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Docket No. 2020001-El
January 2020 - March 2020 Hedging Report
Gulf Power Company

Page 2 of 4
A B C D E F G H | J K
Period-End
Fixed Receive Volume Gain/Loss Contract
Deal Category Counterparty Deal Type Deal Number Description Price Price Price  (Signed) (Signed) Month
Financial Gas JPMorgan Chase Bank, NA [JPM CHASE] Swap 2462108 Swap Buy pay 3.7900 receive 2.1580 settled at -1.6320 3.7900 2.1580 (1.6320) 40,000 (65,280.00) 202001
Financial Gas JPMorgan Chase Bank, NA [JPM CHASE] Swap 2462131 Swap Buy pay 3.6500 receive 2.1580 settled at -1.4920 3.6500 2.1580 (1.4920) 40,000 (59,680.00) 202001
Financial Gas JPMorgan Chase Bank, NA [JPM CHASE] Swap 2462137 Swap Buy pay 3.5500 receive 2.1580 settled at -1.3920 3.5500 2.1580 (1.3920) 30,000 (41,760.00) 202001
Financial Gas JPMorgan Chase Bank, NA [JPM CHASE] Swap 2462160 Swap Buy pay 3.4000 receive 2.1580 settled at -1.2420 3.4000 2.1580 (1.2420) 40,000 (49,680.00) 202001
Financial Gas JPMorgan Chase Bank, NA [JPM CHASE] Swap 2462162 Swap Buy pay 3.3700 receive 2.1580 settled at -1.2120 3.3700 2.1580 (1.2120) 30,000 (36,360.00) 202001
Financial Gas JPMorgan Chase Bank, NA [JPM CHASE] Swap 2462166 Swap Buy pay 3.1450 receive 2.1580 settled at -0.9870 3.1450 2.1580 (0.9870) 40,000 (39,480.00) 202001
Financial Gas Merrill Lynch Commodities, Inc. [MLC] Swap 2462012 Swap Buy pay 3.8420 receive 2.1580 settled at -1.6840 3.8420 2.1580 (1.6840) 50,000 (84,200.00) 202001
Financial Gas Merrill Lynch Commodities, Inc. [MLC] Swap 2462018 Swap Buy pay 3.7400 receive 2.1580 settled at -1.5820 3.7400 2.1580 (1.5820) 30,000 (47,460.00) 202001
Financial Gas Merrill Lynch Commodities, Inc. [MLC] Swap 2462019 Swap Buy pay 3.6000 receive 2.1580 settled at -1.4420 3.6000 2.1580 (1.4420) 30,000 (43,260.00) 202001
TOTAL 330,000 (467,160.00)
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Period-End
Deal Fixed Receive Volume Gain/Loss Contract
Deal Category Counterparty Deal Type Number Description Price Price Price (Signed) (Signed) Month

Financial Gas ~ JPMorgan Chase Bank, NA [JPM CHASE]  Swap 2462108 Swap Buy pay 3.7900 receive 1.8770 settled at -1.9130 3.7900 1.8770 (1.9130) 40,000 (76,520.00) 202002
Financial Gas ~ JPMorgan Chase Bank, NA [JPM CHASE]  Swap 2462131 Swap Buy pay 3.6500 receive 1.8770 settled at -1.7730 3.6500 1.8770 (1.7730) 40,000 (70,920.00) 202002
Financial Gas ~ JPMorgan Chase Bank, NA [JPM CHASE]  Swap 2462137 Swap Buy pay 3.5500 receive 1.8770 settled at -1.6730 3.5500 1.8770 (1.6730) 30,000 (50,190.00) 202002
Financial Gas ~ JPMorgan Chase Bank, NA [JPM CHASE]  Swap 2462160 Swap Buy pay 3.4000 receive 1.8770 settled at -1.5230 3.4000 1.8770 (1.5230) 40,000 (60,920.00) 202002
Financial Gas  JPMorgan Chase Bank, NA [JPM CHASE]  Swap 2462162 Swap Buy pay 3.3700 receive 1.8770 settled at -1.4930 3.3700 1.8770 (1.4930) 30,000 (44,790.00) 202002
Financial Gas ~ JPMorgan Chase Bank, NA [JPM CHASE]  Swap 2462166 Swap Buy pay 3.1450 receive 1.8770 settled at -1.2680 3.1450 1.8770 (1.2680) 40,000 (50,720.00) 202002
Financial Gas ~ Merrill Lynch Commaodities, Inc. [MLC] Swap 2462012 Swap Buy pay 3.8420 receive 1.8770 settled at -1.9650 3.8420 1.8770 (1.9650) 50,000 (98,250.00) 202002
Financial Gas  Merrill Lynch Commodities, Inc. [MLC] Swap 2462018 Swap Buy pay 3.7400 receive 1.8770 settled at -1.8630 3.7400 1.8770 (1.8630) 30,000 (55,890.00) 202002
Financial Gas ~ Merrill Lynch Commaodities, Inc. [MLC] Swap 2462019 Swap Buy pay 3.6000 receive 1.8770 settled at -1.7230 3.6000 1.8770 (1.7230) 30,000 (51,690.00) 202002

TOTAL 330,000

(559,890.00)
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Fixed Receive Volume Gain/Loss Contract
Deal Category Counterparty Deal Type Number Description Price Price Price (Signed) (Signed) Month

Financial Gas ~ JPMorgan Chase Bank, NA [JPM CHASE]  Swap Swap Buy pay 3.7900 receive 1.8210 settled at -1.9690 3.7900 1.8210 (1.9690) 40,000 (78,760.00) 202003
Financial Gas ~ JPMorgan Chase Bank, NA [JPM CHASE]  Swap Swap Buy pay 3.6500 receive 1.8210 settled at -1.8290 3.6500 1.8210 (1.8290) 40,000 (73,160.00) 202003
Financial Gas  JPMorgan Chase Bank, NA [JPM CHASE] Swap Swap Buy pay 3.5500 receive 1.8210 settled at -1.7290 3.5500 1.8210 (1.7290) 30,000 (51,870.00) 202003
Financial Gas ~ JPMorgan Chase Bank, NA [JPM CHASE] = Swap Swap Buy pay 3.4000 receive 1.8210 settled at -1.5790 3.4000 1.8210 (1.5790) 40,000 (63,160.00) 202003
Financial Gas ~ JPMorgan Chase Bank, NA [JPM CHASE]  Swap Swap Buy pay 3.3700 receive 1.8210 settled at -1.5490 3.3700 1.8210 (1.5490) 30,000 (46,470.00) 202003
Financial Gas ~ JPMorgan Chase Bank, NA [JPM CHASE]  Swap Swap Buy pay 3.1450 receive 1.8210 settled at -1.3240 3.1450 1.8210 (1.3240) 40,000 (52,960.00) 202003
Financial Gas ~ Merrill Lynch Commodities, Inc. [MLC] Swap Swap Buy pay 3.8420 receive 1.8210 settled at -2.0210 3.8420 1.8210 (2.0210) 50,000 (101,050.00) 202003
Financial Gas  Merrill Lynch Commodities, Inc. [MLC] Swap Swap Buy pay 3.7400 receive 1.8210 settled at -1.9190 3.7400 1.8210 (1.9190) 30,000 (57,570.00) 202003
Financial Gas  Merrill Lynch Commodities, Inc. [MLC] Swap Swap Buy pay 3.6000 receive 1.8210 settled at -1.7790 3.6000 1.8210 (1.7790) 30,000 (53,370.00) 202003

TOTAL 330,000

(578,370.00)




