!.2oo6· J2I3112006 ISs,OOO MMBTU 1.16 NG(FS) 7..0420 ($18,29 
 HMTMNQ 

36464 SI3l!.200S PXZOKC4 01101!.2006 - 12131!.2006 1S5,OOO MMBTU 722 NG(ps) 7.0420 
 HMTMNQ 

36601 61912005 PXZOKC4 01/0112006 • 12131!.2006 155,000 MMBTU 7.S65 NG(FS) 7.0420 
 "O»ocno"HMTMNQ ~6fcS"oo 

HMTMNQ (") ro n g: =il ~ a:36655 611412005 PXZOKC4 01101!.2006 - 1213112006 155,000 MMBTU 7.8 NG(FS) 7.0420 
-,,:::rg<n~OJ

36803 612812005 PXZOKC4 01/0112006· 1213112006 310,000 MMBTU 7.925 NO(FS) 7.0420 HMTMNQ O*~:J~Z"O 
36806 612812005 PXZOKC4 01101!.2oo6 - 1213112006 155,000 MMBTU 7.885 NO(FS) 7.0420 HMTMNQ O;::'ZCil?~Z -"-?rooC!> 

t\) ..... Oi"""l36837 612912005 PXZOKC4 0110112006 -1213112006 310,000 MMBTU 7.92 NG(FS) 7.0420 HMTMNQ 
"t; u;agR<>37008 1/18!.200S PXZOKC4 0110112006 - 1213112006 155,000 MMBTU 8.145 NO(PS) 7.0420 HMTMNQ 05 e: 

37033 7/1912005 PXZOKC4 0110112006· 1213112006 155,000 MMBTU 8.115 NG(FS) 7.0420 HMTMNQ ro~<g. 
~m_

37132 712612005 PXZOKC4 0110112006 ·1213112006 15S,OOO MMBTU 8.07 NO(FS) 7.0420 HMTMNQ 
o S-(') 

37133 71261200S PXZOKC4 0110112006 -1213112006 155,000 MMBTU 8.015 N<3(FS) 7.0420 HMTMNQ m !!'. ~ o "0
37190 712812005 PXZOKC4 0110112006 • 1213112006 310,000 MMBTU 8.165 NG(FS) 7.0420 HMTMNQ Z jj' ~ 
37198 712912005 PXZOKC4 01101!.2006 - 1213112006 155,000 MMBTU 8.32 NO(FS) 7.0420 HMTMNQ '< 

37487 812412005 PXZOKC4 01/0112006 ·12l3l!.2006 155,000 MMBTU 9.35 NG(ps) 7.0420 -4HMTMNQ 

37516 812612005 PXZOKC4 01/0112006 ·1213112006 310,000 MMBTU 9.485 NO(PS) 7.0420 
 HMTMNQ 

31716 9/812005 PXZOKC4 04/01!.2006 - 12131!.2006 310,000 MMBTU 9.3S NO(FS) 7.0420 
 HMTMNQ » 
37723 91812005 PXZOKC4 04/01!.2006 - 12131!.2006 155,000 MMBTU 9.43 NO(PS) 7.0420 HMTMNQ r 

31755 9/1212005 PXZOKC4 0410112.006 -12131!.2006 155,000 MMBTU 9.525 NO(FS) 7.0420 
 HMTMNQ 

37758 9/12!2005 PXZOKC4 04101!.2006 -1213112.006 155,000 MMBTU 9.535 NG(FS) 7.0420 
 HMTMNQ 

31852 911512005 PXZOKC4 0410112006 - 12131!.2006 155,000 MMBl1J 9.68 NO(FS) 7.0420 
 HMTMNQ 

~..-~--
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Deal # 
Trade 
Da.te Trader Term Volume Units 

Deal 
Prke 

Strike Putl 
Price Call Index 

Settle 
Price 

Original 
Premium G'in/(1.0~ Fas 

Type 
37853 911512005 PXZOKC4 041011l006 • 1213111006 310.000 MMBTU 9.745 NO(FS) 7.0420 (S837,93 ) HMTMNQ 

37860 911SIl005 PXZOKC4 O4IOlll006 • 1213112006 155,000 MMBTU 9.795 NO(PS) 7.0420 ($426,71 ) HMTMNQ 
Summary for 'Actual!Estimale'· A (29 datell records) 

Sum 6,045,000 ($7.209,36~) 

Summary for 'Deal Type' =SWPS (29 detail records) 

Sum 6,045,000 ($7,209,36~) 

Summary for 'Counterparty Name' = JPMorgan Chase Bank, NA (41 detail records) 

Sum 10,385,000 ($4,425,250) ($11.634,61~) 

Counterparty Name Societe Generale 

Deal Type OTCOPT 

Actual I Estimate A 

30159 10/6/l005 PXZOKC4 0510 1/l006 - 1113012006 310,000 MMBTU 0 S12.25C C 0.0000 ($235,600) ($23S.6~) HMTMNQ 
Summary for 'Actual! Estimate'.. A (1 detail record) 

Sum 310,000 ($235,600) ($235,60fJ 
Summary for 'Deal Type' =OTCOPT (1 detail record) 

Sum 310,000 ($235,600) ($235,6OfJ 
Deal Type SWPS 

Actual I Estimate A 

36150 4127/l005 PXZOKC4 
36743 6/23/l005 PXZOKC4 
36774 6Il71l00S l'XZOKC4 
37061 7/l0/l005 PXZOKOI 
37082 712111005 PXZOKC4 

01l01/l006 -12131/l006 
011OlIl006 ·1213112006 
01l01/l006 ·1213112006 
0110 Ifl006 • 12131/l006 
0110112006 -12131/lOO6 

1$5,000 
155,000 
155,000 
155,000 
ISS,OOO 

MMBTU 
MMBTU 
MMBTU 
MMBTU 
MMBTU 

7.38 
8.04 
8.03 

8.1 

8.02 

NG(FS) 
NG(FS) 
NG(FS) 
NO(PS) 
NO(PS} 

7.0420 
7.0420 
7.0420 
7.0420 
7.0420 

(S52.39 ) 
(SI54,69 ) 
(SIS3.14 ) 
(SI63,9 ) 

(S151,5 ) 

HMTMNQ 
HMTMNQ 
HMTMNQ 
HMTMNQ 
HMTMNQ 

1J>OCllOJ]
~::::C:iiiOo 

(")(I)g.IJl=t~5: 
~ =<.n('D0l 

o~~g~Z1J
o;:!.ZCh9~Z .... -9 (1)0(1)N ..... 0')""'\ 

." t:; Ul a 8 Qo 

Summary for 'Actual! Estimate' = A (5 detail records) 

Sum IT5,OOO 

Summary for 'Deal TYpe' '" SWPS (5 detail records) 

Sum IT5,OOO 

Summary for 'Collnterparty Name'.. Sociela Generate (6 detail records) 

Sum 1,085.000 ($235,600) 

($675, 
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Counterpa.rty Name UBSAG » 
Deal Type oTCOPT r-
Actual I Estimate A 

30145 9123/l005 PXZOKC4 0310112006 • 12131/loo6 310,000 MMBTU 0 SI3.00( C 0.0000 (SJ03,800) HMTMNQ 

~811912006 7:191l.M Pa8e6of33 
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I • I' n:JZZL . p =-==... =:=]~~12~~= 
Trade Deal Strike Put! Settle Original Gain/(Los~ Fas 

Deal # Date Trader Term Volume Units Price Price CaU Index Price Premium Type 
30148 9126/2005 PXZOKC4 0310112006·12/3112006 310,000 MMBTU 0 S12.50( C 0.0000 (S292,950) ($292,95 ) HMTMNQ 
30152 912912005 PXZOKC4 03/0112006· 1213112006 310,000 MMBTU 0 S14.00C C 0.0000 ($328,600) (S328,6 ) HMTMNQ 

30160 10/1012005 PXZOKC4 05/0112006· 1113012006 310,000 MMBTU 0 SI1.50C C 0.0000 ($248,000) ($248,00 ) HMTMNQ 
30162 10/1712005 PXZOKC4 0510112006 • 10/3112006 310,000 MMBTU 0 SI2.00( C 0.0000 (S248,OOO) ($248,00 ) HMTMNQ 

Summary for 'Actual I Estlmate' .. A (5 detail reccrds) 

Sum 1,550,000 ($1,421,350) {$1,421,3 

Summary for 'Deal Type'" OTCOPT (5 detail records) 

Sum 1,550,000 ($1,421,350) ($1,421,3 

Deal Type SWPS 

Actual/ Estimate A 

35912 4/112005 PXZOKC4 0110112006 ·1213112006 155,000 MMBTU 7.71 NO(FS) 7.0420 (S103,54 ) HMTMNQ 
35940 411212005 PXZOKC4 0110112006·1213112006 155,000 MMBTU 7.565 NG(FS) 7.0420 (181,06 ) HMTMNQ 
35957 4113/2005 PXZOKC4 0110112006 ·1213112006 1S5,OOO MMBTU 7.43 NG(FS) 7.0420 ($60,14 ) HMTMNQ 
35972 4/1512005 PXZOKC4 01/0112006 - 1213112006 155,000 MMBTU 7.36 NG(FS) 7.0420 ($49,29 ) HMTMNQ 
35987 411812005 PXZOKC4 0110112006 ·1213112006 155,000 MMBTU 7.36 NG{FS) 7.0420 ($49,29 1 HMTMNQ 
3605S­ 412112005 PXZOKC4 0110112006 • 1.213112006 15S,OOO MMBTU 7.5 NO(FS) 7.0420 ($70,99 1 HMTMNQ 
36563 6t112005 PXZOK.C4 0110112006 - 1213112006 155,000 MMBTU 7.6 NG{FS) 7.0420 ($86,49 ) HMTMNQ 
36581 61812005 PXZOKC4 0110112006·1213112006 155,000 MMBTU 7.575 NG{FS) 7.0420 ($82,61 ) HMTMNQ 
36640 611312005 PXZOKC4 0110112006 - 1213112006 155,000 MMBTU 7.78 NO{FS) 7.0420 ($114,39 ) HMTMNQ 
36641 611312005 PXZOKC4 01/0112006 - 1213112006 155,000 MMBTU 7.7S NO(fS) 7.0420 ($114,39 ) HMTMNQ lJ;p.OUlO::!l 
36704 
36744 

36758 
36781 
36848 

6/2012005 
612312005 
612412005 
612712005 
6/3012005 

PXZOKC4 
PXZOKC4 
PXZOKC4 
PXZOKC4 
PXZOKC4 

01/0112006· 1213112006 
0110112006 -1213112006 
0110112006· 1213112006 
01/0112006·1213112006 
01/0112006 -1213112006 

155,000 
310,000 
310,000 
310,000 
lS5,ooo 

MMBTU 
MMBTU 
MMBTU 
MMBTU 
MMBTU 

8.075 
8.05 
8.08 
8.06 

7.945 

NO(FS) 
NO(,FS) 
NO{FS) 
NO{FS) 
NG{FS) 

7.0420 
7.0420 
7.0420 
7.0420 
7.0420 

(SI60,1l ) 
($312,48 ) 
($321,78 ) 
(1315,58 ) 
($139,96 ) 

HMTMNQ 
HMTMNQ 
HMTMNQ 
HMTMNQ 
HMTMNQ 

C1 ~fifc:nroQ ('I) () <1l =!i ~ _.
~::r~(J)('[)g. 

o~~g~ZlJ
oa.Z(Jl9~

Z--9('1)oCll
N -0')""
~ -..1001(0"TIc.> Q1-o 

36917 
36952 
36997 
37002 
37028 

711112005 
711312005 
711812005 
711812005 

7/1912005 

PXZOKC4 
PXZOKC4 
PXZOKC4 
PXZOKC4 
PXZOKC4 

0110112006-1213112006 
0110112006 - 1213112006 
0110112006·12/3112006 
01/0112006 ·1.213112006 

01Xll12006 - 1213112006 

155,000 

155,000 
155,000 
155,000 
77,s00 

MMBTU 
MMBTU 
MMBTU 
MMBTU 
MMBTU 

8.16 
8.26 
8.19 

8.125 
8.08 

NO{FS) 
NO(FS) 
NO(FS) 
NG(FS) 
NO{FS) 

7.0420 
7.0420 
7.0420 
7.0420 
7.0420 

($173,2 ) 
(S188,79 ) 
($177.94 ) 
(S167,86 ) 
($80,44 ) 

HMTMNQ 
HMTMNQ 
HMTMNQ 
HMTMNQ 
HMTMNQ 
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37029 7/1912005 PXZOKC4 0110112006. 1213112006 155,000 MMBTU 8.1 NO(FS) 7.0420 ($163,99 ) HMTMNQ -i 
37071 712112005 PXZOKC4 0110112006 - 1213112006 155,000 MMBTU 8.07 NG(FS) 7.0420 (SI59,34 ) HMTMNQ 
37072 712112005 PXZOK.C4 0110112006 -12/3112006 1S5.0oo MMBTU 8.0S NG(FS) 7.0420 (S156,24 ) HMTMNQ » 
37116 
37117 

712512005 
712512005 

PXZOK.C4 
PXZOK.C4 

0110112006 - 1213112006 
01/0112006 - 1213112006 

155,000 
155,000 

MMBTU 
MMBTU 

8.03 
8.01 

NO(FS) 
NO(FS) 

7.0420 
7.0420 

(SlS3.14 ) 
($1S0.04 ) 

HMTMNQ 
HMTMNQ 

r­
37199 712912005 PXZOKC4 0110112006 - 1213112006 155.000 MMBTU 8.32 NG{FS) 7.0420 (SI98,09 ) HMTMNQ 
37202 712912005 PXZOKC4 01/0112006 -1213112006 310.000 MMBTU 8.34 NO(,FS) 7.0420 ($402,38 ) HMTMNQ 
31258 8/412005 PXZOKC4 0110 112006 • 1.213112006 310.000 MMBTU 8.59 NG(pS) 7.0420 ($479.88 ) HMTMNQ. 

Page 7ofjj812912006 7:19A.M 



''''~Wi 

_d_FPL Derivative Settlements - All Instruments 
*" 

18/3~~~~
....::.:-;;, ";i,,;~.~au dSS;: r=..crr ca .- a::nx.li: 

Trade Deal Strike Put / Settle Original Gain/(Los ~ Fas 
Deal # Trader Term Volume Units IndexDate Price Price Call Price Premium Type 
37296 81812005 PXZOKC4 0110112006·121'3112006 ISS ,000 MMBTU 8.685 NG(FS) 7.0420 (SlS4,6 ) HMTMNQ 
37380 8/1SI100S PXZOKC4 0110112006·121'3112006 ISS,OOO MMBTU 9.1S NG(FS) 7.0420 ($326,74 ) HMTMNQ 
37412 811712005 PXZOKC4 0110112006·1213112006 155,000 MMBTU 9.17 NG{FS) 7.0410 ($329,84 ) HMTMNQ 
37416 8/1712005 PXZOKC4 0110112006· 1213112006 155,000 MMBTU 9.125 NO(FS) 7.0420 ($322,8 ) HMTMNQ 
37431 8/1812005 PXZOKC4 0110112006·1213112006 155,000 MMBTU 8.84 NO(FS) 7.0420 ($278,69 ) HMTMNQ 
37472 812312005 PXZOKC4 0110112006 ·1213112006 155,000 MMBTU 9.305 NO(FS) 7.0420 (5350,7 ) HMTMNQ 

37501 8125/2005 PXZOKC4 0110112006 ·1213112006 155,000 MMBTIJ 9.211 NO(FS) 7.0420 ($346,89 ) HMTMNQ 

37520 812612005 PXZOKC4 0110112006 • 1213112006 155,000 MMBTU 9.45 NO(FS) 7.0420 ($373,14 ) HMTMNQ 
37523 812612005 PXZOKC4 01/0112006·1213112006 155,000 MMBTU M5 NO(FS) 7.0420 ($373,24 ) HMTMNQ 
37691 9/612005 PXZOKC4 04/0112006·1213112006 155,000 MMBTIJ 9.485 NO(FS) 7.0420 ($378,66 J HMTMNQ 
37705 9nl2005 PXZOKC4 0410112006 • 1213112006 155,000 MMBTU 9.375 NO(FS) 7.0420 ($361,61 HMTMNQ 
37724 91812005 PXZOKC4 0410112006· 1213112006 155,000 MMBTU 9.44 NO{FS) 7.0420 ($371,69 ) HMTMNQ 
37765 9/1212005 PXZOKC4 0410112006 • 1213112006 155,000 MMSTIJ 9.53 NG(FS) 7.0420 ($38S. ) HMTMNQ 
37784 91 131'2005 PXZOKC4 0410112006 ·1213112006 155,000 MMBTIJ 9.45 NG(FS) 7.0420 ($373,2 ) HMTMNQ 
37854 9/1512005 PXZOKC4 04/0112006 • 1213112006 155,000 MMBTU 9.785 NO(FS) 7.0420 ($425,16 ) HMTMNQ 

Summary for 'Actual I Estimate' =A (43 detaU records) 

Sum 7,362,500 ($9,96B.50~) 

Summary for '~al TypfI' = SWPS (43 detail records) 

Sum 7.362.500 ($9,966.50~) 
Summary for 'Countflrparty Name' .. UBS AG (48 datall records) 

Sum 8,912.500 ($1,421,350) ($11,387,8 

Counterparty Ntune Wells Fargo Bank., National Association 

Deal Type SWPS 

Actual JEstimate A 


"O»OCllC)'Tl~ ~6fC:iiioo 
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35973 4/1512005 PXZOKC4 0110112006 - 1213112006 ISS,OOO MMBTU 7.365 NO{FS) 7.0420 (SSO,06 ) HMTMNQ :::J 

36113 412612005 PXZOKC4 0110112006 -1213112006 155,000 MMBTIJ 7.s5 NG(FS) 7.0420 ($78,74 ) HMTMNQ 0 ~ (')
36164 4128/2005 PXZOKC4 0110112006· 1213112006 155,000 MMBTU 7.24 NG(FS) 7.0420 (530,69 ) HMTMNQ (t:J 0 m III 336363 5/1812005 PXZOKC4 0110112006 ·1213112006 155,000 MMBTIJ 7.:2. NO (FS) 7.0420 ($24,49 ) HMTMNQ 0 '0ffi· :::J36403 S12312OO5 PXZOKC4 0110112006 ·121'3112006 155,000 MMBTU 7.18 NO(FS) 7.0420 ($21,39 ) HMTMNQ Z III 

'" '< 
36420 SI2SI2005 PXZOKC4 0110112006·1213112006 155,000 MMBTU 7.17 NO(FS) 7.0420 (519,84 ) HMTMNQ -I 
36461 513112005 PXZOKC4 0110112006 • 1213112006 155,000 MMBTIJ 7.195 NO{FS) 7.0420 ($23,71 ) HMTMNQ 
36462 51311200S PXZOKC4 011011'2006·1213112006 155,000 MMBTIJ 7.22 NG(FS) 7.0420 ($27,59 ) HMTMNQ » 
36804 6/2812005 PXZOKC4 0110112006 - 1213112006 155,000 MMBTU 7.92 NG(FS) 7.0420 (Sl36,09 ) HMTMNQ r 
36836 612912005 PXZOKC4 0110112006 ·1213112006 155,000 MMBTU 7.92 NO(FS) 7.0420 ($136.09 ) HMTMNQ 
36840 612912005 PXZOKC4 0110112006·1213112006 155,000 MMBnJ 7.96 NO(FS) 7.0420 ($142.29 ) HMTMNQ 
36847 613012005 PXZOKC4 0110112006 • 1213112006 155,000 MMBTU 7.93 NO{FS) 7.0420 ($137,64 ) HMTMNQ 
37188 71'2812005 PXZOKC4 0110112006 - 1213112006 155,000 MMSTIJ 8.115 NG(FS) 7.0420 ($166,31 ) HMTMNQ 

Paz. 8 0133812912006 7:19AM 
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Trade Deal Strike Put/ Settle Original Gain/(Los Fas 
Deal # Date Trader Term Volume Units Price Price Call Index Price Premium Type 
3741& 8/1712005 PXZOKC4 o1I01flO06 • 12131/2006 155,000 MMBTU 9.0B5 NO{FS) 7.0420 ($316,66 ) HMTMNQ 
37478 812312005 PXZOKC4 0110112006 ·1213112006 155,000 MMBTU 9.345 NO{FS) 7.0420 ($356,96 ) HMTMNQ 
37479 812312005 PXZOKC4 0110112006 ·1213112006 155,000 MMBTU 9.35 NG(FS) 7.0420 ($357,74 ) HMTMNQ 
37692 91612005 PXZOKC4 04/0112006 • 1213112006 155,000 MMBTU 9.48 NO(FS) 7.0420 ($377,89 ) HMTMNQ 
37779 911312005 PXZOKC4 0410112006 • 1213112006 155,000 MMB11J 9.51 NO(FS) 7.0420 ($382,5 ) HMTMNQ 
37783 911312005 PXZQKC4 0410l1Z006 • 12I311ZOO6 155,000 MMBTU 9.51 NG(FS) 7.0420 ($382,54 ) HMTMNQ 

Summary for 'Actual I Estlmale'. A (19 deran records) 

Sum 2,945,000 ($3,169,28 ) 


Summary for 'Deal Type' = SWPS (19 detaIl records) 


Sum 2,945,000 ($3,169,28$) 


Summary for 'Ccunterparty Name' .. Wells Fargo Bank, NatlonBi Assoclstlon (19 detail records) 

Sum 2,946,000 ($3,'69,28~) 


Summary for 'Delivery Month'. 813112006 (154 detsJI records) 


Sum 30,147,500 ($6,643,300) ($33,617,795 


SUriinuiry 'roj.·;Strategy' = HOGE10015B {t"f54 detaIl reco"iii 

30,147,500 ('Sum 

trategy HDGEIOO16B 
($6,643,300) "" ($33,617,79 

,. 

----, 
.~ 

Delivery Month August 1006 

Counterparty Name Bank ofMontreal 

Deal Type SWPS 

Actual I Estimate A 

41300 411212006 PXZOKC4 0610112006· 1013112006 310.000 
41705 5131Z006 PXZOKC4 0610112006 • 1013112006 465,000 
42169 512412006 PXZOKC4 0710112006·0913012006 930,000 
42220 512512006 PXZOKC4 0710112006·0913012006 930,000 
42222 512512006 PXZQKC4 0810112006 .0813112006 620,000 
42223 SlZS12006 PXZOKC4 0810 112006 • 0813112006 620,000 
43162 612712006 PXZOKC4 07/011Z006.0913012006 465,000 

Summary for 'ActuBiI Estimate'. A (7 cletsD records) 

Sum 4,340,000 

Summary for 'Deal Type' = SWPS (7 dett1l7 records) 

4,340,000 

Summary for 'Counterparty Name' =Bank of Montreal (7 delaO records) 

Sum: 4,340,000 

Sum 

MMBTU 
MMBTU 
MMBTU 
MMBTU 
MMBTU 
MMBTU 
MMBTU 

7.44 
7.24 
6.58 
6.41 
6.39 

6.395 
6.235 

NO{FS) 
NO{FS) 
NG(FS) 
NO(FS) 
NO(FS) 
NO(FS) 
NG{FS) 

7.0420 
7.0420 
7.0420 
7.0420 
7.0420 
7.0420 
7.0420 

($123,3& ) 
($92,07 ) 
$429,66 
SS87,7 
S404,24 
$401,1 
$375,25 

$1,982,60 

$1,982,60 

$1,982.60~ 

HMTMNQ 
HMTMNQ 
HMTMNQ 
HMTMNQ 
HMTMNQ 
HMTMNQ 
HM1'MNQ 
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FPL Derivati;v..e Settlements.:.111 Instruments, __= _---=...,_ _ ....n";..l8/31/2~~~ 
Trade 	 Deal Strike Put! Settle Original Gain I (Los; Fas 

Deal # Date Trader Term Volume Units Price Price Call Index Price Premium Type 


Counterparty Name BP Corporation North America, Inc. 


Deal Type SWPS 

Aetuall Estimate A 

40690 .3/612006 PXZOKC4 0410112006 - 10l31fl006 ISS,OOO MMBTIJ 7.07 NO(FS) 7.0420 ($4,34.) HMTMNQ 
Summary for 'Actual I Estimate' = A (1 detail r&COrd) 

Sum 166,000 ($4,34f) 
Summsry for 'Desl Type' .. SWPS (1 detail record) 

Sum 155,000 ($4,34f) 
Summary for 'Couflterparty Name' =BP Corporation North Amfllrica, Inc. (1 detail record) 

Sum 155,000 ($4,34') 

Counierparty Name Deutsche BankAG 
Deal Type SWPS 
ActualJ Estimate A 

40666 31312006 PXZOKC4 04I01flOO6 - 1013112006 310,000 MMBTU 7.26 NO(FS) 7.0420 ($67,58 ) HMTMNQ 
40691 3/612006 PXZOKC4 04/0112006 - 1013112006 77,500 MMBTU 7.045 NO(FS) 7.0420 ($23 ) HMTMNQ 
40692- 3/612.006 l'XZOK.C4 04/0lfl006 - 1013112006 77,500 MMBTIJ 7.045 NO(FS) 7.0420 ($23 ) HMTMNQ 
40718 3nl2006 PXZOKC4 0410112006 - 0813112006 155,000 MMBTIJ 7.46 NO(FS) 7.0420 ($64,7 
42171 512412006 l'XZOK.C4 07/0112006 • 09130fl006 930,000 MMBTIJ 60545 NO(FS) 7.0420 $462,21 
43340 71612006 PXZOK.C4 08/0112006 - 0813112006 620.000 MMBTIJ 5.66 NO(FS) 7.0420 $856,8 

Summary for 'Actusll EstlmSt/!l' = A (6 detaH records) 

Sum 2,170,000 $1,186,21 
Summary for '[)esl Type'.. SWPS (6 detail re.cordsJ 

Sum 2,170,000 $1,186,21 
Summary for 'Counterparty Neme' = Deutsche Bsnk AG (6 detan records) 

Sum 2,170,000 $1,186,21 

Counterparty Name JPMorgan Chase Bank, NA 

Deal Type SWPS 
Actual I Estimate A 

) 	 HMTMNQ 
HMTMNQ 
HMTMNQ "O»OCll:5'''&l6f C !ii 15

(") (J) g. ~ =!l ~ 5: 
~ 	 c::r.<hCl)ru 

Of~g~fz"O
oaZ(J)p~

Z--Proo(J)
I'\) ~O')....., 

.j>. "'-100\10-nw 01-0-or 
~ -t if

C ~m;:;g 	 ()m oQ,\ 03 
~ 	 '0 

Z or ~ 
tI> 	 '< 

-i 
4066S 31312.006 PXZOK.C4 04/0112006 -1013112006 
41704 51312006 PXZOKC4 06I01fl006· 1013112006 

Summsry for 'Actual I Estimsta'. A (2 detail recorda) 

Sum 

310,000 
465,000 

776,000 

MMBTU 
MMBTU 

7.24S 
7.22 

NG(FS) 
NG(FS) 

1.0420 
7.0420 

($62,93 ) 
(S82,77 ) 

($145,7 ~ 

HMTMNQ 
HMTMNQ » 

j" 
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FPL Derivative Settlements - All I'f!trumr:,nts._ ___18/31~~~_w.H 

Trade Deal Strike Put / Settle Original Gain / (Los.v Fils 

Deal # Date Trader Term Volume Units Price Price Call Index Price Premium 
 Type 

Summary for 'Deal Type'" SWPS (2 detaJ7 records) 

Swm n~~ ($145,70q) 

Summary for 'Counter party Name' = JPMorgan Chase Bank, NA (2 detail records) 

Sum n5,oao ($14S,7O/t) 

Counterparty Name Morgan Stanley Capital Group, Inc. 

Deal Type SWPS 


Actual I Estimate A 


40686 3/612006 PXZOK.C4 0410112006 • 1013112006 465,000 MMBTU 7.10S NO{FS) 7.0420 HMTMNQ 

42225 S12St2006 PXZOKC4 0710112006·0813112006 1,240,000 MMBTU 6.285 NO{FS) 7.0420 5938,68 HMTMNQ 

42241 512512006 PXZOKC4 0710112006 - 08/3112006 930,000 MMBTU 6.31 NO{FS) 7.0420 S680,76 HMTMNQ
"""fSummary for 'Actual I Estfmet&' = A (3 detaIl records) 

Sum 2.635,000 $1,590,14 
Summary for 'Deal Type':: SIN'PS (3 detail records) 

Sum. 2,6~000 $1,590,14 

Summary for 'Counterparty Name':: Morgan Stanley Capital Group, Inc. (3 d$laJ7 records) 

Sum. 2,63S,oaO $1.590.14 

Counterparty Name UBS AG 
1:)l>DCflO::!J

Deal Type SWPS QJ"""C5! o o 
_ <0 Iii (1) =ll *::1. 

\t1~g.~Cti~g.Actual I Estimate A 
03;~g~~Jl

39215 1/4.t2006 DXSOI41 MIDI.t2006 - 1213112006 o MMBTU 0 NO(FS) 7.0420 HMTMNQ oaz en · ~ 
-_O(1)omZ tv ...... 0') ...,40088 2/9.t2006 PXZOKC4 08/0112006-0813112006 465,000 MMBTU 8.18 NO{FS) 7.0420 (SS29,17 ) HMTMNQ .,. ""loop.."w 01""042899 612012006 PXZOKC4 0810112006.0813112006 -620,000 MMBTU 6.93 NO{FS) 7,0420 (S69,44 ) HMTMNQ 

a~~Summary for 'Actual I Estimate' '" A (3 detaIl records) ('0 • ::r..,m_ 
Sum -155,000 ($598,61 ~ e 2-g 
Summary for 'Deal Type' = SWPS (3 detail records) m e!. 3° "0::1. Olm::;)Sum -155,000 ($598,61 Z en '< 
Summary for 'CountaqJ8rty Name'. uas AG {3 detail recordlS} -I 

Sum ·155,000 ($598,61 ) 

Summary for 'Delivery Month':: 813112006 (22 detail records) » 
Sum. 9,920,000 $4,010,315 r 
Summary for 'Strategy' =HDGE100168 (22 OOtaN records) 


Sum 9.920,Ooa ,. $4,010,31 
, ­

~trategy HDGE10019B ._ -_-._-_-.t-C---:-;=,-."J----u 
812912006 7:19A.M Pllg~ II 0133 
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Trade Deal Strike Putl Settle Original Faa 

Deal # Dat8 Trader Term Volume Units Price Price Call Index Price Premium Type 


Delivery Month August 2006 
Counterparty Name Deutsche Bank AG 

Deal Type SWPS 

Actual I Estimate A 


40512 2/2712006 PXZOKC4 0810112006 • 08fJ112006 3,100,000 MMBTU 7.485 NG(FS) 7.04:20 ($1,373.3~) HMTMNQ 

40592 3/1f.l006 PXZOKC4 08/0112OO6·08131f.l006 620,000 MMBTU 7.48 NG(FS) 7.04:20 ($271,5 ) HMTMNQ 

40593 3/1f.lOO6 PXZOKC4 04/0lf.lOO6 -10131/2006 310,000 MMBTU 7.32 NG(FS) 7.0420 ($86,18 ) HMTMNQ 


Summary for 'Actual/ Estfmate' = A (3 detail records) 

Swn 4,030,000 ($1.731,044) 

Summary for 'Deal Type' = SWPS (3 detail records) 

Swn 4,030,000 ($1,731,04~) 

Summary for 'Counterparty Name' =Deutsche Bank AG (3 detail records) 

Sum 4,030,000 ($1,731, 

Counterpa1'ty Nilme J. Aron & Company 

Deal Type SWPS 


Actual/ Estimate A 


40324 212212006 PXZOKC4 08/0112006·08/3112006 310,000 MMBTU 8.1 NG(FS) 7.0420 (S327,98 ) HMTMNQ 
"'0»0(/)0"1'1Summary for 'A ctuBl I Estfmate' = A (1 detail record) 
~ 6f c: 6il~ 5" 

Sum 310,000 ($327,98 ~ () room =1!:O:-5: 

Summary for '[)eal Type' = SWPS (1 detail record) 

Sum 310,000 ($327,98 

Summary for 'Counterpsrty Name' = J. Aron & Company (1 detail record) 

Sum 310,000 ($327,98 

Counter party Name JPMorgan Chase Bank, NA 

Deal Type SWPS 


Actual I Estimate A 


-J,.::r~(J)mQ) 
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-I40153 2/1412006 PXZOKC4 03/0112006· 1213112006 930,000 MMBTU 7.92 NG(FS) 7.0420 ($816,54 ) HMTMNQ 

40191 2/15/2006 PXZOKC4 0310112006· 12131/2006 620,000 MMBTU 7.845 NG(FS) 7.0420 (5497,36) HMTMNQ 
 »40275 2/2112006 PXZOKC4 0410112006 - 1013112006 310,000 MMBTU 7.9 NG(FS) 7.0420 ($265,98 ) HMTMNQ 

Summary for 'Actus! / EstImate' = A (3 detail records) r-
Sum 1,860,000 {$1,580,38 ~ 

1112912006 7:19AM Pa.ge 12 0/33 
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8/31/2006FPL Derivative Settlements - All Instruments .--...---J_. os _ 

~~~~--~------------.-~ 
Trade Deal Strike Put / Settle Original Gain / (Los, Pas 


Deal # Date Trader Term Volume Units Price Price Call Index Price Premium 
 Type 
Summary for 'Deal Type' = SWPS (3 derail records) 

Sum 1,860,000 ($1,580.38~) 

Summary for 'Counterparty Name' =JPMorgan Chase Bank, NA (3 detail records) 

Sum 1,860,000 ($1, 580,38~) 

Counterparty Name Morgan Stanley Capital Group, Inc. 

Deal Type SWPS 


Actual I Estimate A 

4022.0 211612006 PXZOKC4 041Olf2006. 1013112006 310.000 MMBTU 7.57 NO(FS) 7.0420 ($163,68~) H MTM NQ 


Summary for 'Actual! Estimate'. A (1 detail record) 

Sum 310,000 ($163,68~) 


Summary for 'Deal Type' = SWPS (1 detail racord) 


Sum 310,000 ($163.68~) 


Summary fOr 'Countarparty Name' '" Morgan stanley capital Group, Inc. (1 detail record) 

Sum 310,000 ($163,68~) 

Counterparty Name UBS AG 

Deal Type SWPS 

Actual! Estimate A 
-40192 2fl!512006 PXZOK.C4 03/0112006. 12f3112006 310,000 MMBTU 7.82 NO(FS) 7.042.0 HMTMNQ($241,'1' "O»ocno"-40330 212212006 PXZOK.C4 0810112006·0813112006 155,000 MMBTU 8.12 NO(FS) 7.0420 ($167,09 ) HMTMNQ ~fifC:iiroo 
40332 (")C'OCl31=l39-5;212212006 PXZOKC4 08l0lf2006 - 0813112006 155,000 MMBTU 8.11 NO{FS) 7.0420 (S16S,S4 ) HMTMNQ -..,::rt:r.ChC1>Ql 
40511 212712006 PXZOK.C4 0810112006 - 0813112006 l,S50.000 MMBTU 7.53 N<l(FS) 7.0420 ($756,40 ) HMTMNQ OID3gCXl Z "O 

--l~ gooo_Z(/). :ESummary for 'Actual!Estimate'''' A (4 detail recorda) Z--PC'OoC'ON -0')-"'1Sum 2,170.000 ($1,330,21~) ,,~ Ulag ... 
-or-Summary fOr 'Deal Type' =SWPS (4 detail records) 
m- -til' 

Sum 2,170,000 ($1,330.21,,) C ~ m;:!:0­
<0 ()Summary for 'Counterparty Name' '" UBS AG (4 detail racords) m III 0 

Sum 2,170.(JOO ($1,330.21~) 
-
o "

3 
Z ::l'1llC'O ::l 

Summary for 'Delivery Month' .. 813112006 (12 detail records) (/) '< 

Sum 8,680.000 ($5.,33,2, -f 
'Summiiy tOr 'Strategy' = HDGE10019B (12 datall records) »Sum 8.880,000 t' ($5,133.29 ~ / r-

Summary for 'Portfolio' '" FPL Hedge Gas 2008 (188 detail records) 

Sum 48,747.500..,. ($6,643,300)'" ($34,74fJ,77f) ,. 

BlZ912006 7:19 AM - -, , ,._., PRg;;3--;;;;S-­r' 
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z A.. uaa, ZtiU'!C:::;~1:k """""". '­
Trade Deal Strike Putl Settle Original Gain I (Losr Faa 


Deal # Date Trader Term Volume Units Price Price Call Index Price Premium Type 


Portfolio FPL Hedge Oil 2006 
.- >l_~_'... _..1 

/Strategy HDGEIOO15B ::::~:-. :. 
Delivery Month July 2006 

Counterpart)! Name Barclays Bank PLC 

Deal Type SSWPS 


Actual I Estimate E 


37030 7/1912005 PXZOKC4 04/0112006 - 0913012006 -15,000 BBLS 44.85 NYHCAROOMB 48.6370 ($94.67 ) HMTMNQ 

37119 712512005 PXZOKC4 0510112006 ·09/3012006 .2S,000 BBLS 45.5S NYHCAROOMB 48.6370 ($77,17 ) HMTMNQ 

37159 712712005 PXZOKC4 0510112006·0913012006 ·2S,OOO BBLS 46.S NYHCAROOMB 48.6370 ($53,42 ) HMTMNQ 

37160 712712005 PXZOKC4 0510112006 ·0913012006 -2S,OOO BBLS 46.6S NYHCAROOMB 48.6370 ($49,67 ) HMTMNQ 

37186 712812005 PXZOKC4 OSlO 112006 - 0913012006 .25,000 BBLB 46.4 NYHCAROOME 48.6370 (SSS,92 ) HMTMNQ 

37189 71281200S PXZOKC4 0510112006 • 0913012006 -25,000 BBLS 46.6 NYH CARGOMB 48.6370 (550,92 ) HMTMNQ 

37297 81812005 PXZOKC4 0310 112006 • 0913012006 -25,000 BBLS 48.7 NYHCAROOME 48.6370 S1,S7 
 HMTMNQ 

37410 811712005 PXZOKC4 0510112006 - 0913012006 -2s.o00 BBLS 49.S NYHCAROOMB 48.6370 S21,57 
 HMTMNQ 

37417 811712005 PXZOKC4 0510112006 • 0913012006 -25,000 BBLS 49 NYHCAROOME 48.6370 59,07 
 HMTMNQ 

_~7433 811812005 PXZOKC4 0410112006·0913012006 -25,000 BBLS 48.7S NYHCAROOME 48.6370 Sl,82 
 HMTMNQ 

<750S 812512005 PXZOKC4 07/0112006.0813112006 -2S,OOO BBLS 51.6 NYHCAROOMB 48.6370 S74.07 
 HMTMNQ 

37512 
 812612005 PXZOKC4 07/0112006-0813112006 .25,000 BBLS 51.35 NYHCAROOME 48.6370 S67,82 HMTMNQ lJ»Qcno'"

HMTMNQ ~fifcnroo37521 812612005 PXZOKC4 0710112006 - 0813112006 -25.000 BBLS 5l.35 NYHCAROOMB 48.6370 $67,82 
("') (I) (') m=!i R- ::l.37522 812612005 PXZOKC4 07/0112006·0813112006 .25,000 BBLS SO.S5 NYHCAROOME 48.6370 $47,82 HMTMNQ -..l.:::r e. (J) m g. 

37693 O(03g~ZlJ9/612005 PXZOKC4 0110112006 - 1213112006 -25,000 BBLS 53.6 NYH CARGOME 48.6370 $124,07 HMTMNQ C»~ :::ro 0
o_Z(/). :E38288 1011312005 PXZOKC4 03/0112006 - 0813112006 ·25,000 BBLB 54 NYH CAROOMB 48.6370 $134,07 HMTMNQ Z ..... -9ro 0(1)N ~())_38295 1011312005 PXZOKC4 0310112006 • 0713112006 -25,000 BBLS 53.1 NYHCAROOME 48.6370 SI11,S7 HMTMNQ "t; ~Q,gQo

38361 1011912005 DSMOTDX 0710112006 ·0913012006 -100,000 BBLB S3 NYHCARGOMB 48.6370 $436,30 HMTMNQ -or­
~ "t~'38383 1012012005 DSMOTDX 0710112006 -0913012006 -50,000 BBLS 52.8 NYH CARGOME 48.6370 S208,IS HMTMNQ o =l !!) ::rJ5 (")Summary for 'Actual! Estimate' =E (19 detaIl records) m III 0o 3Sum -575,000 $924,97 -. '0

Z or g;Actual I Estimate A (/) '< 

-i37030 7/1912005 PXZOKC4 0410112006 - 0913012006 25,000 BBLS 44.85 NYHCARGOMB 48.7000 $96,25 HMTMNQ 

37119 712512005 PXZOKC4 0510112006 - 09/30/2006 25,000 BBLB 4S.sS NYHCARGOMB 48.7000 578,75 
 HMTMNQ 

l>37159 712712005 PXZOKC4 0510112006 - 0913012006 2S,ooO BBLS 46.5 NYHCARGOME 48.7000 555,00 HMTMNQ 

37160 712712005 PXZOKC4 0510112006 - 0913012006 25.000 BBLS 46.65 NYHCAROOME 48.7000 $51,25 
 HMTMNQ r 

371&6 712812005 PXZOKC4 OSlO112006 - 0913012006 25,000 BBLS 46.4 NYHCAROOMB 48.7000 S57,50 
 HMTMNQ 

37189 712812005 PXZOK.C4 0510112006 -0913012006 25,000 BBLB .46.6 NYHCAROOME 48.7000 552.50 HMTMNQ 

37297 8181200.5 PXZOKC4 0310112006 .0913012006 25,000 BBLS 48.7 NYHCARGOMB 48.7000 
 HMTMNQ 

~--
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Trude Deal Strlk4 Putf Settle O,.lginal Gainf(Los Fas 

Dute Pries Price Call Price Premium 
 Type 


37410 811712005 PXZOKC4 OSIOI12oo6 .0913012006 25,000 BBLS 49.5 NYHCARGOMB 48.7000 (S20,0 ) HMTMNQ 

37417 811712005 PXZOKC4 0510112006·0913012006 25,000 BBLS 49 NYHCAROOME 48.7000 ($7,5 ) HMTMNQ 

37433 8/1812005 PXZOKC4 04/0112006 - 0913012006 25,000 BBLS 48.75 NYH CAR-OOME 48.7000 ($1,25 ) HMTMNQ 

37508 812512005 PXZOKC4 0710112006·0813112006 25,000 BBLS 51.6 NYHCARGOME 48.7000 ($72,50 ) HMTMNQ 

37512 8/2612005 PXZOKC4 0710112006·0813112006 25,000 BBLS Sl.35 NYH CAR-GOME 48.7000 ($66,25 


Deal # Trader Term Volume Units Index 

HMTMNQ 

37521 8/2612005 PXZOKC4 0710112006·0&13112006 25,000 BBLS 51.35 NYHCARGOMB 48.7000 ($66,25 ) HMTMNQ 

37522 8/2612005 PXZOKC4 0710112006·0813112006 25,000 BBLS 50.55 NYHCARGOME 48.7000 (546,25 ) HMTMNQ 

37693 91612005 PXZOKC4 0110112006· 1213112006 25,000 BBLS 53.6 NYHCAROOMB 48.7000 ($122,50 ) HMTMNQ 

382811 10/1312005 PXZOKC4 0310 112006 - 0813112006 25,000 BBLS 54 NYHCARGOMB 48.7000 ($132,5 ) HMTMNQ 

38295 10/1312005 PXZOKC4 0310112006·0713112006 25.000 BBLS 53.1 NYHCARGOMB 48.7000 ($110,00 
 HMTMNQ 

38361 10/1912.005 DSMOTDX 0710112.006·0913012006 100,000 BBLS 53 NYHCAROOMB 48.7000 ($430.00 ) HMTMNQ 

38383 1012012005 DSMOTDX 0710112006 - 0913012006 50,000 BBLS 52.8 NYHCARGOMB 48.7000 
 HMTMNQ 

Summary for 'Actual! Estimate' = A (19 detail records) 

Sum 575,000 
Summary for 'Deal Type' = SSWPS (38 detail records) 

Sum 0 

Summary for 'Counterparty Name' =Barclays Bank PLe (38 detan records) 

Sum 0 

Counterparty Name Deutsche Bank AG 

Deal Type SSWPS 
""0»0(/)0"Actual I Estimate E ,gjgc: !ij0 0 

Orog.~=!l~5:HMTMNQ36670 611512005 PXZOKC4 0110112.006 - 1213112006 .25,000 BBLS 42.3 NYHCAROOME 48.6370 ->3g"'~Ql
HMTMNQ 0<.0<.O~ ::>~z""O 

o~z",.
00:E 

36716 612112.005 PXZOKC4 0110112.006 ·1213112.006 ·25,000 BElLS 43.75 NYHCAROOMB 48.6370 
HMTMNQ37007 7118/2005 PXZOKC4 0410 112.006 • 0913012006 ·25,000 BElLS 44.6 NYHCAROOME 48.6370 Z--9 ro oro

I"V -0}"""HMTMNQ37694 91612005 PXZOKC4 .0110112006 ·1213112006 -25,000 BBLS 53.7 NYHCAROOMB 48.6370 ." t; iJl a 8 !10 
HMTMNQ37776 9/1312005 PXZOKC4 0710112.006·0913012006 ·25,000 BBLS 52.2 NYHCARGOMB 48.6370 s-~c$',(0
HMTMNQ 

Summary for 'Actusl!Est/met"'.. E (6 detail records) 

37780 9/1312005 PXZOKC4 0710112006 - 0913012006 -25,000 BBLS 52.4 NYHCAROOMB 48.6370 
C ~~~ 
m ~ ~ Sum -150,000 Q "0

Z lir ~Actual I Estimate A 
'" '< 

36670 611512005 PXZOK.C4 0110112006·1213112006 25,000 BBLS 42.3 NYHCAROOMB 48.7000 HMTMNQ -f 

36716 612112005 PXZOK.C4 0110112006 - 1213112006 25,000 BBLS 43.75 NYHCAROOMB 48.7000 
 HMTMNQ 

37007 711812005 PXZOKC4 0410112006 • 0913012006 25,000 BBLS 44.6 NYHCARGOME 48.7000 
 HMTMNQ » 

37694 91612005 PXZOKC4 01/0112.006 -1213112.006 25,000 BBLS 53.7 NYHCAROOMB 48.7000 
 HMTMNQ r­
37776 9/1312005 PXZOK.C4 0710112006 - 0913012006 25,000 BBLS 52.2 NYHCARGOMB 48.7000 
 HMTMNQ 

37780 9/1312.005 PXZOKC4 0710112.006 - 0913012006 25,000 BBLS 52.4 NYHCARGOMB 48.7000 
 HMTMNQ 
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Trade 	 Deal Strike Putl Settls Origi1lll1 Gam I (LoSr Fas 
Date 	 Price Price Call Price Premium TypeDeal # Trader Term Volume Units 	 Index 

Summary for 'Actual I estimate' '" A (6 detal7 records) 

Sum 150,000 	 $81,25 

Summary for 'Deal Type' '" SSWPS (12 detall records) 

Sum 0 	 $9,45 

Summary for 'Counterparty Name'· Deutsche Bank AS (12 detail records) 

Sum 0 $9,45 

Counter party Name J. Aron & Company 

Deal Type 	 SSWPS 

Actual f Estimate :E 

35928 4/1112005 PXZOKC4 0110112006· 1213112006 -25,000 BBLS 39.7 NYHCARGOMB 48.6370 ($223,42 ) HMTMNQ 
36140 412712005 PXZOKC4 0110112006 - 1213112006 -25,000 BBLS 40.1 NYHCAROOME 48.6370 ($213,42 ) HM'TMNQ 
36305 5/1212005 PXZOKC4 01/0112006· 1213112006 ·25,000 BBLS 37.85 NYHCARGOMB 48.6370 ($269,67 ) HMTMNQ 
36334 5/1612005 PXZOKC4 01/0112006 - 1213112006 -25,000 BBLS 38.05 NYHCAROOME 48.6370 ($264,67 ) HMTMNQ 
36432 512612005 PXZOKC4 0110112006 - 1213112006 ·25,000 BBLS 38.75 NYHCAROOMB 48.6370 ($247,17 ) HMTMNQ 
36805 612812005 PXZOKC4 0110112006-1213112006 -25,000 BBLS 44.65 NYHCAROOME 48.6370 ($99,67 ) HMTMNQ 
36959 7/1412005 PXZOKC4 0310112006 - 1113012006 -25,000 BBLS 46 NYHCAROOME 48.6370 ($65,92 ) HMTMNQ 
37073 712112005 PXZOKC4 0410112006 .09/3012006 -25,000 BBLS 44.65 NYHCARGOME 48.6370 ($99,67 ) HMTMNQ 
37118 712512005 PXZOKC4 0410112006·09/3012006 -25,000 BBLS 45.5 NYHCARCIOMB 48.6370 ($78,42 ) HMTMNQ 
37134 712612005 PXZOKC4 0510112006 • 09/3012006 -50,000 BBLS 46.15 NYHCAROOMB 48.6370 ($124,35 ) HMTMNQ 
37415 81 171200S PXZOKC4 0110112006·09/3012006 -25,000 BBLS 49.3 NYH CAROOMB 48.6370 $16,57 
37471 812312005 PXZOKC4 0710112006·0913012006 -25,000 BBLS 49.65 NYHCAROOMB 48.6370 125,32 
37473 812312005 PXZOKC4 07/0112006 - 0913012006 ·25,000 BBLS 49.85 NYHCARGOME 48.6370 130,32 
37590 813012005 PXZOKC4 0110112006·1213112006 .2S,000 BBLS 52.3 NYHCARGOME 48.6370 $91,57 
37592 81301200S PXZOKC4 0110112006·1213112006 -25,000 BBLS 52.1S NYHCAROOMB 48.6370 $87,82 
37595 813012005 PXZOKC4 0110112006· 1213112006 ·25,000 BBts 52.6 NYHCARGOME 48.6370 S99,07 
37712 9fll2005 PXZOKC4 0110112006 -1213112006 -25,000 BBts 52.95 NYHCAROOMB 4$.6370 5107,82 
37717 91812005 PXZOKC4 0710 112006 - 0913012006 .50,000 BBts 52.7 NYH CARCiOMB 48.6370 $203,15 
37718 9181200S PXZOKC4 0710112006·0913012006 .25,000 BBts 52.5 NYHCAROOMB 48.6370 596,57 
37942 912312005 PXZOKC4 0110112006 ·1213112006 -25,000 BBLS 56.3 NYHCARGOME 48.6370 5191,57 
37949 912612005 PXZOKC4 0710112006·0913012006 ·SO,OOO BBLS 56.05 NYHCARGOMB 48.6370 $370.65 
37971 912712005 PXZOKC4 0110 112006 - 0913012006 -25,000 BBLS 56.7 NYHCARGOMB 48.6370 $201,57 
38043 101312005 PXZOKC4 0710112006 - 0913012006 -25,000 BBLS 56.45 NYHCAROOME 48.6370 $195,32 
38087 10/m005 PXZOKC4 0710112006 - 0913012006 -SO,OOO BBLS S5.25 NYH CARCIOME 48.6370 $330,65 
38092 101512005 PXZOKC4 0710112006 - 0913012006 ·50.000 BBLS 5525 NYHCAROOMB 48.6370 $330,65 
38332 1011812005 PXZOKC4 0410112006 - 0913012006 .25,000 BBts 52.95 NYHCARGOMB 48.6370 $107,82 

Summary for 'Actual I EsUmate' '" E (26 detan records) 


Sum -775,000 
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Trade 	 Deal Strike Put/ Settle Original Gain / (1.01 Fas 
Date 	 Price Price Call Price PremiumDeal # Trader Term Volume Units 	 Index Type 

Actual I Estimate A 


35928 4/111loo5 PXZOKC4 01/0112006 • 1213112006 25!pOO BBLS 39.7 NYHCARGOME 48.7000 5225.00 
 HMTMNQ 

36140 41l71l005 PXZOKC4 011011loo6 - 1213112006 25,000 BBLS 40.1 NYHCARGOMB 48.7000 $215,00 
 HMTMNQ 

36305 511212005 PXZOKC4 0110112006·1213112006 25,000 BBLS 37.85 NYHCAROOME 48.7000 $171,25 
 HMTMNQ 

36334 511612005 PXZOKC4 01101Iloo6.12131Iloo6 25,000 BBLS 38.05 NYHCAROOME 48.7000 S266,25 
 HMTMNQ 

36432 51l6/2005 PXZOKC4 011011loo6 -1213112006 25,000 BBLS 38.75 NYHCARGOME 48.7000 S248,75 
 HMTMNQ 

36805 612812005 PXZOKC4 0110112006 - 12J:H12006 25,000 BBLS 44.65 NYHCAROOME 48.7000 S101,25 
 HMTMNQ 

36959 711412005 PXZOKC4 0310112006· 1113012006 25,000 BBLS 46 NYHCARGOME 48.7000 $67,50 
 HMTMNQ 

37073 71l11l005 PXZOKC4 0410112006 - 091301loo6 25,000 BBLS 44.65 NYHCAROOME 48.7000 S101,25 
 HMTMNQ 

37118 71l51loo5 PXZOKC4 O4AHIl006 - 0913012006 25,000 BBLS 45.5 NYHCAROOMB 48.7000 S80,OO 
 HMTMNQ 

37134 71l6l2005 PXZOKC4 051011l006 - 091301loo6 50,000 BBLS 46.15 NYHCAROOME 48.7000 S127,50 
 HMTMNQ 

3741.5 8I171l005 PXZOICC4 0110112006 - 09/3012006 25,000 BBLS 49.3 NYHCARGOMB 48.7000 (SI5,OO ) HMTMNQ 

37471 81l31l005 PXZOKC4 071011l006 - 09130/2006 25,000 BBLS 49.65 NYHCARGOME 48.7000 ($23,75 ) HMTMNQ 

37473 811312005 PXZOICC4 071011l006 - 0913012006 25,000 EBLS 49.85 NYHCARGOME 48.7000 ($28,75 ) HMTMNQ 

37590 813012005 PXZOICC4 011011l006 - 121311loo6 25,000 BBLS 52.3 NYHCARGOME 48.7000 ($90, 
 ) HMTMNQ 

37592 8I301l005 PXZOKC4 01l011l006 - 1213112006 25,000 EBLS 52.1$ NYHCARGOMB 48.7000 ($86,25 ) HMTMNQ 

37595 813012005 PXZOICC4 0110112006 - 1213112006 25,000 BBLS S2.6 NYHCARGOMB 48.7000 
37712 9nll005 PXZOKC4 01l011l006 -1213112006 25,000 EELS 52.95 NYHCARGOME 48.7000 
37717 SlI8I2oo5 PXZOICC4 0710112006 • 0913012006 50,000 BBLS 52.7 NYHCARGOME 48.7000 
37718 91812005 PXZOICC4 07/0111006 - 0913011006 25,000 BBLS 52.5 NYHCARGOME 48.7000 
37942 91l312oo5 PXZOKC4 011011l006 -1213112006 25,000 BBLS 56.3 NYH CARGOMB 4&.7000 
3794S1 91l6l2005 PXZOKC4 0710 111006 - 0913012006 50,000 BBLS 56.05 NYHCARGOME 48.7000 
37971 912712005 PXZOKC4 011011l006·0913012006 25,000 BBLS 56.7 NYHCARGOME 4&.7000 
38043 10131l00S PXZOKC4 071011l006·0913012006 25,000 BBLS 56.45 NYHCARGOME 48.7000 
38087 10lSllooS PXZOKC4 0710112006 - 0913011006 50,000 BBLS SS.25 NYHCARGOME 41.7000 
38092 101511005 PXZOICC4 0710111006 • 0913012006 50,000 BBLS SS.25 NYHCAROOME 48.7000 
38332 10/1812005 PXZOKC4 0410112006 • 0913012006 25,000 BBLS 52.95 NYHCARGOME 48.7000 

Summary frJr 'Actual I Estimate' = A (26 detall.reCOlTls) 

Sum 775,000 

Summary for 'Deal Type' =SSWPS (52 detail records) 

Sum 0 

Summary for 'Counterpatty Name'. J. Aron & Company (52 detail records) 

Sum 0 

Counterparty Name Morgan Stanley Capital Group, Inc. 

Deal Type SSWPS 

AetnaJI Estimate E 

HMTMNQ 
HMTMNQ 
HMTMNQ 
HMTMNQ 
HMTMNQ 

1J:l'>OClHJ::!!HMTMNQ CJ~C::6ioo 
(") (l) 6i {\l 	 "ll (1 :::l.

HMTMNQ ~g.~.",[g. 
HMTMNQ o~~g~~ci'
HMTMNQ o a,z",. ::EZ ""-9 (1)0(1)

I\.) -0') ..... 
.l>- --.looRo 

HMTMNQ -or 

HMTMNQ 
"T1 eN ()1 "" 0 

m- l' to' 
C ~[!}g 
m !?l. 3 

g, ~ 
Z 	 (1):J 

'" '< 
-I 

l> 
r 

35955 4/1312005 PXZOl{C4 01l011loo6 - 1213111006 ·25,000 BBLS 38.4 NYHCAROOME 48.6370 (S2Ss.92 HMTMNQ 
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Tra,u Deal Strike Put / Settle Original Gain/(Los. Fas 
Deal if Date Trader Term Volume Units Price Price Call Index Price Premium Type 

35974 4/1512005 PXZOKC4 01/0112006.1213112006 -25,000 BBLS 38.05 NYH CAROOMB 48.6370 
 ($264,67 ) HMTMNQ 

36086 4fl212005 PXZOKC4 0110112006 .1213112006 ·25,000 BBLS 40.75 NYH CARGOME 48.6370 ($197,17 ) HMTMNQ 

36283 5/1012005 PXZOKC4 0110112006 ·11t.Hl2oo6 -25,000 BBLS 38.85 NYH CARGOME 48.6370 ($244,67 ) HMTMNQ 

36364 5/1812005 PXZOKC4 0110112006· 1213112006 -25,000 BBLS 38.3 NYH CARGOMB 48.6370 ($258,42 ) HMTMNQ 

36412 512412005 PXZOKC4 0110112006· 1213 112006 ·25,000 BBLS 38.55 NYH CARGOME 48.6370 
 ($252,17 ) HMTMNQ 

36635 611312005 PXZOKC4 0110112006 ·1213112006 .25,000 BBLS 41.15 NYH CAROOME 48.6370 ($187.!7 ) HMTMNQ 

36745 612312005 PXZOKC4 01/0112006.1213112006 -25,000 BBLS 44.25 NYH CARGOME 48.6370 
 (S109,67 ) HMTMNQ 

36760 612412005 PXZOKC4 0110112006 .1213112006 .25,000 SBLS 44.5 NYU CARGOMB 48.6370 ($103,42 ) HMTMNQ 

36716 612712005 PXZOKC4 01/0112006 .1213112006 -25,000 BBLS 45 NYH CAROOME 48.6370 
 ($90,92 ) HMTMNQ 

36838 6fl912005 PXZOKC4 0110112006 ·1213112006 -25,000 BBLS 43.6 NYH CARGOMB 48.6370 ($125.92 ) 
 HMTMNQ 

36918 7/1112005 PXZOKC4 0310112006 .1113012006 -25,000 BBLS 45.6 NYU CAROOME 48.6370 
 ($75.92 ) HMTMNQ 

37000 711812005 PXZOKC4 04/0112006.0913012006 -25,000 BBLS 44.6 NYH CARGOME 48.6370 (Sloo,92 ) HMTMNQ 

37065 712012005 PXZOKC4 0410112006 • 0913012006 
 -25,000 BBLS 44.8 NYH CAROOMB 48.6370 (.$95.92 ) HMTMNQ 

37124 712512005 PXZOKC4 0510112006.0913012006 -50,000 BBLS 46.1 NYH CAROOME 48.6370 ($126,85 ) HMTMNQ 

37130 712612005 PXZOKC4 0510112006.0813112006 -50,000 BBLS 45.95 NYH CAROOME 48.6370 ($134,35 ) HMTMNQ 

37196 712912005 PXlOKC4 0510112006·0913012006 -25,000 BBLS 47.35 NYH CARGOMB 48.6370 (S32,17 ) HMTMNQ 

37306 81912005 PXZOKC4 0310 112006 • 0913012006 -25,000 BBLS 48.2 NYH CAROOME 48.6370 (S10,92 ) 
 HMTMNQ 

37379 811512005 PXZOKC4 0510112006.0913012006 -25,000 BBLS 49.75 NYH CAROOME 48.6370 S27,82 HMTMNQ 

37394 8/1612005 PXZOKC4 0510112006.0913012006 -25,000 BBLS 50.1 NYH CARGOME 48.6370 5:36,57 HMTMNQ 

37414 8/1712005 PXlOKC4 OSlOll2oo6· 0913012006 
 .25,000 BBLS 49.5 NYH CARGOMB 48.6370 S21,S7 HMTMNQ 
37432 8/1812005 PXZOKC4 0410112006·09130/2006 -25,000 BBLS 48.3 NYU CARGOME 48.6370 (S8,42t) HMTMNQ 
37488 812412005 PXZOKC4 0710112006·09/3012006 ·25,000 BBLS 51.2 NYH CAROOME 48.6370 564,07 HMTMNQ 
37594 813012005 PXZOKC4 0110112006 ·1213112006 -25,000 BBLS 52.5 NYH CAROOME 48.6370 596,57 HMTMNQ "Ol>QCIlO:!1

Ol::::C:iiiOo37707 9n12005 PXZOKC4 0110112006 ·1213112006 -25,000 BBLS 53.2 NYH CARGOME 48.6370 S114,07 HMTMNQ _(oOl(!>=s(")::!. 
\'/~g.~(I)~fr37760 9/1212005 PXZOKC4 07/0112006.0913012006 ·25,000 52BBLS NYH CARGOME 48.6370 584,07 HMTMNQ 

37781 9/1312005 PXZOKC4 07/0112006 ·0913012006 .50,000 BBLS 52.7 NYH CARGOME 48.6370 $203,15 HMTMNQ 
Og~g~~ci'° ~ Z",. ::E 

-25,000 BBLS 53.6 NYH CAROOME 48.6370 $124,07 HMTMNQ Z f"V ..... (J)-,
37857 9/1512005 PXZOKC4 0110112006.0913012006 -II\,-!=J CD 0 CD 

.j>. -...joo,,",37970 912712005 PXZOKC4 01/01/2006·0913012006 -25,000 BBLS 56.45 NYH CAROOME 48.6370 $195,32 HMTMNQ tn....,o"w 
37972 912712005 PXZOKC4 0110112006·0913012006 -25,000 BBLS 56.2 NYH CAROOME 48.6370 $189,07 HMTMNQ a~~ 

(1)'::T
~m~38050 10/412005 PXZOKC4 0710112006·0913012006 -25,000 BBLS 54.8 NYH CAROOMB 48.6370 $154,07 HMTMNQ C O-()

38301 10/1412005 PXZOKC4 0710112006.0713112006 ·50,000 BBLS 53.1 NYH CARGOME 48.6370 S223,15 HMTMNQ ~ 
0 
3 

(0 

mSummary for 'Actus} I estimate';: E (32 detail records) o "'0::L OJ 
(1)::>ZSum -900,000 ($1.142,05~) '" '<

-IActual I Estimate A 

35955 4/1312005 PXZOKC4 0110112006·1213112006 25,000 BBLS 38.4 NYH CAROOMB 48.7000 $257,50 H MTM NQ » 
35974 4/1512005 PXZOKC4 0110112006 ·1213112006 25,000 BBLS 38.05 NYU CAROOME 48.7000 $266,25 H MTM NQ r­
36086 412212005 PXZOKC4 0110112006· 1213112006 25,000 BBLS 40.75 NYH CARGOMB 48.7000 S198,7S H MTM NQ 
36283 511012005 PXZOKC4 0110112006·1213112006 25,000 BBLS 38.8S NYU CAROOME 48.7000 SU6,.2S H MTM NQ 

36364 511812005 PXZOKC4 0110112006· 1213112006 25,000 BBLS 38.3 NYH CARCIOME 48.7000 S26O,OO _ H MTM,_N_Q..-:..-___ 
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Trade Deal Strike Putl Settle Original Gain I (Los, Fas 

Deal # Trader Term Volume Units Index
Date Price Price CaU Price Premium Type 

3641.2 Sfl4flooS PXZOKC4 01/0112006 ·1213112006 25,000 BBLS 38.55 NYHCARGOME 48.7000 S253,15 HMTMNQ 

36635 6/1312005 PXZOKC4 0110112006 -1213112006 25,000 BBLS 41.15 NYHCARGOMB 48.7000 S188,75 
 HMTMNQ 

36745 6fl3I2OO5 PXZOKC4 01l0lfl006 -1213112006 25,000 BBLS 44.25 NYHCAROOME 48.7000 SII1,25 
 HMTMNQ 

36760 6I24flO05 PXZOKC4 01/0112006 - 1213112006 25,000 BBLS 44.5 NYHCARGOMB 48.7000 SIOSM 
 HMTMNQ 

36776 612712005 PXZOKC4 0110112006 -1213112006 25,000 BBLS 45 NYHCARGOME 48.7000 $92,501 HMTMNQ 

368311 612912005 PXZOKC4 0110112006 - 1213112006 25,000 BBLS 43.6 NYHCARGOME 48.7000 S127,50 
 HMTMNQ 

36918 71111200' PXZOKC4 03101flOO6 • 1113012006 2~,OOO BBLS 45.6 NYHCAROOME 411.7000 
 HMTMNQ 

37000 7/1812005 PXZOKC4 04101fl006·09130/2oo6 25,000 BBLS 44.6 NYHCARGOME 48.7000 
 HMTMNQ 

37065 712012005 PXZOKC4 0410 112006 - 0913012006 25,000 BBLS 44.8 NYHCARGOME 48.7000 
 HMTMNQ 

37124 1flS12oo5 PXZOKC4 05101fl006 • 0913012006 50,000 BBLS 46.1 NYHCARGOMB 48.7000 
 HMTMNQ 

31130 712612005 PXZOKC4 05101flO06·08l3112006 50,000 BBLS 45.95 NYHCAROOMB 48.7000 
 HMTMNQ 

37196 7fl912oo5 PXZOKC4 0510112006 • 0913012006 25,000 BElLS 41.35 NYHCARGOMB 48.7000 
 HMTMNQ 

37306 81912005 PXZOKC4 0310112006 - 0913012006 25,000 BBLS 4&,2 NYli CARGOMB 48.1000 
 HMTMNQ 

37379 811512005 PXZOKC4 0510112006 - 0913012006 25,000 BBLS 49.1' NYHCARGOME 48.1000 
 HMTMNQ 

31394 811612005 PXZOKC4 0510112006·0913012006 25,000 BBLS SOJ NYHCARGOMB 48.7000 
 HMTMNQ 

37414 8117fl005 PXZOKC4 05101flOO6·0913012006 25,000 BBLS 49.5 NYli CAROOMB 48.7000 
 HMTMNQ 
37432 8/18flO05 PXZOKC4 04/01flO06 - 0913012006 25,000 ElBLS 48.3 NYHCARGOME 48.7000 S10,0 HMTMNQ 
37488 812412005 PXZOKC4 01101flO06·0913012OO6 25,000 BBLS 51.2 NYHCARGOMB 48.7000 (S62,5 HMTMNQ 
37594 813012005 PXZOKC4 OllOlflO06 - 12131flO06 25,000 BElLS 52.5 NYHCARGOME 48.7000 ($95,0 HMTMNQ 
37707 9n12oo5 PXZOKC4 01/01fl006 • 1213112006 25,000 BBLS '3.2 NYHCARGOME 48.7000 (SI12,SO ) HMTMNQ 
37160 911212005 PXZOKC4 07/0112006 - 09/3012006 25,000 BOLS 52 NYli CAR60ME 48.7000 ($82,50 ) HMTMNQ 
37781 9/13flO05 PXZOKC4 07/0112006·09130flO06 50,000 BBts 52.7 NYHCARGOMB 48.7000 ($100,0 ) HMTMNQ 
37851 9/1512005 PXZOKC4 01/0112006 • 0913012006 25,000 BBLS 53.6 NYHCARGOMB 48.7000 ($122,50 ) HMTMNQ 

cl'~O(f)O'l137970 9fl712005 PXZOKC4 01/01flOO6·09/3012oo6 25,000 BBLS 56.45 NYHCARGOMB 48.7000 (S193,75 ) HMTMNQ _<corliiorg o 
~, (!) (') (J) ~~:::!.37972 9fl712005 PXZOKC4 01l0IflO06·0913012oo6 25,000 BBLS 56.2 NYHCARGOME 48.7000 ($187,50 ) HMTMNQ ~3:Tg·(/)!ltfr

311050 10/412005 PXZOKC4 07/0Ifl006·0913012oo6 25,000 BOLS 54.8 NYHCARGOME 48.7000 (SlS2,SO ) HMTMNQ o IN(!)::J !2?z"O
O:::lz:Too38301 10/1412005 PXZOKC4 0710 112006 • 0713112006 50,000 BBLS 5:U NYH CARGotdE 48.7000 ($220,00 ) HMTMNQ ""- (J)':E
l\)-p(])O(!)Z 

-n IN Ul a 8 Slo 
SummBI'Y for 'Actual!Estimate'., A (32 detaI7l'9C01'ds) ~ ..... 0)"""\ 

Sum 900,000 $1,198,751 -or­$- ~i5'Summary for 'Deal Type'" SSWPS (64 detalll'9COfds) C a!!!a: 
Sum 0 $56,70 ro g 
SummBI'Y for 'Counterparty Name' = Morgan Stanley Cap/tel Group, Inc. (64 detaill'9cords) m ~ 3 

:::l. lil 
SIlDl 0 $56,70, Z 11l ~ 
Summary for 'Delivery Month' '" 713112006 (16(1 demn record$) -I 
Sum 0 »DeUvery Month AugustlOO6 

r 
Counter party Name Barclays Bank PLC 

812912006 7:19AM Page 19 "133 
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Trade 	 Deal Strike Put/ Seule Original Gain/(L0SY Fas 
Date 	 Price Price CaB Price PremiumDeal # Trader Term Volume Units 	 Index Type 

Deal Type SSWPS 


Actual I Estimate E 

HMTMNQ37030 7/1912005 PXZOKC4 04/0112006 - 0913011006 25,000 BBLS 44.85 NYHCARGOME 52.7940 	 S198,60 
HMTMNQ37119 712S1l00S PXZOKC4 051011l006 ·09/3012006 2',000 BBLS 45.55 NYHCAROOME 52.7940 	 S181,10 
HMTMNQ37159 712712005 PXZOKC4 0510112006 ·0913012006 25,000 BBLS 46.5 NYHCARGOMB 52.7940 	 S157,35 
HMTMNQ37160 7/2112OOS PXZOKC4 0510112006 ·0913012006 25,000 BBLS 46.65 NYHCAROOME 52.7940 	 SI53,6 
HMTMNQ37186 1/28/2005 PXZOKC4 0510112006 ·0913012006 25,000 BBLS 46.4 NYHCAROOME 52.7940 	 SIS9,85 
HMTMNQ37189 1/2812005 P:XZOKC4 0510112006 ·0913012006 25,000 BBLS 46.6 NYHCAROOME 52.7940 	 SI54,85 
HMTMNQ37297 8!812oo5 PXZOKC4 0310112006 .0913012006 25,000 BBLS 48.7 NYHCAROOMB 52.7940 	 $102,35 
HMTMNQ37410 8/1712005 PXZOKC4 0510112006· ()913012oo6 25,000 BBLS 49.5 NYHCARGOME 52.7940 	 $ll2,35 
HMTMNQ37417 811712005 PXZOKC4 0510112006 - 0913012006 25,000 BBLS 49 NYHCARGOMB 52.7940 	 :&94,85 
HMTMNQ37433 811812005 PXZOKC4 0410112006 • 0913012006 25,000 BIlLS 48.75 NYHCARGOME 52.7940 	 SI01,10 
HMTMNQ37508 8/2512005 PXZOKC4 0710112006·0813112006 25,000 BBLS 5L6 NYHCARGOMB 52.7940 	 S29,85 
HMTMNQ37512 8/26/2005 P:XZOKC4 0710112006 - 0813112006 25,000 BBLS 5l.35 NYHCARGOME 52.7940 	 536,10 
HMTMNQ37521 8/26/2005 PXZOKC4 0710112006·0813112006 25,000 BBLS 51.35 NYHCARGOMB 52.7940 	 536,10 
HMTMNQ37522 8/26/2005 PXZOKC4 07/0112006 - 0813112006 25,000 BBLS 50.55 NYH CAROOME 52.7940 	 S56,10 

37693 916/2005 PXZOKC4 0110112006 - 1213112006 25,000 BBLS 53.6 NYHCAROOME 52.7940 (S20,IS ) HMTMNQ 

38288 101131200S PXZOKC4 03/0112006 • 0813112006 25,000 BIlLS 54 NYH CAROOMIi 52.7940 (S30.15 ) HMTMNQ 
38361 10/1912005 DSMOTDX 07/0112006 - 0913012006 100,000 BBLS 53 NYHCAROOMB 52.7940 ($10,60 ) HMTMNQ 
38383 1012012005 DSMOTDX 0710112006 • 0913012006 50,000 BBLS 52.8 NYHCAROOME 52.7940 ($30 

Summary for 'Actyall Est/mate' .. E (18 detsD records) 

Sum 660,000 $1,472.95 

SummSIY for 'Deal Type'" SSWPS (18 datsllrecords) 

Sum 550,000 $1,472,95 

SummSIY for 'Counterparty Name' =- Barclays Bank PLC (18 detail records) 

Sum 550,000 $1,472,95 

Counterparty Name Deutsche Bank AG 

Deal Type SSWPS 

Actual! Estimate E 

36670 6/1512005 PXZOKC4 0110]12006·1213112006 25,000 BBLS 42.3 NYHCAROOME 52.7940 $262,35 

) HMTMNQ 

\l»O(J)O!)Ol=:c:nrg o 
("') <0 01 «> 	 :::t x ::l. 

~~~cn~g-
oo~g~Z\l

6;:?Z;?~
Z 	 -t\_~ ~g~ 

~ "'00 
.." (..> (J1 	 "'" 0 s<c 

:l0e _ .... <0 

«> ' :r~m_

C 0-0 

m 
<0 

6-
0 

31i1
Z 

::l. 

m ~ 
HMTMNQ -; 

36716 6/2112005 PXZOKC4 01/0112006 • 1213112006 25,000 BBLS 43.75 NYHCAROOME 52.7940 $226,10 HMTMNQ 
37007 7118/2005 PXZOKC4 0410112006 - 0913012096 25,000 BBLS 44.6 NYHCAROOME 52.7940 $204,85 HMTMNQ »37694 9/6/2005 PXZOKC4 0110112006· 1213112006 25,000 BBLS 53.7 NYHCARGOMB 52.7940 	 ($22,65 ) HMTMNQ 

r ­37776 9/1312005 PXZOKC4 0710112006 - 0913012006 25,000 BBLS 52.2 NYHCAROOMB 52.7940 $14,85 HMTMNQ 
37780 9/1312005 PXZOKC4 0710112006 • 0913012006 25,000 BBLS 52.4 NYHCAROOMB 52.7940. S9,85 HMTMNQ 

_. ­...-- .... 
Pagtl20of,3,3812912006 7:19AM 
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Trade Deal Strike Putl Settle Original Gain I (LOSr Fas 

Deal # Date Trader Term Volume Units Price Prke Call Index Price Premium Type 


Summary for 'Actual I Estimate'.. E (6 detall records) 

150,000Sum 

Summary for 'Deal Type'" SSWPS (6 detail records) 


Sum 150,000 

Summary for 'Counterparty Name' .. Deutschfl Bank AG (6 detail records) 

Sum 150,000 


Counterparty Name J. Aron & Company 


Deal Type SSWPS 

Actual I Estimate E 
35928 411112005 PXZOKC4 0110 112006 • 1213112006 25,000 BBLS 39.7 NYHCARGOMB 52.7940 $327,35 H MTMNQ 


36140 412712005 PXZOKC4 0110112006 ·1213112006 25.000 BBLS 40.1 NYHCARGOMB 52.7940 $317,35 
 HMTMNQ 


36305 5112/2005 PXZOKC4 0110112006 • 1213112006 25,000 BilLS 37.85 NYHCARGOMB 52.7940 S373,60 
 HMTMNQ 

36334 511612005 PXZOKC4 0110112006·1213112006 25,000 BBLS 38.05 NYHCARGOMI! 52.7940 $368,6 
 HMTMNQ 


36432 512612005 PXZOKC4 0110112006 ·1213112006 25,000 BBLS 38.75 NYHCARGOMB 52.7940 $351.1 
 HMTMNQ 


36805 6I2812OOS PXZOKC4 0110112006·1213112006 25,000 BBLS 44.65 NYHCARGOMB 52.7940 
 HMTMNQ 


36959 711412005 PXZOKC4 0310 112006. 1113012006 25,000 BBLS 46 NYH CARGOME 52.7940 
 HMTMNQ 

37073 712112005 PXZOK.C4 0410112006 • 0913012006 25,000 BBLS 44.65 NYHCARGOMB 52.7940 n03, 
 HMTMNQ 

3711& 712512005 PXZOKC4 04/0112006·0913"012006 25,000 BBLS 45.5 NYH CARGOMB 52.7940 $182,35 
 HMTMNQ 

37134 712612005 PXZOKC4 0510112006· 0913012006 50,000 BBLS 46.15 NYH CARGOME 52.7940 s:m,20 
 HMTMNQ 'U):>ocnO:I!

OJ:::cfilOQHMTMNQ37415 8/1712005 PXZOKC4 0110112006·0913012006 25,000 BBLS 49.3 NYH CARGOME 52.7940 $87,35 
(") <0 III (l) =1! ~ :.1. 

HMTMNQ ~g.~(I)(l)g. 
37473 812312005 PXZOKC4 07/0112006·0913012006 25,000 BBLS 49.85 NYH CARGOMB 52.7940 573,60 
37471 812312005 PXZOKC4 0710112006 • 0913012006. 25,000 BBLS 49.65 NYHCARGOME 52.7940 $78,60 

HMTMNQ Og~g~z6' 
03. Z (I)9::;HMTMNQ37590 813012005 PXZOK.C4 0110112006· 1213112006 25,000 BBLS 52.3 NYHCARGOMB 52.7940 512,35 Z - 9 (l)0(l)N -0')-'

37592 813012005 PXZOKC4 0110112006 - 1213112006 25,000 BilLS 52. IS NYHCARGOME 52.7940 516,10 HMTMNQ "'" -..j00R<>"11'" 01-0HMTMNQ37595 813012005 PXZOKC4 01/0112006· 1213112006 25,000 BBLS 52.6 NYH CARGOME 52.7940 54,85 ~~~ 
(l)':::r) HMTMNQ37712 9n12005 PXZOKC4 01/0112006· 1213112006 25,000 BBLS 52.95 NYHCARGOME 52.7940 (53,90 o ~~~ o 0HMTMNQ37717 91812005 PXZOKC4 0710112006·0913012006 50,000 BBLS 52.7 NYRCARGOME 52.7940 54,1 <0 0 

37718 91812005 PXZOK.C4 07/0112006 • 0913012006 25,000 BBLS 52.5 NYR CAROOME 52.7940 57,35 HMTMNQ m 8- 3:::. -g
) HMTMNQ Z (l)::>37942 912312005 PXZOKC4 0110112006·1213112006 25,000 BBLS 56.3 NYRCAROOMB 52.7940 ($87,65 

(I) '< 
) HMTMNQ37949 912612005 PXZOKC4 0710112006·0913012006 50,000 BBLS 56.05 NYH CAROOME 52.7940 ($162,8 

-I) HMTMNQ 


38043 101312005 PXZOKC4 0710 112006 • 0913012006 25,000 BBLS 56.45 NYHCARGOMB 52.7940 ($91,40 

37971 912712005 PXZOKC4 01/0112006·0913012006 25,000 BBLS 56.7 NYH CARGOMEl 52.7940 (597.65 

) HMTMNQ ») HMTMNQ 


38092 101512005 PXZOKC4 0710112006·0913012006 50,000 BBLS S5.25 NYHCARGOME 52.7940 (SI22,80 

38087 101512005 PXZOKC4 0110112006·0913012006 50,000 BBLS S525 NYHCARGOME 52.7940 ($122,80 

) HMTMNQ r 
38332 10/1812005 PXZOKC4 0410112006·0913012006 25.000 BBLS 52.95 NYHCARGOMB 52.7940 (Sl.90 ) HMTMNQ 

Summary for 'Actual I Esllmata' = E (26 datalJ records) 

7715,000 $2,421,60,Sum -,. - ­8129120(}6 7:19AM I Page 11 0/33 
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Trllde Deal Strike Putl Settle Original Gain I (LOST Fas 
Deal # Date Trader Term Volume Units Price Price Call Index Prne Premium Type 

Summary fer 'DBa' Type' = SSWPS (26 detaO records) 

Sum 776,000 

Summary fer 'Counterparty Nama' =J. Aron & Company (26 detail records) 

Sum 775,000 

Counterparty Name Morgan Stanley Capital Group, Inc. 

Deal Type SSWPS 

Actual I Estimate E 


35955 411312005 l'XZOIC.C4 0110112006 -1213112006 25,000 BBLS 38.4 NYH CAl!.GOME 52.7940 $3S9.&S HMTMNQ 

35974 4/1512005 PXZOKC4 0110112006 -1213112006 25,000 BBLS n.05 NYH CAl!.GOMB 52.7940 536S,60 HMTMNQ 

36036 412212005 l'XZOKC4 0110112006 -1213112006 25,000 BBLS 40.75 NYH CAl!.GOMB 52.7940 S301,10 HMTMNQ 

36283 511012005 PXZOKC4 0110112006 - 1213112006 25,000 BBLS 38,SS NYH CAl!.GOME 52.7940 5348,60 HMTMNQ 

36364 SIlS12005 l'XZOKC4 0110112006 - 1213112006 25,000 BBts 38.3 NYHCAROOMB 52.7940 5362,35 HM'IMNQ 

36412 512412005 PXZOKC4 0110112006 -1213112006 25,000 BBLS 38.55 NYHCARGOMB 52.7940 S3S6.IO HM'IMNQ 

36635 611312005 PXZOKC4 01/0112006 • 1213112006 25,000 BBLS 41.15 NYH CAl!.GOMB 52.7940 1291,10 HMTMNQ 

36745 612312005 l'XZOKC4 0110112006 - 1213112006 25,000 BBts 44.25 NYHCARGOME 52.7940 
 HMTMNQ 

36760 612412005 PXZOKC4 0110112006 ·1213112006 25,000 BBLS 44.5 NYHCARGOMB 52.7940 
 HMTMNQ 

36776 612712005 PXZOKC4 0110112006 -1213112006 25,000 BBLS 45 NYHCAROOMB 52.7940 
 HM'IMNQ 

36838 61291200' PXZOKC4 0110112006 • 1213112006 25,000 BBLS 43.6 NYHCAROOMB 52.7940 
 HMTMNQ 

36918 711112005 PXZOKC4 03/0112006 - 1113012006 25,000 I;IBLS 45.6 NYHCAROOME 52.7940 
 HMTMNQ 

37000 711812005 PXZOKC4 0410112006 - 0913012006 25,000 BBLS 44.6 NYHCAROOME 52.7940 
 HMTMNQ 'U:J>QUlO::!l

HMTMNQ Ql:::::c-Oo37065 712012005 PXZOKC4 0410112006 - 0913012006 25,000 BBLS 44.8 NYHCAROOME 52.7940 C') !C OJ (1) ~ (') :l. 
37124 712512005 PXZOKC4 05/0112006·0913012006 50,000 BBLS 46.1 NYH CAl!.OOMB 52.7940 HMTMNQ ~g.~(I)itig. 
37130 712612005 PXZOKC4 OSlO112006 - 08/3 112006 50,000 BBLS 45.95 NYHCAROOMB 52.7940 HMTMNQ Oa;gg~z'U 
37196 712912005 PXZOKC4 0510112006 - 09130/2006 25,000 BBLS 47J5 NYHCAROOMB 52.7940 $136,10 HMTMNQ oa2(1)!'~

Z--!'(1)0(1)
f\.J -cn~37306 8/912005 PXZOKC4 0310112006 - 09/3012006 25,000 BBLS 48.2 NYHCAROOME 52.7940 S114,85 HMTMNQ .J>. --.jOOIlO"T1 w (Jl - 037379 811512005 PXZOKC4 0510112006 - 0913012006 25,000 BBLS 49.75 NYHCAROOME 52.7940 $76,10 HMTMNQ a~~ 

37394 811612005 PXZOKC4 05/0112006 - 09/3012006 25,000 BBLS 50.1 NYH CAl!.OOME 52.7940 567,35 HMTMNQ (1)';:r
C :::!!! ­o (")37414 811712005 l'XZOKC4 05/0112006 -09/3012006 25.000 BBLS 49.5 NYHCAROOMB 52.7940 582,35 HMTMNQ !C 0 

37432 811812005 PXZOKC4 0410112006 • 09/3012006 25,000 BBLS 48.3 NYHCAROOMB 52.7940 $112,35 HMTMNQ m !!l. 3 
g, ~ 37488 812412005 PXZOKC4 07/0112006 - 0913012006 25,000 BBLS 51.2 NYHCAROOMB 52.7940 $39,85 HMTMNQ Z (1)::l(I) '< 

37594 813012005 PXZOKC4 0110112006 • 1213112006 25,000 BBLS 52.5 NYHCAROOME 52.7940 57,35 HMTMNQ 
-I37707 9n12005 PXZOKC4 0110112006 -1213112006 25,000 BBLS 53.2 NYHCAROOME 52.7940 ($10,15 ) HMTMNQ 

37760 911212005 PXZOKC4 07/0112006 ·0913012006 25,OQO BBLS 52 NYH CAl!.OOMB 52.7940 S19,85 HMTMNQ 
37781 911312005 PXZOKC4 0710112006 - 0913012006 50,000 BBLS 52.7 NYHCAROOME 52.7940 $4.7 HMTMNQ » 

37857 9/1512005 PXZOKC4 0110112006 ·0913012006 25,000 BBLS 53.6 NYHCAROOME 52.7940 (S20,IS ) HMTMNQ r­
37970 912712005 l'XZOKC4 0110112006 - 0913012006 25,000 BElts 56.45 NYH CAl!.OOMB 52.7940 ($91.40 ) HMTMNQ 

37972 912712005 PXZOKC4 0110112006 - 0913012006 25,000 BBLS 56.2 NYHCARGOMB 52.7940 (S8S,15 ) HMTMNQ 


812912006 7:19AM Ptlg,22 qf33 
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W ;9 

Trade Deal Strike Put / Settle Original 
Deal # Date Trade.r Term Volume Units Price Price Call InalX Price. Premium 

38050 101412005 PXZOKC4 0710112006 - 0913012006 25,000 BBLS 54.8 NYH CAROOME 52.7940 
Summary for 'Actual / Estimate',. E (31 dstsH records) 

850,000Sum 
Summary for 'Deal Type' = SSWPS (31 detaO records) 

Sum 850,000 

Summary for 'Counterparty Nsme' =_Morgan Stanley Ctlpltsl Group, Inc. (31 detail records) 
~ _000 
Summ8l)' for 'Delivery Month' .. 8/3112006 (81 dstall recorr:/.s) 

Sum 2,325,000 

Summsry for 'Stratsgy·· HDGE100158 (247 deten records) 

Sum 2,325,000 { 

~~rat:e{:lY HDGE10016B - -- -_._­

'**1"S"T

_'

Gain / (Los.\) 

(SSO,lS~

$4,898,651 

$4,898,651 

$4,898,65, 

$9,488,550 

$9,639,751 

faS £ 

8/31/2006 
Fe'n .~ 

Faa 
Type 

) H MTM NQ 

~)$326,303 
HMTMNQ 
HMTMNQ 

(S531,3 ) HMTMNQ 
($609,4S 

($864,971

) HMTMNQ 

t; 

I 

Denvery Month July 2006 

Counterparty Name Deutsche BankAG 

Deal Type SSWPS 

Aetuall Estimate E 

40260 211712006 PXZOK.C4 0710112006 - 07/3112006 40,000 BBLS 49.9 NYH CAIlOOME 48.6370 
40491 212412006 PXZOKC4 0710112006 - 07/3112006 -100,000 BBLS 51.9 NYH CAROOME 48.6370 "U»OCIJOJ:!

a>;:l:clil'oo 

42165 512412006 PXZOKC4 07/0112006 - 0913012006 ISO,OOO BBLS 52.7 NYH CAROOMB 48.6370 
41732 51412006 PXZOKC4 0710112006 - 07/3112006 100,000 BBLS 53.95 NYH CAROOME 48.6370 

C')'iil~*;;ll~a:
N::re; ,......\U 

Summary for 'Actusl/ Estimate' '" E (4 deteil T8C0rd$) o~~g~z~
o3. Z ",::>:;:190,000Sum Z--PcDOcDN '-'0')"""'1. 

"" -...100110Actual I Estimate A ."W c.n-o 

I40260 211712006 PXZOKC4 07/0112006 - 0713112006 -40.000 BBLS 49.9 NVH CARGOME 48.7000 HMTMNQ cD ::r 
40491 212412006 PXZOKC4 07/0112006 - 0713112006 100,000 BBLS 5l.9 NYHCAROOMB 48.7000 ($320, ) HMTMNQ C ~[!]9 
41732 5/412006 PXZOKC4 0110112006 - 07/3112006 -100,000 BBLS 53.95 NVH CAROOMB 48.7000 $525,0 HMTMNQ m ~ 3~'m 

a~~ 

g. ~42165 512412006 PXZOKC4 0110112006 - 0913012006 -150,000 BBLS 52.7 NVH CAROOMB 48.7000 S600,O HMTMNQ Z cD:::> 
Summary for 'Actual/ Estimate'. A (4 deta17 recorr:/.s) '" '< 

-I-190,000 

Summ8l)' for 'Deal7)'pe' = SSWPS (8 de/all records) 
Sum 

:&<3"1 »0 ($11,97 ) Sum r-
Summary for 'Coun/erparty Name' .. Deu/$che Bank AG (8 detail records) 

Sum 0 ($11.971 
___________________________.___________________...~~~_-+-____..k_.~_..._ ..~ 
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Trade 


Deal # Trader Term
Date 

Counterparty Name J. Aron &; Company 

Deal Type SSWPS 

Actual! Estimate E 

40682 3/612006 PXZOKC4 07/0112006 - 07/3112006 
4119'3 41512006 PXZOKC4 07/0112006 - 0713112006 
41397 4/2012006 PXZOKC4 01/0112006 - 0113112006 
41697 5/312006 PXZOKC4 0610112006· 1013112006 
42163 512412006 PXZOKC4 0710112006 • 09130/2006 
42221 S12512006 PXZOKC4 07/0112006 - 0913012006 
42230 S12512006 PXZOKC4 07/0112006 - 0913012006 
42240 512512006 PXZQKC4 0710112006 - 0113112006 
42365 6nl2006 PXZOKC4 0710)12006 - 0713112006 
42904 612012006 PXZOKC4 0710112006·1213112006 
42910 612012006 PXZOKC4 0710112006 ·0713l12006 
42911 612012006 PXZOKC4 0710112006 ·0913012006 
43165 612712006 PXZOKC4 0710112006·0913012006 

Summary for 'Actual! Estlmale' = E (13 dElta" records) 

Sum 

Actual! Estimate A 

40682 3/612006 PXZOKC4 0710112006 • 0713112006 
41193 4/S12006 PXZOKC4 0710112006 - 0113112006 
41397 412012006 PXZOKC4 0710112006·0113112006 
04.1697 51312006 PXZOKC4 0610112006·1013112006 
42163 5fl412OO6 PXZOKC4- 0710112006·0913012006 
42227 512512006 PXZOKC4 0110112006.09130flOO6 
42230 512512006 PXZOKC4 0710112006 - 0913012006 
42240 512512006 PXZOKC4 0710112006 - 0113112006 
42365 6/112006 PXZOKC4 07/0112006·0713112006 
42904 612012006 PXZOKC4 0710112006·1213112006 
04.2910 612012006 PXZOKC4 07/0112006 • 0713112006 
42911 612012006 PXZOKC4 07/0112006 • 0913012006 

43165 612112006 PXZOKC4 0110112006 ·0913012006 
Summary for 'Actual! I;stfmate'" A(13 dfltel1 records) 

Sum 

Summary for 'Deal Type' = SSWPS (28 detsU records) 


Volume 

140,000 
-55,000 
-60.000 
35,000 

150,000 
200,000 
150,000 
150,000 
50,000 

-100,000 
.130,000 
·160,000 
245,000 

615,000 

-140,000 
55,000 
60,000 
-35,000 

-150,000 
-200,000 
-150,000 
-150,000 
-50,000 
100,000 
130,000 
160,000 

.245,000 

-615.()(}() 

Units 

BBLS 
BBLS 
BBLS 
BBLS 
BBLS 
BBLS 
BBLS 
BBLS 
BBLS 
BBLS 
BBLS 
BBLS 
BBLS 

BBLS 
BBLS 
BBLS 
BBLS 
BElLS 
BBLS 
BBLS 
BBLS 
BBLS 
BBLS 
BBLS 
BBLS 
ElBLS 

Deal 

Price 


SO.4 
S2.2 

56.95 
S6.S 
51..5 
51.4 
51.5 

50.15 
SO.7S 
S1.65 
49.7 

50.45 
49.3 

50.4 
52.2 

56.95 

'6.S 
52.5 
51.4 
51.5 

50.75 
50.75 
SUS 

49.7 
50.45 
49.3 

Strike Put/ 

Price Call 
 Index 

NYHCARGOMB 
NYHCARGOME 
NYHCARGOME 
NYHCAROOME 
NYHCAROOME 
NYHCARGOME 
NYHCARGOMB 
NYHCAROOMB 
NYHCARGOME 
NYHCARGOME 
NYHCAROOME 
NYHCAROOME 
NYHCARGOMB 

NYHCARGOMB 
NYHCAROOMB 
NYHCAROOME 
NYHCAROOMB 
NYHCAROOME 
NYHCAROOMB 
NYHCAROOME 
NYH CAR.OOMB 
NYH CARGOME 
NYHCARGOME 
NYHCAROOME 
NYHCAROOMB 
NYHCAROOMB 

Settle 

Price 


48.6370 
48.6370 
48.6310 
48.6310 
48.6310 
48.6370 
48.6370 
48.6370 
48.6370 
48.6370 
48.6370 
48.6370 
48.6370 

48.1000 
48.1000 
48.1000 
48.7000 
48.7000 
48.7000 
48.7000 
48.1000 
48.7000 
48.1000 
48.7000 
48.7000 
48.1000 

Orl&in~ '::;f~l::~ 

Premium Type 

($246,82 ) 
S195,96 
$498,18 

($215,20 ) 
($519,45 ) 
($552.6 ) 
($429.45 ) 
($316,95 ) 
(SI05,65 ) 
$301,30 
$138,19 
$290,08 

($)62,43 ) 

($1,244,24 ) 

$238,00 
($192,50 ) 
($495,00 ) 
S273 , 
$570, 

$1,205,50 

HMTMNQ 
HMTMNQ 
HMTMNQ 
HMTMNQ 
HMTMNQ 
HMTMNQ 
HMTMNQ 
HMTMNQ 
HMTMNQ 
HMTMNQ 
HMTMNQ 
HMTMNQ 
HM1'MNQ 

HMTMNQ 
HMTMNQ 
HMTMNQ 
HMTMNQ 
HMTMNQ 
HMTMNQ 
HMTMNQ 
HMTMNQ 
HMTMNQ 
HMTMNQ 
HMTMNQ 
HMTMNQ 
HMTMNQ 

'0»0000'" 
~&r::IiiOO 

(") ro (') m=!J 9- a:
N::r""Cllro W 

Og~g~z"O
o:az(/)9~

Z--9 ro oro 
tv --0')""'" 

,,~ u;agl«>
-or
@- "t en' o =l!!l;::rS (")m 05w 3 ..., "0

Z iii' gJ
(/) '< 

-I 

» 
I 

0 ($38,74 ) Sum 
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FPL Derivative Settlements - All Instruments 
• , 

Trade 
Deal # Date Trader Term Volume 
Summary for 'Counterparly Name' = J. Aron & Company (26 detail recOl'ds) 

Sum 0 

Counterparty Name Morgan Stanley Capital Group, Inc. 

Deal Type SSWl'S 

Actual! Estimate E 

40223 :211612006 PXZOKC4 0710112006 - 0713112006 
40279 2I21f2006 PXZOKC4 0710112006 ­ 0713112006 
40490 212412006 PXZOKC4 0710112006 ­ 0713112006 
41698 51312006 PXZOKC4 0610112006 -10131f2006 
42226 512512006 PXZOKC4 0710112006·0913012006 
43001 612212006 PXZOKC4 0710112006.0713112006 
Summary for 'Actual J Estimate' = E (6 detell records) 

Sum 
Actual! Estimate A 

40223 :2I16f2006 PXZOKC4 
40219 212112006 PXZOKC4 
40490 212412006 PXZOKC4 
41698 51312006 PXZOKC4 
42226 S/2S12006 PXZOK.C4 
43001 612212006 PXZOKC4 

0710112006 - 0713112006 
0110112006 - 07/3112006 

0710112006 - 0713112006 
0610112006 - 10131/2006 
0710112006 - 0913012006 
0710112006 - 0713lf2006 

Summary for "Actual J Estimate'. A (6 detail recorrn) 

Sum 
Summary for 'Deal Type' = SSWPS (12 delaO records) 

Sum 

40,000 
40,000 

-100,000 
35,000 

150,000 
65,000 

230,000 

-40,000 
-40,000 
100,000 
-35,000 

-150,000 
-6S,OOO 

-230,000 

0 

Deal Strike Put / 
Units Price Price Call 

BBLS 49.3 

BBLS SO.75 
BBLS 52 

BBLS 56.45 
BBLS 51.S 
BBLS 48.2 

BBLS 49.3 
BBLS 50.75 
BBLS 52 
BBLS SUS 
BBLS 51.5 
BBLS 48.2 

Summary for 'Counterpsrty Name'" Morgan Stanley Cepltal Group, Inc. (12 detail records) 

Sum 0 
Summary for 'Delivery Month'. 7/3112006 (46 detail records) 

hm 0 

Delivery Month August 2006 
Counterparty Name ABNAmro Bank N. V. 

Deal Type SSWl'S 

Actual! Estimate E 
43335 71612006 PXZOKC4 08/01/2006 - 0813112006 -110,000 BBLS 48.8 

1_ "e .-,.­

8/3112006 
iM;& I! r ~P' I .1"""~!,.,,,";X 't'.'.1I.':~"J 

Settle Original Gain / (Los; Fas 

Index 
 Price Premium Type 

($38,74f) 

NYHCAROOME 48.6370 ($26,52 ) HMTMNQ 
NYHCARGOMB 48.6370 ($84,52 ) HMTMNQ 
NYHCAROOME 4U370 $336,30 HMTMNQ 
NYHCAROOME 48.6370 ($273,45 ) HMTMNQ 
NYHCAROOME 48.6370 ($429,45 ) HMTMNQ 
NYH ClARGOME 48.6370 $28,40 HMTMNQ 

($449,24 1 

NYHCAROOME 48.7000 $24,00 HMTMNQ 
NYHCAROOMB 48.7000 $82,00 HMTMNQ 
NYHCAROOME 48.7000 ($330,OO~) HMTMNQ 
NYHCAROOMB 48.7000 $271,25 HMTMNQ 
NYHCAROOME 48.7000 S420,OO' HMTMNQ 

"O»OCl)ClJ:]NYHCAROOMB 48.7000 (S32,SOr HMTMNQ ru::;c:!ijoo 
<0 ru (l) =!i ~ :J,

(') ~g.jg..(J)(l)fr 
$434,751 Og~g~zdl

oaz(J)~~
-_O(l)O(l)Z tv . -0)"""1 

"'" -..Jo0ll<>'TIc.:> ()1-o 
a~~
(l) , ::r 
~[!!-C ° (")<0 0 
~ 3m

C'{$6S:20 °:::1. "0ru
(l);:,Z (J) '<--.. ~-- -I 

» 
r-

NYH CAROOME 52.7940 ($439,34~) H MTM NQ 

BIl912006 7:19A.M Page2Sof3J 
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18/3112006FPL Derivative Settlements - All Instruments .U., , y;;wt:; JS".i:~~ ;t;:""":':$....-w:;"~.~J 

Trade Deal Strike Put! Settle Original ~m/~1 Fas 
Deal # Date Trader Term Volume Units Price Price Call lnw Price Premium Type 

Summary for 'ActlJaJ I Estimate' =E (1 detail record) 


Sam -110,000 (S439,34 ~ 


Summary for 'Deal Type'" SSWPS (1 detail record) 


Sum -110,000 (S439,34tJ 

Summary for 'Counterparty Name' = ABN Amra Bank N. V. (1 detail record) 


Sum -110,000 ($439,34') 


Counterparty Name Barclays Bank PLC 

Deal Type SSWl'S 


Actual I Estimate E 


43446 7/1112006 PXZOKC4 0810112006 • 08(3112006 -30,000 BBLS 49.3 NYHCAROOMB 52.7940 HMTMNQ
($104,82t)
43729 7/1912006 PXZOKC4 0810112006 - 08(3112006 .20,000 BBLS 49.7 NYHCAROOME 52.7940 (S61,88 ) HMTMNQ 

Summary for 'Actual I Estimate' = E (2 detail records) 


Sum -60,000 ($166.7Of) 

Summary for 'Deal Type':: SSWPS (2 detail records) 


Sum -50,000 (S166,7otJ 
Summary for 'Counterparty Name' = Barclays Bank PLC (2 detail records) 

Sum -50,000 ($166,70') 

Counterparty Name Deutsche Bank A.G 

Deal Type SSWl'S '"'[)>O(/)o." 
t\)~c6!Oo

Actual! Estimate E ("')'al g.~ ::lJ~5: 
f\.) e.(J)O)Il) 

) HMTMNQ O~3g!?i!z'"'[) 
Summary for 'ActlJall Estimate' .. E (1 detail record) 
42165 512412006 PXZOKC4 0710112006·0913012006 -150,000 BBLS S2.7 NYHCAROOME 52.7940 ($14,10 

~m.z~~O
Z--~CDO~ 

I\.) -0;-'
Sum -150,000 ($14,10 ~ -1>0 --JOO\1O"TIw 01-0 
Summary for 'Deal Type' = SSWPS (1 detail record) ~~~ 

CD'::r
Su..m -150,000 ($14, 1 ~ C ~[!.-o (')

<0 0Summary for 'Counterparty Name' =Deutsche Bank AG (1 detail record) m 2!. 3 
Su..m ·160,000 ($14,10 ) §t ]

Z CD:l 
fJj '<OJunterparty Name J. A.ron & Company 

-I 
Deal Type SSWPS 

Actual I Estimate E 
40380 212312006 PXZOKC4 0810112006 • 0813112006 
412.93 4/1212006 PXZOK.C4 0810112006.0813112006 

41691 51312006 PXZOKC4 06/0112006· 1013112006 

65,000 
-45,000 

.35,000 

BBLS 
BBLS 

BBLS 

51.75 
53.95 

S6.S 

NYHCARGOMB 
NYH CA.R.OOME 

NYH CA.R.OOME 

52.7940 
52.7940 
Sl.7940 

$67,86 
S52.02 

5129.71 

HMTMNQ 
HMTMNQ 
HMTMNQ 

» 
r 
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http:Tmt%d-ftn;:.yp


FPL 
u. 

Derivative Settlements - All Instruments
• At. l!lIIILW$ ,"IfiF! 

8/31/2006 

Trllde Deal Strike Putl Settle Original Pas 

Deal # Trader Term Volume Units Index
Date Price Price Call Price Premium Type 

42163 512412006 PXZOKC4 07/0112006·0913012006 .150.000 BeLS 52.5 NYHCAROOMB 52.7940 (544,10 ) 
 HMTMNQ 

42227 512512006 PXZOKC4 07/0112006·0913012006 ·200,000 BBLS 51.4 NYHCAROOMB 52.7940 (:5278,80 ) 
 HMT:MNQ 

4:2230 Sl2512oo6 PXZOKC4 0710112006·0913012006 ·lSO,OOO BeLS st.s NYHCARGOME 52.7940 ($194,1 ) 
 HMTMNQ 

42239 512512006 PXZOKC4 0810112006·0813112006 .110,000 BBLS 51.85 NYHCARGOMB 52.7940 ($103,8 ) 
 HMT:MNQ 

42904 612012006 PXZOKC4 0710112006 • 1213112006 100,000 BBLS 51.65 NYHCAROOME 52.7940 $114, 
 HMTMNQ 

42911 6120/2006 PXZOKC4 0710112006 ·0913012006 160,000 BBLS 50.45 NYHCAROOMB 52.7940 5375,04 
 HMTMNQ 

43165 612112006 . PXZOKC4 0710112006·0913012006 .245,000 BBLS 49.3 NYHCAROOMB 52.7940 (S856,03 ) 
 HMTMNQ 

43223 612812006 PXZOKC4 0810112006 ·0813112006 -25,000 BBLS 49.2 NYHCARGOMB 52.7940 (SS9,a5 ) 
 HM114NQ 

43914 712512006 PXZOKC4 0810112006· 1213112006 35,000 BBLS 5l.9 NYHCAROOMB 52.7940 S31,29 
 HMT:MNQ 

43915 712512006 PXZOKC4 0810112006· 0813112006 90,000 BeLS 49.85 NYHCAROOMB 52.7940 $264,96 
 HMTMNQ 

Summary for 'Actual! Estimate' .. E (13 detail records) 

Sum -510,000 ($531,44~J 

Summary for 'Deal Type' = SSWPS (13 detail records) 

8um -510,000 ($531,44¥J 
Summary for 'Counterparty Name' '" J. Aron &Company (13 detail records) 

Sum -510,000 ($531,44~) 

Counterparty Name Morgan Stanley Capital Group. Inc. 

Deal Type 'SSWPS 


Actual I Estimate E 


41698 51312006 PXZOKC4 0610112006 ·1013112006 ·35,000 BBLS 56.45 NYHCARGOME 52.7940 HMTMNQ 

41731 51412006 PXZOKC4 0810112006·0813112006 -80,000 BBLS 55 NYH CAR.GOMB 52.7940 $176,48 HMTMNQ 
 '"O:PO(J)OJ] 

Ill~CnrOo42226 512512006 PXZOKC4 07/0112006·0913012006 .ISO,OOO BBLS 51.5 NYHCARGOMB 52.7940 ($194,1 ) HMTMNQ _ <0 nr Cl> =t ~ :l."'''ij
42713 6/1412006 PXZOKC4 0310112006 • 0813112006 -20,000 BBLS 50.1 NYHCARGOMB 52.7940 (553,8 ) HMTMNQ \r1~g.~(/)t'Ofr 

-,3g~z'"OSummary for 'Actual! Estimate' .. E (4 deta1l records) O -'Cl> 07 0 ° 0;:;' Z(I)' :;:

Sam -285,000 $56,46 -_OCl>O(1)Z tv '.- m ""'" 
.j>. -10011<'Summary for 'Deal7}tpe'" SSWPS (4 dets{l records) J1'" 01-0 

3"~C:Sam -285,000 $56,46 rot(£)
.,m07 

Summary for 'Counterparty Name'.. Morgan Stanley Cspll8/ Group, Inc. (4 dataD records) C a-C; 
m <0 ° Sum -285,000 $56,46 !!:. 3

Q '0_. ru
SUmmary for 'Delivery Month':;; 813112006 (21 detalilecords) Cl>::JZ (I) '< 
Sum -1,105,000 ($1,095,12, -t 
Summary for 'Strategy' = HDGE10016B (67 detail records) 


Sum ·1,105,000 ($1,160.32fJ 
 »
'--r~trategy HDGE10019B....L___________~___________________~_.-- I ------­

--------------------------~,------------------------------~,,~~.~--------.8/29/2006 7:19AM Pllge 27 0/33 
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FPL Derivative Settlements - All Instruments ~8/31~ _, 

l_·_~ZlQZ1f.l a -I1'11".' .-­
Trade Deal Strike Putl Settle Original Gain I (LOSf Fas 

Deal # Date Trader Term Volume Units Price Price Call Index Price Premium Type 

Delivery Month July 2006 

Counurparty Name 1. Aron & Company 

Deal Type SSWPS 

Actual I Estimate E 

401SS 211412006 PXZOK.C4 0710112006·0913012006 .100,000 BB~ Sl.45 NYHCARGOME 48.6370 $281,3~ HMTMNQ 
40157 211412006 PXZOK.C4 0710112006 - 0913012006 .SO,OOO BBLS 5l.2 NYHCARGOME 48.6370 5128,15 HMTMNQ 

Summary for 'Actual I Estimate' = E (2 detaIl records) 

Sum -150,000 

Actual / Estimate A 

401SS 211412006 PXZOK.C4 07J011.l006·0913012006 100,000 BB~ SI.4S NYHCARGOME 48.7000 HMTMNQ 
401S7 211412006 PXZOKC4 0710112006 - 0913012006 SO,OOO BB~ 5l.2 NYHCARGOME 48.7000 ($125,00 } HMTMNQ 

($l75,O~) 

Summary for 'Actual I Estfmate' .. A (2 detail records) 

Sum 150,000 ($400, 

Summary for 'Deal Type'" SSWPS (4 detaIl records) 

Sum 0 $9,45 

Summary for 'Counterparty Name' .. J. Aroll & Company (4 detaH records) 

Sum 0 $9,45 

Summary for 'Delivery Month''' 7/J112oo6 (4 detail records) 

Sum 0 $9,45, 

Delivery Month August 2006 
Counter party Name 1. kon & Company 

Deal Type SSWPS 

Actual I Estimate E 

40155 211412006 PXZOK.C4 0710112006·0913012006 100,000 BBLS S1.45 NYHCARGOME 52.7940 5134,40 
40157 211412006 PXZOK.C4 0110112006·0913012006 50,000 BBLS 51.2 NYHCARGOMB 52.7940 579,70 

Summary for 'Actual I Estlmat&' .. E (2 detail records) 

150,000 $214,10Sum 

Summary for 'DfIB/ Type' = SSWPS (2 detail records) 


~iI)4.t .,150,000Sum 
Summary for 'Counterparty Name'.. J. Aron &Company (2 detell records) 

Sum 150,000 

Summary for 'OIl/wary Month'· 813112006 (2 detail records) 

Sum 150,000 

lJ>Ocno.." 
~&,C::liioo 

("',) (I) (') 1Jl =l.l ~ 2: 
I\.):::r::!". '" (I) OJO .... 3g~ZlJ
I\.) ~ :::r 0 0 o ~ Z",. :!i 

Z--?(I)oro
f\J -CTJ"""

'i1 tl ;:;lQ,g!)o 
-or

HMTMNQ $- 7' cO' 
HMTMNQ o a!!]~

tom III 05" 3 
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-I 

» 
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8/3112006FPL Derivative Settlements - All Instruments r+ A~ 

Trade Deal Strike PutI Settle Originlll Gain I (Los, Fas 
Deal# Date Trader Term Volume Units Price Price Cllll Index Price Premium Type 
Summsry for 'Strategy' '" HDGE1OO19B (6 detail records) 

Sum 150,000 $223,55 

Summary fer 'Portfolio' = FPL Hedge on 200B (320 detail records) 

Sum f ,370,000 ". $8,702/97. 

Summary for 'Project'. FPL· Clause (608 detan records) 


Sum 50,117,500 ($6/643,300) ($26,037,79$) 


lJ»OCllO:!!
w:;;cfijoo 

(")~tlllJl=ll~5:
t\J=rc;tCJ)(t)w 

O ... 3g!!ZlJ
W(1) ::To 0 
o az"" ::;:- 9(1)0(1)Z t\.) -(j)~ 
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9/30/2006FPL Derivative Settlements - All Instruments 
HIldA WAI' 1 1:zm:BIF u=:cau:u waR "U!t."l:-.~~tIo~~TW' Io1tW ~~-t;..w:: .ttT""'"~..c-.-.;~..:.~ 

Trade Deal Strike Rut / Settle Original Gain / (Loss) Fas 
Deal # Date Trader Term Volume Units Price Price. Call Index Price Premium Type 

Business Unit EMT,a division ofFPL 
Project FPL - Clause 

Portfolio FPL Hedge Gas 2006 
-.-~fStrategy -- - HDGEI0015B ____...-i 

Delivery Month September 2006 
Counter party Name Barclays Bank PLC 

Deal Type SWPS 
Actual I Estimate A 

36705 612012005 PXZOKC4 0110112006 - 1213112006 150,000 MMBTU 8.075 NG(FS) 6.8160 (S188,8S0) HMTMNQ 
36712 6121/2005 PXZOKC4 0110112006 - 1213112006 150,000 MMBTU 8.01 NG(FS) 6.8160 ($179,100) HMTMNQ 
36732 612212005 PXZOKC4 0110112006 -1213112006 150,000 MMBTU 7.97 NG(FS) 6.8160 ($173,100) HMTMNQ 
36951 711312005 PXZOKC4 0110112006 - 1213112006 150,000 MMBTU 8.24 NG(FS) 6.8160 (S213,600) HMTMNQ 
36996 711812005 PXZOKC4 0110112006 ·1213112006 150,000 MMBTU 8.175 NG(FS) 6.8160 ($203,850) HMTMNQ 
36998 711812005 PXZOKC4 0110112006 - 1213112006 150,000 MMBTU 8.19 NG(FS) 6.8160 (5206,100) HMTMNQ 

Summary for 'Actuel!Est/mes' = A (6 detail records) 

Sum 900,000 

Summery for 'DeB! Type'" SWPS (6 detail records) 

Sum 900,000 

Summary for 'Counterparty Name':: Barclays Bank PLC (6 detail records) 

Sum 900,000 

Counterparty Name BNP PARIBAS 

($1,164,600) 

($1,164,600) 

($1,164,600) 

"O>o!':Zo::!! 
w:::cwoo 

(") co OJ <1> ==> Q. :::!. 
~g.~en~g. 

O ~3g~z"O.j>. <1> :;,- 00
o;azen' ::EZ --9COOCD 
I\.) ...... 0).., 
.j>. -..Jo oQo","w U1_ 0 

~~~ 
Deal Type OTCOPT o <1>':;,­..,m_

3-(,) 
Actual I Estimate A 

30150 912712005 PXZOKC4 0310112006 - 1213112006 
Summary for 'Actual! Estimate' = A (1 detaD record) 

300,000 MMBTU 0 S13.S0C C 0.0000 (5273,000) (5273,000) HMTMNQ 

m 
Z 
-f 

co 0 
2l. 3
§t ~ 
<1>:J en '< 

Sum 300,000 ($273,000) ($273,000) 

Summary for 'Deal Type' =oTCOPT (1 detaIl record) » 
Sum 300,000 ($273,000) ($273,000) r 

Deal Type SWPS 

912912006 9:29AM Pagel 0/34 
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9/30/2006FPL Derivative Settlements - All Instruments 
,. II fa w---:;r..'TC' ?MRJPr;~'Xl~~';'-]J 

Trade Deal Strike Put / Settle Original Gain / (Loss) Fas 

Deal # Date Trader Term Volume Units Price Price Call Index Priee Premium Type 


Actual I Estimate A 

36112 412612005 PXZOKC4 0110112006·1213112006 150,000 MMBTU 7.55 NO(FS) 6.8160 (S110,100) HMTMNQ 
36304 5/1212005 PXZOKC4 0110112006· 1213l1loo6 150,000 MMBTU 7.16 NO(FS) 6.8160 (S51,600) HMTMNQ 
36333 5/1612005 PXZOKC4 0110112006 -1213112006 150,000 MMBTIJ 7.16 NG(FS) 6.8160 (S51,600) HMTMNQ 
36406 512412005 PXZOKC4 0110112006 ·1213112006 150,000 MMBTIJ 7.195 NO(FS) 6.8160 (SS6,850) HMTMNQ 
36759 612412005 PXZOKC4 0110112006·1213112006 150,000 MMBTU 8.075 NO(FS) 6.8160 (Sl88,850) HMTMNQ 
37120 712512005 PXZOKC4 0110112006 - 1213112006 150,000 MMBTIJ 8.ol NO(FS) 6.8160 (Sl79,100) HMTMNQ 
37429 811812005 PXZOKC4 0110112006 • 1213V2006 150,000 MMBTIJ 8.865 NG(FS) 6.8160 ($307,350) HMTMNQ 
37430 811812005 PXZOKC4 0110112006 - 1213112006 150,000 MMBTIJ 8.865 NG(FS) 6.8160 (S307,350) HMTMNQ 
37706 9nl2005 PXZOKC4 0410112006· 1213112006 150,000 MMBTIJ 9.38 NG(FS) 6,8160 (S384,600) HMTMNQ 
37778 9113/2005 PXZOKC4 04/0112006 ·1213112006 150,000 MMBTU 9.515 NO(FS) 6.8160 ($404,850) HMTMNQ 

Summary for 'Actual/Estimate' = A (10 detail records) 

Sum 1,500,000 ($2,042,250) 

Summary for 'Daal Type' = SWPS (10 darell records) 

Sum 1,500,000 ($2,042,250) 

Summary for 'Counterparty Name' = BNP PARIBAS (11 detail records) 

Sum 1,800,000 ($273,000) ($2,315,250) 

Coullterparty Name. Cal yon 

Deal Type SWPS 

Actual I Estimate A 

36139 412712005 PXZOKC4 0110112006· 1213112006 150,000 MMBTU 7.505 NO(FS) 6.8160 (SI03,350) HMTMNQ Jl~~S?a'JJ 
36775 612712005 PXZOKC4 0110112006· 1213112006 150,000 MMBTU 8.03 NG(FS) 6.8160 (SI82,100) HMTMNQ (") cal ~ iR ~ ~ §5.

1\,)::r~(I)<t>g.
37187 712812005 PXZOKC4 0110112006· 12/3112006 150,000 MMBTU 8.1175 NG(FS) 6.8160 (SI95,225) HMTMNQ 0 ...... 3000 ­(]lct>::Jg:ZlJ
37197 712912005 PXZOKC4 0110112006 - 1213112006 150,000 MMBTU 8.3225 NG(FS) 6.8160 (S22S,975) HMTMNQ ::Jz 00Z 0 ~- I.n'--!='ct>oct>37506 812512005 PXZOKC4 0110112006· 1213112006 150,000 MMBTU 9.36 NG(FS) 6.8160 (S381 ,600) HMTMNQ ~ -...,J ....... (j)-.,


"TI W (]lag""Summary for 'Actual/Estimate'· A (5 detail records) -or:J -to. _.

(0,(0Sum 750,000 ($1,088,250) C ~QJ;r
Summary for 'Deal Type' = SWPS (5 datail records) c8 (")m QJ 0 
Sum 750,000 ($1,088,250) - 3

"0Q 
QJZ _.

Summary for 'Counterparty Nama' = Calyon (5 detaIl records) ct> ::J 
I.n '< 

Sum 750,000 ($1,088,250) -I 
Coullterparly Name Canadian Imperial Bank ofCommerce » 

Deal Type SWPS r-
Actual I Estimate A 

---_._­.------------------------------------------­912912006 9:29.AM Page2of34 
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Trade Deal Strike Putl Settle Original Gain I (Loss) Fas 

Deal # Trader Term Volume Units Index
Date Price Price Call Price Premium Type 

36138 412712005 PXZOKC4 0110112006 - 1213112006 ISO ,000 MMBTU 7.5 NG(FS} 6.8160 (SI02,600) HMTMNQ 

36405 512412005 PXZOKC4 OlfOl12006 - 1213112006 150,000 MMBTU 1.21 NO(FS} 6.8160 (S59,100) HMTM NQ 

36431 512612005 PXZOKC4 0110112006 - 1213112006 150,000 MMBTU 7.135 NG(FS) 6.8160 (£.47,850) HMTMNQ 

36671 611512005 PXZOKC4 0110112006 -1213112006 150,000 MMBTU 7.885 NO(FS} 6.8160 ($160,350) HMTMNQ 

36999 711812005 PXZOKC4 0110 112006 - 1213112006 150,000 MMBTU 8.16S NO(FS) 6.8160 ($202,350) HMTMNQ 

37413 811712005 PXZOKC4 0110112006 - 1213112006 lSO,OOO MMBTU 9.17 NO(FS) 6.8160 (S353,loo) HMTMNQ 


Summary for 'Actual I Estimate'.. A (6 delall racords) 

Sum 900,000 ($925,350) 
Summary for 'Deal Type' = SWPS (6 detail records) 

Sum 900,000 ($925,350) 
SummaI)' for 'Counterparty Name' '" Canadian Imperial Bank of Commerce (is deteY racords) 

Sum 900,000 ($925,350) 

Counterparly Name Citibank NA 

Deal Type SWPS 

Actual! Estimate A 

37121 712512005 PXZOKC4 0110112006 - 1213112006 1SO,OOO MMBTU 8.03. NO(PS} 6.8160 (SI82,IOO) HMTMNQ 

37295 81812005 PXZOKC4 0110112006 • 1213112006 150,000 MMBTU 8.705 NO(PS) 6.8160 (S283,350) HMTMNQ 


SummaI)' for 'Actuef I Estimate' '" A (2 delaY records) 

Sum 300,000 ($465,450) 
Summery for 'Deal Type' .. SWPS (2 detaY records) 

Sum 300,000 ($465,450) 

Summary for 'Counterparty Name'· eitibank NA (2 detail records) ~el?sa~:n 
("') 'fi) ~ *~ Q. §.300,000Slim ($485,450) O .... N::re,(J)mg.

3 0 co­mm:::l-Z-oCounterparly Name Deutsche Bank .AG :::lz::rooZo- (J)':E""-~mo(1)Deal Type SWPS ~ "'"..[-0)'"-n (,) (J! Q, g flo 
-orActual/ Estimate A :l ~_. 
ml(Q 

35956 411312005 PXZOKC4 0110112006.1213112006 IS0,Ooo MMBTU 7.485 NG(FS) 6.8160 (SI00,350) HMTMNQ C a[IJ~ 
(Q ()

36213 51212005 PXZOKC4 0110112006·1213112006 150,000 MMBTU 7.22 NO(PS) 6.8160 (S60.600) HMTMNQ m ~.~ 
36332 5/1612005 PXZOKC4 0110112006 -1213112006 150,000 MMBTU 7.16 NO(FS) 6.8160 (S51.6oo) HMTMNQ Q "tl

Z (5' ~ 
36362 5/1812005 FXZOK.C4 01/0112006 ·1213112006 300,000 MMBTU 7.105 NO(FS) 6.8160 ($116,700) HMTMNQ (J) '<: 

36381 SJI912oo5 PXZOK.C4 0110112006· 1213112006 150,000 MMBTU 7.17 NO(FS) 6.8160 (SS3,100) HMrMNQ -f 
36407 512412005 PXZOKC4 0110112006 - 1213112006 150,000 MMBTU 7.195 NO(FS} 6.8160 ($56,850) HMTMNQ 
36849 613012005 PXZOKC4 0110112006.1213112006 300,000 MMBTU 7.985 NO(FS} 6.8160 ($350,700) HMTMNQ » 
37032 7/1912005 PXZOKC4 01(0112006 - 1213112006 150,000 MMBTU 8.11 NO(FS) 6.8160 (S194.100) HMTMNQ r 

912912006 9:29AM -"'-.... 
Page j of34 
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Trade Deal Strike !put I Settle Original Ga.in I (Loss) Fas 
Deal # Date Trader Term Volume Units Price Price: Call, Index Price Premium Type 

Summary for 'Actual I Estfmaht' .. A (8 detaO records) 

Sum 1,500,000 ($984,000) 

Summery for 'Dttal Type' = SWPS (8 deteR records) 

Sum 1,500,000 ($984,000) 

Summary for 'Counterparty Name' = Deutsche Bsnk AG (8 detaU records) 

Sum 1,500,000 ($984,000) 

Counterparty Name J. A.ron & Company 

Deal Type OTCOPT 
Actual I Estimate A 

30149 91271200S PXZOKC4 0310 112006 • 1213112006 300,000 MMBTU 0 $13.50(; C 0.0000 (S270,000) (S270,OOO) H MTMNQ 
Summary for 'Actusl I Estimate' =A (1 deltaU record) 

Sum 300,000 ($270,000) ($270.000) 

Summary for 'Deal Type'" oTCOPT (1 detail record) 

Sum 300,000 ($270,000) ($270,000) 

Deal Type SWPS 

Actual I Estimate A 

378$9 9/1S12005 PXZOKC4 0410112006. 1213112006 lSO.OOO MMBTU 9.8 NO(FS) 6.8160 ($447,600) HMTMNQ 
Summary for 'Actual I Estimate' = A (1 detail record) 

Sum 150,000 ($447,600) 

Summary for 'Dea(1)lps'" SWPS (1 detail record) 

Sum 160,000 

Summary for 'Counhtrparty Name'.. J. Aron & Company (2 detatl records) 

Sum 450.000 ($270,000) 

($447,600) 

($717.600) 

"O»DCilO" 
~6f~!iigQ

(") (1) (") (J) =!l" a: 
~3g:~m.OJ

0'1(1)::>5'2"0
:l 2 00Z 0.... (J)':E--!J(1) oct> 

Counterparty Name JPMorgan Chase Bank, NA. "TI 
~ 
W 

.....,-0')""'1 

U1 a 8 flo 
-or 

Deal Type OTCOPT 
Actual I Estimate A 

30147 912612005 PXZOKC4 03/0112006· 1213112006 
301S1 912812005 PXZOKC4 0310112006 ·1213112006 
30IS3 912912.005 PXZOl<C4 0310112006· 1213112006 

300,000 
300,000 
300,000 

MMBTU 
MMBTU 
MMBTU 

0 
0 
0 

SI2.SOC: 
S13.SOC· 
$14.00(: 

C 
C 
C 

0.0000 
0.0000 
0.0000 

($282,000) 
($267,000) 
($300,000) 

($282,000) 
(S267,000) 
($300,000) 

HMTMNQ 
HMTMNQ 
HMTMNQ 

~ 7'<0' o =lIT!:?:g ()
mOJo ~ 3

Q "0Z -. OJro :::I 
(J) '< 

-I 
301S4 
301S5 

912912005 
101312005 

PXZOKC4 
PXZOKC4 

0310112006 -12131/2006 
0510112006·1213112006 

300,000 
300,000 

MMBTU 
MMBTIJ 

0 
0 

$14.00C: 
$13.25(: 

C 
c 

0.0000 
0.0000 

($291,000) 
($231,000) 

(S297,OOO) 
(S131,OOO) 

HMTMNQ 
HMTMNQ » 

30156 101412005 PXZOKC4 0310112006· 1213112006 300,000 MMBTU 0 S13.7S(' C 0.0000 ($235,500) (1235,500) HMTMNQ r­
30161 10/1312005 PXZOKC4 0510112006· 1013112006 300,000 MMBTU 0 SI1.2S(· C 0.0000 ($273.000) (S273,000) HMTMNQ 

---"""'" 912912006 9:29AM Page 4 of34 
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Trade 
Deal # Date Trader Term 
30164 1011712005 PXZOKC4 0510112006 ·1013112006 
30167 1012612005 PXZOKC4 05f()112006 - 1113012006 
30175 1013112005 PXZOKC4 07f()112006·0913012006 
30176 1013112005 PXZOKC4 04f()112006. 1013112006 

Summary for 'Actual I Estimate' '" A (11 detail records) 

Sum 

Volume 
300,000 
600,000 
300,000 
300,000 

3,600,000 

Units 
MMBTU 
MMBTU 
MMBTU 
MMBTU 

Deal 
Price 

0 
0 
0 
0 

Strike '.put I 
Price ~ CaU 

$12.00~ C 
S10.7sti C 
$10.500 C 
S10.50Q C 

1 , 

ltulex 
Set.tle Original 
Price Premium 

0.0000 ($238,500) 
0.0000 ($771,000) 
0.0000 ($355,500) 
0.0000 ($336,000) 

($3,686,500) 

Gain I (Loss) 

($138,500) 
($771,000) 
(S355,soo) 
($336,000) 

($3,586,500) 

Fas 
Type 

HMTMNQ 
HMTMNQ 
HMTMNQ 
HMTMNQ 

Summary for 'Deal Type' or OTCOPT (11 detail records) 

Sum 3,600,000 ($3,586,500) ($3,586,500) 

D.eal Type SWPS 

Actual I Estimate A 

36077 
36089 
36282 
36306 
36336 
36402 
36419 
36424 
36464 
36601 
366SS 
36803 
36806 
36837 
37008 
37.033 
37132 
37133 
37190 
37198 
37487 
37516 
37716 
37723 
37755 
31758 
37852 

412112005 
412212005 
S/1012005 
511212005 
5/1612005 
512312005 
512S12OOS 
512612005 
513112005 
61912005 

6/1412005 
612812005 
6128/2005 
6129/2005 
1/1812005 
7/1912005 
712612005 
712612005 
712812005 
7129/2005 
812412005 
812612005 
9/812005 
9/812005 
9/11l200S 
911112005 
9/1512005 

PXZOKC4 
PXZOKC4 
PXZOKC4 
PXZOKC4 
PXZOKC4 
PXZOKC4 
PXZOKC4 
PXZOKC4 
PXZOKC4 
PXZOKC4 
PXZOKC4 
PXZOKC4 
PXZOKC4 
PXZOKC4 
PXZOKC4 
PXZOKC4 
PXZOKC4 
PXZOKC4 
PXZOKC4 
PXZOKC4 
PXZOKC4 
PXZOKC4 
PXZOKC4 
PXZOKC4 
PXZOKC4 
PXZOKC4 
PXZOKC4 

01/0112006·1213112006 
01f()112006 - 1213112006 
0110112006.1213112006 
0110112006 - 1213112006 
01/0112006 - 1213112006 
0110112006 - 1213112006 
01f()J12006.12I3112006 
0lf()112006 - 1213112006 
01/0112006 - 1213112006 
0110112006 • 1213112006 
0110112006·1213112006 
011Ol12006.12I31n006 
01l01fl006 - 1213112006 
0110112006.1213112006 
0110112006 -1213112006 
0110112006 - 1213 112006 
0110112006 -1213112006 
0110112006 - 1213112006 
01/0112006 - 1213112006 
0110112006· 1213112006 
0110112006 -11l3112006 
Olf()112006 - 1113112006 
04/0112006 - 1213112006 
04/0112006 -1213112006 
04/0112006·1213112006 
04f()112006 .1213112006 
O4IOlflOO6 -1213112006 

150,000 
300,000 
300,000 
300,000 
150,000 
300,000 
ISO,OOO 

1'0,000 
IS0,ooo 
IS0,OOO 
150,000 
300,000 
150,000 
300,000 
lSO,OOO 
150,000 
150,000 
lSO,OOO 
300,000 
150,000 
150,000 
300,000 
300,000 
150,000 
150,000 
150,000 
150,000 

MMBTU 
MMBTU 
MMBTU 
MMBTU 
MMBTU 
MMBTU 
MMBTU 
MMBTU 
MMBTU 
MMBTU 
MMBTU 
MMBTU 
MMBTU 
MMBTU 
MMBTU 
MMBTU 
MMBTU 
MMBTU 
MMBTU 
MMBTU 
MMBnJ 
MMBTU 
MMBnJ 
MMBTU 
MMBTU 
MMBTU 
MMBTU 

7.53 
7.64 
7.2.6 
7.14 
7.17 

7.175 
7.11 
7.16 
7.22 

7.56S 
7.8 

7.92.S 
7.885 
7.92 

8.145 
8.11S 

8.07 
8.07S 
8.165 
8.32 
9.35 

9.485 
9.35 
9.43 

9.525 
9.535 
9.68 

NG(FS) 
NG(FS) 
NG(FS) 
NG(FS) 
NG(FS) 
NG(FS) 
NG(FS) 
NG(FS) 
NO(FS) 
NG(FS) 
NG(FS) 
NO(FS) 
NG(FS) 
NG(FS) 
NO(PS) 
NG(pS) 
NG(pS) 
NCl(PS) 
NO(FS) 
NO(PS) 
NG(pS) 
NO(PS) 
NG(FS) 
NCl(PS) 
NG(FS) 
NG(FS) 
NO(FS) 

6.8160 
6.8160 
6.8160 
6.8160 
6.8160 
6.8160 
6.8160 
6.8160 
6.8160 
6.8160 
6.8160 
6.8160 
6.8160 
6.8160 
6.8160 
6.8160 
6.8160 
6.8160 
6.8160 
6.8160 
6.8160 
6.8160 
6.8160 
6.8160 
6.8160 
6.8160 
6.8160 

(SI07,100) 
($247,2.00) 
($133,200) 
(597,200) 
(553,100) 

(SI07,700) 
($53,100) 
(S51,600) 
(S60,600) 

($112,3S0) 
(SI47.600) 
($332,700) 
($160,350) 
($331,200) 
($199,350) 
(5 I94,8S0) 
($188,100) 
(S188,850) 
($404,700) 
(522S,600) 
($l80.100) 
(5800,700) 
($760.200) 
($392,100) 
($406,350) 
(S407.8S0) 
($0429,600) 

HMTMNQ 
HMTMNQ 
HMTMNQ 
HMTMNQ 
HMTMNQ 
HM'l'MNQ 
HMTMNQ 
HMTMNQ 
HMTMNQ 
HMTMNQ 
HMTMNQ 
HMTMNQ 
HMTMNQ 
HMTMNQ 
HMTMNQ 
HMTMNQ 
HMTMNQ 
HMTMNQ 
HMTMNQ 
HMTMNQ 
HMTMNQ 
HMTMNQ 
HMTMNQ 
HMTMNQ 
HMTMNQ 
HMTMNQ 
HMTMNQ 

'"0>0(1)001
&lKfC:5f o o 

('")(l)(')*=!l~5:
1\,)::Tg.(J);tcu

Oa;~:J~z'"O 
0:aZ(l)9~

Z~-9(l)0(1)
f\.) "'0')"""\ 
~ "-400110."w U1~0 

-or 
ffi- ..,.«5'

C =l[!];!
J5 (') 

m ~ ~ o '0 

Z 15' gj 
(I) '< 

..; 

» 
r 

37853 9/1512005 PXZOKC4 0410112006 -1213112006 300,000 MMBTU 9.745 NG(FS) 6.8160 ($878,700) HMTMNQ
1't .. ___... 

I~ 
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Trade Deal Strike IPut/ Settle Original Gain / (Loss) Fas 

Deal # Trader Term Volume Units Index Type
Date Price Price' Call Price Premium 

37860 9/1512005 PXZOKC4 04/0112006 ·1213112006 150,000 MMBTU 9.795 NG(FS) 6.8160 (S446,850) HMTMNQ 
Summary for 'Actual I Estimate'. A (29 detaIl records) 


Sum 6,850,000 . ($8,298,900) 


Summary for 'Deal Type'" SWPS (29 dfItsU recordll) 


Sum 5,850,000 ($8,298,900) 

Summsry for 'Countarparty Nama'.. JPMorgan Challe Bank, NA (40 detail records) 

Sum 9,450,000 ($3,686,500) ($11,886,400) 

Counterparly Name Societe Generale 

Deal Type OTCOPT 
Actual I Estimate A 

30159 10/612005 PXZOKC4 0510112006 ·1113012006 300,000 MMBTU 0 Sl:2..2S~ C 0.0000 (5228,000) (S228,000) HMTMNQ 
Summary for 'Actual I Elltlmst, ' = A (1 detaIl record) 

Sum 300,000 ($228,000) ($228,000) 

Summary for 'Desl Type' OTCOPT (1 dfItail record) 

Sum 300,000 ($228,000) ($228,000) 

Deal Type SWPS 
Actual I Estimate A 

361S0 412712005 PXZOKC4 01101/2006· 1213lf2oo6 lSO,OOO MMBTU 7.38 NO{E'S) 6.8160 (584,600) HMTMNQ 
36743 6/2312005 PXZOKC4 01/0112006 ·1213112006 150,000 MMBTU 8.04 NG(FS) 6.8160 ($183,600) HMTMNQ 
36774 612112005 PXZOKC4 0110112006· 1213112006 150,000 MMBTU 8.03 NG(FS) 6.8160 (SI82,100) HMTMNQ ~»OC/)Cl"

(")(Qiifffii'iigo31061 112012005 PXZOKC4 0110112006. 12fJ112oo6 150,000 MMBTU 8.1 NG(FS) 6.8160 ($192,600) HMTMNQ ro C') w =t "" ::I. 
1\,):::r""W(l)Cl.

31082 712112005 PXZOKC4 01/0112006 ·1213112006 1S0,Ooo MMBTU 8.02 NG(FS) 6.8160 ($180,600) HMTMNQ O .... 3 0 0l-1l.l 
«)£l::l9'~cl'Summary for 'Actual I EstImate' .. A (5 detaIl records) Z a-Zoo· :E-Pro (I)

Sum 760,000 ($823,500) ~ ......,- ...,
'TI c..; c.n ~ poSummSty for 'Deal Type' =SIIVPS (5 detaH records) 

::I 

Sum 750,000 ($823,500) Iii 
0 =l 


Summary for 'Counterparty Name' = Societe Generals (6 detaH recordll) 0
(Q 
m Il.l 

Sum 1,050,000 ($228,000) ($1,051,500) a 
Z ::I. 

ro 
WCounterparly Name. UBS AG 

-f
Deal Type OTCOPT 

Actual I Estimate A » 


3014S 912312005 PXZOKC4 0310112006· 1213112006 300,000 MMBTU 0 $13.00( C 0.0000 ($294,000) ($294,000) HMTMNQ r 

30148 912612005 PXZOKC4 03/0112006 • 12fJI12oo6 300,000 MMBTU 0 S12.50( C 0.0000 ($283,500) ($283,SOO) HMTMNQ


I 
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Trade Deal Strike Putl Settle Original Gain I (Loss) Fas 
Deal # Date Trader Term Volume Units Price Price; Call Index Price Premium Type 

30152 912912005 PXZOKC4 03/0112006 - 1213112006 300,000 MMBTU 0 S14.oot C 0.0000 (S318,OOO) (S318,OOO) HMTMNQ 

30160 10/1012005 PXZOKC4 0510112006 - 1113012006 300,000 MMBTU 0 Sll.SO~ C 0.0000 (S240,OOO) (S240,OOO) HMTMNQ 

30162 10/1712005 PXZOKC4 0510112006 - 10/3112006 300,000 MMBTU 0 SI2.00~ C 0.0000 (S240,OOO) ($240.000) HMTMNQ 

Summary for 'Actual/Estimate' =A (5 detail records) 

Sum 1,500,000 ($1,375,500) ($1,375,500) 

Summary for 'Deal Type' = 0 TCOPT (5 detail records) 

Sum 1,500,000 ($1,375,500) ($1,375,500) 

Deal Type SWPS 

Actual! Estimate A 

35912 4n12005 PXZOKC4 01/0112006 - 1213112006 150,000 MMBTU 7.71 NO(FS) 6.8160 ($134,100) HMTMNQ 

35940 4/1212005 PXZOKC4 0110112006 -1213112006 150,000 . MMBTU 7.565 NO{FS) 6.8160 (S112,350) HMTMNQ 

35957 411312005 PXZOKC4 0110112006 -1213112006 150,000 MMBTU 7.43 NO{FS) 6.8160 ($92,100) HMTMNQ 

35972 4/1512005 PXZOKC4 0110112006 -1213112006 150,000 MMBTU 7.36 NO{FS) 6.8160 (S81,600) HMTMNQ 

35987 4/1812005 PXZOKC4 01/0112006 - 1213112006 150,000 MMBTU 7.36 NO{FS) 6.8160 (S81,600) HMTMNQ 

36058 412112005 PXZOKC4 01/0112006 -1213112006 150,000 MMBTU 7.5 NO(FS) 6.8160 (SI02,600) HMTMNQ 

36563 6n12005 PXZOKC4 01/0112006 - 12/3112006 150,000 MMBTU 7.6 NO(FS) 6.8160 (S117,600) HMTMNQ 

36581 6/812005 PXZOKC4 01/0112006 -1213112006 150,000 MMBTU 7.575 NO~) 6.8160 (S113,850) HMTMNQ 

36640 6/1312005 PXZOKC4 0110112006 -1213112006 150,000 MMBTU 7.78 NO(FS) 6.8160 (SI44,600) HMTMNQ 

36641 6/1312005 PXZOKC4 0110112006 - 1213112006 150,000 MMBTU 7.78 NO{FS) 6.8160 (SI44,600) HMTMNQ 

36704 612012005 PXZOKC4 01/0112006 -1213112006 150,000 MMBTU 8.075 NO{FS) 6.8160 (SI88,850) HMTMNQ 

36744 612312005 PXZOKC4 0110112006 - 1213112006 300,000 MMBTU 8.05 NO{FS) 6.8160 (S370,200) HMTMNQ 
36758 

36781 

36848 

36917 

612412005 
612712005 

613012005 

7/1112005 

PXZOKC4 
PXZOKC4 

PXZOKC4 
PXZOKC4 

0110112006 -1213112006 

0110112006 - 1213112006 

01/0112006 -12131/2006 

0110112006 - 1213112006 

300,000 
300,000 

IS0,OOO 

150,000 

MMBTU 
MMBTU 

MMBTU 
MMBTU 

8.08 

8.06 

7.945 
8.16 

NO{FS) 
NO(FS) 

NO{FS) 

NO{FS) 

6.8160 
6,8160 

6.8160 

6.8160 

(S379,200) 
($373,200) 

(SI69,350) 
(S20I,600) 

HMTMNQ 
HMTMNQ 

HMTMNQ 

HMTMNQ 

~?;f>~~::!J
C")<OWCD W(') 0 

CD(')u>=1l""5:
N::J"eU> CD III 

o~~gCX)ZlJ
o"z9'oo 

36952 
36997 

37002 

7/1312005 

7/1812005 

7/1812005 

PXZOKC4 
PXZOKC4 

PXZOKC4 

0110112006 - 1213112006 
0110112006 - 1213112006 

01/0112006 -1213112006 

150,000 
150,000 

150,000 

MMBTU 
MMBTU 

MMBTU 

8.26 

8.19 
8.125 

NO(FS) 
NO(FS) 

NO{FS) 

6.8160 
6.8160 

6.8160 

(S216,600) 
(S206,100) 

(SI96,350) 

HMTMNQ 

HMTMNQ 

HMTMNQ 

Z""'=9~~~ 
~ ""'..J- cn -,

"T1 W Ulg,g"", 
-or 
~ TeO' 

37028 7/1912005 PXZOKC4 0110112006 - 1213112006 75,000 MMBTU 8.08 NG(FS) 6.8160 ($94,800) HMTMNQ C a~;?: 
37029 

37071 
37072 

711912005 
712112005 

712112005 

PXZOKC4 

PXZOKC4 
PXZOKC4 

01/0112006 -1213112006 

0110112006 -1213112006 

0110112006 - 1213112006 

150,000 
150,000 

150,000 

MMBTU 

MMBTU 

MMBTU 

8.1 

8.07 
8.05 

NO{FS) 

NG{FS) 
NG(FS) 

6.8160 

6.8160 
6.8160 

(SI92,600) 

(SI88,100) 
(SI8S,100) 

HMTMNQ 

HMTMNQ 
HMTMNQ 

m 
Z 

<0 
III 
-Q 
(ii' 
U> 

() 
0
3 
'0 
~ 
'< 

37116 712512005 PXZOKC4 0110112006 - 1213112006 150,000 MMBTU 8.03 NG{FS) 6.8160 (SI82,100) HMTMNQ -f 
37117 712512005 PXZOKC4 0110112006 - 1213112006 150,000 MMBTU 8.01 NG(FS) 6.8160 (SI79,100) HMTMNQ 

37199 7129/2005 PXZOKC4 0110112006 - 1213112006 150,000 MMBTU 8.32 NG(FS) 6.8160 ($225,600) HMTMNQ » 
37202 712912005 PXZOKC4 0110112006 - 1213112006 300,000 MMBTU 8.34 NO(FS) 6.8160 (S457,200) HMTMNQ r 
37258 81412005 PXZOKC4 0110112006 - 1213112006 300,000 MMBTU 8.59 NO{FS) 6.8160 (S532,200) HMTMNQ 

37296 8/8I2OOS PXZOKC4 0110112006 - 1213112006 IS0,OOO MMBTU 8.685 NG(FS) 6.8160 (S280,350) _..__.... HMTMNQ 
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9/30/2006FPL Derivative Settlements - All Instruments! 
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Trade Deal Strike .Put I Settle Original Gain I (Loss) FilS 

Deal # Date Trader Term Volume Units Price Price Call Index Price Premium Type 

37380 811512005 PXZOKC4 0110112006 - 1213112006 150,000 MMBTU 9J5 NG(FS) 6.8160 ($350,100) HMTM:NQ 


37412 811712005 PXZOKC4 01/0112006 - 121l11201Wl 150,000 MMBTU 9.17 NG(FS) 6.8160 ($353,100) HMTMNQ 


37416 811712005 PXZOKC4 0110112006 - 1213112006 150,000 MMBTU 9.125 NG(FS) 6.8160 ($346.)50) HMTMNQ 


37431 811812005 PXZOKC4 0110112006 - 1213112006 150,000 MMBTU 8.84 NO(FS) 6.8160 ($303,600) HMTMNQ 


37472 812312005 PXZOKC4 0110112006 - 1213112006 150,000 MMBTU 9.305 NO(FS) 6.8160 ($373,350) HMTMNQ 


37501 812512005 PXZOKC4 0110112006· 1213112006 150,000 MMBTU 9.28 NO(FS) 6.8160 ($369,600) HMTMNQ 


37520 812612005 PXZOKC4 011011201Wl·1213]12006 IS0,OOO MMBTU 9.45 NG(PS) 6.8160 ($395,100) HMTMNQ 


37523 812612005 PXZOKC4 0110112006 - 1213]12006 lSO,OOO MMBTU 9.45 NO(FS) 6.8160 ($395,100) HMTM:NQ 


37691 91612005 PXZOKC4 0410112006 - 1213112006 150,000 MMBTU 9.485 NG(FS) 6.8160 ($400,350) HMTMNQ 

37705 9n12005 PXZOKC4 04/0112006 - 1213112006 150,000 MMBTU 9.375 NO(FS) 6.8160 ($383,850) HMTMNQ 


37724 91812005 PXZOKC4 04/0112006 - 12131/2006 150.000 MMBTU 9.44 . NO(FS) 6.8160 (S393,600) HMTMNQ 


37765 9/1212005 PXZOKC4 04/011201Wl·1213112006 UO,OOO MMBTU 9.53 NO(FS) U160 ($407,100) HMTMNQ 

37784 911312005 PXZOKC4 0410 112006 • 1213112006 UO,OOO MMBTU 9.45 NO(FS) 6.8160 ($395,100) HMTM:NQ 

37&54 9/1$12005 PXZOKC4 04/0112006· 121)112006 150,000 MMBTU 9.7SS NO(FS) 6.8160 ($445,350) HMTMNQ 


Summary for ':Actual I Estimate' = A (43 de taD records) 

7,125,000. ($11,255,250)Sum 
Summary for 'Deal Type' =SWPS (43 detaH records) 

7.125,000 ($11,255,250)SUJ11 
Summary for 'Counterparty Name'" UBS AG (48 detail records) 

8,625.000 ($1,375,500) ($12,630,750)Sum 
Counterparly Name Wells Fargo Bank. National Association 

Deal Type SWPS iJ»OcnO'TI 
~6fC:!iioo

C") CD C'l g; =s ~ :3.Actual I Estimate A t\,):::ra,(f)<1)g.
30 ­o ~ CD ::'!:!! Z iJ35973 4/1512005 PXZOKC4 01/0112006·1213112006 150,000 MMBTU 7.365 NO(FS) 6.8160 ($81.3 SO) HMTMNQ o:az~?~ 

36113 412612005 PXZOKC4 01/0112006 -1213112006 150,000 MMBTU 7.55 NG(FS) 6.8160 ($110,100) HMTMNQ Z--?CDOCD 
I'\,) -0')-' 

36.164- 41181100S PXZOKC4 01/011201Wl - 1213112006 150,000 MMBTU 7.24 NO(FS) 6.8160 ($63,600) HMTMNQ 'TI t; ~ag""
-or­36363 511812005 PXZOKC4 o1/0 I1201Wl • 121311201Wi 150,000 MMBTU 7.1 NG(FS) 6.8160 ($57,600) HMTMNQ &- TcC' 

36403 SI23I1005 PXZOKC4 01/0112006 -1213112006 150,000 MMBTU 7.18 NG(F8) 6.8160 (554,600) HMTMNQ C am~ 
(0 (')36420 512512005 PXZOKC4 01/0112006·1213112006 150,000 MMBTU 7.17 NG(FS) 6.8160 (S53,1OO) HMTMNQ m !!:. ~ 

36461 513112005 PXZOKC4 0110112006·1213112006 150,000 MMBTU 7.195 NG(FS) 6.8160 ($56,850) HMTMNQ o '0
Z ::I. Ql 

36462 S/3112005 PXZOKC4 0110112006 • 12131/2006 150,000 MMBTU 7.22 NO(FS) 6.8160 ($60,600) HMTMNQ (fl '<
CD ::::l 

36804 612812005 PXZOKC4 0110112006 ·1213112006 150,000 MMBTU 7.92 NG(FS) 6.8160 ($165.600) HMTMNQ -I 
36836 612912005 PXZOKC4 01/0112006 ·1213112006 150,000 MMBTU 792 NO(FS) 6.8160 ($165,600) HMTMNQ 
36840 612912005 PXZOKC4 0110 11201Wi - 12131/2006 150,000 MMBTU 796 NO(FS) 6.8160 ($171,600) HMTMNQ » 
36847 613012005 PXZOKC4 01/0112006·1213112006 lSO,OOO MMBTU 7.93 NG(FS) 6.8160 ($167,100) HMTMNQ r­
37188 712812005 PXZOKC4 01/0112006 - 1213112006 150,000 MMBTU 8.115 NG(FS) 6.8160 (S 1 94,850) HMTMNQ 
37418 811712005 PXZOKC4 01/0112006 ·1213112006 150,000 MMBTU 9.085 NG(FS) 6.8160 ($340,350) HMTMNQ 

-~ 
 M_ 

r_~-
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Trade Deal StrikeIPut I Settle Original Gain / (Loss) Fas 

Delli # Date Trader Term Volume Units Prlce Price,, Ctdl Index Price Premium Type 

37478 8!23flO05 PXZOKC4 Ol/OlflOO6 ·12I31flO06 150,000 MMBnI 9.3.5 NO(FS) 6.8160 (S379,350) . HMTMNQ 

37479 8!23!2005 PXZOKC4 01/01!2oo6.12131fl006 150,000 MMBTU 9.35 NO(FS) 6.8160 ($l80,100) HMTMNQ 

37692 9/612005 PXZOKC4 04/0112006· 1213112006 150,000 MMBTU 9.48 NG(FS) 6.8160 ($399,600) HMTMNQ 

37n9 9/13fl005 .. PXZOKC4 04/01fl006· 12J3lflO06 150,000 MMBTU 9.51 NG(pS) 6.8160 ($404,100) HMTMNQ 

37783 911312005 PXZOKC4 O4IOlflQ06. 1213lflO06 lSO,ooO MMBTU 9.51 NG(FS) 6.8160 ($404,100) HMTMNQ 


Summary for 'Actual I estimate' =A (19 detail records) 

Sum 2,850,000 ($3,711,150) 


Summary for 'Deal Type' '" SYVPS (19 deteD records) 


SUM 2,850,000 ($3,711,150) 


Summary for 'Counterparty Name'· Wella Fargo Bank, National Association (19 detail records) 


Slim 2,850,000 ($3,711,150) 


Summary for 'Delivery Month' '" 913012008 (153 detell records) 


Sum 28,575,000 ($5,733,000) ($38,939,300) 


Summary for 'Strategy' =HDGE10015B (153 detail records) 


Sum 28,575,000 ($5. 733,000) ($38,939,300) 


lStrategy HDGEI0016B 
DeUvery Month September 2006 

(:ounterparty Nilme .Bank ofMontreal 

Deal Type SWPS l»OUJOJ]
ru;::;:Clijoo

Actual I Estbnate A ("') <0 ru (1) =!J ~ :l. 
~g.~(f)~~

41300 4/12fl006 PXZOKC4 0610 Ifl006 • 10l31fl006 0 MMBTU 0 NO(FS) 6.8160 HMTMNQ ol:3~g~t6'
41105 513flO06 PXZOKC4 O6IOl!2006·1013112006 4.50,000 MMBTU 7.24 NO(FS) 6.8160 (SI90,800) HMTMNQ ° ~ Z",. ::E--omO(1)Z42169 512412006 PXZOKC4 07101!2oo6 • 0913012006 900,000 MMBTU 6.58 NO(FS) 6.8160 1212,400 HMTMNQ tV '.-+ en -, 

~ -..JOOl«> 
42220 5flS12006 PXZOKC4 0710 Ifl006 • 0913012006 900,000 MMBTU 6.41 NO(FS) 6.8160 $365,400 HMTMNQ .,,'" tn .... o 

~~~ 42367 611!2006 PXZOKC4 09101flO06 • 0913012006 600,000 MMBTU 6,86 NO(FS) 6.8160 (S26,400) HMTMNQ m'::T=l [!J ~ 
43i62 6!2712006 PXZOKC4 071OlflO06·09130!2006 450,000 MMBTU 6.235 NO(FS) 6.8160 1261,450 HMTMNQ C o 0 

Summary for 'Actual I EsUmate' '" A (6 detail records) <0 ° m !!!. 3 
3,300,000 °:l. '0ruSum $622,050 (1)::JZ 

(fJ '< 
Summary for 'Deal TYPe'= SYVPS (8 demH recordli) -i 
Sum 3,300,000 $622,050 

Summary for 'Counterparty Name' - Bank ofMontreal (8 deten records) » 
Sum 3,300,000 I $622,050 .... 

Counterpllrty Nilme Barclays BankPLC ~ m ....___.....___._ 
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Trade Deal Strike! PutI Settle Original Gain I (Loss) Fas 

Deal # Date Trader Term Volume Units Price Price Call Index Price Premium Type 


Deal Type SWPS 

Actual f Estimate A 

39756 Ifl6l2006 l'XZOKC4 0910I fl006 • 0913012006 75,000 MMBTU 8.72 NO(FS) 6.8160 (S142.800) HMTMNQ 
43215 6fl8fl006 PXZOKC4 0910 Ifl006 • 09130fl006 450,000 MMBTU 6.535 NG(FS) 6.8160 S126,4S0 HMTMNQ 

Summary for i'\ctu8l/ esUmSIe'" A {2 detail recOrds} 

Sum 525,000 ($16,350) 
Summary for 'Desl1)ips'. SWPS (2 detail records) 

Sum 625,000 ($16,350) 
Summary for 'Counterpsrty Name' =Sarolays Bank PtC (2 detaIl recorrl8) 

Sum 525,000 ($16,350) 

Cou'llte1pQrty Name BP Corporation North America, Inc. 

Deal Type SWPS 
Acf:1Ial f Estimate A 

-406!1O 3/612006 PXZOKC4 0410 112006 - 10131fl006 150,000 MMBTU 7.07 NO(FS) 6.8160 (S38.1OO) HMTMNQ 
SummSI)' for i'\ctus/ / estimate' '" A (1 detail record) 

Sum 150,000 ($38,100) 

Summary for 'Deal Type'. SWPS (1 detan record) 


Sum 150,000 ($38,100) 


SummaI)' for 'Counterparty Neme' '" BP Corporation North Am6rics, Inc. (1 detail record) 
iD'OcnO:!J

Sum 160,000 ($38,100) Q.l::::C fi)o 0 
(") (Q '" (l) :::l.l ~ ::I, 

~~~(Il9l.frCounterparty Name Deutsche Bank AG 
o~~g~t~Deal Type SWPS o:a. Z(Il'Z .... _0 (l) 0(1)tv ...... 0')'"1; 

Actual f Estimate A .!>- .... 0020."w <.n-o 
a~~'39757 112612006 PXZOKC4 0910 Ifl006 - 09130fl006 7~.000 MMBTU 8.69 NO(FS) 6.8160 ($140,550) HMTMNQ (1)'::r 

40666 31312006 P:X:ZOKC4 
~m_ 

O4IOlfl006 - 10131fl006 300.000 MMBTU 7.26 NO(FS) 6.8160 (S133,2(0) HMTMNQ C (3-0 
40691 31612006 PXZOKC4 0410112006 - 10l31fl006 75,000 MMBTU 7.045 NO{PS) 6.8160 (SI7.175) HMTMNQ 

<0 0m ~ 3 
40692 3/6fl006 PXZOKC-4 0410112006 -1013112006 75,000 MMBTU 7.045 NO(FS) 6.8160 ($17,175) HMTMNQ g, ]IZ (1):::>42171 5fl4flO06 PXZOKC4 07101fl006 - 09130fl006 900,000 MMBTU 6.545 NO(FS) 6.8160 $2.43,900 HMTMNQ I)) '< 

43341 7/612006 P:X:ZOKC4 0910 mOM· 0913012006 750,000 MMBTU 5.95 NO(FS) 6.8160 $649.500 HMTMNQ -4 
44160 81112006 PXZOKC4 09101flOO6 - 12131flO06 ·300,000 MMBTU 9.19 NG(FS) 6.8160 $712.2.00 HMTMNQ 
44677 812212006 PXZOKC4 0910112006 - 09130flO06 600.000 MMBTU 6.84 NG(FS) 6.8160 (S14,4oo) HMTMNQ » 

SummSl)' for 'Actu8/ / Estimate' =A (8 detail records) r-
Sum 2,476,000 $1,283,100 

912912006 9:29AM Page.l() sf34 
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9/30/2006FPL Derivative Settlements - All Instruments;* • * • 	 1. y txL --=:~.-:,:~~w_=me =sa:ua: 4JN :t:nt::m: .,.. 	 ..... 

Trade 	 Deal Strike Putl Settle Ol'lginaJ Gllin I (Loss) Fils 

Deal # Date Trader Term Volume Units Price Price Call Index Price· Premium Type 


Summary for 'Deal Type'" SWPS (8 detail reCOrds) 

Sum 2,475,000 	 $1,283.100 

Summary for 'Counterparty Name'" Deumcho Bank AG (8 detail records) 

Sum 2,475,000 	 $1,283,100 

Counterparty Name J. Aroll & Company 

neal Type SWPS 


Actual! Estimate A 

40086 21912006 PXZOKC4 0910112006 - 0913012006 300,000 MMBTU 8.22 NG(FS) 6.8160 ($421,200) HMTMNQ 

40798 3f912oo6 PXZOKC4 0910112006 - 0913012006 150.000 MMBTU 7.395 NO(FS} 6.8160 ($86,850) HMTMNQ 

44519 8/1512006 PXZOKC4 0910112006 - 1013112006 1,050,000 MMBTU 6.945 NO{PS} 6.8160 ($135,450) HMTMNQ 

44520 811512006 PXZOKC4 09/0112006 ~ 0913012006 900,000 MMBTU 6.83 NO(FS) 6.8160 (112,600) HMTMNQ 

Sw:nmary for 'Actual I estimate' = A (4 detail recordll) 

Sum 2,400,000 	 ($656,100) 

Summary for 'Deal Type'" SWPS (4 detail records) 

Sum 2,400,000 ($656,100) 

Summary for 'Counterparly Name' c J. Aron & Company (4 detail records) 

Sum 2,400,000 ($656,100) 

Counterparty Name JPMorgan Chase Bank} NA 

Deal Type SWPS 
-0> OCil o::nActual I Estimate A 1ll::;C:!il'0O 

(") <0 III (1) =IJ ~ ::I. 
4066S 31312006 PXZOKC4 0410112006 - 10/3)12006 300,000 MMBTU 7.245 NO{PS) 6.8160 	 (S128,7OO) HMTMNQ ~g.~fn~g-
41704 51312006 PXZOKC4 0610112006 - 1013112006 450,000 MMBTU 7.22 NO(FS) 6.8160 (S181,8oo) HMTMNQ o~~g~&d'
42901 o:3.Z(J)' :IE612012006 PXZOKC4 09/0112006 - 09/3012006 -1,lOO,000 MMBTU 7.1SS NO{FS} 6.8160 $406,800 HMTMNQ Z 	 .... _O(1) 0(1) 

tv • - 0)"""44238 81212006 PXZOKC4 09/0112006 - 09/3012006 ·1,200,000 MMBTU us 	 NO(FS} 6.8160 SI,720,800 HMTMNQ .j>. "-1001/0"'T1 V) (J1 .... 0
44241 81212006 PXZOKC4 0910 112006 • 0913012006 -900,000 MMBTU 8.48 	 NO(FS) 6.8160 $1,497,600 HMTMNQ ~~~ 

CD':.rSummary for 'Actual I Estimate' =A (5 ci6tall records) C ~ m~ 
Sum -2,550,000 	 $3,314,700 

m i iSummary for 'Deal Type'" SWPS (5 detail records) ::I. w 

Sum -2,550,000 $3,314,700 Z m ~ 
Summary for 'Counterparly Name' '" JPMorrJan Chase Bank, NA (6 detail records) -of 

Swn -2,560,000 	 $3,314.700 »Counterparty Name Morgan Stanley Capital Group} Inc. 
r

Deal Type SWPS 

..--..•~.-,--
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Trade Deal Strike Putl Settle Original Gain I (Loss) Fu 

Deal # Date Trader Term Volume Units Price Price Call Index Price Premium Type 


Actual I Estimate A 

40686 3/612006 PXZOKC4 0410112006 -1013112006 4.:10,000 MMBTU 7.105 NO(FS) 6.8160 (SI30.0S0) HMTMNQ 
42224 5I2Sl2OO6 PXZOKC4 0910112006 - 0913012006 2,100,000 MMBTU 6.675 NG(FS) 6.8160 $196,100 HMTMNQ 

Summary for 'Actual / Estimate' '" A (2 detail records) 

Sum 2,550,000 $166,050 

Summary for 'Deal Type'" SWPS (2 detail records) 

Sum 2,550,000 $166,050 

Summary for 'Counterparty Name'. MOfTJan Stanley Csp/tal Group, Inc. (2 detail records) 

Sum 2.550,000 $166,050 

Counterparty Nllme Societe Genera/e 

Deal Type SWPS 

Actual I Estimate A 

42426 61212006 PXZOKC4 0910112006 -09130J2OO6 900,000 MMBTU 7.0.:1 NO(FS) 6.8160 (5210,600) HMTMNQ 
Summary for 'Actual/Estimate'" A (1 detail record) 

Sum 900,000 ($210,600) 

Summary for 'Deal Type' = SWPS (1 detail record) 

Sum 900,000 ($210,600) 

Summary for 'Counterparty Name' '" Societe Gen&ral& (1 detail record) 

Sum 900,000 ($210,500) 
;;?~OCll:?JJCounterparty Name UBSAG 

("') (Q ru ~ ~ () §.
~g.[!l,"'itig.Deal Type SWPS ODl~g~z-u

Actual! Estimate A oaz",?~Z ""-p ('I) 0('1)tv ,....(»...,
3921S 11412006 DXSOI41 0410112006 - 1213112006 0 MMBTU 0 NO(FS) 6.8160 HMTMNQ ,,~ OlS.gR'> 
44159 8/112006 PXZOKC4 0910112006 - 1213112006 -300,000 MMBTU 9.2.:1 NO(FS) 6.8160 5730,200 HMTMNQ :r~c:CD 1<0
44239 81212006 PXZOKC4 0910112006 - 0913012006 -600,000 MMBTU 8.2 NO(FS) 6.8160 $830,400 HMTMNQ C =1mi3:o (')44240 81212006 PXZOKC4 0910112006 - 0913012006 -600,000 MMBTU 8.36 NO(FS) 6.8160 $926,400 HMTMNQ m ~ ~ 44521 8/1512006 PXZOKC4 0910112006 - 0913012006 1,0$0,000 MMBTU US NO(FS) 6.8160 (535,700) HMTMNQ 

Summary for 'Actual/ E$t/male' = A (6 detail records) Z offi' " ~ 
'" '<

Sum -450,000 $2,451.300 ~ 
Summary for 'Deal Type' = SWPS (5 detail records) 

Sum -450,000 $2,451,300 » 
Summary for 'Counlerparty Name' = UBS AG (5 detail recorda) r-

Slim -450,000 $2,451,300 __t_ 
91Z91Z006 9:29AM PllKtJ: 12 of34 
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9/30/2006FPL Derivative Settlements - All Instruments 
m.. .. Ill. Fl$'$ll»~ '.:..a=.c: .·~:r1'P"C2 cu..... j"··'...·"a ., 

Trade Deal Strike Put I Settle Origbuzl Gain I (Loss) Fas 
Deal # Date Trader Term Volume Units Price Price Cau Index Price Premium Type 

Summary for 'Delivery Month' = 913012006 (34 detail records) 

Sum 
Summary for 'Strategy' = HDGE10016B (34 detail records) 

9.300,000 $6,916,050 

Sum 9,300,000 S6,916,050 

~trategy HDGEI0019B .---.-..~ 

Delivery Mouth September 2006 
Counterparty Name Barclays Bank PLC 

Deal Type SWPS 

Actual! Estima.te A 
40519 212712006 PXZOKC4 09/0112006 ·091'3012006 1,500,000 MMBTU 7.51 

Summary for 'Actual I Estimate' '" A (1 detail record) 

Sum 1,500,OO(J 

Summary for 'Deal Type'" SWPS (1 detail record) 

Sum 1,500,000 

Summary for 'Counterparty Name' = Barclays Bank PLC (1 detail record) 

Sum 1,600,000 

Counterparty Name Deutsche Bank AG 

Deal Type SWPS 

Aetual! Estimate A 

40.513 212712006 PXZOKC4 09/0112006.091'3012006 1,500,000 MMBTU 7.S 
40593 3/112006 PXZOKC4 0410112006 -101'3112006 300,000 MMBTU 7.32 

Summary for 'Actual I Estimate' = A (2 detail records) 

Sum 1,800,000 

Summary for 'Deal Type' '" SWPS (2 detail records) 

Sum 1,8oo,OO(J 

Summary for 'CountlllpSfty Name'. Deutsche Bank AG (2 detail records) 

Sum 1,800,000 

Counterparty Name JPMorgan. Chase Bank, NA 

Deal Type SWPS 

Actual! Estimate A 

40153 211412006 PXZOKC4 0310112006. 1213112006 900,000 MMBTU 7.92 
--.........------...--......----------__.... ____ ......________________~....~._____ 

912912006 9:19A.M 

NG(FS) 6.8160 ($l,041,000) H MTM NQ 

($1,041,000) 

($1,041,000) 

($1,041,000) 

"U}>O(l)Cl:I! 
Ql~c:!ifQo

!if (l) =Ii::.!- ::.(") to 
~g.l!l,(J)m.fr 

NG(FS) 6.8160 (SI,026,OOO) HMTMNQ O!)l~ ~q~~~ 
NG(FS) 6.8160 (S151,200) HMTMNQ oaZ(J)' :E-_oroO(1)Z tV ...... OJ .., 

..,. -.JooQO."W tn-a 
(S1,1n,200) a~~ 

ro ' :T o ~[!J(i
($1,177.200) 

m ~ ~ 
::l. ro 
(l)::lZ($1,177,200) (J) '< 

-I 

» 
I 

NO(PS) 6.8160 (S991,600) H MTM NQ 
.1 ~_~~~~_.________~~ 
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FPL Derivative Settlements - All Instruments 9/30/2006 
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Trade Deal Strike .Pllt / Settle Original Gain / (Loss) Fas 

Dea1# Date Trader Term Volume Units Price Price Call Index Price Premium Type 


40191 211512006 PXZOKC4 03/0112006· 1213112006 600,000 MMBTU 7.845 NO(FS) 6.8160 ($617.400) HMTMNQ 

40275 212112006 PXZOKC4 0410112006· 1013112006 300,000 MMBTU 7.9 . NG{FS) 6.8160 (S325,200) HMTMNQ 

40S67 212812006 PXZOKC4 09/0112006·09J3012oo6 900,000 MMBTU 7.375 NG{FS) 6.8160 ($503,100) HMTMNQ 


Summsry for 'Actual I Estimate' = A (4 detail recorrJs) 

Sum 2,700,000 ($2,439,300) 

Summary for 'Deal Type' = SWPS (4 detail records) 

Sum 2,700,000 ($2,439,300) 

Summary for 'Counterparty Name' .. JPMorgan Chase Bank, NA (4 detsU records) 

Sum 2,700,000 ($2,439,300) 

Counterparty Name Morgan Stanley Capital Group, Inc. 

Deal Type SWPS 


Actual! Estimate A 

40220 211612006 PXZOKC4 0410112006 • 1013112006 300,000 MMBTIJ 7.57 NO{FS) 6.8160 ($226,200) HMTMNQ 

Summary for 'Actual I Estimate' = A (1 detan record) 

Sum 300,000 ($226,200) 

Summary for 'Deal Type'" SWPS (1 detail record) 

Sum 300,000 ($226,200) 

Summary for 'Counterparty Name' .. Morgan Stanley CapltaJ Group, Inc. (1 detail record) 

Sum 300,000 ($226,200) 

COllnterparty Name UBS A G ""Q»O<llO::!l
m::l:c:QjOo

()(QmCll=1l~::::l.
Deal Type ~g.~en<l>g.SWPS 

A o~~g~~d'Actual! Estimate o a zen' ~Z -- P (J)O40192 211512006 PXZOKC4 0310112006 • 12131fl006 300,000 MM8TU 7.82 NG(FS) 6.8l60 (S301,2OO) HMTMNQ ~ -0')"""
." ~ tTl Q, 8 IJo40514 212712006 PXZOKC4 09/0112006 • 0913012006 l,SOO,OOO MMBTU 7.47S NG(fS) 6.8l60 (S988,Soo) HMTMNQ a=:c5­Summary for 'Actual I Estimate'. A (2 detail reccrds) 

Sum 1.800,000 ($1,289,700) C ~i!!~ 
Summary for 'Deal Type'.. SWPS (2 detail records) m !l? 3§l -g
Sum 1,800.000 ($1,289,700) Z (J):l

tI> '< 
Summary for 'Counterparty Name' = USS AG (2 detail records) -I 

SUIn 1,800,000 ($1,289,700) 

Summary for 'De//very Month' = 9.130/2006 (10 datall records) » 
Sum 8,100,000 ($6,173,400) r­

--...............------..........------------------------------_.--------------.....--------­9/19/3006 9:29A.M PIlgeUofJ4 



"CltM!! .... 1ft. WM tiP ,~rumm -7Eii!l!!:M~ 

9/30/2006FPL Derivative Settlements - All Instruments , _,."_~ .•,,,,"," 
.:: t =~. UMiI l" z:::::ss:a:a w. 

Trade Deal Strike :Putl Settle Original Gain / (Loss) Fas 

Deal # Date Trader Term Volume Units Price Price Call Index Price Premium Type 

Summary for 'Strategy''' HDGE10019B (10 detail records) 

Sum 8.100,000 ($6,173,400) 

Summary for 'Portfolio' = FPL Hedge Gas 2006 (197 detail records) 

Sum 45,975,000 ($5,733,000) (U6,196,(50) 

Portfolio FPL Hedge Oil 2006 
..- .... ---- ­ '''--1IStrategy HDGEIOO15B i ._____u.-', •.._•.1 

Delivery Month August 1006 
Counterparty Name Barclays BankPLC 

Deal Type SSWPS 

Actual I Estimate E 

37030 7/191200S PXZOKC4 04/0112006 • 09130/2006 -25,000 BBLS 44.8S NYHCAROOME 52.7940 ($198,600) HMTMNQ 

37119 711512005 PXZOKC4 0510112006·09/3012006 ·25,000 BBLS 45.5S NYHCARGOME 52.7940 ($181.100) HMTMNQ 

37159 71l712oo5 PXZOKC4 0510112006 - 09130/2006 -25,000 BBLS 46.5 NYHCAROOME 52.7940 ($157,350) HMTMNQ 

37160 71l71lOOS PXZOKC4 05JUI12006 - 09130/2006 -25,000 BBLS 46.65 NYHCAROOME 52.7940 (SI53,600) HMTMNQ 

37186 71281l00S PXZOKC4 OSlOI12006 - 0913012006 .25,000 BBLS 46.4 NYHCAROOME 52.7940 (5159,850) HMTMNQ 

37189 712812005 PXZOKC4 OSlO 112006 • 0913012006 ·25,000 BBLS 46.6 NYHCARGOME 52.1940 ($154,8S0) HMTMNQ 

37297 8I81200S PXZOKC4 03/0112006 - 0913012006 -2S,OOO BBLS 48.7 NYHCAROOMB S2.794O ($102,350) HMTMNQ 

37410 811712005 PXZOKC4 0510112006 - 0913012006 .25,000 BBLS 49.5 NYHCAROOME 52.7940 (S82,350) HMTMNQ 


"0»0(1)0"37417 811712005 PXZOKC4 OSlO 112006 - 09130/2006 -25.000 BBU 49 NYHCAROOME 52.7940 ($94,850) HMTMNQ w::+t:fijoo 
37433 811812005 PXZOKC4 0410112006 • 0913012006 -25,000 BBLS 48.75 NYHCARGOMB S2..7940 (S101.1oo) HMTMNQ ('",) ~ ~ ~ =i! ~ is: 

tv C';tnm.ru
37S08 812512.005 PXZOKC4 07JUlI2006.0813112006 -2S,OOO BBLS 51.6 NYHCARGOME 52.7940 ($2.9.8S0) HMTMNQ ON3g~z"O

com :To ° 37S12 8Il6l2OOS PXZOKC4 0710112006 - 0813112006 ·25.000 BBU 51.3S NYHCAROOME 52.7940 (S36,100) HMTMNQ o::!. Z (j)' ::E 
Z--9mom

37521 812612005 PXZOKC4 07JUlI2OO6 • 0813112006 -25,000 BBLS 51.35 NYHCAROOME 52.7940 (S36,100) HMTMNQ t\) ..... 0>""'" 
"'" ~ooQO"w37522 812612005 PXZOKC4 0710112006 ·0813112006 (S56,100) HMTMNQ tn-o-25,000 BBLS 50.55 NYHCAROOME 52.7940 -or 

~ t'tCi'37693 9/61200S PXZO}{C4 0110112006 - 1213112006 -25,000 BBLS 53.6 NYHCARGOMB 52.7940 $20,1 SO HMTMNQ o =I!!l;:!:38288 101131200S PXZOKC4 0310 112006 • 0813112006 -25,000 BBLS 54 NYHCAROOMB 52..7940 $30,150 HMTMNQ o () 
38361 10/1912005 DSMOmX 07/0112006·091301lO06 ·100,000 BBLS 53 NYHCAROOME 52..7940 $20,600 HMTMNQ m ~ ~ Q "038383 10/2012005 DSMOTDX 07101IlOO6 - 0913012006 .50,000 BBLS 52.8 NYHCARGOMB 52..7940 S300 HMTMNQ Z iii' ~ 

(j) '<Summary for 'Actual I Estimate'. E (18 <lete" records) 
-fSum ·550.000 " ($1,472,950) .. 

Actual I Estimate A » 
37030 71l91lOOS PXZOKC4 ~112006·0913012006 25,000 BBLS 44.85 NYHCAROOME 50.3200 $136,750 HMTMNQ r 

37119 712SJ2005 PXZOKC4 0510112006 - 0913012006 25,000 BBLS 45.55 NYHCARGOMB SO.3200 $119,250 HMTMNQ 

37159 712712005 PXZOKC4 05/0112006 ·0913012006 2.5,000 BBLS 46.5 NYHCARGOME 50.3200 $95,500 HMTMNQ 


--..-"*"""' ­
912912006 9:19AM Pilge 15 tlf34 
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9/30/2006FPL Derivative Settlements - All Instruments , .~. ,,~'f"-'7 ::a;;,,,:;:r.~
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-

Trade Deal Strik8 Put/ Settle Original Gain / (Loss) Fas 


DeaI# Date Trader Term Volume Units Price Price Call Index Price Premium Type 

37160 712712005 PXZOKC4 0510 112006 - 0913012006 25.000 BBLS 46.65 NYHCAROOMB 50.3200 $91,750 HMTMNQ 

37186 712812005 PXZOKC4 0510112006 - 0913012006 25,000 BBLS 46.4 NYBCAROOMB 50.3200 $98,000 rIMTMNQ 

37189 712812005 PXZOKC4 0510112006 - 0913012006 25,000 BBLS 46.6 NYHCAROOME 50.3200 $93,000 HMTMNQ 

37297 8/812005 PXZOKC4 0310112006 • 0913012006 25,000 BBLS 48.7 NYHCAROOME 50.3200 $40.S00 HMTMNQ 

374]0 8I1712ooS PXZOKC4 OSI0112006 ·0913012006 2S,OOO BBLS 49.5 NYHCAROOMB 50.3200 S20,SOO HMTMNQ 

37417 811712005 PXZOKC4 0510112006 • 09/3012006 25,000 BBLS 49 NYHCARGOMB 50.3200 533,000 HMTMNQ 

37433 811812005 PXZOKC4 0410112006·09/3012006 25,000 BBLS 48.75 NYHCAllOOME 50.3200 539,250 HMTMNQ 

37508 812S12005 PXZOKC4 07/0112006 ·08/3112006 25,000 BBLS 51.6 NYHCARGOME 50.3200 ($32,000) HMTMNQ 

37512 812612005 PXZOKC4 0710112006·08/3112006 25,000 BBLS Sl.35 NYHCARGOMB 50.3200 ($25.750) HMTMNQ 

37521 81261200S PXZOKC4 07/0112006·0813112006 25,000 BBLS Sl.3S NYHCAROOME 50.3200 (S25,7S0) HMTMNQ 

37522 812612005 PXZOKC4 0710112006·0813112006 25,000 BBLS 50.SS NYHCARGOME 50.3200 (55,750) HMTMNQ 

37693 9/61200S PXZOKC4 0110112006·1213112006 2S,OOO BBLS 53.6 NYB CAllGOME 50.3200 ($82.000) HMTMNQ 

38188 10/1312005 PXZOKC4 0310112006·0813112006 25,000 BBLS 54 NYHCAROOME 50.3200 (S92,OOO) HMTMNQ 

38361 10/1912005 DSMOTDX 0710112006·0913012006 100.000 BBLS 53 NYHCARGOME 50.3200 ($l68,OOO) HMTMNQ 

38383 1012012005 DSMOTDX 0710112006·0913012006 50,000 BBLS 52.8 NYHCARGOME 50.3200 (SI24.oo0) HMTMNQ 


Summary for 'Actual / E'stimattt' = A (18 detail records) 

Sum. 550,000 $112,250 
Summary for 'Deal Type' =SSWPS (36 deten records) 

Sum 0 ($1.360,700) 

Summary for 'Counterpatty Name' '" Barclaya Bank PLC (36 detail recorda) 

Sum 0 ($1,360,700) 

Counterparty Name Deutsche Bank AG -o:l>O('J)O::I1
W=C:fi)oo 

(") (Q !l.l CIl ~ 0 :::l.Deal Type SSWPS ~g.~(I)~g. 

Actual I Estimate E O~~g?fS:dl
o:::'Z(n. ::;:

Z--!'rooCll36670 611512005 PXZOKC4 01/0112006 • 1213112006 ·25,000 BBLS 42.3 NYHCARGOME 52.7940 (S262,350) HMTMNQ N -0')""
." ~ <:;lag!:/<>36716 612112005 PXZOKC4 0110112006 ·1213112006 .2S,OOO BBLS 43.7S NYHCAROOME 52.7940 (S226,100) HMTMNQ -or 

37007 7/1812005 PXZO'KC4 0410112006·0913012006 ·25,000 BBLS 44.6 NYHCAROOMB 52.7940 (S204,850) HMTMNQ $- Til' e ~m;:r37694 9/612005 PXZOKC4 0110112006 ·1213112006 ·25,000 BBLS 53.7 NYHCARGOMB 52.7940 522,650 HMTMNQ o (')
(Q 03m6 911312005 PXZOKC4 07/0112006·0913012006 .25,000 BBLS 52.2 N'(HCAROOME 52.7940 (514,850) HMTMNQ m !:!!. 3 o '031780 9/1312005 PXZOKC4 07/0112006·0913012006 ·25,000 BBLS S2.4 NYHCARQOMB 52.7940 ($9,850) HMTMNQ Z m' ~ Summary for 'Actual/ E'sUmate' =E' (6 detail records) '< 

~Sum .150,000 , ($695,350) ­

Actual I Estimate A » 
36670 61lS12005 PXZOXC4 0110112006· 1213112006 25,000 BBLS 42.3 NYHCAROOMB 50.3200 $200,500 HMTMNQ r ­
36716 612112005 PXZOKC4 01/0112006·1213112006 25,000 BBLS 43.75 NYH CAItOOMB 50.3200 5164,250 HMTMNQ 
37007 7/1812005 PXZOKC4 04/0112006.0913012006 25,000 BBLS 44.6 NYHCARGOMB 50.3200 $143,000 HMTMNQ 

__.Cfn.......ot.,.___... 
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9/30/2006FPL Derivative Settlements - All Instruments 
.H.:···~~W....!~........ 1:'~811
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Trade Deal Strike Putl Settle Original Gain I (Loss) Fas 

Deal # Date Trader Term Volume Units Price Price Call Index Price Premium Type 

37694 91612005 PXZOKC4 0110112006 - 1213112006 25,000 BBLS 53.7 NYHCARGOME 50.3200 ($84,500) HMTMNQ 
37776 9/1312005 PXZOKC4 0710112006 - 0913012006 25,000 BBLS 52.2 NYHCARGOME 50.3200 (S47,OOO) HMTMNQ 
37780 9/1312005 PXZOKC4 0710112006 - 0913012006 25,000 BBLS 52.4 NYHCARGOME 50.3200 (S52,OOO) HMTMNQ 

Summary for 'Actual/ EstImate' =A (6 dfJtail records) 

Sum 150,000 $324,250 

Summary for Veal TYPfJ' =SSWPS (12 detail records) 

Sum 0 ($371,100) 

Summary for 'Counterparty Name' =Deutsche Bank AG (12 detail records) 

Sum 0 ($371,100) 

Counterparty Name J. Aron & Company 

Deal Type SSWPS 

Actual! Estimate E 

35928 4/1112005 PXZOKC4 0110112006 - 1213112006 -25,000 BBLS 39.7 NYHCARGOME 52.7940 (S327,350) . HMTMNQ 
36140 4/2712005 PXZOKC4 0110112006 - 1213112006 -25,000 BBLS 40.1 NYHCAROOME 52.7940 (S317,350) HMTMNQ 
36305 5/1212005 PXZOKC4 0110112006 - 1213112006 -25,000 BBLS 37.85 NYHCARGOME 52.7940 (5373,600) HMTMNQ 
36334 5/1612005 PXZOKC4 0110112006 - 1213]12006 ·25.000 BBLS 38.05 NYHCARGOME 52.7940 (S368,600) HMTMNQ 
36432 512612005 PXZOKC4 01/0112006· 1213112006 .25,000 BBLS 38.75 NYHCAROOME 52.7940 (S351,100) HMTMNQ 
36805 6128/2005 PXZOKC4 0110112006 -1213112006 ·25,000 BBLS 44.65 NYHCARGOME 52.7940 ($203,600) HMTMNQ 
36959 711412005 PXZOKC4 03/0112006 - 1113012006 ·25,000 BBLS 46 NYHCAROOME 52.7940 (5169,850) HMTMNQ 
37073 712112005 PXZOKC4 04/0112006 - 0913012006 ·25,000 BBLS 44.65 NYHCARGOME 52.7940 (5203.600) HMTMNQ 'U:r>ocnO'Tl
37118 7125/2005 PXZOKC4 04/0112006 • 0913012006 -25,000 BBLS 45.5 NYHCAROOME 52.7940 (5182,350) HMTMNQ Dliif CfijOQ 

37134 n<g()~;;Jl~5:712612005 PXZOKC4 0510112006·0913012006 -50,000 BBLS 46.15 NYHCAROOME 52.7940 (S332,200) HMTMNQ ",::::roo: con> 
37415 8/1712005 PXZOKC4 0110112006·0913012006 ·25.000 BBLS 49.3 NYHCARGOME 52.7940 (587.350) HMTMNQ ow3g~~"U

0(1) ::1'00 
37471 812312005 PXZOKC4 0710112006.0913012006 ·25,000 BBLS 49.65 NYHCAROOME 52.7940 ($78,600) HMTM NQ 0::;' Zen' :;;;

Z ;::;-9 ~g~37473 812312005 PXZOI{C4 0710112006·09/3012006 .25,000 BBLS 49.85 NYHCAROOME 52.7940 (S73,6OO) HMTMNQ -1>0 -.JooQO." w Ul-O37590 813012005 PXZOKC4 0110112006 - 1213112006 ·25,000 BBLS 52.3 NYHCAROOME 52.7940 (SI2,350) HMTMNQ -or 
m- "t <C'37592 813012005 PXZOKC4 0110112006· 1213112006 .25,000 BBLS 52.15 NYHCAROOME 52.7940 (516,100) HMTMNQ C =1~;:?;
o ()37595 813012005 PXZOKC4 0110112006 ·1213112006 ·25,000 BBLS 52.6 NYHCARGOME 52.7940 (54,850) HMTMNQ co 0 

37712 9n12005 PXZOKC4 0110112006 ·1213112006 .25,000 BBLS 52.95 NYHCARGOME 52.7940 S3,900 HMTMNQ m !!l. 3
§t -g37717 9/812005 PXZOKC4 0710112006 - 0913012006 .50,000 BBLS 52.7 NYHCAROOME 52.7940 (S4,7OO) HMTMNQ Z (I):Jen '<37718 9/812005 PXZOKC4 07/0112006 - 0913012006 -25,000 BBLS 52.5 NYHCARGOME 52.7940 (57,350) HMTMNQ -I37942 912312005 PXZOKC4 0110112006·1213]12006 ·25,000 BBLS 56.3 NYHCARGOME 52.7940 587,650 HMTMNQ 

37949 912612005 PXZOKC4 07/0112006 - 0913012006 -50,000 BBLS 56.05 NYHCARGOME 52.7940 5162,800 HMTMNQ »37971 912712005 PXZOKC4 0110112006·09/3012006 .25,000 BBLS 56.7 NYHCARGOMB 52.7940 597.650 HMTMNQ 
r38043 101312005 PXZOKC4 0710112006 ·0913012006 -25,000 BBLS 56.45 NYHCARGOME 52.7940 S91,4OO HMTMNQ 

38087 10/512005 PXZOKC4 0710112006 • 0913012006 -50,000 BBLS 55.25 NYHCARGOME 52.7940 SI22,8oo HMTMNQ 
38092 10"12005 PXZOKC4 07/0112006 - 0913012006 -50,000 BBLS 55.2S NYHCAROOMB 52.7940 SI22.800 HMTMNQ 

_____~,~, "t..,__ 

9/29/2006 9:29AM Page17lJj34 



"Ili• .z.u..-.r,.... __ .w;..~ere , f "..nM ...i t "..... .W' ""~I:=-
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Trade Detd Strike Putl Settk Orlgintd Gain I (Loss) Fas 

Detd# Date Trader Term Volume Units Price Price Call Index Price Premium Type 

38332 1011812005 PXZOKC4 04/0112006 - 0913012006 -25,000 BBLS 52.95 NYHCAROOMB 52.7940 $3,900 HMTMNQ 


Summary for 'Actual I Estimate'. E (26 dt1tafl records) 


Sum -775,000 • ($2,421,600) , 

Actual! Estimate A 

35928 411112005 l'XZOKC4 0110112006 -1213112006 25,000 BBLS 39.7 NYHCAROOMB 50.3200 $265,500 HMTMNQ 
36140 412712005 PXZOKC4 0110112006·1213112006 25,000 BBLS 40.1 NYHCAROOME 50.3200 $255,s00 HMTMNQ 
36305 5/12/2005 PXZOKC4 0110112006·1213112006 25,000 BBLS 37.85 NYHCAROOME 50.3200 $311,750 HMTMNQ 
36334 511612005 l'XZOKC4 0110112006· 1213112006 25,000 BBLS 38.05 NYHCARQOMB 50.3200 5306,750 HMTMNQ 
36432 512612005 PXZOKC4 0110112006 ·1213112006 25,000 BBLS 38.75 NYHCAROOME 50.3200 $289,250 HMTMNQ 
36805 612812005 PXZOKC4 0110112006 -1213112006 25,000 BBLS 44.65 NYHCAROOME 50.3200 $141,750 HMTMNQ 
365159 711412005 PXZOKC4 0310112006 - 1113012006 25,000 BBLS 46 NYHCARQOME 50.3200 S108,OOO HMTMNQ 
37073 712112005 PXZOKC4 0410112006·0913012006 25,000 BBLS 44.65 NYHCAROOME 50.3200 5141,750 HMTMNQ 
37118 712S12005 PXZOKC4 0410 112006 - 0913012006 25,000 BBLS 45.5 NYHCAROOMB 50.3200 SI20,500 HMTMNQ 
37134 712612005 PXZOK.C4 0510 112006 • 0913012006 50,000 BBLS 46.15 NYHCAROOMB 50.3200 S208,500 HMTMNQ 
37415 811712005 PXZOKC4 0110112001) - 0913012006 25,000 BBLS 49.3 NYHCAROOME 50.3200 $25,500 HMTMNQ 
37471 812312005 l'XZOKC4 07/0112006 - 0913012006 25,000 BBLS 49.65 NYHCAROOME 50.3200 S16,750 HMTMNQ 
37473 812312005 PXZOKC4 0710112006·0913012006 25,000 BBLS 49.85 NYHCAROOME 50.3200 SI1,750 HMTMNQ 
37590 813012005 PXZOKC4 0110112006 - 1213112006 25,000 BBLS 52.3 NYHCARQOMB 50.3200 (S49,500) HMTMNQ 
37592 813012005 PXZOKC4 0110112006 - 1213112006 25,000 BBLS 52.IS NYH CARGOMB 50.3200 (S45,750) HMTMNQ 
37595 813012005 PXZOKC4 0110112006 - 1213112006 25,000 BBLS 52.6 NYHCAROOMB 50.3200 ($57,000) HMTMNQ 
37712 9nl2005 PXZOKC4 0110112006 - 1213112006 25,000 BBLS 52.95 NYHCARGOMB 50.3200 ($65,7S0} HMTMNQ 
37717 91812005 PXZOKC4 0710112006 - 0913012.006 50,000 BBLS 52.7 NYHCAROOMB 50.3200 ($119,000) HMTMNQ 
37718 91812005 PXZOKC4 0710112006 - 0913012006 25,000 BBLS 52.S NYHCAROOME 50.3200 ($54,500) HMTMNQ 
37942 1J»OUlO'T1912312005 PXZOKC4 0110112006 -1213112006 25,000 BBLS 56.3 NYHCARGOME 50.3200 ($149,500) HMTMNQ £lEfc::arg o 
375149 912612.005 PXZOKC4 0710112006 - 0913012006 50,000 BBLS 56.05 NYHCARGOME 50.3200 (S286,500) HMTMNQ (") (Il 9- Ell =1l ~ a: 
37971 N3g~!\ll912712005 PXZOKC4 0110112.006 - 0913012006 25,000 BBLS 56.1 NYHCARGOMB 50.3200 (S159,sOO) HMTMNQ O~(\);:lS:@fd'
38043 101312005 PXZOKC4 0710112006 - 0913012.006 25,000 BBLS 56.45 NYH CAROOMB 50.3200 ($153,250) HMTMNQ 0;::' 2(1)' ::!:

Z--P(IlO(ll38087 101512005 PXZOKC4 0710 112006 - 0913012.006 50,000 BBLS 55.25 NYHCAROOME 50.3200 (5246,500) HMTMNQ tv ...... 0')""1

." tl ;:;l g, g J<o38092 101512.005 PXZOKc4 0710112006 - 0913012.006 50,000 BBLS S5.2S NYHCAROOME 50.3200 ($246,500) HMTMNQ -or 
38332 1011812.005 PXZOKC4 0410112006 - 0913012006 25,000 BBLS 52.95 NYH CARGOME 50.3200 (S65,750) HMTMNQ $- ~ «3' 

Summary for 'Actual I Estfmate'" A (26 detail records) o ][!!~ 
Sum 775,000 $504,250 m \l!. ~ o '0 
Summary for 'Deal Type' = SSWPS (52 detail records) Z iii' ~ 

(I> '< 
Sum 0 ($1,917,350) -I 
Summary for 'Counterparty Name' .. J. ArDn & Company (62 detail records) 

Sum 0 ($1,917,350) » 
Counterparty Name Morgan Stanley Capital Group, Inc. r­

-....u~____" .. .. ,,- -'-..-_.....-.~ 
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Tr(lde Deal Strike Put I Settle Original Gain I (Loss) Fas 

Deal # Date Trader Term Volume Units Price Price Call Index Pme Premium Type 


Deal Type SSWPS 


Actual! Estimate E 

35955 4/1312005 PXZOKC4 0110112006 -1.213112006 -25,000 BBLS 38.4 NYHCARGOME 52.7940 ($359.850) HMTMNQ 

35974 411SI2OO5 PXZOKC4 0110 112006 • 1.2131/2006 ·25,000 BBLS 38.05 NYHCARGOME 52.1940 ($368.600) HMTMNQ 

36086 412212005 PXZOKC4 0110112006 - 1213112006 ·25,000 BBLS 40.75 NYHCARGOME 52.7940 (S30I,100) HMTMNQ 

36283 SII012005 PXZOKC4 0110112006 -1.213112006 -25,000 EBLS 38.85 NYHCARGOME 52.7940 (S348,6OO) HMTMNQ 

36364 S/I812005 PXZOKC4 0110112006 -1.213112006 -25,000 BBLS 38.3 NYHCAROOME 52.7940 (S362,350) HMTMNQ 

36412 512412005 PXZOKC4 0110112006 -1.213112006 -25.000 BBLS 38.55 NYHCARGOME 52.7940 	 (S356.100) HMTMNQ 
36635 6113/2005 PXZOKC4 0110112006 -1213112006 -25,000 BBLS . 41.15 NYHCARGOMB 52.7940 	 (1291.100) HMTMNQ 
36745 612312005 PXZOKC4 0110112006 ·1.213112006 -25,000 BBLS 44.25 NYHCARGOME 52.7940 	 ($213,600) HMTMNQ 
36760 61241200S PX:Z;OKC4 0110112006 - 1.213112006 -2S,ooO BBLS 44.5 NYHCAROOME 52.1940 	 ($207,350) HMTMNQ 
36776 61271200S PXZOKC4 0110112006 - 1213112006 -2S,ooo BBLS 45 NYHCARGOMB 52.7940 	 (SI94.850) HMTMNQ 
36838 61291200S PXZOKC4 0110112006 -1213112006 -25,000 BBLS 43.6 NYHCARGOMB 52.1940 	 ($229,850) HMTMNQ 
36918 7/1112005 PXZOKC4 03/0112006 -1113012006 -25,000 BBLS 4S.6 NYHCAROOME 52.1940 	 (SI79,850) HMTMNQ 
37000 711812005 PXZOKC4 0410112006 - 0913012006 -25,000 BBLS 44.6 NYHCARGOMB 52.7940 (S204,850) HMTMNQ 

3706S 712012005 PXZOKC4 0410112006 - 0913012006 -25,000 BBLS 44.8 NYHCAROOME 52.7940 (SI99.850) HMTMNQ 

37124 712S12005 PXZOKC4 05101/2006 - 0913012006 -50,000 BBLS 46.1 NYHCARGOME 52.7940 (S334,700) HMTMNQ 

37130 712612005 PXZOKC4 0510 112006 - 0313112006 -50,000 BBLS 45.95 NYHCARGOMB 52.7940 (S342,2OO) HMTMNQ 

37196 712912005 PXZOKC4 OSI0112006 - 0913012006 -25,000 BBLS 47.35 NYHCARGOME 52.7940 (SI36,100) HMTMNQ 

37306 81912005 PXZOKC4 0310112006 - 09/3012006 -25,000 BBLS 48.2 NYHCAROOMB S2.7940 ($114,850) HMTMNQ 

37379 811S12005 PXZOKC4 0510112006 - 0913012006 ·25,000 EELS 49.75 NYHCAROOME 52.7940 (S76.100) HMTMNQ 

37394 8/1612005 PXZOKC4 0510112006·0913012006 .25,000 BBLS '0.1 NYH CARGOMli 52.7940 (S67,350) HMTMNQ 


"Ul>OCllO:!]37414 811712005 PXZOKC4 0.510112006·0913012006 .25,000 BBLS 49.S NYHCARGOME 52.7940 ($82,350) HMTMNQ OJ::::c:QjOo 
37432 (")~l!im::ll!*5:811812005 PXZOKC4 0410112006·0913012006 ·2S,OOO BBLS 48.3 NYHCARGOME 52.7940 (SI12.35O) HMTMNQ N::Te.CI)<DQ,) 

37488 812412005 PXZOKC4 07/0112006·0913012006 .25,000 BBLS 51.2 NYHCARGOMB 52.7940 ($39,850) HMTMNQ o~~g~i61
37594 oiaz",!';:E313012005 PXZOKC4 01101120~ ·1213112006 -25,000 BBLS 52.5 NYHCAROOME 52.7940 	 ($7,350) HMTMNQ Z--!'<1lom 

N -0>""37707 9n12oo5 PXZOKC4 0110112006 • 1.213112006 -2',000 BBLS 53.2 NYH CARClOME 52.7940 	 SIO,I50 HMTMNQ .p. "-loo",""TJ (..l (J1 - 0
0710112006 • 0913012006 NYHCARGOMB ($19,850) -or 

37781 9/1312005 PXZOKC4 0710112006·0913012006 -50,000 BBLS 52.7 NYHCARGOME 52.7940 (S4,700) HMTMNQ m'ce 
37760 9/1212005 PXZOKC4 .25,000 BBLS .52 52.7940 HMTMNQ 	 :J -l. _. 

o ~!JJa:
37857 9/1512005 PXZOKC4 01/0112006 - 0913012006 -25,000 BBLS 53.6 NYH CARGOME 52.7940 $20,150 HMTMNQ o (") 
37970 912712005 PXZOKC4 01101120~· 0913012006 .25,000 BBLS 56.45 NYH CARClOME . '2.7940 S91,400 HMTMNQ m el ~ o '0 
37972 	 912712005 PXZOKC4 01101120~· 0913012006 -2.5,000 BBLS 56.2 NYHCARClOME 52.7940 S85,150 HMTMNQ Z ~. ~ 

'" '<38050 101412005 PXZOKC4 07/0112006·0913012006 ·2',000 BBLS 54.8 NYHCARGOME 52.7940 	 S50,150 HMTMNQ -ISummary for 'Actus' I Est/meta' - E (31 detail recordl$) 

Sum -850,000 /' 	 ($4,898,650) » 
Aetoal! Estimate A r 

35955 4/1312005 PXZOKC4 0110112006 - 1213112006 25,000 BBLS 38.4 NYHCARGOME 50.3200 $298,000 HMTMNQ 

3S974 4/Ul2ooS PXZOKC4 0110112006 • 1213112006 25,000 BBLS 38.0S NYHCARGOMB 50.3200 $306,1'0 HMTMNQ 
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Trade Deal Strike Putl Settle OrlgirulJ Gain I (Loss) Fa 

Deal # Date Trader Term Volume Units Price Price" Call Index Price Premium Type 

36086 412212005 PXZOKC4 01/0112006·12fJ112006 25,000 BBLS 40.75 NYHCAROOME 50.3200 $239.250 HMTMNQ 

36283 S/I012005 PXZOKC4 0110112006· 12fJ112006 25,000 BBLS 3US NYHCARGOMB 50.3200 $286,750 HMTMNQ 

36364 51181200S PXZOKC4 0110112006·12fJ112006 25,000 BBLS 38.3 NYHCAROOME 50.3200 $300,500 HMTMNQ 

36412 SI2412005 PXZOKC4 0110112006·12fJ112006 25,000 BBLS 38.55 NYH CAROOME 50.3200 $294,250 HMTMNQ 

36635 611312005 PXZOKC4 01101I2oo6·12fJ112006 2S,OOO BBLS 41.15 NYHCARGOME 50.3200 5229,250 HMTMNQ 

36745 6I231200S PXZOKC4 01101I2oo6·12fJlI2006 2S,OOO BBLS 44.2S NYHCAROOME 50.3200 S151,750 HMTMNQ 

36760 61241200S PXZOKC4 0110112006 ·12fJ112006 2S,OOO BBLS 44.S NYHCARGOME 50.3200 $145,500 HMTMNQ 

36776 612712005 PXZOKC4 0110112006· 12fJ 112006 25,000 BBLS 4S NYHCARGOME 50.3200 SI33,OOO HMTMNQ 

36838 612912005 PXZOKC4 0110112006. 12fJ 112006 2S,OOO BBLS 43.6 NYH CAROOMB 50.3200 SI68,OOO HMTMNQ 

36!H8 711112005 PXZOKC4 0310 112006 • 1113012006 2S,OOO BBLS 4S.6 NYHCAROOMB 50.3200 SI18.000 HMTMNQ 

37000 7/1812005 PXZOKC4 0410 112006 • 0913012006 25,000 BBLS 44.6 NYHCARGOME 50.32QO 5143,000 HMTMNQ 

37065 712012005 PXZOKC4 0410 112006 • 0913012006 2S,OOO BBLS 44.8 NYHCARGOME 50.3200 S138,OOO HMTMNQ 

37124 71251200S PXZOKC4 0510 112006 • 0913012006 50,000 BBLS 46.1 NYHCAROOME 50.3200 S211,OOO HMTMNQ 

37130 712612005 PXZOKC4 0510112006·0813112006 50,000 BBLS 45.95 NYHCARGOME 50.3200 S218,500 HMTMNQ 

37196 7129/200S PXZOKC4 0510112006 - 0913012006 25,000 BBLS 47.3S NYH CAROOMB 50.3200 $74,250 HMTMNQ 

37306 81912005 PXZOKC4 0310112006·0913012006 25,000 BBLS 48.2 NYHCARGOME SO.3200 $53,000 HMTMNQ 

37379 8/1512005 PXZOKC4 OSlO 112006 - 0913012006 2S,OOO BBLS 49.75 NYH CARGOME 50.3200 $14,250 HMTMNQ 

37394 8/1612005 PXZOKC4 0510112006·0913012006 25.000 BBLS 50.1 NYH CARGOME 50.3200 S5,500 HMTMNQ 

37414 811712005 PXZOKC4 0510112006·0913012006 2S.000 BBLS 49.5 NYHCARGOME 50.3200 520.500 HMTMNQ 

37432 8/1812005 PXZOKC4 0410112006·09130/2006 25,000 BBLS 48.3 NYHCAROOME SO.3200 S50,500 HMTMNQ 

37488 81241200S PXZOKC4 07/0112006 • 0913012006 25,000 eBLS 51.2 NYHCAROOME SO.3200 ($22,000) HMTMNQ 

37594 813012005 PXZOKC4 0110112006· 12fJ112006 2S,OOO BBLS 52.S NYHCAROOME SO.3200 ($54,500) HMTMNQ 

37707 9n/ZooS PXZOX.C4 0110112006·1213112006 2S,000 BElLS 53.2 NYHCAROOME SO.3200 ($72.000) HMTMNQ 
 ~~2~~~
37760 9/121200S PXZOK.C4 0710112006·0913012006 25,000 BBLS 52 NYH CARGCMB 50.3100 	 (542,000) HMTMNQ (") cg ~ <t> ~ ~ ::!. 

f\J::r~(l'JCDg.37781 91131200S PXZOKC4 07/0112006 • 0913012006 50,000 BBLS 52.7 NYHCAROOME 50.3200 	 (SI19,000) HMTMNQ w30 ­OW<t>::l~ZiJ37857 9/151200S PXZOKC4 0110112006·0913012006 1S,000 BBLS S3.6 NYHCARGOME 50.3200 	 (S82,000) HMTMNQ aaz~~~ 
37970 912712005 PXZOKC4 0110112006.0913012006 2S,OOO BBLS 56.45 NYH CARGOME 50.3200 (SI53,250) HMTMNQ Z~-p~~~ 
37972 912712005 PXZOKC4 0110112006·0913012006 25,000 BElLS 56.2 NYHCAROOME 50.3200 (SI47,OOO) HMTMNQ ."w ~ag2<> 
380S0 101412005 PXZOX.C4 0710112006 • 0913012006 2S,OOO BElLS S4.8 NYHCAROOME 50.3200 (S112,000) HMTMNQ a~c5-

<t> ' ::r 
Summary for 'Actual I Estimate' = A (31 detail recorrJs) C 	 ~!!!-o (') 
Sam 	 850,000 $2,795,750 m ~ 0 -o '03 
Summary for 'Deal T)lpe' = SSWPS (62 detail recorrJs) 	 Z :0. III<t> ::l 

<Jl '<Sam 0 	 ($2,102,900) 
-i

Summary for 'Counterpsrty Name'. Morgen Stanley Capital Group. Inc. (82 detail records) 

Sum 0 	 ($2,102,900) » 
Summary for 'Delivery Month' = 813112006 (182 detail records) r 
S~ 0 	 ($5,752,050) 

Delivery Month September 2006 
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Trade Deal Strike Putl Settle Orlghud Gain / (Loss) FIlS 

Deal # Date Trader Term Volume Units Price Price Call Index Price Premium Type 


Coumerparty Name Barclays Bank PLC 

Deal Type SSWPS 


Actual I Estimate E 

37030 711912005 PXZOKC4 04/0112006 - 0913012006 25,000 BBLS 44.85 NYHCARGOMB 39.9040 (5123,6S0) HMTMNQ 

37119 712512005 PXZOKC4 0510112006 - 0913012006 25,000 BBLS 45.5S NYHCARCOMB 39.9040 (SJ41,1S0) HMTMNQ 

37159 
 712712005 PXZOKC4 0510112006·0913012006 25,000 BBLS 46.5 NYHCAltGOME 39.9040 (S164,900) HMTMNQ 

37160 712712005 PXZOKC4 0510112006 ·0913012006 25,000 BBLS 46.65 NYHCAltGOME 39.9040 (S168,650) HMTMNQ 

37186 
 712812005 PXZOKC4 0510112006·0913012006 25,000 BBLS 46.4 NYHCAROOMB 39.9040 (S162,400) HMTMNQ 

37189 
 712812005 PXZOKC4 0510112006·0913012006 25.000 BBLS 46.6 NYHCAROOMB 39.9040 (SI67,400) HMTMNQ 

372517 
 8IB120OS PXZOKC4 0310112006·0913012006 25,000 BBLS 48.7 NYHCAROOME 39.9040 {S2 I9,900) HMTMNQ 

37410 
 8/1712005 PXZOKC4 0510112006·0913012006 25,000 BBLS 49.5 NYHCAROOME 39.9040 (S239,900) HMTMNQ 

37411 
 8/1712005 PXZOKC4 05/0112006·0913012006 25,000 BBLS 49 NYHCAROOME 39.9040 (S227,400) HMTMNQ 

37433 
 8/1812005 PXZOKC4 0410112006 - 0913012006 25,000 BBLS 48.75 NYH CAR-OOME 39.9040 (S221,lS0) HMTMNQ 

37693 
 91612005 PXZOKC4 0110112006· 1213112006 25,000 BBLS 53.6 NYH CAR-OOME 39.9040 	 ($342.400) HMTMNQ 
38361 1011912005 DSMOTDX 07/0112006 - 0913012006 100,000 BBLS 53 NYHCARGOME 39.9040 	 (Sl ,309,600) HMTMNQ 
38383 1012012005 DSMOTDX 0710112006 - 0913012006 50,000 BBLS 52.8 NYHCAROOME 39.9040 (S644,8OO) HMTMNQ 

Summary for 'Actual! Estimate' =E (13 detail records) 

Sum. 425,000 	 ($4,133,300) 
Summary for 'Deal Typa' = SSWPS (13 detail records) 

Sum 425,000 	 ($4,133,300) 
Summary for 'Coun/erparty Narne' = Bare/ays 8ank PLC (13 detail records) 	 -0 POCil o:!! 

1l'::::C: iiig 0
S11m 425,000 	 ($4,133,300) (")<g~m~"5:

N::TeU)!.w
Counterparty Name Deutsche Bank AG o~~g~~;?

o;;Z",. :EDeal Type 	 Z-_o(!)O(!)SSWPS N . -(j)~ 

... -.looj;/o
Actual! Estimate E "T1'" t.n-o 

a~~(!) • ::T36670 6/1512005 PXZOK.C4 0110112006· 1213112006 25,000 BBLS 42.3 NYH CAR-GOME 39.9040 	 (SS9,900) HMTMNQ C a[!]r;36116 612112005 PXZOK.C4 0110112006 • 12131/2006 25,000 BBLS 43.15 NYH CAR-COME 39.9040 ($96,150) HMTMNQ (,Q 0 
3700'7 m !!l. 3711812005 PXZOK.C4 0410112006 - 0913012006 25,000 BBLS 44.6 NYH CAR-GOME 39.9040 	 (S1l7,400) HMTMNQ o '0 

:J. tu31694 91612005 PXZOKC4 0110112006 -1213112006 25,000 BBLS 53.7 NYHCARGOME 39.9040 (S344,900) HMTMNQ Z (J)::l 

'" '<31776 9/1312005 PXZOK.C4 0710112006.0913012006 20$,000 BBLS 52.2. NYHCAROOMB 39.9040 	 (S307,400) HMTMNQ -I37780 9/1312005 PXZOKC4 0110112006 -0913012006 25,000 BBLS 52.4 NYH CAR-COMB 39.9040 (S312,4OO) HMTMNQ 
Summary for 'Actual!Estimate'. E (6 detail records) »
Sam 150,000 	 ($1,238.150) r-
Summary for 'Deal Type'" SSWPS (6 detail "'cords) 

S11m 150,000 	 ($1,238,150) 
'_M__" 
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TrQde Deal Strlke Putl Settle Original Gain I (lAss) FIlS 

DeQl# Date Trader Term Volume Units Price Price CaY Index Price Premium 1)pe 

Summary for 'Countrtrparty Name' = Deutsche Bank AG (6 datan records) 

Sum 150,000 ($1,238,150) 


Counterparty Name J. Aron & Company 


Deal Type SSWPS 


Aetna) I Estimate E 

3S928 411112.OOS PXZOKC4 0110112.006· 1213112.006 25,000 BBts 39.1 NYHCAROOME 39.9040 S5,100 HMTMNQ 

36140 
 412.712.OOS PXZOKC4 0110112.006·1213112.006 2S,OOO BBLS 40.1 NYHCAROOME 39.9040 ($4,900) HMTMNQ 

36305 5/1212.005 PXZOKC4 0110112.006·1213112.006 25,000 BBLS 31.8S NYHCAROOMB 39.9040 S51,350 HMTMNQ 

36334 SlI612.oo5 PXZOKC4 0110112.006 ·1213112.006 25,000 BBLS 311.05 NYHCAROOME 39.9040 $46,3SO HMTMNQ 

36432 512.612.005 PXZOKC4 0110112.006 • 1213112.006 25,000 BBLS 38.1S NYHCAROOME 19.904O S2.8,8S0 HMTMNQ 

36805 612.812005 PXZOKC4 0110112.006 • 1213112.006 25,000 BBLS 44.65 NYHCAROOME 39.9040 (5118.650) HMTMNQ 

36959 1/1412.005 PXZOKC4 0310112.006 • 1113012.006 25,000 BBLS 46 NYHCAROOME 39.9040 (5152.400) HMTMNQ 

37013 
 712112005 PXZOKC4 0410112.006 ·09/3012.006 25,000 BBLS 44.65 NYHCAROOME 39.9040 (SI111.650) HMTMNQ 

37118 712.512.005 PXZOKC4 04/0112.006 • 0913012.006 25,000 BBLS 45.s NYHCAROOME 39.9040 (5139,900) HMTMNQ 

37134 712.612.005 PXZOKC4 0510112006 • 0913012.006 50,000 BBLS ~.IS NYHCAROOME 39.9040 (S312,300) HMTMNQ 

374)5 811112.005 PXZOKC4 0110 112.006 • 09/3012.006 25,000 BBLS 49.3 NYHCAROOMB 39.9040 (5234,900) HMTMNQ 

37411 812312.005 PXZOKC4 07/0112.006 ·0913012.006 25,000 BBLS 49.6S NYHCARGOMB 39.9040 ($243,650) HMTMNQ 

37473 812312.005 PXZOKC4 0110112006·0913012.006 25,000 BBLS 49.85 NYHCAROOMB 39.9040 (5248,6S0) HMTMNQ 

31590 
 813012.005 PXZOKC4 0110112.006 • 1213112.006 25,000 BBLS 52..3 NYHCAR.OOMB 39.9040 (5309,900) HMTMNQ 

31592- 813012005 PXZOKC4 
 0110112006 ·1213112.006 25,000 BBLS 52..15 NYHCARGOMB 39.9040 ($306,150) HMTMNQ "O:P-OCllO"37595 8/3012005 PXZOKC4 0110112.006 -1213112.006 25,000 BBLS 52,6 NYHCARGOME 39.9040 ($317,400) HMTMNQ llI::l:c aro 0' 

(,,)~~!Jl4l~5:37712 9n12OOS PXZOICC4 0110112006·1213112.006 25,000 BBLS 52.95 NYHCAROOME 39.9040 ($326,150) HMTMNQ N::ror.(/) (I) III 
37717 9/812005 PXZOKC4 0710112.006 • 0913012.006 ~o,OOO BBLS 52.7 NYHCAROOMB 39.9040 ($639,800) HMTMNQ o~~g~z"O 
37118 o~Z(ll9~91812005 PXZOKC4 07/0112.006 • 0913012.006 2~,ooo BBLS 52.5 NYHCAR.GOMB 39.9040 ($314.900) HMTMNQ Z .... -9 (1)0(1)
37942 N -gJ-'912312.005 PXZOKC4 0110112006 - 1213112.006 25,000 BBLS 56.3 NYHCARGOMB 39.9040 ($409,900) HMTMNQ '"T1 i:; ~ g, 0 Qo31949 912612.005 PXZOKC4 0710 112006 - 0913012.006 50,000 BBLS 56.05 NYHCAROOME 39.9040 ($807,300) HMTMNQ -or 

~ -a. -. 
rol(Q37971 912.712.005 PXZOKC4 0110 112.006 - 0913012.006 25,000 BBLS 56.7 NYHCAROOME 39.9040 ($419,900) HMTMNQ C ~IT!~38043 101312005 PXZOKC4 07/0112006·09/3012006 25,000 BBLS 56.45 NYHCARGOME 39.9040 ($413,650) HMTMNQ 


380S7 101512005 PXZOKC4 0710112006 • 0913012.006 NYHCARGOME m III 

50,000 BBLS S5.2S 39.9040 ($767.300) HMTMNQ 8' 

::l.38092 101512.005 PXZOKC4 07/0112.006 • 0913012.006 50,000 BBLS 55.25 NYHCARaOME 39.9040 ($161,300) HMTMNQ Z Cl> 

38332 10/1812005 PXZOKC4 0410112.006 - 0913012.006 25,000 BBLS 52..95 NYHCAROOME 39.9040 ($326,150) HMTMNQ -I 
(/) 

Summery for 'Actuaf I &timafs' = E (26 detaff records) 

Sum 775,0()0 ($7,568,160) >
Summary for 'Deaf Type' =SSWPS (26 detail records) r-
Sum 775,000 ($7,568,150) 

SUmmary for 'Countrtrparty Name'.. J. Aron '" Company (26 detaIl records) 

Sum 775,000 ($7,568,150) 
_.___I ..··.,'r.'># ..............~~~. 
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Trade Deal Strike Putl Settle Original Gain I (Loss) Fas 

Deal # Date Price Price Call Price Premium
Trader Term Volume Units Index Type 


Counterparty Name Morgan Stanley Capital GrQUp, Inc. 


Deal Type SSWPS 

Actual I Estimate E 

3595S 4113fl00S PXZOKC4 01/0112006 - 1213112006 25,000 BBLS 38.4 NYHCAROOME 39.9040 S37,600 HMTMNQ 

3S974 4/1SI2005 PXZOKC4 0110112006 - 1213112006 25,000 BBLS 38.05 NYHCARGOME 39.9040 546,350 HMTMNQ 

36086 41221200S PXZOKC4 01/0112006 -1213112006 15,000 BBLS 40.75 NYHCAROOME 39.9040 (S2I,ISO) HMTMNQ 

36283 SII0I200S PXZOKC4 01/0112006 -1213112006 25,000 BBLS 38.8S NYHCAROOME 39.9040 S26,3S0 HMTMNQ 

36364 5/1812005 PXZOKC4 0110112006.1213112006 2S,000 BBLS 38.3 NYHCARGOME 39.9040 S40.100 HMTMNQ 

36412. 512412005 PXZOKC4 0110112006. 12.13112006 2s,060 BBLS 38.55 NYHCAROOMB 39.9040 S33,8S0 HMTMNQ 

36635 611312005 PXZOKC4 0110112006 -12.13112006 25,000 BBLS 41.1S NYHCARGOMB 39.9040 (S3I,IS0) HMTMNQ 

36745 6I231200S PXZOKC4 0110112006 - 12.13112006 25,000 BBLS 44.2.5 NYHCARGOME 39.9040 (SI08,650) HMTMNQ 

36760 612412005 PXZOKC4 0110112006 - 1213112006 25,000 BULS 44.5 NYHCARGOME 39.9040 (SII4,900) HMTMNQ 

36n6 6I271200S PXZOKC4 0110112006 - 12.13112006 25,000 BBLS 'IS NYHCAROOME 39.9040 (5127,400) HMTMNQ 

36838 61291200S PXZOKC4 0110112006·1213112006 25,000 BBLS 43.6 NYHCAROOME 39.9040 (592.,400) HMTMNQ 

36918 7/1112005 PXZOKC4 03/0112006 - 1113012006 2S,OOO BBLS 45.6 NYHCAROOME 39.9040 (5142,400) HMTMNQ 

37000 7I181200S PXZOKC4 04/0112006 • 09/3012006 15,000 BBLS 44.6 NYHCAROOMB 39.9040 (5117,400) HMTMNQ 

37065 712012005 PXZOKC4 0410112006·09/3012006 2.S,OOO BBLS 44.8 NYHCARGOMB 39.9040 (512.2.,400) HMTMNQ 

37124 712512005 PXZOKC4 0510112006·09/3012006 50,000 BBLS 46.1 NYHCAROOMB 39.9040 (S309,800) HMTMNQ 

37196 712912005 PXZOKC4 OS/O 112006 • 0913012006 25,000 BBLS 47.35 NYHCAROOME 39.9040 (5186,1 SO) HMTMNQ 

37306 81912005 PXZOKC4 03/0112006 • 0913012006 25,000 BBLS 4&.2 NYHCAROOMB 39.9040 (5207,400) HMTMNQ 

37379 8/1512005 PXZOic.C4 0510112006·0913012006 25,000 BBLS 49.75 NYHCAROOME 39.9040 ($246,150) HMTMNQ 


"O»O(.l)O'T137394 8/1612005 PXZOKC4 OSlO 112006 • 0913012006 25,000 BBLS 50.1 NYHCAROOMB 39.9040 (S254,900) HMTMNQ o)::I:C-9. 0 
37414 8/1712005 PXZOKC4 0510 112006· 0913012006 25,000 BBLS 49.5 NYHCAROOME 39.9040 (S239,9(0) HMTMNQ (")~g.lJ:~ 5: 

"" ",,(n(1)0)
37432 811812005 PXZOKC4 04/0 112O~ - 0913012006 :Z5,OOO BBLS 48.3 NYHCAROOMB 39.9040 (S209,900) HMTMNQ O....,3g!::l!Z"O

0>(1) ::roo37488 812412005 PXZOKC4 0710112006 - 0913012006 25,000 BBLS 51.2 NYHCAROOME 39.9040 (S282,400) HMTMNQ o~Z(n' :E 
Z--~(I)O(l)37594 8/3012005 PXZOKC4 0110112006· 12.13112006 25,000 BBLS 52.S NYHCAROOME 39.9040 (S314,9(0) HMTMNQ N --CJ)"""'! 

./>. 'lool?O 
37707 ,"""'" 01-09n1200S PXZOKC4 01/0112006· 12.13112006 25,000 BBLS 53.2 NYHCAROOME 39.9040 (S332,400) HMTMNQ -or:::::J ......Jo.-.

37760 91121200S PXZOKC4 0710112006 - 0913012006 25,000 BBLS 52 NYH CAROOMB 39.9040 (S302,400) HMTMNQ mlcc 
3n&1 911312005 PXZOKC4 07/0112006·0913012006 50,000 BBLS 52.7 NYHCAROOME 39.9040 (S639,800) HMTMNQ C a!!J~ 
37857 9/151200S PXZOKC4 01/0112006 - 0913012006 25,000 BBLS S3.6 NYHCAROOME 39.9040 (S342,4(0) HMTMNQ 

(C 0 

m ~.g
37970 91271200S PXZOKC4 0110112006 - 0913012006 2.5,000 BBLS SUS NYHCARGOME 39.9040 ($413,650) HMTMNQ Z ::l. Ql(I) ::l 
37972 912712005 PXZOKC4 0110112006 ·0913012006 25,000 BBLS 56.2 NYHCAROOME 39.9040 (S407,4(0) HMTMNQ (n '< 

38050 101412005 PXZOKC4 0710112006·0913012006 25,000 BBLS 54.8 NYHCAROOME 39.9040 (S372,4(0) HMTMNQ -i 
SummBry for 'Actual I Estimate' = E (30 detaH refXlrds) 

Sum 800,000 ($5,755,550) » 
Summary for 'Deaf TYPa'" SSWPS (30 deteR records) r­
811m 800.000 ($5, 755,650) 

'a.......·n' .......__ ....__+_
.....-·~) 
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Trade Deal Strike Put / Settle Original Gain / (Loss) Fas 
Deal # Date Trader Term Volume Units Price Price Call Index Price Premium Type 
Summery for 'Counterparly Neme'· Morgan Stanley Capital Group. Inc. (30 detail records) 

Sum 800,000 ($5,755,550) 

Summary for 'Delivery Month':; 913012006 (75 detail records) 

Sum 2,150,000 ($18,695,150) 

Summary for 'Strategy' '" HDGE10015B (237 detaR records) 

Sum 2,150,000 ($24,447,200) 
.~---., 

~trategy HDGEIOOl6B .._____ .._._._____"._ ..~ 
Delivery Month August 2006 

Counterparty Name ABNAmro Bank N. V. 

Deal Type SSVVPS 

Actual I Estimate E 
43335 71612006 PXZOKC4 08lOUl006 - 0813112006 110,000 BBLS 48.8 NYH CAROOMB 52.7940 5439,340 HMTMNQ 

Summary for 'Actusl! Estimate' = E (1 detaD record) 

Sum 110.000 '" $439,340 /" 

Actual I Estimate A 

43335 7/612006 PXZOKC4 0810112006 - 0813112006 -110,000 BBLS 48.8 NYH CARGOME SO.3200 ($167,200) H MTM NQ 
Summary for 'Actual! Estimate'" A (1 detail record) 

Sum ·110,000 ($167,200) 

Summary for 'Deal Type' .. SSWPS (2 detail recorrl$) "O:Po~o:n
OJ::::cOJoo 

_(Q[U(1)=s9-::l.Sum o $272,140 \,,~g.~({)~g-
Summary for 'Counterparly Neme' = ABN Amro Bank N. V. (2 deta" records) Q ",3gg?z"O

-...1(1) ::r 00 
$272,140 o;;a Z(j)' ::ESum o --O(1)OCDZ I'\) • - O':l -. 

Counterparty Name Barclays Bank PLC .I>- -...I00Si<''T1'" Ul-O 

~~~ Deal Type SS'WPS (1) • ::r
Cam;;

Actual I Estimate E (Q ° m ~ 3 
43446 711112006 PXZOKC4 0810112006.0813112006 30,000 BBLS 49.3 NYH CAROOME 52.7940 $104,820 HMTMNQ g. -g

Z CD::l
43729 7/1912006 PXZOKC4 0810112006.0813112006 20,000 BOLS 49.7 NYH CAROOME 52.7940 $61,880 HMTMNQ (j) '< 

Summery for 'Actual I Estlmete'· E (2 detail records) -I 
Sum 50,000 ,/ $166,700 "" »Actual I Estimate A 

r
43446 7/1112006 PXZOKC4 0810112006.0813112006 ·30,000 BOLS 49.3 NYH CAROOME 50.3200 (S30,600) HMTMNQ 
43729 7/1912006 PXZOKC4 0810112006·0813112006 .20,000 BBLS 49.7 NYH CARGOMB 50.3200 ($12.400) HMTMNQ 
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Trade Deal Strike Put / Settk Original Gain / (Loss) Faa 

Deal # Date Trader Term Volume Units Prke Price Call Index Price Premium Type 


Summary for 'ActullIl EstImate' D A (2 detail records) 

Sum -50,000 ($43,000) 

Summary for 'Delli Type' = SSWPS (4 detail rt!IcordS) 

Sum o $123,700 

Summary for 'Counter patty Name' = Barclays Bank PLe (4 detafl records) 

Sum 0 	 $123,700 

Counterparly Name Deutsche Bank AG 

Deal Type SSWPS 

Actual! Estimate E 
4216S 512412006 PXZOKC4 07/0112006 - 0913012006 lSO,OOO BBts 52.7 NYH CAROOME 52.7940 $14,100 HMTMNQ 

Summary for 'Actual I Estimate' = E (1 detail record) 
,Sum 150,000 	 $14,100 ~ 

Actual! Estimate A 

42165 512412006 PXZOKC4 07/0112006·0913012006 .lS0.000 BBts S2.7 NYH CAROOMB 50.3200 S357 ,000 HMTMNQ 
Summary for 'Actual I Estimate' .. A (1 detail record) 

Sum -150,000 $357,000 

Summary for 'Deal Type' = SSWPS (2 detail records) 

hm 0 $371,100 

Summary for 'C;ounterparty Name' = Deutsche Bank AG (2 detalf records) ;;?»~~??51 
(') <0 Ef (1) =lJ ~ ::>,Sum 0 	 $371,100 ~g.~~S!.fir 

Counterparly Name J. Aron & Company o~~g~zci'
o;azcnp=E.... _o (1)0(1)Deal Type ssWPS Z 	I\) ' ...... en -, 
.jlo. "-100,,",w 01 .... 0Actual! Estimate E 	 5"01::" - -<0(1) , ::r

40380 212312006 PXZOKC4 08/0112006 - 0813112006 -65,000 BBLS 51.75 NYHCAROOME 52.7940 (S67,860) HMTMNQ =l!!!~O o ()41293 4/1212006 PXZOKC4 0810 112006 - 0813112006 45,000 BBLS 53.95 NYH CARGOME 52.7940 	 (S52,020) HMTMNQ <0 0 m ~ 341697 51311006 PXZOKC4 06/0112006 - 1013112006 35,000 BBLS 56.5 NYH CARGOMB 52.7940 	 (5129,710) HMTMNQ 
:l. 13 
(!)::l42163 512411006 PXZOKC4 07/01l2006.09/301l006 150,000 BBLS S2.S NYH CARGOME 52.7940 	 544,100 HMTMNQ Z cn '< 

42227 512512006 PXZOK.C4 07/0112006 - 0913012006 200,000 BBts 51.4 NYH CARGOME 52.7940 5278,800 HMTMNQ -f 
42230 S12512006 PXZOKC4 0710112006 - 0913012006 150,000 BBts 5l.S NYHCAROOMB 52.7940 S194,100 HMTMNQ 
42239 51l512oo6 PXZOKC4 08lO11l006 • 08l311l006 110,000 BBts 5U5 NYH CARGOMB 52.7940 S103,840 HMTMNQ l> 
42904 612012006 PXZOKC4 07/011l006. 1213111006 -100.000 BBts 51.65 NYH CAROOME 52.7940 (5114,400) HMTMNQ r ­
42911 612012006 PXZOKC4 07/0112006 - 0913012006 -160.000 BBts 50.45 NYHCARGOMB 52.7940 ($375.040) HMTMNQ 
431!5S 612712006 PXZOKC4 0710112006.091301loo6 245,000 BBts 49.3 NYH CARGOMl! 52.7940 5856,030 HMTMNQ 
43223 612812006 PXZOKC4 08l011l006 • 08/3112006 25,000 BBts 49.2 NYH CAROOME 52.7940 S89,850 HMTMNQ 

.--------_...~"..- ...,--­
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Trade Deal Strike PutI Settle Original Gain / (Loss) Fas 

Deal # Date Trader Term Volume Units Price Price Call Index Price Premium Type 

43914 712512006 PXZOKC4 08/0112006. 1213 t12OO6 ·35,000 BBLS 51.9 NYHCARGOME 52.7940 ($31.290) HMTMNQ 
43915 712512006 PXZOKC4 0810112006 - 0813112006 -90,000 BBLS 49.85 NYHCARGOME 52.7940 (S264,96O) HMTMNQ 

Summary for 'Actual! EsUm~' = E (13 detail records) 

Sum 510,000 -" $531,440 

Actual! Estimate A 

40380 212312006 PXZOKC4 08/0112006·0813112006 65,000 BBLS 51.75 NYHCARGOME 50.3200 ($92,950) HMTMNQ 

41293 4/1212006 PXZOKC4 08/0112006 ·0813112006 -45,000 EBLS 53.95 NYHCARGOME 50.3200 $163,350 HMTMNQ 

41697 51312006 PXZOKC4 0610112006 • 1013112006 -35,000 BELS 56.5 NYHCARGOME 50.3200 $216,300 HMTMNQ 

42163 512412006 PXZOKC4 0710112006 • 0913012006 -150.000 BBLS 52.5 NYHCARGOMB 50.3200 S327 ,000 HMTMNQ 

42227 512512006 PXZOKC4 0710112006.0913012006 .200.000 BBLS SI.4 NYHCARGOMB 50.3200 S216,OOO HMTMNQ 

42230 512S12006 PXZOKC4 0710112006 - 0913012006 .150,000 BBLS 51.5 NYHCARGOME 50.3200 $177,000 HMTMNQ 

42:239 512512006 PXZOKC4 08/0112006·0813112006 ·no,ooo BBLS 51.85 NYHCARGOMB 50.3200 SI6&,300 HMTMNQ 

42904 612012006 PXZOKC4 0710112006 -1213112006 100,000 BBLS 51.65 NYHCARGOME 50.3200 (SI33,OOO) HMTMNQ 

42911 612012006 PXZOKC4 0710112006 - 0913012006 160,000 BBLS 50.45 NYHCARGOME 50.3200 ($20,800) HMTMNQ 

4316S 612712006 PXZOKC4 0710112006·0913012006 -24S,OOo BBLS 49.3 NYHCARGOME 50.3200 ($249,900) HMTMNQ 

43223 612812006 PXZOKC4 0810112006 - 0813112006 -25,000 BBLS 49.2 NYHCARGOME SO.3200 (S28.oo0) HMTMNQ 

43914 712512006 PXZOKC4 0810112006 • 1213112006 35,000 BBLS 51.9 NYHCARGOME 50.3200 (S55,300) HMTMNQ 

43915 712512006 PXZOKC4 0810112006·0813112006 90.000 BBLS 49.85 NYHCAROOME 50.3200 S42,300 HMTMNQ 


Summary for 'Actus/! Estimate' =A (13 detail records) 

Sum ·{HO,DOO $730,300 

Summary for 'Deal Type'" SSWPS (26 detaR records) 

Sum 0 $1,261,740 ~~2!::2~~ 
0<0[1)(1)[1)0""Summary for 'Counterpany Name'. J. Aron & Company (26 detail records) mg."'::;;""o:

I\.) c:r,(J)mru
Sum 0 $1.261,740 Qw3g2i!z-o

<O~ ::roo 
O~ZUl' ::;:Counterparly Name Morgan Stanley Capital Group, Inc. Z .... -9rooro 
f\.) "-0')"" 

Deal Type ." t; Uj Q, g !<OSSWPS s::!c
m'<OActual! Estimate E C ~!] ~ o (")

41698 51312006 PXZOKC4 0610112006 -1013112006 35,000 BBLS 56.45 NYHCAROOME 52.7940 ($127.960) HMTMNQ <0 a m ~ 341731 51412006 PXZOKC4 0810112006.0813112006 80,000 BBLS 55 NYHCAROOMB '2.7940 ($176,480) HMTMNQ .... '0
Z (ii' ~42226 Sl2S12oo6 PXZOKC4 0710112006·0913012006 lSO,OOO BBLS 51.5 NYHCAROOME 52.7940 SI94,loo HMTMNQ Ul '< 

42718 611412006 PXZOKC4 0810)12006·08/3112006 20,000 BBLS 50.1 NYHCARGOME 52.7940 $53,880 HMTMNQ -t 
Summary for 'Actus/!Estimate'. E (4 detaN records) 

Sum 285,000 /' ($56,460) » 
Actual! Estimate A r­

41698 Sl312006 PXZOKC4 0610112006 - 1013112006 -35.000 BBts 56.45 NYH CAR-OOME 50.3200 $214,sSO HMTMNQ 
41731 5/412006 PXZOKC4 08/0J12006 • 0813112006 -80,000 BBLS 55 NYHCAROOME 50.3200 $314,400 HMTMNQ. 
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Trade Deal Strike Put/ Settle Original Gain / (Loss) Fas 

Deal # Date Trader Term Volume Units Price Price Call Index Price Premium Type 

42226 SIlSIl006 PXZOKC4 0710111006 - 091301loo 6 -150,000 EELS 51.5 NYHCAROOME 50.3200 SI77,OOO HMTMNQ 
42718 6I141l006 PXZOKC4 08/011l006·08l311l006 -20,000 BELS 50.1 NYHCARGOME 50.3200 (S4.400) HMTMNQ 

Summary for 'Actual/ Estimate'" A (4 detail records) 

Sum -28ti.000 $761,660 

Summary for 'De'" Type'" SSWPS (8 detail recorda) 

Sum 0 $705,090 

Summary for 'Counte,pstty Name' = Morgan Stanley Capital Group, Inc. (8 detail records) 

Sum 0 $705,090 
Summary for 'Delivery Month' = 813112006 (42 detail records) 

Sum 0 $2.733,770 

Delivery Month September 2006 

Counterparty Name Barclays Bank PLC 

Deal Type SSWPS 
Aetuall Estimate E 

41529 41l6ll006 PXZOKC4 0910111006 - 0913012006 80,000 BBLS 57.2 NYHCAROOME 39.9040 ($1,383,680) HMTMNQ 
43730 711912006 PXZOKC4 0910112006 - 091301lOO6 -50,000 BBLS 50.3 NYHCAROOME 39.9040 $SI9,800 HMTMNQ 

Summary for 'Actual/ Estimate':= E (2 del'sl/ recorda) 

Sum 30,000 ($863,880) 

Summary for 'Deal Type'" SSWPS (2 detail records) 

Sum 30,000 ($863,880} 
'U»QCJ)OJ}Summary for 'Counterpatty Name' = Bsrc/sys Bank PLC (2 detail recorda) !Il6.f<:5ig o 

(') <0 (1) =1l :::I.Sum 30,000 ($863,880} ~g.~(I)![&r 
Counterparty Name Deutsche BankAG o~~g~zci'

oaz(l)P~
z-_O(l)0(1)

N • r'+Q)-'Deal Type SSWPS .j>. .... 00\2<>"W U'I-oActual I Estimate E 5' 0 e: 
- .... <0 
(1)'::r

40S21 2I271loo6 PXZOKC4 091011l006·0913012006 95,000 BRLS S2.1 NYHCARGOMB 39.9040 ($I,IS8,620) HMTMNQ C ~~~ 
42165 511412006 PXZOXC4 071011loo6 - 0913011006 ·150,000 BBLS S2.7 NYH CAROOME 39.9040 51,919,400 HMTMNQ m a 344165 8Il1lOO6 PXZOKC4 0910 trl006 - 0913012006 250,000 BBIS 52.4 NYH CAROOME 39.9040 (53,124,000) HMTMNQ g. ~ Z (I)::>44439 811011006 PXZOKC4 09/011l006·09/30Iloo6 .}40.oo0 BBLS 51.45 NYHCAROOME 39.9040 $1,616,440 HMTMNQ (I) '< 


Summary for 'Actual / Estimate' =E (4 dew" recorda) -I 

Sam 55,000 ($746,780) 


Summary for 'Deal Type' - SSWPS (4 del'sll records) » 

Sum 55,000 ($746,780} r 

,........____ _ ••_.'".·.. ....·r ••_~ 
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Trade Deal Strike Putl Settle Origilud Gain I (Loss) Fas 

Deal # Date Trader Term Volume Units Price Price (All Index Price Premium Type 

Summery for 'Counterparty Nama' = Deutsc;ha Bank AG (4 dote/1 IWOI"ds) 

Sum 55,000 ($746,780) 

Counterparty Name J. Aron & Company 

Deal Type SSWPS 

Actual I Estimate E 

40782 31912006 PXZOKC4 09101flO06·0913012006 ·60,000 BBLS Sl.lS NYHCAROOMB 39.9040 $674,760 HMTMNQ 
41398 412012006 PXZOK.C4 09101fl006 • 09130flO06 15,000 BBLS 57S1 NYHCAROOMB 39.9040 (5269,940) HMTMNQ 
41697 513fl006 PXZOKC4 0610 Ifl006 • 1013112006 .35,000 BBLS 56.5 NYHCAROOMB 39.9040 $580,860 HMTMNQ 
42163 512412006 PXZOKC4 07/0112006·09/3012006 ·ISO,OOO BBLS 52.5 NYHCAROOME 39.9040 51,889,400 HMTMNQ 
42227 512512006 PXZOKC4 07/0112006·09/30/2006 :200,000 BBLS 51.4 NYHCARGOMB 39.9040 52,299,200 HMTMNQ 
42230 512512006 PXZOKC4 07/01f2006·09/3012006 ·150,000 BBLS 51.5 NYHCAROOME 39.9040 $1,739,400 HMTMNQ 
42366 6/112006 PXZOKC4 09/0112006 - 09/3012006 .100,000 BBLS 52.7 NYHCAROOME 39.9040 51,279,600 HMTMNQ 
42413 6f2flO06 PXZOKC4 0910 112006 ·09/3012006 ·130,000 BBLS 52.65 NYHCAROOMB 39.9040 51,656,980 HMTMNQ 
42904 612012006 PXZOKC4 0710112006· 12131flO06 100,000 BBLS 51.65 NYHCAROOME 39.9040 (51,174,600) HMTMNQ 
42911 6f20flO06 PXZOKC4 07/01flO06·0913012006 160,000 BBLS 50.45 NYHCAROOMB 39.9040 (51,687,360) HMTMNQ 
43002 612212006 PXZOKC4 09/0112006 • 09/3012006 35,000 BBLS 50S NYHCAROOMB 39.9040 ($370,860) HMTMNQ 
43165 611712006 PXZOKC4 07101flO06·0913012006 .245,000 BBLS 49.3 NYHCAROOMB 39.9040 $2,302,020 HMTMNQ 
43224 6/28/2006 PXZOKC4 09/0112006· 09130flO06 -245,000 BBLS 50.35 NYHCAROOMB 39.9040 $2,559,270 HMTMNQ 
43914 712512006 PXZOKC4 0810112006· 1213112006 35,000 BBLS 51.9 NYHCAROOMB 39.9040 ($0419,860) HMTMNQ 
43916 7/2512006 PXZOKC4 09/0112006 - 0913012006 10,000 BBLS 50.85 NYHCAROOMB 39.9040 (5109,460) HMTMNQ 
44247 8/l/l006 PXZOKC4 09/0112006 ·09/3012006 250,000 BBLS 52.65 NYHCAROOMB 39.9040 (S3,186,S00) HMTMNQ 
44243 8/l/l006 PXZOKC4 0910 112006 • 09/30flO06 120,000 BBLS 52.7 NYH CAROOMB 39.9040 (51,535,520) HMTMNQ 'U» 0 UH:;!"44522 811512006 PXZOKC4 09/01fl006 - 09/3012006 -200,000 BBLS SO.9S NYH CAilOOME 39.9040 $2,209,200 HMTMNQ Ql~c5iOo 

44526 811512006 PXZOKC4 0910112006 -101311loo6 ·100,000 BBLS 51 NYHCAROOMB 39.9040 51,109,600 HMTMNQ I\) e.!il(j)Ql(')~ g.lll =13*5: 
44527 811512006 PXZOKC4 0910112006 ·1013112006 ·100,000 BBLS 50.8 NYHCAROOMB 39.9040 51,089,600 HMTMNQ O-l>-3g~z'U 

..... (1) ::r 00 
Summary for 'AcluBlI Estimate'" E (20 deteR records) O~z!il' :E 

Z""-~(I) 0(1)N ..... 0)-,Sum -990,000 $10,635,790 ."t:; (]lag""
Summary for 'Deal Type',. SSWPS (20 dateR records) a~~(I)'::r
Sum -990,000 $10,635,790 C ~!I!~ o 0 
Summary for 'Counterpart}' Nama'.. J. Amn &Company (20 detail rect:Jrds) m '£l6' 03 

.., '0Sum -990,000 $10,635,790 Z (D' ~ 
(JJ '<Counterparty Name Morgan Stanley Capital Group, Inc. 

-I 
Deal Type SSWPS 

Actual I Estimate E » 


r­40280 212112006 PXZOKC4 09/0112006·0913012006 ~,ooo BBLS 52 NYHCAROOMB 39.9040 (5120,960) HMTMNQ 

911911006 9:19AM Pl1.ge.?o UJ " .. 
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9/30/2006FPL Derivative Settlements - All Instruments =at It 1V3 Ti!t%rt" .. Ii .s· : • s) e;z:;m'WP' ++ Ifi'S!& V!"t1,z ..=Y'"$t.... ~ )'JiP =1; IF Ci7J::ttt'?'iM'!"'*'ft't'~·\.""""" 

Trade Deal Strike Putl Settle Original GRin I (Loss) FIlS 

Deal # Date Trader Term Volume Units Price Price eau Index Price Premium Type 

40681 3/612006 PXZOKC4 09/0112006 - 09/3012006 -30,000 BBLS 51 NYHCAROOMB 39.9040 S332,880 HMTMNQ 

41698 51312006 PXZOKC4 06/0112006 -1013112006 ·3',000 BElLS 56.45 NYHCARGOMB 39.9040 S579,110 HMTMNQ 

42226 512512006 PXZOKC4 07/0 112006 • 0913012006 .IS0,OOO BBLS 'I.S NYHCARGOME 39.9040 $1,739,400 HMTMNQ 

42496 61612006 »XZOKC4 09/0 112006 - 0913012006 100,000 BBLS '2.6 NYHCAROOMB 39.9040 (SI,269,600) HMTMNQ 

42501 61612006 PXZOKC4 09/0112006 • 0913012006 80,000 BBLS 53.25 NYHCARGOMB 39.9040 ($1,067,680) HMTMNQ 

43336 7/612006 PXZOKC4 0910112006·0913012006 .110,000 BBLS 50.4 NYHCAROOME 39.9040 S1,1'4,560 HMTMNQ 

44249 81212006 PXZOKC4 09/0112006 • 0913012006 340,000 BBLS S2.8 NYHCAROOMB 39.9040 (S4,384,640) HMTMNQ 

44513 8/1512006 PXZOKC4 0910112006 ·0913012006 -250,000 BBLS 50.95 NYHCAROOMB 39.9040 $2,761,500 HMTMNQ 

44673 812212006 PXZOKC4 09/0112006 • 0913012006 .70,000 BBLS 50.4 NYHCARGOME 39.9040 5734.720 HMTMNQ 


Summary for 'Actual! Estimate'., E (10 detail records) 

Sum ·115,000 $459.290 

Summtuy for 'Deal Type' = SSWPS (10 detail records) 

Sum -115.000 $459,290 

Summary for 'CQunterparty Name' = Morgan Stanley Capital GrouP. Inc, (10 dets/{ records) 

Sum -115,000 $459,290 

Summary for 'Delivery Month' = 9/3012008 (36 deta/( records) 

Sum -1,020,000 $9,484,420 

Summary for 'Strategy'" HDGE10016B (78 detail records) 


Sum -1,020,000 $12.218,190 


IStrategy HDGEIOO19B "~'~.~JI 

Delivery Month August 2006 
"0» 0 (J)O J]Counterparty Name J. Aron & Company Ill::l:ctif o o 

(')~~m=!3f*5:
Deal Type SSWPS N:Tt:!:(I) (1) III 

O~3§~z'"ON(1) :To 0Aduall Estimate E o;:!.zu>, ::EZ--::> (1)0(1)
N ""'0)""40155 2/14/2006 PXZOKC4 07/0112006 - 0913012006 -100,000 BBLS SI.4S NYHCARGOME 52.7940 (5134,400) HMTMNQ ~ -..J o gl1O"W (J't_40(57 211412006 PXZOKC4 0710112006 - 0913012006 ·SO,OOO BBLS NYHCAROOME 52.7940 ($79,700) HMTMNQ'1.2 §:~.a: 

Summary for 'Actual! Estimate' = E (2 detail records) Ql':TC =l!:!]­o (')
Sum -150,000 ($214.100) <0 0m ~ 3

Actual I Estimate A §. -g
Z (l):::l(I) '<40155 211412006 PXZOKC4 07/0112006 - 0913012006 100,000 BBLS S1.4' NYHCAROOMB 50.3200 (SI13,OOO) HMtMNQ 
-I40157 211412006 PXZOKC4 07/0112006 - 0913012006 50,000 BBLS 51.2 NYHCAROOMB SO.3200 ($44,000) HMtMNQ 

Summary for 'ACtual! Estimate' = A (2 detan records) 

Sum 150,000 ($157,000) » 
r 

~~___l'IIIl'IIIrt1 

912912006 9:29AM Page 19 



,. Jta.,;;n ........ w • ___'} ¢' dB t!iSO- ..:t:td:'!:lH __iL M'PE 
, smr:::n=m LLLZ an::t ~~1IiII!J!I!,I1 u;:;.~w!.rmt " ~ 


9/30/2006FPL Derivative Settlements - All Instruments 
...... HE' iI '=_ II-=-: ......14' ...""..7£'t'~~:..~.. ', <. ~·l 

Trade Deal Strike Put I Settle Origlnal Gain I (Loss) Faa 
Deal # Date Trader Term Volume Units Price Price Call Index Price Premium Type 

Summery for 'Deel Type' = SSWPS (4 detell records) 

Sum o ($371,100) 

Summary for 'Counterparty Neme' .. J. Aron & Company (4 detail records) 

Sum 0 ($371,100) 

Summary for 'Delivery Month' .. 8131/2008 (4 detail records) 

Sum o ($371,100) 

Delivery Month September 2006 
Counterparty Name J. Aron & Company 

Deal Type SSlVPS 
Actual I Estimate E 

40155 2I14/l006 PXZOKC4 0710112006 - 0913012006 100,000 BBLS SI.45 NYH CAROOMB 39.9040 (51,154,600) HMTMNQ 
40157 211412006 PXZOKC4 0710112006·0913012006 50,000 BBLS S1.2 NYH CARClOMB 39.9040 ($564,800) HMTMNQ 

Summary for 'Actual I E.stimste'.. E (2 detaY recolTilS) 

Sum 150,000 ($1.719.400) 

Summary for 'Deal Type'" SSWPS (2 detail records) 

Sum 150,000 ($1,719,400) 

Summary for 'Counterparty Name' .. J. Aron & Company (2 detail records) 

Sum 150,000 ($1.719.400) 

Summary for 'Delivery Month'", 9130/2006 (2 detaIl records) 

Sum 150,000 ($1,719,400) I)> 0 (J) o:!!
>il:=:c6f O o_(0 >il (l) :::t.i~::l.

Summary ior 'Strater1Y'" HDGE100198 (6 detail records) 
\-1 ~g.;g..u> ga,5r

Sum 150,000 ($2,090,500) o~~g~&~
o~zU>' ::iiSummary for 'Portfolio' =FPL Hedge 011 2006 (321 detaa recolTis) -_O(l)O(l)Z tv ' "'-+-0>"'" 

Sum 1.280,000 ($14.319,510) .... w (]I-o-I>- ~oo\lO 


II 50!:: 

Summary for 'Pro jeer .. FPL· Clause (518 detail recolTis) (f)7'<g. 

Sum 47.255,000 ($5,733.000) ($50.516,160) C ~[1~ 


m !!l. 3 g. -g 
(l):::lZ U> -< 

-I 

» 
r­

____..._____1.,...._ 
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Florida Power & Light Company 
Docket No. 060001·EI 
Staffs Eighth Set of Interrogatories 
Interrogatory No. 76 
Page 1 of 1 

Q. 
Please refer to page 5 of Appendix 1 of the testimony of Gerard Yupp filed on 
September 1,2006 in Docket No 060001. Under paragraph 1.A., FPL plans to hedge 
a percentage of its residual fuel oil and natural gas purchases with a combination of 
fIXed price transactions and options. For 2006 to date, what was FPL's percentage 
objective for hedging residual fuel oil purchases and for hedging purchases. Also, 
for each fuel type, state the percentage for 2006 to date that were fIXed price 
transactions and the percentage that were options. 

A. 

CONFIDENTIAL 

FPL's original plan for the 2006 hedging program was to hedge 90% of its projected 
natural gas requirements with a combination of fixed price transactions (70%) and 
options (20%) and 70% of its projected heavy fuel oil requirements using fixed price 
transactions. In mid February 2006, the hedging program objectives for the balance of 
the year were modified to hedge 90% of projected natural gas and heavy fuel oil 
requirements using fixed price transactions. 

Through September 2006, of the total natural gas volume that FPL hedged, 16% of the 
volume was hedged with options and 84% of the volume was hedged with fixed price 
transactions. Through September 2006, of the total heavy fuel oil volume that FPL 
hedged, 100% of the volume was hedged with fixed price transactions. 



------

ORIGrNtJ 
AUSLEY & McMuLLEN 

ATTORNEYS AND COUNSELORS AT LAW 

227 SOUTH CALHOU N STREET 

P.O. BOX 391 (ZIP 32302) CS OCT 30 PH~: ~!b 
TALLAHASSEE, FLORIDA 32301 

(S50) 224·9115 FAX (S50) 222·7560 

October 30, 2006 

HAND DELIVERED 

Ms. Blanca S. Bayo, Director 
Division ofCommission Clerk 
and Administrative Services 

Florida Public Service Commission 
2540 Shwnard Oak Boulevard 
Tallahassee, Florida 32399-0850 

Re: 	 Fuel and Purchased Power Cost Recovery Clause with Generating Performance 
Incentive Factor; FPSC Docket No. 060001-EI 

CONFIDENTIAL DOCUMENT ENCLOSED 

Dear Ms. Bayo: 

Pursuant to a Request for Confidential Treatment and Motion for Temporary Protective 
Order Tampa Electric Company is simultaneously filing with your office, we enclose a single 
unredacted confidential version of Late-Filed Deposition Exhibit No. 11 of Joann T. Wehle. 

Please acknowledge receipt and filing of the above by stamping the duplicate copy of this 
letter and returning same to this writer. 

Thank you for your assistance in connection with this matter. 

Sincerely, 

~~'/ 
~es D. Beasley 

JDB/pp 
Enclosure 

cc: 	 All parties of record (w/o enc.) 

". \.ll,un,o-C qr~rLED 	 OOCUM.r N; .,,;j n.h." ,..., 

09986 QC1SO<1FPSC-BUREAU OF RECORDS 

fPSG-COMMISSIOH CLERt< 

- ....----- ­



BEFORE THE 


FLORIDA PUBLIC SERVICE COMMISSION 


In re: Fuel and Purchased Power ) DOCKET NO. 060001-EI 
Cost Recovery Clause with ) FILED: OCTOBER 30, 2006 
Generating Performance Incentive ) 
Factor ) 

CONFIDENTIAL VERSION 

TAMPA ELECTRIC COMPANY'S 


LATE·FILED DEPOSITION EXHIBIT (NO. 11) 


OF 


JOANN T. WEHLE 


Tampa Electric files this its Confidential Answer to the Late-Filed 

Deposition Exhibit of Joann T. Wehle (No. 11), requested by the Florida 

Public Service Commission Staff during her deposition held on October 

18,2006. 

o9 9 8 6 OCl 30 8 

FPSC·COHHISSIOH CLERK 



CONFIDENTIAL 

Tampa Electric Company 
Docket No. 060001-EI 
Late Filed Deposition Exhibit of 
Joann T. Wehle 
No.11 
Page 1 of 19 

11. 	 For the period of February 2005 through August 2006, please provide Tampa 
Electric's incremental hedge volume and the average hedged price for those 
volumes. 

Tampa Electric Natural Gas Hedges: February 2005 

MonthlYear 
Feb-05 
Mar-05 
Apr-05 
May-05 
Jun-05 
Jul-05 
Aug-05 
Sep-05 
Oct-05 
Nov-05 
Dec-05 
Jan-06 
Feb-06 
Mar-06 
Apr-06 
May-06 
Jun-06 
Jul-06 

Incremental 
Hedged Average 
Volume Hedge Price 

(MMBTU) ($/MMBTU) 

250,000 
200.000 
300,000 
750,000 
750JX)p 
750,000 
750,000 
750;000 
300,000 
320.000 
320:OQp 

5.99 
5.93 
5.95 
5.93 
5.93 
5.93 
5.93 
5.93 
5.95 
6.41 
6 .41 

12("006 
~20 

'tb 
10~ 
7O~ 
70,000 

6:68 
6.68 
~!68 
t;.'9 

.79 

.79 
5.79 

1 




CONFIDENTIAL 

Tampa Electric Company 
Docket No. 060001-EI 
Late Filed Deposition Exhibit of 
Joann T. Wehle 
No.11 
Page 2 of 19 

Tampa Electric Natural Gas Hedges: March 2005 

Incremental 
Hedged Average 
Volume Hedge Price 

MonthNear (MMBTU) ($/MMBTU) 

Mar-05 
Apr-05 50,000 6.28 
May-05 50,000 ~.28 

Jun-05 50,000 6.28 
Jul-05 50,000 6.28 
Aug-05 50,000 6.28 
Sep-05 50.000 '6.28 
Oct-05 50,000 -6.28 
Nov-05 
Dec-05 
Jan-06 
Feb-06 
Mar-06 
Apr-06 
May-06 
Jun-06 
Jul-06 
Aug-06 

2 




CONFIDENTIAL 

Tampa Electric Company 
Docket No. 060001-EI 
Late Filed Deposition Exhibit of 
Joann T. Wehle 
No.11 
Page 3 of 19 

Tampa Electric Natural Gas Hedges: April 2005 

MonthNear 
Apr-05 
May-05 
Jun-05 
Jul-05 
Aug-05 
Sep-05 
Oct-05 
Nov-05 
Dec-05 
Jan-06 
Feb-06 
Mar-06 
Apr-06 
May-06 
Jun-06 
Jul-06 
Aug-06 
Sep-06 
Oct-06 

50,000 
50,000 
60~ 
50.000 
!SO.ooo 

.000 
60,000 

6.90 
6.90 
6.90 
6.90 
6..90 
6.90 
6.90 

3 




CONFIDENTIAL 

Tampa Electric Company 
Docket No. 060001-EI 
Late Filed Deposition Exhibit of 
Joann T. Wehle 
No.11 
Page 4 of 19 

Tampa Electric Natural Gas Hedges: May 2005 

Incremental 
Hedged Average 
Volume Hedge Price 

MonthNear {MMBTU} {$/MMBTU) 

May-05 390,000 7.29 
Jun-05 940,000 6.96 
Jul-05 640,000 7.08 
Aug-05 890,000 6.99 
Sep-05 890,000 7.00 
Oct-05 740,000 7.44 
Nov-05 450,000 8.06 
Dec-05 450,000 8.06 
Jan-06 450,000 8.06 
Feb-06 450,000 8.06 
Mar-06 450,000 8.06 
Apr­ 06 380,000 7.05 
May-06 380,000 7.05 
Jun-06 380,000 7.05 
Jul-06 380,000 7.05 
Aug-06 380,000 7.05 
Sep-06 380,000 7.05 
Oct-06 3801000 7.05 

4 




CONFIDENTIAL 

Tampa Electric Company 
Docket No. 060001-EI 
Late Filed Deposition Exhibit of 
Joann T. Wehle 
No.11 
Page 5 of 19 

Tampa Electric Natural Gas Hedges: June 2005 

MonthlYear 

Jun-05 
Jul-05 
Aug-05 
Sep-05 
Oct-05 
Nov-05 
Dec-05 
Jan-06 
Feb-06 
Mar-06 
Apr-06 
May-06 
Jun-06 
Jul-06 
Aug-06 
Sep-06 
Oct-06 
Nov-06 

Incremental 
Hedged 
Volume 

(MM BTU) 
300,000 
250,000 
100,000 
100,000 
150,000 
400,000 
400,000 
450.000 
450,000 
400,000 

Average 
Hedge Price 
($/MMBTU) 

6.48 
6.50 
6.27 
6.28 
6.52 
7.85 
7.85 
7.86 
7.86 
7.85 

5 




CONFIDENTIAL 

Tampa Electric Company 
Docket No. 060001-EI 
Late Filed Deposition Exhibit of 
Joann T. Wehle 
No. 11 
Page 6 of 19 

Tampa Electric Natural Gas Hedges: July 2005 

Incremental 
Hedged Average 
Volume Hedge Price 

MonthNear (MM,BTU} ($/MMBTU} 
Jul-05 
Aug-05 
Sep-05 
Oct-05 
Nov-05 
Oec-05 
Jan-06 50,000 7.90 
Feb-06 50,000 7.90 

Mar-06 50,000 7.90 
Apr-06 220,000 7.63 

May-06 220,000 7.63 

Jun-06 220,000 7.63 

Jul-06 220,000 7.63 

Aug-06 220,000 7.63 

Sep-06 220,000 7.63 

Oct-06 220.000 7.63 

Nov-06 50,000 7.90 

Oec-06 50,000 7.90 

6 




CONFIDENTIAL 

Tampa Electric Company 
Docket No. 060001·EI 
Late Filed Deposition Exhibit of 
Joann T. Wehle 
No.11 
Page 7 of 19 

Tampa Electric Natural Gas Hedges: August 2005 

Incremental 
Hedged Average 
Volume Hedge Price 

MonthlYear (MMBTU} ($/MMBTU} 

Aug-05 
Sep-05 

Oct-05 
Nov-05 
Oec-05 150,000 8.73 
Jan-06 100,000 8.13 
Feb-06 100,000 8.13 
Mar-06 100,000 8.13 
Apr-06 100,000 8.13 
May-06 350,000 7.14 
Jun-06 350,000 7.76 
Jul-06 650,000 7.88 
Aug-OB 200,000 7.89 
Sep-06 200,000 7.89 
Oct-06 200,000 7.89 
Nov-06 .650,000 8.25 
Oec-06 650,000 8.54 
Jan-07 

7 




CONFIDENTIAL 

Tampa Electric Company 
Docket No. 060001-EI 
Late Filed Deposition Exhibit of 
Joann T. Wehle 
No.11 
Page 8 of 19 

Tampa Electric Natural Gas Hedges: September 2005 

Incremental 
Hedged Average 
Volume Hedge Price 

MonthlYear {MM~TU} {$/MMBTU} 

Sep-05 
Oct-05 
Nov-05 
Dec-05 

Jan-06 
Feb-06 
Mar-06 

Apr-06 200,000 8.45 
May-06 200,000 8.45 
Jun-06 200,000 8.45 
Jul-06 200,000 8.45 
Aug-06 400,000 8.55 
Sep-06 200,000 8.45 
Oct-06 200,000 8.45 
Nov-06 230,000 9.34 
Dec-06 230,000 9.34 
Jan-07 380,000 9.47 
Feb-07 380,000 9.47 
Mar-07 380:000 9.47 

8 




CONFIDE NTIAL 

Tampa Electric Company 
Docket No. 060001-EI 
Late Filed Deposition Exhibit of 
Joann T. Wehle 
No.11 
Page 9 of 19 

Tampa Electric Natural Gas Hedges: October 2005 

MonthlYear 
Oct-05 
Nov-05 
Dec-05 
Jan-06 
Feb-06 
Mar-06 
Apr-06 
May-06 
Jun-06 
Jul-06 
Aug-06 
Sep-06 
Oct-06 
Nov-06 

Dec-06 
Jan-O? 
Feb-O? 
Mar-O? 

Incremental 
Hedged Average 
Volume Hedge Price 

(II/IMBTU) ($/MMBTU) 

9 




CONFIDENTIAL 

Tampa Electric Company 
Docket No. 060001-EI 
Late Filed Deposition Exhibit of 
Joann T. Wehle 
No.11 
Page 10 of 19 

Tampa Electric Natural Gas Hedges: November 2005 

Incremental 
Hedged Average 
Volume Hedge Price 

MonthlYear {MMBTU} {$/MMBTU} 

Nov-05 
Dec-05 100,000 13.35 
Jan-06 250,000 13.33 
Feb-06 100,000 13.35 
Mar-06 
Apr-06 150,000 10.54 
May-06 250,000 10.50 

Jun-06 150,000 10.54 

Jul-06 150,000 10.54 

Aug-06 150,000 10.54 

Sep-06 150,000 10.54 

Oct-06 150,000 10.54 

Nov-06 
Dec-06 
Jan-07 
Feb-07 
Mar-07 
Apr-07 200,000 9.14 

Ma:t:-07 200,000 8.82 

10 




CONFIDENTIAL 

Tampa Electric Company 
Docket No. 060001-EI 
Late Filed Deposition Exhibit of 
Joann T. Wehle 
No.11 
Page 11 of 19 

Tampa Electric Natural Gas Hedges: December 2005 

Month/Year 
Oec-05 
Jan-06 
Feb-06 
Mar-06 
Apr-06 
May-06 
Jun-06 
JuJ-06 
Aug-06 
Sep-06 
Oct-06 
Nov-06 
Oec-06 
Jan-a? 
Feb-a? 
Mar-a? 
Apr-a? 
Ma:t:-07 

Incremental 
Hedged Average 
Volume Hedge Price 

{MMBTU} ($/MMBTU} 

300,000 
100,000 

400,000 
500,000 
400,000 
400,000 
400,000 
400,000 
400,000 

150,000 
150,000 

11.72 
12.55 

10.11 
10.11 
10.11 
10.11 
10.11 
10.11 
10.11 

8.61 
8.36 

11 




CONFIDENTIAL 

Tampa Electric Company 
DocketNo.060001-EI 
Late Filed Deposition Exhibit of 
Joann T. Wehle 
No.11 
Page 12 of 19 

Tampa Electric Natural Gas Hedges: January 2006 

MonthNear 

Jan-06 
Feb-06 

Mar-06 
Apr-06 
May-06 

Jun-06 
Jul-06 
Aug-06 
Sep-06 
Oct-06 
Nov-06 

Oec-06 
Jan-O? 
Feb-O? 
Mar-O? 
Apr-O? 
May-O? 
Apr-O? 

Incremental 
Hedged 
Volume 

(MMBTU) 

200,000 

100,000 
100,000 
100.000 
100,000 
100,000 
100,000 
100,000 

Average 
Hedge Price 
($/MMBTU) 

11.17 

10.08 
10.08 
10.08 
10.08 
10.08 
10.08 
10.08 

12 




CONFIDENTIAL 

Tampa Electric Company 
Docket No. 060001-EI 
Late Filed Deposition Exhibit of 
Joann T. Wehle 
No. 11 
Page 13 of 19 

Tampa Electric Natural Gas Hedges: February 2006 

Month/Year 

Feb-06 

Mar-06 

Apr-06 

May-06 

Jun-06 
Jul-06 

Aug-06 
Sep-06 

Oct-06 

Nov-07 

Dec-O? 

Jan-O? 

Feb-O? 
Mar-O? 

Apr-O? 

May-O? 

Jun-O? 

Jul-O? 

Aug-O? 
Sep-O? 

Oct-OJ 

Nov-O? 

Dec-O? 
Jan-08 

Incremental 
Hedged 
Volume 

(MMBTU) 

270,000 
100,000 
650,000 
400,000 
500.000 
600,000 
800,000 
800,000 
150,000 

250,000 

Average 
Hedge Price 
($/MMBTU) 

10.29 
10.29 
8.79 
8.97 
9.04 
8.97 
9.05 
9.07 
9.59 

11.26 

13 




CONFIDENTIAL 

Tampa Electric Company 
Docket No. 060001-EI 
Late Filed Deposition Exhibit of 
Joann T. Wehle 
No.11 
Page 14 of 19 

Tampa Electric Natural Gas Hedges: March 2006 

Incremental 
Hedged Average 
Volume Hedge Price 

MonthlYear {MMBTU) {$/MMBTU} 
Mar-06 100,000 7.92 
Apr-06 100,000 7.92 
May-06 1,700,000 8.06 
Jun-06 1,700,000 7.68 
Jul-06 850.000 7.56 
Aug-06 400,000 7.52 
Sep-06 100,000 7.92 
Oct-06 
Nov-07 
Dec-07 
Jan-07 
Feb-07 100,000 10.81 
Mar-07 
Apr-07 300,000 8.57 
May-07 300,000 8.57 
Jun-07 300,000 8.57 
Jul-07 300,000 8.57 
Aug-07 300,000 8.57 
Sep-07 300,000 8.57 
Oct-07 370,000 8.81 
Nov-07 70,000 9.86 
Dec-07 70,000 9.86 
Jan-OB 70,000 9.86 
Feb-OB 70,000 9.86 
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Tampa Electric Natural Gas Hedges: April 2006 

Incremental 
Hedged Average 
Volume Hedge Price 

Month/Year (MMBTU) ($/MMBTU) 
Apr-06 100,000 6.96 
May-06 
Jun-06 
Jul-06 200,000 7.22 
Aug-06 480,000 7.39 
Sep-06 100,000 7.38 
Oct-06 
Nov-07 
Dec-07 
Jan-07 
Feb-07 
Mar-07 
Apr-07 
May-07 
Jun-07 
Jul-07 
Aug-07 
Sep-07 
Oct-07 
Nov-07 
Dec-07 
Jan-08 
Feb-08 
Mar-08 
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Tampa Electric Natural Gas Hedges: May 2006 

MonthlYear 

May-06 
Jun-06 
Jul-06 
Aug-06 
Sep-06 
Oct-06 
Nov-07 
Dec-07 
Jan-07 
Feb-07 
Mar-07 
Apr-07 
May-07 
Jun-07 
Jul-07 
Aug-07 
Sep-07 
Oct-07 
Nov-07 
Dec-07 
Jan-08 
Feb-08 
Mar-08 
Apr-08 

Incremental 
Hedged 
Volume 

(MMBTU) 

120,000 
120,000 
320,000 
270,000 
120,000 

180,000 
180,000 
480,000 
280,000 
180,000 
250,000 
250,000 
250,000 
250,000 
250,000 
250,000 
250,000 

Average 
Hedge Price 
($/MMBTU) 

7.62 
7.62 
7.41 
7.49 
7.62 

11.1 5 
11.15 
11.37 
11.09 
11.15 
9.08 
9.08 
9.08 
9.08 
9.08 
9.08 
9.08 

16 




CONFIDENTIAL 

Tampa Electric Company 
Docket No. 060001-EI 
Late Filed Deposition Exhibit of 
Joann T. Wehle 
No.11 
Page 17 of 19 

Tampa Electric Natural Gas Hedges: June 2006 

MonthlYear 
Jun-06 

Jul-06 

Aug-06 

Sep-06 

Oct-06 

l\Jov-O? 

Dec-O? 

Jan-O? 

Feb-O? 

Mar-O? 

Apr-O? 

May-O? 

Jun-O? 

Jul-07 

Aug-O? 

Sep-O? 

Oct-OJ 

Nov-O? 

Dec-O? 

Jan-OB 

Feb-08 

Mar-08 

Apr-08 

May-08 

Incremental 
Hedged 
Volume 

(MMBTU) 

50,000 
330,000 
660,000 
800,000 
650,000 
200,000 
50,000 
50,000 

200,000 
50,000 

150,000 
100,000 

Average 
Hedge Price 
($/MMBTU) 

5.6? 
6.93 
?10 
6.99 
?54 
9.69 

10.71 
10.71 
11.18 
10.71 

10.38 
11.09 
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Tampa Electric Natural Gas Hedges: July 2006 

Month/Year 

Jul-06 
Aug-06 
Sep-06 
Oct-06 
Nov-O? 
Dec-O? 
Jan-O? 
Feb-O? 
Mar-O? 
Apr-O? 
May-O? 
Jun-O? 
Jul-O? 
Aug-O? 
Sep-O? 
Oct-OJ 
Nov-O? 
Dec-O? 
Jan-08 
Feb-08 
Mar-08 
Apr-08 
May-08 
Jun-08 

Incremental 
Hedged 
Volume 

(MMBTU) 

100,000 
100,000 
100,000 
100.000 
100,000 
200,000 
350,000 
650,000 
200,000 
200,000 
200,000 
200,000 
150,000 
150,000 
150,000 
150,000 
150,000 
200,000 
200,000 

Average Hedge 
Price 

($/MMBTU) 

9.98 
9.98 
9.98 
9.98 
9.98 
8.43 
8.22 
8.2? 
8.43 
8.43 
8.43 
8.43 
10.33 
10.33 
10.33 
10.33 
10.33 
7.92 
7.60 
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Tampa Electric Natural Gas Hedges: August 2006 

MonthlYear 

Aug-06 

Sep-06 

Oct-06 

Nov-O? 

Dec-07 

Jan-O? 

Feb-O? 

Mar-O? 

Apr-O? 

May-O? 

Jun-O? 

Jul-O? 

Aug-O? 

Sep-O? 

Oct-OJ 

Nov-O? 

Dec-O? 

Jan-08 

Feb-08 

Mar-08 

Apr-08 

May-08 

Jun-08 

Jul-08 

Incremental 
Hedged Average Hedge 
Volume Price 

(MMBTU) ($/MMBTU) 

150,000 ?6? 

150,000 9.25 
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