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Ex-CPIM Hedge Portfolio Update (unaudited)- 

Winter 2010-2011 (report date 10/13/2010)

WINTER 2010-2011 (ex-CPIM hedges)
10/13/2010

Swaps 
Notional 
Volume 

Coverage to 
Date

Options 
Notional 
Volume 

Coverage to 
Date

Total 
Notional 
Volume 

Coverage to 
Date

Option 
Premium 

Dollar Outlay 
to Date

Options 
Unrealized 

Intrinsic 
Gain, if any

Swaps — 
Mark-to- 

Market Gain 
/<Loss>

Strike Price 
Target US

dolllars/
MMBtu)

Strike Price 
Range

(US dollars/ 
MMBtu)

Hedge Swaps — 
Price 

Range
Plan Execution

Dates
Delivery
Points

Delivery
PeriodYear Products

Redacted

prior repo/t |Redacted
l Redact flRedact| Lehman Swaps executed in 2008 that were terminated

Redacted

prior report Redacted
RedactedDec201CLE£h2Qll

RedactedIjAECO 
San Juan

Current -o
10/1

$NYMEX

$irior report AECO 
''8AI7/2010 San Juan 

NYMEX
/$

$

Prior report was September 17, 2010
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Ex-CPIM Hedge Portfolio Update (unaudited)- 

Winter 2011-2012 (report date 10/13/2010)

WINTER 2011-2012 (ex-CPIM hedges)
10/13/2010 10/13/2010
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Natural Gas Market Update
Redacted
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