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	STAFF'S SIXTH SET OF INTERROGATORIES TO
	DUKE ENERGY FLORIDA, INC. (NOS. 21-36)
	DEFINITIONS
	INTERROGATORIES
	21. For realized (actual) hedging savings and costs for the twelve months beginning August 1, 2014, and ending July 31, 2015, associated with swap contracts for natural gas, please provide the following information in a schedule format:
	22. For realized (actual) hedging savings and costs for the twelve months beginning August 1, 2014, and ending July 31, 2015, associated with swap contracts for fuel oil, please provide the following information in a schedule format:
	23. For interrogatory numbers 21 and 22 above, please explain the difference, if any, between the swap fixed price and the corresponding futures or forward price for the future period (the period being hedged) that is greater than 5 percent of the swap fixed price.
	24. For realized (actual) hedging savings and costs for the twelve months beginning August 1, 2014, and ending July 31, 2015, associated with options for natural gas prices, please provide the following information in a schedule format.
	25. For interrogatory 24 above, please explain the difference, if any, between the option price and the corresponding futures price, forward price, or comparable market price for the future period (the period being hedged) that is greater than 5 percent of the option price.
	26. Please state the realized hedging savings and costs by fuel type and by type of hedging instrument for the twelve months beginning August 1, 2014, and ending July 31, 2015.
	27. For the twelve months beginning August 1, 2014, and ending July 31, 2015, for each month that hedged volumes of natural gas were outside the percentage range for volumes to be hedged stated in Duke's Risk Management Plan or otherwise stated in internal procedures governing Duke’s hedging activities, please state the month, the extent to which the volume hedged was outside of the range, and an explanation of the cause.
	28. Please provide a comparison of Duke’s Risk Management Plans for 2015 and 2016.  Please describe any changes between these respective plans.
	29. Regarding hedging activities, how does Duke assess and evaluate counter-party credit risk?
	30. For open hedging transactions since August 1, 2014, has Duke experienced any defaults by a counter-party?  If yes, please identify the counter-party and explain.
	31. For all currently open hedging transactions, does Duke have any concern regarding default by a counter-party for any specific transaction?  If yes, please identify the counter-party and explain.
	32. Since January 1, 2014, has Duke stopped engaging in hedging transactions with a particular counter-party due to credit risk concerns?  If yes, please identify the counter-party and explain.
	33. Has Duke incurred federal and/or state tax expenses (credits) on realized hedging gains (losses) over the past three years?  If yes, please provide the amount for each year and demonstrate whether such tax expenses (credits) have been appropriately recovered.
	34. Does Duke use its firm gas storage for physically hedging the price of natural gas?  Please explain your response.
	35. How does Duke price (or charge) natural gas withdrawn from storage?  Please explain your response.
	36. On Page 18 of Duke’s Risk Management Plan For Fuel Procurement, filed on August 4, 2015, the Company refers to a Credit and Market Risk System that is used to monitor transactional activity and counterparty credit exposure.  Please answer the following:
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