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” ENERGY.

FLORIDA

Matthew R. Bernier

Associate General Counsel
Duke Energy Florida, LLC.

September 20, 2018
VIA ELECTRONIC FILING

Ms. Carlotta Stauffer, Commission Clerk
Florida Public Service Commission
2540 Shumard Oak Boulevard
Tallahassee, Florida 32399-0850

Re:  Fuel and purchased power cost recovery clause with generating performance incentive
factor; Docket No. 20180001-E1

Dear Ms. Stauffer:

Please find enclosed for electronic filing on behalf of Duke Energy Florida, LLC (“DEF”),
DEF’s Request for Confidential Classification filed in connection with Staff’s Hedging Workpapers,
Audit Control No. 2018-058-2-1. The filing includes the following:

e DEF’s Request for Confidential Classification
e Slipsheet for confidential Exhibit A

e Redacted Exhibit B (one copy)

e Exhibit C (justification matrix), and

e Exhibit D (affidavit of James McClay)

DEF’s confidential Exhibit A and one copy of redacted Exhibit B that accompanies the
above-referenced filing have been submitted under separate cover.

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

Respectfully,

s/Matthew R. Bernier

Matthew R. Bernier

MRB/mw
Enclosures



BEFORE THE FLORIDA PUBLIC SERVICE COMMISSION

In re: Fuel and purchased power cost
recovery clause with generating Docket No. 20180001-El
performance incentive factor.

Dated: September 20, 2018

DUKE ENERGY FLORIDA, LLC’S
REQUEST FOR CONFIDENTIAL CLASSIFICATION

Duke Energy Florida, LLC, (“DEF” or “Company”), pursuant to Section 366.093, Florida
Statutes (F.S.), and Rule 25-22.006, Florida Administrative Code (F.A.C.), submits this Request
for Confidential Classification for certain information contained in Staff’s Audit Workpapers
pertaining to DEF’s 2018 Hedging Activities Audit (Audit Control No. 2018-058-2-1). In
support of this Request, DEF states:

1. The Staff audit work papers at issue contain “proprietary business information”
under Section 366.093(3), Florida Statutes.

2. The following exhibits are included with this request:

@) Sealed Composite Exhibit A is a package containing an unredacted copy
of all the audit work papers for which DEF seeks confidential treatment. Composite Exhibit A is
being submitted separately in a sealed envelope labeled “CONFIDENTIAL.” In the unredacted
version, the information asserted to be confidential is highlighted in yellow.

(b) Composite Exhibit B is a package containing two copies of redacted

versions of the documents for which the Company requests confidential classification. The



specific information for which confidential treatment is requested has been blocked out by
opaque marker or other means.

(©) Exhibit C is a table which identifies by page and line the information for
which DEF seeks confidential classification and the specific statutory bases for seeking
confidential treatment.

(d) Exhibit D is an affidavit attesting to the confidential nature of information
identified in this request.

3. As indicated in Exhibit C, the information for which DEF requests

confidential classification is “proprietary confidential business information” within the meaning
of Section 366.093(3), F.S. The audit work papers contain information that relates to sensitive
business information, such as internal hedging practices and procedures, hedging volumes and
transactions, hedging forecasts, percentages, and pricing information, the disclosure of which
would impair the efforts of the Company to negotiate fuel supply contracts on favorable terms.
See § 366.093(3)(d), F.S.; Affidavit of James McClay at { 4. Additionally, if the information at
issue was disclosed, DEF’s efforts to obtain competitive energy supply that provides economic
value to both DEF and its customers could be compromised by competitors for such
commodities changing their purchasing behavior within the relevant markets. See id. at | 5.
Furthermore, the information at issue relates to the competitive interests of DEF, the disclosure
of which would impair DEF’s competitive business. 8 366.093(3)(e), F.S.; Affidavit of James
McClay at § 5. Accordingly, such information constitutes “proprietary confidential business
information” which is exempt from disclosure under the Public Records Act pursuant to Section
366.093(1), F.S.

4. The information identified as Exhibit “A” is intended to be and is treated as



confidential by the Company. See Affidavit of James McClay at § 6. The information contained
in the audit work papers has not been disclosed to the public, and the Company has treated and
continues to treat the information at issue as confidential. See id.

5. DEF requests that the information identified in Exhibit A be classified as
“proprietary confidential business information” within the meaning of section 366.093(3), F.S.,
that the information remain confidential for a period of at least 18 months as provided in section
366.093(4) F.S., and that the information be returned as soon as it is no longer necessary for the
Commission to conduct its business.

WHEREFORE, for the foregoing reasons, DEF respectfully requests that this Request for
Confidential Classification be granted.

RESPECTFULLY SUBMITTED this 20" day of September, 2018.

s/Matthew R. Bernier

DIANNE M. TRIPLETT

Deputy General Counsel

299 First Avenue North

St. Petersburg, FL 33701

T: (727)820-4692

F: (727)820-5041

Email: Dianne.Triplett@duke-energy.com
MATTHEW R. BERNIER

Associate General Counsel

106 East College Avenue, Suite 800
Tallahassee, Florida 32301

T. (850)521-1428

F. (727)820-5041

Email: Matthew.Bernier@duke-energy.com




Duke Energy Florida

CERTIFICATE OF SERVICE

Docket No. 20180001-El

| HEREBY CERTIFY that a true and correct copy of the foregoing has been furnished via email
this 20" day of September, 2018 to all parties of record as indicated below.

s/Matthew R. Bernier

Attorney

Suzanne Brownless / Johana Nieves

Office of General Counsel

FL Public Service Commission
2540 Shumard Oak Blvd.
Tallahassee, FL 32399-0850
sbrownle@psc.state.fl.us
jnieves@psc.state.fl.us

James Beasley / J. Jeffry Wahlen
Ausley McMullen

P.O. Box 391

Tallahassee, FL 32302
jbeasley@ausley.com
jwahlen@ausley.com

Russell Badders / Steven Griffin
Beggs & Lane

P.O. Box 12950

Pensacola, FL 32591
rab@beggslane.com
srg@beggslane.com

Rhonda J. Alexander / Jeffrey A.
Stone

Gulf Power Company

One Energy Place

Pensacola, FL 32520
rjalexad@southernco.com
jastone@southernco.com

Charles Rehwinkel / J.R. Kelly /
Patricia Christensen

Office of Public Counsel

c/o The Florida Legislature

111 W. Madison St., Room 812
Tallahassee, FL 32399-1400
kelly.jr@leg.state.fl.us
christensen.patty@leq.state.fl.us
rehwinkel.charles@Ileg.state.fl.us

Ms. Paula K. Brown
Regulatory Affairs
Tampa Electric Company
P.O.Box 111

Tampa, FL 33601-0111
reqdept@tecoenergy.com

John Butler / Maria Moncada
Florida Power & Light Company
700 Universe Blvd (LAW/JB)
Juno Beach, FL 33408-0420
john.butler@fpl.com

maria.moncada@fpl.com

James Brew / Laura Wynn
Stone Law Firm

1025 Thomas Jefferson St., N.W.

Suite 800 West
Washington, DC 20007
jbrew@smxblaw.com

law@smxblaw.com

Robert Scheffel Wright / John T.
LaVia, Il

c/o Gardner Law Firm

1300 Thomaswood Drive
Tallahassee, FL 32308
schef@gbwlegal.com
jlavia@gbwlegal.com

Mike Cassel

Florida Public Utilities Company
1750 S. 14" Street, Suite 200
Fernandina Beach, FL 32034
mcassel@fpuc.com

Beth Keating

Gunster, Yoakley & Stewart, P.A.
215 South Monroe Street, Suite 601
Tallahassee, FL 32301
bkeating@gunster.com

Jon C. Moyle, Jr.

Moyle Law Firm, P.A.
118 North Gadsden Street
Tallahassee, FL 32301
jmoyle@moylelaw.com

Kenneth A. Hoffman

Florida Power & Light Company
215 S. Monroe Street, Suite 810
Tallahassee, FL 32301-1858
ken.hoffman@fpl.com




Exhibit A

(Staff audit work papers)
(Audit Control No. 2018-058-2-1)

“CONFIDENTIAL™

(filed under separate cover)



Exhibit B

REDACTED

(Staff audit work papers)
(Audit Control No. 2018-058-2-1)
One copy provided on disc under separate cover and one copy is attached



INDEX OF CONFIDENTIAL WORKPAPERS
DUKE ENERGY FLORIDA, L1C.
DKT 20180001-EI ACN 2018-058-2-1

HEDGING ACTIVITIES
Description Work-paper Number # of Pages |

Hedging Result Report Filed 2 31

Risk Management Plan 30,30-1t030-2 3

Tolling Invoices paid and supporting

documentation 45, 45-11045-2 25
Segregation of Duties 46 8

Gas Hedging Activities Testing 47,47-1t047-3 118

Total Pages 185
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Docket No. 180001-81Y, _

CONFIDENTIAL

Witness: McClay 2

Duke Energy Florida

Exhibit JM-1T

Natural Gas Hedging Detall
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DEF Gas Hedging Status
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Duke Energy Florida
Hedging Activities
August 2017 to July 2018
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33,1600
$3.1750
321750
£1750
£3.1750
3N.IT50
$.1750
.1750
£.1750
$0.1750
0TS0
$1.1750
$.1750
$3.1750
£0.1750
£.1750
$8.1750
£.1750
$3.1750
$3.1750
£.1750
$3.1800
33,1800
$2.0800

$3.1800
$3.1800
$3.1800
$3.1800
$3.1800

$3.0000
$2.0800
$3.0800
$£.1700
$3.1900
331100

$3.1100
$.1100
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$3.1900
$3.1100
51,1400
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Francisl Finarciel Opton Cal | aniz0i7 | Seweeo Cligroup Enery E NYMEX NG L1D Horey Hubt
Pozrdc) Financial Option Pu_| 4nrony | sowoeso Caigrowp Energy € NYWEX NG LD Farty
Finandel Financisl Option Call | An2NT | 3304154 | JPMorganChase BakE | NYMEX NG LID Heray thib
Fireoneis) Financiel Optiony Pl | 4a17 | 350415 BakE | NYMEX NGLID Herey Hib
Financiel Firrancial Option Call | 4M2MT | 3325581 | MenBlLynchComEEM | NYMEXNGLID Hb
Firereind Financisl Opton Pul_| 412017 | SGEA1 | MerilynchComEEM | RYMEX NG LID Harey thid
[ Fewnas Financia) Option Call | AN/ | SYOMSE | MeelL ynchCom E EM FERC Herry Hub
Firersciad Financlel Option P | AneorT | 3330458 | Memi EEM FERC Horey by
Financis) Financial Optiony Cad | 412017 | 3340029 | Mewll ynohCom € EM WERC Herwy Fady
Financisl Finneiel Opiion Pl_| 4N/2007 | 3340820 ) Memil ynchCom € EM WERC Heney Heb
[ Finenclel Opiion Call ) 4non | e BIGAONTREAL HYMEX NG LID Hensy b
Financial Fnvencial Opion Pa_| Aol | s BIMONTREAL NYREX NG L1D Henry thb
Finenciel Financial Option Cal | anao 3548100 | “Mdewit. EEM | sWmwEXNGLID Henry bab
Financial Finsnciel Opiion Pu_| 4172017 | 3348100 | MemilynchiCom EEM | NYMEXNGLID o)
Firancat Financial Option Cal_| 4npoy | sasom BIGAONTREAL HYMEX NG L1D Horey Hib
Pl Financial Opion Pl | a1l | sisesr BRMONTREAL NYMEX NG L1D Henry B
Finercisl Finncie) Opbion Call | _4rizzoi? | sseamoo Whacaarte Benk Ud NYMEX NG L10 ey Rl
Financlal Financial Option Pud_| anzoi7 | 3sstoon Mscqueric Bank Lid NYMEX NG L1D Hervy Hib
Francal Finarwciat Call | 4nmeon7 | 3365803 BRMONTREAL NYMEX NG L1D Henry Heb
Financial Finenciel Option Pa_| aai7 | 3essm BXMONTREAL NYMEX NG L1D oy Ve
Financial Finencial Option Cal | 4zon? | 3363554 Scotia Bank NYMEX NG L1D Herry b
Firnarvcdad wm Pul AN20T 3382554 Seotia Bank NYMEX NG L10 Hanry Had
Financiel Financiel Option Cal | anmovy | 33tioes Morgan Starfey £ NYMEX NG L1D lency Fub
Fromtet Flnerciel Option Pul_| 4A@otT | 33Tioe Morgan Stankey £ NYMEX NG L1D Henry Hub
Fnanciel Finencisl Ogtion Cal | anmoi7 | 3375008 EXMONTREAL HYMEX NG L1D Horey i
Frnancal Firearcial Option Pu_| anszon NYMEX NG L1D Heary b
[ Financial Dgtion Cal | 4o | 3n7w2as | NextEn EMG | NYMEXNGLID Herwy Hut
[ Financia Finsncial Option Pt | 4172017 | 337945 | NemEEnemyEEMO | NYMEXNGLIO Hervy H
Finoreiel Financiet T ez BNP Parbas E.EM NYMEX NG L1D Herey b
Financisi Financial Opion Pt | arven Z2 BNP Pbe EEM NYMEX NG L1D Hervy Hub
Finenciel Financial Swap AM20NT 1260088 anrill. ynethCom E EM FERC Henry Hub
Fireis Fnandisl Butp anzny PllorganChase Bank £ WERC Herry Hub
[ Finencal _Financiel Bwep a7 | sarioes Worpen Slankey £ IFERC Columbie Gulf
Financiel Financial Dwsp 4NR01T | 3775280 | Marf ynchGom E EM WFERC Cohumble Gult
Flnancis) Financis Swap 4NRD17 | 315186 | Whemil ynchCom E EM FERC Henry Hub
Firenchel Finenclal Swop 4nRm7 | aarnaTs Cigroup Energy £ #FERC Herry R
Fnanciel Financisl Bwap aram? T JPMorganChass Bank E FERC Henry Mub
Firancat Firorciel Dwwp 4NR017 | STeeIT_| Wenl.y EEM WFERC Feary b
Finenclel Financial Swep 4N 3281830 Mectzssrio Bank Lid IFERC Fleney Hub
Finceoisl Financiai 4NzD! TR Clliprup Enarpy E IFERC Columbia Gulf
Finencisl Firsncidl Buvp AR0NT | 32054 Bark L) WERG Cokariia Gut
Financied ?-Iﬂh anar 1288347 MerTiL ynchCorn E EM FE Cotumble Gust
Financial Financial Swan T | e BNP Parbus EEM FERC Coksmble Guff
Fineoclel Financial Swip AUANT | 367901 | Mot ynohCom E EM FERG Trareco Zone 4
Finaneisl Financisl Swan AT | 3zeeies Clligroup Enmegy E WERC Transco Jome 4
] Firverichel Dwep GIAAT | 3002075 | MaentL ynchCam E €M FERG Feansoo Zow 4
Financiel Financial Bwsp AN2NT 300827 P Bank E IFERC Transen Zone 4
Financial Finsnciel Swap (G0 3310887 Menif, ynchCom E EM {FERC Teansco Zone 4
Financial Financisl Swap 412017 | 5313781 | beniL ynohCom E EM FERC Teamco Zone 4
| Fiandal Financial Geen anmo TNTST_ | Meril ynchCarn € EM FERC Transco Zone 4
Financial Financisl Swep AN 12017 3321308 Mol ynchCom £ EM FERC Transco Zons 4
Finencal Francial Swep ANGMT | 3127308 | MerfL ynehCom E EM WERC Trancn Zooe 4
Financial Finenciet Swap BT | 352450 | Wenw. ychCom E EM FERC Tranco Zone 4
Pl Financiel Been anpei7 | sapaiz E TFERC Transco Zowe 4
Financiel Financial Bwap [ Macouare Bank L FERC Transco Zone 4
Financiel Fraincial Bwsp T | 325232 | MeriL ynchCom E EM FERC Teansco Zone 4
Fanereisl Firancial Swep w17 | yomsas CRigroup Enemy & WERC Tranzco Zone 4
Pnsnciel Financial Swep Anray 177184 | JPvorpenChass Bank E IERC Transco Zone 4
[ Financlal [y wtpo1T | aaess Uscouaria WFERC Teonsco Zom 4
Financial Firencie) Swep anBmT | 35750 VERC Transco Zooe 4
Fvencil Finkrcial Swap (ool =T Worgan Btankey € FERC Transoo Zone 4
Fiacnerd Financial Swap G017 | S302728 | Menil, ynchCom € EM FERC Cohrnbila Gaf
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Fanenciel Opion c_| Svmu | weem CRgroup Energy NYMEX NG L1D
Firerwciel Option P | S0t7 | Toeen Cligrou Enesgy € NYMEX NG L1D_
Financial Oplion Cal | 572017 | 3304154 | JPklorgarChese Bank NYMEX NG L1D
Finencisl Opion P | S1Z007 | 3304154 | SPomenChase Bank NYMEX NG L10
Fnancial Opton Cal_|_ 5772011 | 3325801 | WewRL ymohCom € EN NYMEX NG L10
Finenciel Option P | SA2017 | 3325581 | MewdyrenComEEM |  NYMEXNG LID
Financiel Option Tl | &1/2017 | 3390450 | Wi ynchCom £ EM WERC
Francial Financil Opion Pl | /2017 | 3336458 | Wl ynchGom E EM FERC
Fnencial i Opiien Call | /2017 | 3340028 | Mewfl ynohCom & EM WERT
Financial Financial Option P | SA7Z007 | 3340629 | WewlL ynchcom FERC
| Financid Firancial Option Cak | %12017 | 33aares NYMEX NG L1D
Fusancias Fircarcial Dplion Pl | 2017 | 33aa7es NYMEX NG LID
Firvarciel " Finendial Option Cot_|_snrel | ssasina NYMEX NG LID
Financiel Financal Option Pl | 872017 | 3348100 | Mertl ymehCom EEM | NYMEX NG LID
Financial Finencial Dption Cab_| snro17 | saswe NYIEX NG L1D
Financiel_ [ = Pa | sz | seazer NYMEX NG L1D
Finendial Firocial Opoon Cal_| sl | w0 NYWEX NG LID
Financiel [y Pu_|_Snsz01 $354000 NYREX NG L1D
™ Firencial Firrncial Oplion cal_|_srizm Ta5ea3 NYMEX NG L1D
Firancial Firancial Option Pul_ | &2 1385003 BIGAONTREAL NYMEX NG LID
Fisarcial Frsmrectal Dpfion Call | snz017 | sosassa ‘Saotia Bank NYWEX NG L1
Finarcied Financial Opthon Pt 2017 3382554 m_ljt MYMEX NG L1D Henry Hub
Finerciel Financil Option Col | SAZ077 | 3971040 | MomeaSunkeyE | NYMEXNGLID Henty Hu
Fireareciad Fiancial Opiion Pt | S7zoi7 | 3371048 ‘Wiorman Gienéey E NYWEX NG L1 Yoo
Finandial Financial Option Ead | snr017 | 3375808 BIGAONTREAL NYMEX NG LID Harry Hub
Firancial Firancisl Option P | w07 | 3Ivsecs BRMONTREAL NYWEX NG LD
Fiosncial Finencial Opon Cok_|_Srow | 337weds | WestEn EnerpyEENG | NYMEXNG LID Henry Huts
"~ Finends) Finacciel Option Put_ | Si/201 3979245 NYMEX NG LID Henry Hub
[ Financiel Floanclel Opton Cad | &/7z01 3362362 NYMEX NG L10 Harey Haabs
Fioancia? Firanciel Otion Pl | Snzz0d nEDa NYMEX NG L1D Hervy s
[ — Firends ow=p Pt WFERC Fieory
Firancial Finaswial Swap SH017 | Somaens - E FERC ey H
Firanctal Financial Bwep SATZIT_| 3202783 | MeEL ynehCom £ EM WERC Vierwy Hub
Financial Firecisl s ST | sossom | Ly WERC Honry Hub
Franoa Financia) Budey ST | SoEES | JPMorpanchase Bank £ WERG Fenry Hhib
Finarcial Financal Dwe TAROT | 1284898 | JPMorganChasa Bank E FERC Py Hb
| Fnancal Firmrtel B SA2017 | azesads WFERC Herry Hub
™ Finandisl Financisl Dwep SR | 321088 FERC ‘Coumbia Goil
] Farmerciel Bwrep SATZNT | 3z7a380 FERC Cohrnibla Gty
Finarcal Fnancsl Bwep i B FERG b
Finencial Francsl Swep SNR01T | 32T7am FERC Henry Hub
Fnenclel Financial Swap SN0 :_f__?nl WFERC Hemwy Hub
[~ Finencel Francial Gwep EN/017 | 3270677 | Wi ynchiCom € EM FERC
Francal Financial Bwag TN@IT | 3280 FERC
] Finandial Bwep SAROTT | S2sTie (FERC
Finargiel Financiel Gwep EAROIT | 3284454 FERC
Pl Frenes] Bop. 2017 | 3286347 | MemR. pnchCom € EM FERG
[ Finenclel Financial Dwep SROYT | Sewiead WERC
Financial Firwmncial Berep DT | 3267901 | el ynchCom E EM FERC
Financel Firancial Dwap SARNYT | azeatad FERC
Financlal Finantial Bwep Sty INTATS Mneeu FERC
Financisl Financisl Bwep SAROTT | 3306821 | JPMorganChase Bank B FERC
Francal Finencial Bwmp ENDIT | 33t088T FERC
Financial Fovancil Owep BHR01T | 33tarel FERC
Fonancial Financial Gwep SA01T | Snest FERC
Firzarcisl Financel Bwen SAROTT | 2ia0e v FERC
Finantisl Franciel Dwep SN2017 22308 Marriil. ynchiCom E EM FERC
Frocial Financal Bwag ST | Szase FERC
Finandial P Omop \ 333412 FERC
Frmeal Flrond o ST | 9334108 FERC
Frnencial Fiomod Bweg BT | Ai257%2 | Wil ynchCam E B4 TFERC
Francisl Finenciel Swep SD17 | 3a2esas m=re
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e | F “hase Bark € FERC
JA2RI0S Mscry Bank L FERC
330750 Bank Lid FERC
331418 Jompan Slaniey E FERC.
IXNNZITH Merrit. ynchCom E EM (FERC
340084 | Morgen Slendey E (FERC
34N09 | SPMDSCHess Bank € FERC
3351118 el E EM FERC
NS2224 el ynchCom € EM IFERC
358378 BICGMONTREAL IFERC
58457 Memil. ynehCom E EM {FERC
35087 BIMONTREAL WFERC
S| Cigroup Energy € FERC
336005 BIHONTREAL FERC
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Financisl Option Cab | _6rir2007 | 3200000 € WYEX NG L1D
Firandal P | enzo17 | 3zeeeeo Clliprowp Eneepy E NYMEX NG L10
Firancial Ogton Cak | /72017 | 3304154 | JPMorganChase BakE | NYMEX NG LID
Financial Option Pul_| ey | Sseaiss | ibw Bank € | NYMEXNGLID
Rreods Financial Opton Cal | eAm0y7 | 332550 Meril EEM NYMEX NG L1D
Frencal Firancial Option Pl | /72017 | 332858 MeniL ynchCom E EM NYMEX NG L1D
Financiel Firancial Option Call iﬂﬂ IS el ynchCom E EM FERC
Firarcial Financial Ogtion Pl | SH72097 | 3330458 | Menfl, ynehCom E EM WERC
Francis Fioenciel Option Cad | 672017 | 3340629 | Mewil EEM IFERC
Rosncial Firnanclal Option Pl | QU017 | 3340829 | Meriil ynchCom E EM _WFERC
P Financial Opion Cal | oAz | 33a4Tes BIXMONTREAL NYMEX NG L1D
Financial Finencial Option P | 872017 BIIONTREAL NYMEX NG L1D
Flrercia) Flnsocial Option Cal | G727 | 3348900 | TR ynchCom & M | NYMEX NG LID
Frerod Firanctal Option Pt | GrUzt17 | 38100 | MeniL yrehCom EEM | HYMEX NG LID
Finarcial Finasscial Option Cat | &n2017 | 33sazey BIIDNTREAL NYMEX NG LID
Frencad Firancial Option Pt | oz | 3353287 BXMONTREAL NYMEX NG LD
Financiel Financial Option [ BN72017 ‘, Bank Lt NYSEX NG L1D
Frnerdisl Financial Oplion Pl | o 3364000 | SAncouanis Bank Lty HYWEX NG L1
Financial Firancisl Option’ Cod | 6/17201 3385003 BIGAONTREAL NYMEX NG L1D
Firenciad FRnenciel Option Pl | B 3365803 BIOWONTREAL HYIEEX NG LID
] Fingncial Call | &n7oiT | 3368554 ‘Scotis Bank NYMEX NG L1D
) Financiel Optlon Pa_ | enamiT | 3968554 ‘Scotia Dank NYMEX NG LID
Finencie) Financial Optian Call BN2017 357048 Morgan Slandey € NYMEX NG L1D
[ Financial Financial Oplion Put Azl | sstinde Moryen Slarvey € NYMEX NG L1D
Firancial Fanancisl Cal ) ®i72017 | 337508 BIKMONTREAL HYMEX NG L1D
- Financlal Oplion Putl_| ervzon] | 3575608 BIGAONTREAL NYMIEX NG LID
Fnanciat Fananciel Option Cal | 672017 | 33TR24S | HeiEra EnerpyE EM G NYMEX NG L10
Foence Finencid Optlen Pu_ | e 3578245 | Nexifr Energrt ENG NYMEX NG LID
Financal Financial Ogtion Ca | enoyy | dasnss BNP Peribes E.EM NYMEXNG L1D
Fncoua] Fincmmid Opliem Pl | eNP20NT | 3382352 NP Paitan EEM NYMEX NG L1D
Financlal Financiel Swep 72017 | 300963 ) Meril € EM FERC
Finencd Firancsl Gwep G017 | 3282405 | J Bark & FERC
™ Fnanca Fimanciel Beeg GNZ01T | 32aaes | MemhL ynoecom & EM WERC
Finencal Finsnciel Swep en 3203099 | MeritLy EEM FERC
Finencial Financial e 017 | 3203463 | JPMorgenChase Dank E WERG
Free=l Financial Swep [T 384806 | JPMorgenChese Bark E FERC
Firancied Financiel Swap AN 20 3288444 Morgen Stankey E FERC
Finencie Francit] Bwap &H12017 AZ71085 Morgan Stankey E WERC
Finandial Finencl Swep BNID1T | 3373280 | Menil ynchCom E EM FERC
Foancial Firancisl Swep 317201 375108 WenBL ynchCom E EM | ERG
el Firancal Dwap Brr01T_|__ 3277473 Chigroup Energy E FERC
Financial ] S0 3377781 | WPhlorganChase Bank £ WERC
Flere=] Financatl Seep ARNT | 3270617 | Menml ynchCam € £ WERC
| Sinancial Financial Owep TRANRDIT | 3281530 Mecpcarie Bank Lid FERC
Finenciel Financial Bwep et QAT Crigroup Energy £ IFERC
Financisl France Swep WW201T | 3084454 quaris Bank Lid IFERC
[ Firancs Financial @R0IT | 3288347 | MerL EEM WERC
] Financal Swep i ] BN Paribas EEM FERC
Finandal Financiel Swee BH201T | 3297001 | MeriL ynchCom E EM FERC
Fiancial Financial Swep BAD1T | 3z9e144 E WERC
[ Finsncs) Dwep_ SAROIT_ | 3302075 | Wheril, ychCam E £M FERC
‘Financis) Flrznadl Sotp BAEDIT | SI0RSZT | JPMosganChase Bank E [FERC
Financisl Flnancisl Swap anoir IN0ST Mol ynchCom € EM FERC
Finoncis] Financial Dwep BAGDIT | 3M3TH1 | Mendl ynchCom & EM FERC
Fomndsl Financiel Swep_ ST | 3317957 | Werm ynchcom E EM FERC
Financial Financiel Swep ©M2017 | 3321308 | MertL EEM WWERC
Pzl Finendls! Bump ©72017 | 3322308 | Mer@ ynchCom E EM FERG
Finenciel Finencial Swep SAZDIT | 3322459 | Men@k ynehom E EM FERC
Fnancial Flr=es £ W07 | 12z Cligroup Energy € FERC
Finencial Financiel Swap o7 | 32e108 Naacusrie Bank Lid FERG
Financial Frranciel Bwap BAE0NT | 3325232 | Mherll ynchCom E €M FERC
Finsncel Finenetd) Bemp 2017 | 3someas Cligroup Energy E FERC
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$3.0100

$.0100

Fcarcial Firerciad Dplon Ce_ | 707201 292000 Chigroup Enesyy E TYMEX NG L1D Futt
Financial Farancial Option Pa_| 7m0l 25880 CRgoup EnergyE__ | HYMEX NG L1D ey tats
P Financiel Option Cal_| 7m0 3304154 | JPMorganChese RBankE | NYMEX NG LID Herry Hub
Fnenet Financiel Option Put | IN@017_| 3304154 | swerp Bank E | NYMEX NG LID Tiendy Hub
Fanancial Financiet Option Cal | Tnmoi7 | 3325589 | Menll EEM | NYMEX NG LID Henry Fub
Firancal Firmrcisl Option Pd_| 7A2017 | 3325581 | MemiL ynchComEEM | NYMEX NG LID Henry Hub
Fosncil Financiel Option Call | 7R2017 | 3339458 | MenmL EEM FERC Herwy R
Pt Firancss Omon P | PNROIT | 3330488 | Menfi ynchCom E EM WERC Fensy F
Formo Financisl Opfion Cal | 7n2017 | 3340029 | Wlervll ynchCom E EX4 WERC Flenry Fab
[ Financial Option P | TAGOYT | 3340029 | Memll ynehcom € X FERC Hub
Frenciel | Financial Option Ccal_| Tnmami | sseamss BIGMONTREAL NYMEX NG L1D Herry Hub
Fasclal Financial Dplion Pud_| THROIT | 33ea788 BIMONTREAL NYMEX NG L1D Hermy fub
Flnzee Financiel Option Call | 7712017 | S348100 | Meril ynchGom EEM | NYMEX NG LID Heory Hub
Fioancisl Financisl Option Pu_| 12017 | 348100 | MerR yrehComEEM | NYMEXNGLID Herry Hub
Option Cal | 7A2007 | 3353287 BRMONTREAL NYMEXNGLID ey b
Fnanctal “Financial Option Pal_| o | ssssey BIGMONTREAL NYMEX NG L1D Heray Hubs
Fesscwiad Firencia] Dgilan Car | A72m7 | 334000 ® Bark Lid NYMEX NG LID ey Fady
Financisl Finantisl Oplion P} 742017 | 334000 Mecruarte Bark L) NYMEX NG LIG Herwy Hub
] Firvarsisl Optiony (0 T ) BIORONTREAL NYMEX NG L1D Fenry Faib
Frtancial FAnancial Opiion Pul_| Tn2017 | 3%asem BIOMONTREAL WYMEX NG L1D Herry Heb
Financy Financisl Dptian Cal- | vty | sseass4 Gootls Bank NYMEX HO L1D Henry Hab
Fiemncit Financlel Optian P | 7mzon7 | aseass Sastia Bank NYMEXNGL1D Fezray Fich
Financkl Financial Option Cal | 7572017 | 3371048 Morgan Standey € NYMEX NG L1D Hb
Financia Financial Option Pit_| 7n@i7 | s37i4e Morpan Stankey E__ | NYMEXNGLID Hb
Fircarctal Firancial Option Cad | 712097 | 3375608 DRMONTREAL NYMEX NG L1D Herwy Fubs
Firsnctal Financiat Ogtion Pa_ | THZD17 | 3375808 BHMONTREAL NYMEX NG LD Herwy Hub
Fivenciel Finarcial Option Cal_| A72007 | 3379045 | WextErmEnenpyEEMG | NYMEXNGLID oy A
Fircancial Financial Option P | NPT | 3378245 | NeEmEnemyEEMG | NYMEXNGLID Henry b
Financial Financial Option cal | n@my | swns BHP Paritma £ NYMEX NG L1D Heary b
Financial Finencial Option Pa_| 7017 | 3aszs BINP Pavibes £ £ NYMEX NG L10 Henry Hub
P Firerisd G 707 | 3200008 | MesrtL EEM FERC Hervy Heb
Financil Financial Bwap 2017 | 3260408 | JPi Bank E FERT Feney Hb
Financial Financiel Swap /2017 | 3262783 | WemSL ynchCorn E EM FERC Fheory bt
Financial Financiel Swap TAOIT | 3263088 | Werl. y EEM FERC Henry Fub
[ Financiel Gwep TROIT | 3263453 | JPMomanChase Bank E FERC Viarey o
Fnsscial Financisl Swep THIDIT | 1284600 | JPMomenChase Bank £ FERC Henry Hubs
[ Finencial Swen U2 200448 Morgan Slanisy & FERC Hervy Hb
[ Financial Besg T2 3271085 Moman Slankey £ FERG Columble Gutt
Fmnciel Finenciel Gwee NANT | 3373280 | Meril ynchCom E €M FERG CoRNMENe Gust
Flnencl Financial Swep THARGTT | 3275100 | Werm ynoncom € £ FERC ey b
Financial FAnancisl Swep " 7 31377473 CRigroup Energy E IFERG Honry Hubr
Frsncid_ Pl oo AT | 3277781 | JPorganChase Bark E FERC Hemey tiad
Financial Financial Bwep THRDTT_ | 3270077 | WenmL ynenCom E EM WFERC Henry Hub
Foancisl Financial Swep TARDIT [ 3281630 Macquarie Bank 1 WERG s
Financial [ ny— TR | SemsTie Cligroup Enevgy E WERC Cohumbla Guif
Financiel Financisl Seep T2 3284454 mm_u_ﬂr FERC Colurnble Qulf
Fnenad Frencil Swep TARIT | 28T | Memm EEM FERC Columble Gull
R Financisl Bwep INRIT | 3zeaed2 BNP Paribas E.EM WERC Columble Gultl
Flnzrc Firncial G INENT | 3297901 | iderriE, yrchcom E EM IFERC Transco Zone 4
Flrancied Fnancial Swap THR0T 1298144 Cligroamp Energy E__ IFERC Transcn Zone 4
Finencial Francial Swsp R 3302075 MamiL yachCom E EM FERC Transen Zone 4
Fremgd Firnacisl Owap TNZ0TT | 3308877 | JPMlorpancise Bak £ FERC Trtaco Zone 4
Financisl Firancial Gemp 20 3310887 Meriil. ynchCom E EM IFERC Trensco Zone 4
Financisl Finarcisl Bwao 117200 3313781 | Mol EBM FERC Tewnsen Zoow 4
Finsnclel Francisl Sweg alcatl IITEST Morriil ynchCom E EM FERC Traecseo Zone 4
Financial Fanencie) weg 2007 | 3321308 | Memm EM FERC Temnsen Zone 4
Financial Financie TN/E0NT | 3322308 | terll ynchCom E EM FERG Transco Zons 4
Fnencial Firanciel Swep TARD1T | 3322458 | Weewil 1] WERC Vranwco Zome 4
Finencial Finencial Gwep a7 | 332312 Clligroup Energy E FERC Tranaco Zons 4
Financie Finencial Swap THR2017 3324108 My Bank Li¢ FERC Trassco Zone 4
Firancia Financisl Gwep TN2017 2577 Mol yrchCom E EM WFERC Transco Zone 4
Firancial Finarciel Swep THR017 3128588 Chigroup Energy E FERC Trmnrsen Zone 4

$3.0100
$3.0100
$.0100
£3.0100
320900
$3.0300
$3.0900
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Financial Opttion cal | enEmy AZR2600 Cligroup Energy € NYMEX NG L1D Henry Hub
Financial Option Pul 2017 L2000 Energy E NYMEX NG LID Hetry Hub
Financial Option Ccal a1 204154 | JPMorganChasa Bank E NYMEX NG LD Heney Hub
Fisncisl Optiory (7] [l gt 3304154 Bank € Nﬂ_.i__m Lo Henry Hub
Firancial Option Cal | anpoi? $325581 Merfll. ynchCom E EM NYMEX NG LID Hub
Frnandial Option Put annroi1y Y325581 MerilL EEM HYMEX NG L1D Henry Hub
Financiet Financial Option Ca zmy JTI458 IFERC Henory Hub
Financiel Finenciel Option Put 33458 IFERC Henry Hub
Finencid Finencial Cal 3340829 WERC Heney Hub
Financisd Financial Option Put I40828 IFERC Henry Hub
Fnanclel Financial Oplion Call NVIEXE_UD Henry Hub
Financhel Financial Option Put NYMEX NG LD Henry Hub
Firvanciel Financiet Option can NYMEX NG L1D Honry Hub
Financial Financisi Option P NYMEX NG L1D Hb
Financisl Finencisl Call W’E_XWI.‘ID Henry Hub
Fnancisl Financie! Option Pul NYMEX NG L1D Hensy Hub
Financiel Flsmncisl Option Call NYMEX NG L1D Henry Hub
Pinanciel Financial Option Pud HYMEX NG LID Hensy Hub
| Financiel [ call HYMEX NG L1D Heney Huts
Firamnctal Financial Oplion Pul NYLEX NG LID Heery Hubs
|___Financial Financial Cal NYMEX NG L1D Hengy Hubd
____H_-:ﬂ ﬁ-ﬂm Pt NYMEX NG LD Henty Hub
Fnanciel Financial Option Call NYMEX NG L1D Henwy Hubs
Financiel Firanciel Option Put NYMEX NG L1D Huby
Firancial Firancial Option Cal NYMEX NG L1D Heswy 1
|___Finencied Financisl Dption P NYMEX NG L1D Heory Hub
Financiel Financie! Optlon Caa_| NYMEX NG LD Hersy Hub
Finencisl Financial Option Pul NYMEX NG L1D Henry Hub
Flrvancled Financial Option (] NYMEX NG L1D Henry Hub
Financiad Financial Pul NYMEX NG L1D Henry Hub
Flrosressd Financial Swep WERC Hemry Hub
Finenciel Financie) Beap IFERC Henry Hub
Financial Financlel Swep WERC Heary Hub
| Financiel Financis! Swap FERC Hemwy Hub
Financiel Fisnctal FERC Henry Hub
Financhel Financial Swep WERC Henry Hub
Financiel Financiel Svap E Herwy Hub
Finenclal Financiel Swap {FERC Quatt
Financiel Fnancial Swap FERC Colunbis Gt
Finencial Finencial Swap [FERC Henry Hub
Financiel Financisl Swep IFERC Henry Hub
Fnsnciel Financial Gwen FERC Herwy
Financie Financisl Swep a2 IZIR6TT MerrfL. ynchCom E €1 FERC Herwy Hub
Financiat Financisl Svwap MRO17 | 2810 Bank L IFERC Herry Hub
Frandsl Firancisl Gewp [T 3283778 Cltigroup Enery € FERC Columbia Gulf
Ficancis Financisl Swsp AH201 ATB44SY Bank Lid IFERC Cokxnbla Gift
Finsncial Finencisl Swap [ 3788047 | Mentl yrchCom € EM IFERC Cokumbla Gulf
Financial Financial Bwap snzmy 1253842 BNP Paribes € EM F‘Ec Galf
Financiel _Finencial Bwan Q17 | 3297001 | MermLy EEM FERC Transcn Zone 4
Financisl Flaanciat Swep Lalrukd 3290144 E IFERC Transco Zone 4
Financisl Financisl Sesp 812017 302075 Mol ynchCom E EM IFERC ransco 20ne 4
Financisl Q_'__mw a7 30887 mm_q FERC Trapven Zoom 4
Financlal Financial Swap SN2017 | _ 330887 Mendil. ynehCom E EM FERC nson 2ote 4
Financiel Financial Swep AH2017 33137 Menfll, ynchCom E EM FERC Tracyseo 2one 4
Financisl Financial Swep o7 31757 Mentil. y EM FERC Tracscs Zona 4
Financisl Financis) Swap W2ot7? 3121308 MR EEM [FERC Transcn Zone 4
Financial —___Finarcia Swap M120T7 | 3322308 | Mewil. ynchCom E EM IFERC Transen Zone &
Financial Financiel Dwag MHR017 | 337458 | Merrill, ynchCom E EM IFEAC Transco Zone 4
Financiel Ananciel Swag MH2017 3323412 Chigrenp Energy E FERC Transco Zone 4
Financie Financiel Swap Lalcald 1324108 Bank Lid f_;_“ Teanaco Zorw 4
Financial Financiel Swap Lalratd TA2S232 Menfil ynehCorn E EM FERC Transco Zons 4
Finencial Finsnciel Bwp a1y 2RSS Citsgroup Energy E FERC Trarsco Zooe 4
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Financal Financiel Option G| enmoi7 | Swaeeo E NYREX HG L1D Fub
Financial _ Financial Ogfion Pt | /2017 | 325w80 Chigraup Energy E NYMEX NG L1D Hub
] Finarciel Opllon call | w127 3304154 | JPtdorganChass Bank € HYMEX NG L1D Harry Hub
Firancie Financial Option P | WIZDIT | 3304154 | JPuompanCtwss Bank E NYMEX NG L1D Heney Hub
Firancisd _ﬂ_wm Call 201 3325884 Lionil, ynchCom E EM NYMEX NG L1D __Hemwy Hub
Financiel Finsncisl Oplion Pul Wim? 33255851 Mesril. ynchCorm £ EM ml_q.mua Honry Hub
Financisl Financial Option Cal | o201 NS | Menll ynchCom E EM [FERC Henry b
Finenclal Finencia) Option Put W2017 B[IMD Menfll. ynehCom E EM WFERC Herwy Hub
Financial Firencial Option Cal | w2017 | 3340628 | Menill ynehCom E EM FERC Henry Hub
Financisl Financse) Optlon Put I"l__@ﬂ 3340820 MenriL ynchCom E EM FERC Henry Hub
Fovenchal Fanancisl Option cal | snen7 | xams BIMONTREAL NYMEX NG LID Henvy Hub
Finenckal Finencial Option P | Sn2o7 | 3u4Tes BIMONTREAL NYMEX NG L1D Henry Hab
Finsrcsl Finarctsl Option [ 340100 | derril y EEM NYMEX NG L10 Henry Hub
Firarctal Finenclel Optin Pl | w1207 3343900 | Sderil ynchCom E EM MYMEX NG LID Hubs
Frrandsl Financis! Option cal | 87201 33528 BRUONTREAL NYMEX NG L10 Herwy Hub
Financial Financiel Option Pt | s22017 | 3353287 BIGIONTREAL NYMEX NG LT Henry Hub
Financial Firrencial Option Cal WMI201] 3354000 Macy Bank Lid NYMEX NG L1D Hub
Financial Fanancisl Option P | 20 3384000 Macquarie Bank Lid NYLIEX NG L1D Hesvy Hub
Firancel Financlel Option Cal | wzs17 { 3sasecs BIGAONTREAL HYMEX NG L1D Heney Hub
Firmncisl Firancial Option Put w2017 3305808 BKMONTREAL u'ngw( LD Henry Hub
Finarcial Financiel Option Cal | snpm7 ) 38ass4 Scoiie Be. NYMEX NG L1D Henry Hib
[ Prancs__ Finandiel Option Pa_{ onmoiT | soessss Sentie Bark NYMEX NG L1D iy b
Financisl Financiel Option Call Wi201T 3371049 Morgan Staney £ NYIEEX MG L1D Hervy Hub
Fanancisl Finenchsl Option Pat_ | eneo7 | 3571048 Morgen Stantey £ HYMEX WG L1D Heney Hub
[ —— Financhal Ogtion Call | w7201 3375808 BKMONTREAL NYMEX NG (1D Herry Hub
el | Firancial Financlel Oplion Pl | @017 | 3315808 BIIONTREAL HYMBX NG L1D Herdy
o - Financisl Finencial Option Call | w1217 | 3375245 | MexiEra EMa NTMEX NG L1D Henry Hub
———— Fnancisl Fircorcial Option Pu_ | wiedi? | 337348 | NedEraEnemyE EMG NYMEX NG L1D Henry Hub
— Finencisl Financie) Option Cel | enszon7 | 3sezsa BNP Paras € EM NYMEX NG L10 Herwy Hub
s [ —— Finencisl Option Pt | 2097 | 332382 BNP Parioms E.EM NYMEX NG L1D Hub
s [ Prvencial "~ Finenclal Dwep SARO1T | 3290088 | Mentl ynchcom E EM =) Fonry HUb
EE-1 Finenctat Finencial Bwep W0 | 3262405 | JPtorpenChase Bark E IFERC Hub
A Fencl Favanciel Dwep WIZ01T | 2263783 | MemBlL ynohCom E EM WERC Farey Hu
—— Financiel Financial Swip o 2m7 3283099 MerrfiL ynchCom E EM FERC Herey Hub
Bflcn{ ™ Rl Firmncial Bwep WiRm] | 3083483 | SPloranChess Bark € WERC Herry iy
o Feancel Financiel Swap WMEDIT | Jesdene Bank E FERC Heory Hib
Financial Financial Swep 2oy | 3208448 Morgan Staniey E WFERC y Hub
] Financiel Swwp WH2017 | 3271085 Btaniey E WERC Conmbia Gutf
Finenciel Finencial Swep W12017 | 3273250 | Menfl EBM FERC Cohunble Gutf
Francial Financisl Swep winm7? 3775188 Meril. ynchCom E EM FERC Henry Hub
Financhsl _Financiet Swap 2017 zZnan - Energy & FERC Henry Hub
Finencial Financiel Swen W2017 | 3377781 | JPklepanChass Bank B IFERC Honry Hub
Fioancial Finenciel Swep JIZONT | 279677 | MenfL yrchCom E EM IFERC Henry Hub
Francial Swep 707 3201830 Maccroaie Bank Lt FERC Henry Hub
Financial Swap p2m? | 32esTee E WFERC Cokambla Guf
Fircanchal Finenciel Dwes W27 | 3284454 Macouarie Sank LI IFERC. Cohamtie Gull
Financisl Financial Swan W2t7 JZae4T Mmig FERC [ Gt
[ Fnencil _ Financiel o | 1200842 BNP Paribas EEM FERC Colurbls Gulf
Financisl Flranciel Swsp Wza17 3297001 Ilmlwgl:cm:ﬁ)l WFERC Teanasco Zoow 4
Finenciel Financlal Swep [-atd 208144 CHigroup Energy E FERC Traesce Zopm 4
Firmnctsd Firmncial Swan W20 32075 Marrtl, ynchCom E EM FERC Trensen Zona 4
Financial Financiel Bwep QHROT 3308977 JPMAOMT Benk E FERC Transto Zone 4
Financial Financisl Swap oHT TIN088T MeriL. yncivCom E EM FERC Trarrcn Zone 4
Finmncisl Financisl Swap WVtamT W37 Merrill B IFERC Tranaco Zove 4
Financial __Financial Gwep D017 | 3317857 | MhesTll ynchtam & EM FERC [ransco Zone 4
Finenciad Financial Swap 17 X321308 Mertfl ynchCom £ EM IFERC Transco Zora 4
Financel Finenciel Swep W07 | 3322308 | MenlL ynchtom E Bl FERC Frantco 2ona 4
Finencisl Financisl Swep W17201 3122459 | Mentl ynchCam E EM FERC Transco Zone 4
Favencial Financial Bwap wizo7 | 3312 E FERC Transco Zono 4
Financial “Finencial Swep WI/Z017 | SDAI60 |  Mscoumie Benk Uit FERC Traszo 2one
Financhal Financial Bwep 1727 3324232 Menfl. ynchCarts E EM FERC Teansen Zonwe 4
Finenciel Financial Swip K17 JX2WERS Cligroup Eneray E FERC Transco Zone 4

$29810
$2.9910
$2.9910
$2.9810
29610
29810

$2.8500

$2.9610
$2.9610
£2.9010
£2 0810
$2.9870
$2 0810
329610
$2.5810
£2.0810
$2.5610

§2.9100
$2.9100
$29100
19100
$2.9100
£29100
29100
29108
29700
$2.9100
$2.9100

£.0100
$2.9100
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Financiel Finzre=] Oplon Cal | 1inam7 | Sne4ss | el yoohCom £ € TERC Herry Hob

Finencial Financial Option Pd_| 1IA2017 | 3330450 | Menil ynchCom E EM WERC Herry Fhab

Floened Financi Option Cal | 132017 | 3340620 | Meni ynchCom E EM FERG Hemy Hab

Frencal Fiencial Option Pl | 112017 | 3340829 | Mewil ynehCom £ EM FERC ey fan

Flinerciel Financial Option Cal_| vinmoi7 | 3s4eres BIMONTREAL NYMEX NG LID b

Frrancal Finencial Opson Pd_ | TIRE0NT | 3e4Tes BIGMONTREAL NYWEX NG LID Henry iy

Financial Financial Optin Call | 11772017 | 3348100 | MonmLynchCom EEM | NYMEX MG LID Herry Fut

Finsnclal Finsncisl Option Put 1o 3348900 MWEE_" m__mm LiD Hemry Hisb

Finencial Financial Oplion Ca_| 1neeNT | essem BIGMONTREAL NYMEX NG L1D Hzory P

Financiel Fananciel Ogtion Pu__| 1vi207 | sasaomy BIOMONTREAL NYMEX NG LID Henry B

Firarciat Fomd DA Call_| 1117207 | 3384000 Macqueric Bark 1] NYMEX NG L1D Feray Hb

Flrancis] Financiel Option Pal | 11172077 | 3354000 Bank Ui NYWEX NG L10 ey i

Frnancial Presoisl Opton Cal | ninzzm7 | aesem BROAONTREAL NYMEX NG L1D Feray b

Firrancial Financis! Opéion Pu_| NN@m7 | 3iesem BIGMONTREAL NYMEX NG L1D oy Rt
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o Finencie) Dy 1IAMDTY | 3324358 | SPblorpenGivese bark £ IFERC [T

N Firancial Gwap VAT | 3325421 | MmwilL ynohiCom € EM FERC Hoory iy

g _Finencal wap 12017 [ 3300587 | MemEl ynehCom E EM IFERC Henory Hub

a3 Frnciel Owep TWUZ07 | 3330751 | SPhkorganciess Bk € FERC Heny b
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= SRt ‘Financiel Swsp VIA/2017 | 3334113 _|  Mesil ynchCom E EM FERC Transon Zone 4
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11172017 Tolal

$2.7400
$2.7400
$2.7400
£2.7400
$2.750
27520
$2.7520
$2 7520
27520
£2 7520
$17520
327520
32,1520
21520
527520
$2.7520
$2.7520
2752
£2.7520
327520
$2.750
32.7520
2750
$2.7520
32.7520
27520
$2.7400
$2.7400
£2.7400
$2.7400
327400

8,901 000
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$3.0000
$3.0800
$3,0740
$3.0740
33.0740
53,0740
3.0740
$3.0740
$3.0720
30750
$1.0740
0740
£3.0740
£3.0140
B3.074(

[ Firmncied " Firmncisl Option Cofl | 127017 | 3300488 | derill ynchCom E EM FERC Henry b
Finenci Finencial Ortion Pul_| 12N2017 | 3338458 | WerrBL ynchGom E EM tFERC Henry Hub
Financial Fiencial Ogtion Cab | 12072017 | 3340628 | Mo ynchCom & EM WFERC Heary Fh
Pl Financisl Option, Pt | 12nZm7 | 3300629 | MeR ynchCom E EM IFERC Honry Hub
Finencial Finencial Option Cadl | 122017 3344788 | BIGMONTREAL WYX NG L1D Herey b
[ Fioancial Furrancinl Pu_{ 12Nt | saames BXIMONTREAL NYMEX NG LID Heney b
Firancial Firrwial Opfiony Cal_| 1272097 | 3348100 | Sdewiil ynohComE EM | NYMEX NG L1O ey R
[ Finencial__ Finencie! Opion Pul_| 12n/2017 | 3348100 | Mentl ynctComEEM | NYREX NG LD Henry Hubs
“Firencial Financiel Option Call | 13172097 | 335387 BIGAONTREAL NYMEX NG L1D Hemy Hut
Frer Firancial Pl | wanen | sssaer BIGACNTREAL HYMEX NG L1D Henry s
[— Freeid Gplien Cell | 1372017 | 3%4000 | WA Bark Lid HYMEX NG 11D Heesy s
[ Financ Fnancia Opoon PR | 12z 3384000 o Bank Lid NYMEX NG L1D ety Mob
Pz Firanciel Option Cal_| 12772017 | 330560 BXMONTREAL NYMEX NG L1D Henry Hb
[ Financia Financlal Opiion Pul_| 13A5017 | 5362803 | BRMONTREAL NYMEX NG LID Homy Pty
[ Fiencial Finenciet Option Call_| _sanizonr Scotta Bank NYMEX NG LD Henry Hut
Firmncial Financial Option Pt | 122007 | 3968554 Beca Bark NYMEX NG LID Honry 0
. Fancsl Firancial Opton Cal_| 12nm7 | 3371048 Tiorgen Staniey € NYMEX NG L1D Vorey b
Finencial Finencial Option Pud 12112017 3371040 Morpen Elandey € NYMEX NG L1D Hervy Hub
| France Financial Option Codl | 1212017 | 3376808 BIMONTREAL NYMEX NG L1D )
A Firnciat Option Pu_ [ 120@07T | 3375608 | BIGMONTREAL NYMEX WO LTD Vizray e
Financiel Option Cal | 1272017 | 237045 | Neattrs EnerpyE EMG | NYMEXHG LID Heory td
T Firerciel Option D[ V01T | SSTRNS | NextErm EnerayE EMG | Wvidex NG LID [
- Financial Ogtion Call ) 1202007 | s385718 BRMONTREAL NYMEX NG LID Hervy b
: Financial Option Pd_| 12enT | sasiis SIOAONTREAL NYMEX HG LID Honay Ty
b Ficncial Option Coll [ 12712017 | 3588308 Sorgan Staniey € NYWEX NG L1D Hotuy Fub
o Firvermcisl Opon P { 1212017 |_ 38008 | Worgen Stneey € HYMEX NG LID Herwy Fhb
= Firancisl Dwsp 12NA01T | SIZ35T7 ) FMorgenchase DakE TFERC Ferry b
. Finncial Bwep 127717 | 3326359 | IPUicrpenChese Bank E FERC Herey Fats
o Firiancsl Bwayr 12T | 3325421 | MemRL ynehCom E EM WERC Heory Feb
S T rrevase VIVZNT | 3326587 | Meril EEM ¥ERC Heray b
= Firersial Beep 2217 | 3330rs) | ® Bank E WERC Herey g
Qo Financial Swap NN | miae yerie Bank L FERC Transoo Zone &
g Fromd B VIEOV] | 952727 | Cloroup Enemy E FERC [ Gutt
= Financial Swep 22017 | 33U113_ | W E EM FERC Transen Zone 4
m - W Financiel Swep T2U2017 | 3336318 | Merll ynchCorn E EM FERC Columbla Gasi
-] Firenel Dump 212017 | 3399657 | Mentl yreicom E B34 FERC Transco Zone 4
o] g = Financiel Swsp 202017 | SR | "o Bank E FERC Traraco Zona 4
w3 8 8 Firercid Swep J3N2017 | 392338 | Moy 3=1 FERC Tearsco Zome 4
BEN = [ V212017 | 0031 Bark Lid FERC Tranaco Zone 4
(g =t O Flnenciel Swep 2172 245085 Mol ynchCom € EM FERC Transco Zone 4
ge]n Finenca) Beer 12AE017 | 5346005 | _MemhL ynchCom E €4 WERG Tearsco Zone 4
W e = O Preneel Bap 127172007 | 347634 BRMONTREAL FERC Gurt
w3l Financial Gwep 1212017 | 3381118} Ciigroup Eneroy € FERCT Cokumbis Gl
T “’ﬁ Finsncial Swap 1202007 | 3352272 | Me®L ynchCom E EM FERC ensco Zone 4
£25 Firancial 5w 2AR0NT | S6478 { Gow Bem FERC Tranacn Zone 4
T Piranciat Fioencial Owep TN | 3354109 | SPMorgenChase Bank € FERG Taesco Zovs 4
Financiat Pirancial fump 1202017 | 3356337 CRaroun Energy E IFERC Transco Zooe 4
Fromd Firencial 6 T2ANT | 35823 | el ynohCom E EM IFERC Trarsca Zore 4
=] Firartial Bweps 12A207 | 3350078 Sootls Bank IFERC Transcn Zone 4
Financial Firancal Bwep 1272007 | 3362877 | MherfL ynohCom E EM FERC Transcn Zone 4
Franca Finencial Bwep 12207 | 3300098 Scotis Bank IFERC Transco Zone 4
' [ Firianciel Boes uFr'a’nTr [_Seamng | Gootia Bank FERC TramscnZone 4|
— 121727 Tosd
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Duke Energy Florida
Hedging Activitles

DEF Gas Hedging Status

As of July 39, 2018 CONFIDENTIAL
Financial | Finencial Option|  Cal 1172018 | 3380582 | Memil ynchCom E EM | MYMEXHGLID[  Hensy Rub
Financial | Financial Opson | P 1A/Z018_ | 3968552 | Menil ynchCom E EM | NVMEXNGLID | Herey Hub
Financiel | fire Opton| Ca 018 | 3370825 | Merrdl ynchCom E EM | NYMEXNGLID | Hemy Hub
Financial | F¥ Option{ Pid 117018 | 3370825 | Meril ynchCom E £ | NYMEXNG L1D | Henry Hub
Financiel | F Option] _CaA 112018 | 3374384 Morgen Stardey € | NYMEXNGLID| _ Henry Hub
Financisl | Fb Option | Pt 11112018 | 3374384 W StardeyE | NYMEXNGLID | Henry Hubd
Financiel__| Finencial Opton| _ Call 08 | S375008 Morpen Standey €| NYMEXNG L1D | Henry Hub
Financial | Fa Opton | Put 1101 | S375009 Morgen Stanley E | NYMEXNGLID | Hemry Hub
Financiel | F Option| _Cal 11172018 | 3377280 | MesiL ynchCom E EM | NYMEXNG LID | Henry Hub
Finencial | Financial Option | Put 1112018 | 3377280 | Mendl ynehCom & EM | NVMEXNGLID|  Henry Hub
Financiel | Financial Opéion | _Cal 112018 { 3378618 BKMONTREAL NYMEXNGLID| __ Henry Hub
Financiel | Financial Opton | Put 112018 _|_ 3378618 \BKMONTREAL NYMEXNG LD | __ Hemry Hub
Financisl | Financial Option | Call 112018 | 3380808 BIMONTREAL NYMEXNGLID | Henry Hub

ancil | Fioenclel Oplion | Put 1172018 | 3380908 BKMONTREAL NYMEXNG LID | Herwy Hub

wncial | Finenciel Opton | Cal 112018 | 3382982 | NextEra EnergyE EMG | NYMEXNG LID | Herwy Hub

mncial | Finencll Option | Put__ | 91172016 | 3382162 | NextErs EnergyE EM G | NYMEXNG L1D | Heny Ha

- encisl | Financial Option|  Cal 1172018 | 3383110 | NextEra EnerpyE EMG | NYMEXNGLID | Hensy Hub
o~ anciel | Financial Dption | _ Pt 1172018 | 3383110 | NexiErs EnergyE EM G | NYMEXNG L1D | Herry Hub
ancial | Financial Option | Cal W20 | 3305147 | Menil yichCom E EM | NYMEXNG L1D | Henry Hub

wnclel | Financial Opion | Pt U0 | 3385147 | Mendl ynchicom E EM | NYMEXNG L1D | Heory Hub

g ncial E-lﬂ Option Cad UZONS 3385718 BKMONTREAL NYMEX NG L1D Herry Hub
1 wclal | Financial Opion| Pt 112018 | 3385718 BIGMONTREAL NYMEX NG LID Hub

< ot Option| Cal | 117018 | 3386308 | MoganStanleyE | NYMEXNG L0 | _ Herry Hub
> ncal | F Option | Put 111/2016__| 3386308 _ Stankey E__| NYMEXNG LID | __ Henwy Hub

o U nciel | Finandisi Option|  Cad 1RMe | 3387837 BIGMONTREAL NYMEXNG L1D | Herry Hub
=] < ncial | Financiai Ogion | _ Pt D18 | 3387837 BIMONTREAL NYMEXNGLID | Herry Hub
o ncial | Financial Option| _ Cal 1172018 | 3309134 | Menil ynchCom EE34 | NYMEXNGLID | Henry thab
>N wisl | Finenclal Oplion | Put 112018 | 3389134 | Mendl ynchCom E EM | NYMEXNGLID | Herwy Hub
2 8 wiel | Financisi Option]  Colt 12Ne 3399703 | MeriL ynchCom E EM | NYMEX NG L1D Herwry Hub
[- =] wia Financial Put 1112018 3300703 | Menfl, ynchCom € EM_| NYMEX NG L1D Herwy Hub
;: 39. xisl | Financial Swap 112018 3323577 | 5F “hase Bank E FERC Heney Hab
- o cial | Financiel Swep 11172018 | 3324359 | JPMomganChase Bank E FERC Hervy Heb
= S N ) 1172018 | 3325421 | WeriL ynehCom € M TFERC Henry b
- O cel | Financial Swap 12018 | 3328587 | MermiiL ynchCom E EM FERC Herey Fub
3 z dal__| Fnanciel Swap IM72018_| 3330751 | JPMomanChase Bank £ IFERC Horwy Hub
- Sa | Financial Swop 1172018 | 3331498 qerie Bank Lid IFERC T Zora 4
-l = " | Financial Swep 112098 3302727 mm ERC Columbis Gulf
Financial__| Financial Swap /2018 | 3334143 | WerilL ynchCom E B FERC T Zone 4
Financisl__|_Financial Swap /2018 | 3338318 | MeniL ynchCom E E34 FERC C Guf
Financial Financial Swep 1nro1a 33386857 | Menfil ynchCom E EM IFERC Transco Zone 4
Finencial | Financial Swap 1112018 | 3341152 | JPMomanChase Bank £ IFERC Transco Zona 4
Finencial | Financiel Swap 1172018 | 3342335 | Menil ynchCom E EM IFERC Transco Zone 4
Financisl__|_Finencial Swap 1172018 | 3343031 Bank Lid IFERC T Zona 4
Flnancial Financial Swep 1n72018 3345085 | Menil ynchCom E EM IFERC Transco Zone 4
Financial Firancial Swsp 1172018 3348085 | Menill ynchCom E EM IFERC Transco Zone 4
Fnancal | F Gwap 11172018 | 3347634 BIKMONTREAL IFERC Cohumbia Gait
Financial F Swap 11472018 3351118 Cltigroup Energy E__ IFERC Coh Caslt
Financial | Financiel Swep 172018 | 3352222 | Werdll ynchCom E EM FERC T Zone 4
Fancial | Financial Swep 192018 | 3353475 Scota Bank FERC Zone &
Fnencisl | Fir Swap TN7Z018_ | 3354188 | JPMorpanChass Bank E IFERC Transco Zone 4

[ F Swap rzae | sssesar Cligroup Energy E IFERC Zone 4
Fruncal | Finencisd Gwep 1//2018_| 3358823 | MenflL ynchCom E EM IFERC Zone 4

f Financsl Swep 112018 | 3350678 Scotia Bank FERC T Zons 4
Financisl | Financial Swep 1128 | 3362677 | Menil ynchCom E EM FERC Transco Zone 4
Financlel | Swap 1172018 | 330608 Scwtia Bank IFERC T Zove &
Financiel | _Financial Swap 1172018 | 3068104 Scotia Bank IFERG Transco Zone 4

- AN72018 Total

$2.6100
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i F Option| Cal 2M2018 3368502 | Menfl ynchCom E EM | NYMEX NG L1D Herwy Hub
Financial Financial Option | Put 2n2me 3368582 | Menill ynchCom EEM | NYMEX NG L1D Henry Hub
Financia Firmncial Option C‘__ 2n/z2m8 337085 MM«nEEﬂ NYMEX NG L1D Herry Hub
Financisl | Financial Option|  Put 2172018 3370825 | Memill ynchCom E EM | NYMEX NG LD Herwy Hub
Financial | Financisl Option| Call 21208 3374304 Morgan Staniey E NYMEX NG L1D Henvy Hub
Financiel Financial Opéion Pesd 21rMmae 3374364 Morpan Stanley E NYMEX NG L1D Henwy Hub
Financisl Firancial Option |  Call 2172018 3375809 Morgan Staniey E NYMEX NG L1D Henry Hub
Financial ¥ ial Opion Put 2172018 3375809 Motgan Stanley E NYMEX NG LI1D H Hub
Finercial Financial Option] Cat | 2n72M8 3377280 Meril. ynchCom £ EM_| NYMEX RG L1D Henry Hub
Froncisl | Francial Opgon}  Put__| 2172018 | 5377209 | Memil ynchCom EEM | NYMEXNGLID | Henwy Hub
Financiel F Option| Cad 2112018 78818 BIGMONTREAL NYMEX NG L1D Henry Hub
Financial Finenciel Opion|  Put 2172018 3376818 BXKMONTREAL NYMEX NG L1D Henry Hub
Financial Fi Option{ Cal 212018 JIBOS08 BIGMONTREAL NYMEX NG L1D Henry Hub
Financiad Fin Option Put 2/ 2018 3380908 BMNT_R__EAL NYMEX NG L1D Harry Hub
Fin Fi isl Oplion Cad 212018 3382962 | NexiEre EMG | NYMEX NG L1D Herwy Hub
Financial Finencial Opion Put 21rMa 3382162 NI_I;EQMEB‘B NYMEX NG L1D Haewy Hub
Financial Financial Option|  Call 211208 3333110 | NexiEm EnergyE EMG | NYMEX NG L1D Hervy Heb
Fin F Option|  Put 2172018 | 3353110 | NexiEra EnergyE EMG | NYMEXNG L1D|  Henry thab
" Financiel | Financial Option | Cad 2hr018 | 3385147 | Merdl ynchCam EEM | NYMEXNG L1D | Henry Hub
Financisl Financial Option Put 22018 3385147 Memil ynehCom E EM | NYMEX NG L1D Hemry Hub
F Financial Option |  Call 2n018 3385718 BIMONTREAL NYMEX NG L1D Henwy Hub
Firancial F Option Put Falenl) 3385718 BKMONTREAL NYMEX NG L1D Hub
F F Opion| Cab 21728 3366308 Morgan Stenley E rm_gxus LD Henry Hub
F dal Finenciel Oplion Put 21728 3306308 Stanley E NYMEX NG L1D Henry Hub
Fnanciel Fianciel Option{ _ Cad 2172018 187837 BRMONTREAL NYMEX NG L1D Henry Hub
Fa F5 Option Pul 212018 787 BIMMONTREAL NYMEX NG L1D Henry Hub
Financisl Financis! Option Call 212018 3389134 Marfl ynchCom E E3 | KYMEX NG L1D Henry Mub
Fancial Finencial Option|  Put 212018 3389134 | Merit ynchCom EEM | NYMEX NG LID Henry Hub
Financiel Financiad Option |  Cal 212018 3399703 Mol ynchCom € EM | NYMEX G L1D Henwy Hub
Financial Financial Option Put 212018 2399703 Merill ynchCom E EM | NYMEX NG LID Herwy Hub
Financial | Fi Seap 212018 3323577 | JPMorgenChass Senk E IFERC Henry Hub
Financial Financiel Swep 2712018 3324359 | JPMorganChase Bank E | IFERC Hub
Financisl Financial Swap 212018 3325429 Meril. ynchCom E B34 IFERC Henry Hub
Financisl Financial Swap 212018 3328587 | Menil ynchCom E EM {FERC Heowy Hub
Financiel F Swap 212018 30751 | JPMorganChase Bank E JFERC Herwy Hub
F Finandial Gwap 2172018 | 3331496 | M Bank L3d IFERC Fronsca Zone 4
Fin Financial Swep 2172018 AIIT7IT mﬂmi [FERC Columbia Gulf
Financial Financial Swap 21172018 J33113 Meaill. ynchCom E EM IFERC Transco Zone 4
Fi F Swep 20172018 3338318 Merill. ynchCom E EM IFERC Columbia Gulr
Financt Fnanclal Swep 2/1/2018 3339657 | Merril ynchCom E EM [FERC Transcn Zone 4
Firancisl Fi Swap 21018 3341152 | JPMorganChess Bank E IFERC Transco Zone 4
Financisl Fl dal Swep 2142018 3342235 Manil ynchCom E £4 IFERC Tratco Zone 4
Finencisl Financisl Swep 212018 3303001 Macquarie Bank Lid IFERC Transca Zone 4
Fnsnciet Fin Swep 2N{2018 3345005 | Merriil ynchCom E EM IFERC Transco Zone 4
[ Financial Financiel Swap 2172018 3348085 Marrfil. ynchCom € EM IFERC Transeo Zone 4
Financisl Financial Swep 2018 3347834 BKMONTREAL IFERC Columbis Gut
Financial | F 212018 | 3351116_|  Chigroup Energy E IFERG Cokumbia Gut
Financial Francial Swep 212018 3352222 | Menil ynchCom E EM fFERC Transco Zone 4
Finenclal Financiel Swap 2Mrme 3I5I4TE Scotls Bank IFERC Transco Zona 4
Financid | Financial Swep 212018 | 3354180 _| JPMorganChate Bark E [FERC Teanseo Zone 4
Financist | Financial Swap 2/\/2010_ | 3aseazy Chgroup Energy E [FERG Zone 4
F Fnancigl Swap 2172018 3356823 | Memil ynchCom E EM _IFERC Zore 4
Flnanciel Financisl Swep 2/172018 3355873 Senta Bank IFERC Ti Zone 4
Finandial Financial Swap 2112018 33m877 MenfiL ynchCom E EM A\FERC Transen Zore 4
Financial Financial Swep 2nroe 3306896 Scotia Bank IFERC Teansco Zone 4
m-_ Fwa 21112018 3368 104 Scotts Bank IFERC Transco Zoo 4
—— R ————
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aM2018 3382162 | NexdEraEnemyE EMG

Finsncial 32018 | 3388582 | MenflL ynchCom E B [ =ewn
Fin 3172018 | 3368582 | bhetiL ynchCom E EM | e300 |
Firancal 372018 | 3370825 | WendL ynchCom E EM | sze%0 |
Financlal S/2018_ | 3370825 | MenllL ynetCom € EM [ 2800
Financial 32018 3374384 Morgen Staniey E | s28300 |
[~ Financiel 2018 | 3374294 Morgen Steniey E | T
St 12018 | 3375609 |  Morgan Staniey £ |  s2ai0 |
™ Fimncel | ¥12018_ | 3375800 Stardey E | sae3s0 |
Financial V12018 | 3377260 | Wenill ynchCom E EM | | s2630 |
Flreeseeid /2018 | 3077268 | MemiL ynchCam E EM | s2e90 |
Financial 3NQ0 | 337ee1s BKMONTREAL
Financia Shenia | ssTeea BKMONTREAL
Firrc. 32013 | 3380508 BKMONTREAL
Firanciel 312018 | 3380808 BKMONTREAL

o8 32182 | NexiErs EnesgyE EM G

i

AN2018 | 3383110 | NexiEra EnergyE EMG |

312018 | 3363110 | NextEra EnorgyE EM G

172018 3385147 | Meaill ynchCom E EM

AM2018 3385147 Mearlll. ynchCom E EM

12018 3385718

aH/2018 3385718 BIXMONTREAL

M08 3388306 Morgan Staniey E

N

018 | S3eea00 MorGan Staniey £

v

ACN 2018-058-2-1

372018 | 3307637 BIMONTREAL
2018 | 3387637 BIMONTREAL
A28 3389134 _| Memil ynehCom E EM |
3N2018 | 3389134 | Maril ynchCom E EM
312018 | SISUTOS | Merl ynchCom E M

.
.

2|8]2 |82 (B2 C[2(E]2R)R(RI2 (R R (R]2 B]2|R[2|8}2 R (2[E] 2/

12018 I30TC Mertil ynchCom E EM

NFDERTIA

M08 I323577 | JPMorganChese Bank E

NAZD1E_ | 3374350 | JPMoEnChass Bark E

V12018 | 3375421 | Menil ynchCom E EM

2018 | 3326587 | MemtL ynchCom E EM

N2018 | 3330751 | JPMorganChass Bank E

2010 | 3331418 | Mecquare Bank Lid &
3OS | 3332727 | Cligroup Energy E 324500

32018 | 3334113 _| el ynchCom E £

Firzme 3338318 | Meerit. ynchCom E EM

Duke Energy Florida

¥yzoia 3339857 MerriL ynchCom £ EM

Hedging Activities
-August 2017 to July 2018

Nzoe 3341152 | JPMorganChase Bank E

3172018 | 3342335 | Wemil ynchCom E EM

i 7|30kt No. 20180001-E|

3172018 3343031 Macrparis Bank Lt

rzme 3345085 | $Menfl ynchCom E EM
o8 3348085 | Menilll ynchCom E EM
yizme 34T BIMONTREAL

2018 3351118 Chigroup Energy E

eme 3352222 | MeriL ynchCom E BEM

i

W1/2018 353475 Scofile Bank

AWZ018 | 3354189 | JPMorgenChase Bank £

3H2018 3358327 Cligroup Energy E

I1/2018 3358823 | MenfL ynchCom E EM

/2018 I359678 Scota Bark

23121213 D

aH2018 33877 | Merdl ynchCom E EM
Scutia Bank

yiRa018 33666898 £

12018 3368104 Scotia Bank
— —

172018 iuﬂ

18835200

S e R N R R E R
Igggggggﬁggggggigigg




W

puke Energy Florida

Hedging Activities

[ Financisl Option| _ Call AM/2018 | 23684488 Morgan Stankey E__ | NYMEXNG LID | Henry Fub
F Financial Option| _ Pul 4nRZO1D | 3304480 Morgan Stankey E__| NYMEX NG LID Hob
¥ Financtal Option| _ Call | 4n/2018_|_ 334878 BKMONTREAL NYMEX NG LID | Herwy thab
Fywnciel | Finandial Option| Pl AN7Z0W | 3304878 BIOWONTREAL NYMEX NG L1D | Herey Hub
Finencisl | Frenciel Option|  Cad | 4472018 | 3308582 | Mentl ynchCom E EM | NYMEX NG L1D | Henry Hub
Financisl | Financiel Option| _Pt_ | aHzoin 3309582 | Merll ynchCom EEM | NYMEX NG LID Hanry Hub
Finencil | Finencisi Option| Caf | 412018 | 3370825 | MerlL ynchCom EEM | NYMEXNGLID | Henry Hub
Financisl__| Finencis) Optin| Pt 4/172018_| 3370625 | MemiLynchCom E EM | NYMEX NG LID | Hemy Hib
Finonclel_{ FnancialOplion|_ Gl | 4172010 | 3374384 Morgan Staniey E | NYMEXNGLID | Henwy Hub
Fnancial | Financial Option|_Pul 4AR01B | 3374384 Morgan Stankey E__| NYMEX NG LID | Henry Hub
F i Option| Csd | 4neoi8 | 33rsecs Morgen Blankey E__| NYMEX NG LID | Herwy Hub
Finenciel | FA Option| _ Put anzoe | 3376608 gan Staney €| NYMEX NG LID | Herry Hub
Financisl _| Finencial Option | Cad | 4712018 | 33772066 | Merrll ynchCom E EM | NYMEXNG LID | Hemry b
Financial Financisl Opéion Put ANMR2018 IJTT60 Merril, ynehCom E BEM | NYMEX NG L1D Henry Hub
Finencisl | Financiel Opton| _ Cel AR08 | 3378818 BKMONTREAL NYMEXNGLID | Herwy Hib
Financisl | Financiel Option | Put aeme | 33veats BKMONTREAL NYMEX NG L1D Henry Hub
—~aancisl | Fitanciai Option| Call | 4772018 | 3380808 BKMONTREAL NYMEXNGLID | Herwy Hub
wncial | Finencial Option | _ Pt &VZ010_ | 3380800 BIOAONTREAL NYMEX NG LID | Herwy Hab
wncil | Finencisi Option | Call | 41/z018 | 3382162 | NewdErs Enesgyt EMG | NVMEX NG LID | Henry Hub
- mncel | Financial Opgon| P 4N@E0IB_| 3082162 | Nexitrn EnergyE EMG | NYMEXNGLID] _ Henry Hub
- anciel | Financiel Opion| Call | 412018 | 3383110 | Nexttra EnevgyE EMG | NYMEXNGLID | Henry Hub
iy acial | F Opton | Put 42018 | 3369110_| HexdErs EnergyE EMG | NYMEXNGLID | Henry b
0 sncel | Option] Cal | 412018 | 3385147 | WeriL ynchCom E EM | NYMEXNG LID]| _ Henry Hub
§ wncial | Frencisl Option| _Put_| 472018 _|_ 3385147 | MeriL ynchCom £ EM_| NYMEX NG L1D [
woisl | Finenc Option | Cel_| _ 4/i12018 | aas7esy BKMONTREAL NYMEXNGLID|  Henry Hib
< mcal __| Fnenciel Opton | Put wigoe | aaTest BKMONTREAL NYMEXNGLID|  Henry Hub
mcal | Fnanciei Opgon| Cal | 4772018 | 3389134 | Mesril ynchCom & EM | NYMEX NG L1D | Herwy Hub
0 3 wicial | Finenclel Option | _ Pt | 4N72018 | 3389134 | MesTL ynchCom E EM | NYMEX NG L1D | Herwy Hub
- << ncel | Fanciel Option|  Call | 412018 | 3398703 | Mesril ynohCom E EM_| NYMEX NG L1D | Herwy b
S = ncial | Financial Option| _ Put_ | 41172018 | 3399700 | MerlL yncticom & EM | NYWEX NG L1D | Herwy Hub
>4 ncdsl | Fnencial Opion| Cal | 41172018 | 3441943 | MeniL ynchCom E B34 | NYMEXNG LID| _ Henry Hub
S O nclal | Financei Option| Pd_| 4172018 | 3441943 | MerriL ynchCom E EM | NYMEXHNG L1D | _ Henry Hub
-8 8 nciad Financial Option Call AN2008 3442980 MME NYMEX NG L1D Harxy Hub
< 2 wclsl | Financisl Option| _Pul_ | 411/2018 | 3442900 | JPMorganChase Bank £ | NYMEX NG LD | Henry Hub
N wial | Financiel Swap 42018 | 3358458 | MentL ynchCom E EM IFERC Henry Hub
on wial Financisl Swep ANR2018 3358870 Scotia Bank IFERC Herry Hub
'; o el | Financial Swap AVOTE | 5359030 | MeriL ynchCom E EM IFERC Herry Hub
u=z el | Finandial Swop AHR018 | 3355677 BKMONTREAL IFERC Henry Hub
] et | Firanciel Swep 42018 | 3360278 Morgan Staniey E FERC Henwy Heb
2 sl | Flancal Swep 42018 | 3362878 | WenlL ynchCom & EM IFERC Herwy Hub
Financisl | Fnancial Swap 42018 | 3363538 BIMONTREAL IFERC Henry Huo
Financisl Financial Swap 4172018 3363004 Morgan Stariey E WERC Herry Hub
Financial | Fiowncisl Swap AN2018 | 3300087 Marpan Staniey £ WERC T Zone 4
[ [ Financial Swap Anz018 | 338a1m Morgen Stankey E IFERG T Zona 4
Financisl | Financial Swap A/2018 | 3378418 Scotia Bank FERC Transco Zone 4
F Financial Swap a0 | 333asa Morgen Smniay E FERC Transco Zone 4
Financisl | Financial Swap azota | 338esd0 Scotia Bank IFERC Cohumble Gul
Fivenci) | Financil Swep 4018 | 3400237 BIMONTREAL IFERC Cohsmbla Gull
Financiel mm AI172018 34068880 mmw IFELC C Gt
] 12018 Towm] |
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Duke Energy Florida
Hedging Activities
August 2017 to July 2018

Finencid cal SH2018 | 3384488 Morgan Sebey E__ | NYMEX NG LID | Henry Fub 28210 Cg
Finendat Put 512018 | 3364488 Momen Steney E | NYMEX NG LID | Hemry Hub 326210
Financial Cad EN72018 | 3384870 BIGMONTREAL NYMEX NG LID Hub 26210 Q\
Financial Put 5172008 | 3364570 BXMONTREAL NYMEX NG L1D | Hersy Hub $2.8210
Financial Call EH018 3309562 | Menill ynchCom E EM | NYMEX NG LI0 Hanry Hub $2.0210
Finenciel Put SM2D8 3368582 | Menfl ynchCom E EM | NYMEX NG L1D Henry Hub 28290
Financial Cad | 512018 | 3370825 | Wentl ynchComEBM | NYMEX NG LID | Henry b $26210
Pl P 5172018 | 3370825 | Mentl ynchCom E EM | NYMEXNG LID | Menry Huts 25200
Financal Call sn20e 3374384 Morgan Stanloy £ NYMEX NG L1D Henry Hub $2 8210
Pnancis! Put §h72018 374354 Maorpan Staniey € NYMEX NG L1D Heney Hub £2 8210
Financal Cal | 5H2018 | 3375008 Morgen Staney E__| NYMEXNGLID|  Henwy Hub $2.8210
il Put SHz0M8 | 3375800 Morgen Starndey €| NYMEXNGLID | Heney Hub $26210
Pl Col | "S5M@018 | 3377208 | Mami yochCom EEM | NYMEXNGLID | Herwy b 26210
Financiel Pt 5172018 | 3377208 | MerPLynchCom € EM | NYMEXNGLID ] Henry Hub 326210
[ Firancial Cal S1Z0IE | 3378618 GRMONTREAL MYMEX NG LID | Herry Hub 32.6210
neisd Put Si018 3378018 BEJAONTREAL NYMEX NG L1D Herwy Hub $2.8210
ncial Col | SAR0YS | 3380908 BIGACHTREAL NYMEXNG LID | Herwy Heb 2.8210
por] Put 812018 | 3380908 BIGACNTREAL NYMEXNGLID | Herwy than 328210
sl Cal 5172018 | 3382182 | Nexitrm EnergyE EMG | NYMEXNG L1D | Herwy Hab 28210
por] Pt SM2018 | 3382162 | NexErs EnergyE MG | NYMEXNG L1D Hub $2.8210
el cal 572018 | 3383110 | NexiErm EnoroyE BMG | NYMEXNG L1D|  Henry Hib $2.6210
wiad Pul 512018 33683110 | NextEra EnergyE EM G | NYMEX NG L1D Harwy Hub $2.8210
T Cal 512018 | 3385147 | Mermil ynchCom E EM | NYMEXNGLID | Herwy Hub $2 8210
il Put Snrzoie 3385147 | Merril, ynehCom E EM | NYMEX NG L1D Harwy Hub $2.8210
ial cal 5Hr2018 3387637 BKMONTREAL NYMEXNGL1D | Henry Hub $28210 3
il Put 12018 3287837 BXMONTREAL NYMEX NG 11D Henry Hud $2.8210
o Cad | Sn2018 | 3389134 | WeniiL ynchCom E EM | NYMEX NG LID | Herwy Hub 28210 [om—
s il Put SN2D18_| 3369134 | Meril ynchCom EEM | NYMEXRGLID | Herwy Heb 28210 el
L icial Call 542018 3399703 | Memil ynehCom E EM | NYMEX NG L1D Henvy Hub 32 8210 ———
o 1 Put_| SN7018 | 3396703 | MerlL ynchCom E BM | NYMEX NG LID ] Hemy Hub 26210 L1
=1 = Col | SAr2018 | 3441943 | Merill ynchCom E EM | NYMEX NG LID | Henry kb 28210 =
3 cal Put SH2018 3441943 | MefL ynchCom EEM | NVMEXNGLID|  Hesry Hub 3268210 =
- cal Cel | SN72018 | 3442500 | JPMorganChase Bank E| NYMEXNGLID | Hedry Ho 328210 = o]
8 dst P SAIZ010 | 3442800 | JF “hase Bank £ | NYMEX NG LD | Henry Hub 326210 2
2 cial snroe 3358458 | MerdlL yncthCom E EM FERC Hervy Hub $2 8200
-] = BAZ08 | 3356670 Scote Bank IFERC Henry Hib $2.6200
. cal SN018 | 3359030 | MemiL ynchCom E EM IFERC ey Ht 32 6200
£ & 5018 | 3350677 BRMONTREAL IFERG Herry Hub 328200
[ SAR01S | 5900270 | Morgan Staniey E WERC Fierwy Hub $2.8200
Frisncisl 52016 | 3362678 | eaf ynchCom EEM tFERC Herey Hb %2 8700
[~ Fnancial SHO8 | S35 BIGMONTREAL IFERC Hetwy Hub $2.6200
; 172018 | 3363554 Morgan Stmiey E FERC Henry Hub $2 6200
Financisl £/172018 J30BGT Morgan Stanley E [FERC Transco Zone 4 $2.7000
Financial SHR018 | 3360103 Morgan Stanisy £ IFERC Transco Zone 4 $2.7900
Financizl 5HR018 | _s37eeie Scotia Bank IFERC Transco Zone 4 $2.7900
e SHR018_ | 3363058 Morgan Staniey E TFERC Transco 2ome 4 $2.7000
Flnarclad SN/2018 | 3389540 Scotia Bank IFERC Cohambia Gull 32.6700
Financial S5H2018 3400237 BMONTREAL IFERC C Guit $2.6700
Fnendizl 512018 _| 5408060 | Wacquarie Bank Lid IFERC___ | Columbia Guat 32,6700
SIEO‘IB Tota) | 320 50800 ]
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Duke Energy Florida
Hedging Activities

Fi Fi Option| _Cal M08 | S384dse [ Stanley E__| NYMEXNG L1D | Herwy Fub
Financiel | F Option|  Put 82018 | 3364488 Morpan Staney E | NYMEXNGLID|  Henry Hub
Financial | Financial Opbon | Cal 12018 | 3364878 BKMONTREAL NYMEX NG LID | Heowy Hub
Finand Financial Opton | Put &172018 | 3364878 BKMONTREAL NYMEXNGLID|  Henry Hub
Fa Financial Opton | _ Cak 812098 | 3389582 | Mesril ynchCom E B | NYMEXNG LID | Herwy Hub
F 4| Feencist Option | Put 82018 | 3309562 | MesiL ynchCom EEM | NYMEXNGLID | Henry Hub
Financll | Financisl Option| _ Ce3 /12018 | 3370025 | MesrlLynchCom E €M | NYMEXNG LID|  Henry Hub
Financial Financial Option Put SM2018 3370825 Merriil ynchCom E EM | NYMEX NG L1D Herry Hub
Finsncal | Financial Opton | Cad 82018 | 3374394 Morgen Stankey E__| NYMEXNG LID | __ Herwy Hub
Financial | Financiel Option | Pul 612010 | 3374354 | MomenStareyE | NYMEXNGLID Pb
Financial | Financial Option | Cad 6M2018 | 9375600 Worgen Stanley E | NYMEXNG LID|  Henry Hub
Financisl | Financiad Option | Put onZowW | 3375608 Morgan Stanley E | NYMEXNG L1D | Herwy Hub
Financlal | Finencisl Option | Call @018 | 3377288 | Menil ynchCom E EM | NYMEXNG LID{ _ Henwy Hub
[~ Financlel _| Finerwist Option| Pt BAIZDIS | 3377208 | MetiL ynchCom E EM | NYMEX NG L1ID | Henry b
Financial | Financial Option | _ Call o/12018_ | sarpats BKMONTREAL NYMEXNGLID | Henwy Hub
Financial mm P /2018 ATRE18 BXMONTREAL HNYMEX NG L1D Henry Hub
= —==""| Financial Option | _Cat &/1/2018 | 3380506 BXMONTREAL NYMEXNG LID|  Herry Hub
| Financel Option]__ Put 6//2018 | as0ooa BKMONTREAL. HYMEXNG LD Henry Hub
| Fvancisl Option | Cat 6018 | 3382162 | NextEra EMG | NYMEX NG L1D Hub
- [ Financial Opton| _Pul BAZ018 | 3382187 | Nexttra EnergyE EMG | NYMEX NG LID | Henry Hub
o~ _{m Opton] Cel BI018 3383110_| MexiEra EnergyE EM G | NYMEX NG L1D Herry Hub
ob Fin Opton] _ Put &Z018 | 338310 | Nexifra EnergyE EMG | NYMEXNGLID|  Henry Hub
Wy F Option| Caa @2010 | 3385147 | MermiL ynchCom EEM | NYMEXNG LID| Henry Hub
So Financil Option | Put BNZ018 | 3385147 | MeriL ynchCom E EM | NYMEXNGLID | Henry Hub
- Financial Opton | Cal 82018 | 3387637 BIOMONTREAL NYMEXNG LID| _ Herwy Hub
< | Financisl Option | Pt &M7Z018 | a3aves7 BKMONTREAL NYMEXNGLID|  Henry Hub
2 F Option Csd SHZ018 3389134 Marrfll, ynchComn E EM | NYMEX NG L1D Henry Hub
o U Financial Option | Pul ©/2010 | 3385134 | MesriL ynchCom E EM | NYMEX NG L1D | Herwy Hub
= < Fnandal Opton | Cal &72018 | 2300703 | MermiL ynchCom E EM | NYMEXNG LID ] Henry Hub
oS Financia Option | Pul 672010 | 3399703 | MendL ynchCom E EM | NYMEXNGLID | Hersy Hub
>4 F JOpon | Cat 872018 | 3441943 | Memil ynchCom EEM | NYMEXNGLID | Henry Hab
39 R 3 Option | Put BA/2018 | 3441943 | Meail ynchCom E EM | NYMEXNGLID | Heney Hub
o § | FnancisiOption | Caa 62018 | 3442990 | JPMorganChasa Bank E | NYMEX NG L1D Hub
= Financisl Opfion | Put &M2018 3442080 | JPMorganChase Bank E | NYMEX NG L1D Henty Hub
~Na Financial Swep BARDE | 3356458 | MesfL ynchCom E EM IFERC Harvy Hub
8 o~ Financlel Swap 8H2018 335867 Bcotia Bank IFERC Hub
- O Firancial Swap 672018 | 33509030 | Memil ynchCom E EM IFERC Hersy Hub
a= Finsancial Swap 612018 | 3350677 BKMONTREAL IFERC Heney Hub
g."ﬁ F isl Swep 1208 3360278 Staniey E IFERC Hengy Hub
[ F Swep BH2018 HT0 Meril ynchCom E EM IF_E__RQ Henwy Hub
r Finenclel | Fisencial Swap ehZme | 3363535 BRMONTREAL IFERC Heney b
Financel | Financiel Swap 6r2018 | 3363994 Morgan Staniey E IFERC Heney Hub
Franciel | Financiel Swap aH7z018 33000897 Stanley E IFERC Transco Zone 4
Ficancisl__|_Fin Swap arzme | 3368103 Morgan Staniey £ IFERC Transco Zone 4
Financlel__| Swap SN2018 | 3372419 Scotia Bank IFERC Transco Zone 4
Foencis Financial Swep BHN2018 TIEASE Maorgan Stanley E IFERC Transco Zone 4
Financial | Financiel Swep B2018 | 3388540 Scotis Bank IFERC Cokumbia Gulf
Financlal | _Financiel Swep 62018 | 3400237 BXMONTREAL IFERC Cotumbia Gutt
Fnanclel | Financial Swsp 612018 | 3400060 | Macouare Benk Lt IFERC Cotumbia Get
| 8172018 Tate!

32 6750
$2.8750

$2.8750

$2.8400

$2.7200
$2.7200
32.7200

RGLIb Al

%0



Fi Financial Option| Cal THRO1B 3284488 Morgzan Stanley E NYMEX NG L1D
Finncisl | FirencialOption| Pt | 7172018 | 3364488 Morgan Stankey € | NYMEX NG L1D
Financiel__| Finencisl Oplion | _Call | 7772018 | 3304570 BIMONTREAL NYMEX NG L10
Finencisl | F Opfion| P | 7H/2018 | 3364870 BIGWONTREAL NYMEX NG L1D
Finenciel | Finenclel Option | _Call | 7/1/2018_| 3380582 | MeniL ynchCom E EM | NYMEXNG L1D
[ Fnancy Opfion| Pu_| 772018 | 3308562 | MeniL ynchiCom E EM | NYMEX NG L1D
Financil | Frencial Option| Call | 7/1/2090_ | 3370825 | Meril ynchCom EEM { NYMEX NG L1D
Finmciel | Financiel Option | Put 7072018 | 3370625 | MeniL ynchCom EEM | NYMEX NG L1D
Finencil | Financial Option| Cal_| 77172018 | 3574304 Morgan Staniey E__| NYMEX NG L1D
Financisl | FrancelOption| Pl | 7/1/2018_| 3374304 Wogan Saaley E__| NYMEX NG L1D
Financisl | Fnancial Option| _Cad | 77172018 | 3373808 Mogan Staniey E__| NYMEX NG L1D
Financis! | FnencialOption | Pt | 7/1/2018 | 3375809 Morgan Stanjey £ | NYMEX NG LD
Firencial Financisl Option|  Call 2112018 3377280 MeriL ynchCom E EM | NYMEX NG L1D
Franciat | F dOption| Put | 7r72018 | 3377289 | MenfL ynchCom E EM | NYMEX NG L1D
Finamsies | ~—encislOpion| Cal | 702018 | 3378818 BIOMONTREAL NYMEX NG L1D
ncisl Option Pul M08 3370818 BIGMONTREAL NYMEX NG L10
ncial Option Cal 712018 33180008 BIGAONTREAL NYMEX NG L1D
= noalOption| Put | 7172010 | 3380908 BKMONTREAL NYMEX NG L1D
o ocalOpion| Call | 77172018 | 3382162 | Nexttrm Enerygy EMG | NYMEX NG L1D
0 scisiOption|  Put 70172018 | 3322182 | NextEsn EnergyE EMG | NYMEX NG L1D
% Pl Wi Option| Cafl | 772018 | 3383110 | Nexttra EnerpyE EMG | NYMEX NG L1D
g sl Option | Put 772018 | 3383110 _| NextEsa Energyt: EMG | NYMEX NG L1D [ szee00 |
- oial Option|  Caa 7172018 | 3385147 | Menfl ynchCom EEM | NYMEX NG L1D
< gaOpion| P | 7612018 | 3385147 | MenllL ynchCom EEM | NYMEX NG L1D
= delOption| Call | 7172018 | 3387837 BXMONTREAL NYMEX NG L1D
o U dal Option|  Put 712018 | 3387837 BKMONTHEAL NYMEX NG L1D
= < 3aiOpton| Cal | 72018 | 3389134 | MerilL ynchCom EEM | NVMEX NG L1D
~ o isiOpton] Put | 772018 | 3389134 | MerriL ynchCom E EM | NYMEX NG L1D
)] > 5 fal Option| Call 7112018 399700 | Mentt ynchCom EEM_| NYMEX NG LD
2 9320 WiOpfion) Put | 7/1/2018 | 3399703 | Masil ynchCom EEM | NYMEX NG LID
82 03  wopn| Ce [ 772018 | 3441843 | Merfl yochCom E EM | NTMEX NG LID
w“wS e ®Opton) Put_ | 712016 | 3441843 | Mlenfl ynchCom EEM | NYMEX NG L1D
E T 5 wopon] G | 772018 _|_ 3442060 | SPMorganChase Bank E | NYMEX NG LID
o < 3 o WOption] Put 7A2018 | 3442080 | JPMorganChase Bank E | NYMEX NG L1D
S ™ 2 o Swap 7172018 | 3358458 | Maril, ynchCom E EM IFERC
@ ) 3 " o Swap a7zl 3358570 Scotta Bank [FERC
x 0 Wy d Swep 7012018 | 3358030 | Mhemit ynchCom & EM IFERC
a 2z A Swep 7072018 | 3360677 BRMONTREAL FERC
F F Swap 7A2018 | 3360278 pan Stankey E__ IFERC
Financiel__| Financial Swep TAR2016 | 3362878 | Mertl ynehCom E 84 FERC
Financiel | Financial Swap TAE018 | 3863535 BXMONTREAL IFERC
Francial | Swap TAZ0I8_ | 3363994 Morgen Stardey E IFERC
 Fnancal | Fnancial Swep T/Z018_| 3300697 | _ Morpan Stenley E IFERC
:- Finsncia) Swap THR0I8 | 3368108 Morgan Staniey £ IFERC
¥ Financial Swap THARDIS | 3378418 Sccia Bank TFERC
Francal | Fi Swip THARZ018_ | 3363658 Morgan Stenley E FERC
Financal _|_Finenciel Swap 7A7Z018_| 3389540 Scoba Bank IFERC
o Finencial Swap 7not8_ | 3ao0037 BKMONTREAL IFERC
Finoncial | Financiel Swap 772018 | 3408860 | Macquarie Bank Lid IFERC
M 1112018 Tow 1
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- Company: Duke Energy Florida

Daocket No. 20180001-El
ACN 2018-058-2-1

Hedged Exposure
August 2017 to July 2018
Natural Gas No. 2 Ol Heating Oil - River Barge {Fuel Surcharge) Heating Oil - Rall {Fuel Surcharge)
Hedged Actual Hedged Hedged Actual Hedged Hedged Actual Hedged Hedged Actual Hedged
Volumes Burn Bumns % Volumes  Bum Bumns % Volumes Bum Bums % Volume Bumn Bumns %
Aug-16 90,1 25,828,700 | - - 0% - 0% . - 0%
Sep-16 22,519,300 - - 0% - 0% S . 0%
Oct-16 20,884,400 - - 0% - 0% - - 0%
Nov-16 18,501,000 - - 0% - 0% = = 0%
Dec-16 18,984,600 - - 0% - 0% - - 0%
Jan-17 18,973,500 - - 0% - 0% - - 0%
. Feb-17 13,781,600 . s 0% - 0% . N 0%
Mar-17 16,635,200 - - 0% - 0% - - 0%
Apr-17 18,177,700 - - 0% - 0% - = 0%
May-17 20,503,800 - - 0% - 0% = - 0%
Jun-17 23,768,500 - - 0% - 0% o - 0%
juk17 26,485,400 - - 0% - 0% - . 0%
0%
77,355,000 245,445,700 - - 0% = % . - 0%
A
- = =y
J —p—
'tV [a_
@ - s
3 -3
g %
3 =
09
. 8% )
o m o
Source: As Referenced §
=]
@©
b=y
Q
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Duke Energy Florida

Hedging Activities
August 2017 to July 2018

T
o

Duke Energy Florida Q(\
Docket No. 1B00D1-El

Witness: McCallister
Exhibit JM-1T

CONFIDENTIAL

(535,043,018) (535,043,018) | 103.105,000 103,105,000 s 3670 =

:ACN 2018-058-2-1

Okt. No. 20180001-El



o P>

Ing Actlvities
August 2017 to Juf

Hedg
Dkt. No.

y 2018

* ACN 2018-058-2-1

20180001-E1

CONFIDENTIAL

Duke Energy Florida

Duke Energy Florida
Docket No. 180001-El
Witness: McClay
Exhibit JIM-1T

Natural Gas Hedging Detail

(84.722.475) | 37.970,000 37.870,000

[See Note 1
ee Note 1
0% See Note 2

4.722,475)

fote 1: Actual burns for perjods January 2018 through May 2018, June and fuly 2018 burn numbers are considered estimates subject to minor adjustments based on actual bookings.

Yote 2: Based on actual fuel bunrns for January 2018 through May 2018, and forecasted fuel burns for June and July 2018,

PBC
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Duke Energy Florida

Hedging Activities

August 2017 to July 2018

Dkt. No, 20180001-E1; ACN 2018-058-2-1
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L) Commodity Type Fuel Od
Station Name Shady 1hills
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> DEF Shady Hits Seplembar 2017 irwolce Confidential pet stgx

Duke Energy Florida

Hedging Actlvitles \)%
August 2017 to July 2018

Dkt. No. 20180001-El: ACN 2018-058-2-1
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Hedging Activities
August 2017 to July 2018
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DEF Gas Hedging Status

CONFIDENTIAL

Financital | Financiat Swap 8112017 | 3281830 Macquatie Bank Lid FERC |  Henry Hub
Financlal § Financlal Swap 8112017 | 3283779 Cigroup Energy E FERC | Colmbia Gl
Financial | Financial Swap &12017 | 3284454 Macguarie Bank Lid IFERC | Columbla Gul
Financial Wj_m 8N201T | 3206347 Memil ynchCom E EM IFERC Columbla Gull
Financial Finau g T o an2017 | ag7TTet JPMorganChase Bank E FERC Henty Hub
Fnoncial | Fna o g é > ooy | azresrz MemilL ynchCom E EM \FERG Hanry Hub
Financla) | Flna 2855 a7 | azaiesn Macruade Bank Lid IFERC Haary Hub
Financiel | Fné og._ 53 10172017 | 3277781 | JPMorganChaseBarkE | FERG Henry Hub
Fnancl | Ain S5 S & 10172017 | 3279677 MeriiL ynchCom E EM IFERC Hanry Hub
Financial | AIn S £ 8 9 10172017 | 3281830 Macquarie Bank Lid FERC | Hemy thu
Fiancel | fin My & 1112017 | 333416 Macquarie Bank L1 FERC | Tranaco Zone 4
Fnanclal | Ar 2 § 1142017 | 3332727 Citigroup Energy E FERC | Columbla Guit
Financlal | A = 11172017 | 3334113 MarritL ynehCasn E EM FERC | TranscoZone 4
Financial | £ g o7 | 33aese Martiil, ynchCom E EM FERC | ColumblaGul
Faanciat | 7 & 1212017 | 3332727 Cligroup Enargy E IFERC | Columbia Gul
Financll | F & 1212017 | 3334113 MerriL ynchCom E EM IFERC | Transco Zone 4
Financial | F W 121172017 | 3338316 | MeniL ynchGom E EM FERC | Cowumbia Gut
Financtal | | 212018 | 3324359 | JPMorganChase BankE [ IFERC Hancy Hub
Financial | bee__ 212018 | 3325421 Merril. ynchCom E EM IFERC Henry Hub
Financial Financial Swap 32018 | 3343034 Macquasia Bank Lid IFERC | Transco Zone 4
Financia) | Financial Swap 272018 | 3345085 Mol ynchCom E EM FERC | Transca Zone 4
Financia) | Financial Swap 42018 | aazs41n Scotia Bank WERC | TranscoZoned
Financias Finasicial Swap 42018 | 33683858 Morgan Stanisy E FERC Transco Zone 4
Financial | Financia) Swap §/1/2018 | 3378419 Scoila Bank IFERC | Transco Zane 4
Financlal | Financlal Swap snz08 | 3383858 Murgan Staniey E IFERC | Transco Zone 4

4%£<cﬂwpbwozgr1u—$cmmaﬁs>




CONFIDENTIAL

OEF Gas Heaging Status

A8 of Decomber 31, 207 CONFIDENTIAL
Fagwal Financia) Option Call | w2007 | 3292860 Enexgy E NYMEX NG L10 Honay Hut
Francial i) Option Pu__| Wiy | 352860 Chtigroup Eneegy £ NYMEX NG L10 Henry Hul
Financizd Financial Option Ca | 82017 | 3304154 | SPMorgenChasa BankE | NYMEXNGLIO Heary Hut
Fencial Financiel Option P | 02017 | 08154 | JPMorpenChass BankE | NYMEK NG LID )
Firermcisl Fnancisl Opyion Call | B//2017 | 3325561 | Marl ynchCom E EM NYMEX NG L1D Hub
Francial Fenencis] Option Pt | an@0y7 | 3325561 | MawiL ynchCom E EM NYNEX NG L1D Henry Hbr
Financil Finencial Opsian Call | 8/1/2017 | 3339458 | Meriid EEM IFERC Hermy Hub
Firznc Ferancie) Option Pot_ | 8172017 | 3339458 | Meriil ynchCom E £M IFERC Henry Hub
Foncial Financial Option Cedl | 12017 | 3340629 | Memil ynchCom E EM \FERC Heniry Hob_
Finencial Gplion Pot_ | B12087 | 3340625 | Mewi ynchGom E EM iFERC Hub
F Hal Option Cel | w2017 | 3%ares BKMONTREAL NTMEX NG L1D Hanry Hub
| F cial Opion Pu_ | w2017 | 3deates BRMONTAEAL NYLEX NG (1D Haory Hub
| F - sl Option Catl | &/3/2017 | 3348100 | Mecril. ynchCom E EM NVMEX NG LID Henry Huts
| ! ~ xial Option Put 172017 | 3346100 Mermill. ynchCom € EM NYMEX NG L1D Henry Hub
e % enlOwen Cat_| afizoi7 | usazer BKMONTREAL NYMEX NG LID Heney Huby
[ 3 Acial Ogrion P | 872017 | aassos7 BHMONTREAL NYMEX NG LID Heney Hub
| (-3 ‘%_ Cad 12017 2364000 lhcg_nrbmm NYMEX NG LID Henry Hob
[ & ol Option Pul_ | 0172017 | 3984000 | Macuuarie Bank Lid NYMEX NG LID Henry Hub
| _ ™~ ncial Option Cafl 12017 3IBSH0Y BKMONTREAL NYMEX NGLIO Henry Hub
- 0 &  mdaOpin Pot | ww2017 | _asesena BRMONTREAL NYMEX NG 11D Fiewy ot
[ S <  ancelOpon Cad | anwov7 | aseasss Scotla Bank NYMEX NG L1D Henry tab
. N = ancisl Option Pu_ | w2017 | 3388554 Scotia Bank NYMEX NG L1D Henry Hub
| B2 .20 sancial Option Cait | &7 | aaricew Morgan Suantey € NYMEX NG L1D __Henry Hub
—_ 52328 ancial Opidon Pul_ | &1R2017 | a37igas Morgan Stanley £ NYMEX NG L1D Feny oo
[ Y529  mencedOain Cal | w2017 | Sarseoe BIMONTREAL NYMEX NG L1D Hervy Mt
C &EN S rendeopiem Put__| 87017 | 3375608 BRMONTREAL NYMEX NG L1D “Hery Hub
<o inencia) Option Cal | 8//2017 | 3378245 | WemEra EMG | WYMEXNGLID Henry Hub
- Inancial Option Pl | 2007 | 3379245 | Nextera EMG | NYMEX NG LID Heary Hub
o2 B2 Snancial Option Co | &moi7 | s BN Pasibas E.EM NVMEX NG LD Henry Hub
[ 38 ®g  Sanceopmon Pu_ | @20i7 | Socw2 | GNP PabmsEEM | NYMEXNGLID Haney Hub
BE LT  FinancelSme V2017 | 3260968 | MenkL, ynchCom E EM (FERC Heney o
Finznsa) Financla? Swap WiZ017 | Joeews | 3 Berk E IFEAC Hanry Hub
Financial Frnancisi Swep 012017 | 3263783 | MariL ynchiCom E EM IFERC Hanwry Hub
Finantal Financiel Swap w2017 | 3263009 | MewiL EEM IFERG Heney Hub
Financial Fnancial Swep B2017 J264EY JPMorganChass Bank € FERC Harry Hub
Financial Financial Swan BN20VT | azsenas Bank E IFERC Henry Hub
Financia) Finencial Swep ar2017 J266448 we FERC Heney Hub

Finencial Finenclel Swap @1e07 | 3271065 | Mogen SardeyE FERC CGT
Finencia! Financiel Sway BR2017 | 3271280 Mol ynchCom € EM FERC CGT
Finencial Financist Swep sy 3775188 Mesriil. ynchCom E EM IFERC Herry Hub
Financial Financis) Ewep 82017 327473 Chigroup E IFERC Henry Hub
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Exhibit C

DUKE ENERGY FLORIDA
Confidentiality Justification Matrix

DOCUMENT/RESPONSES

PAGE/LINE!

JUSTIFICATION

Staff Audit Workpapers
related to DEF’s 2018
Hedging Activities

Audit Control No. 2018-058-2-1

2: Hedging Summary by
Commodity- Page 1: Jan-Dec
2017 (all information in
columns: savings/costs, hedged
volumes, hedged burns & hedged
%’s) Page 2: January —July 2018
(savings/costs, hedged volumes,
hedged burns & hedged %’s)

2: Page 3 through 31: DEF Gas
Hedging Status -activity for
January through December 31,
2017 (all information in
columns: volume, fixed price,
savings/cost on hedge and %
hedged)

30: Hedged Exposure August
2017 to July 2018 (all
information in columns: Hedged
Volumes and Hedged Burns)

30-1: Natural Gas Hedging
Detail-January through December
2017 (all information in columns;
savings/costs, hedged volumes,
hedged burns & hedged %°’s)

30-2: Natural Gas Hedging
Detail-January —July 2018 (all
information in columns:
savings/costs, hedged volumes,
hedged burns & hedged %’s)

45: Reconciliation of Tolling
Cost- Shady Hills VOM and
Tolling Charges (entire
document)

45-1: Page 1 of 8 -
Documentation Supporting

8366.093(3)(d), F.S.

The document in question
contains confidential
information, the disclosure of
which would impair DEF’s
efforts to contract for goods or
services on favorable terms.

8366.093(3)(e), F.S.

The document in question
contains confidential
information relating to
competitive business interests,
the disclosure of which would
impair the competitive
business of the provider/owner
of the information.

! page numbers provided are the Staff auditor’s page numbers hand-written on the documents



DOCUMENT/RESPONSES

PAGE/LINE!

JUSTIFICATION

Tolling Cost for November 2017
— Shady Hills Invoice (entire

page).

45-1, Page 3 through 8 of 8:
Journal entry reports and Trade
Settlement/Invoices (entire pages)

45-2, Page 1 of 16:
Documentation Supporting
Tolling Cost: Price calculations
(entire page).

45-2, Pages 3 through 16 of 16:
Journal entry reports and Trade
Settlement/Invoices (entire

pages).

46: Regulated Fuels Inventory
Mgmt Process — Segregation of
Duties (pages 1 & 2 of 2 entire

pages).

46-1: Pages 1 & 2 of 2 - Power
Trading cycle for 2017 (entire

pages)

46-2: Pages 1 & 20f 2 - Power
Trading cycle for 2017 (entire

pages).

47: DEF Financial balance Sheet
(All information in columns:
volume, fixed price, and
savings/cost on hedge).

47-1: Pages 1 & 2 of 45: DEF
Financial balance Sheet (All
information in columns: volume,
fixed price, and savings/cost on
hedge) As of December 31, 2017

47-1: Pages 3 through 45 of 45:
Journal entry reports and Trade
Settlement/Invoices (entire

pages)

47-2: Pages 1 & 2 of 36 -DEF
Financial balance Sheet pages 1-
3, (All information in columns-
volume, fixed price ($/MMBtu)
& savings/cost on hedge) As of




DOCUMENT/RESPONSES

PAGE/LINE!

JUSTIFICATION

December 31, 2017.

47-2: Pages 3 through 36 of 36:
Journal entry reports and Trade
Settlement/Invoices (entire

pages).

47-3: DEF Financial balance
Sheet pages 1 through 3 of 36,
(All information in columns-
volume, fixed price ($/MMBtu)
& savings/cost on hedge) As of
December 31, 2017.

47-3: Pages 4 through 36 of 36:
Journal entry reports and Trade
Settlement/Invoices (entire

pages)




Exhibit D

AFFIDAVIT OF
JAMES MCCLAY



BEFORE THE FLORIDA PUBLIC SERVICE COMMISSION

In re: Fue! and purchased power cost

recovery clause with generaling Docket No. 20180001-EI
performance incentive factor.

Dated: September 20, 2018

AFFIDAVIT OF JAMES MCCLAY IN SUPPORT OF
DUKE ENERGY FLORIDA’S

REQUEST FOR CONFIDENTIAL CLASSIFICATION

STATE OF NORTH CAROLINA
COUNTY OF MECKLENBURG

BEFORE ME, the undersigned authority duly authorized to administer oaths, personally
appeared James McClay, who being first duly sworn, on oath deposes and says that:

I My name is James McClay. [ am over the age of 18 years old and 1 have been
authorized by Duke Energy Florida (hereinafier “DEF” or the “Company") to give this affidavit
in the above-styled proceeding on DEF's behalf and in support of DEF's Request for
Confidential Classification (the “Request”). The facis attested to in my affidavit are based upon
my personal knowledge.

2. I am the Manager of Gas Trading in the Fuel Procurement Department. I manage
the natural gas group procurement, scheduling and hedging activities in the Fuel Procurement
Section of the Fuels and Systems Optimization Department for the Duke Energy regulated
generation fleet.

3. As the Manager of Gas Trading, 1 am responsible, along with the other members

of the section, for natural gas procurement, scheduling and financial hedging for the natural gas



activities needed to support the generation needs for DETI's, DEK’s, DEC’s, DEF’s and DEP’s
electrical power generation facilities.

4. DEF is seeking confidential classification for information contained in Staff’s
audit work papers pertaining to DEF's 2018 Hedging Activities Audit (Audit Control No. 2018-
058-2-1). A detailed description of the confidential information at issue is contained in
confidential Exhibit A to DEF's Request and is outlined in DEF’s Justification Matrix that is
attached to DEF’'s Request as Exhibit C. DEF is requesting confidential classification of this
information because it contains sensitive business information, the disclosure of which would
impair the Company’s efforts to contract for goods or services on favorable terms.

D DEF conducts hedging activities and negotiates with potential fuel suppliers to
obtain competitive contracts for fuel options that provide economic value to DEF and its
customers. In order to obtain such contracts at competitive prices, however, DEF must protect
from public disclosure sensitive business information, such as internal hedging practices and
procedures, hedging volumes and transactions, hedging forecasts, percentages, and pricing
information. With respect to the information at issue in this Request, DEF has kept confidential
and has not publicly disclosed this confidential information. Absent such measures, suppliers
and market competitors would have access to sensitive business information DEF uses to plan
and execute its fuel procurement processes. With this non-public information, those suppliers or
market competitors could alter their behavior to the detriment of DEF and its customers.
Without DEF’s measures to maintain the confidentiality of this information, the Company’s
efforts to obtain competitive fuel supply options that provide economic value to both DEF and its

customers could be undermined.



6. Upon receipt of confidential information from fuel suppliers, and with its own
confidential information, strict procedures are established and followed to maintain the
confidentiality of the terms of the documents and information provided, including restricting
access to those persons who need the information to assist the Company, and restricting the
number of, and access to the information and contracts. At no time since receiving the contracts
and information in question has the Company publicly disclosed that information. The Company
has treated and continues to treat the information and contracts at issue as confidential.

7. This concludes my affidavit.

Further affiant sayeth not.



Dated the !2‘"‘ day of September, 2018.

Aty
(Signdiyfe) 14
James McClay
Manager - Gas Trading
Fuels Procurement Department
Duke Energy
526 South Church

Charlotte, NC 28202

h
THE FOREGOING INSTRUMENT was sworn to and subscribed before me this IXE day

of September, 2018 by James McClay. He is personally known to me, or has produced his

(AFFIX NOTARIAL SEAL)

MARY B VICKNAJ
NOTARY PUBLIC :
Davie County
North Carolina
My Commission Expires Sapt, 21, 2022

driver's license, or his as identification.

ﬂ\%%%\/mm

(Signatre)

ONery S NTOG-

(Peinted Nome) |
NOTARY PUBLIC, STATE OF

O\ 2\ S o ip i

{Commission Expiration Date)

{Serial Nurber, If Any)





